
Derivatives Daily Detailed Turnover Report
From Date : 28/12/2012 To Date : 28/12/2012

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

R186 Bond Future
Sell  0.00  R186 On 07/02/2013   Bond Future   3 

Buy  3,882.19  R186 On 07/02/2013   Bond Future   3 

Sell  0.00  R186 On 07/02/2013   Bond Future   7 

Buy  9,058.44  R186 On 07/02/2013   Bond Future   7 

Sell  0.00  R186 On 07/02/2013   Bond Future   9 

Buy  11,646.56  R186 On 07/02/2013   Bond Future   9 

Sell  0.00  R186 On 07/02/2013   Bond Future 7.29 Put  20 

Buy  0.00  R186 On 07/02/2013   Bond Future 7.29 Put  20 

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

Buy  28,469.37  R186 On 07/02/2013   Bond Future   22 

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

Buy  34,939.68  R186 On 07/02/2013   Bond Future   27 

Sell  0.00  R186 On 07/02/2013   Bond Future   30 

Buy  38,821.87  R186 On 07/02/2013   Bond Future   30 

Sell  0.00  R186 On 07/02/2013   Bond Future 7.29 Put  80 

Buy  0.00  R186 On 07/02/2013   Bond Future 7.29 Put  80 

Sell  0.00  R186 On 07/02/2013   Bond Future   192 

Buy  248,459.98  R186 On 07/02/2013   Bond Future   192 

Sell  0.00  R186 On 07/02/2013   Bond Future   273 
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Buy  353,279.04  R186 On 07/02/2013   Bond Future   273 

Sell  0.00  R186 On 07/02/2013   Bond Future   299 

Buy  386,924.66  R186 On 07/02/2013   Bond Future   299 

Sell  0.00  R186 On 07/02/2013   Bond Future   502 

Buy  649,619.32  R186 On 07/02/2013   Bond Future   502 

Sell  0.00  R186 On 07/02/2013   Bond Future   636 

Buy  823,023.69  R186 On 07/02/2013   Bond Future   636 

R212 Bond Future
Buy  3,965.79  R212 On 07/02/2013   Bond Future   3 

Sell  0.00  R212 On 07/02/2013   Bond Future   3 

Buy  9,253.51  R212 On 07/02/2013   Bond Future   7 

Sell  0.00  R212 On 07/02/2013   Bond Future   7 

Buy  11,897.37  R212 On 07/02/2013   Bond Future   9 

Sell  0.00  R212 On 07/02/2013   Bond Future   9 

Buy  29,082.46  R212 On 07/02/2013   Bond Future   22 

Sell  0.00  R212 On 07/02/2013   Bond Future   22 

Buy  35,692.11  R212 On 07/02/2013   Bond Future   27 

Sell  0.00  R212 On 07/02/2013   Bond Future   27 

Buy  39,657.90  R212 On 07/02/2013   Bond Future   30 

Sell  0.00  R212 On 07/02/2013   Bond Future   30 

Buy  253,810.56  R212 On 07/02/2013   Bond Future   192 

Sell  0.00  R212 On 07/02/2013   Bond Future   192 

Buy  360,886.89  R212 On 07/02/2013   Bond Future   273 

Sell  0.00  R212 On 07/02/2013   Bond Future   273 

Buy  395,257.07  R212 On 07/02/2013   Bond Future   299 

Sell  0.00  R212 On 07/02/2013   Bond Future   299 

Buy  663,608.86  R212 On 07/02/2013   Bond Future   502 

Sell  0.00  R212 On 07/02/2013   Bond Future   502 

Buy  840,747.48  R212 On 07/02/2013   Bond Future   636 

Sell  0.00  R212 On 07/02/2013   Bond Future   636 

 5,231,984.80 Grand Total for Daily Detailed Turnover:  4,100 

Page 2 of 2 2012/12/28, 06:03:07PM


