
DERIVATIVES DAILY DETAILED TURNOVER REPORT

FROM DATE : 01/09/2014 TO DATE : 01/09/2014

INTEREST RATE AND CURRENCY DERIVATIVES

Contract Buy/Sell No. of ContractsC/PStrike Nominal Value 

(R000's)

Govi Total Return Index

Buy GOVI On 06/11/2014   GOVI   4  18,884.84 

Sell GOVI On 06/11/2014   GOVI   4  0.00 

Sell GOVI On 06/11/2014   GOVI   4  0.00 

Buy GOVI On 06/11/2014   GOVI   4  18,884.84 

Sell GOVI On 06/11/2014   GOVI   4  0.00 

Buy GOVI On 06/11/2014   GOVI   4  18,880.84 

I2038 Bond Future

Buy 2038 On 06/11/2014   Bond Future   56  6,917.30 

Sell 2038 On 06/11/2014   Bond Future   56  0.00 

Sell 2038 On 06/11/2014   Bond Future   56  0.00 

Buy 2038 On 06/11/2014   Bond Future   56  6,917.30 

R186 Bond Future

Page 1 of 4 2014/09/01, 06:11:08PM



Sell R186 On 06/11/2014   Bond Future   1  0.00 

Buy R186 On 06/11/2014   Bond Future   1  8.03 

R202 Bond Future

Sell R202 On 06/11/2014   Bond Future   200  0.00 

Buy R202 On 06/11/2014   Bond Future   200  47,087.91 

R2044 Bond Future

Buy 2044 On 06/11/2014   Bond Future   600  61,323.07 

Sell 2044 On 06/11/2014   Bond Future   600  0.00 

Sell 2044 On 06/11/2014   Bond Future   600  0.00 

Buy 2044 On 06/11/2014   Bond Future   600  61,323.07 

R209 Bond Future

Sell R209 On 06/11/2014   Bond Future 8.95 Call  2  0.00 

Buy R209 On 06/11/2014   Bond Future 8.95 Call  2  155.64 

Sell R209 On 06/11/2014   Bond Future 9.00 Call  2  0.00 

Buy R209 On 06/11/2014   Bond Future 9.00 Call  2  155.80 

Buy R209 On 06/11/2014   Bond Future 9.95 Put  2  155.80 

Sell R209 On 06/11/2014   Bond Future 9.95 Put  2  0.00 

Buy R209 On 06/11/2014   Bond Future 10.00 Put  2  155.80 

Sell R209 On 06/11/2014   Bond Future 10.00 Put  2  0.00 

Sell R209 On 06/11/2014   Bond Future 9.05 Call  3  0.00 

Buy R209 On 06/11/2014   Bond Future 9.05 Call  3  233.69 

Buy R209 On 06/11/2014   Bond Future 10.05 Put  3  233.69 

Sell R209 On 06/11/2014   Bond Future 10.05 Put  3  0.00 

Sell R209 On 06/11/2014   Bond Future 8.95 Call  4  0.00 

Buy R209 On 06/11/2014   Bond Future 8.95 Call  4  311.27 

Sell R209 On 06/11/2014   Bond Future 9.00 Call  4  0.00 

Buy R209 On 06/11/2014   Bond Future 9.00 Call  4  311.59 

Buy R209 On 06/11/2014   Bond Future 9.95 Put  4  311.59 

Sell R209 On 06/11/2014   Bond Future 9.95 Put  4  0.00 

Buy R209 On 06/11/2014   Bond Future 10.00 Put  4  311.59 

Sell R209 On 06/11/2014   Bond Future 10.00 Put  4  0.00 

Sell R209 On 06/11/2014   Bond Future 9.00 Call  5  0.00 

Buy R209 On 06/11/2014   Bond Future 9.00 Call  5  389.49 

Sell R209 On 06/11/2014   Bond Future 9.05 Call  5  0.00 

Buy R209 On 06/11/2014   Bond Future 9.05 Call  5  389.49 

Buy R209 On 06/11/2014   Bond Future 10.05 Put  5  389.49 

Sell R209 On 06/11/2014   Bond Future 10.05 Put  5  0.00 

Buy R209 On 06/11/2014   Bond Future 10.00 Put  5  389.49 

Sell R209 On 06/11/2014   Bond Future 10.00 Put  5  0.00 

Sell R209 On 06/11/2014   Bond Future 8.95 Call  6  0.00 

Buy R209 On 06/11/2014   Bond Future 8.95 Call  6  466.91 

Sell R209 On 06/11/2014   Bond Future 9.00 Call  6  0.00 

Buy R209 On 06/11/2014   Bond Future 9.00 Call  6  467.39 
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Contract Buy/Sell No. of ContractsC/PStrike Nominal Value 

(R000's)

Sell R209 On 06/11/2014   Bond Future 9.05 Call  6  0.00 

Buy R209 On 06/11/2014   Bond Future 9.05 Call  6  467.39 

Buy R209 On 06/11/2014   Bond Future 10.05 Put  6  467.39 

Sell R209 On 06/11/2014   Bond Future 10.05 Put  6  0.00 

Buy R209 On 06/11/2014   Bond Future 9.95 Put  6  467.39 

Sell R209 On 06/11/2014   Bond Future 9.95 Put  6  0.00 

Buy R209 On 06/11/2014   Bond Future 10.00 Put  6  467.39 

Sell R209 On 06/11/2014   Bond Future 10.00 Put  6  0.00 

Sell R209 On 06/11/2014   Bond Future 8.95 Call  7  0.00 

Buy R209 On 06/11/2014   Bond Future 8.95 Call  7  544.73 

Sell R209 On 06/11/2014   Bond Future 9.00 Call  7  0.00 

Buy R209 On 06/11/2014   Bond Future 9.00 Call  7  545.29 

Sell R209 On 06/11/2014   Bond Future 9.05 Call  7  0.00 

Buy R209 On 06/11/2014   Bond Future 9.05 Call  7  545.29 

Buy R209 On 06/11/2014   Bond Future 10.05 Put  7  545.29 

Sell R209 On 06/11/2014   Bond Future 10.05 Put  7  0.00 

Buy R209 On 06/11/2014   Bond Future 9.95 Put  7  545.29 

Sell R209 On 06/11/2014   Bond Future 9.95 Put  7  0.00 

Buy R209 On 06/11/2014   Bond Future 10.00 Put  7  545.29 

Sell R209 On 06/11/2014   Bond Future 10.00 Put  7  0.00 

Sell R209 On 06/11/2014   Bond Future 8.95 Call  8  0.00 

Buy R209 On 06/11/2014   Bond Future 8.95 Call  8  622.55 

Buy R209 On 06/11/2014   Bond Future 9.95 Put  8  623.18 

Sell R209 On 06/11/2014   Bond Future 9.95 Put  8  0.00 

Sell R209 On 06/11/2014   Bond Future 9.00 Call  9  0.00 

Buy R209 On 06/11/2014   Bond Future 9.00 Call  9  701.08 

Sell R209 On 06/11/2014   Bond Future 9.05 Call  9  0.00 

Buy R209 On 06/11/2014   Bond Future 9.05 Call  9  701.08 

Buy R209 On 06/11/2014   Bond Future 10.05 Put  9  701.08 

Sell R209 On 06/11/2014   Bond Future 10.05 Put  9  0.00 

Buy R209 On 06/11/2014   Bond Future 10.00 Put  9  701.08 

Sell R209 On 06/11/2014   Bond Future 10.00 Put  9  0.00 

Sell R209 On 06/11/2014   Bond Future 8.95 Call  10  0.00 

Buy R209 On 06/11/2014   Bond Future 8.95 Call  10  778.18 

Buy R209 On 06/11/2014   Bond Future 9.95 Put  10  778.98 

Sell R209 On 06/11/2014   Bond Future 9.95 Put  10  0.00 

Sell R209 On 06/11/2014   Bond Future 9.05 Call  11  0.00 

Buy R209 On 06/11/2014   Bond Future 9.05 Call  11  856.88 

Buy R209 On 06/11/2014   Bond Future 10.05 Put  11  856.88 

Sell R209 On 06/11/2014   Bond Future 10.05 Put  11  0.00 

Buy R209 On 06/11/2014   Bond Future 9.00 Call  33  2,570.63 

Sell R209 On 06/11/2014   Bond Future 9.00 Call  33  0.00 
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Sell R209 On 06/11/2014   Bond Future 10.00 Put  33  0.00 

Buy R209 On 06/11/2014   Bond Future 10.00 Put  33  2,570.63 

Buy R209 On 06/11/2014   Bond Future 8.95 Call  37  2,879.27 

Sell R209 On 06/11/2014   Bond Future 8.95 Call  37  0.00 

Sell R209 On 06/11/2014   Bond Future 9.95 Put  37  0.00 

Buy R209 On 06/11/2014   Bond Future 9.95 Put  37  2,882.22 

Buy R209 On 06/11/2014   Bond Future 9.05 Call  41  3,193.82 

Sell R209 On 06/11/2014   Bond Future 9.05 Call  41  0.00 

Sell R209 On 06/11/2014   Bond Future 10.05 Put  41  0.00 

Buy R209 On 06/11/2014   Bond Future 10.05 Put  41  3,193.82 

Grand Total for Daily Detailed Turnover:  1,969  274,808.01 
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