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JSE Interest Rate Exchange

Derivatives Daily Detailed Turnover Report

Date of Prinout: 11/06/2009

Contract Strike C/P Buy/Sell No. of Contracts Value (R000's)
Aug 2009 R157 Future

R157 On 06/08/2009 Bond Future Buy 34 43,958.45
R157 On 06/08/2009 Bond Future Sell 34 0.00
Dec 2009 $ / R Currency Futur

$ /R On 14/12/2009 Currency Future Buy 1 8.27
$ /R On 14/12/2009 Currency Future Sell 1 0.00
$ /R On 14/12/2009 Currency Future Sell 2 0.00
$ /R On 14/12/2009 Currency Future Buy 2 16.63
$ /R On 14/12/2009 Currency Future Buy 25 208.10
$ /R On 14/12/2009 Currency Future Sell 25 0.00
$ /R On 14/12/2009 Currency Future Buy 100 831.84
$ /R On 14/12/2009 Currency Future Sell 100 0.00
$ /R On 14/12/2009 Currency Future Sell 100 0.00
$ /R On 14/12/2009 Currency Future Buy 100 832.80
$ /R On 14/12/2009 Currency Future Buy 110 915.13
$ /R On 14/12/2009 Currency Future Sell 110 0.00
$ /R On 14/12/2009 Currency Future Buy 215 1,791.60
$ /R On 14/12/2009 Currency Future Sell 215 0.00
$ /R On 14/12/2009 Currency Future Sell 300 0.00
$ /R On 14/12/2009 Currency Future Buy 300 2,504.25
$ /R On 14/12/2009 Currency Future Sell 3,220 0.00
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$ /R On 14/12/2009 Currency Future

Dec 2009 £/ R Currency Futur
£ /R On 14/12/2009 Currency Future

£ /R On 14/12/2009 Currency Future
£ /R On 14/12/2009 Currency Future
£ /R On 14/12/2009 Currency Future

Dec 2009 € / R Currency Futur«
€/ R On 14/12/2009 Currency Future

€/ R On 14/12/2009 Currency Future

jOption On Sep 2009 $/ R 7.95
$ /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

jOption On Sep 2009 $ /R 8.2 (
$ / 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

jOption On Sep 2009 $ /R 8.2 |
$ /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

jOption On Sep 2009 $ /R 8.45
$ / 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

Jun 2009 $ / R 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 Buy 0 0.00
$ /R On 12/06/2009 Currency Future Sell 1 0.00
$ /R On 12/06/2009 Currency Future Buy 1 8.02
$ /R On 12/06/2009 Currency Future Sell 5 0.00
$ /R On 12/06/2009 Currency Future Buy 5 40.40
$ /R On 12/06/2009 Currency Future Buy 10 80.49
$ /R On 12/06/2009 Currency Future Sell 10 0.00
$ /R On 12/06/2009 Currency Future Buy 15 121.19
$ /R On 12/06/2009 Currency Future Buy 15 120.68
$ /R On 12/06/2009 Currency Future Sell 15 0.00
$ /R On 12/06/2009 Currency Future Sell 15 0.00
$ /R On 12/06/2009 Currency Future Sell 25 0.00
$ /R On 12/06/2009 Currency Future Buy 25 201.46
$ /R On 12/06/2009 Currency Future Buy 25 201.27
$ /R On 12/06/2009 Currency Future Sell 25 0.00
$ /R On 12/06/2009 Currency Future Buy 40 321.80
$ /R On 12/06/2009 Currency Future Sell 40 0.00
$ /R On 12/06/2009 Currency Future Buy 40 321.90
$ /R On 12/06/2009 Currency Future Sell 40 0.00
$ /R On 12/06/2009 Currency Future Buy 50 402.23
$ /R On 12/06/2009 Currency Future Sell 50 0.00
$ /R On 12/06/2009 Currency Future Buy 50 402.38
$ /R On 12/06/2009 Currency Future Sell 50 0.00
$ /R On 12/06/2009 Currency Future Buy 57 460.73
$ /R On 12/06/2009 Currency Future Sell 57 0.00
$ /R On 12/06/2009 Currency Future Sell 60 0.00
$ /R On 12/06/2009 Currency Future Buy 60 481.83
$ /R On 12/06/2009 Currency Future Sell 75 0.00
$ /R On 12/06/2009 Currency Future Buy 75 603.38
$ /R On 12/06/2009 Currency Future Buy 90 727.02
$ /R On 12/06/2009 Currency Future Sell 90 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 2,000 0.00
$ /R On 12/06/2009 Currency Future Buy 2,485 20,016.68
$ /R On 12/06/2009 Currency Future Sell 2,485 0.00
$ /R On 12/06/2009 Currency Future Buy 2,500 20,111.25
$ /R On 12/06/2009 Currency Future Sell 2,500 0.00
$ /R On 12/06/2009 Currency Future Sell 3,220 0.00
$ /R On 12/06/2009 Currency Future Buy 3,220 25,903.29
$ /R On 12/06/2009 Currency Future Buy 4,800 38,688.00
$ /R On 12/06/2009 Currency Future Sell 4,800 0.00
$ /R On 12/06/2009 Currency Future Sell 4,800 0.00
$ /R On 12/06/2009 Currency Future Buy 4,800 38,712.00
$ /R On 12/06/2009 Currency Future Buy 5,500 44,387.75
$ /R On 12/06/2009 Currency Future Sell 5,500 0.00
$ /R On 12/06/2009 Currency Future Sell 5,658 0.00
$ /R On 12/06/2009 Currency Future Buy 5,658 45,546.90
$ /R On 12/06/2009 Currency Future Buy 26,850 215,967.98
$ /R On 12/06/2009 Currency Future Sell 26,850 0.00
Jun 2009 £/ R Currency Future

£ /R On 12/06/2009 Currency Future Sell 10 0.00
£ /R On 12/06/2009 Currency Future Buy 10 132.54
£/ R On 12/06/2009 Currency Future Sell 10 0.00
£ /R On 12/06/2009 Currency Future Buy 10 132.46
£ /R On 12/06/2009 Currency Future Sell 35 0.00
£ /R On 12/06/2009 Currency Future Buy 35 463.30
£/ R On 12/06/2009 Currency Future Buy 172 2,273.84
£ /R On 12/06/2009 Currency Future Sell 172 0.00
£ /R On 12/06/2009 Currency Future Buy 193 2,551.46
£/ R On 12/06/2009 Currency Future Sell 193 0.00
£/ R On 12/06/2009 Currency Future Buy 280 3,701.60
£ /R On 12/06/2009 Currency Future Sell 280 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

Jun 2009 €/ R 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)
Jun 2009 ZAAD / R Currency F

ZAAD On 12/06/2009 Currency Future Buy 200 1,310.84
ZAAD On 12/06/2009 Currency Future Sell 200 0.00
ZAAD On 12/06/2009 Currency Future Sell 3,000 0.00
ZAAD On 12/06/2009 Currency Future Buy 3,000 19,674.90
ZAAD On 12/06/2009 Currency Future Sell 3,000 0.00
ZAAD On 12/06/2009 Currency Future Buy 3,000 19,670.10
Jun-09 to Sep-09 ZAUS Spreac

$ /R On 12/06/2009 Currency Future Buy 111 15.76
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 8.20
$ / R On 14/09/2009 Currency Future Buy 1 8.19
$ /R On 14/09/2009 Currency Future Buy 1 8.17
$ / R On 14/09/2009 Currency Future Sell 1 0.00
$ /R On 14/09/2009 Currency Future Sell 1 0.00
$ / R On 14/09/2009 Currency Future Buy 2 16.34
$ /R On 14/09/2009 Currency Future Sell 2 0.00
$ /R On 14/09/2009 Currency Future Buy 2 16.27
$ /R On 14/09/2009 Currency Future Sell 2 0.00
$ /R On 14/09/2009 Currency Future Sell 2 0.00
$ /R On 14/09/2009 Currency Future Buy 2 16.30
$ /R On 14/09/2009 Currency Future Sell 2 0.00
$ /R On 14/09/2009 Currency Future Buy 2 16.25
$ /R On 14/09/2009 Currency Future Buy 3 24.37
$ /R On 14/09/2009 Currency Future Sell 3 0.00
$ / R On 14/09/2009 Currency Future Buy 3 24.44
$ /R On 14/09/2009 Currency Future Sell 3 0.00
$ / R On 14/09/2009 Currency Future Buy 4 32.71
$ /R On 14/09/2009 Currency Future Sell 4 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
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$ /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 Sell 25 0.00
$ /R On 14/09/2009 Currency Future Buy 25 204.45
$ /R On 14/09/2009 Currency Future Buy 40 327.80
$ /R On 14/09/2009 Currency Future Sell 40 0.00
$ /R On 14/09/2009 Currency Future Sell 40 0.00
$ /R On 14/09/2009 Currency Future Buy 40 327.68
$ /R On 14/09/2009 Currency Future Buy 50 407.00
$ /R On 14/09/2009 Currency Future Sell 50 0.00
$ / R On 14/09/2009 Currency Future Buy 50 409.75
$ /R On 14/09/2009 Currency Future Buy 50 409.62
$ /R On 14/09/2009 Currency Future Sell 50 0.00
$ / R On 14/09/2009 Currency Future Sell 50 0.00
$ / R On 14/09/2009 Currency Future Buy 55 447.34
$ /R On 14/09/2009 Currency Future Sell 55 0.00
$ /R On 14/09/2009 Currency Future Sell 60 0.00
$ /R On 14/09/2009 Currency Future Buy 60 490.70
$ /R On 14/09/2009 Currency Future Buy 75 614.39
$ /R On 14/09/2009 Currency Future Sell 75 0.00
$ /R On 14/09/2009 Currency Future Sell 90 0.00
$ /R On 14/09/2009 Currency Future Buy 90 740.15
$ /R On 14/09/2009 Currency Future Sell 100 0.00
$ /R On 14/09/2009 Currency Future Buy 100 816.88
$ /R On 14/09/2009 Currency Future Buy 100 822.49
$ / R On 14/09/2009 Currency Future Sell 100 0.00
$ /R On 14/09/2009 Currency Future Sell 100 0.00
$ /R On 14/09/2009 Currency Future Buy 100 100.00
$ /R On 14/09/2009 Currency Future Buy 100 822.55
$ /R On 14/09/2009 Currency Future Sell 100 0.00
$ /R On 14/09/2009 Currency Future Buy 100 819.37
$ /R On 14/09/2009 Currency Future Sell 100 0.00
$ /R On 14/09/2009 Currency Future Buy 100 819.44
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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
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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
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Contract Strike C/P Buy/Sell No. of Contracts Value (R000's)
$ / R On 14/09/2009 Currency Future Sell 2,500 0.00
$ /R On 14/09/2009 Currency Future Buy 2,500 20,486.75
$ /R On 14/09/2009 Currency Future Sell 2,500 0.00
$ /R On 14/09/2009 Currency Future Buy 2,500 20,481.00
$ /R On 14/09/2009 Currency Future Sell 3,500 0.00
$ /R On 14/09/2009 Currency Future Buy 3,500 28,755.65
$ /R On 14/09/2009 Currency Future Sell 4,000 0.00
$ /R On 14/09/2009 Currency Future Buy 4,000 32,747.60
$ / R On 14/09/2009 Currency Future Buy 4,800 39,252.00
$ /R On 14/09/2009 Currency Future Sell 4,800 0.00
$ /R On 14/09/2009 Currency Future Buy 4,800 39,240.00
$ / R On 14/09/2009 Currency Future Sell 4,800 0.00
$ / R On 14/09/2009 Currency Future Buy 5,500 45,100.00
$ /R On 14/09/2009 Currency Future Sell 5,500 0.00
$ /R On 14/09/2009 Currency Future Sell 5,658 0.00
$ /R On 14/09/2009 Currency Future Buy 5,658 46,353.17
$ /R On 14/09/2009 Currency Future Sell 26,850 0.00
$ /R On 14/09/2009 Currency Future Buy 26,850 219,858.54
Sep 2009 £ / R Currency Futur:

£/ R On 14/09/2009 Currency Future Buy 10 134.90
£ /R On 14/09/2009 Currency Future Sell 10 0.00
£/ R On 14/09/2009 Currency Future Buy 35 471.80
£/ R On 14/09/2009 Currency Future Sell 35 0.00
£/ R On 14/09/2009 Currency Future Sell 172 0.00
£ /R On 14/09/2009 Currency Future Buy 172 2,313.40
£ /R On 14/09/2009 Currency Future Buy 193 2,595.85
£/ R On 14/09/2009 Currency Future Sell 193 0.00
£/ R On 14/09/2009 Currency Future Buy 280 3,766.00
£ /R On 14/09/2009 Currency Future Sell 280 0.00
£/ R On 14/09/2009 Currency Future Buy 500 6,726.85
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£ /R On 14/09/2009 Currency Future Sell 500 0.00
£ /R On 14/09/2009 Currency Future Sell 13,880 0.00
£ /R On 14/09/2009 Currency Future Buy 13,880 187,310.60

Sep 2009 € / R Currency Futur:

€ /R On 14/09/2009 Currency Future Sell 7 0.00
€ /R On 14/09/2009 Currency Future Buy 7 80.43
€/ R On 14/09/2009 Currency Future Buy 15 171.56
€ /R On 14/09/2009 Currency Future Sell 15 0.00
€ /R On 14/09/2009 Currency Future Sell 100 0.00
€ /R On 14/09/2009 Currency Future Buy 100 1,143.74
€ /R On 14/09/2009 Currency Future Sell 150 0.00
€ /R On 14/09/2009 Currency Future Buy 150 1,717.95
€/ R On 14/09/2009 Currency Future Sell 202 0.00
€ /R On 14/09/2009 Currency Future Buy 202 2,309.67
€/ R On 14/09/2009 Currency Future Buy 250 2,871.43
€ /R On 14/09/2009 Currency Future Sell 250 0.00
€ /R On 14/09/2009 Currency Future Sell 250 0.00
€ /R On 14/09/2009 Currency Future Buy 250 2,858.50
€ /R On 14/09/2009 Currency Future Sell 360 0.00
€ /R On 14/09/2009 Currency Future Buy 360 4,116.24
€/ R On 14/09/2009 Currency Future Buy 572 6,569.82
€ /R On 14/09/2009 Currency Future Sell 572 0.00
€/ R On 14/09/2009 Currency Future Buy 6,817 78,259.16
€ /R On 14/09/2009 Currency Future Sell 6,817 0.00

Sep 2009 ZAAD / R Currency F

ZAAD On 14/09/2009 Currency Future Buy 200 1,327.32
ZAAD On 14/09/2009 Currency Future Sell 200 0.00
Grand Total for Daily Detailed Turnover: 201,046 1,901,698.35
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