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JSE Interest Rate Exchange

Derivatives Daily Turnover Summary Report

Contract Strike C/P Product

No of Trades

Report for 09/06/2009

No. of Contracts

Value (R000's)

ALBI On 06-Aug-2009
GOVI On 06-Aug-2009
R204 On 06-Aug-2009
$ /R On 14-Dec-2009
£/ R On 14-Dec-2009
€ /R On 14-Dec-2009
$ /R On 12-Jun-2009
£/R On 12-Jun-2009
€ /R On 12-Jun-2009
ZAAD On 12-Jun-2009
$ /R On 14-Sep-2009
£ /R On 14-Sep-2009
€/ R On 14-Sep-2009

ZAAD On 14-Sep-2009

Grand Total for Daily Turnover Summary:

Index Future
jGovi

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

Currency Future

54

13

130

27
30

210

6,719
615
4,000
1,600
17,005
130
4,000

11,600

45,951

0.00
20,357.40
25,571.55

255.33
2,848.34
82.21
54,698.28
8,087.55
45,330.22
10,325.15
140,879.56
1,741.56
46,127.94

75,558.74

431,863.83
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