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JSE Interest Rate Exchange

Derivatives Daily Detailed Turnover Report

Date of Prinout: 24/07/2008

Contract Strike C/P Buy/Sell No. of Contracts Value (R000's)
Aug 2008 R157 Future

R157 On 07/08/2008 Bond Future Buy 15 18,659.17
R157 On 07/08/2008 Bond Future Sell 15 0.00
R157 On 07/08/2008 Bond Future Sell 58 0.00
R157 On 07/08/2008 Bond Future Buy 58 72,148.79
R157 On 07/08/2008 Bond Future Sell 120 0.00
R157 On 07/08/2008 Bond Future Buy 120 149,273.35
R157 On 07/08/2008 Bond Future Buy 140 174,152.24
R157 On 07/08/2008 Bond Future Sell 140 0.00
R157 On 07/08/2008 Bond Future Buy 200 248,822.84
R157 On 07/08/2008 Bond Future Sell 200 0.00
R157 On 07/08/2008 Bond Future Buy 239 297,302.76
R157 On 07/08/2008 Bond Future Sell 239 0.00
Dec 2008 $ / R Currency Futur

$ /R On 12/12/2008 Currency Future Sell 0.00
$ /R On 12/12/2008 Currency Future Buy 23.57
$ /R On 12/12/2008 Currency Future Buy 20 156.60
$ /R On 12/12/2008 Currency Future Sell 20 0.00
$ /R On 12/12/2008 Currency Future Buy 30 227.87
$ /R On 12/12/2008 Currency Future Sell 30 0.00
$ /R On 12/12/2008 Currency Future Buy 30 227.87
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Contract Strike C/P Buy/Sell No. of Contracts Value (R000's)
$ /R On 16/03/2009 Currency Future Sell 50 0.00
$ /R On 16/03/2009 Currency Future Buy 50 399.95
$ /R On 16/03/2009 Currency Future Buy 50 398.50
$ /R On 16/03/2009 Currency Future Buy 50 398.50
$ /R On 16/03/2009 Currency Future Sell 50 0.00
Mar 2009 £ / R Currency Future

£ /R On 16/03/2009 Currency Future Buy 50 780.35
£ /R On 16/03/2009 Currency Future Buy 50 780.35
£ /R On 16/03/2009 Currency Future Sell 50 0.00
£ /R On 16/03/2009 Currency Future Sell 50 0.00
£ /R On 16/03/2009 Currency Future Sell 3,300 0.00
£ /R On 16/03/2009 Currency Future Buy 3,300 51,958.50
Mar 2009 € / R Currency Future

€ /R On 16/03/2009 Currency Future Sell 50 0.00
€/ R On 16/03/2009 Currency Future Buy 50 619.23
€/ R On 16/03/2009 Currency Future Sell 50 0.00
€/ R On 16/03/2009 Currency Future Buy 50 619.23
Sep 2008 $ / R Currency Futur

$ /R On 15/09/2008 Currency Future Sell 1 0.00
$ /R On 15/09/2008 Currency Future Buy 1 7.67
$ /R On 15/09/2008 Currency Future Buy 1 7.67
$ /R On 15/09/2008 Currency Future Sell 1 0.00
$ /R On 15/09/2008 Currency Future Sell 2 0.00
$ /R On 15/09/2008 Currency Future Buy 2 15.44
$ /R On 15/09/2008 Currency Future Buy 3 22.80
$ /R On 15/09/2008 Currency Future Sell 3 0.00
$ /R On 15/09/2008 Currency Future Buy 4 30.72
$ /R On 15/09/2008 Currency Future Sell 4 0.00
$ /R On 15/09/2008 Currency Future Sell 4 0.00
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Contract Strike C/P Buy/Sell No. of Contracts Value (R000's)
$ /R On 15/09/2008 Currency Future Sell 100 0.00
$ /R On 15/09/2008 Currency Future Sell 200 0.00
$ /R On 15/09/2008 Currency Future Buy 200 1,535.70
$ /R On 15/09/2008 Currency Future Buy 375 2,880.00
$ /R On 15/09/2008 Currency Future Sell 375 0.00
$ /R On 15/09/2008 Currency Future Sell 460 0.00
$ /R On 15/09/2008 Currency Future Buy 460 3,533.95
Sep 2008 £/ R Currency Futur

£/ R On 15/09/2008 Currency Future Sell 0.00
£ /R On 15/09/2008 Currency Future Buy 107.07
£ /R On 15/09/2008 Currency Future Sell 50 0.00
£ /R On 15/09/2008 Currency Future Buy 50 750.23
£/ R On 15/09/2008 Currency Future Sell 50 0.00
£ /R On 15/09/2008 Currency Future Sell 50 0.00
£ /R On 15/09/2008 Currency Future Buy 50 750.23
£ /R On 15/09/2008 Currency Future Buy 50 750.23
£/ R On 15/09/2008 Currency Future Buy 50 755.78
£ /R On 15/09/2008 Currency Future Sell 50 0.00
£ /R On 15/09/2008 Currency Future Sell 50 0.00
£ /R On 15/09/2008 Currency Future Buy 50 755.78
Sep 2008 € / R Currency Futur

€/ R On 15/09/2008 Currency Future Buy 30 356.40
€/ R On 15/09/2008 Currency Future Sell 30 0.00
€ /R On 15/09/2008 Currency Future Buy 30 356.40
€ /R On 15/09/2008 Currency Future Sell 30 0.00
€ /R On 15/09/2008 Currency Future Sell 50 0.00
€/ R On 15/09/2008 Currency Future Buy 50 593.95
€ /R On 15/09/2008 Currency Future Buy 50 597.70
€ /R On 15/09/2008 Currency Future Sell 50 0.00
€ /R On 15/09/2008 Currency Future Sell 50 0.00
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