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From Date : 25/07/2012

JSE JOHANNESBURG STOCK EXCHANGE
Interest Rates & Currency Derivatives

Derivatives Daily Detailed Turnover Report

To Date : 25/07/2012

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

ALBI On 02/08/2012 Index Future Buy 80 0.00
ALBI On 01/11/2012 Index Future Sell 80 0.00
ALBI On 02/08/2012 Index Future Sell 80 0.00
ALBI On 01/11/2012 Index Future Buy 80 0.00
ES33 Bond Future

ES33 On 01/11/2012 Bond Future Sell 1 0.00
ES33 On 01/11/2012 Bond Future Buy 1 896.81
ES33 On 02/08/2012 Bond Future Buy 1 923.32
ES33 On 02/08/2012 Bond Future Sell 1 0.00
ES33 On 01/11/2012 Bond Future Sell 2 0.00
ES33 On 01/11/2012 Bond Future Buy 2 1,793.63
ES33 On 02/08/2012 Bond Future Buy 2 1,846.64
ES33 On 02/08/2012 Bond Future Sell 2 0.00
ES33 On 01/11/2012 Bond Future Sell 5 0.00
ES33 On 01/11/2012 Bond Future Buy 5 4,484.07
ES33 On 01/11/2012 Bond Future Sell 5 0.00
ES33 On 01/11/2012 Bond Future Buy 5 4,484.07
ES33 On 02/08/2012 Bond Future Buy 5 4.616.60
ES33 On 02/08/2012 Bond Future Sell 5 0.00
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ES33 On 02/08/2012
ES33 On 02/08/2012
ES33 On 01/11/2012
ES33 On 01/11/2012
ES33 On 02/08/2012
ES33 On 02/08/2012
ES33 On 01/11/2012
ES33 On 01/11/2012
ES33 On 02/08/2012
ES33 On 02/08/2012
ES33 On 01/11/2012
ES33 On 01/11/2012
ES33 On 02/08/2012
ES33 On 02/08/2012
ES33 On 01/11/2012
ES33 On 01/11/2012
ES33 On 02/08/2012
ES33 On 02/08/2012
ES33 On 01/11/2012
ES33 On 01/11/2012
ES33 On 02/08/2012
ES33 On 02/08/2012
ES33 On 01/11/2012
ES33 On 01/11/2012
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
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future

Bond Future

Govi Total Return Index

GOVI On 01/11/2012
GOVI On 01/11/2012
GOVI On 02/08/2012
GOVI On 02/08/2012
GOVI On 01/11/2012
GOVI On 01/11/2012

GovI
Govi
Govi
Govl
GovI
Govi

New Inflation Linked Index

IGOV On 02/08/2012

Index Future

Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell

Buy
Sell
Sell
Buy
Sell
Buy

Buy

25
25
25
25
28
28
28
28
30
30
30
30
40
40
40
40
72
72
72
72
95
95
95
95

24
24
47
47
47
47

23

4,616.60
0.00

0.00
22,420.33
23,083.02
0.00

0.00
25,110.77
25,852.98
0.00

0.00
26,904.40
27,699.62
0.00

0.00
35,872.53
36,932.82
0.00

0.00
64,570.55
66,479.08
0.00

0.00
85,197.25
87,715.46
0.00

101,742.48
0.00
0.00
196,792.76
0.00
199,419.12

0.00
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Contract

Strike

C/P

Buy/Sell

No. of Contracts

Value (R000's)

IGOV On 01/11/2012
IGOV On 02/08/2012
IGOV On 01/11/2012
IGOV On 02/08/2012
IGOV On 01/11/2012
IGOV On 02/08/2012
IGOV On 01/11/2012

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 01/11/2012
R157 On 01/11/2012
R157 On 02/08/2012
R157 On 02/08/2012
R157 On 01/11/2012
R157 On 01/11/2012

R186 Bond Future
R186 On 02/08/2012

R186 On 02/08/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 02/08/2012
R186 On 02/08/2012
R186 On 01/11/2012
R186 On 01/11/2012

R197 Bond Future
R197 On 02/08/2012

R197 On 02/08/2012
R197 On 01/11/2012
R197 On 01/11/2012

Index Future
Index Future
Index Future
Index Future
Index Future
Index Future

Index 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
Sell
Buy
Buy
Sell
Sell
Buy

Buy
Sell
Buy
Sell
Buy
Sell
Sell
Buy
Sell
Buy

Buy
Sell
Sell
Buy
Sell
Buy
Sell
Buy

Sell
Buy
Sell
Buy

23
23
23

431

431

431

431

100

100
2,312
2,312
2,312
2,312
2,567
2,567
2,567
2,567

© © © ©

7,794
7,794
7,794
7,794

50
50
50
50

0.00
0.00
0.00
0.00
0.00
0.00
0.00

5,443.00
0.00
2,958,250.70
0.00
2,840,156.29
0.00

0.00
3,284,528.35
0.00
3,153,408.82

11,501.62
0.00

0.00
11,653.80
0.00
9,960,406.99
0.00
10,092,192.62

0.00
134,142.00
0.00
135,991.00

Page 3 of 18

2012/07/25, 06:27:48PM



R197 On 02/08/2012
R197 On 02/08/2012
R197 On 01/11/2012
R197 On 01/11/2012

R202 Bond Future
R202 On 01/11/2012

R202 On 01/11/2012

R203 Bond Future
R203 On 02/08/2012

R203 On 02/08/2012
R203 On 01/11/2012
R203 On 01/11/2012

R204 Bond Future
R204 On 02/08/2012

R204 On 02/08/2012
R204 On 02/08/2012
R204 On 02/08/2012
R204 On 01/11/2012
R204 On 01/11/2012

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
R207 On 02/08/2012
R207 On 02/08/2012
R207 On 02/08/2012
R207 On 02/08/2012
R207 On 01/11/2012
R207 On 01/11/2012
R207 On 02/08/2012
R207 On 02/08/2012
R207 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

Sell
Buy
Sell
Buy

Buy
Sell

Buy
Sell
Buy
Sell

Buy
Sell
Sell
Buy
Sell
Buy

Sell
Buy
Buy
Sell
Buy
Sell
Sell
Buy
Sell
Buy
Buy
Sell
Sell
Buy
Sell

499
499
499
499

555
555

790
790
790
790

130
130
1,683
1,683
1,683
1,683

N DN =) A A a2 = v o

0.00
1,338,737.16
0.00
1,357,190.18

1,112,414.25
0.00

891,917.43
0.00
870,873.88
0.00

142,878.92
0.00

0.00
1,844,224.50
0.00
1,868,669.40

0.00
1,037.34
1,037.34

0.00
1,115.30

0.00

0.00
1,115.30

0.00
1,049.05
1,061.84

0.00

0.00
2,098.10

0.00
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Contract

Strike

C/P

Buy/Sell

No. of Contracts

Value (R000's)

R207 On 02/08/2012
R207 On 01/11/2012
R207 On 01/11/2012
R207 On 01/11/2012
R207 On 01/11/2012
R207 On 02/08/2012
R207 On 02/08/2012
R207 On 01/11/2012
R207 On 01/11/2012
R207 On 02/08/2012
R207 On 02/08/2012
R207 On 01/11/2012
R207 On 01/11/2012
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
R207 On 02/08/2012
R207 On 01/11/2012
R207 On 01/11/2012
R207 On 01/11/2012
R207 On 01/11/2012
R207 On 01/11/2012
R207 On 01/11/2012
R207 On 02/08/2012
R207 On 02/08/2012
R207 On 02/08/2012
R207 On 02/08/2012
R207 On 01/11/2012
R207 On 01/11/2012

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

Buy
Buy
Sell
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Sell
Buy
Sell
Buy
Buy
Sell
Buy
Sell
Buy
Sell
Sell
Buy
Sell
Buy
Buy
Sell

© © © N N N NN DN DNMDNMDN

11
11
11
11
11
11
11
11
11
11
11
11
12
12
12
12
12
12

2,098.10
2,123.68
0.00
2,123.68
0.00

0.00
7,343.34
7,432.88
0.00

0.00
9,441.43
9,556.56
0.00

0.00
11,539.53
0.00
11,539.53
0.00
11,539.53
11,680.24
0.00
11,680.24
0.00
11,680.24
0.00

0.00
12,588.58
0.00
12,588.58
12,742.08
0.00
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R207 On 01/11/2012
R207 On 01/11/2012
R207 On 02/08/2012
R207 On 02/08/2012
R207 On 02/08/2012
R207 On 02/08/2012
R207 On 01/11/2012
R207 On 01/11/2012
R207 On 01/11/2012
R207 On 01/11/2012
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
R207 On 02/08/2012
R207 On 01/11/2012
R207 On 01/11/2012
R207 On 01/11/2012
R207 On 01/11/2012
R207 On 02/08/2012
R207 On 02/08/2012
R207 On 02/08/2012
R207 On 02/08/2012
R207 On 01/11/2012
R207 On 01/11/2012
R207 On 01/11/2012
R207 On 01/11/2012
R207 On 02/08/2012
R207 On 02/08/2012
R207 On 02/08/2012
R207 On 02/08/2012
R207 On 01/11/2012
R207 On 01/11/2012

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
Sell
Buy
Sell
Buy
Buy
Sell
Buy
Sell
Buy
Sell
Sell
Buy
Sell
Buy
Buy
Sell
Buy
Sell
Sell
Buy
Sell
Buy
Buy
Sell
Buy
Sell
Buy
Sell
Sell
Buy
Buy
Sell

12
12
13
13
13
13
13
13
13
13
14
14
14
14
14
14
14
14
14
14
15
15
15
15
15
15
15
15
16
16
21
21
21
21

12,742.08
0.00
0.00
13,637.62
0.00
13,637.62
13,803.92
0.00
13,803.92
0.00
14,661.55
0.00
0.00
14,686.67
0.00
14,686.67
14,865.76
0.00
14,865.76
0.00
0.00
15,735.72
0.00
15,735.72
15,927.60
0.00
15,927.60
0.00
16,688.49
0.00
0.00
22,030.01
22,298.64
0.00
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Contract

Strike

C/P

Buy/Sell

No. of Contracts

Value (R000's)

R207 On 02/08/2012
R207 On 02/08/2012
R207 On 01/11/2012
R207 On 01/11/2012
R207 On 02/08/2012
R207 On 02/08/2012
R207 On 02/08/2012
R207 On 02/08/2012
R207 On 01/11/2012
R207 On 01/11/2012
R207 On 01/11/2012
R207 On 01/11/2012
R207 On 02/08/2012
R207 On 02/08/2012
R207 On 02/08/2012
R207 On 02/08/2012
R207 On 01/11/2012
R207 On 01/11/2012
R207 On 01/11/2012
R207 On 01/11/2012
R207 On 02/08/2012
R207 On 02/08/2012
R207 On 01/11/2012
R207 On 01/11/2012
R207 On 02/08/2012
R207 On 02/08/2012
R207 On 01/11/2012
R207 On 01/11/2012
R207 On 02/08/2012
R207 On 02/08/2012
R207 On 01/11/2012

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

Sell
Buy
Buy
Sell
Sell
Buy
Sell
Buy
Buy
Sell
Buy
Sell
Sell
Buy
Sell
Buy
Buy
Sell
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy

22
22
22
22
25
25
25
25
25
25
25
25
27
27
27
27
27
27
27
27
28
28
28
28
29
29
29
29
30
30
30

0.00
23,079.06
23,360.48

0.00

0.00
26,226.20

0.00
26,226.20
26,546.00

0.00
26,546.00

0.00

0.00
28,324.30

0.00
28,324.30
28,669.68

0.00
28,669.68

0.00

0.00
29,373.34
29,731.52

0.00

0.00
30,422.39
30,793.36

0.00

0.00
31,471.44
31,855.20

Page 7 of 18

2012/07/25, 06:27:48PM



R207 On 01/11/2012
R207 On 02/08/2012
R207 On 02/08/2012
R207 On 02/08/2012
R207 On 02/08/2012
R207 On 01/11/2012
R207 On 01/11/2012
R207 On 01/11/2012
R207 On 01/11/2012
R207 On 02/08/2012
R207 On 02/08/2012
R207 On 01/11/2012
R207 On 01/11/2012
R207 On 02/08/2012
R207 On 02/08/2012
R207 On 01/11/2012
R207 On 01/11/2012
R207 On 02/08/2012
R207 On 02/08/2012
R207 On 01/11/2012
R207 On 01/11/2012
R207 On 02/08/2012
R207 On 02/08/2012
R207 On 01/11/2012
R207 On 01/11/2012
R207 On 02/08/2012
R207 On 02/08/2012
R207 On 02/08/2012
R207 On 02/08/2012
R207 On 01/11/2012
R207 On 01/11/2012
R207 On 02/08/2012
R207 On 02/08/2012
R207 On 01/11/2012

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

Sell
Sell
Buy
Sell
Buy
Buy
Sell
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy

30
31
31
31
31
31
31
31
31
35
35
35
35
37
37
37
37
38
38
38
38
41
41
41
41
46
46
47
47
47
47
52
52
52

0.00
0.00
32,520.49
0.00
32,520.49
32,917.04
0.00
32,917.04
0.00
0.00
36,716.68
37,164.40
0.00
0.00
38,814.78
39,288.08
0.00
0.00
39,863.82
40,349.92
0.00
0.00
43,010.97
43,535.44
0.00
48,173.67
0.00
0.00
49,305.26
49,906.48
0.00
0.00
54,550.50
55,215.67
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Contract

Strike

C/P

Buy/Sell

No. of Contracts

Value (R000's)

R207 On 01/11/2012
R207 On 02/08/2012
R207 On 02/08/2012
R207 On 02/08/2012
R207 On 02/08/2012
R207 On 01/11/2012
R207 On 01/11/2012
R207 On 01/11/2012
R207 On 01/11/2012
R207 On 02/08/2012
R207 On 02/08/2012
R207 On 01/11/2012
R207 On 01/11/2012
R207 On 02/08/2012
R207 On 02/08/2012
R207 On 01/11/2012
R207 On 01/11/2012
R207 On 02/08/2012
R207 On 02/08/2012
R207 On 01/11/2012
R207 On 01/11/2012
R207 On 02/08/2012
R207 On 02/08/2012
R207 On 01/11/2012
R207 On 01/11/2012
R207 On 02/08/2012
R207 On 02/08/2012
R207 On 01/11/2012
R207 On 01/11/2012
R207 On 02/08/2012
R207 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

Sell
Sell
Buy
Sell
Buy
Buy
Sell
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy

52
58
58
58
58
58
58
58
58
64
64
64
64
95
95
95
95
99
99
99
99

106

106

106

106

109

109

109

109

111

111

0.00

0.00
60,844.78
0.00
60,844.78
61,586.71
0.00
61,586.71
0.00

0.00
67,139.07
67,957.75
0.00

0.00
99,659.56
100,874.79
0.00

0.00
103,855.75
105,122.15
0.00

0.00
111,199.09
112,555.03
0.00

0.00
114,346.23
115,740.55
0.00

0.00
116,444.33
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R207 On 01/11/2012
R207 On 01/11/2012
R207 On 02/08/2012
R207 On 02/08/2012
R207 On 01/11/2012
R207 On 01/11/2012
R207 On 02/08/2012
R207 On 02/08/2012
R207 On 01/11/2012
R207 On 01/11/2012
R207 On 02/08/2012
R207 On 02/08/2012
R207 On 01/11/2012
R207 On 01/11/2012
R207 On 02/08/2012
R207 On 02/08/2012
R207 On 01/11/2012
R207 On 01/11/2012
R207 On 02/08/2012
R207 On 02/08/2012
R207 On 02/08/2012
R207 On 02/08/2012
R207 On 01/11/2012
R207 On 01/11/2012
R207 On 02/08/2012
R207 On 02/08/2012
R207 On 01/11/2012
R207 On 01/11/2012
R207 On 02/08/2012
R207 On 02/08/2012
R207 On 01/11/2012
R207 On 01/11/2012
R207 On 02/08/2012
R207 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
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Buy
Sell
Sell
Buy
Buy
Sell
Buy
Sell
Sell
Buy
Sell
Buy
Buy
Sell
Sell
Buy

111
111
128
128
128
128
129
129
129
129
174
174
174
174
179
179
179
179
184
184
236
236
236
236
245
245
245
245
360
360
360
360
600
600

117,864.23
0.00
0.00
134,278.14
135,915.51
0.00
0.00
135,327.19
136,977.35
0.00
0.00
182,534.35
184,760.14
0.00
0.00
187,779.59
190,069.34
0.00
191,917.67
0.00
0.00
247,575.33
250,594.22
0.00
257,016.76
0.00
0.00
260,150.78
0.00
377,657.28
382,262.36
0.00
0.00
625,136.28

Page 10 of 18

2012/07/25, 06:27:48PM



Contract Strike C/P  Buy/Sell No. of Contracts Value (R000's)
R207 On 01/11/2012 Bond Future Sell 600 0.00
R207 On 01/11/2012 Bond Future Buy 600 633,393.78
R207 On 02/08/2012 Bond Future Sell 677 0.00
R207 On 02/08/2012 Bond Future Buy 677 707,375.16
R207 On 02/08/2012 Bond Future Sell 1,026 0.00
R207 On 02/08/2012 Bond Future Buy 1,026 1,076,323.25
R207 On 01/11/2012 Bond Future Buy 1,026 1,089,447.74
R207 On 01/11/2012 Bond Future Sell 1,026 0.00
R207 On 02/08/2012 Bond Future Buy 1,078 1,124,387.20
R207 On 02/08/2012 Bond Future Sell 1,078 0.00
R207 On 02/08/2012 Bond Future Sell 2,161 0.00
R207 On 02/08/2012 Bond Future Buy 2,161 2,266,992.73
R207 On 01/11/2012 Bond Future Buy 2,161 2,294,636.02
R207 On 01/11/2012 Bond Future Sell 2.161 0.00
R207 On 02/08/2012 Bond Future Sell 2,535 0.00
R207 On 02/08/2012 Bond Future Buy 2,535 2,659,336.68
R207 On 01/11/2012 Bond Future Buy 2,535 2,691,764.15
R207 On 01/11/2012 Bond Future Sell 2,535 0.00
R207 On 02/08/2012 Bond Future Sell 4781 0.00
R207 On 02/08/2012 Bond Future Buy 4781 5,015,498.49
R207 On 01/11/2012 Bond Future Buy 4,781 5,076,656.56
R207 On 01/11/2012 Bond Future Sell 4781 0.00
R207 On 02/08/2012 Bond Future Buy 5,017 5,232,885.52
R207 On 02/08/2012 Bond Future Sell 5,017 0.00
R207 On 02/08/2012 Bond Future Sell 5,780 0.00
R207 On 02/08/2012 Bond Future Buy 5,780 6,063,497.44
R207 On 01/11/2012 Bond Future Buy 5,780 6,137,434.62
R207 On 01/11/2012 Bond Future Sell 5,780 0.00
R207 On 02/08/2012 Bond Future Buy 7,388 7,705,911.55
R207 On 02/08/2012 Bond Future Sell 7,388 0.00

R208 Bond Futures
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R208 On 02/08/2012
R208 On 02/08/2012
R208 On 01/11/2012
R208 On 01/11/2012
R208 On 02/08/2012
R208 On 02/08/2012
R208 On 02/08/2012
R208 On 02/08/2012
R208 On 01/11/2012
R208 On 01/11/2012
R208 On 01/11/2012
R208 On 01/11/2012
R208 On 02/08/2012
R208 On 02/08/2012
R208 On 01/11/2012
R208 On 01/11/2012
R208 On 02/08/2012
R208 On 02/08/2012
R208 On 01/11/2012
R208 On 01/11/2012
R208 On 02/08/2012
R208 On 02/08/2012
R208 On 02/08/2012
R208 On 02/08/2012
R208 On 01/11/2012
R208 On 01/11/2012
R208 On 01/11/2012
R208 On 01/11/2012
R208 On 02/08/2012
R208 On 02/08/2012
R208 On 02/08/2012
R208 On 02/08/2012
R208 On 01/11/2012
R208 On 01/11/2012

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
Sell
Buy
Sell
Buy
Sell
Buy
Buy
Sell
Buy
Sell
Sell
Buy
Buy
Sell
Buy
Sell
Buy
Sell
Sell
Buy
Sell
Buy
Buy
Sell
Buy
Sell
Sell
Buy
Sell
Buy
Buy
Sell

a oo o0 o0 o0 a0 b~ DD B B PSP P2 D2 D2 D OOOOWOWDNDNDDNDDNDDNDNDNDNDNDNDNDN-_2 22 A

1,031.15
0.00
0.00

1,009.75
0.00

2,062.30
0.00

2,062.30

2,019.51
0.00

2,019.51
0.00
0.00

3,093.46

3,029.26
0.00

4,090.82
0.00

4,009.15
0.00
0.00

4,124.61
0.00

4,124.61

4,039.01
0.00

4,039.01
0.00
0.00

5,155.76
0.00

5,155.76

5,048.76
0.00
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Contract

Strike

C/P

Buy/Sell

No. of Contracts

Value (R000's)

R208 On 01/11/2012
R208 On 01/11/2012
R208 On 02/08/2012
R208 On 02/08/2012
R208 On 02/08/2012
R208 On 02/08/2012
R208 On 01/11/2012
R208 On 01/11/2012
R208 On 02/08/2012
R208 On 02/08/2012
R208 On 01/11/2012
R208 On 01/11/2012
R208 On 02/08/2012
R208 On 02/08/2012
R208 On 01/11/2012
R208 On 01/11/2012
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 01/11/2012
R208 On 01/11/2012
R208 On 01/11/2012
R208 On 01/11/2012
R208 On 01/11/2012
R208 On 01/11/2012
R208 On 02/08/2012
R208 On 02/08/2012
R208 On 01/11/2012

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

Buy
Sell
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Sell
Buy
Sell
Buy
Buy
Sell
Buy
Sell
Buy
Sell
Sell
Buy
Buy

© © © © © © © © © © © 0 0 0 0 N N N N O o o o o o o O,

11
11
11

5,048.76
0.00
6,177.12
0.00
0.00
6,186.91
6,058.52
0.00
0.00
7,218.06
7,068.27
0.00
0.00
8,249.22
8,078.02
0.00
0.00
9,280.37
0.00
9,280.37
0.00
9,280.37
9,087.78
0.00
9,087.78
0.00
9,087.78
0.00
0.00
11,342.67
11,107.28
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R208 On 01/11/2012
R208 On 02/08/2012
R208 On 02/08/2012
R208 On 01/11/2012
R208 On 01/11/2012
R208 On 02/08/2012
R208 On 02/08/2012
R208 On 01/11/2012
R208 On 01/11/2012
R208 On 02/08/2012
R208 On 02/08/2012
R208 On 01/11/2012
R208 On 01/11/2012
R208 On 02/08/2012
R208 On 02/08/2012
R208 On 01/11/2012
R208 On 01/11/2012
R208 On 02/08/2012
R208 On 02/08/2012
R208 On 01/11/2012
R208 On 01/11/2012
R208 On 02/08/2012
R208 On 02/08/2012
R208 On 01/11/2012
R208 On 01/11/2012
R208 On 02/08/2012
R208 On 02/08/2012
R208 On 01/11/2012
R208 On 01/11/2012
R208 On 02/08/2012
R208 On 02/08/2012
R208 On 01/11/2012
R208 On 01/11/2012
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

Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell

11
12
12
12
12
13
13
13
13
15
15
15
15
18
18
18
18
19
19
19
19
20
20
20
20
21
21
21
21
23
23
23
23
27

0.00
0.00
12,373.83
12,117.03
0.00
0.00
13,404.98
13,126.79
0.00
0.00
15,467.28
15,146.29
0.00
0.00
18,560.74
18,175.55
0.00
0.00
19,591.89
19,185.30
0.00
0.00
20,623.04
20,195.06
0.00
0.00
21,654.19
21,204.81
0.00
0.00
23,716.50
23,224.31
0.00
0.00
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Contract Strike C/P  Buy/Sell No. of Contracts Value (R000's)
R208 On 02/08/2012 Bond Future Buy 27 27,841.11
R208 On 01/11/2012 Bond Future Buy 27 27,263.33
R208 On 01/11/2012 Bond Future Sell 27 0.00
R208 On 02/08/2012 Bond Future Sell 29 0.00
R208 On 02/08/2012 Bond Future Buy 29 29,903.41
R208 On 01/11/2012 Bond Future Buy 29 29,282.83
R208 On 01/11/2012 Bond Future Sell 29 0.00
R208 On 02/08/2012 Bond Future Sell 30 0.00
R208 On 02/08/2012 Bond Future Buy 30 30,934.56
R208 On 01/11/2012 Bond Future Buy 30 30,292.58
R208 On 01/11/2012 Bond Future Sell 30 0.00
R208 On 02/08/2012 Bond Future Sell 36 0.00
R208 On 02/08/2012 Bond Future Buy 36 37,121.48
R208 On 01/11/2012 Bond Future Buy 36 36,351.10
R208 On 01/11/2012 Bond Future Sell 36 0.00
R208 On 02/08/2012 Bond Future Sell 39 0.00
R208 On 02/08/2012 Bond Future Buy 39 40,214.93
R208 On 01/11/2012 Bond Future Buy 39 39,380.36
R208 On 01/11/2012 Bond Future Sell 39 0.00
R208 On 02/08/2012 Bond Future Sell 43 0.00
R208 On 02/08/2012 Bond Future Buy 43 44,339.54
R208 On 01/11/2012 Bond Future Buy 43 43,419.37
R208 On 01/11/2012 Bond Future Sell 43 0.00
R208 On 02/08/2012 Bond Future Sell 46 0.00
R208 On 02/08/2012 Bond Future Buy 46 47,433.00
R208 On 01/11/2012 Bond Future Buy 46 46,448.63
R208 On 01/11/2012 Bond Future Sell 46 0.00
R208 On 02/08/2012 Bond Future Sell 64 0.00
R208 On 02/08/2012 Bond Future Buy 64 65,993.73
R208 On 01/11/2012 Bond Future Buy 64 64,624.18
R208 On 01/11/2012 Bond Future Sell 64 0.00
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R208 On 02/08/2012
R208 On 02/08/2012
R208 On 01/11/2012
R208 On 01/11/2012
R208 On 02/08/2012
R208 On 02/08/2012
R208 On 01/11/2012
R208 On 01/11/2012
R208 On 02/08/2012
R208 On 02/08/2012
R208 On 01/11/2012
R208 On 01/11/2012
R208 On 02/08/2012
R208 On 02/08/2012
R208 On 01/11/2012
R208 On 01/11/2012
R208 On 02/08/2012
R208 On 02/08/2012
R208 On 01/11/2012
R208 On 01/11/2012
R208 On 02/08/2012
R208 On 02/08/2012
R208 On 01/11/2012
R208 On 01/11/2012
R208 On 02/08/2012
R208 On 02/08/2012
R208 On 01/11/2012
R208 On 01/11/2012
R208 On 02/08/2012
R208 On 02/08/2012
R208 On 01/11/2012
R208 On 01/11/2012
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

Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy

90

90

90

90

95

95

95

95
123
123
123
123
168
168
168
168
196
196
196
196
228
228
228
228
255
255
255
255
295
295
295
295
442
442

0.00
92,803.69
90,877.75
0.00
0.00
97,959.45
95,926.52
0.00
0.00
126,831.71
124,199.59
0.00

0.00

173,233.55
169,638.47
0.00
0.00
202,105.81
197,911.55
0.00
0.00
235,102.68
230,223.64
0.00
0.00
262,943.79
257,486.96
0.00
0.00
304,189.87
297,877.08
0.00
0.00
455,769.23
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Contract

Strike

C/P

Buy/Sell

No. of Contracts

Value (R000's)

R208 On 01/11/2012
R208 On 01/11/2012
R208 On 02/08/2012
R208 On 02/08/2012
R208 On 01/11/2012
R208 On 01/11/2012
R208 On 02/08/2012
R208 On 02/08/2012
R208 On 01/11/2012
R208 On 01/11/2012
R208 On 02/08/2012
R208 On 02/08/2012
R208 On 01/11/2012
R208 On 01/11/2012

R209 Bond Future
R209 On 02/08/2012

R209 On 02/08/2012
R209 On 01/11/2012
R209 On 01/11/2012
R209 On 02/08/2012
R209 On 02/08/2012
R209 On 01/11/2012
R209 On 01/11/2012

R210 Bond Future
R210 On 01/11/2012

R210 On 01/11/2012
R210 On 01/11/2012
R210 On 01/11/2012
R210 On 01/11/2012
R210 On 01/11/2012
R210 On 01/11/2012

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

Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Sell
Buy

Buy
Sell
Buy
Sell
Sell
Buy
Sell
Buy

Sell
Buy
Sell
Buy
Sell
Buy
Sell

442
442
581
581
581
581
793
793
793
793
5,407
5,407
5,407
5,407

502
502
502
502
1,242
1,242
1,242
1,242

S O NN =

446,310.74
0.00

0.00
599,099.37
586,666.38
0.00

0.00
817,703.62
800,733.97
0.00

0.00
5,529,760.53
0.00
5,419,366.35

415,163.84
0.00
404,887.50
0.00

0.00
1,027,158.34
0.00
1,001,733.61

0.00
1,512.16
0.00
3,024.32
0.00
7,560.80
0.00
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R210 On 01/11/2012
R210 On 01/11/2012
R210 On 01/11/2012
R210 On 01/11/2012
R210 On 01/11/2012
R210 On 01/11/2012
R210 On 01/11/2012
R210 On 01/11/2012
R210 On 01/11/2012
R210 On 01/11/2012
R210 On 01/11/2012
R210 On 01/11/2012
R210 On 01/11/2012
R210 On 01/11/2012
R210 On 01/11/2012
R210 On 01/11/2012
R210 On 01/11/2012
R210 On 01/11/2012
R210 On 01/11/2012
R210 On 01/11/2012
R210 On 01/11/2012
R210 On 01/11/2012
R210 On 01/11/2012

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
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

10
10
10
22
22
25
25
30
30
60
60
75
75
175
175
240
240
415
415
550
550
650
650

112,091

15,121.60
0.00
15,121.60
0.00
33,267.52
0.00
37,804.00
0.00
45,364.80
0.00
90,729.60
0.00
113,412.00
0.00
264,628.00
0.00
362,918.40
0.00
627,546.40
0.00
831,688.00
0.00
982,904.00

124,788,122.65
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