Yield-2<

JSE Interest Rate Exchange

Derivatives Daily Detailed Turnover Report

Date of Prinout: 26/06/2008

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

R153 On 07/08/2008 Bond Future Buy 219 237,114.69
R153 On 07/08/2008 Bond Future Sell 219 0.00
Dec 2008 $ / R Currency Futur

$ /R On 12/12/2008 Currency Future Buy 10 82.57
$ /R On 12/12/2008 Currency Future Sell 10 0.00
$ /R On 12/12/2008 Currency Future Buy 15 123.30
$ /R On 12/12/2008 Currency Future Sell 15 0.00
$ /R On 12/12/2008 Currency Future Sell 35 0.00
$ /R On 12/12/2008 Currency Future Buy 35 287.51
$ /R On 12/12/2008 Currency Future Sell 254 0.00
$ /R On 12/12/2008 Currency Future Buy 254 2,095.50
$ /R On 12/12/2008 Currency Future Buy 254 2,098.04
$ /R On 12/12/2008 Currency Future Sell 254 0.00
$ /R On 12/12/2008 Currency Future Buy 375 3,095.63
$ /R On 12/12/2008 Currency Future Sell 375 0.00
$ /R On 12/12/2008 Currency Future Buy 17,000 139,969.50
$ /R On 12/12/2008 Currency Future Sell 17,000 0.00
Dec 2008 £ / R Currency Futur

£ /R On 12/12/2008 Currency Future Buy 200 3,214.00

Page 1 of 4

2008/06/26, 06:37:37PM



£ /R On 12/12/2008 Currency Future

Dec 2008 € / R Currency Futur«
€/ R On 12/12/2008 Currency Future

€ /R On 12/12/2008 Currency Future

Sep 2008 $ / R Currency Futur:
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Contract Strike C/P Buy/Sell No. of Contracts Value (R000's)
$ /R On 15/09/2008 Currency Future Sell 20 0.00
$ /R On 15/09/2008 Currency Future Buy 20 161.98
$ /R On 15/09/2008 Currency Future Buy 25 200.80
$ /R On 15/09/2008 Currency Future Sell 25 0.00
$ /R On 15/09/2008 Currency Future Sell 30 0.00
$ /R On 15/09/2008 Currency Future Buy 30 241.41
$ /R On 15/09/2008 Currency Future Sell 30 0.00
$ /R On 15/09/2008 Currency Future Buy 30 241.05
$ /R On 15/09/2008 Currency Future Sell 30 0.00
$ /R On 15/09/2008 Currency Future Buy 30 241.35
$ /R On 15/09/2008 Currency Future Buy 50 402.93
$ /R On 15/09/2008 Currency Future Sell 50 0.00
$ /R On 15/09/2008 Currency Future Buy 50 402.65
$ /R On 15/09/2008 Currency Future Sell 50 0.00
$ /R On 15/09/2008 Currency Future Buy 100 807.05
$ /R On 15/09/2008 Currency Future Sell 100 0.00
$ /R On 15/09/2008 Currency Future Sell 100 0.00
$ /R On 15/09/2008 Currency Future Buy 100 807.26
$ /R On 15/09/2008 Currency Future Buy 100 806.75
$ /R On 15/09/2008 Currency Future Sell 100 0.00
$ /R On 15/09/2008 Currency Future Buy 100 808.05
$ /R On 15/09/2008 Currency Future Sell 100 0.00
$ /R On 15/09/2008 Currency Future Buy 130 1,045.85
$ /R On 15/09/2008 Currency Future Sell 130 0.00
$ /R On 15/09/2008 Currency Future Buy 500 4,029.75
$ /R On 15/09/2008 Currency Future Sell 500 0.00
$ /R On 15/09/2008 Currency Future Buy 800 6,441.12
$ /R On 15/09/2008 Currency Future Sell 800 0.00
$ /R On 15/09/2008 Currency Future Sell 800 0.00
$ /R On 15/09/2008 Currency Future Buy 800 6,441.12
$ /R On 15/09/2008 Currency Future Sell 800 0.00
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$ /R On 15/09/2008 Currency Future

Sep 2008 £/ R Currency Futur
£ /R On 15/09/2008 Currency Future
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