Yield-2<

JSE Interest Rate Exchange

Derivatives Daily Detailed Turnover Report

Date of Prinout: 19/12/2008

Contract Strike C/P Buy/Sell No. of Contracts Value (R000's)
Feb 2009 GOVI Future

GOVI On 05/02/2009 jGovi Buy 6,198.24
GOVI On 05/02/2009 jGovi Sell 0.00
Feb 2009 R157 Future

R157 On 05/02/2009 Bond Future Buy 2 2,791.55
R157 On 05/02/2009 Bond Future Sell 2 0.00
R157 On 05/02/2009 Bond Future Sell 2 0.00
R157 On 05/02/2009 Bond Future Buy 2 2,791.55
R157 On 05/02/2009 Bond Future Buy 3 4,187.32
R157 On 05/02/2009 Bond Future Sell 3 0.00
R157 On 05/02/2009 Bond Future Sell 3 0.00
R157 On 05/02/2009 Bond Future Buy 3 4,187.32
R157 On 05/02/2009 Bond Future Sell 4 0.00
R157 On 05/02/2009 Bond Future Buy 4 5,583.10
R157 On 05/02/2009 Bond Future Sell 4 0.00
R157 On 05/02/2009 Bond Future Buy 4 5,583.10
R157 On 05/02/2009 Bond Future Buy 5 6,978.87
R157 On 05/02/2009 Bond Future Sell 5 0.00
R157 On 05/02/2009 Bond Future Buy 5 6,978.87
R157 On 05/02/2009 Bond Future Sell 5 0.00
R157 On 05/02/2009 Bond Future Buy 5 6,978.87
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R157 On 05/02/2009 Bond Future
R157 On 05/02/2009 Bond Future
R157 On 05/02/2009 Bond Future
R157 On 05/02/2009 Bond Future
R157 On 05/02/2009 Bond Future
R157 On 05/02/2009 Bond Future
R157 On 05/02/2009 Bond Future
R157 On 05/02/2009 Bond Future
R157 On 05/02/2009 Bond Future
R157 On 05/02/2009 Bond Future
R157 On 05/02/2009 Bond Future
R157 On 05/02/2009 Bond Future
R157 On 05/02/2009 Bond Future
R157 On 05/02/2009 Bond Future
R157 On 05/02/2009 Bond Future
R157 On 05/02/2009 Bond Future
R157 On 05/02/2009 Bond Future
R157 On 05/02/2009 Bond Future
R157 On 05/02/2009 Bond Future
R157 On 05/02/2009 Bond Future
R157 On 05/02/2009 Bond Future
R157 On 05/02/2009 Bond Future
R157 On 05/02/2009 Bond Future
R157 On 05/02/2009 Bond Future
R157 On 05/02/2009 Bond Future
R157 On 05/02/2009 Bond Future
R157 On 05/02/2009 Bond Future
R157 On 05/02/2009 Bond Future
R157 On 05/02/2009 Bond Future
R157 On 05/02/2009 Bond Future
R157 On 05/02/2009 Bond Future
R157 On 05/02/2009 Bond Future
R157 On 05/02/2009 Bond Future
R157 On 05/02/2009 Bond Future
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Contract Strike C/P Buy/Sell No. of Contracts Value (R000's)
R157 On 05/02/2009 Bond Future Sell 81 0.00
R157 On 05/02/2009 Bond Future Sell 81 0.00
R157 On 05/02/2009 Bond Future Buy 81 113,057.75
R157 On 05/02/2009 Bond Future Buy 100 139,577.47
R157 On 05/02/2009 Bond Future Sell 100 0.00
R157 On 05/02/2009 Bond Future Sell 152 0.00
R157 On 05/02/2009 Bond Future Buy 152 212,157.75
R157 On 05/02/2009 Bond Future Buy 162 226,115.50
R157 On 05/02/2009 Bond Future Sell 162 0.00
R157 On 05/02/2009 Bond Future Buy 452 630,890.16
R157 On 05/02/2009 Bond Future Sell 452 0.00
R157 On 05/02/2009 Bond Future Buy 1,300 1,814,482.54
R157 On 05/02/2009 Bond Future Sell 1,300 0.00
jOption On Dec 2009 $ /R 10.5

$ /R On 14/12/2009 Currency Future 10.55 Call Buy 78 0.00
$ /R On 14/12/2009 Currency Future 10.55 Call Sell 78 0.00
jOption On Dec 2009 $ /R 12.3

$ /R On 14/12/2009 Currency Future 12.30 Call Buy 84 0.00
$ /R On 14/12/2009 Currency Future 12.30 Call Sell 84 0.00
jOption On Dec 2009 $/R13 C

$ /R On 14/12/2009 Currency Future 13.00 Call Buy 78 0.00
$ /R On 14/12/2009 Currency Future 13.00 Call Sell 78 0.00
jOption On Dec 2009 $ /R 9.9 (

$ /R On 14/12/2009 Currency Future 9.90 Call Buy 84 0.00
$ /R On 14/12/2009 Currency Future 9.90 Call Sell 84 0.00
Jun 2009 $ / R Currency Future

$ /R On 12/06/2009 Currency Future Sell 1 0.00
$ /R On 12/06/2009 Currency Future Buy 1 10.08
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Jun 2009 £/ R Currency Future
£ /R On 12/06/2009 Currency Future

£ /R On 12/06/2009 Currency Future

Jun 2009 € / R Currency Future
€ /R On 12/06/2009 Currency Future

€/ R On 12/06/2009 Currency Future

Mar 2009 $ / R Currency Future
$ /R On 16/03/2009 Currency Future

$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 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 Sell 5 0.00
$ /R On 16/03/2009 Currency Future Buy 6 59.33
$ /R On 16/03/2009 Currency Future Sell 6 0.00
$ /R On 16/03/2009 Currency Future Sell 6 0.00
$ /R On 16/03/2009 Currency Future Buy 6 59.82
$ /R On 16/03/2009 Currency Future Sell 7 0.00
$ /R On 16/03/2009 Currency Future Buy 7 70.32
$ /R On 16/03/2009 Currency Future Sell 7 0.00
$ /R On 16/03/2009 Currency Future Buy 7 70.07
$ /R On 16/03/2009 Currency Future Sell 8 0.00
$ /R On 16/03/2009 Currency Future Buy 8 79.76
$ /R On 16/03/2009 Currency Future Buy 10 99.05
$ /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 99.05
$ /R On 16/03/2009 Currency Future Buy 10 100.10
$ /R On 16/03/2009 Currency Future Sell 10 0.00
$ /R On 16/03/2009 Currency Future Buy 10 98.85
$ /R On 16/03/2009 Currency Future Buy 10 98.89
$ /R On 16/03/2009 Currency Future Sell 10 0.00
$ /R On 16/03/2009 Currency Future Buy 10 98.85
$ /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 99.90
$ /R On 16/03/2009 Currency Future Sell 10 0.00
$ /R On 16/03/2009 Currency Future Buy 10 100.15
$ /R On 16/03/2009 Currency Future Buy 15 148.49
$ /R On 16/03/2009 Currency Future Sell 15 0.00
$ /R On 16/03/2009 Currency Future Buy 15 150.23
$ /R On 16/03/2009 Currency Future Sell 15 0.00
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$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 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
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
$ /R On 16/03/2009 Currency Future
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Mar 2009 £ / R Currency Futur¢
£ /R On 16/03/2009 Currency Future

£ /R On 16/03/2009 Currency Future
£ /R On 16/03/2009 Currency Future
£ /R On 16/03/2009 Currency Future
£ /R On 16/03/2009 Currency Future
£ /R On 16/03/2009 Currency Future
£ /R On 16/03/2009 Currency Future
£ /R On 16/03/2009 Currency Future
£ /R On 16/03/2009 Currency Future
£ /R On 16/03/2009 Currency Future
£ /R On 16/03/2009 Currency Future
£ /R On 16/03/2009 Currency Future
£ /R On 16/03/2009 Currency Future
£ /R On 16/03/2009 Currency Future
£ /R On 16/03/2009 Currency Future
£ /R On 16/03/2009 Currency Future
£ /R On 16/03/2009 Currency Future
£ /R On 16/03/2009 Currency Future
£ /R On 16/03/2009 Currency Future
£ /R On 16/03/2009 Currency Future

Mar 2009 € / R Currency Futur¢
€/ R On 16/03/2009 Currency Future

€/ R On 16/03/2009 Currency Future
€ /R On 16/03/2009 Currency Future
€/ R On 16/03/2009 Currency Future
€/ R On 16/03/2009 Currency Future
€/ R On 16/03/2009 Currency Future
€ /R On 16/03/2009 Currency Future
€/ R On 16/03/2009 Currency Future
€/ R On 16/03/2009 Currency Future
€/ R On 16/03/2009 Currency Future
€ /R On 16/03/2009 Currency Future
€/ R On 16/03/2009 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 Sell 40 0.00
€/ R On 16/03/2009 Currency Future Buy 40 559.00
€ /R On 16/03/2009 Currency Future Buy 143 1,987.70
€ /R On 16/03/2009 Currency Future Sell 143 0.00
Mar 2009 ZAAD / R Currency F

ZAAD On 16/03/2009 Currency Future Buy 50 340.76
ZAAD On 16/03/2009 Currency Future Sell 50 0.00
ZAAD On 16/03/2009 Currency Future Buy 100 679.60
ZAAD On 16/03/2009 Currency Future Sell 100 0.00
ZAAD On 16/03/2009 Currency Future Buy 100 680.52
ZAAD On 16/03/2009 Currency Future Sell 100 0.00

36,255 3,973,236.91

Grand Total for Daily Detailed Turnover:
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