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JSE Interest Rate Exchange

Derivatives Daily Detailed Turnover Report

Date of Prinout: 10/11/2008

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 10.09
$ /R On 12/12/2008 Currency Future Buy 1 10.10
$ /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 9.97
$ /R On 12/12/2008 Currency Future Sell 1 0.00
$ /R On 12/12/2008 Currency Future Buy 1 9.94
$ /R On 12/12/2008 Currency Future Sell 4 0.00
$ /R On 12/12/2008 Currency Future Buy 4 39.96
$ /R On 12/12/2008 Currency Future Buy 5 50.44
$ /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 Sell 5 0.00
$ /R On 12/12/2008 Currency Future Buy 5 50.48
$ /R On 12/12/2008 Currency Future Sell 5 0.00
$ /R On 12/12/2008 Currency Future Buy 5 50.13
$ /R On 12/12/2008 Currency Future Sell 5 0.00
$ /R On 12/12/2008 Currency Future Buy 5 50.25
$ /R On 12/12/2008 Currency Future Sell 5 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 20 0.00
$ /R On 12/12/2008 Currency Future Buy 20 201.75
$ /R On 12/12/2008 Currency Future Sell 30 0.00
$ /R On 12/12/2008 Currency Future Buy 30 302.62
$ /R On 12/12/2008 Currency Future Sell 30 0.00
$ /R On 12/12/2008 Currency Future Buy 30 302.62
$ /R On 12/12/2008 Currency Future Sell 40 0.00
$ /R On 12/12/2008 Currency Future Buy 40 404.04
$ /R On 12/12/2008 Currency Future Buy 40 399.53
$ /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 50 501.14
$ /R On 12/12/2008 Currency Future Buy 50 504.64
$ /R On 12/12/2008 Currency Future Sell 50 0.00
$ /R On 12/12/2008 Currency Future Buy 53 535.09
$ /R On 12/12/2008 Currency Future Sell 53 0.00
$ /R On 12/12/2008 Currency Future Buy 91 909.09
$ /R On 12/12/2008 Currency Future Sell 91 0.00
$ /R On 12/12/2008 Currency Future Sell 95 0.00
$ /R On 12/12/2008 Currency Future Buy 95 944.30
$ /R On 12/12/2008 Currency Future Buy 140 1,412.24
$ /R On 12/12/2008 Currency Future Sell 140 0.00
$ /R On 12/12/2008 Currency Future Buy 160 1,613.98
$ /R On 12/12/2008 Currency Future Sell 160 0.00
$ /R On 12/12/2008 Currency Future Sell 187 0.00
$ /R On 12/12/2008 Currency Future Buy 187 1,886.83
$ /R On 12/12/2008 Currency Future Buy 300 3,026.22
$ /R On 12/12/2008 Currency Future Sell 300 0.00
$ /R On 12/12/2008 Currency Future Buy 333 3,384.28
$ /R On 12/12/2008 Currency Future Sell 333 0.00
$ /R On 12/12/2008 Currency Future Sell 340 0.00
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Contract Strike C/P Buy/Sell No. of Contracts Value (R000's)

R153 On 05/02/2009 Bond Future Buy 2 2,242.36
R153 On 05/02/2009 Bond Future Buy 10 11,211.81
R153 On 05/02/2009 Bond Future Sell 10 0.00
R153 On 05/02/2009 Bond Future Sell 17 0.00
R153 On 05/02/2009 Bond Future Buy 17 19,060.08

Feb 2009 R157 Future

R157 On 05/02/2009 Bond Future Sell 1 0.00
R157 On 05/02/2009 Bond Future Buy 1 1,304.99
R157 On 05/02/2009 Bond Future Sell 7 0.00
R157 On 05/02/2009 Bond Future Buy 7 9,134.96
Jun 2009 $ / R Currency Future

$ /R On 12/06/2009 Currency Future Buy 10 105.69
$ /R On 12/06/2009 Currency Future Sell 10 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 80.38
Mar 2009 € / R Currency Futur¢

€ /R On 16/03/2009 Currency Future Buy 25 329.98
€ /R On 16/03/2009 Currency Future Sell 25 0.00
Grand Total for Daily Detailed Turnover: 12,145 165,971.85
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