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JSE Interest Rate Exchange

Currency Future Detailed Turnover

Date: 18/12/2009

Buy/ Number of Contract Foreign Value
Contract Sell Contracts Size Value Price in Rand
Mar 2010 $/R
$ /R 15/03/2010 Foreign Exchange Future Buy 1 1,000 1,000.00 7.6790 7,679.00
$ /R 15/03/2010 Foreign Exchange Future Sell 1 1,000 1,000.00 7.6790 7,679.00
$ /R 15/03/2010 Foreign Exchange Future Buy 5 1,000 5,000.00 7.6800 38,400.00
$ /R 15/03/2010 Foreign Exchange Future Buy 5 1,000 5,000.00 7.6500 38,250.00
$ /R 15/03/2010 Foreign Exchange Future Sell 5 1,000 5,000.00 7.6800 38,400.00
$ /R 15/03/2010 Foreign Exchange Future Buy 5 1,000 5,000.00 7.6500 38,250.00
$ /R 15/03/2010 Foreign Exchange Future Buy 5 1,000 5,000.00 7.6950 38,475.00
$ /R 15/03/2010 Foreign Exchange Future Buy 10 1,000 10,000.00 7.6850 76,850.00
$ /R 15/03/2010 Foreign Exchange Future Buy 10 1,000 10,000.00 7.6825 76,825.00
$ /R 15/03/2010 Foreign Exchange Future Sell 10 1,000 10,000.00 7.6825 76,825.00
$ /R 15/03/2010 Foreign Exchange Future Sell 10 1,000 10,000.00 7.6850 76,850.00
$ /R 15/03/2010 Foreign Exchange Future Sell 10 1,000 10,000.00 7.6700 76,700.00
$ /R 15/03/2010 Foreign Exchange Future Sell 10 1,000 10,000.00 7.6700 76,700.00
$ /R 15/03/2010 Foreign Exchange Future Buy 10 1,000 10,000.00 7.7050 77,050.00
$ /R 15/03/2010 Foreign Exchange Future Buy 10 1,000 10,000.00 7.6700 76,700.00
$ /R 15/03/2010 Foreign Exchange Future Sell 14 1,000 14,000.00 7.6985 107,779.00
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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 100 1,000 100,000.00 342.9600 34,296,000.00
$ /R 15/03/2010 Foreign Exchange Future Buy 104 1,000 104,000.00 7.6320 793,728.00
$ /R 15/03/2010 Foreign Exchange Future Sell 104 1,000 104,000.00 7.6320 793,728.00
$ /R 15/03/2010 Foreign Exchange Future Sell 115 1,000 115,000.00 7.6695 881,992.50
$ /R 15/03/2010 Foreign Exchange Future Buy 115 1,000 115,000.00 7.6695 881,992.50
$ /R 15/03/2010 Foreign Exchange Future Buy 135 1,000 135,000.00 7.6850 1,037,475.00
$ /R 15/03/2010 Foreign Exchange Future Buy 135 1,000 135,000.00 7.6780 1,036,530.00
$ /R 15/03/2010 Foreign Exchange Future Buy 135 1,000 135,000.00 7.6950 1,038,825.00
$ /R 15/03/2010 Foreign Exchange Future Sell 200 1,000 200,000.00 201.7000 40,340,000.00
$ /R 15/03/2010 Foreign Exchange Future Buy 200 1,000 200,000.00 201.7000 40,340,000.00
$ /R 15/03/2010 Foreign Exchange Future Buy 250 1,000 250,000.00 7.6250 1,906,250.00
$ /R 15/03/2010 Foreign Exchange Future Sell 250 1,000 250,000.00 7.6250 1,906,250.00
$ /R 15/03/2010 Foreign Exchange Future Sell 250 1,000 250,000.00 7.6350 1,908,750.00
$ /R 15/03/2010 Foreign Exchange Future Buy 250 1,000 250,000.00 7.6350 1,908,750.00
$ /R 15/03/2010 Foreign Exchange Future Sell 254 1,000 254,000.00 7.6500 1,943,100.00
$ /R 15/03/2010 Foreign Exchange Future Buy 254 1,000 254,000.00 7.6500 1,943,100.00
$ /R 15/03/2010 Foreign Exchange Future Sell 300 1,000 300,000.00 7.6495 2,294,850.00
$ /R 15/03/2010 Foreign Exchange Future Buy 300 1,000 300,000.00 7.6495 2,294,850.00
$ /R 15/03/2010 Foreign Exchange Future Buy 300 1,000 300,000.00 7.6950 2,308,500.00
$ /R 15/03/2010 Foreign Exchange Future Sell 300 1,000 300,000.00 7.6950 2,308,500.00
$ /R 15/03/2010 Foreign Exchange Future Sell 300 1,000 300,000.00 7.6710 2,301,300.00
$ /R 15/03/2010 Foreign Exchange Future Buy 300 1,000 300,000.00 7.6710 2,301,300.00
$ /R 15/03/2010 Foreign Exchange Future Buy 300 1,000 300,000.00 7.6710 2,301,300.00
$ /R 15/03/2010 Foreign Exchange Future Sell 300 1,000 300,000.00 7.6710 2,301,300.00
$ /R 15/03/2010 Foreign Exchange Future Buy 301 1,000 301,000.00 7.6796 2,311,559.60
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Buy/ Number of Contract Foreign Value
Contract Sell Contracts Size Value Price in Rand
Jun 2010 $/R
$ /R 14/06/2010 Foreign Exchange Future Buy 5 1,000 5,000.00 437.5500 2,187,750.00
$ /R 14/06/2010 Foreign Exchange Future Sell 5 1,000 5,000.00 437.5500 2,187,750.00
$ /R 14/06/2010 Foreign Exchange Future Sell 5 1,000 5,000.00 391.5100 1,957,550.00
$ /R 14/06/2010 Foreign Exchange Future Buy 5 1,000 5,000.00 437.5500 2,187,750.00
$ /R 14/06/2010 Foreign Exchange Future Sell 5 1,000 5,000.00 437.5500 2,187,750.00
$ /R 14/06/2010 Foreign Exchange Future Sell 5 1,000 5,000.00 437.5500 2,187,750.00
$ /R 14/06/2010 Foreign Exchange Future Sell 5 1,000 5,000.00 437.5500 2,187,750.00
$ /R 14/06/2010 Foreign Exchange Future Buy 10 1,000 10,000.00 7.8270 78,270.00
$ /R 14/06/2010 Foreign Exchange Future Sell 10 1,000 10,000.00 7.8270 78,270.00
$ /R 14/06/2010 Foreign Exchange Future Sell 20 1,000 20,000.00 437.5500 8,751,000.00
$ /R 14/06/2010 Foreign Exchange Future Sell 25 1,000 25,000.00 391.5100 9,787,750.00
$ /R 14/06/2010 Foreign Exchange Future Sell 28 1,000 28,000.00 7.8070 218,596.00
$ /R 14/06/2010 Foreign Exchange Future Buy 30 1,000 30,000.00 391.5100 11,745,300.00
$ /R 14/06/2010 Foreign Exchange Future Sell 50 1,000 50,000.00 418.3500 20,917,500.00
$ /R 14/06/2010 Foreign Exchange Future Sell 50 1,000 50,000.00 461.3500 23,067,500.00
$ /R 14/06/2010 Foreign Exchange Future Sell 100 1,000 100,000.00 316.0500 31,605,000.00
$ /R 14/06/2010 Foreign Exchange Future Sell 100 1,000 100,000.00 343.0500 34,305,000.00
$ /R 14/06/2010 Foreign Exchange Future Buy 100 1,000 100,000.00 343.0500 34,305,000.00
$ /R 14/06/2010 Foreign Exchange Future Buy 100 1,000 100,000.00 316.0500 31,605,000.00
$ /R 14/06/2010 Foreign Exchange Future Sell 200 1,000 200,000.00 119.1300 23,826,000.00
$ /R 14/06/2010 Foreign Exchange Future Sell 200 1,000 200,000.00 430.5500 86,110,000.00
$ /R 14/06/2010 Foreign Exchange Future Buy 200 1,000 200,000.00 430.5500 86,110,000.00
$ /R 14/06/2010 Foreign Exchange Future Buy 200 1,000 200,000.00 119.1300 23,826,000.00
$ /R 14/06/2010 Foreign Exchange Future Sell 270 1,000 270,000.00 437.5500 118,138,500.00
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Buy/ Number of Contract Foreign Value

Contract Sell Contracts Size Value Price in Rand
$ /R 13/09/2010 Foreign Exchange Future Buy 1,070 1,000 1,070,000.00 7.9200 8,474,400.00
$ /R 13/09/2010 Foreign Exchange Future Buy 1,500 1,000 1,500,000.00 346.7000 520,050,000.00
$ /R 13/09/2010 Foreign Exchange Future Buy 1,500 1,000 1,500,000.00 346.7000 520,050,000.00
$ /R 13/09/2010 Foreign Exchange Future Sell 1,500 1,000 1,500,000.00 349.0000 523,500,000.00
$ /R 13/09/2010 Foreign Exchange Future Buy 1,500 1,000 1,500,000.00 349.0000 523,500,000.00
$ /R 13/09/2010 Foreign Exchange Future Sell 1,500 1,000 1,500,000.00 349.0000 523,500,000.00
$ /R 13/09/2010 Foreign Exchange Future Buy 1,500 1,000 1,500,000.00 349.0000 523,500,000.00
$ /R 13/09/2010 Foreign Exchange Future Sell 3,000 1,000 3,000,000.00 346.7000 1,040,100,000.00
Total $ / R Foreign Exchange Future 16510 16,510,00000 4,581,355,250.00
Grand Total for Currency Future Detailed Turnover 35,926 35,926,000.00 7,350,185,994.70
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