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JSE Interest Rate Exchange

Derivatives Daily Detailed Turnover Report

Date of Prinout: 17/09/2008

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 1 0.00
$ /R On 12/12/2008 Currency Future Buy 1 8.33
$ /R On 12/12/2008 Currency Future Sell 1 0.00
$ /R On 12/12/2008 Currency Future Buy 1 8.33
$ /R On 12/12/2008 Currency Future Buy 1 8.29
$ /R On 12/12/2008 Currency Future Sell 1 0.00
$ /R On 12/12/2008 Currency Future Buy 4 33.40
$ /R On 12/12/2008 Currency Future Sell 4 0.00
$ /R On 12/12/2008 Currency Future Buy 5 41.41
$ /R On 12/12/2008 Currency Future Sell 5 0.00
$ /R On 12/12/2008 Currency Future Buy 8 66.60
$ /R On 12/12/2008 Currency Future Sell 8 0.00
$ /R On 12/12/2008 Currency Future Sell 10 0.00
$ /R On 12/12/2008 Currency Future Buy 10 84.00
$ /R On 12/12/2008 Currency Future Buy 10 82.87
$ /R On 12/12/2008 Currency Future Sell 10 0.00
$ /R On 12/12/2008 Currency Future Buy 20 167.84
$ /R On 12/12/2008 Currency Future Sell 20 0.00
$ /R On 12/12/2008 Currency Future Buy 20 168.20
$ /R On 12/12/2008 Currency Future Buy 20 168.20
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Contract Strike C/P Buy/Sell No. of Contracts Value (R000's)
$ /R On 12/12/2008 Currency Future Buy 80 662.69
$ /R On 12/12/2008 Currency Future Sell 80 0.00
$ /R On 12/12/2008 Currency Future Buy 100 830.89
$ /R On 12/12/2008 Currency Future Sell 100 0.00
$ /R On 12/12/2008 Currency Future Buy 100 830.89
$ /R On 12/12/2008 Currency Future Sell 100 0.00
$ /R On 12/12/2008 Currency Future Sell 100 0.00
$ /R On 12/12/2008 Currency Future Buy 100 830.45
$ /R On 12/12/2008 Currency Future Buy 100 830.89
$ /R On 12/12/2008 Currency Future Sell 100 0.00
$ /R On 12/12/2008 Currency Future Buy 100 830.89
$ /R On 12/12/2008 Currency Future Sell 100 0.00
$ /R On 12/12/2008 Currency Future Buy 100 830.45
$ /R On 12/12/2008 Currency Future Sell 100 0.00
$ /R On 12/12/2008 Currency Future Sell 200 0.00
$ /R On 12/12/2008 Currency Future Buy 200 1,678.00
$ /R On 12/12/2008 Currency Future Buy 200 1,676.06
$ /R On 12/12/2008 Currency Future Sell 200 0.00
$ /R On 12/12/2008 Currency Future Sell 300 0.00
$ /R On 12/12/2008 Currency Future Buy 300 2,517.00
$ /R On 12/12/2008 Currency Future Sell 750 0.00
$ /R On 12/12/2008 Currency Future Buy 750 6,275.70
$ /R On 12/12/2008 Currency Future Buy 750 6,219.83
$ /R On 12/12/2008 Currency Future Sell 750 0.00
$ /R On 12/12/2008 Currency Future Buy 810 6,805.62
$ /R On 12/12/2008 Currency Future Sell 810 0.00
$ /R On 12/12/2008 Currency Future Sell 5,000 0.00
$ /R On 12/12/2008 Currency Future Buy 5,000 41,928.50
$ /R On 12/12/2008 Currency Future Sell 5,000 0.00
$ /R On 12/12/2008 Currency Future Buy 5,000 42,033.50
$ /R On 12/12/2008 Currency Future Buy 5,000 41,921.50
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Contract Strike C/P Buy/Sell No. of Contracts Value (R000's)
€ /R On 12/12/2008 Currency Future Sell 100 0.00
€/ R On 12/12/2008 Currency Future Buy 100 1,180.46
€/R On 12/12/2008 Currency Future Sell 100 0.00
€/R On 12/12/2008 Currency Future Buy 100 1,180.53
€ /R On 12/12/2008 Currency Future Sell 100 0.00
€/ R On 12/12/2008 Currency Future Buy 100 1,180.46
€ /R On 12/12/2008 Currency Future Sell 300 0.00
€/R On 12/12/2008 Currency Future Buy 300 3,555.09
Jun 2009 $ / R Currency Future

$ /R On 12/06/2009 Currency Future Sell 1 0.00
$ /R On 12/06/2009 Currency Future Sell 1 0.00
$ /R On 12/06/2009 Currency Future Buy 1 8.67
$ /R On 12/06/2009 Currency Future Buy 1 8.75
Mar 2009 $ / R Currency Future

$ /R On 16/03/2009 Currency Future Sell 100 0.00
$ /R On 16/03/2009 Currency Future Buy 100 849.05
$ /R On 16/03/2009 Currency Future Sell 100 0.00
$ /R On 16/03/2009 Currency Future Buy 100 849.05
$ /R On 16/03/2009 Currency Future Buy 100 849.05
$ /R On 16/03/2009 Currency Future Buy 100 848.71
$ /R On 16/03/2009 Currency Future Sell 100 0.00
$ /R On 16/03/2009 Currency Future Sell 100 0.00
$ /R On 16/03/2009 Currency Future Sell 100 0.00
$ /R On 16/03/2009 Currency Future Buy 100 849.05
$ /R On 16/03/2009 Currency Future Buy 100 848.71
$ /R On 16/03/2009 Currency Future Sell 100 0.00
Mar 2009 £ / R Currency Future

£ /R On 16/03/2009 Currency Future Sell 100 0.00
£ /R On 16/03/2009 Currency Future Sell 100 0.00
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£ /R On 16/03/2009 Currency Future
£ /R On 16/03/2009 Currency Future
£ /R On 16/03/2009 Currency Future
£ /R On 16/03/2009 Currency Future
£ /R On 16/03/2009 Currency Future
£ /R On 16/03/2009 Currency Future

Mar 2009 € / R Currency Future
€ /R On 16/03/2009 Currency Future

€/ R On 16/03/2009 Currency Future
€/ R On 16/03/2009 Currency Future
€/ R On 16/03/2009 Currency Future
€ /R On 16/03/2009 Currency Future
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€/ R On 16/03/2009 Currency Future
€/ R On 16/03/2009 Currency Future

Nov 2008 R153 Future
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Sell
Buy
Buy
Buy
Sell
Buy

Buy
Buy
Buy
Sell
Sell
Sell
Buy
Sell

Sell
Buy

Buy
Sell

100
100
100
100
100
100

100
100
100
100
100
100
100
100

135
135

100
100

42,355

0.00
1,507.44
1,508.20
1,508.20

0.00
1,507.44

1,201.04
1,201.25
1,201.25
0.00
0.00
0.00
1,201.04
0.00

0.00
145,898.40

124,879.44
0.00

633,386.03

Page 6 of 6

2008/09/17, 06:54:09PM



