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JSE Interest Rate Exchange

Currency Future Detailed Turnover

Date: 18/11/2009

Buy/ Number of Contract Foreign Value
Contract Sell Contracts Size Value Price in Rand
Dec 2009 $/R
$ /R 14/12/2009 Foreign Exchange Future Sell 1 1,000 1,000.00 7.4680 7,468.00
$ /R 14/12/2009 Foreign Exchange Future Buy 1 1,000 1,000.00 7.4680 7,468.00
$ /R 14/12/2009 Foreign Exchange Future Sell 4 1,000 4,000.00 7.4600 29,840.00
$ /R 14/12/2009 Foreign Exchange Future Buy 4 1,000 4,000.00 7.4600 29,840.00
$ /R 14/12/2009 Foreign Exchange Future Sell 5 1,000 5,000.00 7.5130 37,565.00
$ /R 14/12/2009 Foreign Exchange Future Sell 5 1,000 5,000.00 7.4560 37,280.00
$ /R 14/12/2009 Foreign Exchange Future Buy 5 1,000 5,000.00 7.5130 37,565.00
$ /R 14/12/2009 Foreign Exchange Future Buy 5 1,000 5,000.00 7.4560 37,280.00
$ /R 14/12/2009 Foreign Exchange Future Sell 10 1,000 10,000.00 7.4555 74,555.00
$ /R 14/12/2009 Foreign Exchange Future Sell 10 1,000 10,000.00 7.4630 74,630.00
$ /R 14/12/2009 Foreign Exchange Future Buy 10 1,000 10,000.00 7.4555 74,555.00
$ /R 14/12/2009 Foreign Exchange Future Buy 10 1,000 10,000.00 7.4630 74,630.00
$ /R 14/12/2009 Foreign Exchange Future Sell 12 1,000 12,000.00 7.4800 89,760.00
$ /R 14/12/2009 Foreign Exchange Future Buy 12 1,000 12,000.00 7.4800 89,760.00
$ /R 14/12/2009 Foreign Exchange Future Sell 25 1,000 25,000.00 7.4530 186,325.00
$ /R 14/12/2009 Foreign Exchange Future Buy 25 1,000 25,000.00 7.4530 186,325.00
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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 Buy 1,000 1,000 1,000,000.00 7.5066 7,506,600.00
$ /R 14/12/2009 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 7.5066 7,506,600.00
$ /R 14/12/2009 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 7.5016 7,501,600.00
$ /R 14/12/2009 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 7.5665 7,566,500.00
$ /R 14/12/2009 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 7.4905 7,490,500.00
$ /R 14/12/2009 Foreign Exchange Future Buy 3,000 1,000 3,000,000.00 7.5773 22,731,900.00
$ /R 14/12/2009 Foreign Exchange Future Sell 3,000 1,000 3,000,000.00 7.5773 22,731,900.00

Total $ / R Foreign Exchange Future 19222 19,222,00000 146,470,555.00
Dec 2009 £/R
£/R 14/12/2009 Foreign Exchange Future Buy 40 1,000 40,000.00 12.5835 503,340.00
£/R 14/12/2009 Foreign Exchange Future Sell 40 1,000 40,000.00 12.5935 503,740.00
£/R 14/12/2009 Foreign Exchange Future Buy 40 1,000 40,000.00 12.5935 503,740.00
£ /R 14/12/2009 Foreign Exchange Future Sell 40 1,000 40,000.00 12.5835 503,340.00
£ /R 14/12/2009 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 12.5810 12,581,000.00
£ /R 14/12/2009 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 12.5810 12,581,000.00
Total £/ R Foreign Exchange Future 2160 2,160,00000 27,176,160.00

Dec 2009 €/R
€ /R 14/12/2009 Foreign Exchange Future Buy 2 1,000 2,000.00 11.1350 22,270.00
€/R 14/12/2009 Foreign Exchange Future Sell 2 1,000 2,000.00 11.1350 22,270.00
€ /R 14/12/2009 Foreign Exchange Future Sell 3 1,000 3,000.00 11.1700 33,510.00
€/R 14/12/2009 Foreign Exchange Future Buy 3 1,000 3,000.00 11.1700 33,510.00
€/R 14/12/2009 Foreign Exchange Future Sell 10 1,000 10,000.00 11.1915 111,915.00
€/R 14/12/2009 Foreign Exchange Future Buy 10 1,000 10,000.00 11.1915 111,915.00
€/R 14/12/2009 Foreign Exchange Future Sell 18 1,000 18,000.00 11.1675 201,015.00
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€/R 14/12/2009 Foreign Exchange Future Buy 18
€/R 14/12/2009 Foreign Exchange Future Buy 50
€/R 14/12/2009 Foreign Exchange Future Sell 50
€/R 14/12/2009 Foreign Exchange Future Sell 250
€/R 14/12/2009 Foreign Exchange Future Buy 250
€/R 14/12/2009 Foreign Exchange Future Buy 500
€/R 14/12/2009 Foreign Exchange Future Buy 500
€ /R 14/12/2009 Foreign Exchange Future Sell 500
€ /R 14/12/2009 Foreign Exchange Future Sell 500
Total € / R Foreign Exchange Future 2,666
Dec 2009 AU$ /R
AU$ / R 14/12/2009 Foreign Exchange Future Sell 2
AUS$ / R 14/12/2009 Foreign Exchange Future Buy 2
AUS$ / R 14/12/2009 Foreign Exchange Future Buy 8
AUS$ / R 14/12/2009 Foreign Exchange Future Sell 8
Total AU$ / R Foreign Exchange Future 20
Mar 2010 $/R
$ /R 15/03/2010 Foreign Exchange Future Buy 2
$ /R 15/03/2010 Foreign Exchange Future Sell 2
$ /R 15/03/2010 Foreign Exchange Future Buy 10
$ /R 15/03/2010 Foreign Exchange Future Sell 10
$ /R 15/03/2010 Foreign Exchange Future Sell 31
$ /R 15/03/2010 Foreign Exchange Future Buy 31
$ /R 15/03/2010 Foreign Exchange Future Buy 90
$ /R 15/03/2010 Foreign Exchange Future Sell 90
$ /R 15/03/2010 Foreign Exchange Future Buy 100
$ /R 15/03/2010 Foreign Exchange Future Sell 100
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Buy/ Number of Contract Foreign Value
Contract Sell Contracts Size Value Price in Rand
Total $ / R Foreign Exchange Future 466 466,00000 3,539,986.40
Jun2010 $/R
$ /R 14/06/2010 Foreign Exchange Future Sell 4 1,000 4,000.00 7.7350 30,940.00
$ /R 14/06/2010 Foreign Exchange Future Buy 4 1,000 4,000.00 7.7350 30,940.00
Total $ / R Foreign Exchange Future 8 800000 61,880.00
Jun 2010 £/R
£ /R 14/06/2010 Foreign Exchange Future Buy 5 1,000 5,000.00 13.0000 65,000.00
£ /R 14/06/2010 Foreign Exchange Future Sell 5 1,000 5,000.00 13.0000 65,000.00
Total £/ R Foreign Exchange Future 0 1000000 130,000.00
Grand Total for Currency Future Detailed Turnover 24,552 24,552,000.00 207,332,451.40
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