
Derivatives Daily Detailed Turnover Report
From Date : 28/03/2014 To Date : 28/03/2014

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

R157 Bond Future
Buy  110,235.55  R157 On 08/05/2014   Bond Future   100 

Sell  0.00  R157 On 08/05/2014   Bond Future   100 

Buy  1,553,529.61  R157 On 08/05/2014   Bond Future   1,408 

Sell  0.00  R157 On 08/05/2014   Bond Future   1,408 

Buy  1,663,865.52  R157 On 08/05/2014   Bond Future   1,508 

Sell  0.00  R157 On 08/05/2014   Bond Future   1,508 

R186 Bond Future
Buy  1,190.48  R186 On 08/05/2014   Bond Future   1 

Sell  0.00  R186 On 08/05/2014   Bond Future   1 

Buy  7,142.87  R186 On 08/05/2014   Bond Future   6 

Sell  0.00  R186 On 08/05/2014   Bond Future   6 

Buy  9,523.82  R186 On 08/05/2014   Bond Future   8 

Sell  0.00  R186 On 08/05/2014   Bond Future   8 

Buy  10,714.30  R186 On 08/05/2014   Bond Future   9 

Sell  0.00  R186 On 08/05/2014   Bond Future   9 

Buy  29,761.95  R186 On 08/05/2014   Bond Future   25 

Sell  0.00  R186 On 08/05/2014   Bond Future   25 

Buy  35,714.34  R186 On 08/05/2014   Bond Future   30 

Sell  0.00  R186 On 08/05/2014   Bond Future   30 
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Buy  38,095.30  R186 On 08/05/2014   Bond Future   32 

Sell  0.00  R186 On 08/05/2014   Bond Future   32 

Sell  0.00  R186 On 08/05/2014   Bond Future   50 

Buy  60,088.37  R186 On 08/05/2014   Bond Future   50 

Buy  75,000.12  R186 On 08/05/2014   Bond Future   63 

Sell  0.00  R186 On 08/05/2014   Bond Future   63 

Buy  90,476.34  R186 On 08/05/2014   Bond Future   76 

Sell  0.00  R186 On 08/05/2014   Bond Future   76 

Buy  297,619.53  R186 On 08/05/2014   Bond Future   250 

Sell  0.00  R186 On 08/05/2014   Bond Future   250 

 3,982,958.11 Grand Total for Daily Detailed Turnover:  3,566 
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