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Matched Contract Details Strike Calll  Product No Nominal Premium Value Trade Buy/
Time Put of Trades R(000's) Type Sell
12:54:17 ALBI On 05/02/2015 Index Future 1 40,000 0.00 Client Sell
12:54:17 ALBI On 05/02/2015 Index Future 1 20,000 9,671.80 Member Buy
12:56:00 ALBI On 05/02/2015 Index Future 1 10,000 4,835.90 Member Buy
12:56:00 ALBI On 05/02/2015 Index Future 1 10,000 0.00 Member Sell
12:56:00 ALBI On 05/02/2015 Index Future 1 10,000 4,835.90 Member Buy
12:56:00 ALBI On 05/02/2015 Index Future 1 10,000 4,835.90 Client Buy
12:56:00 ALBI On 05/02/2015 Index Future 1 20,000 9,671.80 Client Buy
12:56:00 ALBI On 05/02/2015 Index Future 1 10,000 4,835.90 Client Buy
12:56:00 ALBI On 05/02/2015 Index Future 1 20,000 0.00 Member Sell
12:56:00 ALBI On 05/02/2015 Index Future 1 10,000 0.00 Member Sell
Total for ALBI Index Future 10 160,000 38,687.20
13:13:17 ES33 On 05/02/2015 Bond Future 1 1,800,000 1,556.00 Client Buy
13:13:17 ES33 On 05/02/2015 Bond Future 1 400,000 345.78 Client Buy
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Matched Contract Details Product No Nominal Premium Value Trade Buy/
Time of Trades R(000's) Type Sell
13:13:17 ES33 On 05/02/2015 Bond Future 1 400,000 0.00 Member Sell
13:13:17 ES33 On 05/02/2015 Bond Future 1 1,800,000 0.00 Member Sell
13:13:18 ES33 On 05/02/2015 Bond Future 1 16,800,000 0.00 Member Sell
13:13:18 ES33 On 05/02/2015 Bond Future 1 16,600,000 0.00 Member Sell
13:13:18 ES33 On 05/02/2015 Bond Future 1 16,600,000 14,349.82 Client Buy
13:13:18 ES33 On 05/02/2015 Bond Future 1 16,800,000 14,522.70 Client Buy
Total for ES33 Bond Future 8 71,200,000 30,774.30

10:30:49 GoVvI On 05/02/2015 GovI 1 20,000 9,628.00 Member Buy
10:30:49 GOVI On 05/02/2015 GOVI 1 20,000 0.00 Member Sell
10:33:36 GoVvI On 05/02/2015 GovI 1 20,000 9,632.00 Member Buy
10:33:36 GOVI On 05/02/2015 GOVI 1 20,000 0.00 Member Sell
12:54:11 GoviI On 05/02/2015 GovI 1 20,000 9,632.00 Client Buy
12:54:11 GOVI On 05/02/2015 GOVI 1 20,000 0.00 Member Sell
Total for GOVI GOVI 6 120,000 28,892.00

12:52:23 IGOV On 05/02/2015 Index Future 1 70,000 0.00 Client Sell
12:52:23 IGOV On 05/02/2015 Index Future 1 70,000 15,724.80 Client Buy
Total for IGOV Index Future 2 140,000 15,724.80

9:11:38 R186 On 07/05/2015 Bond Future 1 100,000 0.00 Member Sell
9:11:38 R186 On 07/05/2015 Bond Future 1 100,000 122.22 Client Buy
Total for R186 Bond Future 2 200,000 122.22

12:52:23 R2048 On 05/02/2015 Bond Future 1 1,000,000 1,043.50 Member Buy
12:52:23 R2048 On 05/02/2015 Bond Future 1 11,000,000 0.00 Client Sell
12:55:34 R2048 On 05/02/2015 Bond Future 1 1,200,000 0.00 Member Sell
12:55:34 R2048 On 05/02/2015 Bond Future 1 1,000,000 1,043.50 Client Buy
12:55:34 R2048 On 05/02/2015 Bond Future 1 3,000,000 3,130.50 Member Buy
12:55:34 R2048 On 05/02/2015 Bond Future 1 1,200,000 1,252.20 Member Buy
12:55:34 R2048 On 05/02/2015 Bond Future 1 1,200,000 1,252.20 Client Buy
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Matched Contract Details Product No Nominal Premium Value Trade Buy/
Time of Trades R(000's) Type Sell
12:55:34 R2048 On 05/02/2015 Bond Future 1 1,000,000 0.00 Member Sell
12:55:34 R2048 On 05/02/2015 Bond Future 1 800,000 0.00 Member Sell
12:55:34 R2048 On 05/02/2015 Bond Future 1 1,000,000 1,043.50 Client Buy
12:55:34 R2048 On 05/02/2015 Bond Future 1 800,000 834.80 Client Buy
12:55:34 R2048 On 05/02/2015 Bond Future 1 3,000,000 3,130.50 Client Buy
12:55:34 R2048 On 05/02/2015 Bond Future 1 4,000,000 4,174.00 Client Buy
12:55:34 R2048 On 05/02/2015 Bond Future 1 1,000,000 1,043.50 Member Buy
12:55:34 R2048 On 05/02/2015 Bond Future 1 800,000 834.80 Member Buy
12:55:34 R2048 On 05/02/2015 Bond Future 1 4,000,000 4,174.00 Member Buy
12:55:34 R2048 On 05/02/2015 Bond Future 1 4,000,000 0.00 Member Sell
12:55:34 R2048 On 05/02/2015 Bond Future 1 1,000,000 0.00 Member Sell
12:55:34 R2048 On 05/02/2015 Bond Future 1 3,000,000 0.00 Member Sell
Total for R2048 Bond Future 19 44,000,000 22,957.00

15:36:44 R207 On 05/02/2015 Bond Future 1 10,000,000 9,989.85 Member Buy
15:36:44 R207 On 05/02/2015 Bond Future 1 10,000,000 0.00 Member Sell
15:47:17 R207 On 05/02/2015 Bond Future 1 10,000,000 9,989.88 Member Buy
15:47:17 R207 On 05/02/2015 Bond Future 1 10,000,000 0.00 Member Sell
Total for R207 Bond Future 4 40,000,000 19,979.73

12:26:56 R209 On 05/02/2015 Bond Future 1 10,000,000 0.00 Member Sell
12:26:56 R209 On 05/02/2015 Bond Future 1 10,000,000 8,023.39 Member Buy
Total for R209 Bond Future 2 20,000,000 8,023.39

Grand Total for all Instruments 53 175,820,000 165,160.64
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