
DERIVATIVES DAILY DETAILED TURNOVER REPORT

FROM DATE : 21/10/2014 TO DATE : 21/10/2014

INTEREST RATE AND CURRENCY DERIVATIVES

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

(R000's)

New Inflation Linked Index

Sell IGOV On 06/11/2014   Index Future   5  0.00 

Buy IGOV On 06/11/2014   Index Future   5  11,029.00 

R186 Bond Future

Buy R186 On 06/11/2014   Bond Future   100  12,247.63 

Sell R186 On 06/11/2014   Bond Future   100  0.00 

Buy R186 On 06/11/2014   Bond Future   100  12,247.93 

Sell R186 On 06/11/2014   Bond Future   100  0.00 

Buy R186 On 06/11/2014   Bond Future   100  12,247.63 

Sell R186 On 06/11/2014   Bond Future   100  0.00 

Buy R186 On 06/11/2014   Bond Future   215  26,457.56 

Sell R186 On 06/11/2014   Bond Future   215  0.00 

Sell R186 On 06/11/2014   Bond Future   400  0.00 

Buy R186 On 06/11/2014   Bond Future   400  49,235.91 
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Buy R186 On 05/02/2015   Bond Future   400  47,874.43 

Sell R186 On 05/02/2015   Bond Future   400  0.00 

Sell R186 On 06/11/2014   Bond Future   600  0.00 

Buy R186 On 06/11/2014   Bond Future   600  73,853.86 

Buy R186 On 05/02/2015   Bond Future   600  71,811.65 

Sell R186 On 05/02/2015   Bond Future   600  0.00 

Sell R186 On 06/11/2014   Bond Future   1,000  0.00 

Buy R186 On 06/11/2014   Bond Future   1,000  123,089.77 

Sell R186 On 06/11/2014   Bond Future   1,000  0.00 

Buy R186 On 06/11/2014   Bond Future   1,000  123,089.77 

Buy R186 On 05/02/2015   Bond Future   1,000  119,688.54 

Sell R186 On 05/02/2015   Bond Future   1,000  0.00 

Buy R186 On 05/02/2015   Bond Future   1,000  119,686.08 

Sell R186 On 05/02/2015   Bond Future   1,000  0.00 

R197 Bond Future

Sell R197 On 06/11/2014   Bond Future   41  0.00 

Buy R197 On 06/11/2014   Bond Future   41  11,903.86 

R202 Bond Future

Sell R202 On 06/11/2014   Bond Future   400  0.00 

Buy R202 On 06/11/2014   Bond Future   400  93,806.00 

R209 Bond Future

Sell R209 On 05/02/2015   Bond Future   26  0.00 

Buy R209 On 05/02/2015   Bond Future   26  2,051.41 

Sell R209 On 05/02/2015   Bond Future   26  0.00 

Buy R209 On 05/02/2015   Bond Future   26  2,051.41 

R210 Bond Future

Buy R210 On 06/11/2014   Bond Future   14  2,425.65 

Sell R210 On 06/11/2014   Bond Future   14  0.00 

Grand Total for Daily Detailed Turnover:  7,027  914,798.09 
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