
Derivatives Daily Detailed Turnover Report
From Date : 01/08/2012 To Date : 01/08/2012

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

All Bond Index
Buy  0.00  ALBI On 02/08/2012   Index Future   4 

Sell  0.00  ALBI On 02/08/2012   Index Future   4 

Buy  0.00  ALBI On 01/11/2012   Index Future   4 

Sell  0.00  ALBI On 01/11/2012   Index Future   4 

Buy  0.00  ALBI On 02/08/2012   Index Future   100 

Sell  0.00  ALBI On 02/08/2012   Index Future   100 

Buy  0.00  ALBI On 01/11/2012   Index Future   100 

Sell  0.00  ALBI On 01/11/2012   Index Future   100 

Buy  0.00  ALBI On 02/08/2012   Index Future   118 

Sell  0.00  ALBI On 07/02/2013   Index Future   118 

Sell  0.00  ALBI On 02/08/2012   Index Future   118 

Buy  0.00  ALBI On 07/02/2013   Index Future   118 

Govi Total Return Index
Buy  12,719.82  GOVI On 01/11/2012   GOVI   3 

Sell  0.00  GOVI On 01/11/2012   GOVI   3 

I2025 Bond Future
Buy  31,926.87  2025 On 01/11/2012   Bond Future   30 

Sell  0.00  2025 On 01/11/2012   Bond Future   30 

Sell  0.00  2025 On 01/11/2012   Bond Future   30 
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Buy  31,926.87  2025 On 01/11/2012   Bond Future   30 

Inflation Linked Bond Index
Buy  0.00  ILBI On 02/08/2012   Index Future   169 

Sell  0.00  ILBI On 07/02/2013   Index Future   169 

Sell  0.00  ILBI On 02/08/2012   Index Future   169 

Buy  0.00  ILBI On 07/02/2013   Index Future   169 

New Inflation Linked Index
Buy  0.00  IGOV On 01/11/2012   Index Future   2 

Sell  0.00  IGOV On 01/11/2012   Index Future   2 

R023 Bond Future
Buy  594,011.15  R023 On 01/11/2012   Bond Future   561 

Sell  0.00  R023 On 01/11/2012   Bond Future   561 

R157 Bond Future
Buy  859,287.73  R157 On 01/11/2012   Bond Future   700 

Sell  0.00  R157 On 01/11/2012   Bond Future   700 

Sell  0.00  R157 On 01/11/2012   Bond Future   2,673 

Buy  3,276,833.11  R157 On 01/11/2012   Bond Future   2,673 

Sell  0.00  R157 On 02/08/2012   Bond Future   2,673 

Buy  3,415,153.37  R157 On 02/08/2012   Bond Future   2,673 

R186 Bond Future
Sell  0.00  R186 On 01/11/2012   Bond Future 8.00 Call  9 

Buy  0.00  R186 On 01/11/2012   Bond Future 8.00 Call  9 

Buy  0.00  R186 On 01/11/2012   Bond Future 8.50 Put  9 

Sell  0.00  R186 On 01/11/2012   Bond Future 8.50 Put  9 

Sell  0.00  R186 On 02/08/2012   Bond Future   117 

Buy  151,166.69  R186 On 02/08/2012   Bond Future   117 

Sell  0.00  R186 On 01/11/2012   Bond Future   117 

Buy  153,201.56  R186 On 01/11/2012   Bond Future   117 

Buy  451,838.59  R186 On 02/08/2012   Bond Future   350 

Sell  0.00  R186 On 07/02/2013   Bond Future   350 

Sell  0.00  R186 On 02/08/2012   Bond Future   350 

Buy  445,954.95  R186 On 07/02/2013   Bond Future   350 

Buy  1,290,720.59  R186 On 02/08/2012   Bond Future   999 

Sell  0.00  R186 On 02/08/2012   Bond Future   999 

Sell  0.00  R186 On 01/11/2012   Bond Future   999 

Buy  1,307,129.96  R186 On 01/11/2012   Bond Future   999 
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Contract Value (R000's)Buy/Sell No. of ContractsC/PStrike

Buy  10,376,482.17  R186 On 01/11/2012   Bond Future   7,932 

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

Buy  10,323,773.09  R186 On 02/08/2012   Bond Future   7,992 

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

R197 Bond Future
Buy  54,439.69  R197 On 01/11/2012   Bond Future   20 

Sell  0.00  R197 On 01/11/2012   Bond Future   20 

Sell  0.00  R197 On 01/11/2012   Bond Future   20 

Buy  54,439.69  R197 On 01/11/2012   Bond Future   20 

R202 Bond Future
Sell  0.00  R202 On 02/08/2012   Bond Future   8 

Buy  15,760.08  R202 On 02/08/2012   Bond Future   8 

R203 Bond Future
Buy  1,078,110.72  R203 On 07/02/2013   Bond Future   960 

Sell  0.00  R203 On 07/02/2013   Bond Future   960 

R207 Bond Future
Sell  0.00  R207 On 02/08/2012   Bond Future   818 

Buy  855,402.64  R207 On 02/08/2012   Bond Future   818 

R208 Bond Futures
Sell  0.00  R208 On 01/11/2012   Bond Future   7 

Buy  7,066.03  R208 On 01/11/2012   Bond Future   7 

Buy  7,066.03  R208 On 01/11/2012   Bond Future   7 

Sell  0.00  R208 On 01/11/2012   Bond Future   7 

Buy  445,721.70  R208 On 02/08/2012   Bond Future   432 

Sell  0.00  R208 On 02/08/2012   Bond Future   432 

Sell  0.00  R208 On 01/11/2012   Bond Future   1,146 

Buy  1,158,264.15  R208 On 01/11/2012   Bond Future   1,146 

Sell  0.00  R208 On 01/11/2012   Bond Future   1,425 

Buy  1,440,249.92  R208 On 01/11/2012   Bond Future   1,425 

Buy  1,541,454.22  R208 On 02/08/2012   Bond Future   1,494 

Sell  0.00  R208 On 02/08/2012   Bond Future   1,494 

R210 Bond Future
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Buy  25,625.06  R210 On 01/11/2012   Bond Future   17 

Sell  0.00  R210 On 01/11/2012   Bond Future   17 

Sell  0.00  R210 On 01/11/2012   Bond Future   17 

Buy  25,625.06  R210 On 01/11/2012   Bond Future   17 

 39,431,351.51 Grand Total for Daily Detailed Turnover:  32,699 
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