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JOHANNESBURG STOCK EXCHANGE
Interest Rates & Currency Derivatives

Derivatives Daily Detailed Turnover Report

To Date : 27/07/2012

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

ALBI On 01/11/2012 Index Future Sell 521 0.00
ALBI On 01/11/2012 Index Future Buy 521 0.00
ALBI On 02/08/2012 Index Future Sell 521 0.00
ALBI On 02/08/2012 Index Future Buy 521 0.00
ALBI On 02/08/2012 Index Future Sell 521 0.00
ALBI On 01/11/2012 Index Future Buy 521 0.00
ALBI On 02/08/2012 Index Future Buy 521 0.00
ALBI On 01/11/2012 Index Future Sell 521 0.00
ES33 Bond Future

ES33 On 01/11/2012 Bond Future Buy 1 896.81
ES33 On 01/11/2012 Bond Future Sell 1 0.00
ES33 On 02/08/2012 Bond Future Sell 1 0.00
ES33 On 02/08/2012 Bond Future Buy 1 923.32
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 1 0.00
ES33 On 01/11/2012 Bond Future Buy 1 896.81
ES33 On 01/11/2012 Bond Future Buy 2 1,793.63
ES33 On 01/11/2012 Bond Future Sell 2 0.00
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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 01/11/2012
ES33 On 01/11/2012
ES33 On 01/11/2012
ES33 On 01/11/2012
ES33 On 01/11/2012
ES33 On 01/11/2012
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 01/11/2012
ES33 On 01/11/2012
ES33 On 01/11/2012
ES33 On 01/11/2012
ES33 On 01/11/2012
ES33 On 01/11/2012
ES33 On 02/08/2012
ES33 On 02/08/2012
ES33 On 02/08/2012
ES33 On 02/08/2012
ES33 On 01/11/2012
ES33 On 01/11/2012
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
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future

Bond Future

Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Buy
Sell
Sell
Buy
Sell
Buy
Buy
Sell
Buy
Sell
Sell
Buy
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
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0.00
1,846.64
1,846.64

0.00

0.00
1,793.63
4,484.07

0.00
4,484.07

0.00

0.00
4,616.60

0.00
4,616.60
4,616.60

0.00
4,616.60

0.00

0.00
4,484.07

0.00
4,484.07

22,420.33

0.00

0.00

23,083.02
23,083.02
0.00
0.00
22,420.33
25,110.77
0.00
0.00
25,852.98
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Contract

Strike

C/P

Buy/Sell

No. of Contracts

Value (R000's)

ES33 On 02/08/2012
ES33 On 02/08/2012
ES33 On 01/11/2012
ES33 On 01/11/2012
ES33 On 01/11/2012
ES33 On 01/11/2012
ES33 On 02/08/2012
ES33 On 02/08/2012
ES33 On 02/08/2012
ES33 On 02/08/2012
ES33 On 01/11/2012
ES33 On 01/11/2012
ES33 On 01/11/2012
ES33 On 01/11/2012
ES33 On 02/08/2012
ES33 On 02/08/2012
ES33 On 02/08/2012
ES33 On 02/08/2012
ES33 On 01/11/2012
ES33 On 01/11/2012
ES33 On 01/11/2012
ES33 On 01/11/2012
ES33 On 02/08/2012
ES33 On 02/08/2012
ES33 On 02/08/2012
ES33 On 02/08/2012
ES33 On 01/11/2012
ES33 On 01/11/2012
ES33 On 01/11/2012
ES33 On 01/11/2012
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
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
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell

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

25,852.98
0.00
0.00
25,110.77
26,904.40
0.00
0.00
27,699.62
27,699.62
0.00
0.00
26,904.40
35,872.53
0.00
0.00
36,932.82
36,932.82
0.00
0.00
35,872.53
64,570.55
0.00
0.00
66,479.08
66,479.08
0.00
0.00
64,570.55
85,197.25
0.00
0.00
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ES33 On 02/08/2012
ES33 On 02/08/2012
ES33 On 02/08/2012
ES33 On 01/11/2012
ES33 On 01/11/2012

Bond Future
Bond Future
Bond Future
Bond Future

Bond Future

Govi Total Return Index

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

12025 Bond Future
2025 On 02/08/2012

2025 On 02/08/2012
2025 On 01/11/2012
2025 0On 01/11/2012
2025 On 02/08/2012
2025 On 02/08/2012
2025 On 01/11/2012
2025 On 01/11/2012
2025 On 02/08/2012
2025 On 02/08/2012
2025 On 02/08/2012
2025 On 02/08/2012
2025 On 01/11/2012
2025 On 01/11/2012
2025 On 01/11/2012
2025 On 01/11/2012
2025 On 02/08/2012
2025 On 02/08/2012
2025 On 02/08/2012
2025 On 02/08/2012

Govi
GovI
Govi
Govi
Govi
GovI
Govi
Govi

Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
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
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
Sell
Buy
Sell

95
95
95
95
95

63
63
63
63
105
105
105
105
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87,715.46
87,715.46
0.00
0.00
85,197.25

265,674.15
0.00
0.00
269,190.81
442,790.25
0.00
0.00
448,651.35

1,040.68
0.00
0.00

1,055.00

2,081.36
0.00
0.00

2,110.00

3,122.04
0.00

3,122.04
0.00
0.00

3,165.00
0.00

3,165.00

5,203.40
0.00

5,203.40
0.00
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Contract

Strike

C/P

Buy/Sell

No. of Contracts

Value (R000's)

2025 On 01/11/2012
2025 On 01/11/2012
2025 0On 01/11/2012
2025 On 01/11/2012
2025 On 02/08/2012
2025 On 02/08/2012
2025 On 01/11/2012
2025 On 01/11/2012
2025 On 02/08/2012
2025 On 02/08/2012
2025 On 02/08/2012
2025 On 02/08/2012
2025 On 01/11/2012
2025 On 01/11/2012
2025 0On 01/11/2012
2025 On 01/11/2012
2025 On 02/08/2012
2025 On 02/08/2012
2025 0On 01/11/2012
2025 On 01/11/2012
2025 On 02/08/2012
2025 On 02/08/2012
2025 0On 01/11/2012
2025 On 01/11/2012
2025 On 02/08/2012
2025 On 02/08/2012
2025 0On 01/11/2012
2025 On 01/11/2012
2025 On 02/08/2012
2025 On 02/08/2012
2025 0On 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
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Buy
Sell
Sell
Buy
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell

a g O,

11
11
11
11
14
14
14
14
14
14
14
14
34
34
34
34
45
45
45
45
81
81
81
81

106

106

106

0.00
5,275.00
0.00
5,275.00
11,447.48
0.00

0.00
11,605.00
14,569.52
0.00
14,569.52
0.00

0.00
14,770.00
0.00
14,770.00
35,383.12
0.00

0.00
35,870.00
46,830.60
0.00

0.00
47,475.00
84,295.08
0.00

0.00
85,455.00
110,312.08
0.00

0.00

Page 5 of 18

2012/07/27, 06:09:26PM



2025 0n 01/11/2012
2025 On 02/08/2012
2025 On 02/08/2012
2025 On 01/11/2012
2025 0On 01/11/2012
2025 On 02/08/2012
2025 On 02/08/2012
2025 On 01/11/2012
2025 0On 01/11/2012
2025 On 02/08/2012
2025 On 01/11/2012
2025 On 02/08/2012
2025 0On 01/11/2012
2025 On 01/11/2012
2025 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

New Inflation Linked Index

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

R157 Bond Future
R157 On 02/08/2012

R157 On 02/08/2012
R157 On 01/11/2012
R157 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
R197 On 02/08/2012
R197 On 02/08/2012
R197 On 01/11/2012
R197 On 01/11/2012
R197 On 02/08/2012

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

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

Buy
Sell
Sell
Buy

Buy
Sell
Buy
Sell

Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy

106
126
126
126
126
450
450
450
450
1,612
1,612
1,612
1,612
1,700
1,700

140
140
140
140

100
100
600
600

AW W W W oo

111,830.00
131,125.68
0.00

0.00
132,930.00
0.00
468,306.00
474,750.00
0.00

0.00
1,700,894.06
1,677,603.73
0.00

0.00
1,809,927.44

0.00
0.00
0.00
0.00

5,361.00
0.00
739,159.86
0.00

2,685.43
0.00

0.00
2,722.40
8,056.29
0.00

0.00
8,167.20
10,741.72
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Contract

Strike

C/P

Buy/Sell

No. of Contracts

Value (R000's)

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

N N N~NS~NS~N~NOO oo ~M-S

17
17
17
21
21
21
21
24
24
24
24
27
27
27
27

0.00
0.00
10,889.60
16,112.58
0.00
0.00
16,334.40
18,798.01
0.00
18,798.01
0.00
0.00
19,056.80
0.00
19,056.80
45,652.31
0.00
0.00
46,280.80
56,394.03
0.00
0.00
57,170.40
64,450.32
0.00
0.00
65,337.60
72,506.61
0.00
0.00
73,504.80
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R197 On 02/08/2012
R197 On 02/08/2012
R197 On 01/11/2012
R197 On 01/11/2012
R197 On 02/08/2012
R197 On 02/08/2012
R197 On 01/11/2012
R197 On 01/11/2012
R197 On 02/08/2012
R197 On 02/08/2012
R197 On 01/11/2012
R197 On 01/11/2012
R197 On 02/08/2012
R197 On 02/08/2012
R197 On 01/11/2012
R197 On 01/11/2012
R197 On 02/08/2012
R197 On 02/08/2012
R197 On 01/11/2012
R197 On 01/11/2012
R197 On 02/08/2012
R197 On 02/08/2012
R197 On 01/11/2012
R197 On 01/11/2012
R197 On 02/08/2012
R197 On 02/08/2012
R197 On 01/11/2012
R197 On 01/11/2012
R197 On 02/08/2012
R197 On 02/08/2012
R197 On 01/11/2012
R197 On 01/11/2012
R197 On 02/08/2012
R197 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
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell

28
28
28
28
34
34
34
34
45
45
45
45
49
49
49
49
51
51
51
51
53
53
53
53
54
54
54
54
80
80
80
80
93
93

75,192.04
0.00

0.00
76,227.20
91,304.62
0.00

0.00
92,561.60
120,844.35
0.00

0.00
122,508.00
131,586.07
0.00

0.00
133,397.60
136,956.93
0.00

0.00
138,842.40
142,327.79
0.00

0.00
144,287.20
145,013.22
0.00

0.00
147,009.60
214,834.40
0.00

0.00
217,792.00
249,744.99
0.00
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Contract

Strike

C/P

Buy/Sell

No. of Contracts

Value (R000's)

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

93
93
96
96
96
96
98
98
98
98
114
114
114
114
120
120
120
120
134
134
134
134
231
231
231
231
321
321
321
321
442

0.00
253,183.20
257,801.28

0.00

0.00
261,350.40
263,172.14

0.00

0.00
266,795.20
306,139.02

0.00

0.00
310,353.60
322,251.60

0.00

0.00
326,688.00
359,847.62

0.00

0.00
364,801.60
620,334.33

0.00

0.00
628,874.40
862,023.03

0.00

0.00
873,890.40

1,186,960.06
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R197 On 02/08/2012
R197 On 01/11/2012
R197 On 01/11/2012
R197 On 02/08/2012
R197 On 01/11/2012
R197 On 02/08/2012
R197 On 01/11/2012
R197 On 02/08/2012
R197 On 02/08/2012
R197 On 01/11/2012
R197 On 01/11/2012
R197 On 02/08/2012
R197 On 02/08/2012
R197 On 01/11/2012
R197 On 01/11/2012
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 02/08/2012

R202 On 02/08/2012
R202 On 01/11/2012
R202 On 01/11/2012
R202 On 02/08/2012
R202 On 02/08/2012
R202 On 01/11/2012
R202 On 01/11/2012
R202 On 02/08/2012
R202 On 02/08/2012
R202 On 01/11/2012
R202 On 01/11/2012
R202 On 02/08/2012
R202 On 02/08/2012
R202 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
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

442
442
442
545
545
545
545
570
570
570
570
748
748
748
748
946
946
946
946

12
12
12
12
22
22
22
22
44
44
44
44

106

106

106

0.00
0.00
1,203,300.80
1,463,582.73
0.00
0.00
1,483,901.69
1,530,695.10
0.00
0.00
1,551,768.00
2,008,701.64
0.00
0.00
2,036,355.20
2,540,416.78
0.00
0.00
2,575,390.40

23,646.60
0.00

0.00
23,972.16
43,352.10
0.00

0.00
43,948.96
86,704.20
0.00

0.00
87,897.92
208,878.30
0.00

0.00
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Contract Strike C/P  Buy/Sell No. of Contracts Value (R000's)
R202 On 01/11/2012 Bond Future Buy 106 211,754.08
R202 On 02/08/2012 Bond Future Buy 180 354,699.00
R202 On 02/08/2012 Bond Future Sell 180 0.00
R202 On 01/11/2012 Bond Future Sell 180 0.00
R202 On 01/11/2012 Bond Future Buy 180 359,582.40
R202 On 02/08/2012 Bond Future Buy 187 368,492.85
R202 On 02/08/2012 Bond Future Sell 187 0.00
R202 On 01/11/2012 Bond Future Sell 187 0.00
R202 On 01/11/2012 Bond Future Buy 187 373,566.16
R202 On 02/08/2012 Bond Future Buy 227 447,314.85
R202 On 02/08/2012 Bond Future Sell 227 0.00
R202 On 01/11/2012 Bond Future Sell 227 0.00
R202 On 01/11/2012 Bond Future Buy 227 453,473.36
R202 On 02/08/2012 Bond Future Buy 340 669,987.00
R202 On 02/08/2012 Bond Future Sell 340 0.00
R202 On 01/11/2012 Bond Future Sell 340 0.00
R202 On 01/11/2012 Bond Future Buy 340 679,211.20
R202 On 02/08/2012 Bond Future Buy 538 1,060,155.90
R202 On 02/08/2012 Bond Future Sell 538 0.00
R202 On 01/11/2012 Bond Future Sell 538 0.00
R202 On 01/11/2012 Bond Future Buy 538 1,074,751.84
R202 On 02/08/2012 Bond Future Buy 1.466 2,888,826.30
R202 On 02/08/2012 Bond Future Sell 1,466 0.00
R202 On 01/11/2012 Bond Future Sell 1,466 0.00
R202 On 01/11/2012 Bond Future Buy 1,466 2,928,598.88
R202 On 02/08/2012 Bond Future Buy 3,025 5,960,913.75
R202 On 02/08/2012 Bond Future Sell 3,025 0.00
R202 On 01/11/2012 Bond Future Sell 3,025 0.00
R202 On 01/11/2012 Bond Future Buy 3,025 6,042,982.00
R202 On 02/08/2012 Bond Future Buy 3,040 5,990,472.00
R202 On 02/08/2012 Bond Future Sell 3,040 0.00
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R202 On 01/11/2012
R202 On 01/11/2012
R202 On 02/08/2012
R202 On 02/08/2012
R202 On 01/11/2012
R202 On 01/11/2012
R202 On 02/08/2012
R202 On 02/08/2012
R202 On 01/11/2012
R202 On 01/11/2012
R202 On 02/08/2012
R202 On 02/08/2012
R202 On 01/11/2012
R202 On 01/11/2012
R202 On 02/08/2012
R202 On 01/11/2012
R202 On 02/08/2012
R202 On 01/11/2012

R203 Bond Future
R203 On 07/02/2013

R203 On 07/02/2013

R209 Bond Future
R209 On 01/11/2012

R209 On 01/11/2012
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 01/11/2012
R210 On 01/11/2012
R210 On 02/08/2012
R210 On 02/08/2012
R210 On 02/08/2012
R210 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

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

Buy
Sell

Sell
Buy
Buy
Sell

Buy
Sell
Sell
Buy
Buy
Sell
Buy
Sell

3,040
3,040
4,095
4,095
4,095
4,095
9,883
9,883
9,883
9,883
23,165
23,165
23,165
23,165
25,000
25,000
25,000
25,000

600
600

530
530
530
530

a o a0 a0 b~ b~ b D

0.00
6,072,947.20
8,069,402.25

0.00

0.00
8,180,499.60

19,474,945.65

0.00

0.00

19,743,071.44

0.00

45,647,790.75
46,276,257.20

0.00

49,264,677.50

0.00

0.00

49,948,572.50

676,603.80
0.00

0.00
440,373.45
450,887.80

0.00

5,932.40
0.00
0.00

6,014.12

7,415.50
0.00

7,415.50
0.00
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Contract

Strike

C/P

Buy/Sell

No. of Contracts

Value (R000's)

R210 On 01/11/2012
R210 On 01/11/2012
R210 On 01/11/2012
R210 On 01/11/2012
R210 On 02/08/2012
R210 On 02/08/2012
R210 On 01/11/2012
R210 On 01/11/2012
R210 On 02/08/2012
R210 On 02/08/2012
R210 On 02/08/2012
R210 On 02/08/2012
R210 On 01/11/2012
R210 On 01/11/2012
R210 On 01/11/2012
R210 On 01/11/2012
R210 On 02/08/2012
R210 On 02/08/2012
R210 On 01/11/2012
R210 On 01/11/2012
R210 On 02/08/2012
R210 On 02/08/2012
R210 On 01/11/2012
R210 On 01/11/2012
R210 On 02/08/2012
R210 On 02/08/2012
R210 On 01/11/2012
R210 On 01/11/2012
R210 On 02/08/2012
R210 On 02/08/2012
R210 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
Sell
Buy
Buy
Sell
Buy
Sell
Sell
Buy
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Buy

© © © o a o O;

10
10
10
10
10
10
10
12
12
12
12
14
14
14
14
16
16
16
16
25
25
25

0.00
7,517.65
0.00
7,517.65
13,347.90
0.00

0.00
13,531.77
14,831.00
0.00
14,831.00
0.00

0.00
15,035.30
0.00
15,035.30
17,797.20
0.00

0.00
18,042.36
20,763.40
0.00

0.00
21,049.42
23,729.60
0.00

0.00
24,056.48
37,077.50
0.00
37,077.50
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R210 On 02/08/2012
R210 On 01/11/2012
R210 On 01/11/2012
R210 On 01/11/2012
R210 On 01/11/2012
R210 On 02/08/2012
R210 On 02/08/2012
R210 On 01/11/2012
R210 On 01/11/2012
R210 On 02/08/2012
R210 On 02/08/2012
R210 On 01/11/2012
R210 On 01/11/2012
R210 On 02/08/2012
R210 On 02/08/2012
R210 On 01/11/2012
R210 On 01/11/2012
R210 On 02/08/2012
R210 On 02/08/2012
R210 On 01/11/2012
R210 On 01/11/2012
R210 On 02/08/2012
R210 On 02/08/2012
R210 On 01/11/2012
R210 On 01/11/2012
R210 On 02/08/2012
R210 On 02/08/2012
R210 On 01/11/2012
R210 On 01/11/2012
R210 On 02/08/2012
R210 On 02/08/2012
R210 On 01/11/2012
R210 On 01/11/2012

R212 Bond Future
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
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future

Bond Future

Bond Future

Sell
Sell
Buy
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

25
25
25
25
25
26
26
26
26
30
30
30
30
31
31
31
31
40
40
40
40
55
55
55
55

175

175

175

175

600

600

600

600

0.00

0.00
37,588.25
0.00
37,588.25
38,560.60
0.00

0.00
39,091.78
44,493.00
0.00

0.00
45,105.90
45,976.10
0.00

0.00
46,609.43
59,324.00
0.00

0.00
60,141.20
81,570.50
0.00

0.00
82,694.15
259,542.50
0.00

0.00
263,117.75
889,860.00
0.00

0.00
902,118.00

1,235.97

Page 14 of 18

2012/07/27, 06:09:26PM



Contract

Strike

C/P

Buy/Sell

No. of Contracts

Value (R000's)

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
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
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
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 01/11/2012
R212 On 01/11/2012
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
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
Bond Future
Bond Future
Bond Future

Bond Future

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

N NN oo oo WwWw W WwWWW W N DNDNDNASE A

11
11
11
11

0.00
0.00
1,235.97
2,471.94
0.00
0.00
2,471.94
3,707.91
0.00
3,707.91
0.00
0.00
3,707.91
0.00
3,707.91
6,179.85
0.00
6,179.85
0.00
0.00
6,179.85
0.00
6,179.85
0.00
8,770.93
8,651.79
0.00
13,595.67
0.00
0.00
13,595.67
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R212 On 01/11/2012
R212 On 01/11/2012
R212 On 02/08/2012
R212 On 02/08/2012
R212 On 01/11/2012
R212 On 01/11/2012
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
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 01/11/2012
R212 On 01/11/2012
R212 On 02/08/2012
R212 On 02/08/2012
R212 On 01/11/2012
R212 On 01/11/2012
R212 On 01/11/2012
R212 On 01/11/2012
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
R212 On 02/08/2012
R212 On 02/08/2012
R212 On 02/08/2012
R212 On 01/11/2012
R212 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
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Buy
Sell
Buy
Sell
Sell
Buy
Sell
Buy
Sell
Buy
Buy
Sell
Sell
Buy
Sell
Buy
Buy
Sell
Buy
Sell
Buy
Sell
Sell
Buy
Sell
Buy

12
12
12
12
13
13
13
13
14
14
14
14
14
14
14
14
14
14
14
14
16
16
16
16
16
16
16
16
34
34
34
34
37
37

0.00
15,035.88
14,831.64

0.00

0.00
16,288.87
16,067.61

0.00
17,303.58

0.00
17,303.58

0.00

0.00
17,303.58

0.00
17,303.58

0.00
17,541.86
17,303.58

0.00

0.00
20,047.84

0.00
20,047.84
19,775.52

0.00
19,775.52

0.00
42,022.98

0.00

0.00
42,022.98

0.00
46,360.63
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Contract Strike C/P  Buy/Sell No. of Contracts Value (R000's)
R212 On 02/08/2012 Bond Future Buy a7 45,730.89
R212 On 02/08/2012 Bond Future Sell a7 0.00
R212 On 02/08/2012 Bond Future Buy 45 55,618.65
R212 On 02/08/2012 Bond Future Sell 45 0.00
R212 On 02/08/2012 Bond Future Sell 45 0.00
R212 On 02/08/2012 Bond Future Buy 45 55,618.65
R212 On 01/11/2012 Bond Future Sell 50 0.00
R212 On 01/11/2012 Bond Future Buy 50 62,649.50
R212 On 02/08/2012 Bond Future Buy 50 61,798.50
R212 On 02/08/2012 Bond Future Sell 50 0.00
R212 On 01/11/2012 Bond Future Sell 63 0.00
R212 On 01/11/2012 Bond Future Buy 63 78,938.37
R212 On 02/08/2012 Bond Future Buy 63 77,866.11
R212 On 02/08/2012 Bond Future Sell 63 0.00
R212 On 02/08/2012 Bond Future Buy 81 100,113.57
R212 On 02/08/2012 Bond Future Sell 81 0.00
R212 On 02/08/2012 Bond Future Sell 81 0.00
R212 On 02/08/2012 Bond Future Buy 81 100,113.57
R212 On 01/11/2012 Bond Future Sell 87 0.00
R212 On 01/11/2012 Bond Future Buy 87 109,010.13
R212 On 02/08/2012 Bond Future Buy 87 107,529.39
R212 On 02/08/2012 Bond Future Sell 87 0.00
R212 On 01/11/2012 Bond Future Sell % 0.00
R212 On 01/11/2012 Bond Future Buy 90 112,769.10
R212 On 02/08/2012 Bond Future Buy 90 111,237.30
R212 On 02/08/2012 Bond Future Sell 90 0.00
R212 On 02/08/2012 Bond Future Buy 106 131,012.82
R212 On 02/08/2012 Bond Future Sell 106 0.00
R212 On 02/08/2012 Bond Future Sell 106 0.00
R212 On 02/08/2012 Bond Future Buy 106 131,012.82
R212 On 01/11/2012 Bond Future Sell 108 0.00

Page 17 of 18

2012/07/27, 06:09:26PM



R212 On 01/11/2012
R212 On 02/08/2012
R212 On 02/08/2012
R212 On 01/11/2012
R212 On 01/11/2012
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
R212 On 02/08/2012
R212 On 01/11/2012
R212 On 01/11/2012
R212 On 02/08/2012
R212 On 02/08/2012
R212 On 01/11/2012
R212 On 01/11/2012
R212 On 02/08/2012
R212 On 02/08/2012
R212 On 01/11/2012
R212 On 01/11/2012
R212 On 02/08/2012
R212 On 02/08/2012
R212 On 01/11/2012
R212 On 01/11/2012
R212 On 02/08/2012
R212 On 02/08/2012
R212 On 02/08/2012
R212 On 01/11/2012
R212 On 02/08/2012
R212 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
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future

Bond Future

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

108
108
108
124
124
124
124
126
126
126
126
155
155
155
155
308
308
308
308
326
326
326
326
574
574
574
574
1,064
1,064
1,064
1,064

174,806

135,322.92
133,484.76
0.00

0.00
155,370.76
153,260.28
0.00
155,732.22
0.00

0.00
155,732.22
0.00
194,213.45
191,575.35
0.00

0.00
385,920.92
380,678.76
0.00

0.00
408,474.74
402,926.22
0.00

0.00
719,216.26
709,446.78
0.00
1,312,879.07
0.00

0.00
1,331,106.13

333,844,979.19
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