
Derivatives Daily Detailed Turnover Report
From Date : 27/06/2013 To Date : 27/06/2013

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

R157 Bond Future
Sell  0.00  R157 On 01/08/2013   Bond Future   470 

Buy  561,331.72  R157 On 01/08/2013   Bond Future   470 

R186 Bond Future
Sell  0.00  R186 On 01/08/2013   Bond Future   20 

Buy  24,172.20  R186 On 01/08/2013   Bond Future   20 

Sell  0.00  R186 On 01/08/2013   Bond Future   30 

Buy  36,258.30  R186 On 01/08/2013   Bond Future   30 

Sell  0.00  R186 On 01/08/2013   Bond Future   60 

Buy  72,516.59  R186 On 01/08/2013   Bond Future   60 

Buy  469,179.24  R186 On 01/08/2013   Bond Future   389 

Sell  0.00  R186 On 01/08/2013   Bond Future   389 

Sell  0.00  R186 On 01/08/2013   Bond Future   780 

Buy  947,809.51  R186 On 01/08/2013   Bond Future   780 

Sell  0.00  R186 On 01/08/2013   Bond Future   1,720 

Buy  2,090,041.49  R186 On 01/08/2013   Bond Future   1,720 

R203 Bond Future
Buy  316,958.37  R203 On 01/08/2013   Bond Future   294 

Sell  0.00  R203 On 01/08/2013   Bond Future   294 

R207 Bond Future
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Sell  0.00  R207 On 01/08/2013   Bond Future   89 

Buy  87,925.27  R207 On 01/08/2013   Bond Future   89 

R208 Bond Futures
Sell  0.00  R208 On 01/08/2013   Bond Future   780 

Buy  763,543.64  R208 On 01/08/2013   Bond Future   780 

Sell  0.00  R208 On 01/08/2013   Bond Future   1,720 

Buy  1,683,711.61  R208 On 01/08/2013   Bond Future   1,720 

R209 Bond Future
Sell  0.00  R209 On 01/08/2013   Bond Future   480 

Buy  379,497.55  R209 On 01/08/2013   Bond Future   480 

 7,432,945.49 Grand Total for Daily Detailed Turnover:  6,832 
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