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JSE Interest Rate Exchange

Currency Future Turnover Summary

Date 26/03/2008

Contract Product No of Trades No. of Contracts Foreign Value Value in Rand
$ /R 13-Jun-2008 Currency Future 14 236 236,000.00 1,946,856.00
€ /R 13-Jun-2008 Currency Future 2 4,100 4,100,000.00 52,652,500.00
$ /R 15-Sep-2008 Currency Future 3 125 125,000.00 1,047,482.50
£ /R 15-Sep-2008 Currency Future 1 150 150,000.00 2,484,450.00
€ /R 15-Sep-2008 Currency Future 2 26 26,000.00 339,261.00
$ /R 12-Dec-2008 Currency Future 2 1,235 1,235,000.00 10,634,902.50
€ /R 12-Dec-2008 Currency Future 4 780 780,000.00 10,472,725.00
Grand Total for Currency Future Turnover Summary 28 6,652 6,652,000.00 79,578,177.00
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