
Derivatives Daily Detailed Turnover Report
From Date : 22/10/2012 To Date : 22/10/2012

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

All Bond Index
Buy  0.00  ALBI On 01/11/2012   Index Future   80 

Sell  0.00  ALBI On 07/02/2013   Index Future   80 

Sell  0.00  ALBI On 01/11/2012   Index Future   80 

Buy  0.00  ALBI On 07/02/2013   Index Future   80 

I2025 Bond Future
Sell  0.00  2025 On 01/11/2012   Bond Future   9 

Buy  9,887.22  2025 On 01/11/2012   Bond Future   9 

Buy  9,862.65  2025 On 01/11/2012   Bond Future   9 

Sell  0.00  2025 On 01/11/2012   Bond Future   9 

Sell  0.00  2025 On 01/11/2012   Bond Future   42 

Buy  46,140.36  2025 On 01/11/2012   Bond Future   42 

Buy  46,025.70  2025 On 01/11/2012   Bond Future   42 

Sell  0.00  2025 On 01/11/2012   Bond Future   42 

New Inflation Linked Index
Sell  0.00  IGOV On 07/02/2013   Index Future   23 

Buy  0.00  IGOV On 07/02/2013   Index Future   23 

Buy  0.00  IGOV On 01/11/2012   Index Future   23 

Sell  0.00  IGOV On 01/11/2012   Index Future   23 

R186 Bond Future
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Buy  375,948.63  R186 On 07/02/2013   Bond Future   300 

Sell  0.00  R186 On 07/02/2013   Bond Future   300 

Sell  0.00  R186 On 07/02/2013   Bond Future 7.75 Call  500 

Buy  0.00  R186 On 07/02/2013   Bond Future 7.50 Call  500 

Buy  0.00  R186 On 07/02/2013   Bond Future 7.75 Call  500 

Sell  0.00  R186 On 07/02/2013   Bond Future 7.50 Call  500 

Sell  0.00  R186 On 07/02/2013   Bond Future 7.75 Call  500 

Buy  0.00  R186 On 07/02/2013   Bond Future 7.75 Call  500 

Sell  0.00  R186 On 07/02/2013   Bond Future 7.50 Call  500 

Buy  0.00  R186 On 07/02/2013   Bond Future 7.50 Call  500 

R207 Bond Future
Sell  0.00  R207 On 01/11/2012   Bond Future   1 

Buy  1,069.35  R207 On 01/11/2012   Bond Future   1 

Sell  0.00  R207 On 01/11/2012   Bond Future   1 

Buy  1,069.35  R207 On 01/11/2012   Bond Future   1 

Sell  0.00  R207 On 01/11/2012   Bond Future   1 

Buy  1,069.35  R207 On 01/11/2012   Bond Future   1 

Sell  0.00  R207 On 01/11/2012   Bond Future   1 

Buy  1,069.35  R207 On 01/11/2012   Bond Future   1 

Sell  0.00  R207 On 01/11/2012   Bond Future   1 

Buy  1,069.35  R207 On 01/11/2012   Bond Future   1 

Sell  0.00  R207 On 01/11/2012   Bond Future   1 

Buy  1,069.35  R207 On 01/11/2012   Bond Future   1 

Sell  0.00  R207 On 01/11/2012   Bond Future   1 

Buy  1,069.35  R207 On 01/11/2012   Bond Future   1 

Sell  0.00  R207 On 01/11/2012   Bond Future   1 

Buy  1,069.35  R207 On 01/11/2012   Bond Future   1 

Sell  0.00  R207 On 01/11/2012   Bond Future   1 

Buy  1,069.35  R207 On 01/11/2012   Bond Future   1 

Sell  0.00  R207 On 01/11/2012   Bond Future   1 

Buy  1,069.35  R207 On 01/11/2012   Bond Future   1 

Sell  0.00  R207 On 01/11/2012   Bond Future   1 

Buy  1,069.35  R207 On 01/11/2012   Bond Future   1 

Sell  0.00  R207 On 01/11/2012   Bond Future   1 

Buy  1,069.35  R207 On 01/11/2012   Bond Future   1 
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Sell  0.00  R207 On 01/11/2012   Bond Future   2 

Buy  2,138.71  R207 On 01/11/2012   Bond Future   2 

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

Buy  2,138.71  R207 On 01/11/2012   Bond Future   2 

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

Buy  2,138.71  R207 On 01/11/2012   Bond Future   2 

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

Buy  2,138.71  R207 On 01/11/2012   Bond Future   2 

Sell  0.00  R207 On 01/11/2012   Bond Future   3 

Buy  3,208.06  R207 On 01/11/2012   Bond Future   3 

Sell  0.00  R207 On 01/11/2012   Bond Future   3 

Buy  3,208.06  R207 On 01/11/2012   Bond Future   3 

Sell  0.00  R207 On 01/11/2012   Bond Future   3 

Buy  3,208.06  R207 On 01/11/2012   Bond Future   3 

Sell  0.00  R207 On 01/11/2012   Bond Future   3 

Buy  3,208.06  R207 On 01/11/2012   Bond Future   3 

Sell  0.00  R207 On 01/11/2012   Bond Future   4 

Buy  4,277.42  R207 On 01/11/2012   Bond Future   4 

Sell  0.00  R207 On 01/11/2012   Bond Future   4 

Buy  4,277.42  R207 On 01/11/2012   Bond Future   4 

Sell  0.00  R207 On 01/11/2012   Bond Future   4 

Buy  4,277.42  R207 On 01/11/2012   Bond Future   4 

Sell  0.00  R207 On 01/11/2012   Bond Future   5 

Buy  5,346.77  R207 On 01/11/2012   Bond Future   5 

Sell  0.00  R207 On 01/11/2012   Bond Future   6 

Buy  6,416.13  R207 On 01/11/2012   Bond Future   6 

Sell  0.00  R207 On 01/11/2012   Bond Future   6 

Buy  6,416.13  R207 On 01/11/2012   Bond Future   6 

Sell  0.00  R207 On 01/11/2012   Bond Future   6 

Buy  6,416.13  R207 On 01/11/2012   Bond Future   6 

Sell  0.00  R207 On 01/11/2012   Bond Future   10 
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Buy  10,693.55  R207 On 01/11/2012   Bond Future   10 

Sell  0.00  R207 On 01/11/2012   Bond Future   10 

Buy  10,693.55  R207 On 01/11/2012   Bond Future   10 

Sell  0.00  R207 On 01/11/2012   Bond Future   57 

Buy  60,953.21  R207 On 01/11/2012   Bond Future   57 

Sell  0.00  R207 On 01/11/2012   Bond Future   120 

Buy  128,322.54  R207 On 01/11/2012   Bond Future   120 

Sell  0.00  R207 On 01/11/2012   Bond Future   141 

Buy  150,778.98  R207 On 01/11/2012   Bond Future   141 

Sell  0.00  R207 On 01/11/2012   Bond Future   265 

Buy  283,378.94  R207 On 01/11/2012   Bond Future   265 

Sell  0.00  R207 On 01/11/2012   Bond Future   330 

Buy  352,886.99  R207 On 01/11/2012   Bond Future   330 

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

Buy  1,015.52  R208 On 01/11/2012   Bond Future   1 

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

Buy  1,015.52  R208 On 01/11/2012   Bond Future   1 

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

Buy  1,015.52  R208 On 01/11/2012   Bond Future   1 

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

Buy  1,015.52  R208 On 01/11/2012   Bond Future   1 

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

Buy  1,015.52  R208 On 01/11/2012   Bond Future   1 

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

Buy  1,015.52  R208 On 01/11/2012   Bond Future   1 

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

Buy  2,031.04  R208 On 01/11/2012   Bond Future   2 

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

Buy  2,031.04  R208 On 01/11/2012   Bond Future   2 

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

Buy  2,031.04  R208 On 01/11/2012   Bond Future   2 

Sell  0.00  R208 On 01/11/2012   Bond Future   3 

Buy  3,046.56  R208 On 01/11/2012   Bond Future   3 

Sell  0.00  R208 On 01/11/2012   Bond Future   3 
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Buy  3,046.56  R208 On 01/11/2012   Bond Future   3 

Sell  0.00  R208 On 01/11/2012   Bond Future   3 

Buy  3,046.56  R208 On 01/11/2012   Bond Future   3 

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

Buy  4,062.08  R208 On 01/11/2012   Bond Future   4 

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

Buy  4,062.08  R208 On 01/11/2012   Bond Future   4 

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

Buy  5,077.59  R208 On 01/11/2012   Bond Future   5 

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

Buy  7,108.63  R208 On 01/11/2012   Bond Future   7 

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

Buy  7,108.63  R208 On 01/11/2012   Bond Future   7 

Sell  0.00  R208 On 01/11/2012   Bond Future   8 

Buy  8,124.15  R208 On 01/11/2012   Bond Future   8 

Sell  0.00  R208 On 01/11/2012   Bond Future   8 

Buy  8,124.15  R208 On 01/11/2012   Bond Future   8 

Sell  0.00  R208 On 01/11/2012   Bond Future   8 

Buy  8,124.15  R208 On 01/11/2012   Bond Future   8 

Sell  0.00  R208 On 01/11/2012   Bond Future   9 

Buy  9,139.67  R208 On 01/11/2012   Bond Future   9 

Sell  0.00  R208 On 01/11/2012   Bond Future   9 

Buy  9,139.67  R208 On 01/11/2012   Bond Future   9 

Sell  0.00  R208 On 01/11/2012   Bond Future   10 

Buy  10,155.19  R208 On 01/11/2012   Bond Future   10 

Sell  0.00  R208 On 01/11/2012   Bond Future   10 

Buy  10,155.19  R208 On 01/11/2012   Bond Future   10 

Sell  0.00  R208 On 01/11/2012   Bond Future   10 

Buy  10,155.19  R208 On 01/11/2012   Bond Future   10 

Sell  0.00  R208 On 01/11/2012   Bond Future   12 

Buy  12,186.23  R208 On 01/11/2012   Bond Future   12 
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Sell  0.00  R208 On 01/11/2012   Bond Future   13 

Buy  13,201.74  R208 On 01/11/2012   Bond Future   13 

Sell  0.00  R208 On 01/11/2012   Bond Future   17 

Buy  17,263.82  R208 On 01/11/2012   Bond Future   17 

Sell  0.00  R208 On 01/11/2012   Bond Future   19 

Buy  19,294.86  R208 On 01/11/2012   Bond Future   19 

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

Buy  25,387.97  R208 On 01/11/2012   Bond Future   25 

Sell  0.00  R208 On 01/11/2012   Bond Future   31 

Buy  31,481.08  R208 On 01/11/2012   Bond Future   31 

Sell  0.00  R208 On 01/11/2012   Bond Future   36 

Buy  36,558.68  R208 On 01/11/2012   Bond Future   36 

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

Buy  47,729.38  R208 On 01/11/2012   Bond Future   47 

Sell  0.00  R208 On 01/11/2012   Bond Future   58 

Buy  58,900.09  R208 On 01/11/2012   Bond Future   58 

Sell  0.00  R208 On 01/11/2012   Bond Future   71 

Buy  72,101.83  R208 On 01/11/2012   Bond Future   71 

Sell  0.00  R208 On 01/11/2012   Bond Future   126 

Buy  127,955.37  R208 On 01/11/2012   Bond Future   126 

Sell  0.00  R208 On 01/11/2012   Bond Future   165 

Buy  167,560.60  R208 On 01/11/2012   Bond Future   165 

Sell  0.00  R208 On 07/02/2013   Bond Future   250 

Buy  257,353.58  R208 On 07/02/2013   Bond Future   250 

Sell  0.00  R208 On 01/11/2012   Bond Future   260 

Buy  264,034.89  R208 On 01/11/2012   Bond Future   260 

 2,830,091.44 Grand Total for Daily Detailed Turnover:  4,858 
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