
Derivatives Daily Detailed Turnover Report
From Date : 21/08/2012 To Date : 21/08/2012

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

Govi Total Return Index
Buy  12,589.23  GOVI On 01/11/2012   GOVI   3 

Sell  0.00  GOVI On 01/11/2012   GOVI   3 

Buy  12,589.23  GOVI On 01/11/2012   GOVI   3 

Sell  0.00  GOVI On 01/11/2012   GOVI   3 

Buy  12,575.25  GOVI On 01/11/2012   GOVI   3 

Sell  0.00  GOVI On 01/11/2012   GOVI   3 

R203 Bond Future
Buy  7,025,349.24  R203 On 07/02/2013   Bond Future   6,300 

Sell  0.00  R203 On 07/02/2013   Bond Future   6,300 

Buy  0.00  R203 On 07/02/2013   Bond Future 6.11 Call  12,600 

Sell  0.00  R203 On 07/02/2013   Bond Future 6.11 Call  12,600 

Sell  0.00  R203 On 07/02/2013   Bond Future 6.65 Put  30,250 

Buy  0.00  R203 On 07/02/2013   Bond Future 6.65 Put  30,250 

R208 Bond Futures
Sell  0.00  R208 On 01/11/2012   Bond Future   1 

Buy  999.59  R208 On 01/11/2012   Bond Future   1 

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

Buy  999.59  R208 On 01/11/2012   Bond Future   1 

Sell  0.00  R208 On 01/11/2012   Bond Future   2 
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Buy  1,999.19  R208 On 01/11/2012   Bond Future   2 

Sell  0.00  R208 On 01/11/2012   Bond Future   2 

Buy  1,999.19  R208 On 01/11/2012   Bond Future   2 

Sell  0.00  R208 On 01/11/2012   Bond Future   4 

Buy  3,998.37  R208 On 01/11/2012   Bond Future   4 

Sell  0.00  R208 On 01/11/2012   Bond Future   4 

Buy  3,998.37  R208 On 01/11/2012   Bond Future   4 

Sell  0.00  R208 On 01/11/2012   Bond Future   5 

Buy  4,997.97  R208 On 01/11/2012   Bond Future   5 

Sell  0.00  R208 On 01/11/2012   Bond Future   5 

Buy  4,997.97  R208 On 01/11/2012   Bond Future   5 

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

Buy  6,997.16  R208 On 01/11/2012   Bond Future   7 

Sell  0.00  R208 On 01/11/2012   Bond Future   15 

Buy  14,993.91  R208 On 01/11/2012   Bond Future   15 

Sell  0.00  R208 On 01/11/2012   Bond Future   24 

Buy  23,990.25  R208 On 01/11/2012   Bond Future   24 

Sell  0.00  R208 On 01/11/2012   Bond Future   25 

Buy  24,989.84  R208 On 01/11/2012   Bond Future   25 

Sell  0.00  R208 On 01/11/2012   Bond Future   47 

Buy  46,980.90  R208 On 01/11/2012   Bond Future   47 

Sell  0.00  R208 On 01/11/2012   Bond Future   77 

Buy  76,968.71  R208 On 01/11/2012   Bond Future   77 

Sell  0.00  R208 On 01/11/2012   Bond Future   137 

Buy  136,944.34  R208 On 01/11/2012   Bond Future   137 

 7,418,958.31 Grand Total for Daily Detailed Turnover:  49,515 
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