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JSE Interest Rate Exchange

Derivatives Daily Detailed Turnover Report

Date of Prinout: 07/10/2008

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

$ /R On 12/12/2008 Currency Future Buy 1 9.07
$ /R On 12/12/2008 Currency Future Sell 1 0.00
$ /R On 12/12/2008 Currency Future Sell 1 0.00
$ /R On 12/12/2008 Currency Future Buy 1 8.95
$ /R On 12/12/2008 Currency Future Sell 1 0.00
$ /R On 12/12/2008 Currency Future Sell 1 0.00
$ /R On 12/12/2008 Currency Future Buy 1 8.89
$ /R On 12/12/2008 Currency Future Buy 1 8.86
$ /R On 12/12/2008 Currency Future Buy 1 9.05
$ /R On 12/12/2008 Currency Future Sell 1 0.00
$ /R On 12/12/2008 Currency Future Sell 2 0.00
$ /R On 12/12/2008 Currency Future Buy 2 17.76
$ /R On 12/12/2008 Currency Future Buy 2 17.89
$ /R On 12/12/2008 Currency Future Sell 2 0.00
$ /R On 12/12/2008 Currency Future Sell 2 0.00
$ /R On 12/12/2008 Currency Future Buy 2 18.12
$ /R On 12/12/2008 Currency Future Buy 2 17.90
$ /R On 12/12/2008 Currency Future Sell 2 0.00
$ /R On 12/12/2008 Currency Future Buy 3 27.20
$ /R On 12/12/2008 Currency Future Sell 3 0.00
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Contract Strike C/P Buy/Sell No. of Contracts Value (R000's)
$ /R On 12/12/2008 Currency Future Sell 20 0.00
$ /R On 12/12/2008 Currency Future Buy 20 181.18
$ /R On 12/12/2008 Currency Future Buy 25 223.67
$ /R On 12/12/2008 Currency Future Sell 25 0.00
$ /R On 12/12/2008 Currency Future Sell 29 0.00
$ /R On 12/12/2008 Currency Future Buy 29 257.78
$ /R On 12/12/2008 Currency Future Sell 30 0.00
$ /R On 12/12/2008 Currency Future Buy 30 265.99
$ /R On 12/12/2008 Currency Future Buy 30 268.89
$ /R On 12/12/2008 Currency Future Sell 30 0.00
$ /R On 12/12/2008 Currency Future Sell 50 0.00
$ /R On 12/12/2008 Currency Future Buy 50 401.25
$ /R On 12/12/2008 Currency Future Sell 50 0.00
$ /R On 12/12/2008 Currency Future Buy 50 447 .50
$ /R On 12/12/2008 Currency Future Buy 65 576.39
$ /R On 12/12/2008 Currency Future Sell 65 0.00
$ /R On 12/12/2008 Currency Future Buy 70 621.88
$ /R On 12/12/2008 Currency Future Sell 70 0.00
$ /R On 12/12/2008 Currency Future Sell 100 0.00
$ /R On 12/12/2008 Currency Future Buy 100 890.76
$ /R On 12/12/2008 Currency Future Buy 100 906.00
$ /R On 12/12/2008 Currency Future Sell 100 0.00
$ /R On 12/12/2008 Currency Future Buy 100 904.00
$ /R On 12/12/2008 Currency Future Sell 100 0.00
$ /R On 12/12/2008 Currency Future Sell 100 0.00
$ /R On 12/12/2008 Currency Future Buy 100 899.00
$ /R On 12/12/2008 Currency Future Buy 100 887.16
$ /R On 12/12/2008 Currency Future Sell 100 0.00
$ /R On 12/12/2008 Currency Future Sell 234 0.00
$ /R On 12/12/2008 Currency Future Buy 234 2,001.82
$ /R On 12/12/2008 Currency Future Buy 250 2,226.73
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Contract Strike C/P Buy/Sell No. of Contracts Value (R000's)
€/ R On 12/12/2008 Currency Future Buy 1 12.30
€/ R On 12/12/2008 Currency Future Sell 1 0.00
€ /R On 12/12/2008 Currency Future Buy 1 12.18
€/R On 12/12/2008 Currency Future Sell 1 0.00
€/ R On 12/12/2008 Currency Future Buy 20 246.51
€/ R On 12/12/2008 Currency Future Sell 20 0.00
€ /R On 12/12/2008 Currency Future Buy 50 617.50
€/R On 12/12/2008 Currency Future Sell 50 0.00
Dec 2008 ZAAD / R Currency F

ZAAD On 12/12/2008 Currency Future Buy 100 639.87
ZAAD On 12/12/2008 Currency Future Sell 100 0.00
ZAAD On 12/12/2008 Currency Future Buy 1,000 6,490.00
ZAAD On 12/12/2008 Currency Future Sell 1,000 0.00
Feb 2009 R157 Future

R157 On 05/02/2009 Bond Future Buy 10 12,997.72
R157 On 05/02/2009 Bond Future Sell 10 0.00
jOption On Nov 2008 R153 8.7!

R153 On 06/11/2008 Bond Future 8.75 Call Buy 250 0.00
R153 On 06/11/2008 Bond Future 8.75 Call Sell 250 0.00
jOption On Nov 2008 R153 9.2!

R153 On 06/11/2008 Bond Future 9.25 Put Sell 250 0.00
R153 On 06/11/2008 Bond Future 9.25 Put Buy 250 0.00
Jun 2009 £/ R Currency Future

£ /R On 12/06/2009 Currency Future Buy 114.18
£ /R On 12/06/2009 Currency Future Sell 0.00
Jun 2009 ZAAD / R Currency F

ZAAD On 12/06/2009 Currency Future Sell 100 0.00
ZAAD On 12/06/2009 Currency Future Buy 100 669.00
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Mar 2009 $ / R Currency Future
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Contract Strike C/P Buy/Sell No. of Contracts Value (R000's)

€ /R On 16/03/2009 Currency Future Buy 885 10,979.84
€/ R On 16/03/2009 Currency Future Sell 885 0.00
€ /R On 16/03/2009 Currency Future Sell 2,405 0.00
€ /R On 16/03/2009 Currency Future Buy 2,405 29,875.15

Mar 2009 ZAAD / R Currency F

ZAAD On 16/03/2009 Currency Future Buy 100 655.00
ZAAD On 16/03/2009 Currency Future Sell 100 0.00
ZAAD On 16/03/2009 Currency Future Sell 100 0.00
ZAAD On 16/03/2009 Currency Future Buy 100 653.52

Nov 2008 R153 Future

R153 On 06/11/2008 Bond Future Sell 1 0.00
R153 On 06/11/2008 Bond Future Buy 1 1,088.95
R153 On 06/11/2008 Bond Future Buy 330 359,178.40
R153 On 06/11/2008 Bond Future Sell 330 0.00

Nov 2008 R206 Future

R206 On 06/11/2008 Bond Future Sell 1,120 0.00
R206 On 06/11/2008 Bond Future Buy 1,120 1,084,127.86
Grand Total for Daily Detailed Turnover: 94,956 2,330,987.82
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