Yield-2<

JSE Interest Rate Exchange

Derivatives Daily Detailed Turnover Report

Date of Prinout: 28/10/2008

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 11.04
$ /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 10.55
$ /R On 12/12/2008 Currency Future Sell 1 0.00
$ /R On 12/12/2008 Currency Future Buy 1 10.59
$ /R On 12/12/2008 Currency Future Buy 1 10.82
$ /R On 12/12/2008 Currency Future Sell 1 0.00
$ /R On 12/12/2008 Currency Future Buy 1 10.70
$ /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 10.67
$ /R On 12/12/2008 Currency Future Buy 1 10.60
$ /R On 12/12/2008 Currency Future Sell 1 0.00
$ /R On 12/12/2008 Currency Future Buy 2 21.18
$ /R On 12/12/2008 Currency Future Sell 2 0.00
$ /R On 12/12/2008 Currency Future Sell 2 0.00
$ /R On 12/12/2008 Currency Future Buy 2 21.06
$ /R On 12/12/2008 Currency Future Buy 2 21.08
$ /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 4 42.40
$ /R On 12/12/2008 Currency Future Sell 4 0.00
$ /R On 12/12/2008 Currency Future Buy 5 53.90
$ /R On 12/12/2008 Currency Future Sell 5 0.00
$ /R On 12/12/2008 Currency Future Buy 5 53.95
$ /R On 12/12/2008 Currency Future Sell 5 0.00
$ /R On 12/12/2008 Currency Future Sell 5 0.00
$ /R On 12/12/2008 Currency Future Buy 5 53.30
$ /R On 12/12/2008 Currency Future Sell 5 0.00
$ /R On 12/12/2008 Currency Future Sell 5 0.00
$ /R On 12/12/2008 Currency Future Buy 5 54.25
$ /R On 12/12/2008 Currency Future Sell 5 0.00
$ /R On 12/12/2008 Currency Future Buy 5 54.25
$ /R On 12/12/2008 Currency Future Buy 5 54.10
$ /R On 12/12/2008 Currency Future Sell 5 0.00
$ /R On 12/12/2008 Currency Future Buy 5 54.25
$ /R On 12/12/2008 Currency Future Sell 5 0.00
$ /R On 12/12/2008 Currency Future Buy 5 54.25
$ /R On 12/12/2008 Currency Future Sell 7 0.00
$ /R On 12/12/2008 Currency Future Buy 7 75.74
$ /R On 12/12/2008 Currency Future Sell 7 0.00
$ /R On 12/12/2008 Currency Future Buy 7 75.25
$ /R On 12/12/2008 Currency Future Sell 8 0.00
$ /R On 12/12/2008 Currency Future Buy 8 85.76
$ /R On 12/12/2008 Currency Future Buy 8 85.01
$ /R On 12/12/2008 Currency Future Sell 8 0.00
$ /R On 12/12/2008 Currency Future Buy 9 94.95
$ /R On 12/12/2008 Currency Future Sell 9 0.00
$ /R On 12/12/2008 Currency Future Sell 10 0.00
$ /R On 12/12/2008 Currency Future Buy 10 106.00
$ /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 12/12/2008 Currency Future Buy 10 107.50
$ /R On 12/12/2008 Currency Future Sell 10 0.00
$ /R On 12/12/2008 Currency Future Buy 10 106.61
$ /R On 12/12/2008 Currency Future Sell 10 0.00
$ /R On 12/12/2008 Currency Future Buy 10 108.00
$ /R On 12/12/2008 Currency Future Buy 10 108.40
$ /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 10 106.50
$ /R On 12/12/2008 Currency Future Buy 14 151.76
$ /R On 12/12/2008 Currency Future Sell 14 0.00
$ /R On 12/12/2008 Currency Future Buy 14 152.24
$ /R On 12/12/2008 Currency Future Sell 14 0.00
$ /R On 12/12/2008 Currency Future Sell 14 0.00
$ /R On 12/12/2008 Currency Future Buy 14 148.75
$ /R On 12/12/2008 Currency Future Buy 15 163.50
$ /R On 12/12/2008 Currency Future Sell 15 0.00
$ /R On 12/12/2008 Currency Future Sell 18 0.00
$ /R On 12/12/2008 Currency Future Buy 18 192.51
$ /R On 12/12/2008 Currency Future Sell 20 0.00
$ /R On 12/12/2008 Currency Future Buy 20 213.00
$ /R On 12/12/2008 Currency Future Buy 20 213.68
$ /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 20 214.60
$ /R On 12/12/2008 Currency Future Sell 20 0.00
$ /R On 12/12/2008 Currency Future Buy 20 213.00
$ /R On 12/12/2008 Currency Future Sell 22 0.00
$ /R On 12/12/2008 Currency Future Buy 22 233.86
$ /R On 12/12/2008 Currency Future Buy 25 266.12
$ /R On 12/12/2008 Currency Future Sell 25 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 50 527.78
$ /R On 12/12/2008 Currency Future Sell 50 0.00
$ /R On 12/12/2008 Currency Future Sell 60 0.00
$ /R On 12/12/2008 Currency Future Buy 60 649.33
$ /R On 12/12/2008 Currency Future Buy 64 693.75
$ /R On 12/12/2008 Currency Future Sell 64 0.00
$ /R On 12/12/2008 Currency Future Buy 68 738.42
$ /R On 12/12/2008 Currency Future Sell 68 0.00
$ /R On 12/12/2008 Currency Future Sell 80 0.00
$ /R On 12/12/2008 Currency Future Buy 80 870.22
$ /R On 12/12/2008 Currency Future Sell 100 0.00
$ /R On 12/12/2008 Currency Future Buy 100 1,087.91
$ /R On 12/12/2008 Currency Future Buy 140 1,484.63
$ /R On 12/12/2008 Currency Future Sell 140 0.00
$ /R On 12/12/2008 Currency Future Buy 200 2,157.40
$ /R On 12/12/2008 Currency Future Sell 200 0.00
$ /R On 12/12/2008 Currency Future Sell 200 0.00
$ /R On 12/12/2008 Currency Future Buy 200 2,167.40
$ /R On 12/12/2008 Currency Future Buy 250 2,723.20
$ /R On 12/12/2008 Currency Future Sell 250 0.00
$ /R On 12/12/2008 Currency Future Sell 250 0.00
$ /R On 12/12/2008 Currency Future Buy 250 2,745.43
$ /R On 12/12/2008 Currency Future Sell 279 0.00
$ /R On 12/12/2008 Currency Future Buy 279 3,024.44
$ /R On 12/12/2008 Currency Future Sell 290 0.00
$ /R On 12/12/2008 Currency Future Buy 290 3,125.91
$ /R On 12/12/2008 Currency Future Sell 300 0.00
$ /R On 12/12/2008 Currency Future Buy 300 3,264.30
$ /R On 12/12/2008 Currency Future Sell 400 0.00
$ /R On 12/12/2008 Currency Future Buy 400 4,580.00
$ /R On 12/12/2008 Currency Future Sell 400 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 2,500 0.00
$ /R On 12/12/2008 Currency Future Sell 2,803 0.00
$ /R On 12/12/2008 Currency Future Buy 2,803 30,178.78
$ /R On 12/12/2008 Currency Future Buy 3,274 35,197.46
$ /R On 12/12/2008 Currency Future Sell 3,274 0.00
$ /R On 12/12/2008 Currency Future Sell 5,000 0.00
$ /R On 12/12/2008 Currency Future Buy 5,000 53,926.50
$ /R On 12/12/2008 Currency Future Buy 8,000 87,386.40
$ /R On 12/12/2008 Currency Future Sell 8,000 0.00
$ /R On 12/12/2008 Currency Future Sell 8,000 0.00
$ /R On 12/12/2008 Currency Future Buy 8,000 88,121.60
Dec 2008 £ / R Currency Futur«

£ /R On 12/12/2008 Currency Future Buy 134.10
£ /R On 12/12/2008 Currency Future Sell 0.00
£ /R On 12/12/2008 Currency Future Buy 88 1,481.27
£ /R On 12/12/2008 Currency Future Sell 88 0.00
£ /R On 12/12/2008 Currency Future Sell 100 0.00
£ /R On 12/12/2008 Currency Future Buy 100 1,690.00
Dec 2008 € / R Currency Futur

€ /R On 12/12/2008 Currency Future Buy 10 133.50
€/R On 12/12/2008 Currency Future Buy 10 135.00
€ /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 10 134.53
€/R On 12/12/2008 Currency Future Buy 10 133.60
€ /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 30 399.90
€ /R On 12/12/2008 Currency Future Sell 30 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)
Jun 2009 $ / R Currency Future

$ /R On 12/06/2009 Currency Future Buy 10 112.90
$ /R On 12/06/2009 Currency Future Sell 10 0.00
$ /R On 12/06/2009 Currency Future Sell 20 0.00
$ /R On 12/06/2009 Currency Future Buy 20 226.00
$ /R On 12/06/2009 Currency Future Sell 20 0.00
$ /R On 12/06/2009 Currency Future Buy 20 227.06
Jun 2009 £/ R Currency Future

£ /R On 12/06/2009 Currency Future Buy 140.80
£ /R On 12/06/2009 Currency Future Sell 0.00
Jun 2009 € / R Currency Future

€/ R On 12/06/2009 Currency Future Sell 100 0.00
€ /R On 12/06/2009 Currency Future Buy 100 1,407.00
Mar 2009 $ / R Currency Future

$ /R On 16/03/2009 Currency Future Sell 2 0.00
$ /R On 16/03/2009 Currency Future Buy 2 22.32
$ /R On 16/03/2009 Currency Future Sell 5 0.00
$ /R On 16/03/2009 Currency Future Sell 5 0.00
$ /R On 16/03/2009 Currency Future Buy 5 54.50
$ /R On 16/03/2009 Currency Future Buy 5 55.78
$ /R On 16/03/2009 Currency Future Sell 5 0.00
$ /R On 16/03/2009 Currency Future Buy 5 55.38
$ /R On 16/03/2009 Currency Future Sell 10 0.00
$ /R On 16/03/2009 Currency Future Buy 10 111.49
$ /R On 16/03/2009 Currency Future Buy 20 215.36
$ /R On 16/03/2009 Currency Future Buy 20 218.80
$ /R On 16/03/2009 Currency Future Sell 20 0.00
$ /R On 16/03/2009 Currency Future Buy 20 219.11
$ /R On 16/03/2009 Currency Future Sell 20 0.00
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Mar 2009 € / R Currency Future
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