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JSE Interest Rate Exchange

Derivatives Daily Turnover Summary Report

Contract Strike C/P Product

Report for 26/05/2008

No of Trades

No. of Contracts

Value (R000's)

GOVI On 07-Aug-2008
R157 On 07-Aug-2008
$ /R On 13-Jun-2008
£ /R On 13-Jun-2008
€/R On 13-Jun-2008
$ /R On 15-Sep-2008

€ /R On 15-Sep-2008

Grand Total for Daily Turnover Summary:

jGovi

Bond Future
Currency Future
Currency Future
Currency Future
Currency Future

Currency Future

15

27

80
285
31
56
51

503

1,014

207,150.40
356,724.46
239.32
855.02
619.95
3,998.09

99.52

569,686.76
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