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Yield-2< Currency Future Detailed Turnover

JSE Interest Rate Exchange

Date 10/10/2007

Buy/ Number of Contract Foreign Value
Contract Sell Contracts Size Value Price in Rand
Dec 2007 $ / R Currency Future
$ /R 14/12/2007 Currency Future Sell 10 1,000 10,000.00 6.9430 69,430.00
$ /R 14/12/2007 Currency Future Buy 10 1,000 10,000.00 6.9430 69,430.00
$ / R 14/12/2007 Currency Future Sell 17 1,000 17,000.00 6.9500 118,150.00
$ / R 14/12/2007 Currency Future Buy 17 1,000 17,000.00 6.9500 118,150.00
$ / R 14/12/2007 Currency Future Sell 43 1,000 43,000.00 6.9592 299,245.60
$ / R 14/12/2007 Currency Future Buy 43 1,000 43,000.00 6.9592 299,245.60
$ /R 14/12/2007 Currency Future Buy 100 1,000 100,000.00 6.9290 692,900.00
$ /R 14/12/2007 Currency Future Sell 100 1,000 100,000.00 6.9290 692,900.00
Total $ /R Currency Future 4 34000000 2,359,451.20
Mar 2008 $ / R Currency Future
$ /R 17/03/2008 Currency Future Buy 3 1,000 3,000.00 6.9950 20,985.00
$ /R 17/03/2008 Currency Future Sell 3 1,000 3,000.00 6.9950 20,985.00
Total $ /R Currency Future 6 6,00000 41,970.00
346 346,000.00 2,401,421.20

Grand Total for Currency Future Detailed Turnover
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