
Derivatives Daily Detailed Turnover Report
From Date : 13/08/2012 To Date : 13/08/2012

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

R186 Bond Future
Sell  0.00  R186 On 01/11/2012   Bond Future   10 

Buy  12,996.47  R186 On 01/11/2012   Bond Future   10 

Buy  116,968.27  R186 On 01/11/2012   Bond Future   90 

Sell  0.00  R186 On 01/11/2012   Bond Future   90 

Buy  7,492.00  R186 On 01/11/2012   Bond Future   100 

Sell  0.00  R186 On 01/11/2012   Bond Future   100 

Sell  0.00  R186 On 01/11/2012   Bond Future   260 

Buy  337,908.32  R186 On 01/11/2012   Bond Future   260 

Sell  0.00  R186 On 01/11/2012   Bond Future   315 

Buy  410,375.79  R186 On 01/11/2012   Bond Future   315 

Buy  410,375.79  R186 On 01/11/2012   Bond Future   315 

Sell  0.00  R186 On 01/11/2012   Bond Future   315 

R204 Bond Future
Sell  0.00  R204 On 01/11/2012   Bond Future   42 

Buy  46,731.19  R204 On 01/11/2012   Bond Future   42 

Buy  46,731.19  R204 On 01/11/2012   Bond Future   42 

Sell  0.00  R204 On 01/11/2012   Bond Future   42 

R208 Bond Futures
Sell  0.00  R208 On 01/11/2012   Bond Future   67 
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Buy  67,301.58  R208 On 01/11/2012   Bond Future   67 

Buy  67,301.58  R208 On 01/11/2012   Bond Future   67 

Sell  0.00  R208 On 01/11/2012   Bond Future   67 

R209 Bond Future
Sell  0.00  R209 On 01/11/2012   Bond Future   221 

Buy  180,858.84  R209 On 01/11/2012   Bond Future   221 

Buy  180,858.84  R209 On 01/11/2012   Bond Future   221 

Sell  0.00  R209 On 01/11/2012   Bond Future   221 

 1,885,899.88 Grand Total for Daily Detailed Turnover:  1,750 
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