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JSE Interest Rate Exchange

Derivatives Daily Detailed Turnover Report

Date of Prinout: 23/06/2009

Contract Strike C/P Buy/Sell No. of Contracts Value (R000's)
Aug 2009 R186 Future

R186 On 06/08/2009 Bond Future Buy 50 57,465.54
R186 On 06/08/2009 Bond Future Sell 50 0.00
Dec 2009 $ / R Currency Futur

$ /R On 14/12/2009 Currency Future Sell 5 0.00
$ /R On 14/12/2009 Currency Future Buy 5 42.28
$ /R On 14/12/2009 Currency Future Buy 5 42.55
$ /R On 14/12/2009 Currency Future Sell 5 0.00
$ /R On 14/12/2009 Currency Future Sell 25 0.00
$ /R On 14/12/2009 Currency Future Buy 25 212.75
$ /R On 14/12/2009 Currency Future Sell 25 0.00
$ /R On 14/12/2009 Currency Future Buy 25 212.88
$ /R On 14/12/2009 Currency Future Sell 324 0.00
$ /R On 14/12/2009 Currency Future Buy 324 2,766.25
$ /R On 14/12/2009 Currency Future Sell 324 0.00
$ /R On 14/12/2009 Currency Future Buy 324 2,763.01
Dec 2009 £/ R Currency Futur

£ /R On 14/12/2009 Currency Future Buy 1 13.84
£ /R On 14/12/2009 Currency Future Sell 1 0.00
£ /R On 14/12/2009 Currency Future Buy 200 2,765.04
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£ /R On 14/12/2009 Currency Future

Mar 2010 $ / R Currency Future
$ /R On 15/03/2010 Currency Future

$ /R On 15/03/2010 Currency Future
$ /R On 15/03/2010 Currency Future
$ /R On 15/03/2010 Currency Future

Sep 2009 $ / R Currency Futuri
$ / 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
$ /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 6 50.40
$ /R On 14/09/2009 Currency Future Sell 6 0.00
$ /R On 14/09/2009 Currency Future Sell 6 0.00
$ /R On 14/09/2009 Currency Future Buy 6 50.16
$ /R On 14/09/2009 Currency Future Sell 8 0.00
$ /R On 14/09/2009 Currency Future Buy 8 66.67
$ /R On 14/09/2009 Currency Future Sell 8 0.00
$ /R On 14/09/2009 Currency Future Buy 8 66.96
$ / R On 14/09/2009 Currency Future Sell 8 0.00
$ /R On 14/09/2009 Currency Future Buy 8 66.99
$ /R On 14/09/2009 Currency Future Sell 10 0.00
$ /R On 14/09/2009 Currency Future Buy 10 83.30
$ / R On 14/09/2009 Currency Future Buy 10 83.46
$ /R On 14/09/2009 Currency Future Sell 10 0.00
$ /R On 14/09/2009 Currency Future Sell 10 0.00
$ /R On 14/09/2009 Currency Future Buy 10 82.70
$ /R On 14/09/2009 Currency Future Sell 10 0.00
$ /R On 14/09/2009 Currency Future Buy 10 83.35
$ /R On 14/09/2009 Currency Future Buy 10 84.00
$ /R On 14/09/2009 Currency Future Buy 10 83.80
$ /R On 14/09/2009 Currency Future Buy 10 83.90
$ /R On 14/09/2009 Currency Future Buy 10 83.80
$ /R On 14/09/2009 Currency Future Sell 10 0.00
$ / R On 14/09/2009 Currency Future Sell 10 0.00
$ /R On 14/09/2009 Currency Future Buy 10 83.86
$ /R On 14/09/2009 Currency Future Sell 10 0.00
$ /R On 14/09/2009 Currency Future Sell 10 0.00
$ /R On 14/09/2009 Currency Future Sell 10 0.00
$ /R On 14/09/2009 Currency Future Buy 10 83.80
$ /R On 14/09/2009 Currency Future Sell 10 0.00
$ /R On 14/09/2009 Currency Future Sell 14 0.00
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$ /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
$ /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
$ / 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 89 744 .95

$ /R On 14/09/2009 Currency Future Sell 95 0.00

$ /R On 14/09/2009 Currency Future Buy 95 797.88

$ /R On 14/09/2009 Currency Future Buy 100 836.81

$ /R On 14/09/2009 Currency Future Sell 100 0.00

$ /R On 14/09/2009 Currency Future Buy 100 837.85

$ /R On 14/09/2009 Currency Future Sell 100 0.00
$ /R On 14/09/2009 Currency Future Sell 125 0.00
$ / R On 14/09/2009 Currency Future Buy 125 1,043.45
$ / R On 14/09/2009 Currency Future Buy 125 1,044.70
$ /R On 14/09/2009 Currency Future Sell 125 0.00
$ / R On 14/09/2009 Currency Future Sell 125 0.00
$ / R On 14/09/2009 Currency Future Sell 125 0.00
$ / R On 14/09/2009 Currency Future Buy 125 1,044.24
$ /R On 14/09/2009 Currency Future Buy 125 1,045.49
$ /R On 14/09/2009 Currency Future Sell 126 0.00
$ /R On 14/09/2009 Currency Future Buy 126 1,052.10
$ /R On 14/09/2009 Currency Future Sell 195 0.00
$ /R On 14/09/2009 Currency Future Buy 195 1,632.15
$ /R On 14/09/2009 Currency Future Sell 250 0.00
$ /R On 14/09/2009 Currency Future Buy 250 2,090.63
$ /R On 14/09/2009 Currency Future Buy 250 2,090.00
$ /R On 14/09/2009 Currency Future Sell 250 0.00
$ / R On 14/09/2009 Currency Future Sell 364 0.00
$ /R On 14/09/2009 Currency Future Buy 364 3,005.73
$ /R On 14/09/2009 Currency Future Sell 364 0.00
$ /R On 14/09/2009 Currency Future Buy 364 2,979.34
$ /R On 14/09/2009 Currency Future Sell 400 0.00
$ /R On 14/09/2009 Currency Future Buy 400 3,349.40
$ /R On 14/09/2009 Currency Future Buy 498 4,163.98
$ /R On 14/09/2009 Currency Future Sell 498 0.00
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$ /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

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

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

Grand Total for Daily Detailed Turnover:
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255,124.95
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