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JSE Interest Rate Exchange

Derivatives Daily Turnover Summary Report

Contract Strike C/P Product

Report for 11/07/2008

No of Trades

No. of Contracts

Value (R000's)

$ /R On 12-Dec-2008
€/ R On 12-Dec-2008
GOVI On 05-Feb-2009
$ /R On 15-Sep-2008
£ /R On 15-Sep-2008
€ /R On 15-Sep-2008

ZAAD On 15-Sep-2008

Grand Total for Daily Turnover Summary:

Currency Future
Currency Future
jGovi

Currency Future
Currency Future
Currency Future

Currency Future

19

24

62

1,003
730
55
2,599
450
1,600
20

6,457

8,128.41
9,282.97
145,298.45
20,437.37
6,967.63
19,829.10

150.23

210,094.15
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