INTEREST RATE AND CURRENCY DERIVATIVES

DERIVATIVES DAILY DETAILED TURNOVER REPORT

FROM DATE : 27/11/2015

TO DATE : 27/11/2015

J

Johannesburg
Stock Exchange

One Exchange Square,
Gwen Lane,

Sandown, South Africa
Private Bag X991174
Sandton 2146

Tel: +27 11 520 7000
Fax: +27 11 520 8584

WWW.jse.co.za

Registration number: 2005/022939/06

VAT number: 4080119391

Contract Strike C/P  Buy/Sell No. of Contracts

ES42 Bond Future

ES42 On 05/05/2016 Bond Future Sell 10 0.00
ES42 On 05/05/2016 Bond Future Buy 10 0.00
ES42 On 05/05/2016 Bond Future Sell 10 0.00
ES42 On 05/05/2016 Bond Future Buy 10 0.00
ES42 On 05/05/2016 Bond Future Sell 180 0.00
ES42 On 05/05/2016 Bond Future Buy 180 0.00
ES42 On 05/05/2016 Bond Future Sell 290 0.00
ES42 On 05/05/2016 Bond Future Buy 290 0.00
ES42 On 05/05/2016 Bond Future Sell 400 0.00
ES42 On 05/05/2016 Bond Future Buy 400 0.00
ES42 On 05/05/2016 Bond Future Sell 420 0.00
ES42 On 05/05/2016 Bond Future Buy 420 0.00
ES42 On 05/05/2016 Bond Future Sell 430 0.00
ES42 On 05/05/2016 Bond Future Buy 430 0.00
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12046 Bond Future

2046 On 04/02/2016
2046 On 04/02/2016

12050 Bond Future

2050 On 04/02/2016
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R186 Bond Future
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Contract

Strike C/P

Buy/Sell

No. of Contracts

R186 On 04/02/2016
R186 On 04/02/2016
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R2023 Bond Future

R023 On 04/02/2016
R023 On 04/02/2016
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R023 On 04/02/2016
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Contract

Strike C/P

Buy/Sell

No. of Contracts

R023 On 04/02/2016
R023 On 04/02/2016
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R023 On 04/02/2016
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R203 Bond Future

R203 On 04/02/2016
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Contract

Strike C/P

Buy/Sell

No. of Contracts

R203 On 04/02/2016
R203 On 04/02/2016
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R203 On 04/02/2016
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R203 On 04/02/2016
R203 On 04/02/2016
R203 On 04/02/2016
R203 On 04/02/2016

R2030 Bond Future

2030 On 04/02/2016
2030 On 04/02/2016
2030 On 04/02/2016
2030 On 04/02/2016
2030 On 04/02/2016
2030 On 04/02/2016
2030 On 04/02/2016
2030 On 04/02/2016
2030 On 04/02/2016
2030 On 04/02/2016
2030 On 04/02/2016
2030 On 04/02/2016

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

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
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
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Sell
Buy
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Buy
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Buy
Sell
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Sell
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Buy
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2030 On 04/02/2016
2030 On 04/02/2016
2030 On 04/02/2016
2030 On 04/02/2016
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2030 On 04/02/2016
2030 On 04/02/2016
2030 On 04/02/2016
2030 On 04/02/2016
2030 On 04/02/2016
2030 On 04/02/2016
2030 On 04/02/2016
2030 On 04/02/2016
2030 On 04/02/2016
2030 On 04/02/2016
2030 On 04/02/2016
2030 On 04/02/2016
2030 On 04/02/2016
2030 On 04/02/2016
2030 On 04/02/2016
2030 On 04/02/2016
2030 On 04/02/2016
2030 On 04/02/2016
2030 On 04/02/2016
2030 On 04/02/2016
2030 On 04/02/2016
2030 On 04/02/2016
2030 On 04/02/2016
2030 On 04/02/2016
2030 On 04/02/2016
2030 On 04/02/2016
2030 On 04/02/2016
2030 On 04/02/2016
2030 On 04/02/2016
2030 On 04/02/2016
2030 On 04/02/2016
2030 On 04/02/2016
2030 On 04/02/2016
2030 On 04/02/2016
2030 On 04/02/2016
2030 On 04/02/2016
2030 On 04/02/2016
2030 On 04/02/2016
2030 On 04/02/2016

Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
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Bond Future
Bond Future
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Bond Future
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Bond Future
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Bond Future
Bond Future
Bond Future
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Buy
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Contract

Strike C/P

Buy/Sell

No. of Contracts

2030 On 04/02/2016
2030 On 04/02/2016
2030 On 04/02/2016
2030 On 04/02/2016

R204 Bond Future

R204 On 04/02/2016
R204 On 04/02/2016
R204 On 04/02/2016
R204 On 04/02/2016
R204 On 04/02/2016
R204 On 04/02/2016
R204 On 04/02/2016
R204 On 04/02/2016
R204 On 04/02/2016
R204 On 04/02/2016
R204 On 04/02/2016
R204 On 04/02/2016
R204 On 04/02/2016
R204 On 04/02/2016
R204 On 04/02/2016
R204 On 04/02/2016
R204 On 04/02/2016
R204 On 04/02/2016
R204 On 04/02/2016
R204 On 04/02/2016
R204 On 04/02/2016
R204 On 04/02/2016
R204 On 04/02/2016
R204 On 04/02/2016
R204 On 04/02/2016
R204 On 04/02/2016
R204 On 04/02/2016
R204 On 04/02/2016
R204 On 04/02/2016
R204 On 04/02/2016
R204 On 04/02/2016
R204 On 04/02/2016
R204 On 04/02/2016
R204 On 04/02/2016
R204 On 04/02/2016
R204 On 04/02/2016

Bond Future
Bond Future
Bond Future
Bond Future

Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
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Bond Future
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Bond Future
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Sell
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Buy
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Buy
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Buy
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Buy
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Buy
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Buy
Sell
Buy
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Buy
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Buy
Sell
Buy
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Buy
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Buy
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Buy
Sell
Buy
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Buy
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Buy
Sell
Buy
Sell
Buy
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6,395
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R204 On 04/02/2016
R204 On 04/02/2016
R204 On 04/02/2016
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R204 On 04/02/2016
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R204 On 04/02/2016
R204 On 04/02/2016
R204 On 04/02/2016
R204 On 04/02/2016
R204 On 04/02/2016
R204 On 04/02/2016
R204 On 04/02/2016
R204 On 04/02/2016
R204 On 04/02/2016
R204 On 04/02/2016
R204 On 04/02/2016
R204 On 04/02/2016
R204 On 04/02/2016
R204 On 04/02/2016
R204 On 04/02/2016
R204 On 04/02/2016
R204 On 04/02/2016
R204 On 04/02/2016
R204 On 04/02/2016
R204 On 04/02/2016
R204 On 04/02/2016
R204 On 04/02/2016
R204 On 04/02/2016
R204 On 04/02/2016
R204 On 04/02/2016
R204 On 04/02/2016
R204 On 04/02/2016
R204 On 04/02/2016

R2044 Bond Future

2044 On 04/02/2016
2044 On 04/02/2016
2044 On 04/02/2016
2044 On 04/02/2016
2044 On 04/02/2016
2044 On 04/02/2016
2044 On 04/02/2016
2044 On 04/02/2016

R2048 Bond Future

Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
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
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Sell
Buy

Buy
Sell
Sell
Buy
Sell
Buy
Sell
Buy

© © © 0 oo ~N~N~N~N

©

106
106
128
128
263
263
722
722
1,495
1,495

50
50
50
50
100
100
100
100

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
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Contract

Strike C/P

Buy/Sell

No. of Contracts

R248 On 04/02/2016
R248 On 04/02/2016
R248 On 04/02/2016
R248 On 04/02/2016

R208 Bond Futures

R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016

Bond Future
Bond Future
Bond Future
Bond Future

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

Sell
Buy
Sell
Buy

Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell

250
250
250
250

QO OO PR PR OOWWWWWNDNDMNDNNDNDDNMNDNDNNNNDNN-_2 22 A A a a aaa

0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
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R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016

Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
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
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Sell
Buy
Buy
Sell
Buy
Sell
Sell
Buy
Buy
Sell
Buy
Sell
Buy
Sell
Sell
Buy
Sell
Buy
Buy
Sell
Sell
Buy
Sell
Buy
Buy
Sell
Sell
Buy
Sell
Buy

ONNNNNNNNO OO OO O

(e}

100
100
110
110
135
135
201
201
211
211
212
212

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
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Contract

Strike C/P

Buy/Sell

No. of Contracts

R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016
R208 On 04/02/2016

R213 Bond Future

R213 On 04/02/2016
R213 On 04/02/2016
R213 On 04/02/2016
R213 On 04/02/2016
R213 On 04/02/2016
R213 On 04/02/2016
R213 On 04/02/2016
R213 On 04/02/2016
R213 On 04/02/2016
R213 On 04/02/2016
R213 On 04/02/2016
R213 On 04/02/2016
R213 On 04/02/2016
R213 On 04/02/2016
R213 On 04/02/2016
R213 On 04/02/2016
R213 On 04/02/2016
R213 On 04/02/2016
R213 On 04/02/2016
R213 On 04/02/2016
R213 On 04/02/2016
R213 On 04/02/2016
R213 On 04/02/2016
R213 On 04/02/2016
R213 On 04/02/2016
R213 On 04/02/2016
R213 On 04/02/2016
R213 On 04/02/2016
R213 On 04/02/2016
R213 On 04/02/2016
R213 On 04/02/2016
R213 On 04/02/2016

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

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

Sell
Buy
Buy
Sell
Sell
Buy
Sell
Buy

Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell

746
746
785
785
1,335
1,335
1,590
1,590

O© O O NNNNOWTOTWWNN

NN NN DA A A A A A A A A A
NN-_2_2 NN OO DR WWONN-=_22 =20

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
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R213 On 04/02/2016
R213 On 04/02/2016
R213 On 04/02/2016
R213 On 04/02/2016
R213 On 04/02/2016
R213 On 04/02/2016
R213 On 04/02/2016
R213 On 04/02/2016
R213 On 04/02/2016
R213 On 04/02/2016
R213 On 04/02/2016
R213 On 04/02/2016
R213 On 04/02/2016
R213 On 04/02/2016
R213 On 04/02/2016
R213 On 04/02/2016
R213 On 04/02/2016
R213 On 04/02/2016
R213 On 04/02/2016
R213 On 04/02/2016
R213 On 04/02/2016
R213 On 04/02/2016
R213 On 04/02/2016
R213 On 04/02/2016
R213 On 04/02/2016
R213 On 04/02/2016
R213 On 04/02/2016
R213 On 04/02/2016
R213 On 04/02/2016
R213 On 04/02/2016
R213 On 04/02/2016
R213 On 04/02/2016
R213 On 04/02/2016
R213 On 04/02/2016
R213 On 04/02/2016
R213 On 04/02/2016
R213 On 04/02/2016
R213 On 04/02/2016
R213 On 04/02/2016
R213 On 04/02/2016

R214 Bond Future

R214 On 05/05/2016
R214 On 05/05/2016
R214 On 05/05/2016
R214 On 05/05/2016

Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
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
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Sell
Buy

Buy
Sell
Buy
Sell

23

23

24

24

24

24

26

26

29

29

35

35

37

37

37

37

38

38

43

43

49

49

83

83
150
150
216
216
225
225
231
231
561
561
1,036
1,036
2,561
2,561
5,610
5,610

10
10
10
10

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00

Page 14 of 15

2015/11/27, 06:09:55PM



Contract Strike C/P  Buy/Sell No. of Contracts

R214 On 05/05/2016 Bond Future Buy 190 0.00
R214 On 05/05/2016 Bond Future Sell 190 0.00
R214 On 05/05/2016 Bond Future Buy 300 0.00
R214 On 05/05/2016 Bond Future Sell 300 0.00
R214 On 05/05/2016 Bond Future Buy 420 0.00
R214 On 05/05/2016 Bond Future Sell 420 0.00
R214 On 05/05/2016 Bond Future Buy 440 0.00
R214 On 05/05/2016 Bond Future Sell 440 0.00
R214 On 05/05/2016 Bond Future Buy 450 0.00
R214 On 05/05/2016 Bond Future Sell 450 0.00
R214 On 05/05/2016 Bond Future Buy 500 0.00
R214 On 05/05/2016 Bond Future Sell 500 0.00
R214 On 05/05/2016 Bond Future Buy 550 0.00
R214 On 05/05/2016 Bond Future Sell 550 0.00
R214 On 05/05/2016 Bond Future Buy 840 0.00
R214 On 05/05/2016 Bond Future Sell 840 0.00
R214 On 05/05/2016 Bond Future Buy 970 0.00
R214 On 05/05/2016 Bond Future Sell 970 0.00
R214 On 05/05/2016 Bond Future Buy 4,680 0.00
R214 On 05/05/2016 Bond Future Sell 4,680 0.00
Grand Total for Daily Detailed Turnover: 83,754 0.00
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