
Derivatives Daily Detailed Turnover Report
From Date : 11/09/2012 To Date : 11/09/2012

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

R186 Bond Future
Buy  7,342.00  R186 On 01/11/2012   Bond Future   100 

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

R203 Bond Future
Buy  165,590.17  R203 On 01/11/2012   Bond Future   149 

Sell  0.00  R203 On 01/11/2012   Bond Future   149 

R207 Bond Future
Sell  0.00  R207 On 01/11/2012   Bond Future   2,399 

Buy  2,562,087.62  R207 On 01/11/2012   Bond Future   2,399 

R208 Bond Futures
Buy  104,568.30  R208 On 01/11/2012   Bond Future   103 

Sell  0.00  R208 On 01/11/2012   Bond Future   103 

R209 Bond Future
Sell  0.00  R209 On 01/11/2012   Bond Future   52 

Buy  42,437.80  R209 On 01/11/2012   Bond Future   52 

R213 Bond Future
Sell  0.00  R213 On 01/11/2012   Bond Future   124 

Buy  115,787.15  R213 On 01/11/2012   Bond Future   124 

 2,997,813.03 Grand Total for Daily Detailed Turnover:  2,927 
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