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JSE Interest Rate Exchange

Derivatives Daily Detailed Turnover Report

Date of Prinout: 17/03/2008

Contract Strike C/P Buy/Sell No. of Contracts Value (R000's)
Dec 2008 $ / R Currency Futur

$ /R On 12/12/2008 Currency Future Sell 3,000 0.00
$ /R On 12/12/2008 Currency Future Buy 3,000 26,289.60
Dec 2008 € / R Currency Futur

€ /R On 12/12/2008 Currency Future Sell 1,000 0.00
€/ R On 12/12/2008 Currency Future Buy 1,000 13,630.00
Jun 2008 $ / R Currency Future

$ /R On 13/06/2008 Currency Future Sell 1 0.00
$ /R On 13/06/2008 Currency Future Buy 1 8.35
$ /R On 13/06/2008 Currency Future Sell 1 0.00
$ /R On 13/06/2008 Currency Future Sell 1 0.00
$ /R On 13/06/2008 Currency Future Buy 1 8.26
$ /R On 13/06/2008 Currency Future Buy 1 8.26
$ /R On 13/06/2008 Currency Future Buy 2 16.55
$ /R On 13/06/2008 Currency Future Buy 2 16.56
$ /R On 13/06/2008 Currency Future Sell 2 0.00
$ /R On 13/06/2008 Currency Future Sell 2 0.00
$ /R On 13/06/2008 Currency Future Buy 2 16.43
$ /R On 13/06/2008 Currency Future Sell 2 0.00
$ /R On 13/06/2008 Currency Future Buy 3 24.80
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Contract Strike C/P Buy/Sell No. of Contracts Value (R000's)
$ /R On 13/06/2008 Currency Future Sell 20 0.00
$ /R On 13/06/2008 Currency Future Buy 20 165.29
$ /R On 13/06/2008 Currency Future Sell 20 0.00
$ /R On 13/06/2008 Currency Future Sell 20 0.00
$ /R On 13/06/2008 Currency Future Buy 20 165.19
$ /R On 13/06/2008 Currency Future Sell 20 0.00
$ /R On 13/06/2008 Currency Future Sell 20 0.00
$ /R On 13/06/2008 Currency Future Buy 20 165.00
$ /R On 13/06/2008 Currency Future Buy 20 165.38
$ /R On 13/06/2008 Currency Future Buy 25 206.66
$ /R On 13/06/2008 Currency Future Sell 25 0.00
$ /R On 13/06/2008 Currency Future Buy 28 232.34
$ /R On 13/06/2008 Currency Future Sell 28 0.00
$ /R On 13/06/2008 Currency Future Buy 30 248.90
$ /R On 13/06/2008 Currency Future Sell 30 0.00
$ /R On 13/06/2008 Currency Future Sell 38 0.00
$ /R On 13/06/2008 Currency Future Buy 38 311.60
$ /R On 13/06/2008 Currency Future Sell 50 0.00
$ /R On 13/06/2008 Currency Future Buy 50 417.50
$ /R On 13/06/2008 Currency Future Buy 50 416.30
$ /R On 13/06/2008 Currency Future Sell 50 0.00
$ /R On 13/06/2008 Currency Future Buy 50 413.13
$ /R On 13/06/2008 Currency Future Sell 50 0.00
$ /R On 13/06/2008 Currency Future Buy 50 412.35
$ /R On 13/06/2008 Currency Future Sell 50 0.00
$ /R On 13/06/2008 Currency Future Buy 96 801.12
$ /R On 13/06/2008 Currency Future Sell 96 0.00
$ /R On 13/06/2008 Currency Future Buy 100 832.00
$ /R On 13/06/2008 Currency Future Sell 100 0.00
$ /R On 13/06/2008 Currency Future Sell 100 0.00
$ /R On 13/06/2008 Currency Future Buy 100 829.00
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Jun 2008 £ / R Currency Future
£ /R On 13/06/2008 Currency Future

£ /R On 13/06/2008 Currency Future

Jun 2008 €/ R Currency Future
€ /R On 13/06/2008 Currency Future
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Mar 2008 € / R Currency Future
€/ R On 17/03/2008 Currency Future

€/R On 17/03/2008 Currency Future
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Contract Strike C/P Buy/Sell No. of Contracts Value (R000's)

May 2008 R157 Future

R157 On 02/05/2008 Bond Future Sell 80 0.00

R157 On 02/05/2008 Bond Future Buy 80 99,228.85

Sep 2008 $ / R Currency Futur

$ /R On 15/09/2008 Currency Future Buy 10 84.50

$ /R On 15/09/2008 Currency Future Sell 10 0.00

$ /R On 15/09/2008 Currency Future Sell 175 0.00

$ /R On 15/09/2008 Currency Future Buy 175 1,487.50
8,772 189,391.35

Grand Total for Daily Detailed Turnover:

Page 5 of 5

2008/03/17, 07:15:43PM



