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JSE Interest Rate Exchange

Derivatives Daily Detailed Turnover Report

Date of Prinout: 20/10/2008

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 Sell 1 0.00
$ /R On 12/12/2008 Currency Future Buy 1 10.06
$ /R On 12/12/2008 Currency Future Buy 1 10.07
$ /R On 12/12/2008 Currency Future Sell 1 0.00
$ /R On 12/12/2008 Currency Future Buy 1 10.18
$ /R On 12/12/2008 Currency Future Buy 1 10.18
$ /R On 12/12/2008 Currency Future Sell 1 0.00
$ /R On 12/12/2008 Currency Future Buy 1 10.33
$ /R On 12/12/2008 Currency Future Sell 1 0.00
$ /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 Sell 2 0.00
$ /R On 12/12/2008 Currency Future Buy 2 20.75
$ /R On 12/12/2008 Currency Future Buy 3 30.11
$ /R On 12/12/2008 Currency Future Sell 3 0.00
$ /R On 12/12/2008 Currency Future Sell 3 0.00
$ /R On 12/12/2008 Currency Future Buy 3 30.18
$ /R On 12/12/2008 Currency Future Buy 3 30.11
$ /R On 12/12/2008 Currency Future Sell 3 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 5 51.89
$ /R On 12/12/2008 Currency Future Sell 5 0.00
$ /R On 12/12/2008 Currency Future Buy 6 60.36
$ /R On 12/12/2008 Currency Future Sell 6 0.00
$ /R On 12/12/2008 Currency Future Buy 6 60.96
$ /R On 12/12/2008 Currency Future Sell 6 0.00
$ /R On 12/12/2008 Currency Future Sell 7 0.00
$ /R On 12/12/2008 Currency Future Buy 7 70.39
$ /R On 12/12/2008 Currency Future Sell 10 0.00
$ /R On 12/12/2008 Currency Future Buy 10 101.00
$ /R On 12/12/2008 Currency Future Buy 10 100.41
$ /R On 12/12/2008 Currency Future Buy 10 100.17
$ /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 Sell 10 0.00
$ /R On 12/12/2008 Currency Future Buy 10 100.20
$ /R On 12/12/2008 Currency Future Sell 10 0.00
$ /R On 12/12/2008 Currency Future Buy 10 101.50
$ /R On 12/12/2008 Currency Future Buy 10 100.60
$ /R On 12/12/2008 Currency Future Buy 10 102.00
$ /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 Sell 10 0.00
$ /R On 12/12/2008 Currency Future Buy 10 102.35
$ /R On 12/12/2008 Currency Future Buy 10 101.50
$ /R On 12/12/2008 Currency Future Buy 10 101.55
$ /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 10 101.74
$ /R On 12/12/2008 Currency Future Buy 10 101.29
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Contract Strike C/P Buy/Sell No. of Contracts Value (R000's)
$ /R On 12/12/2008 Currency Future Buy 20 202.90
$ /R On 12/12/2008 Currency Future Buy 20 203.40
$ /R On 12/12/2008 Currency Future Buy 20 203.60
$ /R On 12/12/2008 Currency Future Sell 20 0.00
$ /R On 12/12/2008 Currency Future Sell 20 0.00
$ /R On 12/12/2008 Currency Future Sell 20 0.00
$ /R On 12/12/2008 Currency Future Buy 20 207.07
$ /R On 12/12/2008 Currency Future Buy 20 205.20
$ /R On 12/12/2008 Currency Future Sell 20 0.00
$ /R On 12/12/2008 Currency Future Buy 20 205.00
$ /R On 12/12/2008 Currency Future Sell 20 0.00
$ /R On 12/12/2008 Currency Future Sell 20 0.00
$ /R On 12/12/2008 Currency Future Buy 20 204.98
$ /R On 12/12/2008 Currency Future Buy 24 245.29
$ /R On 12/12/2008 Currency Future Sell 24 0.00
$ /R On 12/12/2008 Currency Future Sell 25 0.00
$ /R On 12/12/2008 Currency Future Buy 25 250.41
$ /R On 12/12/2008 Currency Future Buy 25 253.61
$ /R On 12/12/2008 Currency Future Sell 25 0.00
$ /R On 12/12/2008 Currency Future Sell 30 0.00
$ /R On 12/12/2008 Currency Future Buy 30 310.05
$ /R On 12/12/2008 Currency Future Buy 30 307.50
$ /R On 12/12/2008 Currency Future Sell 30 0.00
$ /R On 12/12/2008 Currency Future Sell 36 0.00
$ /R On 12/12/2008 Currency Future Buy 36 370.85
$ /R On 12/12/2008 Currency Future Sell 40 0.00
$ /R On 12/12/2008 Currency Future Buy 40 405.49
$ /R On 12/12/2008 Currency Future Sell 40 0.00
$ /R On 12/12/2008 Currency Future Buy 40 412.00
$ /R On 12/12/2008 Currency Future Buy 49 505.68
$ /R On 12/12/2008 Currency Future Sell 49 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 1,500 0.00
$ /R On 12/12/2008 Currency Future Buy 1,500 15,220.50
$ /R On 12/12/2008 Currency Future Sell 1,500 0.00
$ /R On 12/12/2008 Currency Future Buy 1,500 15,266.25
$ /R On 12/12/2008 Currency Future Buy 4,500 45,557.10
$ /R On 12/12/2008 Currency Future Sell 4,500 0.00
$ /R On 12/12/2008 Currency Future Buy 5,000 50,379.50
$ /R On 12/12/2008 Currency Future Buy 5,000 50,861.00
$ /R On 12/12/2008 Currency Future Sell 5,000 0.00
$ /R On 12/12/2008 Currency Future Sell 5,000 0.00
$ /R On 12/12/2008 Currency Future Buy 5,000 50,367.00
$ /R On 12/12/2008 Currency Future Buy 5,000 51,053.00
$ /R On 12/12/2008 Currency Future Sell 5,000 0.00
$ /R On 12/12/2008 Currency Future Sell 5,000 0.00
$ /R On 12/12/2008 Currency Future Sell 5,000 0.00
$ /R On 12/12/2008 Currency Future Buy 5,000 52,162.50
$ /R On 12/12/2008 Currency Future Sell 5,000 0.00
$ /R On 12/12/2008 Currency Future Buy 5,000 51,065.00
$ /R On 12/12/2008 Currency Future Buy 5,000 51,266.50
$ /R On 12/12/2008 Currency Future Sell 5,000 0.00
$ /R On 12/12/2008 Currency Future Buy 5,000 51,962.50
$ /R On 12/12/2008 Currency Future Sell 5,000 0.00
$ /R On 12/12/2008 Currency Future Buy 5,500 55,568.15
$ /R On 12/12/2008 Currency Future Sell 5,500 0.00
Dec 2008 £ / R Currency Futur

£ /R On 12/12/2008 Currency Future Buy 1 17.65
£ /R On 12/12/2008 Currency Future Sell 1 0.00
£ /R On 12/12/2008 Currency Future Buy 5 88.19
£ /R On 12/12/2008 Currency Future Sell 5 0.00

Dec 2008 ZAAD / R Currency F
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ZAAD On 12/12/2008 Currency Future
ZAAD On 12/12/2008 Currency Future

Feb 2009 GOVI Future
GOVI On 05/02/2009 jGovi

GOVI On 05/02/2009 jGovi
GOVI On 05/02/2009 jGovi
GOVI On 05/02/2009 jGovi
GOVI On 05/02/2009 jGovi
GOVI On 05/02/2009 jGovi
GOVI On 05/02/2009 jGovi
GOVI On 05/02/2009 jGovi
GOVI On 05/02/2009 jGovi
GOVI On 05/02/2009 jGovi

Feb 2009 R157 Future
R157 On 05/02/2009 Bond Future

R157 On 05/02/2009 Bond Future
R157 On 05/02/2009 Bond Future
R157 On 05/02/2009 Bond Future
R157 On 05/02/2009 Bond Future
R157 On 05/02/2009 Bond Future
R157 On 05/02/2009 Bond Future
R157 On 05/02/2009 Bond Future

Mar 2009 $ / R Currency Future
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Contract Strike C/P Buy/Sell No. of Contracts Value (R000's)
$ /R On 16/03/2009 Currency Future Buy 212 2,178.41
$ /R On 16/03/2009 Currency Future Sell 212 0.00
$ /R On 16/03/2009 Currency Future Sell 347 0.00
$ /R On 16/03/2009 Currency Future Buy 347 3,681.67
Mar 2009 £ / R Currency Future
£ /R On 16/03/2009 Currency Future Sell 72 0.00
£ /R On 16/03/2009 Currency Future Buy 72 1,304.02
57,680 678,259.54

Grand Total for Daily Detailed Turnover:
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