
Derivatives Daily Detailed Turnover Report
From Date : 10/12/2012 To Date : 10/12/2012

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

R157 Bond Future
Buy  48,957.93  R157 On 02/05/2013   Bond Future   41 

Sell  0.00  R157 On 02/05/2013   Bond Future   41 

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

Buy  32,048.95  R186 On 07/02/2013   Bond Future   25 

Sell  0.00  R186 On 07/02/2013   Bond Future   49 

Buy  62,815.94  R186 On 07/02/2013   Bond Future   49 

Buy  98,786.36  R186 On 07/02/2013   Bond Future   77 

Sell  0.00  R186 On 07/02/2013   Bond Future   77 

Sell  0.00  R186 On 07/02/2013   Bond Future   89 

Buy  114,094.25  R186 On 07/02/2013   Bond Future   89 

Sell  0.00  R186 On 07/02/2013   Bond Future   120 

Buy  153,834.95  R186 On 07/02/2013   Bond Future   120 

Buy  961,144.65  R186 On 07/02/2013   Bond Future   750 

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

Buy  55,455.90  R186 On 07/02/2013   Bond Future   750 

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

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

Buy  953,585.78  R186 On 07/02/2013   Bond Future   750 
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Sell  0.00  R186 On 07/02/2013   Bond Future   1,997 

Buy  2,560,069.93  R186 On 07/02/2013   Bond Future   1,997 

Sell  0.00  R186 On 07/02/2013   Bond Future   2,255 

Buy  2,890,815.06  R186 On 07/02/2013   Bond Future   2,255 

R202 Bond Future
Buy  470,498.50  R202 On 07/02/2013   Bond Future   218 

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

R2023 Bond Future
Buy  12,049.34  R023 On 07/02/2013   Bond Future   11 

Sell  0.00  R023 On 07/02/2013   Bond Future   11 

R204 Bond Future
Buy  1,024,107.26  R204 On 07/02/2013   Bond Future   930 

Sell  0.00  R204 On 07/02/2013   Bond Future   930 

Buy  4,481,845.74  R204 On 07/02/2013   Bond Future   4,070 

Sell  0.00  R204 On 07/02/2013   Bond Future   4,070 

R207 Bond Future
Sell  0.00  R207 On 07/02/2013   Bond Future   1,300 

Buy  1,366,608.75  R207 On 07/02/2013   Bond Future   1,300 

Sell  0.00  R207 On 07/02/2013   Bond Future   5,700 

Buy  5,992,053.75  R207 On 07/02/2013   Bond Future   5,700 

R208 Bond Futures
Sell  0.00  R208 On 07/02/2013   Bond Future   32 

Buy  33,237.73  R208 On 07/02/2013   Bond Future   32 

R209 Bond Future
Buy  16,470.36  R209 On 07/02/2013   Bond Future   20 

Sell  0.00  R209 On 07/02/2013   Bond Future   20 

 21,328,481.11 Grand Total for Daily Detailed Turnover:  19,184 
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