From Date : 26/10/2012

JOHANNESBURG STOCK EXCHANGE
Interest Rates & Currency Derivatives

Derivatives Daily Detailed Turnover Report

To Date : 26/10/2012

Contract Strike C/P  Buy/Sell No. of Contracts Value (R000's)
Govi Total Return Index

GOVI On 01/11/2012 GOVI Buy 217 910,549.36
GOVI On 07/02/2013 GOVI Sell 217 0.00
GOVI On 01/11/2012 GOVI Sell 217 0.00
GOVI On 07/02/2013 GOVI Buy 217 923,758.15
New Inflation Linked Index

IGOV On 01/11/2012 Index Future Buy 138 0.00
IGOV On 01/11/2012 Index Future Sell 138 0.00
IGOV On 07/02/2013 Index Future Sell 138 0.00
IGOV On 07/02/2013 Index Future Buy 138 0.00
R023 Bond Future

R023 On 01/11/2012 Bond Future Sell 250 0.00
R023 On 01/11/2012 Bond Future Buy 250 263,686.58
R186 Bond Future

R186 On 07/11/2013 Bond Future 8.75 Put Buy 14 0.00
R186 On 07/11/2013 Bond Future 8.75 Put Sell 14 0.00
R186 On 07/11/2013 Bond Future 8.75 Put Sell 14 0.00
R186 On 07/11/2013 Bond Future 8.75 Put Buy 14 0.00
R186 On 01/11/2012 Bond Future Buy 175 222,137.86
R186 On 01/11/2012 Bond Future Sell 175 0.00

R202 Bond Future
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R202 On 07/02/2013
R202 On 07/02/2013

R203 Bond Future
R203 On 07/02/2013

R203 On 07/02/2013
R203 On 07/02/2013
R203 On 07/02/2013

R207 Bond Future
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
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 07/02/2013
R207 On 07/02/2013
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

Bond Future

Bond Future

Bond Future
Bond Future
Bond Future
Bond Future

Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
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
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
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Sell
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0.00
103,876.75

223,089.65
0.00
941,934.07
0.00

0.00
1,066.59
0.00
1,066.59
0.00
3,199.76
0.00
3,199.76
0.00
8,5632.69
0.00
19,198.55
0.00
25,598.07
0.00
37,356.13
0.00
111,991.56
0.00
157,824.63
0.00
245,314.85
261,277.78
0.00

0.00
309,310.03
0.00
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Contract

Strike

C/P

Buy/Sell

No. of Contracts

Value (R000's)

R207 On 01/11/2012
R207 On 07/02/2013
R207 On 07/02/2013
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 07/02/2013
R208 On 07/02/2013
R208 On 01/11/2012
R208 On 01/11/2012
R208 On 07/02/2013
R208 On 07/02/2013
R208 On 01/11/2012
R208 On 01/11/2012
R208 On 07/02/2013
R208 On 07/02/2013
R208 On 01/11/2012
R208 On 01/11/2012
R208 On 07/02/2013
R208 On 07/02/2013
R208 On 01/11/2012
R208 On 01/11/2012
R208 On 07/02/2013
R208 On 07/02/2013
R208 On 01/11/2012
R208 On 01/11/2012
R208 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

Buy
Sell
Buy
Sell
Buy
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

360
635
635
782
782
1,035
1,035
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384,234.52
0.00
663,699.59
0.00
834,070.49
0.00
1,103,916.82

0.00
1,011.61
1,025.45

0.00

0.00
1,011.61
1,025.45

0.00

0.00
1,011.61
1,025.45

0.00

0.00
1,011.61
1,025.45

0.00

0.00
1,011.61
1,025.45

0.00

0.00
2,023.23
2,050.89
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R208 On 07/02/2013
R208 On 01/11/2012
R208 On 01/11/2012
R208 On 07/02/2013
R208 On 07/02/2013
R208 On 01/11/2012
R208 On 01/11/2012
R208 On 07/02/2013
R208 On 07/02/2013
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 07/02/2013
R208 On 07/02/2013
R208 On 01/11/2012
R208 On 01/11/2012
R208 On 07/02/2013
R208 On 07/02/2013
R208 On 01/11/2012
R208 On 01/11/2012
R208 On 07/02/2013
R208 On 07/02/2013
R208 On 01/11/2012
R208 On 01/11/2012
R208 On 01/11/2012
R208 On 01/11/2012
R208 On 07/02/2013
R208 On 07/02/2013
R208 On 01/11/2012
R208 On 01/11/2012
R208 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
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Sell
Buy
Buy
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0.00
0.00
2,023.23
2,050.89
0.00
0.00
3,034.84
3,076.34
0.00
0.00
3,045.50
3,045.50
0.00
0.00
5,058.07
5,127.24
0.00
0.00
7,081.30
7,178.13
0.00
0.00
7,081.30
7,178.13
0.00
0.00
7,106.16
9,104.53
0.00
0.00
9,229.03
0.00
10,116.15
10,254.47
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Contract

Strike

C/P

Buy/Sell

No. of Contracts

Value (R000's)

R208 On 07/02/2013
R208 On 01/11/2012
R208 On 01/11/2012
R208 On 01/11/2012
R208 On 01/11/2012
R208 On 07/02/2013
R208 On 07/02/2013
R208 On 01/11/2012
R208 On 01/11/2012
R208 On 07/02/2013
R208 On 07/02/2013
R208 On 01/11/2012
R208 On 01/11/2012
R208 On 07/02/2013
R208 On 07/02/2013
R208 On 01/11/2012
R208 On 01/11/2012
R208 On 07/02/2013
R208 On 07/02/2013
R208 On 01/11/2012
R208 On 01/11/2012
R208 On 07/02/2013
R208 On 07/02/2013
R208 On 01/11/2012
R208 On 01/11/2012
R208 On 07/02/2013
R208 On 07/02/2013
R208 On 01/11/2012
R208 On 01/11/2012
R208 On 07/02/2013
R208 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

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
Buy
Sell
Sell
Buy
Buy
Sell

10
10
10
15
15
15
15
16
16
16
16
16
16
16
16
19
19
19
19
19
19
19
19
24
24
24
24
24
24
24
24

0.00
10,155.65
0.00
0.00
15,174.22
15,381.71
0.00
0.00
16,185.84
16,407.16
0.00
0.00
16,185.84
16,407.16
0.00
0.00
19,220.68
19,483.50
0.00
0.00
19,220.68
19,483.50
0.00
0.00
24,278.76
24,610.74
0.00
0.00
24,278.76
24,610.74
0.00
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R208 On 01/11/2012
R208 On 01/11/2012
R208 On 07/02/2013
R208 On 07/02/2013
R208 On 01/11/2012
R208 On 01/11/2012
R208 On 07/02/2013
R208 On 07/02/2013
R208 On 01/11/2012
R208 On 01/11/2012
R208 On 07/02/2013
R208 On 07/02/2013
R208 On 01/11/2012
R208 On 01/11/2012
R208 On 07/02/2013
R208 On 07/02/2013
R208 On 01/11/2012
R208 On 01/11/2012
R208 On 07/02/2013
R208 On 07/02/2013
R208 On 01/11/2012
R208 On 01/11/2012
R208 On 07/02/2013
R208 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
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
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

Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Sell
Buy

29
29
29
29
32
32
32
32
69
69
69
69
90
90
90
90
196
196
196
196
315
315
315
315

25
25
52
52
60
60
71
71

0.00
29,336.83
29,737.97
0.00
0.00
32,371.67
32,814.31
0.00
0.00
69,801.42
70,755.86
0.00
0.00
91,045.33
92,290.26
0.00
0.00
198,276.50
200,987.67
0.00

0.00

318,658.66
323,015.90
0.00

6,348.64
0.00
39,679.03
0.00
82,533.36
0.00
95,230.80
0.00

0.00
112,688.43
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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 01/11/2012
R210 On 01/11/2012

R212 Bond Future
R212 On 01/11/2012

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

Buy
Sell
Sell
Buy
Buy
Sell

Sell
Buy

78
78
109
109
151
151

118
118

8,692

123,800.04
0.00
0.00
173,000.55
239,661.31
0.00

0.00
152,278.76

10,670,339.29
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