
Derivatives Daily Detailed Turnover Report
From Date : 02/08/2012 To Date : 02/08/2012

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

All Bond Index
Sell  0.00  ALBI On 07/02/2013   Index Future   3 

Buy  0.00  ALBI On 07/02/2013   Index Future   3 

Buy  0.00  ALBI On 02/08/2012   Index Future   12 

Sell  0.00  ALBI On 02/08/2012   Index Future   12 

Sell  0.00  ALBI On 01/11/2012   Index Future   12 

Buy  0.00  ALBI On 01/11/2012   Index Future   12 

R157 Bond Future
Sell  0.00  R157 On 01/11/2012   Bond Future   100 

Buy  5,542.00  R157 On 01/11/2012   Bond Future   100 

Buy  2,454,217.60  R157 On 01/11/2012   Bond Future   2,000 

Sell  0.00  R157 On 01/11/2012   Bond Future   2,000 

R186 Bond Future
Buy  624,796.60  R186 On 07/02/2013   Bond Future   490 

Sell  0.00  R186 On 07/02/2013   Bond Future   490 

R203 Bond Future
Sell  0.00  R203 On 07/02/2013   Bond Future   2,050 

Buy  2,302,692.64  R203 On 07/02/2013   Bond Future   2,050 

R207 Bond Future
Buy  167,728.22  R207 On 01/11/2012   Bond Future   158 

Sell  0.00  R207 On 01/11/2012   Bond Future   158 
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Sell  0.00  R207 On 01/11/2012   Bond Future   158 

Buy  167,728.22  R207 On 01/11/2012   Bond Future   158 

Buy  5,757,458.41  R207 On 01/11/2012   Bond Future   5,420 

Sell  0.00  R207 On 01/11/2012   Bond Future   5,420 

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 

R209 Bond Future
Sell  0.00  R209 On 01/11/2012   Bond Future   3,670 

Buy  3,008,013.47  R209 On 01/11/2012   Bond Future   3,670 

R212 Bond Future
Sell  0.00  R212 On 01/11/2012   Bond Future   2,020 

Buy  2,531,474.71  R212 On 01/11/2012   Bond Future   2,020 

 17,026,717.89 Grand Total for Daily Detailed Turnover:  16,100 

Page 2 of 2 2012/08/02, 06:07:43PM


