
DERIVATIVES DAILY DETAILED TURNOVER REPORT

FROM DATE : 09/01/2015 TO DATE : 09/01/2015

INTEREST RATE AND CURRENCY DERIVATIVES

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

(R000's)

New Inflation Linked Index

Sell IGOV On 07/05/2015   Index Future   1  0.00 

Buy IGOV On 07/05/2015   Index Future   1  2,286.96 

R186 Bond Future

Buy R186 On 05/02/2015   Bond Future   50  6,166.06 

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

Buy R186 On 05/02/2015   Bond Future   50  6,140.85 

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

Buy R186 On 05/02/2015   Bond Future   50  6,141.12 

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

R207 Bond Future

Buy R207 On 05/02/2015   Bond Future   134  13,540.81 

Sell R207 On 05/02/2015   Bond Future   134  0.00 
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Buy R207 On 05/02/2015   Bond Future   134  13,540.81 

Sell R207 On 05/02/2015   Bond Future   134  0.00 

Buy R207 On 05/02/2015   Bond Future   9,544  965,216.60 

Sell R207 On 05/02/2015   Bond Future   9,544  0.00 

R208 Bond Futures

Buy R208 On 05/02/2015   Bond Future   8,605  861,371.34 

Sell R208 On 05/02/2015   Bond Future   8,605  0.00 

R209 Bond Future

Buy R209 On 05/02/2015   Bond Future   1  82.50 

Sell R209 On 05/02/2015   Bond Future   1  0.00 

Sell R209 On 05/02/2015   Bond Future   1  0.00 

Buy R209 On 05/02/2015   Bond Future   1  82.50 

Sell R209 On 05/02/2015   Bond Future   1  0.00 

Buy R209 On 05/02/2015   Bond Future   1  82.16 

Sell R209 On 05/02/2015   Bond Future   1  0.00 

Buy R209 On 05/02/2015   Bond Future   1  82.16 

Buy R209 On 05/02/2015   Bond Future   1  82.50 

Sell R209 On 05/02/2015   Bond Future   1  0.00 

Buy R209 On 05/02/2015   Bond Future   1  82.50 

Sell R209 On 05/02/2015   Bond Future   1  0.00 

Buy R209 On 05/02/2015   Bond Future   2  164.99 

Sell R209 On 05/02/2015   Bond Future   2  0.00 

Buy R209 On 05/02/2015   Bond Future   2  165.00 

Sell R209 On 05/02/2015   Bond Future   2  0.00 

Buy R209 On 05/02/2015   Bond Future   3  246.47 

Sell R209 On 05/02/2015   Bond Future   3  0.00 

Buy R209 On 05/02/2015   Bond Future   6  494.98 

Sell R209 On 05/02/2015   Bond Future   6  0.00 

Buy R209 On 05/02/2015   Bond Future   6  494.98 

Sell R209 On 05/02/2015   Bond Future   6  0.00 

Buy R209 On 05/02/2015   Bond Future   6  495.01 

Sell R209 On 05/02/2015   Bond Future   6  0.00 

Buy R209 On 05/02/2015   Bond Future   6  495.01 

Sell R209 On 05/02/2015   Bond Future   6  0.00 

Sell R209 On 05/02/2015   Bond Future   8  0.00 

Buy R209 On 05/02/2015   Bond Future   8  659.97 

Sell R209 On 05/02/2015   Bond Future   8  0.00 

Buy R209 On 05/02/2015   Bond Future   8  660.02 

Sell R209 On 05/02/2015   Bond Future   8  0.00 

Buy R209 On 05/02/2015   Bond Future   8  659.97 

Sell R209 On 05/02/2015   Bond Future   8  0.00 

Buy R209 On 05/02/2015   Bond Future   8  660.02 

Buy R209 On 05/02/2015   Bond Future   8  657.26 

Sell R209 On 05/02/2015   Bond Future   8  0.00 
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Contract Buy/Sell No. of ContractsC/PStrike Nominal Value 

(R000's)

Buy R209 On 05/02/2015   Bond Future   9  739.42 

Sell R209 On 05/02/2015   Bond Future   9  0.00 

Sell R209 On 05/02/2015   Bond Future   11  0.00 

Buy R209 On 05/02/2015   Bond Future   11  903.73 

Buy R209 On 05/02/2015   Bond Future   13  1,068.05 

Sell R209 On 05/02/2015   Bond Future   13  0.00 

Buy R209 On 05/02/2015   Bond Future   38  3,134.85 

Sell R209 On 05/02/2015   Bond Future   38  0.00 

Buy R209 On 05/02/2015   Bond Future   38  3,135.08 

Sell R209 On 05/02/2015   Bond Future   38  0.00 

Buy R209 On 05/02/2015   Bond Future   58  4,765.14 

Sell R209 On 05/02/2015   Bond Future   58  0.00 

Buy R209 On 05/02/2015   Bond Future   127  10,477.01 

Sell R209 On 05/02/2015   Bond Future   127  0.00 

Buy R209 On 05/02/2015   Bond Future   127  10,477.78 

Sell R209 On 05/02/2015   Bond Future   127  0.00 

Buy R209 On 05/02/2015   Bond Future   164  13,529.37 

Sell R209 On 05/02/2015   Bond Future   164  0.00 

Buy R209 On 05/02/2015   Bond Future   164  13,530.36 

Sell R209 On 05/02/2015   Bond Future   164  0.00 

Buy R209 On 05/02/2015   Bond Future   168  13,859.35 

Sell R209 On 05/02/2015   Bond Future   168  0.00 

Buy R209 On 05/02/2015   Bond Future   168  13,860.37 

Sell R209 On 05/02/2015   Bond Future   168  0.00 

Buy R209 On 05/02/2015   Bond Future   190  15,609.95 

Sell R209 On 05/02/2015   Bond Future   190  0.00 

Buy R209 On 05/02/2015   Bond Future   218  17,985.48 

Sell R209 On 05/02/2015   Bond Future   218  0.00 

Buy R209 On 05/02/2015   Bond Future   218  17,984.16 

Sell R209 On 05/02/2015   Bond Future   218  0.00 

Buy R209 On 05/02/2015   Bond Future   246  20,210.77 

Sell R209 On 05/02/2015   Bond Future   246  0.00 

Buy R209 On 05/02/2015   Bond Future   253  20,871.52 

Sell R209 On 05/02/2015   Bond Future   253  0.00 

Buy R209 On 05/02/2015   Bond Future   253  20,873.05 

Sell R209 On 05/02/2015   Bond Future   253  0.00 

Buy R209 On 05/02/2015   Bond Future   253  20,785.88 

Sell R209 On 05/02/2015   Bond Future   253  0.00 

Buy R209 On 05/02/2015   Bond Future   327  26,865.54 

Sell R209 On 05/02/2015   Bond Future   327  0.00 

Buy R209 On 05/02/2015   Bond Future   380  31,219.90 

Sell R209 On 05/02/2015   Bond Future   380  0.00 
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Buy R209 On 05/02/2015   Bond Future   1,000  82,496.13 

Sell R209 On 05/02/2015   Bond Future   1,000  0.00 

Buy R209 On 05/02/2015   Bond Future   1,500  123,236.43 

Sell R209 On 05/02/2015   Bond Future   1,500  0.00 

R214 Bond Future

Buy R214 On 05/02/2015   Bond Future   2  166.95 

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

Buy R214 On 05/02/2015   Bond Future   8  667.79 

Sell R214 On 05/02/2015   Bond Future   8  0.00 

Buy R214 On 05/02/2015   Bond Future   17  1,419.05 

Sell R214 On 05/02/2015   Bond Future   17  0.00 

Buy R214 On 05/02/2015   Bond Future   19  1,585.99 

Sell R214 On 05/02/2015   Bond Future   19  0.00 

Buy R214 On 05/02/2015   Bond Future   32  2,671.15 

Sell R214 On 05/02/2015   Bond Future   32  0.00 

Sell R214 On 05/02/2015   Bond Future   95  0.00 

Buy R214 On 05/02/2015   Bond Future   95  7,923.22 

Buy R214 On 05/02/2015   Bond Future   114  9,515.97 

Sell R214 On 05/02/2015   Bond Future   114  0.00 

Buy R214 On 05/02/2015   Bond Future   136  11,352.38 

Sell R214 On 05/02/2015   Bond Future   136  0.00 

Sell R214 On 05/02/2015   Bond Future   251  0.00 

Buy R214 On 05/02/2015   Bond Future   251  20,933.98 

Buy R214 On 05/02/2015   Bond Future   294  24,541.17 

Sell R214 On 05/02/2015   Bond Future   294  0.00 

Sell R214 On 05/02/2015   Bond Future   337  0.00 

Buy R214 On 05/02/2015   Bond Future   337  28,106.58 

Buy R214 On 05/02/2015   Bond Future   503  41,987.11 

Sell R214 On 05/02/2015   Bond Future   503  0.00 

Buy R214 On 05/02/2015   Bond Future   609  50,835.29 

Sell R214 On 05/02/2015   Bond Future   609  0.00 

Sell R214 On 05/02/2015   Bond Future   683  0.00 

Buy R214 On 05/02/2015   Bond Future   683  56,963.78 

Sell R214 On 05/02/2015   Bond Future   1,734  0.00 

Buy R214 On 05/02/2015   Bond Future   1,734  144,742.84 

Grand Total for Daily Detailed Turnover:  29,402  2,771,785.12 
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