
Derivatives Daily Detailed Turnover Report
From Date : 10/07/2012 To Date : 10/07/2012

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

R197 Bond Future
Buy  157,719.77  R197 On 02/08/2012   Bond Future   61 

Sell  0.00  R197 On 02/08/2012   Bond Future   61 

Sell  0.00  R197 On 02/08/2012   Bond Future   61 

Buy  157,719.77  R197 On 02/08/2012   Bond Future   61 

R202 Bond Future
Buy  47,272.50  R202 On 02/08/2012   Bond Future   25 

Sell  0.00  R202 On 02/08/2012   Bond Future   25 

Sell  0.00  R202 On 02/08/2012   Bond Future   25 

Buy  47,272.50  R202 On 02/08/2012   Bond Future   25 

R209 Bond Future
Buy  7,978.99  R209 On 02/08/2012   Bond Future   10 

Sell  0.00  R209 On 02/08/2012   Bond Future   10 

Buy  15,957.98  R209 On 02/08/2012   Bond Future   20 

Sell  0.00  R209 On 02/08/2012   Bond Future   20 

Buy  15,957.98  R209 On 02/08/2012   Bond Future   20 

Sell  0.00  R209 On 02/08/2012   Bond Future   20 

Buy  31,915.96  R209 On 02/08/2012   Bond Future   40 

Sell  0.00  R209 On 02/08/2012   Bond Future   40 

Buy  31,915.96  R209 On 02/08/2012   Bond Future   40 
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Sell  0.00  R209 On 02/08/2012   Bond Future   40 

Buy  39,894.95  R209 On 02/08/2012   Bond Future   50 

Sell  0.00  R209 On 02/08/2012   Bond Future   50 

Buy  47,873.93  R209 On 02/08/2012   Bond Future   60 

Sell  0.00  R209 On 02/08/2012   Bond Future   60 

Buy  47,873.93  R209 On 02/08/2012   Bond Future   60 

Sell  0.00  R209 On 02/08/2012   Bond Future   60 

Buy  71,810.90  R209 On 02/08/2012   Bond Future   90 

Sell  0.00  R209 On 02/08/2012   Bond Future   90 

Buy  279,264.62  R209 On 02/08/2012   Bond Future   350 

Sell  0.00  R209 On 02/08/2012   Bond Future   350 

Buy  462,781.36  R209 On 02/08/2012   Bond Future   580 

Sell  0.00  R209 On 02/08/2012   Bond Future   580 

Buy  682,203.56  R209 On 02/08/2012   Bond Future   855 

Sell  0.00  R209 On 02/08/2012   Bond Future   855 

Buy  682,203.56  R209 On 02/08/2012   Bond Future   855 

Sell  0.00  R209 On 02/08/2012   Bond Future   855 

Sell  0.00  R209 On 02/08/2012   Bond Future   855 

Buy  682,203.56  R209 On 02/08/2012   Bond Future   855 

Buy  1,037,268.57  R209 On 02/08/2012   Bond Future   1,300 

Sell  0.00  R209 On 02/08/2012   Bond Future   1,300 

Buy  1,216,795.82  R209 On 02/08/2012   Bond Future   1,525 

Sell  0.00  R209 On 02/08/2012   Bond Future   1,525 

R210 Bond Future
Sell  0.00  R210 On 02/08/2012   Bond Future   14 

Buy  19,953.50  R210 On 02/08/2012   Bond Future   14 

Buy  19,953.50  R210 On 02/08/2012   Bond Future   14 

Sell  0.00  R210 On 02/08/2012   Bond Future   14 

R212 Bond Future
Sell  0.00  R212 On 02/08/2012   Bond Future   54 

Buy  64,240.56  R212 On 02/08/2012   Bond Future   54 

Buy  64,240.56  R212 On 02/08/2012   Bond Future   54 

Sell  0.00  R212 On 02/08/2012   Bond Future   54 

 5,932,274.28 Grand Total for Daily Detailed Turnover:  7,018 
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