
Derivatives Daily Detailed Turnover Report
From Date : 27/11/2012 To Date : 27/11/2012

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

Govi Total Return Index
Buy  4,282.46  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   3 

Sell  0.00  IGOV On 07/02/2013   Index Future   3 

R157 Bond Future
Sell  0.00  R157 On 07/02/2013   Bond Future   4,395 

Buy  5,479,956.29  R157 On 07/02/2013   Bond Future   4,395 

R186 Bond Future
Buy  868,970.35  R186 On 07/02/2013   Bond Future   692 

Sell  0.00  R186 On 07/02/2013   Bond Future   692 

R202 Bond Future
Buy  73,632.90  R202 On 07/02/2013   Bond Future   35 

Sell  0.00  R202 On 07/02/2013   Bond Future   35 

R203 Bond Future
Sell  0.00  R203 On 07/02/2013   Bond Future   200 

Buy  224,444.44  R203 On 07/02/2013   Bond Future   200 

Buy  985,537.78  R203 On 07/02/2013   Bond Future   877 

Sell  0.00  R203 On 07/02/2013   Bond Future   877 

R207 Bond Future
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Buy  219,542.06  R207 On 07/02/2013   Bond Future   210 

Sell  0.00  R207 On 07/02/2013   Bond Future   210 

R208 Bond Futures
Sell  0.00  R208 On 07/02/2013   Bond Future   100 

Buy  102,802.90  R208 On 07/02/2013   Bond Future   100 

Sell  0.00  R208 On 07/02/2013   Bond Future   1,716 

Buy  1,763,462.33  R208 On 07/02/2013   Bond Future   1,716 

R210 Bond Future
Buy  83,740.28  R210 On 07/02/2013   Bond Future   52 

Sell  0.00  R210 On 07/02/2013   Bond Future   52 

R212 Bond Future
Buy  131,812.07  R212 On 07/02/2013   Bond Future   101 

Sell  0.00  R212 On 07/02/2013   Bond Future   101 

R213 Bond Future
Sell  0.00  R213 On 07/02/2013   Bond Future   1,790 

Buy  1,646,159.90  R213 On 07/02/2013   Bond Future   1,790 

 11,584,343.76 Grand Total for Daily Detailed Turnover:  10,172 

Page 2 of 2 2012/11/27, 06:17:01PM


