
Derivatives Daily Detailed Turnover Report
From Date : 01/11/2012 To Date : 01/11/2012

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

All Bond Index
Sell  0.00  ALBI On 07/02/2013   Index Future   42 

Buy  0.00  ALBI On 07/02/2013   Index Future   42 

Govi Total Return Index
Buy  4,272.10  GOVI On 07/02/2013   GOVI   1 

Sell  0.00  GOVI On 07/02/2013   GOVI   1 

New Inflation Linked Index
Buy  0.00  IGOV On 07/02/2013   Index Future   2 

Sell  0.00  IGOV On 07/02/2013   Index Future   2 

R197 Bond Future
Sell  0.00  R197 On 07/02/2013   Bond Future   55 

Buy  155,409.10  R197 On 07/02/2013   Bond Future   55 

R207 Bond Future
Buy  1,045.41  R207 On 07/02/2013   Bond Future   1 

Sell  0.00  R207 On 07/02/2013   Bond Future   1 

Sell  0.00  R207 On 07/02/2013   Bond Future   1 

Buy  1,048.38  R207 On 07/02/2013   Bond Future   1 

R209 Bond Future
Buy  0.00  R209 On 07/02/2013   Bond Future 8.63 Put  134 

Sell  0.00  R209 On 07/02/2013   Bond Future 8.63 Put  134 

Buy  0.00  R209 On 07/02/2013   Bond Future 8.83 Put  169 
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Sell  0.00  R209 On 07/02/2013   Bond Future 8.83 Put  169 

 161,774.99 Grand Total for Daily Detailed Turnover:  405 
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