
Derivatives Daily Detailed Turnover Report
From Date : 30/08/2012 To Date : 30/08/2012

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

Govi Total Return Index
Buy  101,321.04  GOVI On 01/11/2012   GOVI   24 

Sell  0.00  GOVI On 01/11/2012   GOVI   24 

R203 Bond Future
Buy  895,468.72  R203 On 07/02/2013   Bond Future   800 

Sell  0.00  R203 On 07/02/2013   Bond Future   800 

Buy  1,902,871.03  R203 On 07/02/2013   Bond Future   1,700 

Sell  0.00  R203 On 07/02/2013   Bond Future   1,700 

Buy  2,798,339.75  R203 On 07/02/2013   Bond Future   2,500 

Sell  0.00  R203 On 07/02/2013   Bond Future   2,500 

R204 Bond Future
Buy  544,396.80  R204 On 07/02/2013   Bond Future   500 

Sell  0.00  R204 On 07/02/2013   Bond Future   500 

Buy  1,197,672.96  R204 On 07/02/2013   Bond Future   1,100 

Sell  0.00  R204 On 07/02/2013   Bond Future   1,100 

Buy  1,524,311.04  R204 On 07/02/2013   Bond Future   1,400 

Sell  0.00  R204 On 07/02/2013   Bond Future   1,400 

R208 Bond Futures
Buy  356,023.15  R208 On 07/02/2013   Bond Future   350 

Sell  0.00  R208 On 07/02/2013   Bond Future   350 
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Buy  712,046.30  R208 On 07/02/2013   Bond Future   700 

Sell  0.00  R208 On 07/02/2013   Bond Future   700 

Buy  966,348.55  R208 On 07/02/2013   Bond Future   950 

Sell  0.00  R208 On 07/02/2013   Bond Future   950 

 10,998,799.34 Grand Total for Daily Detailed Turnover:  10,024 
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