Yield-2<

JSE Interest Rate Exchange

Derivatives Daily Detailed Turnover Report

Date of Prinout: 04/02/2009

Contract Strike C/P Buy/Sell No. of Contracts Value (R000's)
Feb 2009 R153 Future

R153 On 05/02/2009 Bond Future Sell 1,228 0.00
R153 On 05/02/2009 Bond Future Buy 1,228 1,407,718.54
Feb 2009 R157 Future

R157 On 05/02/2009 Bond Future Sell 196 0.00
R157 On 05/02/2009 Bond Future Buy 196 267,379.65
R157 On 05/02/2009 Bond Future Sell 772 0.00
R157 On 05/02/2009 Bond Future Buy 772 1,053,148.43
Feb 2009 R186 Future

R186 On 05/02/2009 Bond Future Buy 162 203,058.48
R186 On 05/02/2009 Bond Future Sell 162 0.00
R186 On 05/02/2009 Bond Future Buy 600 753,668.04
R186 On 05/02/2009 Bond Future Sell 600 0.00
Jun 2009 $ / R Currency Future

$ /R On 12/06/2009 Currency Future Buy 5 51.53
$ /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 Buy 10 103.05
$ /R On 12/06/2009 Currency Future Sell 30 0.00
$ /R On 12/06/2009 Currency Future Buy 30 309.00
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$ /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

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
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€/ R On 12/06/2009 Currency Future

Jun 2009 ZAAD / R Currency F
ZAAD On 12/06/2009 Currency Future

ZAAD 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
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Contract Strike C/P Buy/Sell No. of Contracts Value (R000's)
$ /R On 16/03/2009 Currency Future Buy 5 51.10
$ /R On 16/03/2009 Currency Future Sell 5 0.00
$ /R On 16/03/2009 Currency Future Buy 5 51.10
$ /R On 16/03/2009 Currency Future Sell 5 0.00
$ /R On 16/03/2009 Currency Future Buy 5 51.10
$ /R On 16/03/2009 Currency Future Sell 5 0.00
$ /R On 16/03/2009 Currency Future Sell 5 0.00
$ /R On 16/03/2009 Currency Future Buy 5 50.90
$ /R On 16/03/2009 Currency Future Buy 5 50.69
$ /R On 16/03/2009 Currency Future Sell 6 0.00
$ /R On 16/03/2009 Currency Future Buy 6 60.76
$ /R On 16/03/2009 Currency Future Sell 6 0.00
$ /R On 16/03/2009 Currency Future Buy 6 61.20
$ /R On 16/03/2009 Currency Future Sell 6 0.00
$ /R On 16/03/2009 Currency Future Buy 6 60.77
$ /R On 16/03/2009 Currency Future Buy 7 71.01
$ /R On 16/03/2009 Currency Future Sell 7 0.00
$ /R On 16/03/2009 Currency Future Buy 10 101.51
$ /R On 16/03/2009 Currency Future Sell 10 0.00
$ /R On 16/03/2009 Currency Future Buy 10 101.60
$ /R On 16/03/2009 Currency Future Sell 10 0.00
$ /R On 16/03/2009 Currency Future Buy 10 101.41
$ /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 10 102.30
$ /R On 16/03/2009 Currency Future Buy 10 102.30
$ /R On 16/03/2009 Currency Future Buy 10 101.49
$ /R On 16/03/2009 Currency Future Sell 10 0.00
$ /R On 16/03/2009 Currency Future Buy 10 102.30
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Contract Strike C/P Buy/Sell No. of Contracts Value (R000's)
$ /R On 16/03/2009 Currency Future Sell 1,000 0.00
$ /R On 16/03/2009 Currency Future Buy 1,000 10,170.50
$ /R On 16/03/2009 Currency Future Sell 1,000 0.00
$ /R On 16/03/2009 Currency Future Buy 1,000 10,149.90
$ /R On 16/03/2009 Currency Future Buy 1,262 12,898.52
$ /R On 16/03/2009 Currency Future Sell 1,262 0.00
$ /R On 16/03/2009 Currency Future Sell 4,910 0.00
$ /R On 16/03/2009 Currency Future Buy 4,910 50,183.64
$ /R On 16/03/2009 Currency Future Buy 5,000 51,047.00
$ /R On 16/03/2009 Currency Future Buy 5,000 51,023.50
$ /R On 16/03/2009 Currency Future Sell 5,000 0.00
$ /R On 16/03/2009 Currency Future Sell 5,000 0.00
$ /R On 16/03/2009 Currency Future Sell 5,000 0.00
$ /R On 16/03/2009 Currency Future Buy 5,000 50,572.50
$ /R On 16/03/2009 Currency Future Sell 7,939 0.00
$ /R On 16/03/2009 Currency Future Buy 7,939 81,221.53
Mar 2009 £ / R Currency Future

£ /R On 16/03/2009 Currency Future Buy 35 514.44
£ /R On 16/03/2009 Currency Future Sell 35 0.00
£ /R On 16/03/2009 Currency Future Sell 35 0.00
£ /R On 16/03/2009 Currency Future Buy 35 514.44
£ /R On 16/03/2009 Currency Future Sell 70 0.00
£ /R On 16/03/2009 Currency Future Buy 70 1,028.87
Mar 2009 € / R Currency Futur¢

€ /R On 16/03/2009 Currency Future Sell 1 0.00
€/ R On 16/03/2009 Currency Future Buy 1 13.01
€/ R On 16/03/2009 Currency Future Sell 5 0.00
€/ R On 16/03/2009 Currency Future Buy 5 65.00
€ /R On 16/03/2009 Currency Future Buy 20 260.80
€ /R On 16/03/2009 Currency Future Sell 20 0.00
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May 2009 R157 Future
R157 On 07/05/2009 Bond Future

R157 On 07/05/2009 Bond Future
R157 On 07/05/2009 Bond Future
R157 On 07/05/2009 Bond Future

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

R186 On 07/05/2009 Bond Future

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

R206 On 07/05/2009 Bond Future

Sep 2009 ZAAD / R Currency F
ZAAD On 14/09/2009 Currency Future

ZAAD On 14/09/2009 Currency Future

Grand Total for Daily Detailed Turnover:
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