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JSE Interest Rate Exchange

Derivatives Daily Detailed Turnover Report

Date of Prinout: 17/10/2008

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

$ /R On 12/12/2008 Currency Future Sell 1 0.00
$ /R On 12/12/2008 Currency Future Buy 1 10.20
$ /R On 12/12/2008 Currency Future Buy 1 10.44
$ /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 10.43
$ /R On 12/12/2008 Currency Future Buy 1 10.43
$ /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 Sell 1 0.00
$ /R On 12/12/2008 Currency Future Buy 1 10.44
$ /R On 12/12/2008 Currency Future Buy 1 10.45
$ /R On 12/12/2008 Currency Future Buy 1 10.32
$ /R On 12/12/2008 Currency Future Sell 1 0.00
$ /R On 12/12/2008 Currency Future Buy 1 10.26
$ /R On 12/12/2008 Currency Future Sell 1 0.00
$ /R On 12/12/2008 Currency Future Buy 1 10.23
$ /R On 12/12/2008 Currency Future Sell 1 0.00
$ /R On 12/12/2008 Currency Future Buy 2 20.90
$ /R On 12/12/2008 Currency Future Sell 2 0.00

Page 1 of 9

2008/10/17, 06:02:15PM



$ /R On 12/12/2008 Currency Future
$ /R On 12/12/2008 Currency Future
$ /R On 12/12/2008 Currency Future
$ /R On 12/12/2008 Currency Future
$ /R On 12/12/2008 Currency Future
$ /R On 12/12/2008 Currency Future
$ /R On 12/12/2008 Currency Future
$ /R On 12/12/2008 Currency Future
$ /R On 12/12/2008 Currency Future
$ /R On 12/12/2008 Currency Future
$ /R On 12/12/2008 Currency Future
$ /R On 12/12/2008 Currency Future
$ /R On 12/12/2008 Currency Future
$ /R On 12/12/2008 Currency Future
$ /R On 12/12/2008 Currency Future
$ /R On 12/12/2008 Currency Future
$ /R On 12/12/2008 Currency Future
$ /R On 12/12/2008 Currency Future
$ /R On 12/12/2008 Currency Future
$ /R On 12/12/2008 Currency Future
$ /R On 12/12/2008 Currency Future
$ /R On 12/12/2008 Currency Future
$ /R On 12/12/2008 Currency Future
$ /R On 12/12/2008 Currency Future
$ /R On 12/12/2008 Currency Future
$ /R On 12/12/2008 Currency Future
$ /R On 12/12/2008 Currency Future
$ /R On 12/12/2008 Currency Future
$ /R On 12/12/2008 Currency Future
$ /R On 12/12/2008 Currency Future
$ /R On 12/12/2008 Currency Future
$ /R On 12/12/2008 Currency Future
$ /R On 12/12/2008 Currency Future
$ /R On 12/12/2008 Currency Future

Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Buy
Sell
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell

a o o000 g0 g0 0000 g a DR OOWW LW DNNDN

0.00
20.90
30.66

0.00

0.00
30.56
40.80

0.00
41.72

0.00

0.00
51.01

0.00
51.33

0.00
51.44

0.00
51.26
51.35

0.00

0.00
51.40
52.23

0.00
52.55

0.00

0.00
52.87
52.45

0.00

0.00
50.75
51.15

0.00

Page 2 of 9

2008/10/17, 06:02:15PM



Contract Strike C/P Buy/Sell No. of Contracts Value (R000's)
$ /R On 12/12/2008 Currency Future Buy 6 61.77
$ /R On 12/12/2008 Currency Future Sell 6 0.00
$ /R On 12/12/2008 Currency Future Buy 6 61.20
$ /R On 12/12/2008 Currency Future Sell 6 0.00
$ /R On 12/12/2008 Currency Future Buy 8 83.72
$ /R On 12/12/2008 Currency Future Sell 8 0.00
$ /R On 12/12/2008 Currency Future Buy 8 83.60
$ /R On 12/12/2008 Currency Future Sell 8 0.00
$ /R On 12/12/2008 Currency Future Sell 9 0.00
$ /R On 12/12/2008 Currency Future Buy 9 92.70
$ /R On 12/12/2008 Currency Future Sell 10 0.00
$ /R On 12/12/2008 Currency Future Buy 10 102.30
$ /R On 12/12/2008 Currency Future Sell 10 0.00
$ /R On 12/12/2008 Currency Future Buy 10 102.76
$ /R On 12/12/2008 Currency Future Sell 10 0.00
$ /R On 12/12/2008 Currency Future Buy 10 102.66
$ /R On 12/12/2008 Currency Future Sell 10 0.00
$ /R On 12/12/2008 Currency Future Buy 10 103.50
$ /R On 12/12/2008 Currency Future Buy 10 103.00
$ /R On 12/12/2008 Currency Future Sell 10 0.00
$ /R On 12/12/2008 Currency Future Buy 10 102.96
$ /R On 12/12/2008 Currency Future Sell 10 0.00
$ /R On 12/12/2008 Currency Future Buy 10 102.65
$ /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 Sell 10 0.00
$ /R On 12/12/2008 Currency Future Buy 10 102.00
$ /R On 12/12/2008 Currency Future Buy 10 102.30
$ /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 10 103.70
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Contract Strike C/P Buy/Sell No. of Contracts Value (R000's)
$ /R On 12/12/2008 Currency Future Buy 25 259.00
$ /R On 12/12/2008 Currency Future Sell 25 0.00
$ /R On 12/12/2008 Currency Future Buy 25 261.75
$ /R On 12/12/2008 Currency Future Sell 25 0.00
$ /R On 12/12/2008 Currency Future Buy 25 261.75
$ /R On 12/12/2008 Currency Future Sell 25 0.00
$ /R On 12/12/2008 Currency Future Buy 25 260.75
$ /R On 12/12/2008 Currency Future Sell 25 0.00
$ /R On 12/12/2008 Currency Future Buy 25 261.21
$ /R On 12/12/2008 Currency Future Sell 30 0.00
$ /R On 12/12/2008 Currency Future Buy 30 309.67
$ /R On 12/12/2008 Currency Future Buy 31 323.02
$ /R On 12/12/2008 Currency Future Sell 31 0.00
$ /R On 12/12/2008 Currency Future Sell 39 0.00
$ /R On 12/12/2008 Currency Future Buy 39 400.55
$ /R On 12/12/2008 Currency Future Sell 40 0.00
$ /R On 12/12/2008 Currency Future Buy 40 418.00
$ /R On 12/12/2008 Currency Future Sell 40 0.00
$ /R On 12/12/2008 Currency Future Buy 40 405.80
$ /R On 12/12/2008 Currency Future Buy 41 421.59
$ /R On 12/12/2008 Currency Future Sell 41 0.00
$ /R On 12/12/2008 Currency Future Sell 50 0.00
$ /R On 12/12/2008 Currency Future Buy 50 526.50
$ /R On 12/12/2008 Currency Future Buy 50 517.14
$ /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 Sell 50 0.00
$ /R On 12/12/2008 Currency Future Buy 50 513.89
$ /R On 12/12/2008 Currency Future Buy 50 525.50
$ /R On 12/12/2008 Currency Future Buy 50 516.11
$ /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 Sell 700 0.00
$ /R On 12/12/2008 Currency Future Buy 700 7,382.20
$ /R On 12/12/2008 Currency Future Buy 1,500 15,270.00
$ /R On 12/12/2008 Currency Future Sell 1,500 0.00
$ /R On 12/12/2008 Currency Future Sell 2,000 0.00
$ /R On 12/12/2008 Currency Future Buy 2,000 20,925.60
$ /R On 12/12/2008 Currency Future Sell 3,000 0.00
$ /R On 12/12/2008 Currency Future Buy 3,000 30,747.00
$ /R On 12/12/2008 Currency Future Sell 5,000 0.00
$ /R On 12/12/2008 Currency Future Buy 5,000 51,069.00
$ /R On 12/12/2008 Currency Future Sell 5,000 0.00
$ /R On 12/12/2008 Currency Future Buy 5,000 52,182.50
$ /R On 12/12/2008 Currency Future Sell 5,000 0.00
$ /R On 12/12/2008 Currency Future Buy 5,000 52,093.50
$ /R On 12/12/2008 Currency Future Sell 5,000 0.00
$ /R On 12/12/2008 Currency Future Buy 5,000 51,918.50
$ /R On 12/12/2008 Currency Future Sell 5,000 0.00
$ /R On 12/12/2008 Currency Future Buy 5,000 51,476.50
$ /R On 12/12/2008 Currency Future Sell 6,000 0.00
$ /R On 12/12/2008 Currency Future Buy 6,000 61,563.00
$ /R On 12/12/2008 Currency Future Buy 7,000 73,506.30
$ /R On 12/12/2008 Currency Future Sell 7,000 0.00
$ /R On 12/12/2008 Currency Future Sell 7,000 0.00
$ /R On 12/12/2008 Currency Future Buy 7,000 72,912.00
$ /R On 12/12/2008 Currency Future Buy 13,000 136,815.90
$ /R On 12/12/2008 Currency Future Sell 13,000 0.00
Dec 2008 £ / R Currency Futur

£ /R On 12/12/2008 Currency Future Sell 1 0.00
£ /R On 12/12/2008 Currency Future Buy 17.63
£ /R On 12/12/2008 Currency Future Sell 10 0.00
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Contract Strike C/P Buy/Sell No. of Contracts Value (R000's)
$ /R On 16/03/2009 Currency Future Buy 30 321.81
$ /R On 16/03/2009 Currency Future Sell 30 0.00
$ /R On 16/03/2009 Currency Future Buy 80 855.50
$ /R On 16/03/2009 Currency Future Sell 80 0.00
Mar 2009 € / R Currency Future
€ /R On 16/03/2009 Currency Future Buy 10 143.00
€/ R On 16/03/2009 Currency Future Sell 10 0.00
€ /R On 16/03/2009 Currency Future Buy 400 5,619.76
€ /R On 16/03/2009 Currency Future Sell 400 0.00
95,500 794,618.97

Grand Total for Daily Detailed Turnover:
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