
DERIVATIVES DAILY DETAILED TURNOVER REPORT

FROM DATE : 13/11/2014 TO DATE : 13/11/2014

INTEREST RATE AND CURRENCY DERIVATIVES

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

(R000's)

R186 Bond Future

Buy R186 On 05/02/2015   Bond Future   10  79.78 

Sell R186 On 05/02/2015   Bond Future   10  0.00 

R197 Bond Future

Buy R197 On 05/02/2015   Bond Future   1  288.71 

Sell R197 On 05/02/2015   Bond Future   1  0.00 

R202 Bond Future

Buy R202 On 05/02/2015   Bond Future   1  235.93 

Sell R202 On 05/02/2015   Bond Future   1  0.00 

R203 Bond Future

Buy R203 On 05/02/2015   Bond Future   218  23,305.21 

Sell R203 On 05/02/2015   Bond Future   218  0.00 
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Buy R203 On 05/02/2015   Bond Future   979  104,659.65 

Sell R203 On 05/02/2015   Bond Future   979  0.00 

Buy R203 On 05/02/2015   Bond Future   1,197  127,964.87 

Sell R203 On 05/02/2015   Bond Future   1,197  0.00 

R2037 Bond Future

Buy 2037 On 05/02/2015   Bond Future   2  197.20 

Sell 2037 On 05/02/2015   Bond Future   2  0.00 

R210 Bond Future

Buy R210 On 05/02/2015   Bond Future   1  177.59 

Sell R210 On 05/02/2015   Bond Future   1  0.00 

R212 Bond Future

Buy R212 On 05/02/2015   Bond Future   1  137.92 

Sell R212 On 05/02/2015   Bond Future   1  0.00 

R213 Bond Future

Sell R213 On 05/02/2015   Bond Future   30  0.00 

Buy R213 On 05/02/2015   Bond Future   30  2,722.69 

R214 Bond Future

Buy R214 On 05/02/2015   Bond Future   2  161.03 

Sell R214 On 05/02/2015   Bond Future   2  0.00 

Grand Total for Daily Detailed Turnover:  2,442  259,930.58 
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