
Derivatives Daily Detailed Turnover Report
From Date : 09/07/2012 To Date : 09/07/2012

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

I2025 Bond Future
Sell  0.00  2025 On 02/08/2012   Bond Future   1,612 

Buy  1,601,447.36  2025 On 02/08/2012   Bond Future   1,612 

R186 Bond Future
Buy  37,062.02  R186 On 02/08/2012   Bond Future   30 

Sell  0.00  R186 On 02/08/2012   Bond Future   30 

Sell  0.00  R186 On 02/08/2012   Bond Future   30 

Buy  37,062.02  R186 On 02/08/2012   Bond Future   30 

R197 Bond Future
Sell  0.00  R197 On 02/08/2012   Bond Future   1 

Buy  2,586.05  R197 On 02/08/2012   Bond Future   1 

Sell  0.00  R197 On 02/08/2012   Bond Future   3 

Buy  7,758.15  R197 On 02/08/2012   Bond Future   3 

Sell  0.00  R197 On 02/08/2012   Bond Future   4 

Buy  10,344.20  R197 On 02/08/2012   Bond Future   4 

Sell  0.00  R197 On 02/08/2012   Bond Future   8 

Buy  20,688.40  R197 On 02/08/2012   Bond Future   8 

Sell  0.00  R197 On 02/08/2012   Bond Future   14 

Buy  36,204.70  R197 On 02/08/2012   Bond Future   14 

Sell  0.00  R197 On 02/08/2012   Bond Future   20 

Page 1 of 2 2012/07/09, 06:04:48PM



Buy  51,721.00  R197 On 02/08/2012   Bond Future   20 

Sell  0.00  R197 On 02/08/2012   Bond Future   22 

Buy  56,893.10  R197 On 02/08/2012   Bond Future   22 

Sell  0.00  R197 On 02/08/2012   Bond Future   28 

Buy  72,409.40  R197 On 02/08/2012   Bond Future   28 

Sell  0.00  R197 On 02/08/2012   Bond Future   60 

Buy  155,163.00  R197 On 02/08/2012   Bond Future   60 

Sell  0.00  R197 On 02/08/2012   Bond Future   70 

Buy  181,023.50  R197 On 02/08/2012   Bond Future   70 

Sell  0.00  R197 On 02/08/2012   Bond Future   70 

Buy  181,023.50  R197 On 02/08/2012   Bond Future   70 

Sell  0.00  R197 On 02/08/2012   Bond Future   170 

Buy  439,628.50  R197 On 02/08/2012   Bond Future   170 

Sell  0.00  R197 On 02/08/2012   Bond Future   240 

Buy  620,652.00  R197 On 02/08/2012   Bond Future   240 

Sell  0.00  R197 On 02/08/2012   Bond Future   430 

Buy  1,112,001.50  R197 On 02/08/2012   Bond Future   430 

Sell  0.00  R197 On 02/08/2012   Bond Future   560 

Buy  1,448,188.00  R197 On 02/08/2012   Bond Future   560 

Sell  0.00  R197 On 02/08/2012   Bond Future   670 

Buy  1,732,653.50  R197 On 02/08/2012   Bond Future   670 

R209 Bond Future
Buy  25,498.08  R209 On 02/08/2012   Bond Future   32 

Sell  0.00  R209 On 02/08/2012   Bond Future   32 

Sell  0.00  R209 On 02/08/2012   Bond Future   32 

Buy  25,498.08  R209 On 02/08/2012   Bond Future   32 

 7,855,506.07 Grand Total for Daily Detailed Turnover:  4,106 
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