
Derivatives Daily Detailed Turnover Report
From Date : 05/07/2012 To Date : 05/07/2012

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

R157 Bond Future
Sell  0.00  R157 On 02/08/2012   Bond Future   100 

Buy  5,902.00  R157 On 02/08/2012   Bond Future   100 

R186 Bond Future
Buy  123,864.71  R186 On 02/08/2012   Bond Future   100 

Sell  0.00  R186 On 02/08/2012   Bond Future   100 

Sell  0.00  R186 On 02/08/2012   Bond Future   100 

Buy  123,864.71  R186 On 02/08/2012   Bond Future   100 

Buy  7,810.00  R186 On 02/08/2012   Bond Future   100 

Sell  0.00  R186 On 02/08/2012   Bond Future   100 

Sell  0.00  R186 On 02/08/2012   Bond Future   140 

Buy  174,129.87  R186 On 02/08/2012   Bond Future   140 

R203 Bond Future
Buy  177,785.12  R203 On 02/08/2012   Bond Future   160 

Sell  0.00  R203 On 02/08/2012   Bond Future   160 

R204 Bond Future
Sell  0.00  R204 On 02/08/2012   Bond Future   40 

Buy  43,025.46  R204 On 02/08/2012   Bond Future   40 

R207 Bond Future
Buy  51,052.54  R207 On 02/08/2012   Bond Future   50 

Sell  0.00  R207 On 02/08/2012   Bond Future   50 
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R208 Bond Futures
Buy  999.64  R208 On 02/08/2012   Bond Future   1 

Sell  0.00  R208 On 02/08/2012   Bond Future   1 

Sell  0.00  R208 On 02/08/2012   Bond Future   1 

Buy  999.64  R208 On 02/08/2012   Bond Future   1 

R209 Bond Future
Sell  0.00  R209 On 02/08/2012   Bond Future   200 

Buy  161,146.38  R209 On 02/08/2012   Bond Future   200 

R213 Bond Future
Buy  146,408.11  R213 On 02/08/2012   Bond Future   160 

Sell  0.00  R213 On 02/08/2012   Bond Future   160 

R214 Bond Future
Sell  0.00  R214 On 02/08/2012   Bond Future   170 

Buy  139,763.87  R214 On 02/08/2012   Bond Future   170 

 1,156,752.06 Grand Total for Daily Detailed Turnover:  1,322 
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