
Derivatives Daily Detailed Turnover Report
From Date : 06/12/2012 To Date : 06/12/2012

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

R186 Bond Future
Sell  0.00  R186 On 07/02/2013   Bond Future   15 

Buy  19,062.87  R186 On 07/02/2013   Bond Future   15 

Buy  19,062.87  R186 On 07/02/2013   Bond Future   15 

Sell  0.00  R186 On 07/02/2013   Bond Future   15 

Sell  0.00  R186 On 07/02/2013   Bond Future   15 

Buy  19,062.87  R186 On 07/02/2013   Bond Future   15 

Sell  0.00  R186 On 07/02/2013   Bond Future   22 

Buy  27,958.87  R186 On 07/02/2013   Bond Future   22 

Sell  0.00  R186 On 07/02/2013   Bond Future   27 

Buy  34,313.16  R186 On 07/02/2013   Bond Future   27 

Sell  0.00  R186 On 07/02/2013   Bond Future   40 

Buy  50,834.31  R186 On 07/02/2013   Bond Future   40 

Sell  0.00  R186 On 07/02/2013   Bond Future   45 

Buy  57,188.60  R186 On 07/02/2013   Bond Future   45 

Sell  0.00  R186 On 07/02/2013   Bond Future   67 

Buy  85,147.47  R186 On 07/02/2013   Bond Future   67 

Sell  0.00  R186 On 07/02/2013   Bond Future   70 

Buy  88,960.05  R186 On 07/02/2013   Bond Future   70 

Sell  0.00  R186 On 07/02/2013   Bond Future   78 

Page 1 of 2 2012/12/06, 06:03:27PM



Buy  99,126.91  R186 On 07/02/2013   Bond Future   78 

Sell  0.00  R186 On 07/02/2013   Bond Future   248 

Buy  315,172.73  R186 On 07/02/2013   Bond Future   248 

Sell  0.00  R186 On 07/02/2013   Bond Future   570 

Buy  724,388.95  R186 On 07/02/2013   Bond Future   570 

Sell  0.00  R186 On 07/02/2013   Bond Future   714 

Buy  907,392.47  R186 On 07/02/2013   Bond Future   714 

Sell  0.00  R186 On 07/02/2013   Bond Future   750 

Buy  953,585.78  R186 On 07/02/2013   Bond Future   750 

Buy  1,189,522.90  R186 On 07/02/2013   Bond Future   936 

Sell  0.00  R186 On 07/02/2013   Bond Future   936 

Sell  0.00  R186 On 07/02/2013   Bond Future   1,040 

Buy  1,321,692.11  R186 On 07/02/2013   Bond Future   1,040 

R204 Bond Future
Buy  643,709.61  R204 On 07/02/2013   Bond Future   585 

Sell  0.00  R204 On 07/02/2013   Bond Future   585 

Sell  0.00  R204 On 07/02/2013   Bond Future   650 

Buy  715,232.90  R204 On 07/02/2013   Bond Future   650 

 7,271,415.41 Grand Total for Daily Detailed Turnover:  5,887 
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