
Derivatives Daily Detailed Turnover Report
From Date : 28/06/2012 To Date : 28/06/2012

Contract Value (R000's)Buy/Sell No. of ContractsC/PStrike

Govi Total Return Index
Buy  12,107.85  GOVI On 02/08/2012   GOVI   3 

Sell  0.00  GOVI On 02/08/2012   GOVI   3 

Buy  12,120.00  GOVI On 02/08/2012   GOVI   3 

Sell  0.00  GOVI On 02/08/2012   GOVI   3 

R157 Bond Future
Sell  0.00  R157 On 02/08/2012   Bond Future   500 

Buy  631,354.35  R157 On 02/08/2012   Bond Future   500 

R186 Bond Future
Sell  0.00  R186 On 02/08/2012   Bond Future   50 

Buy  61,315.84  R186 On 02/08/2012   Bond Future   50 

R207 Bond Future
Sell  0.00  R207 On 02/08/2012   Bond Future   176 

Buy  177,730.75  R207 On 02/08/2012   Bond Future   176 

 894,628.78 Grand Total for Daily Detailed Turnover:  732 
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