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DERIVATIVES DAILY DETAILED TURNOVER REPORT
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Contract Strike C/P  Buy/Sell No. of Contracts Nominal Value
(R0O00's)
ES33 Bond Future
ES33 On 07/05/2015 Bond Future Buy 2 169.92
ES33 On 07/05/2015 Bond Future Sell 2 0.00
ES33 On 07/05/2015 Bond Future Buy 25 2,123.98
ES33 On 07/05/2015 Bond Future Sell 25 0.00
ES33 On 07/05/2015 Bond Future Buy 28 2,378.86
ES33 On 07/05/2015 Bond Future Sell 28 0.00
ES33 On 07/05/2015 Bond Future Buy 30 2,548.78
ES33 On 07/05/2015 Bond Future Sell 30 0.00
ES33 On 07/05/2015 Bond Future Buy 40 3,398.37
ES33 On 07/05/2015 Bond Future Sell 40 0.00
ES33 On 07/05/2015 Bond Future Buy 55 4,672.76
ES33 On 07/05/2015 Bond Future Sell 55 0.00

R186 Bond Future
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Contract

Strike C/P

Buy/Sell

No. of Contracts

Nominal Value
(R0O00's)

R204 Bond Future

R204 On 07/05/2015
R204 On 07/05/2015

R208 Bond Futures

R208 On 07/05/2015
R208 On 07/05/2015
R208 On 07/05/2015
R208 On 07/05/2015
R208 On 07/05/2015
R208 On 07/05/2015

R209 Bond Future

R209 On 07/05/2015
R209 On 07/05/2015

Grand Total for Daily Detailed Turnover:
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9,614

31,665.62
0.00
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24,268.39
0.00

0.00
791.19

1,130,159.43
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