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From Date : 11/07/2012

JSE JOHANNESBURG STOCK EXCHANGE
Interest Rates & Currency Derivatives

Derivatives Daily Detailed Turnover Report

To Date : 11/07/2012

Contract Strike C/P  Buy/Sell No. of Contracts Value (R000's)
R186 Bond Future

R186 On 02/08/2012 Bond Future Buy 37 46,255.80
R186 On 02/08/2012 Bond Future Sell 37 0.00
R186 On 02/08/2012 Bond Future Sell 80 0.00
R186 On 02/08/2012 Bond Future Buy 80 99,829.00
R203 Bond Future

R203 On 02/08/2012 Bond Future Sell 22 0.00
R203 On 02/08/2012 Bond Future Buy 292 24,517.53
R203 On 07/02/2013 Bond Future 6.11 Call Sell 100 0.00
R203 On 07/02/2013 Bond Future 6.11 Call Buy 100 0.00
R203 On 02/08/2012 Bond Future Sell 250 0.00
R203 On 02/08/2012 Bond Future Buy 250 278,472.80
R203 On 02/08/2012 Bond Future 6.60 Call Sell 4,200 0.00
R203 On 02/08/2012 Bond Future 6.60 Call Buy 4,200 0.00
R203 On 07/02/2013 Bond Future 6.11 Call Sell 6,200 0.00
R203 On 07/02/2013 Bond Future 6.11 Call Buy 6,200 0.00
R204 Bond Future

R204 On 02/08/2012 Bond Future Sell 45 0.00
R204 On 02/08/2012 Bond Future Buy 45 48,556.13

R208 Bond Futures

Page 1 of 5

2012/07/11, 06:02:07PM



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

© © © 0 0 N N O o o o o a0 a0 a0 b~ BB BB DD 0w wWw wNDNDDNDNDN

P e e N TS NS N
N N = o o o ©

2,005.70
0.00
2,005.70
0.00
3,008.55
0.00
3,012.14
0.00
4,011.39
0.00
4,011.39
0.00
5,014.24
0.00
5,014.24
0.00
5,014.24
0.00
6,017.09
0.00
7,019.94
0.00
8,022.79
0.00
9,025.64
0.00
9,025.64
0.00
11,031.33
0.00
11,031.33
0.00
12,034.18
0.00

Page 2 of 5

2012/07/11, 06:02:07PM



Contract
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0.00
13,037.03
0.00
16,045.57
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21,059.82
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27,076.91
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0.00
36,102.54
0.00
38,213.85
0.00
39,111.09
0.00
43,122.48
0.00
46,131.03
0.00
90,256.36
0.00
91,259.20
0.00
123,350.35
0.00
168,478.53
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0.00
212,603.86
0.00
228,649.44
0.00
255,726.34
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295,840.28
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0.00
35,414.48
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Grand Total for Daily Detailed Turnover:
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90
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1,615

19,698

0.00
72,438.71
0.00
277,681.74
0.00
462,802.90
0.00
683,338.54
0.00
1,051,166.23
0.00
1,219,385.02
0.00

8,294,687.01
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