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JSE Interest Rate Exchange

Currency Future Detailed Turnover

Date: 29/12/2009

Buy/ Contract Foreign Value
Contract Sell Size Value Price in Rand
Mar 2010 $/R
$ /R 15/03/2010 Foreign Exchange Future Sell 1,000 1,000.00 7.5110 7,511.00
$ /R 15/03/2010 Foreign Exchange Future Sell 1,000 1,000.00 7.5840 7,584.00
$ /R 15/03/2010 Foreign Exchange Future Buy 1,000 1,000.00 7.5110 7,511.00
$ /R 15/03/2010 Foreign Exchange Future Buy 1,000 1,000.00 7.5840 7,584.00
$ /R 15/03/2010 Foreign Exchange Future Sell 1,000 2,000.00 7.5250 15,050.00
$ /R 15/03/2010 Foreign Exchange Future Sell 1,000 2,000.00 7.5630 15,126.00
$ /R 15/03/2010 Foreign Exchange Future Buy 1,000 2,000.00 7.5250 15,050.00
$ /R 15/03/2010 Foreign Exchange Future Buy 1,000 2,000.00 7.5630 15,126.00
$ /R 15/03/2010 Foreign Exchange Future Sell 1,000 3,000.00 7.5300 22,590.00
$ /R 15/03/2010 Foreign Exchange Future Sell 1,000 3,000.00 7.5000 22,500.00
$ /R 15/03/2010 Foreign Exchange Future Buy 1,000 3,000.00 7.5000 22,500.00
$ /R 15/03/2010 Foreign Exchange Future Buy 1,000 3,000.00 7.5300 22,590.00
$ /R 15/03/2010 Foreign Exchange Future Buy 1,000 5,000.00 7.5335 37,667.50
$ /R 15/03/2010 Foreign Exchange Future Sell 1,000 5,000.00 7.5060 37,530.00
$ /R 15/03/2010 Foreign Exchange Future Sell 1,000 5,000.00 7.5305 37,652.50
$ /R 15/03/2010 Foreign Exchange Future Sell 1,000 5,000.00 7.5429 37,714.50
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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 50 1,000 50,000.00 7.5150 375,750.00
$ /R 15/03/2010 Foreign Exchange Future Buy 50 1,000 50,000.00 7.5150 375,750.00
$ /R 15/03/2010 Foreign Exchange Future Sell 50 1,000 50,000.00 7.5250 376,250.00
$ /R 15/03/2010 Foreign Exchange Future Buy 50 1,000 50,000.00 7.5250 376,250.00
$ /R 15/03/2010 Foreign Exchange Future Buy 50 1,000 50,000.00 7.5885 379,425.00
$ /R 15/03/2010 Foreign Exchange Future Sell 50 1,000 50,000.00 7.5001 375,005.00
$ /R 15/03/2010 Foreign Exchange Future Sell 50 1,000 50,000.00 7.5885 379,425.00
$ /R 15/03/2010 Foreign Exchange Future Sell 50 1,000 50,000.00 7.5310 376,550.00
$ /R 15/03/2010 Foreign Exchange Future Buy 50 1,000 50,000.00 7.5001 375,005.00
$ /R 15/03/2010 Foreign Exchange Future Buy 50 1,000 50,000.00 7.5310 376,550.00
$ /R 15/03/2010 Foreign Exchange Future Sell 60 1,000 60,000.00 7.5890 455,340.00
$ /R 15/03/2010 Foreign Exchange Future Buy 60 1,000 60,000.00 7.5890 455,340.00
$ /R 15/03/2010 Foreign Exchange Future Sell 85 1,000 85,000.00 7.5305 640,092.50
$ /R 15/03/2010 Foreign Exchange Future Buy 85 1,000 85,000.00 7.5305 640,092.50
$ /R 15/03/2010 Foreign Exchange Future Buy 100 1,000 100,000.00 7.5700 757,000.00
$ /R 15/03/2010 Foreign Exchange Future Buy 100 1,000 100,000.00 7.5109 751,090.00
$ /R 15/03/2010 Foreign Exchange Future Sell 100 1,000 100,000.00 7.5109 751,090.00
$ /R 15/03/2010 Foreign Exchange Future Sell 100 1,000 100,000.00 7.5700 757,000.00
$ /R 15/03/2010 Foreign Exchange Future Sell 100 1,000 100,000.00 7.5334 753,340.00
$ /R 15/03/2010 Foreign Exchange Future Buy 100 1,000 100,000.00 7.5334 753,340.00
$ /R 15/03/2010 Foreign Exchange Future Sell 100 1,000 100,000.00 7.5150 751,500.00
$ /R 15/03/2010 Foreign Exchange Future Sell 100 1,000 100,000.00 7.5305 753,050.00
$ /R 15/03/2010 Foreign Exchange Future Sell 100 1,000 100,000.00 7.5155 751,550.00
$ /R 15/03/2010 Foreign Exchange Future Buy 100 1,000 100,000.00 7.5305 753,050.00
$ /R 15/03/2010 Foreign Exchange Future Sell 130 1,000 130,000.00 7.5165 977,145.00
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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 1,000 1,000 1,000,000.00 7.5740 7,574,000.00
$ /R 15/03/2010 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 7.5819 7,581,900.00
$ /R 15/03/2010 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 7.5733 7,573,300.00
$ /R 15/03/2010 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 7.5733 7,573,300.00
$ /R 15/03/2010 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 7.5388 7,538,800.00
$ /R 15/03/2010 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 7.5388 7,538,800.00
$ /R 15/03/2010 Foreign Exchange Future Sell 1,535 1,000 1,535,000.00 7.5300 11,558,550.00
$ /R 15/03/2010 Foreign Exchange Future Sell 1,535 1,000 1,535,000.00 7.5200 11,543,200.00
$ /R 15/03/2010 Foreign Exchange Future Buy 3,070 1,000 3,070,000.00 7.5250 23,101,750.00

Total $/ R Foreign Exchange Future 30,964 30,964,00000 233,886,031.00

Mar 2010 £/R
£ /R 15/03/2010 Foreign Exchange Future Buy 5 1,000 5,000.00 12.0110 60,055.00
£ /R 15/03/2010 Foreign Exchange Future Sell 5 1,000 5,000.00 12.0110 60,055.00
£ /R 15/03/2010 Foreign Exchange Future Buy 8 1,000 8,000.00 12.0137 96,109.60
£/R 15/03/2010 Foreign Exchange Future Sell 8 1,000 8,000.00 12.0137 96,109.60
£ /R 15/03/2010 Foreign Exchange Future Sell 10 1,000 10,000.00 12.1100 121,100.00
£ /R 15/03/2010 Foreign Exchange Future Buy 10 1,000 10,000.00 12.1100 121,100.00
£ /R 15/03/2010 Foreign Exchange Future Buy 12 1,000 12,000.00 12.0105 144,126.00
£ /R 15/03/2010 Foreign Exchange Future Sell 12 1,000 12,000.00 12.0105 144,126.00
£/R 15/03/2010 Foreign Exchange Future Buy 20 1,000 20,000.00 12.1695 243,390.00
£/R 15/03/2010 Foreign Exchange Future Sell 20 1,000 20,000.00 12.0800 241,600.00
£/R 15/03/2010 Foreign Exchange Future Sell 20 1,000 20,000.00 12.1695 243,390.00
£/R 15/03/2010 Foreign Exchange Future Buy 20 1,000 20,000.00 12.0800 241,600.00
£/R 15/03/2010 Foreign Exchange Future Sell 100 1,000 100,000.00 12.0000 1,200,000.00
£/R 15/03/2010 Foreign Exchange Future Buy 100 1,000 100,000.00 12.0000 1,200,000.00
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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 40 1,000 40,000.00 10.8751 435,004.00
€/R 15/03/2010 Foreign Exchange Future Buy 40 1,000 40,000.00 10.8283 433,132.00
€/R 15/03/2010 Foreign Exchange Future Sell 40 1,000 40,000.00 10.8283 433,132.00
€/R 15/03/2010 Foreign Exchange Future Sell 40 1,000 40,000.00 10.8751 435,004.00
€/R 15/03/2010 Foreign Exchange Future Sell 50 1,000 50,000.00 10.8212 541,060.00
€/R 15/03/2010 Foreign Exchange Future Sell 50 1,000 50,000.00 10.9000 545,000.00
€/R 15/03/2010 Foreign Exchange Future Buy 100 1,000 100,000.00 10.9990 1,099,900.00
€/R 15/03/2010 Foreign Exchange Future Buy 100 1,000 100,000.00 10.9990 1,099,900.00
€/R 15/03/2010 Foreign Exchange Future Buy 100 1,000 100,000.00 10.9965 1,099,650.00
€/R 15/03/2010 Foreign Exchange Future Buy 100 1,000 100,000.00 10.9965 1,099,650.00
€/R 15/03/2010 Foreign Exchange Future Buy 100 1,000 100,000.00 10.9105 1,091,050.00
€/R 15/03/2010 Foreign Exchange Future Sell 100 1,000 100,000.00 10.9105 1,091,050.00
€/R 15/03/2010 Foreign Exchange Future Sell 100 1,000 100,000.00 10.9965 1,099,650.00
€/R 15/03/2010 Foreign Exchange Future Sell 100 1,000 100,000.00 10.9965 1,099,650.00
€/R 15/03/2010 Foreign Exchange Future Sell 100 1,000 100,000.00 10.9990 1,099,900.00
€/R 15/03/2010 Foreign Exchange Future Sell 100 1,000 100,000.00 10.9990 1,099,900.00
€/R 15/03/2010 Foreign Exchange Future Buy 100 1,000 100,000.00 10.8606 1,086,060.00

Total €/ R Foreign Exchange Future 1620 1,620,00000 17,720,313.00

Mar 2010 AU$ /R
AUS$ / R 15/03/2010 Foreign Exchange Future Sell 2 1,000 2,000.00 6.6910 13,382.00
AUS$ / R 15/03/2010 Foreign Exchange Future Buy 2 1,000 2,000.00 6.6910 13,382.00
AUS$ / R 15/03/2010 Foreign Exchange Future Buy 100 1,000 100,000.00 6.7265 672,650.00
AUS$ / R 15/03/2010 Foreign Exchange Future Buy 100 1,000 100,000.00 6.7240 672,400.00
AUS$ / R 15/03/2010 Foreign Exchange Future Buy 100 1,000 100,000.00 6.7225 672,250.00
AUS$ / R 15/03/2010 Foreign Exchange Future Buy 100 1,000 100,000.00 6.7265 672,650.00
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Buy/ Number of Contract Foreign Value
Contract Sell Contracts Size Value Price in Rand
£ /R 14/06/2010 Foreign Exchange Future Buy 200 1,000 200,000.00 12.4000 2,480,000.00
Total £/ R Foreign Exchange Future 43 430,00000 5,328,384.00
Jun 2010 €/R
€/R 14/06/2010 Foreign Exchange Future Sell 5 1,000 5,000.00 11.0278 55,139.00
€/R 14/06/2010 Foreign Exchange Future Sell 5 1,000 5,000.00 11.0700 55,350.00
€/R 14/06/2010 Foreign Exchange Future Buy 5 1,000 5,000.00 11.0278 55,139.00
€/R 14/06/2010 Foreign Exchange Future Buy 5 1,000 5,000.00 11.0700 55,350.00
Total €/ R Foreign Exchange Future 2 . 2000000 22097800
Sep 2010 $/R
$ /R 13/09/2010 Foreign Exchange Future Sell 50 1,000 50,000.00 7.8225 391,125.00
$ /R 13/09/2010 Foreign Exchange Future Buy 50 1,000 50,000.00 7.8225 391,125.00
Total $ / R Foreign Exchange Future 100 10000000 782,250.00
Grand Total for Currency Future Detailed Turnover 35,586 35,586,000.00 277,949,920.20
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