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JSE Interest Rate Exchange

Derivatives Daily Detailed Turnover Report

Date of Prinout: 04/03/2009

Contract Strike C/P Buy/Sell No. of Contracts Value (R000's)
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 10.78
$ /R On 12/06/2009 Currency Future Buy 3 32.41
$ /R On 12/06/2009 Currency Future Sell 3 0.00
$ /R On 12/06/2009 Currency Future Sell 3 0.00
$ /R On 12/06/2009 Currency Future Buy 3 32.22
$ /R On 12/06/2009 Currency Future Buy 4 43.10
$ /R On 12/06/2009 Currency Future Sell 4 0.00
$ /R On 12/06/2009 Currency Future Buy 5 53.71
$ /R On 12/06/2009 Currency Future Sell 5 0.00
$ /R On 12/06/2009 Currency Future Buy 10 106.80
$ /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 10 107.20
$ /R On 12/06/2009 Currency Future Sell 10 0.00
$ /R On 12/06/2009 Currency Future Buy 10 107.02
$ /R On 12/06/2009 Currency Future Buy 12 128.93
$ /R On 12/06/2009 Currency Future Sell 12 0.00
$ /R On 12/06/2009 Currency Future Sell 20 0.00
$ /R On 12/06/2009 Currency Future Buy 20 215.40
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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
$ /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

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

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
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Contract Strike C/P Buy/Sell No. of Contracts Value (R000's)
$ /R On 16/03/2009 Currency Future Sell 2 0.00
$ /R On 16/03/2009 Currency Future Buy 2 21.12
$ /R On 16/03/2009 Currency Future Buy 2 21.01
$ /R On 16/03/2009 Currency Future Sell 2 0.00
$ /R On 16/03/2009 Currency Future Buy 2 21.01
$ /R On 16/03/2009 Currency Future Sell 2 0.00
$ /R On 16/03/2009 Currency Future Sell 3 0.00
$ /R On 16/03/2009 Currency Future Buy 3 31.44
$ /R On 16/03/2009 Currency Future Sell 5 0.00
$ /R On 16/03/2009 Currency Future Buy 5 52.73
$ /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 52.68
$ /R On 16/03/2009 Currency Future Buy 5 52.70
$ /R On 16/03/2009 Currency Future Buy 6 63.02
$ /R On 16/03/2009 Currency Future Sell 6 0.00
$ /R On 16/03/2009 Currency Future Sell 8 0.00
$ /R On 16/03/2009 Currency Future Buy 8 84.36
$ /R On 16/03/2009 Currency Future Buy 10 105.67
$ /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 10 105.40
$ /R On 16/03/2009 Currency Future Sell 10 0.00
$ /R On 16/03/2009 Currency Future Buy 10 105.31
$ /R On 16/03/2009 Currency Future Sell 14 0.00
$ /R On 16/03/2009 Currency Future Buy 14 148.31
$ /R On 16/03/2009 Currency Future Buy 20 211.91
$ /R On 16/03/2009 Currency Future Sell 20 0.00
$ /R On 16/03/2009 Currency Future Buy 20 209.62
$ /R On 16/03/2009 Currency Future Sell 20 0.00
$ /R On 16/03/2009 Currency Future Sell 20 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
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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

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

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

ALBI On 07/05/2009 Index Future

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

May 2009 R186 Future
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Contract Strike C/P Buy/Sell No. of Contracts Value (R000's)
R186 On 07/05/2009 Bond Future Buy 1,132 1,405,959.51
R186 On 07/05/2009 Bond Future Sell 1,132 0.00
May 2009 R209 Future
R209 On 07/05/2009 Bond Future Buy 116 92,516.88
R209 On 07/05/2009 Bond Future Sell 116 0.00
R209 On 07/05/2009 Bond Future Buy 852 682,735.38
R209 On 07/05/2009 Bond Future Sell 852 0.00
Sep 2009 $ / R Currency Futur
$ /R On 14/09/2009 Currency Future Buy 54.50
$ /R On 14/09/2009 Currency Future Sell 0.00
$ /R On 14/09/2009 Currency Future Buy 14 151.96
$ /R On 14/09/2009 Currency Future Sell 14 0.00
Sep 2009 £/ R Currency Futur
£ /R On 14/09/2009 Currency Future Sell 0.00
£/ R On 14/09/2009 Currency Future Buy 76.53
12,762 2,910,120.24

Grand Total for Daily Detailed Turnover:
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