
Derivatives Daily Detailed Turnover Report
From Date : 15/07/2013 To Date : 15/07/2013

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

(R000's)

All Bond Index Term Split 3-7 Years

Sell AL37 On 01/08/2013   Index Future   1  0.00 

Buy AL37 On 01/08/2013   Index Future   1  4,037.91 

Sell AL37 On 01/08/2013   Index Future   1  0.00 

Buy AL37 On 01/08/2013   Index Future   1  4,037.91 

Sell AL37 On 01/08/2013   Index Future   1  0.00 

Buy AL37 On 01/08/2013   Index Future   1  4,037.91 

Sell AL37 On 01/08/2013   Index Future   1  0.00 

Buy AL37 On 01/08/2013   Index Future   1  4,037.91 

Sell AL37 On 01/08/2013   Index Future   1  0.00 

Buy AL37 On 01/08/2013   Index Future   1  4,037.91 

Sell AL37 On 01/08/2013   Index Future   1  0.00 

Buy AL37 On 01/08/2013   Index Future   1  4,037.91 

Sell AL37 On 01/08/2013   Index Future   1  0.00 

Buy AL37 On 01/08/2013   Index Future   1  4,037.91 

Sell AL37 On 01/08/2013   Index Future   1  0.00 

Buy AL37 On 01/08/2013   Index Future   1  4,037.91 

Sell AL37 On 01/08/2013   Index Future   1  0.00 

Buy AL37 On 01/08/2013   Index Future   1  4,037.91 

Sell AL37 On 01/08/2013   Index Future   1  0.00 

Buy AL37 On 01/08/2013   Index Future   1  4,037.91 

Sell AL37 On 01/08/2013   Index Future   2  0.00 

Buy AL37 On 01/08/2013   Index Future   2  8,075.82 

Sell AL37 On 01/08/2013   Index Future   2  0.00 

Buy AL37 On 01/08/2013   Index Future   2  8,075.82 
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Sell AL37 On 01/08/2013   Index Future   2  0.00 

Buy AL37 On 01/08/2013   Index Future   2  8,075.82 

Sell AL37 On 01/08/2013   Index Future   3  0.00 

Buy AL37 On 01/08/2013   Index Future   3  12,113.73 

Sell AL37 On 01/08/2013   Index Future   10  0.00 

Buy AL37 On 01/08/2013   Index Future   10  40,379.10 

Sell AL37 On 01/08/2013   Index Future   27  0.00 

Buy AL37 On 01/08/2013   Index Future   27  109,023.57 

Govi Total Return Index

Buy GOVI On 01/08/2013   GOVI   3  12,912.78 

Sell GOVI On 01/08/2013   GOVI   3  0.00 

R2023 Bond Future

Buy R023 On 01/08/2013   Bond Future   150  15,560.45 

Sell R023 On 01/08/2013   Bond Future   150  0.00 

Grand Total for Daily Detailed Turnover:  209  254,596.19 
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