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JSE Interest Rate Exchange

Derivatives Daily Detailed Turnover Report

Date of Prinout: 20/02/2008

Contract Strike C/P Buy/Sell No. of Contracts Value (R000's)
jOption On Aug 2008 R153 8.2!

R153 On 07/08/2008 Bond Future 8.25 Call Buy 500 0.00
R153 On 07/08/2008 Bond Future 8.25 Call Sell 500 0.00
jOption On Aug 2008 R157 8.2!

R157 On 07/08/2008 Bond Future 8.25 Call Buy 500 0.00
R157 On 07/08/2008 Bond Future 8.25 Call Sell 500 0.00
jOption On Aug 2008 R157 8.7!

R157 On 07/08/2008 Bond Future 8.75 Call Buy 500 0.00
R157 On 07/08/2008 Bond Future 8.75 Call Sell 500 0.00
jOption On Aug 2008 R157 9.2!

R157 On 07/08/2008 Bond Future 9.25 Put Sell 500 0.00
R157 On 07/08/2008 Bond Future 9.25 Put Buy 500 0.00
Jun 2008 $ / R Currency Future

$ /R On 13/06/2008 Currency Future Sell 3 0.00
$ /R On 13/06/2008 Currency Future Buy 3 24.27
$ /R On 13/06/2008 Currency Future Buy 5 39.90
$ /R On 13/06/2008 Currency Future Sell 5 0.00
$ /R On 13/06/2008 Currency Future Sell 8 0.00
$ /R On 13/06/2008 Currency Future Buy 8 64.72
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Contract Strike C/P Buy/Sell No. of Contracts Value (R000's)
€ /R On 13/06/2008 Currency Future Sell 100 0.00
Mar 2008 $ / R Currency Future

$ /R On 17/03/2008 Currency Future Buy 1 7.88
$ /R On 17/03/2008 Currency Future Sell 1 0.00
$ /R On 17/03/2008 Currency Future Buy 2 15.76
$ /R On 17/03/2008 Currency Future Sell 2 0.00
$ /R On 17/03/2008 Currency Future Buy 2 15.78
$ /R On 17/03/2008 Currency Future Sell 2 0.00
$ /R On 17/03/2008 Currency Future Sell 3 0.00
$ /R On 17/03/2008 Currency Future Buy 3 23.55
$ /R On 17/03/2008 Currency Future Buy 3 23.57
$ /R On 17/03/2008 Currency Future Sell 3 0.00
$ /R On 17/03/2008 Currency Future Buy 5 39.42
$ /R On 17/03/2008 Currency Future Sell 5 0.00
$ /R On 17/03/2008 Currency Future Sell 5 0.00
$ /R On 17/03/2008 Currency Future Buy 5 39.42
$ /R On 17/03/2008 Currency Future Buy 5 39.48
$ /R On 17/03/2008 Currency Future Sell 5 0.00
$ /R On 17/03/2008 Currency Future Sell 5 0.00
$ /R On 17/03/2008 Currency Future Buy 5 39.16
$ /R On 17/03/2008 Currency Future Sell 6 0.00
$ /R On 17/03/2008 Currency Future Buy 6 46.86
$ /R On 17/03/2008 Currency Future Buy 7 54.88
$ /R On 17/03/2008 Currency Future Sell 7 0.00
$ /R On 17/03/2008 Currency Future Sell 8 0.00
$ /R On 17/03/2008 Currency Future Buy 8 62.61
$ /R On 17/03/2008 Currency Future Buy 10 79.02
$ /R On 17/03/2008 Currency Future Sell 10 0.00
$ /R On 17/03/2008 Currency Future Sell 10 0.00
$ /R On 17/03/2008 Currency Future Sell 10 0.00
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Contract Strike C/P Buy/Sell No. of Contracts Value (R000's)
$ /R On 17/03/2008 Currency Future Buy 200 1,577.60
$ /R On 17/03/2008 Currency Future Sell 200 0.00
$ /R On 17/03/2008 Currency Future Sell 1,000 0.00
$ /R On 17/03/2008 Currency Future Buy 1,000 7,837.90
$ /R On 17/03/2008 Currency Future Sell 4,000 0.00
$ /R On 17/03/2008 Currency Future Buy 4,000 31,180.00
$ /R On 17/03/2008 Currency Future Buy 6,000 46,650.00
$ /R On 17/03/2008 Currency Future Sell 6,000 0.00
Mar 2008 £ / R Currency Future

£ /R On 17/03/2008 Currency Future Sell 10 0.00
£ /R On 17/03/2008 Currency Future Buy 10 152.50
May 2008 GOVI Future

GOVI On 02/05/2008 jGovi Sell 0.00
GOVI On 02/05/2008 jGovi Buy 4 10,539.04
May 2008 R153 Future

R153 On 02/05/2008 Bond Future Sell 128 0.00
R153 On 02/05/2008 Bond Future Buy 128 140,624.33
R153 On 02/05/2008 Bond Future Buy 129 141,949.55
R153 On 02/05/2008 Bond Future Sell 129 0.00
R153 On 02/05/2008 Bond Future Buy 293 322,412.54
R153 On 02/05/2008 Bond Future Sell 293 0.00
R153 On 02/05/2008 Bond Future Buy 293 321,897.89
R153 On 02/05/2008 Bond Future Sell 293 0.00
R153 On 02/05/2008 Bond Future Sell 296 0.00
R153 On 02/05/2008 Bond Future Buy 296 325,713.69
R153 On 02/05/2008 Bond Future Sell 297 0.00
R153 On 02/05/2008 Bond Future Buy 297 326,292.40
May 2008 R157 Future

R157 On 02/05/2008 Bond Future Sell 200 0.00
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R157 On 02/05/2008 Bond Future

May 2008 R204 Future
R204 On 02/05/2008 Bond Future

R204 On 02/05/2008 Bond Future

Sep 2008 $ / R Currency Futur:
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