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JSE Interest Rate Exchange

Derivatives Daily Turnover Summary Report

Contract Strike C/P Product

Report for 05/06/2008

No of Trades

No. of Contracts

Value (R000's)

GOVI On 07-Aug-2008
R157 On 07-Aug-2008
$ /R On 12-Dec-2008
€/R On 12-Dec-2008
$ /R On 13-Jun-2008
€ /R On 13-Jun-2008
$ /R On 15-Sep-2008
£ /R On 15-Sep-2008

€ /R On 15-Sep-2008

Grand Total for Daily Turnover Summary:

jGovi

Bond Future
Currency Future
Currency Future
Currency Future
Currency Future
Currency Future
Currency Future

Currency Future

31

10

71

136
68
2,365
10
3,432
48
716
240

740

7,755

343,938.56
83,355.54
19,513.55

125.25
26,836.90
583.20
5,731.38
3,711.90

9,079.24

492,875.51
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