Yield-2< Currency Future Detailed Turnover

N7

JSE Interest Rate Exchange

Date 15/11/2007

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 Buy 1 1,000 1,000.00 6.6996 6,699.60
$ /R 14/12/2007 Currency Future Sell 1 1,000 1,000.00 6.6996 6,699.60
$ /R 14/12/2007 Currency Future Buy 3 1,000 3,000.00 6.6730 20,019.00
$ /R 14/12/2007 Currency Future Sell 3 1,000 3,000.00 6.6730 20,019.00
$ /R 14/12/2007 Currency Future Buy 4 1,000 4,000.00 6.6250 26,500.00
$ /R 14/12/2007 Currency Future Sell 4 1,000 4,000.00 6.6250 26,500.00
$ /R 14/12/2007 Currency Future Buy 5 1,000 5,000.00 6.6699 33,349.50
$ /R 14/12/2007 Currency Future Sell 5 1,000 5,000.00 6.6699 33,349.50
$ /R 14/12/2007 Currency Future Sell 6 1,000 6,000.00 6.6280 39,768.00
$ /R 14/12/2007 Currency Future Buy 6 1,000 6,000.00 6.6280 39,768.00
Total $ /R Currency Future 8 . 30000 252,672.20
Grand Total for Currency Future Detailed Turnover 38 38,000.00 252,672.20
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