Yield-2<

JSE Interest Rate Exchange

Currency Future Detailed Turnover

Date: 01/12/2009

Buy/ Contract Foreign Value
Contract Sell Size Value Price in Rand
Dec 2009 $/R
$ /R 14/12/2009 Foreign Exchange Future Buy 1,000 1,000.00 7.3940 7,394.00
$ /R 14/12/2009 Foreign Exchange Future Sell 1,000 1,000.00 7.3940 7,394.00
$ /R 14/12/2009 Foreign Exchange Future Sell 1,000 1,000.00 7.4121 7,412.10
$ /R 14/12/2009 Foreign Exchange Future Buy 1,000 1,000.00 7.4121 7,412.10
$ /R 14/12/2009 Foreign Exchange Future Sell 1,000 2,000.00 7.3765 14,753.00
$ /R 14/12/2009 Foreign Exchange Future Buy 1,000 2,000.00 7.3765 14,753.00
$ /R 14/12/2009 Foreign Exchange Future Sell 1,000 2,000.00 7.3645 14,729.00
$ /R 14/12/2009 Foreign Exchange Future Sell 1,000 2,000.00 7.3600 14,720.00
$ /R 14/12/2009 Foreign Exchange Future Buy 1,000 2,000.00 7.3645 14,729.00
$ /R 14/12/2009 Foreign Exchange Future Buy 1,000 2,000.00 7.3600 14,720.00
$ /R 14/12/2009 Foreign Exchange Future Sell 1,000 5,000.00 7.3630 36,815.00
$ /R 14/12/2009 Foreign Exchange Future Sell 1,000 5,000.00 7.3630 36,815.00
$ /R 14/12/2009 Foreign Exchange Future Buy 1,000 5,000.00 7.3555 36,777.50
$ /R 14/12/2009 Foreign Exchange Future Buy 1,000 5,000.00 7.3555 36,777.50
$ /R 14/12/2009 Foreign Exchange Future Sell 1,000 5,000.00 7.3750 36,875.00
$ /R 14/12/2009 Foreign Exchange Future Sell 1,000 5,000.00 7.3700 36,850.00
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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 25 1,000 25,000.00 7.3660 184,150.00
$ /R 14/12/2009 Foreign Exchange Future Sell 30 1,000 30,000.00 7.4305 222,915.00
$ /R 14/12/2009 Foreign Exchange Future Buy 30 1,000 30,000.00 7.4305 222,915.00
$ /R 14/12/2009 Foreign Exchange Future Buy 30 1,000 30,000.00 7.3535 220,605.00
$ /R 14/12/2009 Foreign Exchange Future Sell 35 1,000 35,000.00 7.3765 258,177.50
$ /R 14/12/2009 Foreign Exchange Future Sell 45 1,000 45,000.00 7.4121 333,544.50
$ /R 14/12/2009 Foreign Exchange Future Buy 45 1,000 45,000.00 7.4121 333,544.50
$ /R 14/12/2009 Foreign Exchange Future Sell 50 1,000 50,000.00 7.3539 367,695.00
$ /R 14/12/2009 Foreign Exchange Future Sell 50 1,000 50,000.00 7.3900 369,500.00
$ /R 14/12/2009 Foreign Exchange Future Buy 50 1,000 50,000.00 7.3900 369,500.00
$ /R 14/12/2009 Foreign Exchange Future Sell 50 1,000 50,000.00 7.3890 369,450.00
$ /R 14/12/2009 Foreign Exchange Future Sell 50 1,000 50,000.00 7.4345 371,725.00
$ /R 14/12/2009 Foreign Exchange Future Buy 50 1,000 50,000.00 7.4345 371,725.00
$ /R 14/12/2009 Foreign Exchange Future Buy 50 1,000 50,000.00 7.3765 368,825.00
$ /R 14/12/2009 Foreign Exchange Future Buy 50 1,000 50,000.00 7.3890 369,450.00
$ /R 14/12/2009 Foreign Exchange Future Sell 67 1,000 67,000.00 7.3697 493,769.90
$ /R 14/12/2009 Foreign Exchange Future Buy 67 1,000 67,000.00 7.3697 493,769.90
$ /R 14/12/2009 Foreign Exchange Future Buy 131 1,000 131,000.00 7.3800 966,780.00
$ /R 14/12/2009 Foreign Exchange Future Sell 131 1,000 131,000.00 7.3800 966,780.00
$ /R 14/12/2009 Foreign Exchange Future Sell 150 1,000 150,000.00 7.3553 1,103,295.00
$ /R 14/12/2009 Foreign Exchange Future Buy 150 1,000 150,000.00 7.3553 1,103,295.00
$ /R 14/12/2009 Foreign Exchange Future Buy 150 1,000 150,000.00 7.3553 1,103,295.00
$ /R 14/12/2009 Foreign Exchange Future Sell 150 1,000 150,000.00 7.3930 1,108,950.00
$ /R 14/12/2009 Foreign Exchange Future Buy 150 1,000 150,000.00 7.3930 1,108,950.00
$ /R 14/12/2009 Foreign Exchange Future Sell 150 1,000 150,000.00 7.3553 1,103,295.00
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$ /R 14/12/2009 Foreign Exchange Future Sell 200 1,000 200,000.00 7.3647 1,472,940.00
$ /R 14/12/2009 Foreign Exchange Future Buy 200 1,000 200,000.00 7.3647 1,472,940.00
$ /R 14/12/2009 Foreign Exchange Future Sell 400 1,000 400,000.00 7.3697 2,947,880.00
$ /R 14/12/2009 Foreign Exchange Future Buy 400 1,000 400,000.00 7.3697 2,947,880.00
$ /R 14/12/2009 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 7.3658 7,365,800.00
$ /R 14/12/2009 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 7.3658 7,365,800.00
$ /R 14/12/2009 Foreign Exchange Future Sell 1,118 1,000 1,118,000.00 7.4350 8,312,330.00
$ /R 14/12/2009 Foreign Exchange Future Buy 2,000 1,000 2,000,000.00 7.3644 14,728,800.00
$ /R 14/12/2009 Foreign Exchange Future Sell 2,000 1,000 2,000,000.00 7.3770 14,754,000.00
$ /R 14/12/2009 Foreign Exchange Future Buy 2,000 1,000 2,000,000.00 7.3770 14,754,000.00
$ /R 14/12/2009 Foreign Exchange Future Sell 2,000 1,000 2,000,000.00 7.3644 14,728,800.00
$ /R 14/12/2009 Foreign Exchange Future Sell 8,422 1,000 8,422,000.00 7.4350 62,617,570.00
$ /R 14/12/2009 Foreign Exchange Future Buy 9,540 1,000 9,540,000.00 7.4350 70,929,900.00
Total $/ R Foreign Exchange Future 32608 32,608,00000 241,577,690.00
Dec 2009 £/R
£/R 14/12/2009 Foreign Exchange Future Buy 55 1,000 55,000.00 12.2090 671,495.00
£/R 14/12/2009 Foreign Exchange Future Sell 55 1,000 55,000.00 12.2090 671,495.00
Total £/ R Foreign Exchange Future 10 1000000 1,342,990.00
Dec 2009 €/R
€/R 14/12/2009 Foreign Exchange Future Buy 14 1,000 14,000.00 11.0745 155,043.00
€/R 14/12/2009 Foreign Exchange Future Sell 14 1,000 14,000.00 11.0745 155,043.00
Total €/ R Foreign Exchange Future 2 2800000 310,086.00
Dec 2009 AU$/R
AUS$ / R 14/12/2009 Foreign Exchange Future Buy 27 1,000 27,000.00 6.7890 183,303.00
AUS$ / R 14/12/2009 Foreign Exchange Future Sell 27 1,000 27,000.00 6.7890 183,303.00
Total AU$ / R Foreign Exchange Future 54 54,000.00 366,606.00
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Buy/ Number of Contract Foreign Value
Contract Sell Contracts Size Value Price in Rand
Mar 2010 $/R
$ /R 15/03/2010 Foreign Exchange Future Sell 1 1,000 1,000.00 7.5080 7,508.00
$ /R 15/03/2010 Foreign Exchange Future Buy 1 1,000 1,000.00 7.5439 7,543.90
$ /R 15/03/2010 Foreign Exchange Future Sell 1 1,000 1,000.00 7.5439 7,543.90
$ /R 15/03/2010 Foreign Exchange Future Buy 1 1,000 1,000.00 7.5080 7,508.00
$ /R 15/03/2010 Foreign Exchange Future Sell 4 1,000 4,000.00 7.5100 30,040.00
$ /R 15/03/2010 Foreign Exchange Future Buy 4 1,000 4,000.00 7.5100 30,040.00
$ /R 15/03/2010 Foreign Exchange Future Sell 5 1,000 5,000.00 7.5000 37,500.00
$ /R 15/03/2010 Foreign Exchange Future Sell 5 1,000 5,000.00 7.4950 37,475.00
$ /R 15/03/2010 Foreign Exchange Future Sell 5 1,000 5,000.00 7.5150 37,575.00
$ /R 15/03/2010 Foreign Exchange Future Sell 5 1,000 5,000.00 7.5000 37,500.00
$ /R 15/03/2010 Foreign Exchange Future Sell 5 1,000 5,000.00 7.5075 37,537.50
$ /R 15/03/2010 Foreign Exchange Future Sell 5 1,000 5,000.00 7.5068 37,534.00
$ /R 15/03/2010 Foreign Exchange Future Buy 5 1,000 5,000.00 7.5000 37,500.00
$ /R 15/03/2010 Foreign Exchange Future Buy 5 1,000 5,000.00 7.5150 37,575.00
$ /R 15/03/2010 Foreign Exchange Future Sell 5 1,000 5,000.00 7.5075 37,537.50
$ /R 15/03/2010 Foreign Exchange Future Buy 5 1,000 5,000.00 7.5068 37,534.00
$ /R 15/03/2010 Foreign Exchange Future Buy 5 1,000 5,000.00 7.5000 37,500.00
$ /R 15/03/2010 Foreign Exchange Future Sell 7 1,000 7,000.00 7.5140 52,598.00
$ /R 15/03/2010 Foreign Exchange Future Buy 7 1,000 7,000.00 7.5140 52,598.00
$ /R 15/03/2010 Foreign Exchange Future Sell 10 1,000 10,000.00 7.5284 75,284.00
$ /R 15/03/2010 Foreign Exchange Future Buy 10 1,000 10,000.00 7.5284 75,284.00
$ /R 15/03/2010 Foreign Exchange Future Sell 10 1,000 10,000.00 7.4910 74,910.00
$ /R 15/03/2010 Foreign Exchange Future Sell 10 1,000 10,000.00 7.5100 75,100.00
$ /R 15/03/2010 Foreign Exchange Future Sell 10 1,000 10,000.00 7.5100 75,100.00
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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 18 1,000 18,000.00 7.5105 135,189.00
$ /R 15/03/2010 Foreign Exchange Future Buy 18 1,000 18,000.00 7.4915 134,847.00
$ /R 15/03/2010 Foreign Exchange Future Sell 20 1,000 20,000.00 7.4950 149,900.00
$ /R 15/03/2010 Foreign Exchange Future Sell 20 1,000 20,000.00 7.5000 150,000.00
$ /R 15/03/2010 Foreign Exchange Future Sell 20 1,000 20,000.00 7.5220 150,440.00
$ /R 15/03/2010 Foreign Exchange Future Sell 20 1,000 20,000.00 7.5030 150,060.00
$ /R 15/03/2010 Foreign Exchange Future Buy 20 1,000 20,000.00 7.5220 150,440.00
$ /R 15/03/2010 Foreign Exchange Future Sell 20 1,000 20,000.00 7.5075 150,150.00
$ /R 15/03/2010 Foreign Exchange Future Buy 20 1,000 20,000.00 7.5075 150,150.00
$ /R 15/03/2010 Foreign Exchange Future Buy 20 1,000 20,000.00 7.4950 149,900.00
$ /R 15/03/2010 Foreign Exchange Future Buy 20 1,000 20,000.00 7.5000 150,000.00
$ /R 15/03/2010 Foreign Exchange Future Buy 20 1,000 20,000.00 7.5030 150,060.00
$ /R 15/03/2010 Foreign Exchange Future Sell 25 1,000 25,000.00 7.5200 188,000.00
$ /R 15/03/2010 Foreign Exchange Future Buy 25 1,000 25,000.00 7.5200 188,000.00
$ /R 15/03/2010 Foreign Exchange Future Buy 50 1,000 50,000.00 7.5089 375,445.00
$ /R 15/03/2010 Foreign Exchange Future Buy 50 1,000 50,000.00 7.4988 374,940.00
$ /R 15/03/2010 Foreign Exchange Future Sell 50 1,000 50,000.00 7.5108 375,540.00
$ /R 15/03/2010 Foreign Exchange Future Sell 50 1,000 50,000.00 7.4988 374,940.00
$ /R 15/03/2010 Foreign Exchange Future Sell 50 1,000 50,000.00 7.5089 375,445.00
$ /R 15/03/2010 Foreign Exchange Future Buy 50 1,000 50,000.00 7.5108 375,540.00
$ /R 15/03/2010 Foreign Exchange Future Sell 50 1,000 50,000.00 7.5035 375,175.00
$ /R 15/03/2010 Foreign Exchange Future Sell 50 1,000 50,000.00 7.5100 375,500.00
$ /R 15/03/2010 Foreign Exchange Future Buy 50 1,000 50,000.00 7.5035 375,175.00
$ /R 15/03/2010 Foreign Exchange Future Buy 50 1,000 50,000.00 7.5100 375,500.00
$ /R 15/03/2010 Foreign Exchange Future Sell 55 1,000 55,000.00 7.5110 413,105.00
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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 300 1,000 300,000.00 7.5025 2,250,750.00
$ /R 15/03/2010 Foreign Exchange Future Sell 300 1,000 300,000.00 7.5125 2,253,750.00
$ /R 15/03/2010 Foreign Exchange Future Buy 300 1,000 300,000.00 7.5125 2,253,750.00
$ /R 15/03/2010 Foreign Exchange Future Sell 300 1,000 300,000.00 7.5000 2,250,000.00
$ /R 15/03/2010 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 7.5089 7,508,900.00
$ /R 15/03/2010 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 7.5089 7,508,900.00
$ /R 15/03/2010 Foreign Exchange Future Buy 1,166 1,000 1,166,000.00 7.5700 8,826,620.00
$ /R 15/03/2010 Foreign Exchange Future Sell 1,800 1,000 1,800,000.00 7.5990 13,678,200.00
$ /R 15/03/2010 Foreign Exchange Future Buy 1,800 1,000 1,800,000.00 7.5990 13,678,200.00
$ /R 15/03/2010 Foreign Exchange Future Buy 8,731 1,000 8,731,000.00 7.5700 66,093,670.00
$ /R 15/03/2010 Foreign Exchange Future Sell 9,897 1,000 9,897,000.00 7.5700 74,920,290.00

Total $ / R Foreign Exchange Future 31,804 31,504,00000 383,693,847.30
Mar 2010 £/R
£/R 15/03/2010 Foreign Exchange Future Sell 2 1,000 2,000.00 12.4140 24,828.00
£ /R 15/03/2010 Foreign Exchange Future Buy 2 1,000 2,000.00 12.4140 24,828.00
Total £/ R Foreign Exchange Future 4 40000 49,656.00

Mar 2010 €/R
€/R 15/03/2010 Foreign Exchange Future Sell 5 1,000 5,000.00 11.3000 56,500.00
€/R 15/03/2010 Foreign Exchange Future Buy 5 1,000 5,000.00 11.3000 56,500.00
€/R 15/03/2010 Foreign Exchange Future Sell 30 1,000 30,000.00 11.3155 339,465.00
€/R 15/03/2010 Foreign Exchange Future Buy 30 1,000 30,000.00 11.3155 339,465.00
€/R 15/03/2010 Foreign Exchange Future Sell 150 1,000 150,000.00 11.3045 1,695,675.00
€/R 15/03/2010 Foreign Exchange Future Buy 150 1,000 150,000.00 11.3045 1,695,675.00
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Total €/ R Foreign Exchange Future g0 370,00000 4,183,280.00
Jun2010 $/R
$ /R 14/06/2010 Foreign Exchange Future Sell 5 1,000 5,000.00 7.6265 38,132.50
$ /R 14/06/2010 Foreign Exchange Future Buy 5 1,000 5,000.00 7.6265 38,132.50
$ /R 14/06/2010 Foreign Exchange Future Sell 16 1,000 16,000.00 7.6201 121,921.60
$ /R 14/06/2010 Foreign Exchange Future Buy 16 1,000 16,000.00 7.6201 121,921.60
$ /R 14/06/2010 Foreign Exchange Future Buy 100 1,000 100,000.00 315.0000 31,500,000.00
$ /R 14/06/2010 Foreign Exchange Future Sell 100 1,000 100,000.00 315.0000 31,500,000.00
$ /R 14/06/2010 Foreign Exchange Future Sell 300 1,000 300,000.00 7.6917 2,307,510.00
$ /R 14/06/2010 Foreign Exchange Future Buy 300 1,000 300,000.00 7.6917 2,307,510.00
$ /R 14/06/2010 Foreign Exchange Future Sell 700 1,000 700,000.00 7.7339 5,413,730.00
$ /R 14/06/2010 Foreign Exchange Future Buy 700 1,000 700,000.00 7.7339 5,413,730.00
$ /R 14/06/2010 Foreign Exchange Future Sell 807 1,000 807,000.00 7.6746 6,193,402.20
$ /R 14/06/2010 Foreign Exchange Future Buy 807 1,000 807,000.00 7.6746 6,193,402.20
Total $ / R Foreign Exchange Future 3¢ 3,856,00000 91,149,392.60
Jun 2010 £/R
£ /R 14/06/2010 Foreign Exchange Future Sell 100 1,000 100,000.00 12.6320 1,263,200.00
£ /R 14/06/2010 Foreign Exchange Future Buy 100 1,000 100,000.00 12.6320 1,263,200.00
Total £/ R Foreign Exchange Future 20 200,00000 2,526,400.00
Jun 2010 €/R
€/R 14/06/2010 Foreign Exchange Future Sell 100 1,000 100,000.00 11.4940 1,149,400.00
€/R 14/06/2010 Foreign Exchange Future Buy 100 1,000 100,000.00 11.4940 1,149,400.00
Total €/ R Foreign Exchange Future 20 200,00000 2,298,800.00
Jun 2010 AU$/R
AUS$ / R 14/06/2010 Foreign Exchange Future Sell 40 1,000 40,000.00 6.9110 276,440.00
AUS$ / R 14/06/2010 Foreign Exchange Future Buy 40 1,000 40,000.00 6.9110 276,440.00
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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 Buy 100 1,000 100,000.00 6.8800 688,000.00
AUS$ / R 14/06/2010 Foreign Exchange Future Sell 100 1,000 100,000.00 6.8800 688,000.00
AUS$ / R 14/06/2010 Foreign Exchange Future Buy 150 1,000 150,000.00 6.8800 1,032,000.00
AU$ / R 14/06/2010 Foreign Exchange Future Sell 150 1,000 150,000.00 6.8800 1,032,000.00
Total AU$ / R Foreign Exchange Future s80 580,00000 3,992,880.00
Sep 2010 $/R
$ /R 13/09/2010 Foreign Exchange Future Sell 365 1,000 365,000.00 7.8580 2,868,170.00
$ /R 13/09/2010 Foreign Exchange Future Buy 365 1,000 365,000.00 7.8580 2,868,170.00
Total $ / R Foreign Exchange Future 7% 730,00000 5,736,340.00
Dec 2010 $/R
$ /R 13/12/2010 Foreign Exchange Future Sell 380 1,000 380,000.00 7.9830 3,033,540.00
$ /R 13/12/2010 Foreign Exchange Future Buy 380 1,000 380,000.00 7.9830 3,033,540.00
Total $ / R Foreign Exchange Future 70 760,00000 6,067,080.00
Grand Total for Currency Future Detailed Turnover 71,004 71,004,000.00 743,295,047.90
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