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From Date : 02/07/2012

Contract

JOHANNESBURG STOCK EXCHANGE
Interest Rates & Currency Derivatives

Derivatives Daily Detailed Turnover Report

Strike C/P

Buy/Sell

To Date : 02/07/2012

No. of Contracts

Value (R000's)

All Bond Index
ALBI On 02/08/2012

ALBI On 02/08/2012

ES33 Bond Future
ES33 On 02/08/2012

ES33 On 02/08/2012
ES33 On 02/08/2012
ES33 On 02/08/2012

Index Future

Index Future

Bond Future
Bond Future
Bond Future

Bond Future

New Inflation Linked Index

IGOV On 07/02/2013
IGOV On 07/02/2013

R157 Bond Future
R157 On 02/08/2012

R157 On 02/08/2012
R157 On 02/08/2012
R157 On 02/08/2012
R157 On 02/08/2012
R157 On 02/08/2012

R186 Bond Future
R186 On 02/08/2012

R186 On 02/08/2012

Index Future

Index 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
Sell
Buy
Buy
Sell

Sell
Buy

72
72
72
72

14
14

100
100
108
108
108
108

160
160

0.00
0.00

63,239.90
0.00
0.00
63,239.90

0.00
0.00

126,103.74
0.00
0.00
136,396.41
136,362.31
0.00

0.00
196,833.90
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R186 On 02/08/2012
R186 On 02/08/2012

R189 Bond Future
R189 On 02/08/2012

R189 On 02/08/2012
R189 On 02/08/2012
R189 On 02/08/2012

R197 Bond Future
R197 On 02/08/2012

R197 On 02/08/2012
R197 On 02/08/2012
R197 On 02/08/2012

R201 Bond Future
R201 On 02/08/2012

R201 On 02/08/2012
R201 On 02/08/2012
R201 On 02/08/2012

R202 Bond Future
R202 On 02/08/2012

R202 On 02/08/2012
R202 On 02/08/2012
R202 On 02/08/2012

R203 Bond Future
R203 On 02/08/2012

R203 On 02/08/2012
R203 On 02/08/2012
R203 On 02/08/2012

R204 Bond Future
R204 On 02/08/2012

R204 On 02/08/2012
R204 On 02/08/2012
R204 On 02/08/2012

R206 Bond Future
R206 On 02/08/2012

R206 On 02/08/2012
R206 On 02/08/2012

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
Sell
Buy

Sell
Buy
Buy
Sell

Sell
Buy
Sell
Buy

Sell
Buy
Sell
Buy

Sell
Buy
Sell
Buy

Sell
Buy
Sell
Buy

Sell
Buy
Sell

160
160

44
44
44
44

257
257
257
257

37
37
37
37

380
380
2,686
2,686

7
71
71
7

99
99
99
99

18
18
18

0.00
196,677.84

0.00
96,909.12
0.00
96,902.08

0.00
660,310.10
659,719.00

0.00

0.00
40,420.45
0.00
40,411.86

0.00
720,767.28
0.00
5,066,883.83

0.00
78,537.30
0.00
78,505.54

0.00
105,955.46
0.00
105,903.14

0.00
18,669.19
0.00
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Contract

Strike

C/P

Buy/Sell

No. of Contracts

Value (R000's)

R206 On 02/08/2012

R207 Bond Future
R207 On 02/08/2012

R207 On 02/08/2012
R207 On 02/08/2012
R207 On 02/08/2012
R207 On 02/08/2012
R207 On 02/08/2012

R208 Bond Futures
R208 On 02/08/2012

R208 On 02/08/2012
R208 On 02/08/2012
R208 On 02/08/2012
R208 On 02/08/2012
R208 On 02/08/2012

R209 Bond Future
R209 On 02/08/2012

R209 On 02/08/2012
R209 On 02/08/2012
R209 On 02/08/2012
R209 On 02/08/2012
R209 On 02/08/2012
R209 On 02/08/2012
R209 On 02/08/2012

R210 Bond Future
R210 On 02/08/2012

R210 On 02/08/2012
R210 On 02/08/2012
R210 On 02/08/2012

R212 Bond Future
R212 On 02/08/2012

R212 On 02/08/2012

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
Buy
Sell
Buy
Sell

Sell
Buy
Buy
Sell

Sell
Buy

18

210
210
210
210
250
250

120
120
336
336
336
336

N N o 2

447
447

80
80
80
80

30
30

18,666.67

0.00
212,757.26
0.00
212,636.89
0.00
253,282.45

0.00
118,945.00
0.00
333,965.92
0.00
333,756.56

0.00
789.71
0.00
4,738.23
5,627.94
0.00
352,998.27
0.00

0.00
114,738.40
114,591.20

0.00

0.00
35,447.40
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R212 On 02/08/2012
R212 On 02/08/2012
R212 On 02/08/2012
R212 On 02/08/2012
R212 On 02/08/2012
R212 On 02/08/2012

R213 Bond Future
R213 On 02/08/2012

R213 On 02/08/2012
R213 On 02/08/2012
R213 On 02/08/2012

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

Sell
Buy
Buy
Sell
Buy
Sell

Sell
Buy
Sell
Buy

30
30
30
30
30
30

13
13
13
13

7,142

0.00
35,417.40
35,417.40

0.00
35,417.40

0.00

0.00
11,740.21
0.00
11,729.22

10,931,311.88
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