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JSE Interest Rate Exchange

Currency Future Detailed Turnover

Date: 08/12/2009

Buy/ Contract Foreign Value
Contract Sell Size Value Price in Rand
Dec 2009 $/R
$ /R 14/12/2009 Foreign Exchange Future Sell 1,000 1,000.00 7.5290 7,529.00
$ /R 14/12/2009 Foreign Exchange Future Sell 1,000 1,000.00 7.4450 7,445.00
$ /R 14/12/2009 Foreign Exchange Future Sell 1,000 1,000.00 7.5015 7,501.50
$ /R 14/12/2009 Foreign Exchange Future Buy 1,000 1,000.00 7.4450 7,445.00
$ /R 14/12/2009 Foreign Exchange Future Buy 1,000 1,000.00 7.5015 7,501.50
$ /R 14/12/2009 Foreign Exchange Future Buy 1,000 1,000.00 7.5290 7,529.00
$ /R 14/12/2009 Foreign Exchange Future Buy 1,000 1,000.00 7.4700 7,470.00
$ /R 14/12/2009 Foreign Exchange Future Sell 1,000 3,000.00 7.4370 22,311.00
$ /R 14/12/2009 Foreign Exchange Future Buy 1,000 3,000.00 7.4370 22,311.00
$ /R 14/12/2009 Foreign Exchange Future Buy 1,000 4,000.00 7.4945 29,978.00
$ /R 14/12/2009 Foreign Exchange Future Buy 1,000 4,000.00 7.5000 30,000.00
$ /R 14/12/2009 Foreign Exchange Future Sell 1,000 4,000.00 7.5000 30,000.00
$ /R 14/12/2009 Foreign Exchange Future Buy 1,000 5,000.00 7.5080 37,540.00
$ /R 14/12/2009 Foreign Exchange Future Buy 1,000 5,000.00 7.4965 37,482.50
$ /R 14/12/2009 Foreign Exchange Future Buy 1,000 5,000.00 7.4990 37,495.00
$ /R 14/12/2009 Foreign Exchange Future Buy 1,000 5,000.00 7.4990 37,495.00
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Buy/ Number of Contract Foreign Value
Contract Sell Contracts Size Value Price in Rand
$ /R 14/12/2009 Foreign Exchange Future Sell 25 1,000 25,000.00 7.4946 187,365.00
$ /R 14/12/2009 Foreign Exchange Future Buy 25 1,000 25,000.00 7.4891 187,227.50
$ /R 14/12/2009 Foreign Exchange Future Buy 25 1,000 25,000.00 7.4841 187,102.50
$ /R 14/12/2009 Foreign Exchange Future Sell 25 1,000 25,000.00 7.4841 187,102.50
$ /R 14/12/2009 Foreign Exchange Future Sell 30 1,000 30,000.00 7.5064 225,192.00
$ /R 14/12/2009 Foreign Exchange Future Sell 30 1,000 30,000.00 7.5064 225,192.00
$ /R 14/12/2009 Foreign Exchange Future Sell 37 1,000 37,000.00 7.5320 278,684.00
$ /R 14/12/2009 Foreign Exchange Future Buy 40 1,000 40,000.00 7.4926 299,704.00
$ /R 14/12/2009 Foreign Exchange Future Sell 40 1,000 40,000.00 7.4926 299,704.00
$ /R 14/12/2009 Foreign Exchange Future Buy 40 1,000 40,000.00 7.4700 298,800.00
$ /R 14/12/2009 Foreign Exchange Future Sell 40 1,000 40,000.00 7.4700 298,800.00
$ /R 14/12/2009 Foreign Exchange Future Buy 50 1,000 50,000.00 7.5215 376,075.00
$ /R 14/12/2009 Foreign Exchange Future Sell 50 1,000 50,000.00 7.5215 376,075.00
$ /R 14/12/2009 Foreign Exchange Future Buy 50 1,000 50,000.00 7.5300 376,500.00
$ /R 14/12/2009 Foreign Exchange Future Sell 50 1,000 50,000.00 7.5040 375,200.00
$ /R 14/12/2009 Foreign Exchange Future Buy 50 1,000 50,000.00 7.5040 375,200.00
$ /R 14/12/2009 Foreign Exchange Future Buy 50 1,000 50,000.00 7.5055 375,275.00
$ /R 14/12/2009 Foreign Exchange Future Buy 50 1,000 50,000.00 7.5100 375,500.00
$ /R 14/12/2009 Foreign Exchange Future Sell 50 1,000 50,000.00 7.5300 376,500.00
$ /R 14/12/2009 Foreign Exchange Future Buy 50 1,000 50,000.00 7.5300 376,500.00
$ /R 14/12/2009 Foreign Exchange Future Buy 68 1,000 68,000.00 7.5250 511,700.00
$ /R 14/12/2009 Foreign Exchange Future Sell 68 1,000 68,000.00 7.5250 511,700.00
$ /R 14/12/2009 Foreign Exchange Future Buy 75 1,000 75,000.00 7.5019 562,642.50
$ /R 14/12/2009 Foreign Exchange Future Sell 75 1,000 75,000.00 7.5019 562,642.50
$ /R 14/12/2009 Foreign Exchange Future Buy 100 1,000 100,000.00 7.4850 748,500.00
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Buy/ Number of Contract Foreign Value
Contract Sell Contracts Size Value Price in Rand
$ /R 14/12/2009 Foreign Exchange Future Sell 1,604 1,000 1,604,000.00 7.5320 12,081,328.00
$ /R 14/12/2009 Foreign Exchange Future Buy 2,500 1,000 2,500,000.00 7.4380 18,595,000.00
$ /R 14/12/2009 Foreign Exchange Future Sell 2,500 1,000 2,500,000.00 7.4380 18,595,000.00
$ /R 14/12/2009 Foreign Exchange Future Buy 2,533 1,000 2,533,000.00 7.4850 18,959,505.00
$ /R 14/12/2009 Foreign Exchange Future Sell 2,533 1,000 2,533,000.00 7.4850 18,959,505.00
$ /R 14/12/2009 Foreign Exchange Future Sell 2,669 1,000 2,669,000.00 7.5320 20,102,908.00
$ /R 14/12/2009 Foreign Exchange Future Buy 5,416 1,000 5,416,000.00 7.5320 40,793,312.00
$ /R 14/12/2009 Foreign Exchange Future Buy 5,908 1,000 5,908,000.00 7.4380 43,943,704.00
$ /R 14/12/2009 Foreign Exchange Future Sell 5,908 1,000 5,908,000.00 7.4380 43,943,704.00
$ /R 14/12/2009 Foreign Exchange Future Sell 37,092 1,000 37,092,000.00 7.4370 275,853,204.00
$ /R 14/12/2009 Foreign Exchange Future Buy 37,092 1,000 37,092,000.00 7.4370 275,853,204.00

Total $ / R Foreign Exchange Future 121866 121,866,00000 908,158,223.10

Dec 2009 £/R
£ /R 14/12/2009 Foreign Exchange Future Sell 10 1,000 10,000.00 12.2199 122,199.00
£ /R 14/12/2009 Foreign Exchange Future Sell 15 1,000 15,000.00 12.2199 183,298.50
£ /R 14/12/2009 Foreign Exchange Future Sell 15 1,000 15,000.00 12.2550 183,825.00
£ /R 14/12/2009 Foreign Exchange Future Buy 25 1,000 25,000.00 12.2199 305,497.50
£ /R 14/12/2009 Foreign Exchange Future Sell 56 1,000 56,000.00 12.2550 686,280.00
£/R 14/12/2009 Foreign Exchange Future Sell 74 1,000 74,000.00 12.2550 906,870.00
£/R 14/12/2009 Foreign Exchange Future Sell 77 1,000 77,000.00 12.2550 943,635.00
£/R 14/12/2009 Foreign Exchange Future Buy 100 1,000 100,000.00 12.2528 1,225,280.00
£/R 14/12/2009 Foreign Exchange Future Sell 100 1,000 100,000.00 12.2528 1,225,280.00
£/R 14/12/2009 Foreign Exchange Future Buy 361 1,000 361,000.00 12.2214 4,411,925.40
£ /R 14/12/2009 Foreign Exchange Future Sell 361 1,000 361,000.00 12.2214 4,411,925.40
£ /R 14/12/2009 Foreign Exchange Future Sell 485 1,000 485,000.00 12.2550 5,943,675.00
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Buy/ Number of Contract Foreign Value

Contract Sell Contracts Size Value Price in Rand
AUS$ / R 14/12/2009 Foreign Exchange Future Buy 20 1,000 20,000.00 6.8141 136,282.00
AUS$ / R 14/12/2009 Foreign Exchange Future Sell 20 1,000 20,000.00 6.8141 136,282.00
AUS$ / R 14/12/2009 Foreign Exchange Future Buy 6,000 1,000 6,000,000.00 6.8020 40,812,000.00
AUS$ / R 14/12/2009 Foreign Exchange Future Sell 6,000 1,000 6,000,000.00 6.8020 40,812,000.00
Total AU$ / R Foreign Exchange Future 12,040 12,040,000.00 81,896,564.00

Mar 2010 $/R

$ /R 15/03/2010 Foreign Exchange Future Buy 2 1,000 2,000.00 7.6306 15,261.20
$ /R 15/03/2010 Foreign Exchange Future Sell 2 1,000 2,000.00 7.6306 15,261.20
$ /R 15/03/2010 Foreign Exchange Future Buy 3 1,000 3,000.00 7.6780 23,034.00
$ /R 15/03/2010 Foreign Exchange Future Sell 3 1,000 3,000.00 7.6780 23,034.00
$ /R 15/03/2010 Foreign Exchange Future Buy 3 1,000 3,000.00 7.5703 22,710.90
$ /R 15/03/2010 Foreign Exchange Future Sell 3 1,000 3,000.00 7.5703 22,710.90
$ /R 15/03/2010 Foreign Exchange Future Sell 3 1,000 3,000.00 7.6580 22,974.00
$ /R 15/03/2010 Foreign Exchange Future Buy 5 1,000 5,000.00 7.6345 38,172.50
$ /R 15/03/2010 Foreign Exchange Future Buy 5 1,000 5,000.00 7.6502 38,251.00
$ /R 15/03/2010 Foreign Exchange Future Buy 5 1,000 5,000.00 7.6502 38,251.00
$ /R 15/03/2010 Foreign Exchange Future Sell 5 1,000 5,000.00 7.6345 38,172.50
$ /R 15/03/2010 Foreign Exchange Future Sell 5 1,000 5,000.00 7.6345 38,172.50
$ /R 15/03/2010 Foreign Exchange Future Buy 6 1,000 6,000.00 7.6055 45,633.00
$ /R 15/03/2010 Foreign Exchange Future Sell 6 1,000 6,000.00 7.6055 45,633.00
$ /R 15/03/2010 Foreign Exchange Future Sell 7 1,000 7,000.00 7.6510 53,557.00
$ /R 15/03/2010 Foreign Exchange Future Buy 8 1,000 8,000.00 7.6500 61,200.00
$ /R 15/03/2010 Foreign Exchange Future Sell 8 1,000 8,000.00 7.6500 61,200.00
$ /R 15/03/2010 Foreign Exchange Future Sell 10 1,000 10,000.00 7.5960 75,960.00
$ /R 15/03/2010 Foreign Exchange Future Buy 10 1,000 10,000.00 7.6300 76,300.00
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Buy/ Number of Contract Foreign Value
Contract Sell Contracts Size Value Price in Rand
$ /R 15/03/2010 Foreign Exchange Future Sell 35 1,000 35,000.00 7.6300 267,050.00
$ /R 15/03/2010 Foreign Exchange Future Buy 37 1,000 37,000.00 7.6720 283,864.00
$ /R 15/03/2010 Foreign Exchange Future Buy 45 1,000 45,000.00 7.6385 343,732.50
$ /R 15/03/2010 Foreign Exchange Future Buy 45 1,000 45,000.00 7.6298 343,341.00
$ /R 15/03/2010 Foreign Exchange Future Sell 45 1,000 45,000.00 7.6385 343,732.50
$ /R 15/03/2010 Foreign Exchange Future Sell 45 1,000 45,000.00 7.6298 343,341.00
$ /R 15/03/2010 Foreign Exchange Future Sell 49 1,000 49,000.00 7.6770 376,173.00
$ /R 15/03/2010 Foreign Exchange Future Buy 49 1,000 49,000.00 7.6770 376,173.00
$ /R 15/03/2010 Foreign Exchange Future Buy 50 1,000 50,000.00 7.6335 381,675.00
$ /R 15/03/2010 Foreign Exchange Future Sell 50 1,000 50,000.00 7.6335 381,675.00
$ /R 15/03/2010 Foreign Exchange Future Buy 55 1,000 55,000.00 7.6400 420,200.00
$ /R 15/03/2010 Foreign Exchange Future Sell 55 1,000 55,000.00 7.6400 420,200.00
$ /R 15/03/2010 Foreign Exchange Future Sell 75 1,000 75,000.00 7.6474 573,555.00
$ /R 15/03/2010 Foreign Exchange Future Buy 75 1,000 75,000.00 7.6474 573,555.00
$ /R 15/03/2010 Foreign Exchange Future Sell 99 1,000 99,000.00 7.6770 760,023.00
$ /R 15/03/2010 Foreign Exchange Future Buy 99 1,000 99,000.00 7.6770 760,023.00
$ /R 15/03/2010 Foreign Exchange Future Sell 100 1,000 100,000.00 7.6300 763,000.00
$ /R 15/03/2010 Foreign Exchange Future Buy 100 1,000 100,000.00 7.6300 763,000.00
$ /R 15/03/2010 Foreign Exchange Future Buy 145 1,000 145,000.00 7.6580 1,110,410.00
$ /R 15/03/2010 Foreign Exchange Future Sell 145 1,000 145,000.00 7.6580 1,110,410.00
$ /R 15/03/2010 Foreign Exchange Future Buy 150 1,000 150,000.00 7.6121 1,141,815.00
$ /R 15/03/2010 Foreign Exchange Future Sell 150 1,000 150,000.00 7.6121 1,141,815.00
$ /R 15/03/2010 Foreign Exchange Future Sell 151 1,000 151,000.00 7.6770 1,159,227.00
$ /R 15/03/2010 Foreign Exchange Future Buy 151 1,000 151,000.00 7.6770 1,159,227.00
$ /R 15/03/2010 Foreign Exchange Future Sell 199 1,000 199,000.00 7.6770 1,527,723.00
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$ /R 15/03/2010
$ /R 15/03/2010
$ /R 15/03/2010
$ /R 15/03/2010
$ /R 15/03/2010
$ /R 15/03/2010
$ /R 15/03/2010
$ /R 15/03/2010
$ /R 15/03/2010
$ /R 15/03/2010
$ /R 15/03/2010
$ /R 15/03/2010
$ /R 15/03/2010
$ /R 15/03/2010
$ /R 15/03/2010
$ /R 15/03/2010
$ /R 15/03/2010
$ /R 15/03/2010
$ /R 15/03/2010
$ /R 15/03/2010
$ /R 15/03/2010
$ /R 15/03/2010
$ /R 15/03/2010
$ /R 15/03/2010
$ /R 15/03/2010
$ /R 15/03/2010
$ /R 15/03/2010

$ /R 15/03/2010

Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future

Foreign Exchange Future

Buy
Buy
Sell
Buy
Buy
Sell
Sell
Buy
Sell
Buy
Sell
Buy
Buy
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Sell
Buy

Sell

199

200

240

240

272

290

300

300

307

307

350

350

389

445

472

472

500

500

617

668

668

900

900

1,000

1,000

1,000

1,000

1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000

1,000

199,000.00
200,000.00
240,000.00
240,000.00
272,000.00
290,000.00
300,000.00
300,000.00
307,000.00
307,000.00
350,000.00
350,000.00
389,000.00
445,000.00
472,000.00
472,000.00
500,000.00
500,000.00
617,000.00
617,000.00
668,000.00
668,000.00
900,000.00
900,000.00
1,000,000.00
1,000,000.00
1,000,000.00

1,000,000.00

7.6770

7.6502

7.6300

7.6300

7.6720

7.6502

7.6355

7.6355

7.5775

7.5775

7.6474

7.6474

7.6720

7.6720

7.6770

7.6770

7.5775

7.5775

7.5775

7.5775

7.5775

7.5775

7.6300

7.6300

7.6453

7.6131

7.6040

7.6448

1,627,723.00
1,5630,040.00
1,831,200.00
1,831,200.00
2,086,784.00
2,218,558.00
2,290,650.00
2,290,650.00
2,326,292.50
2,326,292.50
2,676,590.00
2,676,590.00
2,984,408.00
3,414,040.00
3,623,544.00
3,623,544.00
3,788,750.00
3,788,750.00
4,675,317.50
4,675,317.50
5,061,770.00
5,061,770.00
6,867,000.00
6,867,000.00
7,645,300.00
7,613,100.00
7,604,000.00

7,644,800.00
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Buy/ Number of Contract Foreign Value

Contract Sell Contracts Size Value Price in Rand
$ /R 15/03/2010 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 7.6131 7,613,100.00
$ /R 15/03/2010 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 7.6453 7,645,300.00
$ /R 15/03/2010 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 7.6448 7,644,800.00
$ /R 15/03/2010 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 7.6040 7,604,000.00
$ /R 15/03/2010 Foreign Exchange Future Sell 1,463 1,000 1,463,000.00 7.5775 11,085,882.50
$ /R 15/03/2010 Foreign Exchange Future Buy 1,463 1,000 1,463,000.00 7.5775 11,085,882.50
$ /R 15/03/2010 Foreign Exchange Future Buy 1,604 1,000 1,604,000.00 7.6720 12,305,888.00
$ /R 15/03/2010 Foreign Exchange Future Buy 2,000 1,000 2,000,000.00 7.6126 15,225,200.00
$ /R 15/03/2010 Foreign Exchange Future Sell 2,000 1,000 2,000,000.00 7.6126 15,225,200.00
$ /R 15/03/2010 Foreign Exchange Future Sell 2,500 1,000 2,500,000.00 7.5775 18,943,750.00
$ /R 15/03/2010 Foreign Exchange Future Buy 2,500 1,000 2,500,000.00 7.5775 18,943,750.00
$ /R 15/03/2010 Foreign Exchange Future Buy 2,669 1,000 2,669,000.00 7.6720 20,476,568.00
$ /R 15/03/2010 Foreign Exchange Future Sell 5,416 1,000 5,416,000.00 7.6720 41,551,552.00
$ /R 15/03/2010 Foreign Exchange Future Sell 5,908 1,000 5,908,000.00 7.5775 44,767,870.00
$ /R 15/03/2010 Foreign Exchange Future Buy 5,908 1,000 5,908,000.00 7.5775 44,767,870.00
$ /R 15/03/2010 Foreign Exchange Future Sell 7,221 1,000 7,221,000.00 34.4900 249,052,290.00
$ /R 15/03/2010 Foreign Exchange Future Buy 7,221 1,000 7,221,000.00 2.2500 16,247,250.00
$ /R 15/03/2010 Foreign Exchange Future Sell 7,221 1,000 7,221,000.00 2.2500 16,247,250.00
$ /R 15/03/2010 Foreign Exchange Future Buy 7,221 1,000 7,221,000.00 34.4900 249,052,290.00
$ /R 15/03/2010 Foreign Exchange Future Buy 13,992 1,000 13,992,000.00 1.0000 13,992,000.00
$ /R 15/03/2010 Foreign Exchange Future Sell 13,992 1,000 13,992,000.00 1.0000 13,992,000.00
$ /R 15/03/2010 Foreign Exchange Future Sell 13,992 1,000 13,992,000.00 23.0000 321,816,000.00
$ /R 15/03/2010 Foreign Exchange Future Buy 13,992 1,000 13,992,000.00 23.0000 321,816,000.00

Total $ / R Foreign Exchange Future 139,560 139,560,000.00 1,625,861,425.20

Mar 2010 £/R
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£/R 15/03/2010

£/R 15/03/2010

£/R 15/03/2010

£/R 15/03/2010

£/R 15/03/2010

£/R 15/03/2010

£/R 15/03/2010

£/R 15/03/2010

£/R 15/03/2010

£/R 15/03/2010

£/R 15/03/2010

£/R 15/03/2010

Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future

Foreign Exchange Future

Total £ / R Foreign Exchange Future

Mar 2010 €/R

€/R 15/03/2010

€ /R 15/03/2010

€/R 15/03/2010

€/R 15/03/2010

€/R 15/03/2010

€/R 15/03/2010

€/R 15/03/2010

€/R 15/03/2010

€/R 15/03/2010

€/R 15/03/2010

€/R 15/03/2010

€/R 15/03/2010

€/R 15/03/2010

€ /R 15/03/2010

Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future

Foreign Exchange Future

Buy
Buy
Buy
Sell
Buy
Buy
Buy
Sell
Buy
Buy
Buy

Sell

Sell
Buy
Sell
Buy
Sell
Buy
Buy
Sell
Buy
Buy
Buy
Buy
Buy

Buy

25

56

74

7

100

100

485

579

30

30

39

48

50

50

50

1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000

1,000

1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000

1,000

10,000.00
15,000.00
15,000.00
25,000.00
56,000.00
74,000.00
77,000.00
100,000.00
100,000.00
485,000.00
579,000.00

1,286,000.00

2,822,000.00

3,000.00
3,000.00
4,000.00
4,000.00
5,000.00
5,000.00
12,000.00
30,000.00
30,000.00
39,000.00
48,000.00
50,000.00
50,000.00

50,000.00

12.4463

12.4463

12.4760

12.4463

12.4760

12.4760

12.4760

12.4796

12.4796

12.4760

12.4760

12.4760

11.2110

11.2110

11.2500

11.2500

11.2650

11.2650

11.2925

11.2912

11.2912

11.2925

11.2925

11.2890

11.2890

11.2950

124,463.00
186,694.50
187,140.00
311,157.50
698,656.00
923,224.00
960,652.00
1,247,960.00
1,247,960.00
6,050,860.00
7,223,604.00

16,044,136.00

35,206,507.00

33,633.00
33,633.00
45,000.00
45,000.00
56,325.00
56,325.00
135,510.00
338,736.00
338,736.00
440,407.50
542,040.00
564,450.00
564,450.00

564,750.00
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Buy/ Number of Contract Foreign Value
Contract Sell Contracts Size Value Price in Rand
€/R 15/03/2010 Foreign Exchange Future Buy 50 1,000 50,000.00 11.2950 564,750.00
€/R 15/03/2010 Foreign Exchange Future Buy 50 1,000 50,000.00 11.2950 564,750.00
€/R 15/03/2010 Foreign Exchange Future Buy 50 1,000 50,000.00 11.2960 564,800.00
€/R 15/03/2010 Foreign Exchange Future Sell 50 1,000 50,000.00 11.2960 564,800.00
€/R 15/03/2010 Foreign Exchange Future Sell 50 1,000 50,000.00 11.2980 564,900.00
€/R 15/03/2010 Foreign Exchange Future Buy 50 1,000 50,000.00 11.2980 564,900.00
€/R 15/03/2010 Foreign Exchange Future Buy 87 1,000 87,000.00 11.2925 982,447.50
€/R 15/03/2010 Foreign Exchange Future Sell 100 1,000 100,000.00 11.2890 1,128,900.00
€/R 15/03/2010 Foreign Exchange Future Sell 150 1,000 150,000.00 11.2950 1,694,250.00
€/R 15/03/2010 Foreign Exchange Future Buy 450 1,000 450,000.00 11.2925 5,081,625.00
€/R 15/03/2010 Foreign Exchange Future Buy 473 1,000 473,000.00 11.2925 5,341,352.50
€/R 15/03/2010 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 11.3029 11,302,900.00
€/R 15/03/2010 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 11.3029 11,302,900.00
€/R 15/03/2010 Foreign Exchange Future Sell 1,109 1,000 1,109,000.00 11.2925 12,523,382.50

Total €/ R Foreign Exchange Future 5002 5,002,00000 56,505,653.00
Mar 2010 AU$/R
AU$ / R 15/03/2010 Foreign Exchange Future Sell 20 1,000 20,000.00 6.8857 137,714.00
AU$ / R 15/03/2010 Foreign Exchange Future Buy 20 1,000 20,000.00 6.8857 137,714.00
AUS$ / R 15/03/2010 Foreign Exchange Future Sell 6,000 1,000 6,000,000.00 6.8620 41,172,000.00
AUS$ / R 15/03/2010 Foreign Exchange Future Buy 6,000 1,000 6,000,000.00 6.8620 41,172,000.00
Total AU$ / R Foreign Exchange Future 12040 12,040,00000 82,619,428.00

Jun2010 $/R
$ /R 14/06/2010 Foreign Exchange Future Sell 10 1,000 10,000.00 500.0000 5,000,000.00
$ /R 14/06/2010 Foreign Exchange Future Sell 10 1,000 10,000.00 330.0000 3,300,000.00
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$ /R 14/06/2010 Foreign Exchange Future Sell 20 1,000 20,000.00 397.0000 7,940,000.00
$ /R 14/06/2010 Foreign Exchange Future Sell 20 1,000 20,000.00 397.0000 7,940,000.00
$ /R 14/06/2010 Foreign Exchange Future Sell 20 1,000 20,000.00 477.0000 9,540,000.00
$ /R 14/06/2010 Foreign Exchange Future Sell 20 1,000 20,000.00 477.0000 9,540,000.00
$ /R 14/06/2010 Foreign Exchange Future Sell 20 1,000 20,000.00 330.0000 6,600,000.00
$ /R 14/06/2010 Foreign Exchange Future Sell 30 1,000 30,000.00 500.0000 15,000,000.00
$ /R 14/06/2010 Foreign Exchange Future Sell 30 1,000 30,000.00 477.0000 14,310,000.00
$ /R 14/06/2010 Foreign Exchange Future Buy 30 1,000 30,000.00 330.0000 9,900,000.00
$ /R 14/06/2010 Foreign Exchange Future Buy 40 1,000 40,000.00 500.0000 20,000,000.00
$ /R 14/06/2010 Foreign Exchange Future Sell 50 1,000 50,000.00 397.0000 19,850,000.00
$ /R 14/06/2010 Foreign Exchange Future Buy 70 1,000 70,000.00 477.0000 33,390,000.00
$ /R 14/06/2010 Foreign Exchange Future Buy 90 1,000 90,000.00 397.0000 35,730,000.00
$ /R 14/06/2010 Foreign Exchange Future Sell 2,533 1,000 2,533,000.00 7.7651 19,668,998.30
$ /R 14/06/2010 Foreign Exchange Future Buy 2,533 1,000 2,533,000.00 7.7651 19,668,998.30
$ /R 14/06/2010 Foreign Exchange Future Sell 11,549 1,000 11,549,000.00 103.1900 1,191,741,310.00
$ /R 14/06/2010 Foreign Exchange Future Buy 11,549 1,000 11,549,000.00 8.5500 98,743,950.00
$ /R 14/06/2010 Foreign Exchange Future Sell 11,549 1,000 11,549,000.00 8.5500 98,743,950.00
$ /R 14/06/2010 Foreign Exchange Future Buy 11,549 1,000 11,549,000.00 103.1900 1,191,741,310.00
Total $ / R Foreign Exchange Future 51,722 51,722,00000 2,818,348,516.60

Jun 2010 £/R

£/R 14/06/2010 Foreign Exchange Future Sell 4,908 1,000 4,908,000.00 377.2000 1,851,297,600.00
£/R 14/06/2010 Foreign Exchange Future Buy 4,908 1,000 4,908,000.00 377.2000 1,851,297,600.00
£/R 14/06/2010 Foreign Exchange Future Buy 11,549 1,000 11,549,000.00 61.5800 711,187,420.00
£/R 14/06/2010 Foreign Exchange Future Sell 11,549 1,000 11,549,000.00 61.5800 711,187,420.00

Total £/ R Foreign Exchange Future 32914 32,914,00000 5,124,970,040.00
Grand Total for Currency Future Detailed Turnover 420,888 420,888,000.00 11,234,411,691.50
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