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JSE Interest Rate Exchange

Derivatives Daily Detailed Turnover Report

Date of Prinout: 25/11/2008

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

$ /R On 12/12/2008 Currency Future Sell 1 0.00
$ /R On 12/12/2008 Currency Future Buy 1 10.05
$ /R On 12/12/2008 Currency Future Sell 1 0.00
$ /R On 12/12/2008 Currency Future Buy 1 9.90
$ /R On 12/12/2008 Currency Future Buy 1 9.91
$ /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 9.95
$ /R On 12/12/2008 Currency Future Sell 1 0.00
$ /R On 12/12/2008 Currency Future Buy 1 10.00
$ /R On 12/12/2008 Currency Future Sell 1 0.00
$ /R On 12/12/2008 Currency Future Buy 1 9.98
$ /R On 12/12/2008 Currency Future Buy 1 10.11
$ /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 10.14
$ /R On 12/12/2008 Currency Future Buy 1 10.14
$ /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 9.79
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Contract Strike C/P Buy/Sell No. of Contracts Value (R000's)
$ /R On 12/12/2008 Currency Future Buy 5 49.89
$ /R On 12/12/2008 Currency Future Sell 5 0.00
$ /R On 12/12/2008 Currency Future Buy 5 49.89
$ /R On 12/12/2008 Currency Future Sell 5 0.00
$ /R On 12/12/2008 Currency Future Sell 5 0.00
$ /R On 12/12/2008 Currency Future Sell 5 0.00
$ /R On 12/12/2008 Currency Future Buy 5 49.87
$ /R On 12/12/2008 Currency Future Buy 5 50.00
$ /R On 12/12/2008 Currency Future Sell 5 0.00
$ /R On 12/12/2008 Currency Future Buy 5 49.87
$ /R On 12/12/2008 Currency Future Sell 5 0.00
$ /R On 12/12/2008 Currency Future Buy 5 49.89
$ /R On 12/12/2008 Currency Future Buy 5 49.91
$ /R On 12/12/2008 Currency Future Sell 5 0.00
$ /R On 12/12/2008 Currency Future Buy 7 69.65
$ /R On 12/12/2008 Currency Future Sell 7 0.00
$ /R On 12/12/2008 Currency Future Sell 9 0.00
$ /R On 12/12/2008 Currency Future Buy 9 90.99
$ /R On 12/12/2008 Currency Future Sell 10 0.00
$ /R On 12/12/2008 Currency Future Buy 10 100.40
$ /R On 12/12/2008 Currency Future Buy 10 101.60
$ /R On 12/12/2008 Currency Future Buy 10 100.00
$ /R On 12/12/2008 Currency Future Sell 10 0.00
$ /R On 12/12/2008 Currency Future Sell 10 0.00
$ /R On 12/12/2008 Currency Future Sell 10 0.00
$ /R On 12/12/2008 Currency Future Buy 10 99.90
$ /R On 12/12/2008 Currency Future Buy 10 99.06
$ /R On 12/12/2008 Currency Future Sell 10 0.00
$ /R On 12/12/2008 Currency Future Buy 10 99.14
$ /R On 12/12/2008 Currency Future Buy 10 98.20
$ /R On 12/12/2008 Currency Future Sell 10 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 40 0.00
$ /R On 12/12/2008 Currency Future Buy 50 505.00
$ /R On 12/12/2008 Currency Future Sell 50 0.00
$ /R On 12/12/2008 Currency Future Sell 50 0.00
$ /R On 12/12/2008 Currency Future Buy 50 505.66
$ /R On 12/12/2008 Currency Future Buy 100 1,004.60
$ /R On 12/12/2008 Currency Future Sell 100 0.00
$ /R On 12/12/2008 Currency Future Sell 150 0.00
$ /R On 12/12/2008 Currency Future Buy 150 1,513.13
$ /R On 12/12/2008 Currency Future Buy 200 1,990.10
$ /R On 12/12/2008 Currency Future Sell 200 0.00
$ /R On 12/12/2008 Currency Future Buy 200 1,989.90
$ /R On 12/12/2008 Currency Future Sell 200 0.00
$ /R On 12/12/2008 Currency Future Sell 250 0.00
$ /R On 12/12/2008 Currency Future Buy 250 2,529.55
$ /R On 12/12/2008 Currency Future Buy 250 2,488.93
$ /R On 12/12/2008 Currency Future Sell 250 0.00
$ /R On 12/12/2008 Currency Future Buy 365 3,572.62
$ /R On 12/12/2008 Currency Future Buy 365 3,5676.27
$ /R On 12/12/2008 Currency Future Sell 365 0.00
$ /R On 12/12/2008 Currency Future Sell 365 0.00
$ /R On 12/12/2008 Currency Future Sell 375 0.00
$ /R On 12/12/2008 Currency Future Buy 375 3,686.44
$ /R On 12/12/2008 Currency Future Sell 375 0.00
$ /R On 12/12/2008 Currency Future Buy 375 3,692.06
$ /R On 12/12/2008 Currency Future Buy 1,000 10,135.50
$ /R On 12/12/2008 Currency Future Sell 1,000 0.00
$ /R On 12/12/2008 Currency Future Sell 1,000 0.00
$ /R On 12/12/2008 Currency Future Buy 1,000 9,843.80
$ /R On 12/12/2008 Currency Future Buy 1,000 10,012.10
$ /R On 12/12/2008 Currency Future Sell 1,000 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 Buy 1,500 19,143.15
Dec 2008 ZAAD / R Currency F

ZAAD On 12/12/2008 Currency Future Buy 2 12.80
ZAAD On 12/12/2008 Currency Future Sell 2 0.00
ZAAD On 12/12/2008 Currency Future Sell 10 0.00
ZAAD On 12/12/2008 Currency Future Buy 10 63.47
ZAAD On 12/12/2008 Currency Future Buy 10 63.39
ZAAD On 12/12/2008 Currency Future Sell 10 0.00
ZAAD On 12/12/2008 Currency Future Sell 50 0.00
ZAAD On 12/12/2008 Currency Future Buy 50 322.50
Feb 2009 R157 Future

R157 On 05/02/2009 Bond Future Buy 10 13,405.67
R157 On 05/02/2009 Bond Future Sell 10 0.00
R157 On 05/02/2009 Bond Future Sell 120 0.00
R157 On 05/02/2009 Bond Future Buy 120 160,889.54
jOption On Dec 2009 $/R 12.3

$ /R On 14/12/2009 Currency Future 12.30 Call Sell 10,100 0.00
$ /R On 14/12/2009 Currency Future 12.30 Call Buy 10,100 0.00
jOption On Dec 2009 $ /R 9.9 (

$ /R On 14/12/2009 Currency Future 9.90 Call Sell 10,100 0.00
$ /R On 14/12/2009 Currency Future 9.90 Call Buy 10,100 0.00
Jun 2009 $ / R Currency Future

$ /R On 12/06/2009 Currency Future Buy 5 52.82
$ /R On 12/06/2009 Currency Future Sell 5 0.00
$ /R On 12/06/2009 Currency Future Sell 10 0.00
$ /R On 12/06/2009 Currency Future Sell 10 0.00
$ /R On 12/06/2009 Currency Future Buy 10 106.86
$ /R On 12/06/2009 Currency Future Buy 10 103.85
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Contract Strike C/P Buy/Sell No. of Contracts Value (R000's)
$ /R On 16/03/2009 Currency Future Sell 8 0.00
$ /R On 16/03/2009 Currency Future Buy 8 80.18
$ /R On 16/03/2009 Currency Future Buy 8 80.26
$ /R On 16/03/2009 Currency Future Sell 8 0.00
$ /R On 16/03/2009 Currency Future Sell 8 0.00
$ /R On 16/03/2009 Currency Future Buy 10 101.55
$ /R On 16/03/2009 Currency Future Sell 10 0.00
$ /R On 16/03/2009 Currency Future Sell 10 0.00
$ /R On 16/03/2009 Currency Future Buy 10 103.25
$ /R On 16/03/2009 Currency Future Sell 10 0.00
$ /R On 16/03/2009 Currency Future Buy 10 104.06
$ /R On 16/03/2009 Currency Future Sell 10 0.00
$ /R On 16/03/2009 Currency Future Buy 10 103.00
$ /R On 16/03/2009 Currency Future Buy 10 102.00
$ /R On 16/03/2009 Currency Future Sell 10 0.00
$ /R On 16/03/2009 Currency Future Sell 10 0.00
$ /R On 16/03/2009 Currency Future Sell 10 0.00
$ /R On 16/03/2009 Currency Future Sell 10 0.00
$ /R On 16/03/2009 Currency Future Sell 10 0.00
$ /R On 16/03/2009 Currency Future Buy 10 102.25
$ /R On 16/03/2009 Currency Future Buy 10 102.10
$ /R On 16/03/2009 Currency Future Sell 10 0.00
$ /R On 16/03/2009 Currency Future Buy 10 100.80
$ /R On 16/03/2009 Currency Future Buy 10 103.01
$ /R On 16/03/2009 Currency Future Buy 10 103.96
$ /R On 16/03/2009 Currency Future Sell 10 0.00
$ /R On 16/03/2009 Currency Future Buy 10 100.00
$ /R On 16/03/2009 Currency Future Sell 10 0.00
$ /R On 16/03/2009 Currency Future Buy 10 101.05
$ /R On 16/03/2009 Currency Future Buy 15 153.95
$ /R On 16/03/2009 Currency Future Sell 15 0.00
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