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From Date : 19/07/2012

Contract

JSE JOHANNESBURG STOCK EXCHANGE
Interest Rates & Currency Derivatives

Derivatives Daily Detailed Turnover Report

Strike C/P

To Date : 19/07/2012

Buy/Sell

No. of Contracts

Value (R000's)

ES33 Bond Future
ES33 On 02/08/2012

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

Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
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915.92
0.00
915.92
0.00
1,831.84
0.00
1,831.84
0.00
2,747.76
0.00
3,663.68
0.00
3,663.68
0.00
4,579.60
0.00
4,579.60
0.00
5,495.52
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ES33 On 02/08/2012
ES33 On 02/08/2012
ES33 On 02/08/2012
ES33 On 02/08/2012
ES33 On 02/08/2012
ES33 On 02/08/2012
ES33 On 02/08/2012
ES33 On 02/08/2012
ES33 On 02/08/2012
ES33 On 02/08/2012
ES33 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

Govi Total Return Index

GOVI On 02/08/2012
GOVI On 02/08/2012

R186 Bond Future
R186 On 02/08/2012

R186 On 02/08/2012

R203 Bond Future
R203 On 01/11/2012

R203 On 01/11/2012

R204 Bond Future
R204 On 02/08/2012

R204 On 02/08/2012

Grand Total for Daily Detailed Turnover:

Govi
Govi

Bond Future

Bond Future

Bond Future

Bond Future

Bond Future

Bond Future

Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell

Buy
Sell

Buy
Sell

Buy
Sell

Buy
Sell

29
29
48
48
71
71
109
109
127
127

100
100

753
753

155
155

1,428

0.00
26,561.66
0.00
43,964.13
0.00
65,030.28
0.00
99,835.21
0.00
116,321.76
0.00

12,599.19
0.00

129,355.28
0.00

827,068.92
0.00

169,122.21
0.00

1,520,083.99
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