
Derivatives Daily Detailed Turnover Report
From Date : 31/07/2012 To Date : 31/07/2012

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

Jibar Tradeable Future
Buy  0.00  JBAF On 19/03/2014   Jibar Tradeable Future   400 

Sell  0.00  JBAF On 19/03/2014   Jibar Tradeable Future   400 

R157 Bond Future
Sell  0.00  R157 On 01/11/2012   Bond Future   400 

Buy  491,269.56  R157 On 01/11/2012   Bond Future   400 

Buy  666,141.12  R157 On 02/08/2012   Bond Future   521 

Sell  0.00  R157 On 01/11/2012   Bond Future   521 

Sell  0.00  R157 On 02/08/2012   Bond Future   521 

Buy  639,688.18  R157 On 01/11/2012   Bond Future   521 

Sell  0.00  R157 On 02/08/2012   Bond Future   521 

Buy  666,141.12  R157 On 02/08/2012   Bond Future   521 

Buy  639,688.18  R157 On 01/11/2012   Bond Future   521 

Sell  0.00  R157 On 01/11/2012   Bond Future   521 

Buy  6,859,738.22  R157 On 02/08/2012   Bond Future   5,363 

Sell  0.00  R157 On 02/08/2012   Bond Future   5,363 

Sell  0.00  R157 On 01/11/2012   Bond Future   5,363 

Buy  6,582,165.96  R157 On 01/11/2012   Bond Future   5,363 

R186 Bond Future
Buy  18,085.08  R186 On 02/08/2012   Bond Future   14 
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Sell  0.00  R186 On 02/08/2012   Bond Future   14 

Sell  0.00  R186 On 01/11/2012   Bond Future   14 

Buy  18,329.02  R186 On 01/11/2012   Bond Future   14 

Buy  31,003.00  R186 On 02/08/2012   Bond Future   24 

Sell  0.00  R186 On 02/08/2012   Bond Future   24 

Sell  0.00  R186 On 01/11/2012   Bond Future   24 

Buy  31,421.18  R186 On 01/11/2012   Bond Future   24 

Buy  32,294.79  R186 On 02/08/2012   Bond Future   25 

Sell  0.00  R186 On 02/08/2012   Bond Future   25 

Sell  0.00  R186 On 01/11/2012   Bond Future   25 

Buy  32,730.39  R186 On 01/11/2012   Bond Future   25 

Buy  45,212.71  R186 On 02/08/2012   Bond Future   35 

Sell  0.00  R186 On 02/08/2012   Bond Future   35 

Sell  0.00  R186 On 01/11/2012   Bond Future   35 

Buy  45,822.55  R186 On 01/11/2012   Bond Future   35 

Sell  0.00  R186 On 01/11/2012   Bond Future   35 

Buy  45,949.36  R186 On 01/11/2012   Bond Future   35 

Buy  62,006.00  R186 On 02/08/2012   Bond Future   48 

Sell  0.00  R186 On 02/08/2012   Bond Future   48 

Sell  0.00  R186 On 01/11/2012   Bond Future   48 

Buy  62,842.35  R186 On 01/11/2012   Bond Future   48 

Buy  83,966.46  R186 On 02/08/2012   Bond Future   65 

Sell  0.00  R186 On 02/08/2012   Bond Future   65 

Sell  0.00  R186 On 01/11/2012   Bond Future   65 

Buy  85,099.02  R186 On 01/11/2012   Bond Future   65 

Buy  303,571.05  R186 On 02/08/2012   Bond Future   235 

Sell  0.00  R186 On 02/08/2012   Bond Future   235 

Sell  0.00  R186 On 01/11/2012   Bond Future   235 

Buy  307,665.69  R186 On 01/11/2012   Bond Future   235 

Buy  367,318.70  R186 On 01/11/2012   Bond Future   281 

Sell  0.00  R186 On 01/11/2012   Bond Future   281 

Buy  362,429.73  R186 On 02/08/2012   Bond Future   281 

Sell  0.00  R186 On 02/08/2012   Bond Future   281 

Buy  501,543.67  R186 On 01/11/2012   Bond Future   384 
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Sell  0.00  R186 On 01/11/2012   Bond Future   384 

Buy  613,601.06  R186 On 02/08/2012   Bond Future   475 

Sell  0.00  R186 On 02/08/2012   Bond Future   475 

Sell  0.00  R186 On 01/11/2012   Bond Future   475 

Buy  621,877.46  R186 On 01/11/2012   Bond Future   475 

Buy  1,015,348.28  R186 On 02/08/2012   Bond Future   786 

Sell  0.00  R186 On 02/08/2012   Bond Future   786 

Sell  0.00  R186 On 01/11/2012   Bond Future   786 

Buy  1,029,043.54  R186 On 01/11/2012   Bond Future   786 

Buy  1,509,290.36  R186 On 01/11/2012   Bond Future   1,150 

Sell  0.00  R186 On 02/08/2012   Bond Future   1,150 

Sell  0.00  R186 On 01/11/2012   Bond Future   1,150 

Buy  1,489,154.55  R186 On 02/08/2012   Bond Future   1,150 

Buy  3,113,218.00  R186 On 02/08/2012   Bond Future   2,410 

Sell  0.00  R186 On 02/08/2012   Bond Future   2,410 

Sell  0.00  R186 On 01/11/2012   Bond Future   2,410 

Buy  3,155,209.84  R186 On 01/11/2012   Bond Future   2,410 

Buy  4,521,270.95  R186 On 02/08/2012   Bond Future   3,500 

Sell  0.00  R186 On 02/08/2012   Bond Future   3,500 

Sell  0.00  R186 On 01/11/2012   Bond Future   3,500 

Buy  4,582,254.95  R186 On 01/11/2012   Bond Future   3,500 

Sell  0.00  R186 On 01/11/2012   Bond Future   7,932 

Buy  10,368,583.49  R186 On 01/11/2012   Bond Future   7,932 

Buy  10,307,965.72  R186 On 02/08/2012   Bond Future   7,992 

Sell  0.00  R186 On 02/08/2012   Bond Future   7,992 

R203 Bond Future
Buy  437,613.14  R203 On 02/08/2012   Bond Future   386 

Sell  0.00  R203 On 02/08/2012   Bond Future   386 

Sell  0.00  R203 On 01/11/2012   Bond Future   386 

Buy  427,470.76  R203 On 01/11/2012   Bond Future   386 

Buy  561,413.85  R203 On 07/02/2013   Bond Future   500 

Page 3 of 5 2012/07/31, 06:06:59PM



Sell  0.00  R203 On 07/02/2013   Bond Future   500 

Sell  0.00  R203 On 02/08/2012   Bond Future   1,573 

Buy  1,783,330.23  R203 On 02/08/2012   Bond Future   1,573 

Sell  0.00  R203 On 01/11/2012   Bond Future   1,573 

Buy  1,741,998.72  R203 On 01/11/2012   Bond Future   1,573 

R204 Bond Future
Buy  142,153.86  R204 On 02/08/2012   Bond Future   129 

Sell  0.00  R204 On 02/08/2012   Bond Future   129 

Sell  0.00  R204 On 01/11/2012   Bond Future   129 

Buy  143,958.81  R204 On 01/11/2012   Bond Future   129 

Sell  0.00  R204 On 02/08/2012   Bond Future   155 

Buy  170,805.02  R204 On 02/08/2012   Bond Future   155 

Buy  170,805.02  R204 On 02/08/2012   Bond Future   155 

Sell  0.00  R204 On 02/08/2012   Bond Future   155 

Buy  172,973.77  R204 On 01/11/2012   Bond Future   155 

Sell  0.00  R204 On 01/11/2012   Bond Future   155 

Buy  170,805.02  R204 On 02/08/2012   Bond Future   155 

Sell  0.00  R204 On 02/08/2012   Bond Future   155 

R208 Bond Futures
Sell  0.00  R208 On 01/11/2012   Bond Future   284 

Buy  286,470.69  R208 On 01/11/2012   Bond Future   284 

R209 Bond Future
Sell  0.00  R209 On 01/11/2012   Bond Future   2 

Buy  1,641.55  R209 On 01/11/2012   Bond Future   2 

Buy  934,923.23  R209 On 02/08/2012   Bond Future   1,112 

Sell  0.00  R209 On 02/08/2012   Bond Future   1,112 

Buy  912,702.58  R209 On 01/11/2012   Bond Future   1,112 

Sell  0.00  R209 On 01/11/2012   Bond Future   1,112 

R213 Bond Future
Sell  0.00  R213 On 01/11/2012   Bond Future   10 

Buy  9,290.31  R213 On 01/11/2012   Bond Future   10 

Sell  0.00  R213 On 02/08/2012   Bond Future   3,855 

Buy  3,667,780.77  R213 On 02/08/2012   Bond Future   3,855 

Sell  0.00  R213 On 01/11/2012   Bond Future   3,855 

Buy  3,581,415.28  R213 On 01/11/2012   Bond Future   3,855 
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 76,626,493.88 Grand Total for Daily Detailed Turnover:  63,575 
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