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JOHANNESBURG STOCK EXCHANGE
Currency Derivatives

Market Notice

Number: Y678
Date: 1% July 2011

Currency Futures Initial Margin Requirements (IMR’'s )

The Initial margin requirements (IMR) for the relevant currency contracts listed below are as follows and will
be changing on Friday 8" July 2011 for settlement on Monday 11" July 2011.

Fixed Initial Series Spread VSR
Margin Spread Margin Margin
Contract Code Expiry Date Requirement Requirement Requirement
Dollar/Rand ($/R) 19 Sept 2011 R305.00 R15.00 R40.00 2.5
Dollar/Rand ($/R) 19 Dec 2011 R310.00 R15.00 R40.00 2.5
Dollar/Rand ($/R) 19 March 2012 R315.00 R20.00 R40.00 2.5
Dollar/Rand ($/R) 18 June 2012 R315.00 R20.00 R40.00 2.5
Dollar/Rand ($/R) 17 Sept 2012 R320.00 R20.00 R40.00 2.5
Dollar/Rand ($/R) 14 Dec 2012 R325.00 R20.00 R40.00 2.5
Dollar/Rand ($/R) 12 Dec 2014 R370.00 R20.00 R40.00 2.5
Dollar/Rand ($/R) 14 Dec 2015 R405.00 R25.00 R40.00 2.5
Fixed Initial Series Spread VSR
Margin Spread Margin Margin
Contract Code Expiry Date Requirement Requirement Requirement
Euro/Rand (€/R) 19 Sept 2011 R385.00 R20.00 R30.00 2.5
Euro/Rand (€/R) 19 Dec 2011 R390.00 R20.00 R30.00 2.5
Euro/Rand (€/R) 19 March 2012 R395.00 R20.00 R30.00 2.5
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Fixed Initial Series Spread VSR
Margin Spread Margin Margin
Contract Code Expiry Date Requirement Requirement Requirement
Sterling / Rand (£/R) 19 Sept 2011 R440.00 R25.00 R40.00 2.5
Sterling / Rand (£/R) 19 Dec 2011 R445.00 R25.00 R40.00 2.5
Sterling / Rand (£/R) 19 March 2012 R450.00 R25.00 R40.00 2.5
Sterling / Rand (£/R) 18 June 2012 R460.00 R25.00 R40.00 2.5
Sterling / Rand (£/R) 17 Sept 2012 R465.00 R25.00 R40.00 2.5
Fixed Initial Series Spread VSR
Margin Spread Margin Margin
Contract Code Expiry Date Requirement Requirement Requirement
Australian Dollar / Rand (ZAAD/R) | 19 Sept 2011 R 265.00 R15.00 R40.00 2.5
Australian Dollar / Rand (ZAAD/R) | 19 Dec 2011 R265.00 R15.00 R40.00 2.5
Australian Dollar / Rand (ZAAD/R) | 19 March 2012 R265.00 R15.00 R40.00 2.5
Australian Dollar / Rand (ZAAD/R) | 14 Dec 2015 R300.00 R15.00 R40.00 2.5
Fixed Initial Series Spread VSR
Margin Spread Margin Margin
Contract Code Expiry Date Requirement Requirement Requirement
Dollar/Rand ($/R) Maxi 19 Sept 2011 R30 500.00 R1 500.00 R4 000.00 2.5
Dollar/Rand ($/R) Maxi 19 Dec 2011 R31 000.00 R1 500.00 R4 000.00 2.5
Fixed Initial Series Spread VSR
Margin Spread Margin Margin
Contract Code Expiry Date Requirement Requirement Requirement
Japanese Yen /Rand (¥/R) 19 Sept 2011 R455.00 R35.00 R40.00 2.5
Japanese Yen /Rand (¥/R) 19 Dec 2011 R465.00 R35.00 R40.00 2.5
Fixed Initial Series Spread VSR
Margin Spread Margin Margin
Contract Code Expiry Date Requirement Requirement Requirement
Canadian Dollar/Rand (CAD/R) 19 Sept 2011 R270.00 R15.00 R40.00 2.5
Canadian Dollar/Rand (CAD/R) 19 Dec 2011 R275.00 R15.00 R40.00 2.5
Fixed Initial Series Spread VSR
Margin Spread Margin Margin
Contract Code Expiry Date Requirement Requirement Requirement
Swiss Franc/Rand (CHF/R) 19 Sept 2011 R355.00 R20.00 R40.00 2.5
Swiss Franc/Rand (CHF/R) 19 Dec 2011 R360.00 R20.00 R40.00 2.5
Fixed Initial Series Spread VSR
Margin Spread Margin Margin
Contract Code Expiry Date Requirement Requirement Requirement
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Chinese Yuan/Rand (CNY/R) 19 Sept 2011 R460.00 R25.00 R60.00 2.5
Chinese Yuan/Rand (CNY/R) 19 Dec 2011 R470.00 R25.00 R60.00 2.5
Fixed Initial VSR
Margin Spread Margin
Contract Code Expiry Date Requirement Requirement
Rand Index (RAIN) 19 Sept 2011 R4890.00 R275.00 2.5
Rand Index (RAIN) 19 Dec 2011 R4955.00 R275.00 2.5

If you have any queries, please feel free to contact Warren Geers (+27 11 520 7470) / warreng@jse.co.za or
Andrea Maisel (+27 11 520 7487) / andream@jse.co.za or Cindy Pillay (+27 11 520 7689) /
cindyp@jse.co.za.

Warren Geers

GM — Derivatives Trading

Yield-X

Tel: +27 11 520 7470

Fax: +27 11 520 7458

E-mail Address: warreng@jse.co.za

Distributed by the Company Secretariat +27 11 5207 591
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