
Derivatives Daily Detailed Turnover Report
Date of Prinout: 28/04/2010

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

Govi Total Return Index
Buy  15,816.10  GOVI On 06/05/2010   GOVI   5 

Sell  0.00  GOVI On 06/05/2010   GOVI   5 

R157 Bond Future
Buy  3,253.32  R157 On 06/05/2010   Bond Future   42 

Sell  0.00  R157 On 06/05/2010   Bond Future   42 

Sell  0.00  R157 On 06/05/2010   Bond Future   42 

Buy  53,282.04  R157 On 06/05/2010   Bond Future   42 

R186 Bond Future
Sell  0.00  R186 On 06/05/2010   Bond Future   122 

Buy  10,560.32  R186 On 06/05/2010   Bond Future   122 

Sell  0.00  R186 On 06/05/2010   Bond Future   122 

Buy  146,568.59  R186 On 06/05/2010   Bond Future   122 

R208 Bond Futures
Sell  0.00  R208 On 06/05/2010   Bond Future   54 

Buy  4,614.84  R208 On 06/05/2010   Bond Future   54 

Sell  0.00  R208 On 06/05/2010   Bond Future   54 

Buy  47,616.01  R208 On 06/05/2010   Bond Future   54 

R209 Bond Future
Sell  0.00  R209 On 06/05/2010   Bond Future   13 

Buy  9,868.35  R209 On 06/05/2010   Bond Future   13 

Sell  0.00  R209 On 06/05/2010   Bond Future   36 

Buy  3,119.40  R209 On 06/05/2010   Bond Future   36 

Sell  0.00  R209 On 06/05/2010   Bond Future   36 
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Buy  27,330.69  R209 On 06/05/2010   Bond Future   36 

 322,029.66 Grand Total for Daily Detailed Turnover:  526 
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