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JSE JOHANNESBURG STOCK EXCHANGE
Interest Rates & Currency Derivatives

Derivatives Daily Detailed Turnover Report

To Date : 30/10/2012

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

ALBI On 07/02/2013 Index Future Buy 1 0.00
ALBI On 07/02/2013 Index Future Sell 1 0.00
ALBI On 07/02/2013 Index Future Sell 1 0.00
ALBI On 07/02/2013 Index Future Buy 1 0.00
ALBI On 01/11/2012 Index Future Sell 3 0.00
ALBI On 01/11/2012 Index Future Buy 3 0.00
ALBI On 07/02/2013 Index Future Sell 3 0.00
ALBI On 07/02/2013 Index Future Buy 3 0.00
ALBI On 07/02/2013 Index Future Buy 24 0.00
ALBI On 07/02/2013 Index Future Sell 24 0.00
ALBI On 01/11/2012 Index Future Buy 100 0.00
ALBI On 01/11/2012 Index Future Sell 100 0.00
ALBI On 07/02/2013 Index Future Buy 100 0.00
ALBI On 07/02/2013 Index Future Sell 100 0.00
Govi Total Return Index

GOVI On 01/11/2012 GOVI Buy 55 231,659.45
GOVI On 01/11/2012 GOVI Sell 55 0.00
GOVI On 07/02/2013 GOVI Buy 55 235,018.85
GOVI On 07/02/2013 GOVI Sell 55 0.00
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R157 Bond Future
R157 On 01/11/2012

R157 On 01/11/2012
R157 On 07/02/2013
R157 On 07/02/2013
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50
50
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24,565.58
0.00

0.00
24,922.17
0.00
3,859,892.29
0.00
3,912,695.64

17,831.06
0.00
0.00
17,346.73
31,841.17
0.00
0.00
30,976.30
0.00
37,201.66
38,239.30
0.00
44,577.64
0.00
0.00
43,366.82
61,135.05
0.00
0.00
59,474.50
63,682.35
0.00
0.00
61,952.61
72,950.00
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Contract Strike C/P  Buy/Sell No. of Contracts Value (R000's)
R186 On 07/02/2013 Bond Future Sell 59 0.00
R186 On 07/02/2013 Bond Future Sell 59 0.00
R186 On 07/02/2013 Bond Future Buy 59 72,950.00
R186 On 01/11/2012 Bond Future Buy 64 81,513.40
R186 On 01/11/2012 Bond Future Sell 64 0.00
R186 On 07/02/2013 Bond Future Sell 64 0.00
R186 On 07/02/2013 Bond Future Buy 64 79,299.33
R186 On 01/11/2012 Bond Future Buy 65 82,787.05
R186 On 01/11/2012 Bond Future Sell 65 0.00
R186 On 07/02/2013 Bond Future Sell 65 0.00
R186 On 07/02/2013 Bond Future Buy 65 80,538.39
R186 On 07/11/2013 Bond Future 8.75 Put Sell 130 0.00
R186 On 07/11/2013 Bond Future 8.75 Put Buy 130 0.00
R186 On 07/11/2013 Bond Future 8.75 Put Buy 130 0.00
R186 On 07/11/2013 Bond Future 8.75 Put Sell 130 0.00
R186 On 01/11/2012 Bond Future Buy 170 216,519.97
R186 On 01/11/2012 Bond Future Sell 170 0.00
R186 On 07/02/2013 Bond Future Sell 170 0.00
R186 On 07/02/2013 Bond Future Buy 170 210,638.86
R186 On 01/11/2012 Bond Future Buy 235 299,307.02
R186 On 01/11/2012 Bond Future Sell 235 0.00
R186 On 07/02/2013 Bond Future Sell 235 0.00
R186 On 07/02/2013 Bond Future Buy 235 291,177.24
R186 On 01/11/2012 Bond Future Sell 259 0.00
R186 On 01/11/2012 Bond Future Buy 259 330,132.64
R186 On 07/02/2013 Bond Future Buy 259 321,219.39
R186 On 07/02/2013 Bond Future Sell 259 0.00
R186 On 01/11/2012 Bond Future Buy 475 604,982.28
R186 On 01/11/2012 Bond Future Sell 475 0.00
R186 On 07/02/2013 Bond Future Sell 475 0.00
R186 On 07/02/2013 Bond Future Buy 475 588,549.75
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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
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R186 On 07/02/2013
R186 On 07/02/2013

R197 Bond Future
R197 On 07/02/2013

R197 On 07/02/2013
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R197 On 07/02/2013
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662,814.57
0.00

0.00
644,919.24
0.00
892,250.38
868,160.51
0.00
1,370,444.06
0.00

0.00
1,333,220.06
0.00
1,885,197.59
1,834,299.13
0.00
1,885,197.59
0.00
1,834,299.13
0.00
3,069,489.03
0.00

0.00
2,986,115.56
4,457,764.15
0.00

0.00
4,336,682.35

131,106.12
0.00
0.00
131,106.12

0.00
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Contract Strike C/P  Buy/Sell No. of Contracts Value (R000's)
R203 On 01/11/2012 Bond Future Buy 10 11,113.89
R203 On 07/02/2013 Bond Future Sell 10 0.00
R203 On 07/02/2013 Bond Future Buy 10 11,275.22
R203 On 01/11/2012 Bond Future Sell 308 0.00
R203 On 01/11/2012 Bond Future Buy 308 342,860.92
R203 On 07/02/2013 Bond Future Buy 308 347,836.63
R203 On 07/02/2013 Bond Future Sell 308 0.00
R204 Bond Future

R204 On 01/11/2012 Bond Future Buy 26 29,229.84
R204 On 01/11/2012 Bond Future Sell 26 0.00
R204 On 07/02/2013 Bond Future Sell 26 0.00
R204 On 07/02/2013 Bond Future Buy 26 28,598.02
R204 On 07/11/2013 Bond Future 7.00 Put Sell 180 0.00
R204 On 07/11/2013 Bond Future 7.00 Put Buy 180 0.00
R204 On 07/11/2013 Bond Future 7.00 Put Buy 180 0.00
R204 On 07/11/2013 Bond Future 7.00 Put Sell 180 0.00
R204 On 07/02/2013 Bond Future Buy 800 880,219.60
R204 On 07/02/2013 Bond Future Sell 800 0.00
R204 On 01/11/2012 Bond Future Buy 1,215 1,365,940.54
R204 On 07/02/2013 Bond Future Sell 1,215 0.00
R204 On 01/11/2012 Bond Future Sell 1.215 0.00
R204 On 07/02/2013 Bond Future Buy 1,215 1,336,782.00
R204 On 07/02/2013 Bond Future Buy 1,800 1,980,494.10
R204 On 07/02/2013 Bond Future Sell 1,800 0.00
R204 On 07/02/2013 Bond Future Buy 2,400 2,640,658.80
R204 On 07/02/2013 Bond Future Sell 2,400 0.00
R207 Bond Future

R207 On 01/11/2012 Bond Future Buy 1 1,066.47
R207 On 01/11/2012 Bond Future Sell 1 0.00
R207 On 02/05/2013 Bond Future Sell 1 0.00
R207 On 02/05/2013 Bond Future Buy 1 1,061.10
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0.00
1,045.41
1,061.10
0.00
0.00
57,621.43
0.00
56,492.06
74,612.23
0.00

0.00

73,137.12
164,146.91
0.00

0.00
160,901.66
198,255.35
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0.00
194,335.78
223,836.69
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0.00
219,411.36

3,045.50
0.00

0.00
10,251.29
10,251.29
0.00
222,432.39
0.00
225,475.21
0.00

Page 6 of 11

2012/10/30, 06:02:44PM



Contract Strike C/P  Buy/Sell No. of Contracts Value (R000's)
R208 On 07/11/2013 Bond Future 7.50 Put Sell 230 0.00
R208 On 07/11/2013 Bond Future 7.50 Put Buy 230 0.00
R208 On 07/11/2013 Bond Future 7.50 Put Sell 230 0.00
R208 On 07/11/2013 Bond Future 7.50 Put Buy 230 0.00
R208 On 01/11/2012 Bond Future Sell 641 0.00
R208 On 01/11/2012 Bond Future Buy 641 648,087.09
R208 On 07/02/2013 Bond Future Sell 641 0.00
R208 On 07/02/2013 Bond Future Buy 641 656,952.76
R208 On 07/02/2013 Bond Future Buy 800 820,540.48
R208 On 07/02/2013 Bond Future Sell 800 0.00
R208 On 07/02/2013 Bond Future Buy 1,800 1,846,216.08
R208 On 07/02/2013 Bond Future Sell 1,800 0.00
R208 On 07/02/2013 Bond Future Buy 2,400 2,461,621.44
R208 On 07/02/2013 Bond Future Sell 2,400 0.00
R209 Bond Future

R209 On 07/11/2013 Bond Future 9.50 Put Sell 180 0.00
R209 On 07/11/2013 Bond Future 9.50 Put Buy 180 0.00
R209 On 07/11/2013 Bond Future 9.50 Put Sell 180 0.00
R209 On 07/11/2013 Bond Future 9.50 Put Buy 180 0.00
R209 On 01/11/2012 Bond Future Sell 661 0.00
R209 On 01/11/2012 Bond Future Buy 661 513,295.39
R209 On 07/02/2013 Bond Future Sell 661 0.00
R209 On 07/02/2013 Bond Future Buy 661 520,457.98
R210 Bond Future

R210 On 01/11/2012 Bond Future Buy 2 3,168.14
R210 On 01/11/2012 Bond Future Sell 2 0.00
R210 On 01/11/2012 Bond Future Buy 3 4,752.21
R210 On 01/11/2012 Bond Future Sell 3 0.00
R210 On 01/11/2012 Bond Future Buy 4 6,336.28
R210 On 01/11/2012 Bond Future Sell 4 0.00
R210 On 01/11/2012 Bond Future Buy 4 6,336.28
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R210 On 07/02/2013
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0.00
7,935.90
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0.00
8,054.05
7,935.90
0.00

0.00
8,054.05
12,672.56
0.00
14,284.62
0.00

0.00
14,497.29
15,871.80
0.00

0.00
16,108.10
15,871.80
0.00

0.00
16,108.10
19,008.84
0.00
19,046.16
0.00

0.00
19,329.72
20,940.53
0.00

0.00
20,940.53
22,220.52
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Contract

Strike

C/P

Buy/Sell

No. of Contracts

Value (R000's)

R210 On 01/11/2012
R210 On 07/02/2013
R210 On 07/02/2013
R210 On 01/11/2012
R210 On 01/11/2012
R210 On 07/02/2013
R210 On 07/02/2013
R210 On 01/11/2012
R210 On 01/11/2012
R210 On 01/11/2012
R210 On 01/11/2012
R210 On 07/02/2013
R210 On 07/02/2013
R210 On 01/11/2012
R210 On 01/11/2012
R210 On 07/02/2013
R210 On 07/02/2013
R210 On 01/11/2012
R210 On 01/11/2012
R210 On 07/02/2013
R210 On 07/02/2013
R210 On 01/11/2012
R210 On 01/11/2012
R210 On 01/11/2012
R210 On 01/11/2012
R210 On 07/02/2013
R210 On 07/02/2013
R210 On 01/11/2012
R210 On 01/11/2012
R210 On 07/02/2013
R210 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
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy

14
14
14
16
16
16
16
24
24
25
25
25
25
25
25
25
25
26
26
26
26
30
30
30
30
30
30
30
30
30
30

0.00
0.00
22,551.34
25,394.88
0.00
0.00
25,772.96
38,017.68
0.00
39,679.50
0.00
0.00
40,270.25
39,679.50
0.00
0.00
40,270.25
41,266.68
0.00
0.00
41,881.06
47,522.10
0.00
47,615.40
0.00
0.00
48,324.30
47,615.40
0.00
0.00
48,324.30
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R210 On 01/11/2012
R210 On 01/11/2012
R210 On 07/02/2013
R210 On 07/02/2013
R210 On 01/11/2012
R210 On 01/11/2012
R210 On 01/11/2012
R210 On 01/11/2012
R210 On 07/02/2013
R210 On 07/02/2013
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 07/02/2013
R210 On 07/02/2013
R210 On 01/11/2012
R210 On 01/11/2012
R210 On 07/02/2013
R210 On 07/02/2013
R210 On 01/11/2012
R210 On 01/11/2012
R210 On 07/02/2013
R210 On 07/02/2013

R211 Bond Future
R211 On 01/11/2012

R211 On 01/11/2012
R211 On 07/02/2013
R211 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

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

Sell
Buy
Sell
Buy

40
40
40
40
71
71
71
71
71
71
95
95

112
112
186
186
219
219
284
284
284
284
600
600
600
600

1,212

1,212

1,212

1,212

703
703
703
703

63,487.20
0.00

0.00
64,432.40
112,468.97
0.00
112,689.78
0.00

0.00
114,367.51
150,486.65
0.00
177,415.84
0.00
294,637.02
0.00
346,911.33
0.00
450,759.12
0.00

0.00
457,470.04
952,308.00
0.00

0.00
966,486.00
0.00
1,919,892.84
1,952,301.72
0.00

0.00
870,201.52
0.00
872,212.10
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Contract

Strike

C/P

Buy/Sell

No. of Contracts

Value (R000's)

R212 Bond Future
R212 On 07/02/2013

R212 On 07/02/2013
R212 On 07/02/2013
R212 On 07/02/2013

R213 Bond Future
R213 On 01/11/2012

R213 On 01/11/2012
R213 On 07/02/2013
R213 On 07/02/2013
R213 On 07/02/2013
R213 On 07/02/2013
R213 On 07/02/2013
R213 On 07/02/2013
R213 On 01/11/2012
R213 On 01/11/2012
R213 On 07/02/2013
R213 On 07/02/2013

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

Buy
Sell
Sell
Buy

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

130
130
130
130

111
111
111
111
217
217
217
217
385
385
385
385

59,857

168,376.13
0.00
0.00
168,376.13

98,733.13
0.00

0.00
100,138.87
194,935.74
0.00

0.00
194,935.74
0.00
342,128.40
0.00
346,902.44

71,159,344.84
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