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JSE Interest Rate Exchange

Currency Future Detailed Turnover

Date 21/08/2007

Buy/ Number of Contract Foreign Value
Contract Sell Contracts Size Value Price in Rand
Sep 2007 $ / R Currency Future
$ /R 17/09/2007 Currency Future Buy 20 1,000 20,000.00 7.0999 141,998.00
$ / R 17/09/2007 Currency Future Sell 20 1,000 20,000.00 7.0999 141,998.00
Total $ /R Currency Future 40 . 4000000 283,996.00
Dec 2007 $ / R Currency Future
$ / R 14/12/2007 Currency Future Buy 40 1,000 40,000.00 7.6150 304,600.00
$ / R 14/12/2007 Currency Future Sell 40 1,000 40,000.00 7.6150 304,600.00
$ / R 14/12/2007 Currency Future Buy 40 1,000 40,000.00 7.5700 302,800.00
$ / R 14/12/2007 Currency Future Sell 40 1,000 40,000.00 7.5700 302,800.00
$ / R 14/12/2007 Currency Future Buy 280 1,000 280,000.00 7.5268 2,107,504.00
$ / R 14/12/2007 Currency Future Sell 280 1,000 280,000.00 7.5268 2,107,504.00
Total $ /R Currency Future 2 720,000.00 5,429,808.00
760 760,000.00 5,713,804.00

Grand Total for Currency Future Detailed Turnover
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