
DERIVATIVES DAILY DETAILED TURNOVER REPORT

FROM DATE : 27/10/2014 TO DATE : 27/10/2014

INTEREST RATE AND CURRENCY DERIVATIVES

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

(R000's)

All Bond Index Term Split 3-7 Years

Buy AL37 On 05/02/2015   Index Future   1  4,469.84 

Sell AL37 On 05/02/2015   Index Future   1  0.00 

Buy AL37 On 05/02/2015   Index Future   1  4,469.84 

Sell AL37 On 05/02/2015   Index Future   1  0.00 

Buy AL37 On 05/02/2015   Index Future   2  8,939.68 

Sell AL37 On 05/02/2015   Index Future   2  0.00 

Buy AL37 On 05/02/2015   Index Future   2  8,939.68 

Sell AL37 On 05/02/2015   Index Future   2  0.00 

Buy AL37 On 05/02/2015   Index Future   2  8,939.68 

Sell AL37 On 05/02/2015   Index Future   2  0.00 

Buy AL37 On 05/02/2015   Index Future   2  8,939.68 

Sell AL37 On 05/02/2015   Index Future   2  0.00 

Buy AL37 On 05/02/2015   Index Future   3  13,409.52 

Sell AL37 On 05/02/2015   Index Future   3  0.00 
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Buy AL37 On 05/02/2015   Index Future   6  26,819.04 

Sell AL37 On 05/02/2015   Index Future   6  0.00 

Buy AL37 On 05/02/2015   Index Future   9  40,228.56 

Sell AL37 On 05/02/2015   Index Future   9  0.00 

Buy AL37 On 05/02/2015   Index Future   20  89,396.80 

Sell AL37 On 05/02/2015   Index Future   20  0.00 

Buy AL37 On 05/02/2015   Index Future   63  281,599.92 

Sell AL37 On 05/02/2015   Index Future   63  0.00 

Govi Total Return Index

Buy GOVI On 06/11/2014   GOVI   3  14,275.98 

Sell GOVI On 06/11/2014   GOVI   3  0.00 

Buy GOVI On 06/11/2014   GOVI   3  14,269.98 

Sell GOVI On 06/11/2014   GOVI   3  0.00 

Sell GOVI On 06/11/2014   GOVI   3  0.00 

Buy GOVI On 06/11/2014   GOVI   3  14,275.98 

R186 Bond Future

Buy R186 On 05/02/2015   Bond Future   5  602.98 

Sell R186 On 05/02/2015   Bond Future   5  0.00 

Buy R186 On 05/02/2015   Bond Future   5  602.98 

Sell R186 On 05/02/2015   Bond Future   5  0.00 

Buy R186 On 05/02/2015   Bond Future   5  602.98 

Sell R186 On 05/02/2015   Bond Future   5  0.00 

Buy R186 On 05/02/2015   Bond Future   5  602.98 

Sell R186 On 05/02/2015   Bond Future   5  0.00 

Buy R186 On 05/02/2015   Bond Future   5  602.98 

Sell R186 On 05/02/2015   Bond Future   5  0.00 

Buy R186 On 05/02/2015   Bond Future   5  602.98 

Sell R186 On 05/02/2015   Bond Future   5  0.00 

Buy R186 On 05/02/2015   Bond Future   20  2,411.93 

Sell R186 On 05/02/2015   Bond Future   20  0.00 

Buy R186 On 05/02/2015   Bond Future   50  398.70 

Sell R186 On 05/02/2015   Bond Future   50  0.00 

Buy R186 On 06/11/2014   Bond Future   67  8,299.28 

Sell R186 On 06/11/2014   Bond Future   67  0.00 

R203 Bond Future

Buy R203 On 06/11/2014   Bond Future   19  1,995.77 

Sell R203 On 06/11/2014   Bond Future   19  0.00 

Sell R203 On 06/11/2014   Bond Future   19  0.00 

Buy R203 On 06/11/2014   Bond Future   19  1,995.77 

Buy R203 On 05/02/2015   Bond Future   19  2,026.16 

Sell R203 On 05/02/2015   Bond Future   19  0.00 

Buy R203 On 05/02/2015   Bond Future   19  2,026.16 

Sell R203 On 05/02/2015   Bond Future   19  0.00 
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Contract Buy/Sell No. of ContractsC/PStrike Nominal Value 

(R000's)

Buy R203 On 06/11/2014   Bond Future   2,074  217,785.70 

Sell R203 On 06/11/2014   Bond Future   2,074  0.00 

Sell R203 On 05/02/2015   Bond Future   2,074  0.00 

Buy R203 On 05/02/2015   Bond Future   2,074  221,302.23 

R204 Bond Future

Buy R204 On 05/02/2015   Bond Future   28  2,909.06 

Sell R204 On 05/02/2015   Bond Future   28  0.00 

Buy R204 On 05/02/2015   Bond Future   28  2,909.06 

Sell R204 On 05/02/2015   Bond Future   28  0.00 

Buy R204 On 06/11/2014   Bond Future   28  2,976.69 

Sell R204 On 06/11/2014   Bond Future   28  0.00 

Sell R204 On 06/11/2014   Bond Future   28  0.00 

Buy R204 On 06/11/2014   Bond Future   28  2,976.69 

Sell R204 On 05/02/2015   Bond Future   1,960  0.00 

Buy R204 On 05/02/2015   Bond Future   1,960  203,763.83 

Buy R204 On 06/11/2014   Bond Future   1,960  208,310.96 

Sell R204 On 06/11/2014   Bond Future   1,960  0.00 

R207 Bond Future

Sell R207 On 06/11/2014   Bond Future   21  0.00 

Buy R207 On 06/11/2014   Bond Future   21  2,143.19 

Sell R207 On 06/11/2014   Bond Future   21  0.00 

Buy R207 On 06/11/2014   Bond Future   21  2,143.19 

Sell R207 On 05/02/2015   Bond Future   21  0.00 

Buy R207 On 05/02/2015   Bond Future   21  2,099.37 

Buy R207 On 05/02/2015   Bond Future   21  2,099.37 

Sell R207 On 05/02/2015   Bond Future   21  0.00 

Sell R207 On 06/11/2014   Bond Future   380  0.00 

Buy R207 On 06/11/2014   Bond Future   380  38,757.97 

Grand Total for Daily Detailed Turnover:  9,007  1,471,923.14 
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