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JSE Interest Rate Exchange

Currency Future Turnover Summary

Date 23/04/2008

Contract

Product

No of Trades

No. of Contracts

Foreign Value

Value in Rand

$ /R 13-Jun-2008 Currency Future 24 5,043 5,043,000.00 39,011,566.50
£/R 13-Jun-2008 Currency Future 6 123 123,000.00 1,885,510.00
€ /R 13-Jun-2008 Currency Future 3 28 28,000.00 346,620.00
$ /R 15-Sep-2008 Currency Future 3 1,960 1,960,000.00 15,542,800.00
€ /R 15-Sep-2008 Currency Future 1 50 50,000.00 626,000.00
$ /R 12-Dec-2008 Currency Future 5 198 198,000.00 1,602,649.00
£ /R 12-Dec-2008 Currency Future 3 46 46,000.00 730,365.00
€/R 12-Dec-2008 Currency Future 3 58 58,000.00 743,905.00
Grand Total for Currency Future Turnover Summary 48 7,506 7,506,000.00 60,489,415.50
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