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JSE JOHANNESBURG STOCK EXCHANGE
Interest Rates & Currency Derivatives

Derivatives Daily Detailed Turnover Report

To Date : 17/07/2012

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

R186 On 07/02/2013 Bond Future 7.00 cal  Sell 20 0.00
R186 On 07/02/2013 Bond Future 7.00 cal  Buy 20 0.00
R186 On 07/02/2013 Bond Future 7.00 cal  Sel 80 0.00
R186 On 07/02/2013 Bond Future 7.00 cal  Buy . 0.00
R186 On 02/08/2012 Bond Future Sell 100 0.00
R186 On 02/08/2012 Bond Future Buy 100 7,459.00
R186 On 07/02/2013 Bond Future 7.00 cal  Sel 120 0.00
R186 On 07/02/2013 Bond Future 7.00 cal  Buy 120 0.00
R186 On 07/02/2013 Bond Future 7.00 cal  Sell 130 0.00
R186 On 07/02/2013 Bond Future 7.00 cal  Buy 130 0.00
R186 On 07/02/2013 Bond Future 7.00 cal  Sel 160 0.00
R186 On 07/02/2013 Bond Future 7.00 cal  Buy 160 0.00
R186 On 07/02/2013 Bond Future 7.00 cal  Sell 230 0.00
R186 On 07/02/2013 Bond Future 7.00 cal  Buy 230 0.00
R186 On 07/02/2013 Bond Future 7.00 cal  Sel 360 0.00
R186 On 07/02/2013 Bond Future 7.00 cal  Buy 360 0.00
R186 On 07/02/2013 Bond Future 7.00 call  Sell 370 0.00
R186 On 07/02/2013 Bond Future 7.00 cal  Buy 370 0.00
R186 On 07/02/2013 Bond Future 7.00 cal  Sel 380 0.00
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Contract Strike C/P  Buy/Sell No. of Contracts Value (R000's)
R197 On 02/08/2012 Bond Future Buy 40 103,915.20
R197 On 02/08/2012 Bond Future Sell 40 0.00
R197 On 02/08/2012 Bond Future Buy 40 103,915.20
R197 On 02/08/2012 Bond Future Buy 53 138,917.77
R197 On 02/08/2012 Bond Future Sell 53 0.00
R197 On 02/08/2012 Bond Future Sell 53 0.00
R197 On 02/08/2012 Bond Future Buy 53 138,917.77
R197 On 02/08/2012 Bond Future Sell 90 0.00
R197 On 02/08/2012 Bond Future Buy 90 233,809.20
R197 On 02/08/2012 Bond Future Sell 120 0.00
R197 On 02/08/2012 Bond Future Buy 120 311,745.60
R197 On 02/08/2012 Bond Future Sell 210 0.00
R197 On 02/08/2012 Bond Future Buy 210 545,554.80
R197 On 02/08/2012 Bond Future Sell 280 0.00
R197 On 02/08/2012 Bond Future Buy 280 727,406.40
R197 On 02/08/2012 Bond Future Sell 340 0.00
R197 On 02/08/2012 Bond Future Buy 340 883,279.20
R208 Bond Futures

R208 On 02/08/2012 Bond Future Buy 08 100,092.06
R208 On 02/08/2012 Bond Future Sell 98 0.00
R209 Bond Future

R209 On 02/08/2012 Bond Future Buy 467 384,127.53
R209 On 02/08/2012 Bond Future Sell 467 0.00
R213 Bond Future

R213 On 01/11/2012 Bond Future 7.75 Call Sell 140 0.00
R213 On 01/11/2012 Bond Future 7.75 Call Buy 140 0.00
Grand Total for Daily Detailed Turnover: 22,701 3,860,991.33
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