Yield-2<

JSE Interest Rate Exchange

Currency Future Detailed Turnover

Date: 26/11/2009

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 7.5000 7,500.00
$ /R 14/12/2009 Foreign Exchange Future Buy 1 1,000 1,000.00 7.5000 7,500.00
$ /R 14/12/2009 Foreign Exchange Future Sell 2 1,000 2,000.00 7.4000 14,800.00
$ /R 14/12/2009 Foreign Exchange Future Buy 2 1,000 2,000.00 7.4740 14,948.00
$ /R 14/12/2009 Foreign Exchange Future Sell 2 1,000 2,000.00 7.4740 14,948.00
$ /R 14/12/2009 Foreign Exchange Future Buy 2 1,000 2,000.00 7.4000 14,800.00
$ /R 14/12/2009 Foreign Exchange Future Buy 4 1,000 4,000.00 7.4000 29,600.00
$ /R 14/12/2009 Foreign Exchange Future Buy 5 1,000 5,000.00 7.4770 37,385.00
$ /R 14/12/2009 Foreign Exchange Future Sell 5 1,000 5,000.00 7.4770 37,385.00
$ /R 14/12/2009 Foreign Exchange Future Sell 9 1,000 9,000.00 7.5000 67,500.00
$ /R 14/12/2009 Foreign Exchange Future Sell 10 1,000 10,000.00 7.5000 75,000.00
$ /R 14/12/2009 Foreign Exchange Future Buy 10 1,000 10,000.00 7.5000 75,000.00
$ /R 14/12/2009 Foreign Exchange Future Buy 10 1,000 10,000.00 7.4800 74,800.00
$ /R 14/12/2009 Foreign Exchange Future Buy 10 1,000 10,000.00 7.4900 74,900.00
$ /R 14/12/2009 Foreign Exchange Future Buy 10 1,000 10,000.00 7.4880 74,880.00
$ /R 14/12/2009 Foreign Exchange Future Buy 10 1,000 10,000.00 7.4900 74,900.00
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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 7.4785 299,140.00
$ /R 14/12/2009 Foreign Exchange Future Buy 49 1,000 49,000.00 7.4837 366,701.30
$ /R 14/12/2009 Foreign Exchange Future Buy 50 1,000 50,000.00 7.4155 370,775.00
$ /R 14/12/2009 Foreign Exchange Future Sell 50 1,000 50,000.00 7.4155 370,775.00
$ /R 14/12/2009 Foreign Exchange Future Sell 60 1,000 60,000.00 7.4500 447,000.00
$ /R 14/12/2009 Foreign Exchange Future Buy 60 1,000 60,000.00 7.4500 447,000.00
$ /R 14/12/2009 Foreign Exchange Future Sell 65 1,000 65,000.00 7.5075 487,987.50
$ /R 14/12/2009 Foreign Exchange Future Buy 65 1,000 65,000.00 7.5075 487,987.50
$ /R 14/12/2009 Foreign Exchange Future Buy 100 1,000 100,000.00 7.4900 749,000.00
$ /R 14/12/2009 Foreign Exchange Future Sell 100 1,000 100,000.00 7.4900 749,000.00
$ /R 14/12/2009 Foreign Exchange Future Buy 113 1,000 113,000.00 7.4300 839,590.00
$ /R 14/12/2009 Foreign Exchange Future Sell 113 1,000 113,000.00 7.4300 839,590.00
$ /R 14/12/2009 Foreign Exchange Future Sell 135 1,000 135,000.00 7.4000 999,000.00
$ /R 14/12/2009 Foreign Exchange Future Buy 135 1,000 135,000.00 7.4000 999,000.00
$ /R 14/12/2009 Foreign Exchange Future Sell 150 1,000 150,000.00 7.4770 1,121,550.00
$ /R 14/12/2009 Foreign Exchange Future Buy 150 1,000 150,000.00 7.4700 1,120,500.00
$ /R 14/12/2009 Foreign Exchange Future Sell 150 1,000 150,000.00 7.4700 1,120,500.00
$ /R 14/12/2009 Foreign Exchange Future Buy 150 1,000 150,000.00 7.4770 1,121,550.00
$ /R 14/12/2009 Foreign Exchange Future Sell 155 1,000 155,000.00 7.5075 1,163,662.50
$ /R 14/12/2009 Foreign Exchange Future Buy 155 1,000 155,000.00 7.5075 1,163,662.50
$ /R 14/12/2009 Foreign Exchange Future Sell 165 1,000 165,000.00 7.5075 1,238,737.50
$ /R 14/12/2009 Foreign Exchange Future Buy 165 1,000 165,000.00 7.5075 1,238,737.50
$ /R 14/12/2009 Foreign Exchange Future Sell 205 1,000 205,000.00 7.5075 1,539,037.50
$ /R 14/12/2009 Foreign Exchange Future Buy 205 1,000 205,000.00 7.5075 1,539,037.50
$ /R 14/12/2009 Foreign Exchange Future Buy 210 1,000 210,000.00 7.4812 1,571,052.00
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Buy/ Number of Contract Foreign Value
Contract Sell Contracts Size Value Price in Rand
Total £/ R Foreign Exchange Future 0 740,00000 9,187,100.00
Dec 2009 €/R
€ /R 14/12/2009 Foreign Exchange Future Buy 5 1,000 5,000.00 11.2750 56,375.00
€/R 14/12/2009 Foreign Exchange Future Sell 5 1,000 5,000.00 11.2750 56,375.00
€/R 14/12/2009 Foreign Exchange Future Sell 10 1,000 10,000.00 11.2445 112,445.00
€/R 14/12/2009 Foreign Exchange Future Buy 10 1,000 10,000.00 11.2445 112,445.00
Total €/ R Foreign Exchange Future 3o 300000 337,640.00
Dec 2009 AUS$ /R
AUS$ / R 14/12/2009 Foreign Exchange Future Sell 2 1,000 2,000.00 6.8717 13,743.40
AUS$ / R 14/12/2009 Foreign Exchange Future Buy 2 1,000 2,000.00 6.8717 13,743.40
AUS$ / R 14/12/2009 Foreign Exchange Future Buy 10 1,000 10,000.00 6.8100 68,100.00
AUS$ / R 14/12/2009 Foreign Exchange Future Sell 10 1,000 10,000.00 6.8100 68,100.00
AUS$ / R 14/12/2009 Foreign Exchange Future Buy 20 1,000 20,000.00 6.8150 136,300.00
AUS$ / R 14/12/2009 Foreign Exchange Future Sell 20 1,000 20,000.00 6.8150 136,300.00
AUS$ / R 14/12/2009 Foreign Exchange Future Buy 150 1,000 150,000.00 6.8395 1,025,925.00
AUS$ / R 14/12/2009 Foreign Exchange Future Buy 150 1,000 150,000.00 6.8430 1,026,450.00
AUS$ / R 14/12/2009 Foreign Exchange Future Sell 150 1,000 150,000.00 6.8395 1,025,925.00
AUS$ / R 14/12/2009 Foreign Exchange Future Sell 150 1,000 150,000.00 6.8430 1,026,450.00
Total AUS / R Foreign Exchange Future 664 664,00000 4,541,036.80
Mar 2010 $/R
$ /R 15/03/2010 Foreign Exchange Future Sell 1 1,000 1,000.00 7.5201 7,520.10
$ /R 15/03/2010 Foreign Exchange Future Buy 1 1,000 1,000.00 7.5201 7,520.10
$ /R 15/03/2010 Foreign Exchange Future Sell 3 1,000 3,000.00 7.5200 22,560.00
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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 100 1,000 100,000.00 7.5457 754,570.00
$ /R 15/03/2010 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 7.5158 7,515,800.00
$ /R 15/03/2010 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 7.5158 7,515,800.00
Total $ / R Foreign Exchange Future 2618 2,618,00000 19,702,828.60
Mar 2010 £/R
£ /R 15/03/2010 Foreign Exchange Future Buy 30 1,000 30,000.00 12.5875 377,625.00
£/R 15/03/2010 Foreign Exchange Future Buy 30 1,000 30,000.00 12.5875 377,625.00
£/R 15/03/2010 Foreign Exchange Future Buy 30 1,000 30,000.00 12.5875 377,625.00
£/R 15/03/2010 Foreign Exchange Future Sell 90 1,000 90,000.00 12.5875 1,132,875.00
Total £/R Foreign Exchange Future 0 18000000 2,265,750.00
Mar 2010 €/R
€/R 15/03/2010 Foreign Exchange Future Buy 5 1,000 5,000.00 11.4500 57,250.00
€/R 15/03/2010 Foreign Exchange Future Buy 5 1,000 5,000.00 11.4125 57,062.50
€/R 15/03/2010 Foreign Exchange Future Sell 5 1,000 5,000.00 11.4125 57,062.50
€/R 15/03/2010 Foreign Exchange Future Sell 5 1,000 5,000.00 11.4500 57,250.00
Total €/ R Foreign Exchange Future 2 2000000 22862500
Mar 2010 AU$ /R
AUS$ / R 15/03/2010 Foreign Exchange Future Sell 5 1,000 5,000.00 6.8795 34,397.50
AUS$ / R 15/03/2010 Foreign Exchange Future Buy 5 1,000 5,000.00 6.8795 34,397.50
AUS$ / R 15/03/2010 Foreign Exchange Future Buy 150 1,000 150,000.00 6.9030 1,035,450.00
AUS$ / R 15/03/2010 Foreign Exchange Future Sell 150 1,000 150,000.00 6.9030 1,035,450.00
Total AU$ / R Foreign Exchange Future 310 310,000.00 2,139,695.00

Jun2010 $/R
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$ /R 14/06/2010 Foreign Exchange Future Sell 150
$ /R 14/06/2010 Foreign Exchange Future Buy 150
Total $ / R Foreign Exchange Future 300
Jun 2010 €/R
€/R 14/06/2010 Foreign Exchange Future Buy 5
€/R 14/06/2010 Foreign Exchange Future Buy 5
€/R 14/06/2010 Foreign Exchange Future Sell 5
€/R 14/06/2010 Foreign Exchange Future Sell 5
€/R 14/06/2010 Foreign Exchange Future Sell 100
€/R 14/06/2010 Foreign Exchange Future Sell 100
€/R 14/06/2010 Foreign Exchange Future Sell 100
€/R 14/06/2010 Foreign Exchange Future Buy 100
€/R 14/06/2010 Foreign Exchange Future Buy 100
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€/R 14/06/2010 Foreign Exchange Future Sell 150
€/R 14/06/2010 Foreign Exchange Future Sell 150
€/R 14/06/2010 Foreign Exchange Future Buy 150
€/R 14/06/2010 Foreign Exchange Future Buy 150
€/R 14/06/2010 Foreign Exchange Future Buy 150
€/R 14/06/2010 Foreign Exchange Future Buy 150
Total € / R Foreign Exchange Future 1,820
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Buy/ Number of Contract Foreign Value

Contract Sell Contracts Size Value Price in Rand
AUS$ / R 14/06/2010 Foreign Exchange Future Sell 150 1,000 150,000.00 6.9195 1,037,925.00
AUS$ / R 14/06/2010 Foreign Exchange Future Buy 150 1,000 150,000.00 6.9425 1,041,375.00
AUS$ / R 14/06/2010 Foreign Exchange Future Buy 150 1,000 150,000.00 6.9455 1,041,825.00
AU$ / R 14/06/2010 Foreign Exchange Future Buy 150 1,000 150,000.00 6.9445 1,041,675.00
AU$ / R 14/06/2010 Foreign Exchange Future Buy 150 1,000 150,000.00 6.9380 1,040,700.00
AU$ / R 14/06/2010 Foreign Exchange Future Sell 500 1,000 500,000.00 6.9423 3,471,150.00
Total AU$ / R Foreign Exchange Future 1,600 1,600,000.00 11,100,950.00

Dec 2010 $/R

$/R 13/12/2010 Foreign Exchange Future Sell 113 1,000 113,000.00 7.4300 839,590.00
$ /R 13/12/2010 Foreign Exchange Future Buy 113 1,000 113,000.00 7.4300 839,590.00
Total $ / R Foreign Exchange Future 2 226,00000 1,679,180.00
Grand Total for Currency Future Detailed Turnover 21,882 21,882,000.00 174,426,393.20
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