
Derivatives Daily Detailed Turnover Report
From Date : 11/09/2013 To Date : 11/09/2013

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

(R000's)

New Inflation Linked Index

Sell IGOV On 06/02/2014   Index Future   1  0.00 

Buy IGOV On 06/02/2014   Index Future   1  1,961.77 

R186 Bond Future

Sell R186 On 07/11/2013   Bond Future   3  0.00 

Buy R186 On 07/11/2013   Bond Future   3  363.15 

R203 Bond Future

Sell R203 On 07/11/2013   Bond Future   500  0.00 

Buy R203 On 07/11/2013   Bond Future   500  52,514.29 

R208 Bond Futures

Buy R208 On 07/11/2013   Bond Future   13  1,238.94 

Sell R208 On 07/11/2013   Bond Future   13  0.00 

R210 Bond Future

Sell R210 On 07/11/2013   Bond Future   82  0.00 

Buy R210 On 07/11/2013   Bond Future   82  12,507.91 

R212 Bond Future

Buy R212 On 07/11/2013   Bond Future   32  4,099.44 

Sell R212 On 07/11/2013   Bond Future   32  0.00 
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R213 Bond Future

Sell R213 On 07/11/2013   Bond Future   14  0.00 

Buy R213 On 07/11/2013   Bond Future   14  1,188.71 

Grand Total for Daily Detailed Turnover:  645  73,874.20 
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