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JOHANNESBURG STOCK EXCHANGE
Interest Rates & Currency Derivatives

Derivatives Daily Detailed Turnover Report

To Date : 24/10/2012

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

ALBI On 01/11/2012 Index Future Buy 1 0.00
ALBI On 01/11/2012 Index Future Sell 1 0.00
ALBI On 01/11/2012 Index Future Sell 1 0.00
ALBI On 01/11/2012 Index Future Buy 1 0.00
ES33 Bond Future

ES33 On 01/11/2012 Bond Future Buy 1 862.36
ES33 On 01/11/2012 Bond Future Sell 1 0.00
ES33 On 07/02/2013 Bond Future Sell 1 0.00
ES33 On 07/02/2013 Bond Future Buy 1 874.89
ES33 On 01/11/2012 Bond Future Buy 2 1,724.72
ES33 On 01/11/2012 Bond Future Sell 2 0.00
ES33 On 07/02/2013 Bond Future Sell 2 0.00
ES33 On 07/02/2013 Bond Future Buy 2 1,749.79
ES33 On 01/11/2012 Bond Future Buy 5 4,311.79
ES33 On 01/11/2012 Bond Future Sell 5 0.00
ES33 On 01/11/2012 Bond Future Buy 5 4,311.79
ES33 On 01/11/2012 Bond Future Sell 5 0.00
ES33 On 07/02/2013 Bond Future Sell 5 0.00
ES33 On 07/02/2013 Bond Future Buy 5 4,374.47
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ES33 On 07/02/2013
ES33 On 07/02/2013
ES33 On 01/11/2012
ES33 On 01/11/2012
ES33 On 07/02/2013
ES33 On 07/02/2013
ES33 On 01/11/2012
ES33 On 01/11/2012
ES33 On 07/02/2013
ES33 On 07/02/2013
ES33 On 01/11/2012
ES33 On 01/11/2012
ES33 On 07/02/2013
ES33 On 07/02/2013
ES33 On 01/11/2012
ES33 On 01/11/2012
ES33 On 07/02/2013
ES33 On 07/02/2013
ES33 On 01/11/2012
ES33 On 01/11/2012
ES33 On 07/02/2013
ES33 On 07/02/2013
ES33 On 01/11/2012
ES33 On 01/11/2012
ES33 On 07/02/2013
ES33 On 07/02/2013

Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future

Bond Future

Jibar Tradeable Future

JBAF On 18/09/2013
JBAF On 18/09/2013

R023 Bond Future
R023 On 01/11/2012

R023 On 01/11/2012

R157 Bond Future
R157 On 01/11/2012

R157 On 01/11/2012

Jibar Tradeable Future

Jibar Tradeable 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

Buy
Sell

Buy
Sell

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

500
500

10
10

10
10

0.00
4,374.47
21,558.94
0.00

0.00
21,872.34
24,146.01
0.00

0.00
24,497.02
25,870.73
0.00

0.00
26,246.81
34,494.30
0.00

0.00
34,995.75
62,089.74
0.00

0.00
62,992.35
81,923.96
0.00

0.00
83,114.90

0.00
0.00

10,599.74
0.00

12,297.95
0.00
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Contract

Strike

C/P

Buy/Sell

No. of Contracts

Value (R000's)

R157 On 01/11/2012
R157 On 01/11/2012
R157 On 01/11/2012
R157 On 01/11/2012
R157 On 07/02/2013
R157 On 07/02/2013

R186 Bond Future
R186 On 01/11/2012

R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 07/02/2013
R186 On 07/02/2013
R186 On 07/02/2013
R186 On 07/02/2013
R186 On 07/02/2013
R186 On 07/02/2013
R186 On 07/02/2013
R186 On 07/02/2013
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 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

Buy
Sell
Buy
Sell
Buy
Sell

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

90
90
90
90
200
200

N N DN N DN DN DM DN A A v v v

110,619.45
0.00
110,654.70
0.00
249,796.94
0.00

1,277.28
0.00
1,277.28
0.00
1,277.28
0.00
1,277.28
0.00
0.00
1,242.93
0.00
1,242.93
0.00
1,242.93
0.00
1,242.93
2,654.55
0.00
2,5654.55
0.00
2,654.55
0.00
2,5654.55
0.00
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R186 On 07/02/2013
R186 On 07/02/2013
R186 On 07/02/2013
R186 On 07/02/2013
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 07/02/2013
R186 On 07/02/2013
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 07/02/2013
R186 On 07/02/2013
R186 On 07/02/2013
R186 On 07/02/2013

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

D OO OO O O O O O O OO A B A B OO W WWWWWWWWWDNDDNDDNDDNDNDNDNDNDNDNDNDN

0.00
2,485.86
0.00
2,485.86
0.00
2,5639.43
0.00
2,539.43
3,831.83
0.00
3,831.83
0.00
3,831.83
0.00
0.00
3,728.80
0.00
3,809.14
0.00
3,809.14
5,109.10
0.00
0.00
5,078.85
7,663.65
0.00
7,663.65
0.00
7,663.65
0.00
0.00
7,457.59
0.00
7,457.59
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Contract

Strike

C/P

Buy/Sell

No. of Contracts

Value (R000's)

R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 07/02/2013
R186 On 07/02/2013
R186 On 07/02/2013
R186 On 07/02/2013
R186 On 07/02/2013
R186 On 07/02/2013
R186 On 07/02/2013
R186 On 07/02/2013
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 07/02/2013
R186 On 07/02/2013
R186 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
Buy
Sell
Sell
Buy
Sell
Buy
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Buy
Sell
Sell
Buy
Buy

© © © © © © © © © © © © © © © N N N N N N N YN o o

[ O G U
O O O O O ©

0.00
7,618.28
8,940.93
0.00
8,940.93
0.00
0.00
8,887.99
0.00
8,887.99
11,495.48
0.00
11,495.48
0.00
11,495.48
0.00
11,495.48
0.00

0.00

11,186.39
0.00
11,186.39
0.00
11,186.39
0.00
11,186.39
12,772.76
0.00
0.00
12,429.32
19,159.13
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R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 07/02/2013
R186 On 07/02/2013
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 07/02/2013
R186 On 07/02/2013
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 07/02/2013

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

15
15
15
17
17
17
17
18
18
18
18
18
18
18
18
21
21
21
21
22
22
22
22
24
24
24
24
25
25
25
25
43
43
43

0.00
0.00
19,045.69
21,713.69
0.00
0.00
21,585.12
22,990.96
0.00
22,990.96
0.00
0.00
22,372.77
0.00
22,854.83
26,822.79
0.00
0.00
26,663.97
28,100.06
0.00
0.00
27,933.68
30,654.61
0.00
0.00
30,473.11
31,931.89
0.00
0.00
31,073.30
54,922.85
0.00
0.00
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Contract

Strike

C/P

Buy/Sell

No. of Contracts

Value (R000's)

R186 On 07/02/2013
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 07/02/2013
R186 On 07/02/2013
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 07/02/2013
R186 On 07/02/2013
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 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
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

43
51
51
51
51
57
57
57
57
59
59
59
59
59
59
59
59
63
63
63
63
66
66
66
66
83
83
83
83
83
83

53,446.07
65,141.06
0.00

0.00
63,389.52
72,804.71
0.00

0.00
70,847.11
76,139.38
0.00

0.00
76,139.38
76,139.38
0.00

0.00
76,139.38
80,468.36
0.00

0.00
79,991.91
84,300.19
0.00

0.00
83,801.05
106,013.87
0.00
106,013.87
0.00

0.00
105,386.17
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R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 07/02/2013
R186 On 07/02/2013
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 07/02/2013
R186 On 07/02/2013
R186 On 07/02/2013
R186 On 07/02/2013
R186 On 01/11/2012
R186 On 01/11/2012
R186 On 07/02/2013
R186 On 07/02/2013
R186 On 07/02/2013
R186 On 07/02/2013
R186 On 07/02/2013
R186 On 07/02/2013

R197 Bond Future
R197 On 01/11/2012

R197 On 01/11/2012
R197 On 01/11/2012
R197 On 01/11/2012

R203 Bond Future
R203 On 01/11/2012

R203 On 01/11/2012
R203 On 01/11/2012
R203 On 01/11/2012
R203 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

7.50
7.50

7.50
7.50
7.00
7.00

Call
Call

Call
Call
Call
Call

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

Buy
Sell
Sell
Buy

Sell
Buy
Sell
Buy
Buy

83

83
132
132
132
132
135
135
135
135
153
153
153
153
159
159
236
236
236
236
318
318
440
440

47
47
47
47

70
70
70

0.00
105,386.17
168,600.38

0.00

0.00
164,067.00
172,432.21

0.00

0.00
171,411.24
195,423.17

0.00

0.00
190,168.57

0.00

0.00
301,437.04

0.00

0.00
293,331.90

0.00

0.00

0.00

0.00

131,024.67
0.00
0.00
131,024.67

0.00
5,568.04
0.00
77,899.76
77,921.32
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Contract Strike C/P  Buy/Sell No. of Contracts Value (R000's)
R203 On 01/11/2012 Bond Future Sell 70 0.00
R207 Bond Future

R207 On 01/11/2012 Bond Future Buy 3 3,207.84
R207 On 01/11/2012 Bond Future Sell 3 0.00
R207 On 01/11/2012 Bond Future Sell 10 0.00
R207 On 01/11/2012 Bond Future Buy 10 10,689.63
R207 On 01/11/2012 Bond Future Sell 10 0.00
R207 On 01/11/2012 Bond Future Buy 10 10,678.02
R207 On 01/11/2012 Bond Future Buy 16 17,108.48
R207 On 01/11/2012 Bond Future Sell 16 0.00
R207 On 01/11/2012 Bond Future Buy 17 18,177.76
R207 On 01/11/2012 Bond Future Sell 17 0.00
R207 On 01/11/2012 Bond Future Sell 18 0.00
R207 On 01/11/2012 Bond Future Buy 18 19,247.04
R207 On 01/11/2012 Bond Future Sell 18 0.00
R207 On 01/11/2012 Bond Future Buy 18 19,247.04
R207 On 01/11/2012 Bond Future Sell 20 0.00
R207 On 01/11/2012 Bond Future Buy 20 21,379.26
R207 On 01/11/2012 Bond Future Sell 20 0.00
R207 On 01/11/2012 Bond Future Buy 20 21,379.26
R207 On 01/11/2012 Bond Future Sell 26 0.00
R207 On 01/11/2012 Bond Future Buy 26 27,793.04
R207 On 01/11/2012 Bond Future Sell 33 0.00
R207 On 01/11/2012 Bond Future Buy 33 35,275.78
R207 On 01/11/2012 Bond Future Sell 33 0.00
R207 On 01/11/2012 Bond Future Buy 38 40,620.60
R207 On 01/11/2012 Bond Future Sell 43 0.00
R207 On 01/11/2012 Bond Future Buy 43 45,965.41
R207 On 01/11/2012 Bond Future Sell 58 0.00
R207 On 01/11/2012 Bond Future Buy 58 61,999.86
R207 On 01/11/2012 Bond Future Sell 361 0.00
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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 01/11/2012
R207 On 01/11/2012
R207 On 01/11/2012
R207 On 01/11/2012
R207 On 01/11/2012

R208 Bond Futures
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 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 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 01/11/2012
R208 On 01/11/2012
R208 On 01/11/2012
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
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
Buy

361
617
617
849
849
1,000
1,000
1,519
1,519
1,906
1,906

(6, NS, BN S, BN S) BN &) BENNS) BN, BENNS) NS, BRGNS, BN N SN e e e e e e

385,895.68
0.00
659,550.23
0.00
907,549.67
0.00
1,068,739.60
0.00
1,623,754.95
0.00
2,037,443.67

0.00
1,013.69
0.00
1,013.69
0.00
1,013.69
0.00
1,013.69
0.00
4,054.77
0.00
4,054.77
0.00
5,068.46
0.00
5,068.46
0.00
5,068.46
0.00
5,068.46
0.00
5,068.46
5,072.03
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Contract

Strike

C/P

Value (R000's)

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 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 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 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 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 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 No. of Contracts
Sell 5
Buy 7
Sell 7
Sell 8
Buy 8
Sell 10
Buy 10
Buy 10
Sell 10
Sell 12
Buy 12
Sell 13
Buy 13
Sell 18
Buy 18
Sell 18
Buy 18
Sell 20
Buy 20
Sell 20
Buy 20
Sell 24
Buy 24
Sell 30
Buy 30
Sell 35
Buy 35
Sell 48
Buy 48
Sell 100
Buy 100

0.00
7,106.16
0.00

0.00
8,109.54
0.00
10,155.65
10,155.65
0.00

0.00
12,164.30
0.00
13,177.99
0.00
18,246.45
0.00
18,246.45
0.00
20,273.84
0.00
20,273.84
0.00
24,328.61
0.00
30,410.76
0.00
35,479.22
0.00
48,657.21
0.00
101,369.19
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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

R209 Bond Future
R209 On 01/11/2012

R209 On 01/11/2012
R209 On 01/11/2012
R209 On 01/11/2012
R209 On 07/02/2013
R209 On 07/02/2013
R209 On 07/02/2013
R209 On 07/02/2013
R209 On 01/11/2012
R209 On 01/11/2012
R209 On 07/02/2013
R209 On 07/02/2013
R209 On 01/11/2012
R209 On 01/11/2012
R209 On 07/02/2013
R209 On 07/02/2013
R209 On 01/11/2012
R209 On 01/11/2012
R209 On 07/02/2013
R209 On 07/02/2013
R209 On 01/11/2012
R209 On 01/11/2012
R209 On 07/02/2013
R209 On 07/02/2013
R209 On 01/11/2012
R209 On 01/11/2012
R209 On 07/02/2013
R209 On 07/02/2013

Bond Future
Bond Future
Bond Future
Bond Future
Bond Future

Bond Future

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

137
137
180
180
300
300

N N N AR BDMANDMNDNDNDN=S a4 4 a4 oo

11
11
11
11
13
13
13
13

0.00
138,875.79
0.00
182,464.54
0.00
304,107.57

778.74
0.00
778.74
0.00
0.00
790.06
0.00
790.06
1,557.48
0.00
0.00
1,580.12
3,114.97
0.00
0.00
3,160.25
5,451.19
0.00
0.00
5,5630.43
8,566.16
0.00
0.00
8,690.68
10,123.64
0.00
0.00
10,270.80
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Contract Strike C/P  Buy/Sell No. of Contracts Value (R000's)
R209 On 01/11/2012 Bond Future Buy 18 14,017.35
R209 On 01/11/2012 Bond Future Sell 18 0.00
R209 On 07/02/2013 Bond Future Sell 18 0.00
R209 On 07/02/2013 Bond Future Buy 18 14,221.11
R209 On 01/11/2012 Bond Future Buy 24 18,689.80
R209 On 01/11/2012 Bond Future Sell 24 0.00
R209 On 07/02/2013 Bond Future Sell 24 0.00
R209 On 07/02/2013 Bond Future Buy 24 18,961.48
R209 On 01/11/2012 Bond Future Buy 28 21,804.76
R209 On 01/11/2012 Bond Future Sell 28 0.00
R209 On 07/02/2013 Bond Future Sell 28 0.00
R209 On 07/02/2013 Bond Future Buy 28 22,121.73
R209 On 01/11/2012 Bond Future Buy 32 24,919.73
R209 On 01/11/2012 Bond Future Sell 32 0.00
R209 On 07/02/2013 Bond Future Sell 32 0.00
R209 On 07/02/2013 Bond Future Buy 32 25,281.97
R209 On 01/11/2012 Bond Future Buy a7 28,813.44
R209 On 01/11/2012 Bond Future Sell a7 0.00
R209 On 07/02/2013 Bond Future Sell a7 0.00
R209 On 07/02/2013 Bond Future Buy 37 29,232.28
R209 On 01/11/2012 Bond Future Buy 38 29,502.18
R209 On 01/11/2012 Bond Future Sell 38 0.00
R209 On 07/02/2013 Bond Future Sell 38 0.00
R209 On 07/02/2013 Bond Future Buy 38 30,022.34
R209 On 01/11/2012 Bond Future Buy 39 30,370.92
R209 On 01/11/2012 Bond Future Sell 39 0.00
R209 On 07/02/2013 Bond Future Sell 39 0.00
R209 On 07/02/2013 Bond Future Buy 39 30,812.41
R209 On 01/11/2012 Bond Future Buy 42 32,707.14
R209 On 01/11/2012 Bond Future Sell 42 0.00
R209 On 07/02/2013 Bond Future Sell 42 0.00
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R209 On 07/02/2013
R209 On 01/11/2012
R209 On 01/11/2012
R209 On 07/02/2013
R209 On 07/02/2013
R209 On 01/11/2012
R209 On 01/11/2012
R209 On 07/02/2013
R209 On 07/02/2013
R209 On 01/11/2012
R209 On 01/11/2012
R209 On 07/02/2013
R209 On 07/02/2013
R209 On 01/11/2012
R209 On 01/11/2012
R209 On 01/11/2012
R209 On 01/11/2012
R209 On 01/11/2012
R209 On 01/11/2012
R209 On 07/02/2013
R209 On 07/02/2013
R209 On 01/11/2012
R209 On 01/11/2012
R209 On 07/02/2013
R209 On 07/02/2013
R209 On 01/11/2012
R209 On 01/11/2012
R209 On 07/02/2013
R209 On 07/02/2013
R209 On 01/11/2012
R209 On 01/11/2012
R209 On 07/02/2013
R209 On 07/02/2013
R209 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
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
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy

42
45
45
45
45
54
54
54
54
58
58
58
58
60
60
60
60
81
81
81
81

146

146

146

146

178

178

178

178

282

282

282

282

392

33,182.59
35,043.37
0.00

0.00
35,552.78
42,052.04
0.00

0.00
42,663.33
45,167.01
0.00

0.00
45,823.58
46,698.64
0.00
46,776.75
0.00
63,078.06
0.00

0.00
63,995.00
113,696.26
0.00

0.00
115,349.01
138,615.99
0.00

0.00
140,630.98
219,605.10
0.00

0.00
222,797.40
305,266.67
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Contract

Strike

C/P

Buy/Sell

No. of Contracts

Value (R000's)

R209 On 01/11/2012
R209 On 07/02/2013
R209 On 07/02/2013
R209 On 01/11/2012
R209 On 01/11/2012
R209 On 07/02/2013
R209 On 07/02/2013
R209 On 01/11/2012
R209 On 01/11/2012
R209 On 07/02/2013
R209 On 07/02/2013
R209 On 01/11/2012
R209 On 01/11/2012
R209 On 07/02/2013
R209 On 07/02/2013

R210 Bond Future
R210 On 01/11/2012

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

R212 Bond Future
R212 On 01/11/2012

R212 On 01/11/2012
R212 On 01/11/2012
R212 On 01/11/2012
R212 On 01/11/2012
R212 On 01/11/2012
R212 On 01/11/2012
R212 On 01/11/2012
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

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

Buy
Sell
Sell
Buy

Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell

392
392
392
690
690
690
690
913
913
913
913
1,064
1,064
1,064
1,064

13
13
13

= =2 00 0 O OO0 W W N DN

_

0.00
0.00
309,704.19
537,331.64
0.00
0.00
545,142.57
710,990.99
0.00
0.00
721,326.33
828,580.96
0.00
0.00
840,625.65

20,659.51
0.00
0.00
20,659.51

2,569.68
0.00
3,854.52
0.00
6,424.20
0.00
10,278.72
0.00
14,133.24
0.00
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R212 On 01/11/2012
R212 On 01/11/2012
R212 On 01/11/2012
R212 On 01/11/2012
R212 On 01/11/2012
R212 On 01/11/2012
R212 On 01/11/2012
R212 On 01/11/2012
R212 On 01/11/2012
R212 On 01/11/2012
R212 On 01/11/2012
R212 On 01/11/2012
R212 On 01/11/2012
R212 On 01/11/2012
R212 On 01/11/2012
R212 On 01/11/2012
R212 On 01/11/2012
R212 On 01/11/2012
R212 On 01/11/2012
R212 On 01/11/2012
R212 On 01/11/2012
R212 On 01/11/2012
R212 On 01/11/2012
R212 On 01/11/2012
R212 On 01/11/2012
R212 On 01/11/2012
R212 On 01/11/2012
R212 On 01/11/2012

R213 Bond Future
R213 On 01/11/2012

R213 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

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

Sell
Buy

21
21
26
26
28
28
55
55
59
59
59
59
68
68
130
130
130
130
157
157
212
212
370
370
480
480
574
574

24,193

26,981.64
0.00
33,405.84
0.00
35,975.52
0.00
70,666.20
0.00
76,139.38
0.00

0.00
76,139.38
87,369.12
0.00
167,041.03
0.00

0.00
167,041.03
201,719.88
0.00
272,386.08
0.00
475,390.80
0.00
616,723.20
0.00
737,498.16
0.00

0.00
4,458.69

23,095,843.17
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