
Derivatives Daily Detailed Turnover Report
From Date : 13/11/2012 To Date : 13/11/2012

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

All Bond Index
Sell  0.00  ALBI On 07/02/2013   Index Future   5 

Buy  0.00  ALBI On 07/02/2013   Index Future   5 

Govi Total Return Index
Sell  0.00  GOVI On 07/02/2013   GOVI   1 

Buy  4,292.58  GOVI On 07/02/2013   GOVI   1 

New Inflation Linked Index
Sell  0.00  IGOV On 07/02/2013   Index Future   1 

Buy  0.00  IGOV On 07/02/2013   Index Future   1 

R157 Bond Future
Sell  0.00  R157 On 07/02/2013   Bond Future   14 

Buy  17,448.57  R157 On 07/02/2013   Bond Future   14 

R186 Bond Future
Buy  1,248.72  R186 On 07/02/2013   Bond Future   1 

Sell  0.00  R186 On 07/02/2013   Bond Future   1 

Buy  31,221.79  R186 On 07/02/2013   Bond Future   25 

Sell  0.00  R186 On 07/02/2013   Bond Future   25 

R201 Bond Future
Sell  0.00  R201 On 07/02/2013   Bond Future   20 

Buy  21,541.79  R201 On 07/02/2013   Bond Future   20 

Sell  0.00  R201 On 07/02/2013   Bond Future   20 
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Buy  21,541.79  R201 On 07/02/2013   Bond Future   20 

R202 Bond Future
Sell  0.00  R202 On 07/02/2013   Bond Future   1,450 

Buy  3,032,109.50  R202 On 07/02/2013   Bond Future   1,450 

R2023 Bond Future
Buy  2,144.83  R023 On 07/02/2013   Bond Future   2 

Sell  0.00  R023 On 07/02/2013   Bond Future   2 

Buy  5,360.84  R023 On 07/02/2013   Bond Future   5 

Sell  0.00  R023 On 07/02/2013   Bond Future   5 

R203 Bond Future
Buy  16,896.25  R203 On 07/02/2013   Bond Future   15 

Sell  0.00  R203 On 07/02/2013   Bond Future   15 

R204 Bond Future
Buy  21,967.77  R204 On 07/02/2013   Bond Future   20 

Sell  0.00  R204 On 07/02/2013   Bond Future   20 

R207 Bond Future
Buy  20,919.34  R207 On 07/02/2013   Bond Future   20 

Sell  0.00  R207 On 07/02/2013   Bond Future   20 

R208 Bond Futures
Sell  0.00  R208 On 07/02/2013   Bond Future   20 

Buy  20,563.30  R208 On 07/02/2013   Bond Future   20 

R209 Bond Future
Sell  0.00  R209 On 07/02/2013   Bond Future   1 

Buy  797.46  R209 On 07/02/2013   Bond Future   1 

Buy  3,989.91  R209 On 07/02/2013   Bond Future   5 

Sell  0.00  R209 On 07/02/2013   Bond Future   5 

R213 Bond Future
Buy  22,866.32  R213 On 07/02/2013   Bond Future   25 

Sell  0.00  R213 On 07/02/2013   Bond Future   25 

R214 Bond Future
Buy  12,233.66  R214 On 07/02/2013   Bond Future   15 

Sell  0.00  R214 On 07/02/2013   Bond Future   15 

 3,257,144.42 Grand Total for Daily Detailed Turnover:  1,665 
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