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Contract Strike C/P  Buy/Sell No. of Contracts Nominal Value
(RO0O0's)
Govi Total Return Index
GOVI On 05/02/2015 GOVI Buy 1 5,027.73
GOVI On 05/02/2015 GOVI Sell 1 0.00
GOVI On 05/02/2015 GOVI Buy 7 35,194.11
GOVI On 05/02/2015 GOVI Sell 7 0.00
GOVI On 05/02/2015 GOVI Buy 8 40,221.84
GOVI On 05/02/2015 GOVI Sell 8 0.00
R186 Bond Future
R186 On 05/02/2015 Bond Future Sell 5 0.00
R186 On 05/02/2015 Bond Future Buy 5 638.53
R186 On 07/05/2015 Bond Future Buy 5 648.04
R186 On 07/05/2015 Bond Future Sell 5 0.00
R186 On 05/02/2015 Bond Future Sell 23 0.00
R186 On 05/02/2015 Bond Future Buy 23 2,937.24
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R2023 Bond Future
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Contract

Strike C/P

Buy/Sell

No. of Contracts

Nominal Value
(R0O00's)

R023 On 05/02/2015
R023 On 05/02/2015

R2037 Bond Future

2037 On 05/02/2015
2037 On 05/02/2015
2037 On 05/02/2015
2037 On 05/02/2015

R2048 Bond Future

R248 On 05/02/2015
R248 On 05/02/2015
R248 On 05/02/2015
R248 On 05/02/2015
R248 On 05/02/2015
R248 On 05/02/2015

Grand Total for Daily Detailed Turnover:

Bond Future
Bond Future

Bond Future
Bond Future
Bond Future
Bond Future

Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future

Buy
Sell

Buy
Sell
Sell
Buy

Buy
Sell
Buy
Sell
Buy
Sell

a

1,650
1,550
1,650
1,550

300
300
600
600
900
900

16,449

541.23
0.00

164,722.33
0.00
0.00
164,722.33

33,682.85
0.00
67,365.70
0.00
101,048.55
0.00

2,090,895.86
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