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JSE Interest Rate Exchange

Derivatives Daily Detailed Turnover Report

Date of Prinout: 09/10/2008

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

$ /R On 12/12/2008 Currency Future Buy 1 9.12
$ /R On 12/12/2008 Currency Future Buy 1 9.16
$ /R On 12/12/2008 Currency Future Sell 1 0.00
$ /R On 12/12/2008 Currency Future Sell 1 0.00
$ /R On 12/12/2008 Currency Future Buy 1 9.25
$ /R On 12/12/2008 Currency Future Sell 1 0.00
$ /R On 12/12/2008 Currency Future Buy 1 9.12
$ /R On 12/12/2008 Currency Future Sell 1 0.00
$ /R On 12/12/2008 Currency Future Buy 1 9.11
$ /R On 12/12/2008 Currency Future Sell 1 0.00
$ /R On 12/12/2008 Currency Future Sell 1 0.00
$ /R On 12/12/2008 Currency Future Buy 1 9.18
$ /R On 12/12/2008 Currency Future Buy 1 9.10
$ /R On 12/12/2008 Currency Future Sell 1 0.00
$ /R On 12/12/2008 Currency Future Sell 2 0.00
$ /R On 12/12/2008 Currency Future Buy 2 18.34
$ /R On 12/12/2008 Currency Future Sell 2 0.00
$ /R On 12/12/2008 Currency Future Buy 2 18.24
$ /R On 12/12/2008 Currency Future Buy 2 18.20
$ /R On 12/12/2008 Currency Future Sell 2 0.00
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Contract Strike C/P Buy/Sell No. of Contracts Value (R000's)
$ /R On 12/12/2008 Currency Future Buy 10 91.20
$ /R On 12/12/2008 Currency Future Sell 10 0.00
$ /R On 12/12/2008 Currency Future Sell 10 0.00
$ /R On 12/12/2008 Currency Future Buy 10 91.12
$ /R On 12/12/2008 Currency Future Sell 20 0.00
$ /R On 12/12/2008 Currency Future Buy 20 183.60
$ /R On 12/12/2008 Currency Future Buy 20 185.64
$ /R On 12/12/2008 Currency Future Sell 20 0.00
$ /R On 12/12/2008 Currency Future Sell 21 0.00
$ /R On 12/12/2008 Currency Future Buy 21 192.25
$ /R On 12/12/2008 Currency Future Buy 25 227.77
$ /R On 12/12/2008 Currency Future Sell 25 0.00
$ /R On 12/12/2008 Currency Future Buy 30 273.95
$ /R On 12/12/2008 Currency Future Sell 30 0.00
$ /R On 12/12/2008 Currency Future Buy 30 273.30
$ /R On 12/12/2008 Currency Future Sell 30 0.00
$ /R On 12/12/2008 Currency Future Sell 37 0.00
$ /R On 12/12/2008 Currency Future Buy 37 341.60
$ /R On 12/12/2008 Currency Future Sell 40 0.00
$ /R On 12/12/2008 Currency Future Buy 40 367.09
$ /R On 12/12/2008 Currency Future Buy 40 368.09
$ /R On 12/12/2008 Currency Future Sell 40 0.00
$ /R On 12/12/2008 Currency Future Sell 50 0.00
$ /R On 12/12/2008 Currency Future Buy 50 456.80
$ /R On 12/12/2008 Currency Future Buy 50 461.30
$ /R On 12/12/2008 Currency Future Buy 50 454 .56
$ /R On 12/12/2008 Currency Future Sell 50 0.00
$ /R On 12/12/2008 Currency Future Sell 50 0.00
$ /R On 12/12/2008 Currency Future Buy 50 458.79
$ /R On 12/12/2008 Currency Future Sell 50 0.00
$ /R On 12/12/2008 Currency Future Sell 50 0.00
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Contract Strike C/P Buy/Sell No. of Contracts Value (R000's)
$ /R On 12/12/2008 Currency Future Buy 200 1,827.00
$ /R On 12/12/2008 Currency Future Sell 441 0.00
$ /R On 12/12/2008 Currency Future Buy 441 4,046.00
$ /R On 12/12/2008 Currency Future Buy 500 4,563.35
$ /R On 12/12/2008 Currency Future Sell 500 0.00
$ /R On 12/12/2008 Currency Future Buy 500 4,597.35
$ /R On 12/12/2008 Currency Future Sell 500 0.00
$ /R On 12/12/2008 Currency Future Buy 500 4,573.35
$ /R On 12/12/2008 Currency Future Sell 500 0.00
$ /R On 12/12/2008 Currency Future Sell 700 0.00
$ /R On 12/12/2008 Currency Future Buy 700 6,464.36
$ /R On 12/12/2008 Currency Future Buy 1,000 9,119.40
$ /R On 12/12/2008 Currency Future Sell 1,000 0.00
$ /R On 12/12/2008 Currency Future Sell 1,000 0.00
$ /R On 12/12/2008 Currency Future Buy 1,000 9,240.20
$ /R On 12/12/2008 Currency Future Sell 1,000 0.00
$ /R On 12/12/2008 Currency Future Buy 1,000 9,238.80
$ /R On 12/12/2008 Currency Future Sell 1,000 0.00
$ /R On 12/12/2008 Currency Future Buy 1,000 9,238.80
$ /R On 12/12/2008 Currency Future Sell 1,000 0.00
$ /R On 12/12/2008 Currency Future Sell 1,000 0.00
$ /R On 12/12/2008 Currency Future Buy 1,000 9,240.20
$ /R On 12/12/2008 Currency Future Buy 1,000 9,239.30
$ /R On 12/12/2008 Currency Future Buy 1,000 9,239.10
$ /R On 12/12/2008 Currency Future Sell 1,000 0.00
$ /R On 12/12/2008 Currency Future Sell 1,000 0.00
$ /R On 12/12/2008 Currency Future Buy 1,000 9,240.20
$ /R On 12/12/2008 Currency Future Sell 1,000 0.00
$ /R On 12/12/2008 Currency Future Buy 1,000 9,220.20
$ /R On 12/12/2008 Currency Future Buy 1,000 9,240.20
$ /R On 12/12/2008 Currency Future Sell 1,000 0.00
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Contract Strike C/P Buy/Sell No. of Contracts Value (R000's)
ZAAD On 12/12/2008 Currency Future Buy 50 320.00
ZAAD On 12/12/2008 Currency Future Sell 50 0.00
ZAAD On 12/12/2008 Currency Future Buy 100 644.12
ZAAD On 12/12/2008 Currency Future Sell 100 0.00
Jun 2009 $ / R Currency Future
$ /R On 12/06/2009 Currency Future Buy 50 47514
$ /R On 12/06/2009 Currency Future Sell 50 0.00
Mar 2009 $ / R Currency Future
$ /R On 16/03/2009 Currency Future Sell 5 0.00
$ /R On 16/03/2009 Currency Future Buy 5 46.40
$ /R On 16/03/2009 Currency Future Buy 100 941.43
$ /R On 16/03/2009 Currency Future Sell 100 0.00
Mar 2009 £ / R Currency Future
£ /R On 16/03/2009 Currency Future Buy 80.51
£ /R On 16/03/2009 Currency Future Sell 0.00
36,965 352,229.07

Grand Total for Daily Detailed Turnover:
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