
Derivatives Daily Detailed Turnover Report
From Date : 11/12/2013 To Date : 11/12/2013

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

R157 Bond Future
Buy  16,291.18  R157 On 06/02/2014   Bond Future   14 

Sell  0.00  R157 On 06/02/2014   Bond Future   14 

Buy  19,782.15  R157 On 06/02/2014   Bond Future   17 

Sell  0.00  R157 On 06/02/2014   Bond Future   17 

Buy  23,273.11  R157 On 06/02/2014   Bond Future   20 

Sell  0.00  R157 On 06/02/2014   Bond Future   20 

Buy  74,473.96  R157 On 06/02/2014   Bond Future   64 

Sell  0.00  R157 On 06/02/2014   Bond Future   64 

Buy  112,874.60  R157 On 06/02/2014   Bond Future   97 

Sell  0.00  R157 On 06/02/2014   Bond Future   97 

Buy  139,638.68  R157 On 06/02/2014   Bond Future   120 

Sell  0.00  R157 On 06/02/2014   Bond Future   120 

Buy  196,657.81  R157 On 06/02/2014   Bond Future   169 

Sell  0.00  R157 On 06/02/2014   Bond Future   169 

Buy  582,991.51  R157 On 06/02/2014   Bond Future   501 

Sell  0.00  R157 On 06/02/2014   Bond Future   501 

R204 Bond Future
Sell  0.00  R204 On 06/02/2014   Bond Future   46 

Buy  47,905.76  R204 On 06/02/2014   Bond Future   46 
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R207 Bond Future
Sell  0.00  R207 On 06/02/2014   Bond Future   44 

Buy  43,649.77  R207 On 06/02/2014   Bond Future   44 

R208 Bond Futures
Buy  19,448.84  R208 On 06/02/2014   Bond Future   20 

Sell  0.00  R208 On 06/02/2014   Bond Future   20 

 1,276,987.39 Grand Total for Daily Detailed Turnover:  1,112 
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