
Derivatives Daily Detailed Turnover Report
From Date : 05/12/2012 To Date : 05/12/2012

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

Govi Total Return Index
Buy  4,289.71  GOVI On 07/02/2013   GOVI   1 

Sell  0.00  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 

R202 Bond Future
Sell  0.00  R202 On 07/02/2013   Bond Future   218 

Buy  455,105.52  R202 On 07/02/2013   Bond Future   218 

R207 Bond Future
Sell  0.00  R207 On 07/02/2013   Bond Future   150 

Buy  156,681.80  R207 On 07/02/2013   Bond Future   150 

Sell  0.00  R207 On 07/02/2013   Bond Future   150 

Buy  156,681.80  R207 On 07/02/2013   Bond Future   150 

Buy  313,363.59  R207 On 07/02/2013   Bond Future   300 

Sell  0.00  R207 On 07/02/2013   Bond Future   300 

R209 Bond Future
Buy  80,433.76  R209 On 07/02/2013   Bond Future   100 

Sell  0.00  R209 On 07/02/2013   Bond Future   100 

Buy  80,433.76  R209 On 07/02/2013   Bond Future   100 

Sell  0.00  R209 On 07/02/2013   Bond Future   100 
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Sell  0.00  R209 On 07/02/2013   Bond Future   200 

Buy  160,867.52  R209 On 07/02/2013   Bond Future   200 

 1,407,857.45 Grand Total for Daily Detailed Turnover:  1,220 
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