
Derivatives Daily Detailed Turnover Report
From Date : 09/07/2013 To Date : 09/07/2013

Contract Buy/Sell No. of ContractsC/PStrike Nominal Value 

(R000's)

R157 Bond Future

Buy R157 On 01/08/2013   Bond Future   470  56,276.13 

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

R209 Bond Future

Sell R209 On 01/08/2013   Bond Future   2  0.00 

Buy R209 On 01/08/2013   Bond Future   2  157.33 

Sell R209 On 01/08/2013   Bond Future   13  0.00 

Buy R209 On 01/08/2013   Bond Future   13  1,022.66 

Sell R209 On 01/08/2013   Bond Future   14  0.00 

Buy R209 On 01/08/2013   Bond Future   14  1,101.32 

Sell R209 On 01/08/2013   Bond Future   26  0.00 

Buy R209 On 01/08/2013   Bond Future   26  2,045.32 

Sell R209 On 01/08/2013   Bond Future   92  0.00 

Buy R209 On 01/08/2013   Bond Future   92  7,237.27 

Sell R209 On 01/08/2013   Bond Future   93  0.00 

Buy R209 On 01/08/2013   Bond Future   93  7,315.94 

Sell R209 On 01/08/2013   Bond Future   109  0.00 

Buy R209 On 01/08/2013   Bond Future   109  8,574.59 

Sell R209 On 01/08/2013   Bond Future   200  0.00 

Buy R209 On 01/08/2013   Bond Future   200  15,733.20 

Buy R209 On 01/08/2013   Bond Future   288  22,655.81 

Sell R209 On 01/08/2013   Bond Future   288  0.00 

Buy R209 On 01/08/2013   Bond Future   288  22,655.81 

Sell R209 On 01/08/2013   Bond Future   288  0.00 
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Sell R209 On 01/08/2013   Bond Future   363  0.00 

Buy R209 On 01/08/2013   Bond Future   363  28,555.75 

Sell R209 On 01/08/2013   Bond Future   400  0.00 

Buy R209 On 01/08/2013   Bond Future   400  31,466.40 

Grand Total for Daily Detailed Turnover:  2,358  204,797.52 
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