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JSE Interest Rate Exchange

Derivatives Daily Detailed Turnover Report

Date of Prinout: 13/03/2008

Contract Strike C/P Buy/Sell No. of Contracts Value (R000's)
Jun 2008 $ / R Currency Future

$ /R On 13/06/2008 Currency Future Buy 1 8.11
$ /R On 13/06/2008 Currency Future Sell 1 0.00
$ /R On 13/06/2008 Currency Future Buy 1 8.14
$ /R On 13/06/2008 Currency Future Sell 1 0.00
$ /R On 13/06/2008 Currency Future Sell 1 0.00
$ /R On 13/06/2008 Currency Future Buy 1 8.14
$ /R On 13/06/2008 Currency Future Sell 1 0.00
$ /R On 13/06/2008 Currency Future Buy 1 8.14
$ /R On 13/06/2008 Currency Future Buy 1 8.14
$ /R On 13/06/2008 Currency Future Sell 1 0.00
$ /R On 13/06/2008 Currency Future Buy 1 8.14
$ /R On 13/06/2008 Currency Future Sell 1 0.00
$ /R On 13/06/2008 Currency Future Sell 1 0.00
$ /R On 13/06/2008 Currency Future Buy 1 8.10
$ /R On 13/06/2008 Currency Future Sell 1 0.00
$ /R On 13/06/2008 Currency Future Buy 1 8.12
$ /R On 13/06/2008 Currency Future Sell 2 0.00
$ /R On 13/06/2008 Currency Future Buy 2 16.27
$ /R On 13/06/2008 Currency Future Sell 2 0.00
$ /R On 13/06/2008 Currency Future Sell 2 0.00
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Contract Strike C/P Buy/Sell No. of Contracts Value (R000's)
$ /R On 13/06/2008 Currency Future Sell 10 0.00
$ /R On 13/06/2008 Currency Future Sell 10 0.00
$ /R On 13/06/2008 Currency Future Buy 10 81.35
$ /R On 13/06/2008 Currency Future Buy 10 81.35
$ /R On 13/06/2008 Currency Future Sell 10 0.00
$ /R On 13/06/2008 Currency Future Buy 10 81.35
$ /R On 13/06/2008 Currency Future Buy 10 81.35
$ /R On 13/06/2008 Currency Future Sell 10 0.00
$ /R On 13/06/2008 Currency Future Buy 10 81.35
$ /R On 13/06/2008 Currency Future Sell 10 0.00
$ /R On 13/06/2008 Currency Future Sell 10 0.00
$ /R On 13/06/2008 Currency Future Buy 10 81.30
$ /R On 13/06/2008 Currency Future Buy 10 81.20
$ /R On 13/06/2008 Currency Future Sell 10 0.00
$ /R On 13/06/2008 Currency Future Sell 11 0.00
$ /R On 13/06/2008 Currency Future Buy 11 89.49
$ /R On 13/06/2008 Currency Future Buy 12 97.62
$ /R On 13/06/2008 Currency Future Sell 12 0.00
$ /R On 13/06/2008 Currency Future Sell 12 0.00
$ /R On 13/06/2008 Currency Future Buy 12 97.62
$ /R On 13/06/2008 Currency Future Sell 12 0.00
$ /R On 13/06/2008 Currency Future Buy 12 97.62
$ /R On 13/06/2008 Currency Future Buy 15 121.50
$ /R On 13/06/2008 Currency Future Sell 15 0.00
$ /R On 13/06/2008 Currency Future Sell 19 0.00
$ /R On 13/06/2008 Currency Future Buy 19 154.66
$ /R On 13/06/2008 Currency Future Sell 20 0.00
$ /R On 13/06/2008 Currency Future Buy 20 162.70
$ /R On 13/06/2008 Currency Future Sell 20 0.00
$ /R On 13/06/2008 Currency Future Sell 20 0.00
$ /R On 13/06/2008 Currency Future Buy 20 161.40
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Contract Strike C/P Buy/Sell No. of Contracts Value (R000's)
$ /R On 13/06/2008 Currency Future Buy 66 536.91
$ /R On 13/06/2008 Currency Future Buy 70 569.45
$ /R On 13/06/2008 Currency Future Sell 70 0.00
$ /R On 13/06/2008 Currency Future Buy 90 731.70
$ /R On 13/06/2008 Currency Future Sell 90 0.00
$ /R On 13/06/2008 Currency Future Sell 100 0.00
$ /R On 13/06/2008 Currency Future Buy 100 813.50
$ /R On 13/06/2008 Currency Future Sell 100 0.00
$ /R On 13/06/2008 Currency Future Sell 100 0.00
$ /R On 13/06/2008 Currency Future Buy 100 813.50
$ /R On 13/06/2008 Currency Future Buy 100 813.50
$ /R On 13/06/2008 Currency Future Buy 200 1,627.00
$ /R On 13/06/2008 Currency Future Sell 200 0.00
$ /R On 13/06/2008 Currency Future Sell 400 0.00
$ /R On 13/06/2008 Currency Future Buy 400 3,254.00
$ /R On 13/06/2008 Currency Future Sell 500 0.00
$ /R On 13/06/2008 Currency Future Buy 500 4,067.50
$ /R On 13/06/2008 Currency Future Sell 631 0.00
$ /R On 13/06/2008 Currency Future Buy 631 5,132.87
$ /R On 13/06/2008 Currency Future Sell 1,000 0.00
$ /R On 13/06/2008 Currency Future Buy 1,000 8,134.50
Jun 2008 £/ R Currency Future

£ /R On 13/06/2008 Currency Future Sell 20 0.00
£ /R On 13/06/2008 Currency Future Buy 20 326.20
£ /R On 13/06/2008 Currency Future Sell 30 0.00
£ /R On 13/06/2008 Currency Future Buy 30 487.35
Jun 2008 €/ R Currency Future

€/ R On 13/06/2008 Currency Future Sell 100 0.00
€/ R On 13/06/2008 Currency Future Buy 100 1,254.37
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Mar 2008 $ / R Currency Future
$ /R On 17/03/2008 Currency Future
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Contract Strike C/P Buy/Sell No. of Contracts Value (R000's)
$ /R On 17/03/2008 Currency Future Buy 5 39.69
$ /R On 17/03/2008 Currency Future Sell 5 0.00
$ /R On 17/03/2008 Currency Future Buy 5 39.50
$ /R On 17/03/2008 Currency Future Buy 5 39.69
$ /R On 17/03/2008 Currency Future Sell 5 0.00
$ /R On 17/03/2008 Currency Future Sell 5 0.00
$ /R On 17/03/2008 Currency Future Buy 7 55.56
$ /R On 17/03/2008 Currency Future Sell 7 0.00
$ /R On 17/03/2008 Currency Future Buy 9 71.37
$ /R On 17/03/2008 Currency Future Sell 9 0.00
$ /R On 17/03/2008 Currency Future Buy 10 79.81
$ /R On 17/03/2008 Currency Future Buy 10 79.74
$ /R On 17/03/2008 Currency Future Sell 10 0.00
$ /R On 17/03/2008 Currency Future Sell 10 0.00
$ /R On 17/03/2008 Currency Future Sell 10 0.00
$ /R On 17/03/2008 Currency Future Buy 10 79.38
$ /R On 17/03/2008 Currency Future Sell 10 0.00
$ /R On 17/03/2008 Currency Future Buy 10 79.38
$ /R On 17/03/2008 Currency Future Sell 10 0.00
$ /R On 17/03/2008 Currency Future Buy 10 79.38
$ /R On 17/03/2008 Currency Future Sell 11 0.00
$ /R On 17/03/2008 Currency Future Buy 11 87.31
$ /R On 17/03/2008 Currency Future Buy 12 95.25
$ /R On 17/03/2008 Currency Future Sell 12 0.00
$ /R On 17/03/2008 Currency Future Buy 12 95.25
$ /R On 17/03/2008 Currency Future Sell 12 0.00
$ /R On 17/03/2008 Currency Future Buy 12 95.25
$ /R On 17/03/2008 Currency Future Sell 12 0.00
$ /R On 17/03/2008 Currency Future Buy 20 159.62
$ /R On 17/03/2008 Currency Future Sell 20 0.00
$ /R On 17/03/2008 Currency Future Sell 20 0.00
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Contract Strike C/P Buy/Sell No. of Contracts Value (R000's)
$ /R On 17/03/2008 Currency Future Sell 200 0.00
$ /R On 17/03/2008 Currency Future Sell 298 0.00
$ /R On 17/03/2008 Currency Future Buy 298 2,365.38
$ /R On 17/03/2008 Currency Future Sell 400 0.00
$ /R On 17/03/2008 Currency Future Buy 400 3,175.00
$ /R On 17/03/2008 Currency Future Buy 500 3,968.75
$ /R On 17/03/2008 Currency Future Sell 500 0.00
$ /R On 17/03/2008 Currency Future Sell 500 0.00
$ /R On 17/03/2008 Currency Future Buy 500 3,968.75
$ /R On 17/03/2008 Currency Future Buy 1,000 7,937.50
$ /R On 17/03/2008 Currency Future Sell 1,000 0.00
Mar 2008 £ / R Currency Future

£ /R On 17/03/2008 Currency Future Sell 50 0.00
£ /R On 17/03/2008 Currency Future Buy 50 807.25
Mar 2008 € / R Currency Future

€/R On 17/03/2008 Currency Future Buy 100 1,229.59
€ /R On 17/03/2008 Currency Future Sell 100 0.00
May 2008 R153 Future

R153 On 02/05/2008 Bond Future Buy 1,830 1,999,369.61
R153 On 02/05/2008 Bond Future Sell 1,830 0.00
Sep 2008 $ / R Currency Futur

$ /R On 15/09/2008 Currency Future Buy 1 8.30
$ /R On 15/09/2008 Currency Future Sell 1 0.00
$ /R On 15/09/2008 Currency Future Buy 13 108.23
$ /R On 15/09/2008 Currency Future Sell 13 0.00
$ /R On 15/09/2008 Currency Future Sell 20 0.00
$ /R On 15/09/2008 Currency Future Buy 20 166.48
$ /R On 15/09/2008 Currency Future Buy 63 524.48
$ /R On 15/09/2008 Currency Future Sell 63 0.00
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Sep 2008 £/ R Currency Futur:
£ /R On 15/09/2008 Currency Future
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Sep 2008 €/ R Currency Futur:
€/ R On 15/09/2008 Currency Future
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