
Derivatives Daily Detailed Turnover Report
From Date : 27/09/2012 To Date : 27/09/2012

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

Govi Total Return Index
Sell  0.00  GOVI On 01/11/2012   GOVI   38 

Buy  162,402.88  GOVI On 01/11/2012   GOVI   38 

R157 Bond Future
Sell  0.00  R157 On 01/11/2012   Bond Future   468 

Buy  577,381.38  R157 On 01/11/2012   Bond Future   468 

R186 Bond Future
Sell  0.00  R186 On 01/11/2012   Bond Future   650 

Buy  854,329.52  R186 On 01/11/2012   Bond Future   650 

R204 Bond Future
Buy  59,836.49  R204 On 01/11/2012   Bond Future   53 

Sell  0.00  R204 On 01/11/2012   Bond Future   53 

R208 Bond Futures
Buy  285,205.98  R208 On 01/11/2012   Bond Future   278 

Sell  0.00  R208 On 01/11/2012   Bond Future   278 

R213 Bond Future
Buy  9,262.44  R213 On 01/11/2012   Bond Future   10 

Sell  0.00  R213 On 01/11/2012   Bond Future   10 

 1,948,418.68 Grand Total for Daily Detailed Turnover:  1,497 
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