
DERIVATIVES DAILY DETAILED TURNOVER REPORT

FROM DATE : 22/01/2015 TO DATE : 22/01/2015

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   25  3,146.83 

Sell R186 On 05/02/2015   Bond Future   25  0.00 

Buy R186 On 05/02/2015   Bond Future   50  6,293.65 

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

Buy R186 On 05/02/2015   Bond Future   50  6,293.65 

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

Buy R186 On 05/02/2015   Bond Future   75  9,440.48 

Sell R186 On 05/02/2015   Bond Future   75  0.00 

Buy R186 On 05/02/2015   Bond Future   200  25,174.61 

Sell R186 On 05/02/2015   Bond Future   200  0.00 

Grand Total for Daily Detailed Turnover:  400  50,349.22 

Page 1 of 1 2015/01/22, 06:33:01PM


