
DERIVATIVES DAILY DETAILED TURNOVER REPORT

FROM DATE : 10/03/2015 TO DATE : 10/03/2015

INTEREST RATE AND CURRENCY DERIVATIVES

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

(R000's)

R186 Bond Future

Sell R186 On 07/05/2015   Bond Future   4  0.00 

Buy R186 On 07/05/2015   Bond Future   4  490.67 

Sell R186 On 07/05/2015   Bond Future   4  0.00 

Buy R186 On 07/05/2015   Bond Future   4  490.67 

Sell R186 On 07/05/2015   Bond Future   4  0.00 

Buy R186 On 07/05/2015   Bond Future   4  490.67 

Sell R186 On 07/05/2015   Bond Future   5  0.00 

Buy R186 On 07/05/2015   Bond Future   5  613.34 

Buy R186 On 07/05/2015   Bond Future   10  1,226.68 

Sell R186 On 07/05/2015   Bond Future   10  0.00 

Buy R186 On 07/05/2015   Bond Future   10  1,226.68 

Sell R186 On 07/05/2015   Bond Future   10  0.00 

Buy R186 On 07/05/2015   Bond Future   10  1,226.68 

Sell R186 On 07/05/2015   Bond Future   10  0.00 
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Sell R186 On 07/05/2015   Bond Future   16  0.00 

Buy R186 On 07/05/2015   Bond Future   16  1,962.69 

Sell R186 On 07/05/2015   Bond Future   22  0.00 

Buy R186 On 07/05/2015   Bond Future   22  2,698.70 

Sell R186 On 07/05/2015   Bond Future   40  0.00 

Buy R186 On 07/05/2015   Bond Future   40  4,906.73 

Buy R186 On 07/05/2015   Bond Future   40  321.16 

Sell R186 On 07/05/2015   Bond Future   40  0.00 

Buy R186 On 07/05/2015   Bond Future   50  6,131.20 

Sell R186 On 07/05/2015   Bond Future   50  0.00 

Sell R186 On 07/05/2015   Bond Future   68  0.00 

Buy R186 On 07/05/2015   Bond Future   68  8,341.44 

Sell R186 On 07/05/2015   Bond Future   100  0.00 

Buy R186 On 07/05/2015   Bond Future   100  12,245.92 

Buy R186 On 07/05/2015   Bond Future   100  12,245.92 

Sell R186 On 07/05/2015   Bond Future   100  0.00 

Sell R186 On 07/05/2015   Bond Future   105  0.00 

Buy R186 On 07/05/2015   Bond Future   105  12,880.17 

Sell R186 On 07/05/2015   Bond Future   416  0.00 

Buy R186 On 07/05/2015   Bond Future   416  51,029.99 

Sell R186 On 07/05/2015   Bond Future   714  0.00 

Buy R186 On 07/05/2015   Bond Future   714  87,585.12 

R2023 Bond Future

Sell R023 On 07/05/2015   Bond Future   4  0.00 

Buy R023 On 07/05/2015   Bond Future   4  406.65 

R2030 Bond Future

Buy 2030 On 07/05/2015   Bond Future   2  198.41 

Sell 2030 On 07/05/2015   Bond Future   2  0.00 

Grand Total for Daily Detailed Turnover:  1,724  206,719.52 
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