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Yield-2< Currency Future Detailed Turnover

JSE Interest Rate Exchange Date 05/08/2009

Buy/ Number of Contract Foreign Value
Contract Sell Contracts Size Value Price in Rand

Sep 2009 $ / R Currency Future

$ /R 14/09/2009 Currency Future Sell 1 1,000 1,000.00 7.9738 7,973.80
$ /R 14/09/2009 Currency Future Buy 1 1,000 1,000.00 7.9738 7,973.80
$ /R 14/09/2009 Currency Future Buy 2 1,000 2,000.00 7.9700 15,940.00
$ / R 14/09/2009 Currency Future Sell 2 1,000 2,000.00 7.9700 15,940.00
$ /R 14/09/2009 Currency Future Buy 2 1,000 2,000.00 7.9550 15,910.00
$ /R 14/09/2009 Currency Future Sell 2 1,000 2,000.00 7.9550 15,910.00
$ /R 14/09/2009 Currency Future Sell 4 1,000 4,000.00 7.9750 31,900.00
$ /R 14/09/2009 Currency Future Buy 4 1,000 4,000.00 7.9750 31,900.00
$ /R 14/09/2009 Currency Future Sell 4 1,000 4,000.00 7.9800 31,920.00
$ /R 14/09/2009 Currency Future Buy 4 1,000 4,000.00 7.9800 31,920.00
$ /R 14/09/2009 Currency Future Sell 5 1,000 5,000.00 7.9750 39,875.00
$ / R 14/09/2009 Currency Future Buy 5 1,000 5,000.00 7.9750 39,875.00
$ /R 14/09/2009 Currency Future Sell 5 1,000 5,000.00 7.9580 39,790.00
$ /R 14/09/2009 Currency Future Buy 5 1,000 5,000.00 7.9580 39,790.00
$ /R 14/09/2009 Currency Future Sell 5 1,000 5,000.00 7.9912 39,956.00
$ /R 14/09/2009 Currency Future Buy 5 1,000 5,000.00 7.9912 39,956.00
$ /R 14/09/2009 Currency Future Sell 5 1,000 5,000.00 7.9900 39,950.00
$ /R 14/09/2009 Currency Future Buy 5 1,000 5,000.00 7.9900 39,950.00
$ /R 14/09/2009 Currency Future Sell 6 1,000 6,000.00 7.9850 47,910.00
$ / R 14/09/2009 Currency Future Buy 6 1,000 6,000.00 7.9850 47,910.00
$ /R 14/09/2009 Currency Future Buy 6 1,000 6,000.00 8.0200 48,120.00
$ /R 14/09/2009 Currency Future Sell 6 1,000 6,000.00 8.0200 48,120.00
$ /R 14/09/2009 Currency Future Sell 6 1,000 6,000.00 8.0290 48,174.00
$ /R 14/09/2009 Currency Future Buy 6 1,000 6,000.00 8.0290 48,174.00
$ /R 14/09/2009 Currency Future Buy 8 1,000 8,000.00 7.9700 63,760.00
$ /R 14/09/2009 Currency Future Sell 8 1,000 8,000.00 7.9700 63,760.00
$ /R 14/09/2009 Currency Future Sell 10 1,000 10,000.00 7.9870 79,870.00
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Buy/ Number of Contract Foreign Value

Contract Sell Contracts Size Value Price in Rand
$ / R 14/09/2009 Currency Future Buy 50 1,000 50,000.00 8.0495 402,475.00
$ / R 14/09/2009 Currency Future Sell 50 1,000 50,000.00 8.0495 402,475.00
$ / R 14/09/2009 Currency Future Sell 50 1,000 50,000.00 8.0130 400,650.00
$ /R 14/09/2009 Currency Future Buy 50 1,000 50,000.00 8.0130 400,650.00
$ / R 14/09/2009 Currency Future Sell 50 1,000 50,000.00 8.0394 401,970.00
$ / R 14/09/2009 Currency Future Buy 50 1,000 50,000.00 8.0394 401,970.00
$ / R 14/09/2009 Currency Future Buy 50 1,000 50,000.00 8.0495 402,475.00
$ / R 14/09/2009 Currency Future Sell 50 1,000 50,000.00 8.0495 402,475.00
$ / R 14/09/2009 Currency Future Sell 65 1,000 65,000.00 7.9870 519,155.00
$ / R 14/09/2009 Currency Future Buy 65 1,000 65,000.00 7.9870 519,155.00
$ / R 14/09/2009 Currency Future Sell 70 1,000 70,000.00 7.9460 556,220.00
$ / R 14/09/2009 Currency Future Buy 70 1,000 70,000.00 7.9460 556,220.00
$ / R 14/09/2009 Currency Future Sell 80 1,000 80,000.00 8.0645 645,160.00
$ / R 14/09/2009 Currency Future Buy 80 1,000 80,000.00 8.0645 645,160.00
$ / R 14/09/2009 Currency Future Sell 100 1,000 100,000.00 7.9810 798,100.00
$ / R 14/09/2009 Currency Future Buy 100 1,000 100,000.00 7.9810 798,100.00
$ / R 14/09/2009 Currency Future Sell 100 1,000 100,000.00 7.9609 796,090.00
$ / R 14/09/2009 Currency Future Buy 100 1,000 100,000.00 7.9609 796,090.00
$ / R 14/09/2009 Currency Future Sell 100 1,000 100,000.00 8.0345 803,450.00
$ / R 14/09/2009 Currency Future Buy 100 1,000 100,000.00 8.0345 803,450.00
$ / R 14/09/2009 Currency Future Sell 100 1,000 100,000.00 8.0230 802,300.00
$ / R 14/09/2009 Currency Future Buy 100 1,000 100,000.00 8.0230 802,300.00
$ / R 14/09/2009 Currency Future Sell 100 1,000 100,000.00 8.0615 806,150.00
$ / R 14/09/2009 Currency Future Buy 100 1,000 100,000.00 8.0615 806,150.00
$ / R 14/09/2009 Currency Future Buy 124 1,000 124,000.00 7.9500 985,800.00
$ / R 14/09/2009 Currency Future Sell 124 1,000 124,000.00 7.9500 985,800.00
$ / R 14/09/2009 Currency Future Sell 150 1,000 150,000.00 7.9680 1,195,200.00
$ / R 14/09/2009 Currency Future Buy 150 1,000 150,000.00 7.9680 1,195,200.00
$ / R 14/09/2009 Currency Future Sell 200 1,000 200,000.00 7.9789 1,595,780.00
$ / R 14/09/2009 Currency Future Buy 200 1,000 200,000.00 7.9789 1,595,780.00
$ / R 14/09/2009 Currency Future Sell 475 1,000 475,000.00 7.8085 3,709,037.50
$ / R 14/09/2009 Currency Future Buy 475 1,000 475,000.00 7.8085 3,709,037.50
$ / R 14/09/2009 Currency Future Buy 1,000 1,000 1,000,000.00 7.9601 7,960,100.00
$ / R 14/09/2009 Currency Future Sell 1,000 1,000 1,000,000.00 7.9601 7,960,100.00
$ / R 14/09/2009 Currency Future Sell 2,400 1,000 2,400,000.00 8.0407 19,297,680.00
$ / R 14/09/2009 Currency Future Buy 2,400 1,000 2,400,000.00 8.0407 19,297,680.00
$ / R 14/09/2009 Currency Future Sell 2,500 1,000 2,500,000.00 7.9452 19,863,000.00
$ / R 14/09/2009 Currency Future Buy 2,500 1,000 2,500,000.00 7.9452 19,863,000.00

Total $ / R Currency Future 16,746 16,746,000.00 133,614,726.60

Sep 2009 £ / R Currency Future
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£ / R 14/09/2009 Currency Future Sell 1 1,000 1,000.00 13.6000 13,600.00
£ / R 14/09/2009 Currency Future Buy 1 1,000 1,000.00 13.6000 13,600.00
£ / R 14/09/2009 Currency Future Sell 3 1,000 3,000.00 13.5500 40,650.00
£ / R 14/09/2009 Currency Future Buy 3 1,000 3,000.00 13.5500 40,650.00
£ / R 14/09/2009 Currency Future Sell 5 1,000 5,000.00 13.5400 67,700.00
£ / R 14/09/2009 Currency Future Buy 5 1,000 5,000.00 13.5400 67,700.00
£ / R 14/09/2009 Currency Future Sell 5 1,000 5,000.00 13.5400 67,700.00
£ / R 14/09/2009 Currency Future Buy 5 1,000 5,000.00 13.5400 67,700.00
£ / R 14/09/2009 Currency Future Sell 5 1,000 5,000.00 13.5550 67,775.00
£ / R 14/09/2009 Currency Future Buy 5 1,000 5,000.00 13.5550 67,775.00
£ / R 14/09/2009 Currency Future Buy 5 1,000 5,000.00 13.5825 67,912.50
£ / R 14/09/2009 Currency Future Sell 5 1,000 5,000.00 13.5825 67,912.50
£ / R 14/09/2009 Currency Future Buy 10 1,000 10,000.00 13.5790 135,790.00
£ / R 14/09/2009 Currency Future Sell 10 1,000 10,000.00 13.5790 135,790.00
£ / R 14/09/2009 Currency Future Buy 20 1,000 20,000.00 13.4910 269,820.00
£ / R 14/09/2009 Currency Future Sell 20 1,000 20,000.00 13.4910 269,820.00
£ / R 14/09/2009 Currency Future Sell 30 1,000 30,000.00 13.5955 407,865.00
£ / R 14/09/2009 Currency Future Buy 30 1,000 30,000.00 13.5955 407,865.00
£ / R 14/09/2009 Currency Future Buy 78 1,000 78,000.00 13.3300 1,039,740.00
£ / R 14/09/2009 Currency Future Sell 78 1,000 78,000.00 13.3300 1,039,740.00
£ / R 14/09/2009 Currency Future Sell 78 1,000 78,000.00 13.5960 1,060,488.00
£ / R 14/09/2009 Currency Future Buy 78 1,000 78,000.00 13.5960 1,060,488.00
Total £/R Currency Future 480 480,000.00 6,478,081.00
Sep 2009 €/ R Currency Future
€/ R 14/09/2009 Currency Future Sell 1 1,000 1,000.00 11.4700 11,470.00
€/ R 14/09/2009 Currency Future Buy 1 1,000 1,000.00 11.4700 11,470.00
€/ R 14/09/2009 Currency Future Sell 1 1,000 1,000.00 11.5800 11,580.00
€/ R 14/09/2009 Currency Future Buy 1 1,000 1,000.00 11.5800 11,580.00
€/ R 14/09/2009 Currency Future Buy 2 1,000 2,000.00 11.4315 22,863.00
€/ R 14/09/2009 Currency Future Sell 2 1,000 2,000.00 11.4315 22,863.00
€/ R 14/09/2009 Currency Future Sell 10 1,000 10,000.00 11.5000 115,000.00
€/ R 14/09/2009 Currency Future Buy 10 1,000 10,000.00 11.5000 115,000.00
€/ R 14/09/2009 Currency Future Sell 19 1,000 19,000.00 11.4700 217,930.00
€/ R 14/09/2009 Currency Future Buy 19 1,000 19,000.00 11.4700 217,930.00
€ / R 14/09/2009 Currency Future Buy 20 1,000 20,000.00 11.5158 230,316.00
€/ R 14/09/2009 Currency Future Sell 20 1,000 20,000.00 11.5158 230,316.00
€ /R 14/09/2009 Currency Future Sell 100 1,000 100,000.00 11.3481 1,134,810.00
€/ R 14/09/2009 Currency Future Buy 100 1,000 100,000.00 11.3481 1,134,810.00
€/ R 14/09/2009 Currency Future Sell 300 1,000 300,000.00 11.4762 3,442,860.00
€/ R 14/09/2009 Currency Future Buy 300 1,000 300,000.00 11.4762 3,442,860.00
Total €/ R Currency Future 906 906,000.00 10,373,658.00
Sep 2009 ZAAD / R Currency Future
ZAAD 14/09/2009 Currency Future Sell 1,400 1,000 1,400,000.00 6.6920 9,368,800.00
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Buy/ Number of Contract Foreign Value
Contract Sell Contracts Size Value Price in Rand
ZAAD 14/09/2009 Currency Future Buy 1,400 1,000 1,400,000.00 6.6920 9,368,800.00
Total ZAAD Currency Future 2,800 2,800,000.00 18,737,600.00
Dec 2009 $ / R Currency Future
$ /R 14/12/2009 Currency Future Sell 50 1,000 50,000.00 8.1450 407,250.00
$ /R 14/12/2009 Currency Future Buy 50 1,000 50,000.00 8.1450 407,250.00
Total $ /R Currency Future 0 100,00000 814,500.00
Dec 2009 £/ R Currency Future
£ /R 14/12/2009 Currency Future Sell 2 1,000 2,000.00 13.7200 27,440.00
£ / R 14/12/2009 Currency Future Buy 2 1,000 2,000.00 13.7200 27,440.00
£ / R 14/12/2009 Currency Future Sell 2 1,000 2,000.00 13.7300 27,460.00
£ / R 14/12/2009 Currency Future Buy 2 1,000 2,000.00 13.7300 27,460.00
£ / R 14/12/2009 Currency Future Buy 300 1,000 300,000.00 13.7825 4,134,750.00
£ / R 14/12/2009 Currency Future Sell 300 1,000 300,000.00 13.7825 4,134,750.00
Total £/R Currency Future 68 60800000 8,379,300.00
Dec 2009 € / R Currency Future
€/ R 14/12/2009 Currency Future Buy 50 1,000 50,000.00 11.6914 584,570.00
€/ R 14/12/2009 Currency Future Sell 50 1,000 50,000.00 11.6914 584,570.00
Total €/ R Currency Future 0 100,00000 1,169,140.00
Dec 2009 ZAAD / R Currency Future
ZAAD 14/12/2009 Currency Future Buy 150 1,000 150,000.00 6.7900 1,018,500.00
ZAAD 14/12/2009 Currency Future Sell 150 1,000 150,000.00 6.7900 1,018,500.00
Total ZAAD Currency Future 0 . 30000000 2,037,000.00
jOption On Dec 2009 $ /R 13 Call
$ /R 14/12/2009 Currency Future Sell 71 1,000 71,000.00 9.0000 639,000.00
$ /R 14/12/2009 Currency Future Buy 7 1,000 71,000.00 9.0000 639,000.00
Total $ /R Currency Future 42 142,000.00 1,278,000.00
jOption On Dec 2009 £/ R 13 Call
£ / R 14/12/2009 Currency Future Sell 71 1,000 71,000.00 9.0000 639,000.00
£ / R 14/12/2009 Currency Future Buy 71 1,000 71,000.00 9.0000 639,000.00
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£/ R 14/12/2009 Currency Future Buy
£ /R 14/12/2009 Currency Future Sell

Total £/ R Currency Future

jOption On Mar 2010 $ / R 11.05 Call

$ /R 15/03/2010 Currency Future Sell
$ /R 15/03/2010 Currency Future Buy

Total $ / R Currency Future

jOption On Mar 2010 $/ R 9.15 Call

$ /R 15/03/2010 Currency Future Buy
$ /R 15/03/2010 Currency Future Sell

Total $ / R Currency Future

jOption On Mar 2010 £ /R 11.05 Call

£/R 15/03/2010 Currency Future Sell
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£ /R 15/03/2010 Currency Future Sell

Total £ / R Currency Future

jOption On Mar 2010 £/ R 9.15 Call

£ /R 15/03/2010 Currency Future Buy
£ /R 15/03/2010 Currency Future Sell
£ /R 15/03/2010 Currency Future Sell
£ /R 15/03/2010 Currency Future Buy

Total £ / R Currency Future

jOption On Jun 2010 $ / R 12.15 Call

$ /R 14/06/2010 Currency Future Sell
$ / R 14/06/2010 Currency Future Buy

Total $ / R Currency Future

jOption On Jun 2010 $ / R 9.4 Call

$ / R 14/06/2010 Currency Future Buy
$ /R 14/06/2010 Currency Future Sell

Total $ / R Currency Future
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Buy/ Number of Contract Foreign Value
Contract Sell Contracts Size Value Price in Rand

Grand Total for Currency Future Detailed Turnover 24,546 24,546,000.00 589,120,005.60
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