— AN/ 4
Yield-<

JSE Interest Rate Exchange

Currency Future Turnover Summary

Date 07/05/2008

Contract

Product

No of Trades

No. of Contracts

Foreign Value

Value in Rand

$ /R 13-Jun-2008 Currency Future 22 1,953 1,953,000.00 14,822,057.00
£ /R 13-Jun-2008 Currency Future 2 13 13,000.00 193,099.50
€ /R 13-Jun-2008 Currency Future 7 221 221,000.00 2,578,485.00
$ /R 15-Sep-2008 Currency Future 3 80 80,000.00 623,685.00
£ /R 15-Sep-2008 Currency Future 1 136 136,000.00 2,056,660.00
€ /R 15-Sep-2008 Currency Future 1 259 259,000.00 3,096,863.00
$ /R 12-Dec-2008 Currency Future 4 250 250,000.00 1,990,880.00
£ /R 12-Dec-2008 Currency Future 2 91 91,000.00 1,394,068.00
€/ R 12-Dec-2008 Currency Future 1 80 80,000.00 973,160.00
Grand Total for Currency Future Turnover Summary 43 3,083 3,083,000.00 27,728,957.50
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