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JSE Interest Rate Exchange

Currency Future Turnover Summary

Date 10/10/2008

Contract

Product

No of Trades

No. of Contracts

Foreign Value

Value in Rand

$ /R 12-Dec-2008
£/R 12-Dec-2008
€ /R 12-Dec-2008
ZAAD 12-Dec-2008
$ /R 16-Mar-2009
£/R 16-Mar-2009
€ /R 16-Mar-2009
ZAAD 16-Mar-2009
$ /R 12-Jun-2009

Currency Future
Currency Future
Currency Future
Currency Future
Currency Future
Currency Future
Currency Future
Currency Future
Currency Future

Grand Total for Currency Future Turnover Summary

61 24,196 24,196,000.00 230,599,998.20
1 60 60,000.00 968,250.00
8 1,258 1,258,000.00 16,120,488.00
4 160 160,000.00 996,600.00
9 5,687 5,687,000.00 54,920,309.50
3 2,724 2,724,000.00 44,368,395.20
5 4,301 4,301,000.00 56,493,484.00
2 200 200,000.00 1,285,250.00
1 10 10,000.00 97,800.00

94 38,596 38,596,000.00 405,850,574.90
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