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Yield-2< Currency Future Turnover Summary

JSE Interest Rate Exchange Date 19/03/2008
Contract Product No of Trades No. of Contracts Foreign Value Value in Rand
$ /R 13-Jun-2008 Currency Future 23 1,598 1,598,000.00 13,118,638.00
£ /R 13-Jun-2008 Currency Future 3 56 56,000.00 915,394.00
€ /R 13-Jun-2008 Currency Future 3 580 580,000.00 7,410,350.00
$ /R 15-Sep-2008 Currency Future 5 215 215,000.00 1,806,922.50
£ /R 15-Sep-2008 Currency Future 4 200 200,000.00 3,317,925.00
€ /R 15-Sep-2008 Currency Future 2 100 100,000.00 1,315,000.00
$ /R 12-Dec-2008 Currency Future 4 1,265 1,265,000.00 10,924,985.00
£ /R 12-Dec-2008 Currency Future 1 50 50,000.00 847,000.00
€ /R 12-Dec-2008 Currency Future 3 830 830,000.00 11,049,300.00
Grand Total for Currency Future Turnover Summary 48 4,894 4,894,000.00 50,705,514.50
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