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JSE Interest Rate Exchange

Derivatives Daily Detailed Turnover Report

Date of Prinout: 03/09/2009

Contract Strike C/P Buy/Sell No. of Contracts Value (R000's)
Dec 2009 $ / R Currency Futur

$ /R On 14/12/2009 Currency Future Sell 2 0.00
$ /R On 14/12/2009 Currency Future Buy 2 15.79
$ /R On 14/12/2009 Currency Future Sell 4 0.00
$ /R On 14/12/2009 Currency Future Buy 4 31.64
$ /R On 14/12/2009 Currency Future Sell 5 0.00
$ /R On 14/12/2009 Currency Future Buy 5 39.65
$ /R On 14/12/2009 Currency Future Buy 5 39.69
$ /R On 14/12/2009 Currency Future Buy 5 39.62
$ /R On 14/12/2009 Currency Future Sell 5 0.00
$ /R On 14/12/2009 Currency Future Sell 5 0.00
$ /R On 14/12/2009 Currency Future Sell 5 0.00
$ /R On 14/12/2009 Currency Future Sell 5 0.00
$ /R On 14/12/2009 Currency Future Buy 5 39.57
$ /R On 14/12/2009 Currency Future Buy 5 39.45
$ /R On 14/12/2009 Currency Future Buy 5 39.50
$ /R On 14/12/2009 Currency Future Sell 5 0.00
$ /R On 14/12/2009 Currency Future Buy 6 47.50
$ /R On 14/12/2009 Currency Future Sell 6 0.00
$ /R On 14/12/2009 Currency Future Sell 6 0.00
$ /R On 14/12/2009 Currency Future Buy 6 47.40
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$ /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
$ /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
$ /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
$ /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
$ /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
$ /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
$ /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
$ /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
$ /R On 14/12/2009 Currency Future
$ /R On 14/12/2009 Currency Future
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Contract Strike C/P Buy/Sell No. of Contracts Value (R000's)
$ /R On 14/12/2009 Currency Future Sell 250 0.00
$ /R On 14/12/2009 Currency Future Buy 250 1,986.20
$ /R On 14/12/2009 Currency Future Buy 300 2,379.45
$ /R On 14/12/2009 Currency Future Sell 300 0.00
Dec 2009 £/ R Currency Futur«

£ /R On 14/12/2009 Currency Future Buy 5 64.58
£ /R On 14/12/2009 Currency Future Sell 5 0.00
£ /R On 14/12/2009 Currency Future Buy 10 129.50
£ /R On 14/12/2009 Currency Future Sell 10 0.00
£ /R On 14/12/2009 Currency Future Buy 200 2,587.70
£ /R On 14/12/2009 Currency Future Sell 200 0.00
£ /R On 14/12/2009 Currency Future Sell 350 0.00
£ /R On 14/12/2009 Currency Future Buy 350 4,560.50
Dec 2009 € / R Currency Futur

€/ R On 14/12/2009 Currency Future Buy 1 11.28
€ /R On 14/12/2009 Currency Future Sell 1 0.00
€ /R On 14/12/2009 Currency Future Buy 200 2,272.00
€ /R On 14/12/2009 Currency Future Sell 200 0.00
€/ R On 14/12/2009 Currency Future Buy 250 2,815.00
€ /R On 14/12/2009 Currency Future Sell 250 0.00
jOption On Dec 2009 $ /R 7.75

$ /R On 14/12/2009 Currency Future 7.75 Put Buy 100 0.00
$ /R On 14/12/2009 Currency Future 7.75 Put Sell 100 0.00
jOption On Dec 2009 $ /R 7.9 (

$ /R On 14/12/2009 Currency Future 7.90 Call Buy 100 0.00
$ /R On 14/12/2009 Currency Future 7.90 Call Sell 100 0.00
jOption On Dec 2009 $ /R 7.9 |

$ /R On 14/12/2009 Currency Future 7.90 Put Sell 100 0.00
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$ /R On 14/12/2009 Currency Future

jOption On Dec 2009 $ /R 8.05
$ /R On 14/12/2009 Currency Future

$ /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

Nov 2009 ALBI Future
ALBI On 05/11/2009 Index Future

ALBI On 05/11/2009 Index 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
$ /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 Sell 10 0.00
$ /R On 14/09/2009 Currency Future Buy 10 77.50
$ /R On 14/09/2009 Currency Future Sell 12 0.00
$ /R On 14/09/2009 Currency Future Buy 12 93.36
$ /R On 14/09/2009 Currency Future Buy 12 93.00
$ /R On 14/09/2009 Currency Future Sell 12 0.00
$ /R On 14/09/2009 Currency Future Buy 20 155.60
$ /R On 14/09/2009 Currency Future Sell 20 0.00
$ / R On 14/09/2009 Currency Future Sell 20 0.00
$ /R On 14/09/2009 Currency Future Buy 20 155.54
$ /R On 14/09/2009 Currency Future Buy 20 155.20
$ / R On 14/09/2009 Currency Future Sell 20 0.00
$ / R On 14/09/2009 Currency Future Buy 20 155.39
$ /R On 14/09/2009 Currency Future Sell 20 0.00
$ /R On 14/09/2009 Currency Future Sell 40 0.00
$ /R On 14/09/2009 Currency Future Buy 40 310.92
$ /R On 14/09/2009 Currency Future Sell 45 0.00
$ /R On 14/09/2009 Currency Future Buy 45 348.71
$ /R On 14/09/2009 Currency Future Sell 80 0.00
$ /R On 14/09/2009 Currency Future Buy 80 621.04
$ /R On 14/09/2009 Currency Future Buy 100 776.00
$ /R On 14/09/2009 Currency Future Sell 100 0.00
$ /R On 14/09/2009 Currency Future Sell 510 0.00
$ / R On 14/09/2009 Currency Future Buy 510 3,964.23
Sep 2009 £/ R Currency Futur

£/ R On 14/09/2009 Currency Future Sell 10 0.00
£ /R On 14/09/2009 Currency Future Buy 10 127.06
Sep 2009 € / R Currency Futur:

€/ R On 14/09/2009 Currency Future Buy 1 11.15
€ /R On 14/09/2009 Currency Future Sell 1 0.00
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€ /R On 14/09/2009 Currency Future Buy 1
€/ R On 14/09/2009 Currency Future Sell 1
€ /R On 14/09/2009 Currency Future Sell 2
€ /R On 14/09/2009 Currency Future Buy 2
€ /R On 14/09/2009 Currency Future Buy 5
€/ R On 14/09/2009 Currency Future Sell 5
€/ R On 14/09/2009 Currency Future Buy 12
€ /R On 14/09/2009 Currency Future Sell 12
€/ R On 14/09/2009 Currency Future Sell 13
€/ R On 14/09/2009 Currency Future Buy 13
Grand Total for Daily Detailed Turnover: 4,211
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