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JSE Interest Rate Exchange

Derivatives Daily Detailed Turnover Report

Date of Prinout: 27/10/2008

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 11.50
$ /R On 12/12/2008 Currency Future Buy 1 11.55
$ /R On 12/12/2008 Currency Future Sell 1 0.00
$ /R On 12/12/2008 Currency Future Buy 1 11.16
$ /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 11.20
$ /R On 12/12/2008 Currency Future Buy 1 11.26
$ /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 22.83
$ /R On 12/12/2008 Currency Future Sell 2 0.00
$ /R On 12/12/2008 Currency Future Buy 2 22.75
$ /R On 12/12/2008 Currency Future Buy 2 22.32
$ /R On 12/12/2008 Currency Future Sell 2 0.00
$ /R On 12/12/2008 Currency Future Sell 3 0.00
$ /R On 12/12/2008 Currency Future Buy 3 34.17
$ /R On 12/12/2008 Currency Future Sell 3 0.00
$ /R On 12/12/2008 Currency Future Buy 3 34.05
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Contract Strike C/P Buy/Sell No. of Contracts Value (R000's)
$ /R On 12/12/2008 Currency Future Buy 20 226.45
$ /R On 12/12/2008 Currency Future Sell 20 0.00
$ /R On 12/12/2008 Currency Future Buy 20 226.10
$ /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 20 226.00
$ /R On 12/12/2008 Currency Future Buy 20 225.00
$ /R On 12/12/2008 Currency Future Sell 20 0.00
$ /R On 12/12/2008 Currency Future Buy 20 224.10
$ /R On 12/12/2008 Currency Future Sell 20 0.00
$ /R On 12/12/2008 Currency Future Sell 23 0.00
$ /R On 12/12/2008 Currency Future Buy 23 258.66
$ /R On 12/12/2008 Currency Future Sell 30 0.00
$ /R On 12/12/2008 Currency Future Buy 30 342.46
$ /R On 12/12/2008 Currency Future Sell 30 0.00
$ /R On 12/12/2008 Currency Future Buy 30 345.00
$ /R On 12/12/2008 Currency Future Sell 30 0.00
$ /R On 12/12/2008 Currency Future Buy 30 334.74
$ /R On 12/12/2008 Currency Future Buy 40 450.00
$ /R On 12/12/2008 Currency Future Sell 40 0.00
$ /R On 12/12/2008 Currency Future Buy 40 452.24
$ /R On 12/12/2008 Currency Future Sell 40 0.00
$ /R On 12/12/2008 Currency Future Sell 45 0.00
$ /R On 12/12/2008 Currency Future Buy 45 508.77
$ /R On 12/12/2008 Currency Future Buy 72 824.40
$ /R On 12/12/2008 Currency Future Sell 72 0.00
$ /R On 12/12/2008 Currency Future Sell 90 0.00
$ /R On 12/12/2008 Currency Future Buy 90 999.27
$ /R On 12/12/2008 Currency Future Buy 100 1,116.54
$ /R On 12/12/2008 Currency Future Sell 100 0.00
$ /R On 12/12/2008 Currency Future Buy 150 1,695.00
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Contract Strike C/P Buy/Sell No. of Contracts Value (R000's)
$ /R On 12/12/2008 Currency Future Buy 500 5,774.15
$ /R On 12/12/2008 Currency Future Sell 500 0.00
$ /R On 12/12/2008 Currency Future Sell 500 0.00
$ /R On 12/12/2008 Currency Future Sell 500 0.00
$ /R On 12/12/2008 Currency Future Buy 500 5,705.00
$ /R On 12/12/2008 Currency Future Buy 600 6,708.30
$ /R On 12/12/2008 Currency Future Sell 600 0.00
$ /R On 12/12/2008 Currency Future Sell 1,000 0.00
$ /R On 12/12/2008 Currency Future Buy 1,000 11,177.00
$ /R On 12/12/2008 Currency Future Buy 1,000 11,299.50
$ /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 11,294.50
$ /R On 12/12/2008 Currency Future Buy 2,000 22,766.00
$ /R On 12/12/2008 Currency Future Sell 2,000 0.00
$ /R On 12/12/2008 Currency Future Buy 2,000 22,509.00
$ /R On 12/12/2008 Currency Future Sell 2,000 0.00
$ /R On 12/12/2008 Currency Future Buy 2,000 22,341.40
$ /R On 12/12/2008 Currency Future Buy 2,000 22,341.40
$ /R On 12/12/2008 Currency Future Sell 2,000 0.00
$ /R On 12/12/2008 Currency Future Buy 2,000 22,431.40
$ /R On 12/12/2008 Currency Future Sell 2,000 0.00
$ /R On 12/12/2008 Currency Future Sell 2,000 0.00
$ /R On 12/12/2008 Currency Future Sell 2,000 0.00
$ /R On 12/12/2008 Currency Future Buy 2,000 22,441.40
$ /R On 12/12/2008 Currency Future Sell 2,500 0.00
$ /R On 12/12/2008 Currency Future Buy 2,500 28,109.50
$ /R On 12/12/2008 Currency Future Buy 2,500 28,134.50
$ /R On 12/12/2008 Currency Future Sell 2,500 0.00
$ /R On 12/12/2008 Currency Future Buy 5,000 56,456.00
$ /R On 12/12/2008 Currency Future Sell 5,000 0.00
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$ /R On 12/12/2008 Currency Future
$ /R On 12/12/2008 Currency Future

Dec 2008 £ / R Currency Futur
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Feb 2009 R186 Future
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Jun 2009 $ / R Currency Future
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Contract Strike C/P Buy/Sell No. of Contracts Value (R000's)
$ /R On 12/06/2009 Currency Future Sell 10 0.00
$ /R On 12/06/2009 Currency Future Buy 10 118.66
$ /R On 12/06/2009 Currency Future Sell 250 0.00
$ /R On 12/06/2009 Currency Future Buy 250 3,023.75
Mar 2009 $ / R Currency Future

$ /R On 16/03/2009 Currency Future Buy 1 11.59
$ /R On 16/03/2009 Currency Future Sell 1 0.00
$ /R On 16/03/2009 Currency Future Buy 1 11.59
$ /R On 16/03/2009 Currency Future Sell 1 0.00
$ /R On 16/03/2009 Currency Future Buy 6 71.03
$ /R On 16/03/2009 Currency Future Sell 6 0.00
$ /R On 16/03/2009 Currency Future Buy 10 115.90
$ /R On 16/03/2009 Currency Future Sell 10 0.00
$ /R On 16/03/2009 Currency Future Sell 12 0.00
$ /R On 16/03/2009 Currency Future Buy 12 140.65
$ /R On 16/03/2009 Currency Future Sell 20 0.00
$ /R On 16/03/2009 Currency Future Buy 20 236.38
$ /R On 16/03/2009 Currency Future Sell 20 0.00
$ /R On 16/03/2009 Currency Future Buy 20 236.38
$ /R On 16/03/2009 Currency Future Buy 38 442.47
$ /R On 16/03/2009 Currency Future Sell 38 0.00
$ /R On 16/03/2009 Currency Future Sell 44 0.00
$ /R On 16/03/2009 Currency Future Buy 44 502.25
$ /R On 16/03/2009 Currency Future Sell 50 0.00
$ /R On 16/03/2009 Currency Future Buy 50 579.00
$ /R On 16/03/2009 Currency Future Buy 200 2,353.54
$ /R On 16/03/2009 Currency Future Sell 200 0.00
$ /R On 16/03/2009 Currency Future Sell 200 0.00
$ /R On 16/03/2009 Currency Future Buy 200 2,315.98
$ /R On 16/03/2009 Currency Future Buy 250 2,894.98
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$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
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Mar 2009 € / R Currency Future
€/ R On 16/03/2009 Currency Future

€/ R On 16/03/2009 Currency Future

Nov 2008 R153 Future
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Grand Total for Daily Detailed Turnover:
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