
Derivatives Daily Detailed Turnover Report
From Date : 12/07/2012 To Date : 12/07/2012

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

ES33 Bond Future
Buy  888.66  ES33 On 02/08/2012   Bond Future   1 

Sell  0.00  ES33 On 02/08/2012   Bond Future   1 

Buy  3,554.64  ES33 On 02/08/2012   Bond Future   4 

Sell  0.00  ES33 On 02/08/2012   Bond Future   4 

Buy  3,554.64  ES33 On 02/08/2012   Bond Future   4 

Sell  0.00  ES33 On 02/08/2012   Bond Future   4 

Buy  11,552.57  ES33 On 02/08/2012   Bond Future   13 

Sell  0.00  ES33 On 02/08/2012   Bond Future   13 

Buy  15,995.87  ES33 On 02/08/2012   Bond Future   18 

Sell  0.00  ES33 On 02/08/2012   Bond Future   18 

Buy  23,993.81  ES33 On 02/08/2012   Bond Future   27 

Sell  0.00  ES33 On 02/08/2012   Bond Future   27 

Buy  25,771.13  ES33 On 02/08/2012   Bond Future   29 

Sell  0.00  ES33 On 02/08/2012   Bond Future   29 

Buy  31,991.74  ES33 On 02/08/2012   Bond Future   36 

Sell  0.00  ES33 On 02/08/2012   Bond Future   36 

Buy  35,546.38  ES33 On 02/08/2012   Bond Future   40 

Sell  0.00  ES33 On 02/08/2012   Bond Future   40 

Buy  39,989.68  ES33 On 02/08/2012   Bond Future   45 
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Sell  0.00  ES33 On 02/08/2012   Bond Future   45 

Buy  43,544.32  ES33 On 02/08/2012   Bond Future   49 

Sell  0.00  ES33 On 02/08/2012   Bond Future   49 

Buy  218,610.24  ES33 On 02/08/2012   Bond Future   246 

Sell  0.00  ES33 On 02/08/2012   Bond Future   246 

Buy  361,684.42  ES33 On 02/08/2012   Bond Future   407 

Sell  0.00  ES33 On 02/08/2012   Bond Future   407 

Buy  532,307.04  ES33 On 02/08/2012   Bond Future   599 

Sell  0.00  ES33 On 02/08/2012   Bond Future   599 

Buy  812,234.78  ES33 On 02/08/2012   Bond Future   914 

Sell  0.00  ES33 On 02/08/2012   Bond Future   914 

Buy  949,088.35  ES33 On 02/08/2012   Bond Future   1,068 

Sell  0.00  ES33 On 02/08/2012   Bond Future   1,068 

R204 Bond Future
Sell  0.00  R204 On 02/08/2012   Bond Future   1 

Buy  1,080.09  R204 On 02/08/2012   Bond Future   1 

R208 Bond Futures
Sell  0.00  R208 On 02/08/2012   Bond Future   600 

Buy  604,136.40  R208 On 02/08/2012   Bond Future   600 

Buy  0.00  R208 On 02/08/2012   Bond Future 7.50 Put  1,150 

Sell  0.00  R208 On 02/08/2012   Bond Future 7.50 Put  1,150 

Buy  0.00  R208 On 02/08/2012   Bond Future 7.20 Call  3,450 

Sell  0.00  R208 On 02/08/2012   Bond Future 7.20 Call  3,450 

Sell  0.00  R208 On 01/11/2012   Bond Future 6.81 Call  5,180 

Buy  0.00  R208 On 01/11/2012   Bond Future 6.81 Call  5,180 

R209 Bond Future
Buy  5,674.04  R209 On 02/08/2012   Bond Future   7 

Sell  0.00  R209 On 02/08/2012   Bond Future   7 

Buy  12,969.24  R209 On 02/08/2012   Bond Future   16 

Sell  0.00  R209 On 02/08/2012   Bond Future   16 

Buy  34,044.26  R209 On 02/08/2012   Bond Future   42 

Sell  0.00  R209 On 02/08/2012   Bond Future   42 

Buy  35,665.41  R209 On 02/08/2012   Bond Future   44 

Sell  0.00  R209 On 02/08/2012   Bond Future   44 

Buy  62,414.48  R209 On 02/08/2012   Bond Future   77 
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Sell  0.00  R209 On 02/08/2012   Bond Future   77 

Buy  64,035.63  R209 On 02/08/2012   Bond Future   79 

Sell  0.00  R209 On 02/08/2012   Bond Future   79 

Buy  78,626.03  R209 On 02/08/2012   Bond Future   97 

Sell  0.00  R209 On 02/08/2012   Bond Future   97 

Buy  79,436.60  R209 On 02/08/2012   Bond Future   98 

Sell  0.00  R209 On 02/08/2012   Bond Future   98 

Buy  89,974.11  R209 On 02/08/2012   Bond Future   111 

Sell  0.00  R209 On 02/08/2012   Bond Future   111 

Buy  131,313.57  R209 On 02/08/2012   Bond Future   162 

Sell  0.00  R209 On 02/08/2012   Bond Future   162 

Buy  506,611.00  R209 On 02/08/2012   Bond Future   625 

Sell  0.00  R209 On 02/08/2012   Bond Future   625 

Buy  838,947.82  R209 On 02/08/2012   Bond Future   1,035 

Sell  0.00  R209 On 02/08/2012   Bond Future   1,035 

Buy  1,238,562.57  R209 On 02/08/2012   Bond Future   1,528 

Sell  0.00  R209 On 02/08/2012   Bond Future   1,528 

Buy  1,906,478.52  R209 On 02/08/2012   Bond Future   2,352 

Sell  0.00  R209 On 02/08/2012   Bond Future   2,352 

Buy  2,210,445.12  R209 On 02/08/2012   Bond Future   2,727 

Sell  0.00  R209 On 02/08/2012   Bond Future   2,727 

 11,010,723.14 Grand Total for Daily Detailed Turnover:  22,881 
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