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JSE Interest Rate Exchange

Currency Future Detailed Turnover

Date: 23/11/2009

Buy/ Number of Contract Foreign Value
Contract Sell Contracts Size Value Price in Rand
Dec 2009 $/R
$ /R 14/12/2009 Foreign Exchange Future Buy 4 1,000 4,000.00 7.5200 30,080.00
$ /R 14/12/2009 Foreign Exchange Future Buy 5 1,000 5,000.00 7.5330 37,665.00
$ /R 14/12/2009 Foreign Exchange Future Sell 5 1,000 5,000.00 7.5330 37,665.00
$ /R 14/12/2009 Foreign Exchange Future Sell 6 1,000 6,000.00 7.5200 45,120.00
$ /R 14/12/2009 Foreign Exchange Future Buy 6 1,000 6,000.00 7.5200 45,120.00
$ /R 14/12/2009 Foreign Exchange Future Buy 6 1,000 6,000.00 7.5200 45,120.00
$ /R 14/12/2009 Foreign Exchange Future Sell 6 1,000 6,000.00 7.5200 45,120.00
$ /R 14/12/2009 Foreign Exchange Future Sell 10 1,000 10,000.00 7.5625 75,625.00
$ /R 14/12/2009 Foreign Exchange Future Sell 10 1,000 10,000.00 7.5497 75,497.00
$ /R 14/12/2009 Foreign Exchange Future Sell 10 1,000 10,000.00 7.5250 75,250.00
$ /R 14/12/2009 Foreign Exchange Future Buy 10 1,000 10,000.00 7.5250 75,250.00
$ /R 14/12/2009 Foreign Exchange Future Buy 10 1,000 10,000.00 7.5497 75,497.00
$ /R 14/12/2009 Foreign Exchange Future Buy 10 1,000 10,000.00 7.5497 75,497.00
$ /R 14/12/2009 Foreign Exchange Future Sell 10 1,000 10,000.00 7.5497 75,497.00
$ /R 14/12/2009 Foreign Exchange Future Buy 14 1,000 14,000.00 7.5200 105,280.00
$ /R 14/12/2009 Foreign Exchange Future Buy 15 1,000 15,000.00 7.5250 112,875.00
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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 40 1,000 40,000.00 7.5091 300,364.00
$ /R 14/12/2009 Foreign Exchange Future Sell 40 1,000 40,000.00 7.5211 300,844.00
$ /R 14/12/2009 Foreign Exchange Future Buy 40 1,000 40,000.00 7.5211 300,844.00
$ /R 14/12/2009 Foreign Exchange Future Buy 44 1,000 44,000.00 7.5125 330,550.00
$ /R 14/12/2009 Foreign Exchange Future Sell 44 1,000 44,000.00 7.5125 330,550.00
$ /R 14/12/2009 Foreign Exchange Future Sell 50 1,000 50,000.00 7.5050 375,250.00
$ /R 14/12/2009 Foreign Exchange Future Sell 50 1,000 50,000.00 7.5375 376,875.00
$ /R 14/12/2009 Foreign Exchange Future Sell 50 1,000 50,000.00 7.5500 377,500.00
$ /R 14/12/2009 Foreign Exchange Future Buy 50 1,000 50,000.00 7.5350 376,750.00
$ /R 14/12/2009 Foreign Exchange Future Buy 50 1,000 50,000.00 7.5345 376,725.00
$ /R 14/12/2009 Foreign Exchange Future Buy 50 1,000 50,000.00 7.5375 376,875.00
$ /R 14/12/2009 Foreign Exchange Future Sell 50 1,000 50,000.00 7.5345 376,725.00
$ /R 14/12/2009 Foreign Exchange Future Sell 50 1,000 50,000.00 7.5350 376,750.00
$ /R 14/12/2009 Foreign Exchange Future Buy 50 1,000 50,000.00 7.5050 375,250.00
$ /R 14/12/2009 Foreign Exchange Future Buy 50 1,000 50,000.00 7.5500 377,500.00
$ /R 14/12/2009 Foreign Exchange Future Sell 52 1,000 52,000.00 7.5267 391,388.40
$ /R 14/12/2009 Foreign Exchange Future Buy 52 1,000 52,000.00 7.5267 391,388.40
$ /R 14/12/2009 Foreign Exchange Future Buy 58 1,000 58,000.00 7.5575 438,335.00
$ /R 14/12/2009 Foreign Exchange Future Sell 58 1,000 58,000.00 7.5575 438,335.00
$ /R 14/12/2009 Foreign Exchange Future Buy 60 1,000 60,000.00 7.5410 452,460.00
$ /R 14/12/2009 Foreign Exchange Future Sell 60 1,000 60,000.00 7.5410 452,460.00
$ /R 14/12/2009 Foreign Exchange Future Sell 60 1,000 60,000.00 7.5530 453,180.00
$ /R 14/12/2009 Foreign Exchange Future Buy 60 1,000 60,000.00 7.5530 453,180.00
$ /R 14/12/2009 Foreign Exchange Future Buy 60 1,000 60,000.00 7.5550 453,300.00
$ /R 14/12/2009 Foreign Exchange Future Sell 80 1,000 80,000.00 7.5267 602,136.00
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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 2 1,000 2,000.00 12.4845 24,969.00
£ /R 14/12/2009 Foreign Exchange Future Sell 2 1,000 2,000.00 12.4845 24,969.00
£/R 14/12/2009 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 12.4690 12,469,000.00
£/R 14/12/2009 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 12.4690 12,469,000.00
Total £/ R Foreign Exchange Future 2004 2,004,00000 24,987,938.00
Dec 2009 €/R
€/R 14/12/2009 Foreign Exchange Future Sell 5 1,000 5,000.00 11.2705 56,352.50
€/R 14/12/2009 Foreign Exchange Future Buy 5 1,000 5,000.00 11.2705 56,352.50
€/R 14/12/2009 Foreign Exchange Future Sell 20 1,000 20,000.00 11.2562 225,124.00
€/R 14/12/2009 Foreign Exchange Future Buy 20 1,000 20,000.00 11.2442 224,884.00
€/R 14/12/2009 Foreign Exchange Future Sell 20 1,000 20,000.00 11.2442 224,884.00
€/R 14/12/2009 Foreign Exchange Future Buy 20 1,000 20,000.00 11.2562 225,124.00
€/R 14/12/2009 Foreign Exchange Future Sell 45 1,000 45,000.00 11.2914 508,113.00
€/R 14/12/2009 Foreign Exchange Future Sell 50 1,000 50,000.00 11.2615 563,075.00
€/R 14/12/2009 Foreign Exchange Future Buy 50 1,000 50,000.00 11.2615 563,075.00
€/R 14/12/2009 Foreign Exchange Future Sell 60 1,000 60,000.00 11.2962 677,772.00
€/R 14/12/2009 Foreign Exchange Future Buy 60 1,000 60,000.00 11.2842 677,052.00
€/R 14/12/2009 Foreign Exchange Future Sell 60 1,000 60,000.00 11.2842 677,052.00
€ /R 14/12/2009 Foreign Exchange Future Buy 60 1,000 60,000.00 11.2962 677,772.00
€/R 14/12/2009 Foreign Exchange Future Sell 65 1,000 65,000.00 11.2914 733,941.00
€/R 14/12/2009 Foreign Exchange Future Sell 65 1,000 65,000.00 11.2914 733,941.00
€/R 14/12/2009 Foreign Exchange Future Buy 175 1,000 175,000.00 11.2914 1,975,995.00
Total € / R Foreign Exchange Future 780 780,000.00 8,800,509.00
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Buy/ Number of Contract Foreign Value
Contract Sell Contracts Size Value Price in Rand
Jun2010 $/R
$ /R 14/06/2010 Foreign Exchange Future Buy 138 1,000 138,000.00 7.8608 1,084,790.40
$ /R 14/06/2010 Foreign Exchange Future Sell 138 1,000 138,000.00 7.8608 1,084,790.40
$ /R 14/06/2010 Foreign Exchange Future Sell 250 1,000 250,000.00 7.8608 1,965,200.00
$ /R 14/06/2010 Foreign Exchange Future Buy 250 1,000 250,000.00 7.8608 1,965,200.00
$ /R 14/06/2010 Foreign Exchange Future Buy 953 1,000 953,000.00 7.8608 7,491,342.40
$ /R 14/06/2010 Foreign Exchange Future Sell 953 1,000 953,000.00 7.8608 7,491,342.40
Total $ / R Foreign Exchange Future 2682 2,682,00000 21,082,665.60
Jun 2010 £/R
£ /R 14/06/2010 Foreign Exchange Future Sell 30 1,000 30,000.00 12.9760 389,280.00
£ /R 14/06/2010 Foreign Exchange Future Buy 30 1,000 30,000.00 12.9760 389,280.00
Total £/R Foreign Exchange Future 60 600000 ] 778,560.00
Jun 2010 €/R
€/R 14/06/2010 Foreign Exchange Future Sell 30 1,000 30,000.00 11.7035 351,105.00
€/R 14/06/2010 Foreign Exchange Future Buy 30 1,000 30,000.00 11.7035 351,105.00
Total €/ R Foreign Exchange Future 60 6000000 ] 702,210.00
Grand Total for Currency Future Detailed Turnover 18,162 18,162,000.00 152,196,705.20
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