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JSE Interest Rate Exchange

Derivatives Daily Detailed Turnover Report

Date of Prinout: 02/04/2009

Contract Strike C/P Buy/Sell No. of Contracts Value (R000's)
Dec 2009 $ / R Currency Futur

$ /R On 14/12/2009 Currency Future Sell 40 0.00
$ /R On 14/12/2009 Currency Future Buy 40 391.01
jOption On Jun 2009 $/ R 9 Pu

$ /R On 12/06/2009 Currency Future 9.00 Put Sell 0.00
$ /R On 12/06/2009 Currency Future 9.00 Put Buy 0.00
Jun 2009 $ / R Currency Future

$ /R On 12/06/2009 Currency Future Buy 1 9.40
$ /R On 12/06/2009 Currency Future Sell 1 0.00
$ /R On 12/06/2009 Currency Future Sell 1 0.00
$ /R On 12/06/2009 Currency Future Buy 1 9.41
$ /R On 12/06/2009 Currency Future Sell 1 0.00
$ /R On 12/06/2009 Currency Future Buy 1 9.36
$ /R On 12/06/2009 Currency Future Sell 1 0.00
$ /R On 12/06/2009 Currency Future Buy 1 9.48
$ /R On 12/06/2009 Currency Future Sell 1 0.00
$ /R On 12/06/2009 Currency Future Buy 1 9.35
$ /R On 12/06/2009 Currency Future Sell 1 0.00
$ /R On 12/06/2009 Currency Future Buy 1 9.35
$ /R On 12/06/2009 Currency Future Buy 1 9.33

Page 1 of 9

2009/04/02, 06:14:44PM



$ /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
$ /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

Sell
Sell
Buy
Buy
Sell
Sell
Buy
Sell
Buy
Sell
Sell
Buy
Sell
Buy
Sell
Buy
Buy
Buy
Sell
Buy
Sell
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell

a ~ A A B DM DM D D D DB WO OO ODNDNDDNDNDNDNDNDDNDDNDDNDNDDNDDNDNDDNDNDNDNDN-_ A~ A A

0.00
0.00
9.37
9.41
0.00
0.00
18.74
0.00
18.90
0.00
0.00
18.70
0.00
19.05
0.00
18.94
18.75
18.60
0.00
28.11
0.00
0.00
28.41
0.00
37.60
0.00
38.00
0.00
38.00
0.00
37.64
0.00
37.60
0.00

Page 2 of 9

2009/04/02, 06:14:44PM



Contract Strike C/P Buy/Sell No. of Contracts Value (R000's)
$ /R On 12/06/2009 Currency Future Buy 5 47.04
$ /R On 12/06/2009 Currency Future Buy 5 47.00
$ /R On 12/06/2009 Currency Future Sell 5 0.00
$ /R On 12/06/2009 Currency Future Sell 5 0.00
$ /R On 12/06/2009 Currency Future Buy 5 47.15
$ /R On 12/06/2009 Currency Future Sell 5 0.00
$ /R On 12/06/2009 Currency Future Buy 5 47.25
$ /R On 12/06/2009 Currency Future Buy 5 47.25
$ /R On 12/06/2009 Currency Future Sell 5 0.00
$ /R On 12/06/2009 Currency Future Buy 5 46.90
$ /R On 12/06/2009 Currency Future Sell 5 0.00
$ /R On 12/06/2009 Currency Future Buy 5 46.75
$ /R On 12/06/2009 Currency Future Buy 5 46.75
$ /R On 12/06/2009 Currency Future Sell 5 0.00
$ /R On 12/06/2009 Currency Future Sell 5 0.00
$ /R On 12/06/2009 Currency Future Sell 5 0.00
$ /R On 12/06/2009 Currency Future Buy 5 46.80
$ /R On 12/06/2009 Currency Future Sell 5 0.00
$ /R On 12/06/2009 Currency Future Buy 5 46.76
$ /R On 12/06/2009 Currency Future Sell 5 0.00
$ /R On 12/06/2009 Currency Future Buy 5 46.80
$ /R On 12/06/2009 Currency Future Sell 5 0.00
$ /R On 12/06/2009 Currency Future Buy 5 46.90
$ /R On 12/06/2009 Currency Future Sell 5 0.00
$ /R On 12/06/2009 Currency Future Buy 5 47 .14
$ /R On 12/06/2009 Currency Future Sell 5 0.00
$ /R On 12/06/2009 Currency Future Buy 5 47.19
$ /R On 12/06/2009 Currency Future Sell 5 0.00
$ /R On 12/06/2009 Currency Future Buy 5 46.50
$ /R On 12/06/2009 Currency Future Buy 5 46.50
$ /R On 12/06/2009 Currency Future Sell 5 0.00
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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
$ /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
$ /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 Sell 10 0.00
$ /R On 12/06/2009 Currency Future Buy 15 140.25
$ /R On 12/06/2009 Currency Future Sell 15 0.00
$ /R On 12/06/2009 Currency Future Buy 15 140.25
$ /R On 12/06/2009 Currency Future Sell 15 0.00
$ /R On 12/06/2009 Currency Future Sell 20 0.00
$ /R On 12/06/2009 Currency Future Buy 20 189.10
$ /R On 12/06/2009 Currency Future Sell 20 0.00
$ /R On 12/06/2009 Currency Future Buy 20 189.30
$ /R On 12/06/2009 Currency Future Sell 20 0.00
$ /R On 12/06/2009 Currency Future Buy 20 188.02
$ /R On 12/06/2009 Currency Future Sell 25 0.00
$ /R On 12/06/2009 Currency Future Buy 25 233.81
$ /R On 12/06/2009 Currency Future Sell 25 0.00
$ /R On 12/06/2009 Currency Future Buy 25 233.79
$ /R On 12/06/2009 Currency Future Sell 25 0.00
$ /R On 12/06/2009 Currency Future Buy 25 233.78
$ /R On 12/06/2009 Currency Future Buy 26 247.00
$ /R On 12/06/2009 Currency Future Sell 26 0.00
$ /R On 12/06/2009 Currency Future Sell 27 0.00
$ /R On 12/06/2009 Currency Future Buy 27 253.17
$ /R On 12/06/2009 Currency Future Buy 30 283.57
$ /R On 12/06/2009 Currency Future Sell 30 0.00
$ /R On 12/06/2009 Currency Future Buy 30 283.09
$ /R On 12/06/2009 Currency Future Sell 30 0.00
$ /R On 12/06/2009 Currency Future Buy 35 327.30
$ /R On 12/06/2009 Currency Future Sell 35 0.00
$ /R On 12/06/2009 Currency Future Buy 35 326.98
$ /R On 12/06/2009 Currency Future Sell 35 0.00
$ /R On 12/06/2009 Currency Future Sell 36 0.00
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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
$ /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
$ /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 1,000 0.00
$ /R On 12/06/2009 Currency Future Buy 2,000 18,749.40
$ /R On 12/06/2009 Currency Future Sell 2,000 0.00
$ /R On 12/06/2009 Currency Future Buy 2,000 18,552.00
$ /R On 12/06/2009 Currency Future Sell 2,000 0.00
$ /R On 12/06/2009 Currency Future Buy 2,160 20,358.00
$ /R On 12/06/2009 Currency Future Sell 2,160 0.00
$ /R On 12/06/2009 Currency Future Buy 4,000 37,468.00
$ /R On 12/06/2009 Currency Future Sell 4,000 0.00
$ /R On 12/06/2009 Currency Future Buy 4,000 37,485.20
$ /R On 12/06/2009 Currency Future Sell 4,000 0.00
$ /R On 12/06/2009 Currency Future Buy 4,000 37,241.60
$ /R On 12/06/2009 Currency Future Sell 4,000 0.00
$ /R On 12/06/2009 Currency Future Buy 34,460 322,097.62
$ /R On 12/06/2009 Currency Future Sell 34,460 0.00
Jun 2009 £/ R Currency Future

£ /R On 12/06/2009 Currency Future Buy 1 13.74
£ /R On 12/06/2009 Currency Future Sell 1 0.00
£ /R On 12/06/2009 Currency Future Buy 25 342.75
£ /R On 12/06/2009 Currency Future Sell 25 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 12.50
€/ R On 12/06/2009 Currency Future Sell 2 0.00
€/ R On 12/06/2009 Currency Future Buy 2 25.00
€ /R On 12/06/2009 Currency Future Sell 4 0.00
€/ R On 12/06/2009 Currency Future Buy 4 50.00
€ /R On 12/06/2009 Currency Future Buy 5 62.75
€/ R On 12/06/2009 Currency Future Sell 5 0.00
€/ R On 12/06/2009 Currency Future Buy 5 62.35
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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

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

ZAAD On 12/06/2009 Currency Future

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

ALBI On 07/05/2009 Index Future

Sep 2009 $ / R Currency Futur:
$ /R On 14/09/2009 Currency Future

$ /R On 14/09/2009 Currency Future
$ /R On 14/09/2009 Currency Future
$ /R On 14/09/2009 Currency Future
$ /R On 14/09/2009 Currency Future
$ /R On 14/09/2009 Currency Future
$ /R On 14/09/2009 Currency Future
$ /R On 14/09/2009 Currency Future
$ /R On 14/09/2009 Currency Future
$ /R On 14/09/2009 Currency Future
$ /R On 14/09/2009 Currency Future
$ /R On 14/09/2009 Currency Future
$ /R On 14/09/2009 Currency Future
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Contract Strike C/P Buy/Sell No. of Contracts Value (R000's)
$ / R On 14/09/2009 Currency Future Buy 10 95.34
$ /R On 14/09/2009 Currency Future Buy 15 143.60
$ /R On 14/09/2009 Currency Future Sell 15 0.00
$ /R On 14/09/2009 Currency Future Sell 20 0.00
$ /R On 14/09/2009 Currency Future Buy 20 189.00
$ /R On 14/09/2009 Currency Future Buy 20 190.00
$ /R On 14/09/2009 Currency Future Sell 20 0.00
$ /R On 14/09/2009 Currency Future Buy 25 236.19
$ / R On 14/09/2009 Currency Future Sell 25 0.00
$ /R On 14/09/2009 Currency Future Sell 25 0.00
$ /R On 14/09/2009 Currency Future Buy 25 235.80
$ / R On 14/09/2009 Currency Future Buy 30 285.00
$ / R On 14/09/2009 Currency Future Sell 30 0.00
Sep 2009 €/ R Currency Futur
€ /R On 14/09/2009 Currency Future Sell 1 0.00
€/ R On 14/09/2009 Currency Future Buy 1 12.77
57,529 540,104.15

Grand Total for Daily Detailed Turnover:
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