Yield-2<

JSE Interest Rate Exchange

Derivatives Daily Detailed Turnover Report

Date of Prinout: 30/01/2009

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

ALBI On 05/02/2009 Index Future Sell 20 0.00
ALBI On 05/02/2009 Index Future Buy 20 0.00
ALBI On 05/02/2009 Index Future Buy 50 0.00
ALBI On 05/02/2009 Index Future Sell 50 0.00
Feb 2009 GOVI Future

GOVI On 05/02/2009 jGovi Sell 362 0.00
GOVI On 05/02/2009 jGovi Buy 362 1,083,911.26
Feb 2009 R153 Future

R153 On 05/02/2009 Bond Future Sell 0.00
R153 On 05/02/2009 Bond Future Buy 3,447.53
Feb 2009 R157 Future

R157 On 05/02/2009 Bond Future Sell 14 0.00
R157 On 05/02/2009 Bond Future Buy 14 19,268.98
R157 On 05/02/2009 Bond Future Sell 94 0.00
R157 On 05/02/2009 Bond Future Buy 94 129,377.42
R157 On 05/02/2009 Bond Future Sell 1,300 0.00
R157 On 05/02/2009 Bond Future Buy 1,300 1,784,125.98
Feb 2009 R201 Future
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R201 On 05/02/2009 Bond Future
R201 On 05/02/2009 Bond Future

Feb 2009 R203 Future
R203 On 05/02/2009 Bond Future

R203 On 05/02/2009 Bond Future

Feb 2009 R204 Future
R204 On 05/02/2009 Bond Future

R204 On 05/02/2009 Bond Future

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

$ /R On 12/06/2009 Currency Future
$ /R On 12/06/2009 Currency Future
$ /R On 12/06/2009 Currency Future
$ /R On 12/06/2009 Currency Future
$ /R On 12/06/2009 Currency Future
$ /R On 12/06/2009 Currency Future
$ /R On 12/06/2009 Currency Future
$ /R On 12/06/2009 Currency Future
$ /R On 12/06/2009 Currency Future
$ /R On 12/06/2009 Currency Future
$ /R On 12/06/2009 Currency Future
$ /R On 12/06/2009 Currency Future
$ /R On 12/06/2009 Currency Future
$ /R On 12/06/2009 Currency Future
$ /R On 12/06/2009 Currency Future
$ /R On 12/06/2009 Currency Future
$ /R On 12/06/2009 Currency Future
$ /R On 12/06/2009 Currency Future
$ /R On 12/06/2009 Currency Future
$ /R On 12/06/2009 Currency Future
$ /R On 12/06/2009 Currency Future
$ /R On 12/06/2009 Currency Future
$ /R On 12/06/2009 Currency Future
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Contract Strike C/P Buy/Sell No. of Contracts Value (R000's)
$ /R On 12/06/2009 Currency Future Sell 10 0.00
$ /R On 12/06/2009 Currency Future Buy 10 105.12
$ /R On 12/06/2009 Currency Future Sell 500 0.00
$ /R On 12/06/2009 Currency Future Buy 500 5,207.15
$ /R On 12/06/2009 Currency Future Sell 500 0.00
$ /R On 12/06/2009 Currency Future Buy 500 5,235.00
$ /R On 12/06/2009 Currency Future Sell 500 0.00
$ /R On 12/06/2009 Currency Future Buy 500 5,258.50
$ /R On 12/06/2009 Currency Future Sell 1,000 0.00
$ /R On 12/06/2009 Currency Future Buy 1,000 10,475.60
Jun 2009 £/ R Currency Future

£ /R On 12/06/2009 Currency Future Sell 0.00
£ /R On 12/06/2009 Currency Future Buy 75.13
£ /R On 12/06/2009 Currency Future Buy 20 300.00
£ /R On 12/06/2009 Currency Future Sell 20 0.00
Jun 2009 €/ R Currency Future

€/ R On 12/06/2009 Currency Future Sell 15 0.00
€/ R On 12/06/2009 Currency Future Buy 15 203.18
Jun 2009 ZAAD / R Currency F

ZAAD On 12/06/2009 Currency Future Buy 60 400.46
ZAAD On 12/06/2009 Currency Future Sell 60 0.00
ZAAD On 12/06/2009 Currency Future Sell 100 0.00
ZAAD On 12/06/2009 Currency Future Buy 100 667.40
Mar 2009 $ / R Currency Future

$ /R On 16/03/2009 Currency Future Buy 1 10.27
$ /R On 16/03/2009 Currency Future Sell 1 0.00
$ /R On 16/03/2009 Currency Future Buy 1 10.24
$ /R On 16/03/2009 Currency Future Sell 1 0.00
$ /R On 16/03/2009 Currency Future Sell 2 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 Sell 10 0.00
$ /R On 16/03/2009 Currency Future Buy 10 102.44
$ /R On 16/03/2009 Currency Future Buy 10 103.00
$ /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 10 102.70
$ /R On 16/03/2009 Currency Future Buy 10 102.69
$ /R On 16/03/2009 Currency Future Sell 10 0.00
$ /R On 16/03/2009 Currency Future Buy 10 102.69
$ /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 10 102.69
$ /R On 16/03/2009 Currency Future Sell 10 0.00
$ /R On 16/03/2009 Currency Future Buy 10 102.86
$ /R On 16/03/2009 Currency Future Buy 10 102.80
$ /R On 16/03/2009 Currency Future Buy 10 102.89
$ /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 10 102.65
$ /R On 16/03/2009 Currency Future Buy 10 102.50
$ /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 15 0.00
$ /R On 16/03/2009 Currency Future Buy 15 154.95
$ /R On 16/03/2009 Currency Future Buy 20 205.70
$ /R On 16/03/2009 Currency Future Sell 20 0.00
$ /R On 16/03/2009 Currency Future Sell 20 0.00
$ /R On 16/03/2009 Currency Future Buy 20 204.88
$ /R On 16/03/2009 Currency Future Sell 20 0.00
$ /R On 16/03/2009 Currency Future Buy 20 204.95
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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 Buy 1,000 10,236.00
$ /R On 16/03/2009 Currency Future Sell 1,000 0.00
$ /R On 16/03/2009 Currency Future Buy 2,500 25,750.00
$ /R On 16/03/2009 Currency Future Sell 2,500 0.00
$ /R On 16/03/2009 Currency Future Buy 2,500 25,478.00
$ /R On 16/03/2009 Currency Future Sell 2,500 0.00
$ /R On 16/03/2009 Currency Future Sell 2,680 0.00
$ /R On 16/03/2009 Currency Future Buy 2,680 27,362.80
$ /R On 16/03/2009 Currency Future Buy 2,800 28,602.00
$ /R On 16/03/2009 Currency Future Sell 2,800 0.00
Mar 2009 £ / R Currency Futur¢

£ /R On 16/03/2009 Currency Future Buy 2 29.50
£ /R On 16/03/2009 Currency Future Sell 2 0.00
£ /R On 16/03/2009 Currency Future Buy 5 73.05
£ /R On 16/03/2009 Currency Future Sell 5 0.00
£ /R On 16/03/2009 Currency Future Buy 5 73.09
£ /R On 16/03/2009 Currency Future Sell 5 0.00
£ /R On 16/03/2009 Currency Future Buy 5 73.75
£ /R On 16/03/2009 Currency Future Sell 5 0.00
£ /R On 16/03/2009 Currency Future Buy 7 102.90
£ /R On 16/03/2009 Currency Future Sell 7 0.00
£ /R On 16/03/2009 Currency Future Buy 10 146.50
£ /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 10 147.00
£ /R On 16/03/2009 Currency Future Buy 50 738.75
£ /R On 16/03/2009 Currency Future Sell 50 0.00
£ /R On 16/03/2009 Currency Future Sell 300 0.00
£ /R On 16/03/2009 Currency Future Buy 300 4,313.49

Mar 2009 € / R Currency Future
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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

May 2009 ALBI Future
ALBI On 07/05/2009 Index Future

ALBI On 07/05/2009 Index Future
ALBI On 07/05/2009 Index Future
ALBI On 07/05/2009 Index Future

May 2009 GOVI Future
GOVI On 07/05/2009 jGovi

GOVI On 07/05/2009 jGovi

May 2009 R186 Future
R186 On 07/05/2009 Bond Future

R186 On 07/05/2009 Bond Future

May 2009 R201 Future
R201 On 07/05/2009 Bond Future

R201 On 07/05/2009 Bond Future

May 2009 R203 Future
R203 On 07/05/2009 Bond Future

R203 On 07/05/2009 Bond Future
R203 On 07/05/2009 Bond Future
R203 On 07/05/2009 Bond Future
R203 On 07/05/2009 Bond Future
R203 On 07/05/2009 Bond Future

May 2009 R204 Future
R204 On 07/05/2009 Bond Future

R204 On 07/05/2009 Bond Future

May 2009 R206 Future
R206 On 07/05/2009 Bond Future

R206 On 07/05/2009 Bond Future
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Contract Strike C/P Buy/Sell No. of Contracts Value (R000's)
May 2009 R209 Future

R209 On 07/05/2009 Bond Future Sell 160 0.00

R209 On 07/05/2009 Bond Future Buy 160 142,008.93

R209 On 07/05/2009 Bond Future Sell 4,073 0.00

R209 On 07/05/2009 Bond Future Buy 4,073 3,565,337.61

Sep 2009 ZAAD / R Currency F

ZAAD On 14/09/2009 Currency Future Buy 30 202.50

ZAAD On 14/09/2009 Currency Future Sell 30 0.00

Grand Total for Daily Detailed Turnover: 33,012 17,922,046.78
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