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JSE Interest Rate Exchange

Currency Future Turnover Summary

Date 03/06/2008

Contract Product No of Trades No. of Contracts Foreign Value Value in Rand
$ /R 13-Jun-2008 Currency Future 8 1,165 1,165,000.00 9,054,094.20
€ /R 13-Jun-2008 Currency Future 2 32 32,000.00 386,564.00
$ /R 15-Sep-2008 Currency Future 7 488 488,000.00 3,879,941.00
€ /R 15-Sep-2008 Currency Future 1 2 2,000.00 24,800.00
$ /R 12-Dec-2008 Currency Future 8 4,770 4,770,000.00 38,719,560.50
£ / R 12-Dec-2008 Currency Future 6 66 66,000.00 1,048,081.00
€ /R 12-Dec-2008 Currency Future 5 79 79,000.00 1,000,686.50
ZAAD 12-Dec-2008 Currency Future 2 100 100,000.00 764,700.00
Grand Total for Currency Future Turnover Summary 39 6,702 6,702,000.00 54,878,427.20
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