
Derivatives Daily Detailed Turnover Report
From Date : 09/10/2013 To Date : 09/10/2013

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

(R000's)

R157 Bond Future

Buy R157 On 07/11/2013   Bond Future   45  5,169.30 

Sell R157 On 07/11/2013   Bond Future   45  0.00 

Sell R157 On 07/11/2013   Bond Future   50  0.00 

Buy R157 On 07/11/2013   Bond Future   50  5,743.67 

R186 Bond Future

Buy R186 On 07/11/2013   Bond Future   2  247.45 

Sell R186 On 07/11/2013   Bond Future   2  0.00 

Buy R186 On 07/11/2013   Bond Future 8.25 Put  40  318.98 

Sell R186 On 07/11/2013   Bond Future 8.25 Put  40  0.00 

Sell R186 On 06/02/2014   Bond Future 8.75 Put  40  0.00 

Buy R186 On 06/02/2014   Bond Future 8.75 Put  40  325.41 

Buy R186 On 07/11/2013   Bond Future 8.25 Put  210  1,674.63 

Sell R186 On 07/11/2013   Bond Future 8.25 Put  210  0.00 

Sell R186 On 06/02/2014   Bond Future 8.75 Put  210  0.00 

Buy R186 On 06/02/2014   Bond Future 8.75 Put  210  1,708.40 

Grand Total for Daily Detailed Turnover:  597  15,187.83 
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