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Interest Rates & Currency Derivatives

Derivatives Daily Detailed Turnover Report

To Date : 11/04/2014

Contract Strike C/P  Buy/Sell No. of Contracts Value (R000's)
All Bond Index
ALBI On 08/05/2014 Index Future Buy 2 8,888.34
ALBI On 08/05/2014 Index Future Sell 2 0.00
ALBI On 08/05/2014 Index Future Sell 2 0.00
ALBI On 08/05/2014 Index Future Buy 2 8,888.34
12038 Bond Future
2038 On 08/05/2014 Bond Future Sell 38 0.00
2038 On 08/05/2014 Bond Future Buy 38 44,576.30
2038 On 08/05/2014 Bond Future Buy 38 44,576.30
2038 On 08/05/2014 Bond Future Sell 38 0.00
12050 Bond Future
2050 On 08/05/2014 Bond Future Buy 50 61,358.63
2050 On 08/05/2014 Bond Future Sell 50 0.00
2050 On 08/05/2014 Bond Future Sell 350 0.00
2050 On 08/05/2014 Bond Future Buy 350 394,796.50
R157 Bond Future
R157 On 08/05/2014 Bond Future Sell 27 0.00
R157 On 08/05/2014 Bond Future Buy 27 29,878.79
R157 On 08/05/2014 Bond Future Sell 35 0.00
R157 On 08/05/2014 Bond Future Buy 35 38,731.76
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Contract Strike C/P  Buy/Sell No. of Contracts Value (R000's)
R186 On 08/05/2014 Bond Future Buy 39 46,951.21
R186 On 08/05/2014 Bond Future Sell 39 0.00
R186 On 08/05/2014 Bond Future Buy 40 48,339.53
R186 On 08/05/2014 Bond Future Sell 40 0.00
R186 On 08/05/2014 Bond Future Buy 48 57,786.10
R186 On 08/05/2014 Bond Future Sell 48 0.00
R186 On 08/05/2014 Bond Future Buy 60 72,353.05
R186 On 08/05/2014 Bond Future Sell 60 0.00
R186 On 08/05/2014 Bond Future Buy 81 97,514.05
R186 On 08/05/2014 Bond Future Sell 81 0.00
R186 On 08/05/2014 Bond Future Buy 98 117,979.96
R186 On 08/05/2014 Bond Future Sell 98 0.00
R186 On 08/05/2014 Bond Future Buy 100 120,387.71
R186 On 08/05/2014 Bond Future Sell 100 0.00
R186 On 08/05/2014 Bond Future Buy 100 121,197.30
R186 On 08/05/2014 Bond Future Sell 100 0.00
R186 On 08/05/2014 Bond Future Sell 100 0.00
R186 On 08/05/2014 Bond Future Buy 100 121,197.30
R186 On 08/05/2014 Bond Future Sell 300 0.00
R186 On 08/05/2014 Bond Future Buy 300 361,163.13
R186 On 08/05/2014 Bond Future Buy 431 520,858.41
R186 On 08/05/2014 Bond Future Sell 431 0.00
R186 On 08/05/2014 Bond Future Buy 511 617,537.47
R186 On 08/05/2014 Bond Future Sell 511 0.00
R186 On 08/05/2014 Bond Future Buy 647 780,207.01
R186 On 08/05/2014 Bond Future Sell 647 0.00
R186 On 08/05/2014 Bond Future Buy 766 923,707.22
R186 On 08/05/2014 Bond Future Sell 766 0.00
R186 On 08/05/2014 Bond Future Sell 1,000 0.00
R186 On 08/05/2014 Bond Future Buy 1,000 1,208,488.20
R186 On 08/05/2014 Bond Future Sell 1,500 0.00
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Contract

Strike

C/P

Buy/Sell

No. of Contracts

Value (R000's)
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1,876,786.10
0.00

2,819.55
0.00

750.47
0.00
750.47
0.00
3,001.90
0.00
3,752.37
0.00
3,752.37
0.00
14,259.02
0.00
15,009.50
0.00
70,544.63
0.00
98,312.20
0.00
231,896.71
0.00
264,167.13
0.00

Page 5 of 6

2014/04/11, 06:05:36PM



R209 On 08/05/2014
R209 On 08/05/2014
R209 On 08/05/2014
R209 On 08/05/2014
R209 On 08/05/2014
R209 On 08/05/2014
R209 On 08/05/2014
R209 On 08/05/2014
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Grand Total for Daily Detailed Turnover:
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37,295,896.74
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