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JSE Interest Rate Exchange

Currency Future Detailed Turnover

Date: 30/12/2009

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 7.5100 7,510.00
$ /R 15/03/2010 Foreign Exchange Future Buy 1,000 1,000.00 7.5100 7,510.00
$ /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 Buy 1,000 2,000.00 7.5250 15,050.00
$ /R 15/03/2010 Foreign Exchange Future Buy 1,000 3,000.00 7.5250 22,575.00
$ /R 15/03/2010 Foreign Exchange Future Sell 1,000 3,000.00 7.5250 22,575.00
$ /R 15/03/2010 Foreign Exchange Future Sell 1,000 4,000.00 7.5220 30,088.00
$ /R 15/03/2010 Foreign Exchange Future Sell 1,000 4,000.00 7.5200 30,080.00
$ /R 15/03/2010 Foreign Exchange Future Buy 1,000 4,000.00 7.5200 30,080.00
$ /R 15/03/2010 Foreign Exchange Future Buy 1,000 4,000.00 7.5220 30,088.00
$ /R 15/03/2010 Foreign Exchange Future Sell 1,000 5,000.00 7.5077 37,538.50
$ /R 15/03/2010 Foreign Exchange Future Sell 1,000 5,000.00 7.5300 37,650.00
$ /R 15/03/2010 Foreign Exchange Future Buy 1,000 5,000.00 7.5077 37,538.50
$ /R 15/03/2010 Foreign Exchange Future Buy 1,000 5,000.00 7.5300 37,650.00
$ /R 15/03/2010 Foreign Exchange Future Sell 1,000 7,000.00 7.5070 52,549.00
$ /R 15/03/2010 Foreign Exchange Future Buy 1,000 7,000.00 7.5070 52,549.00
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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 50 1,000 50,000.00 7.5000 375,000.00
$ /R 15/03/2010 Foreign Exchange Future Sell 50 1,000 50,000.00 7.5000 375,000.00
$ /R 15/03/2010 Foreign Exchange Future Sell 50 1,000 50,000.00 7.5000 375,000.00
$ /R 15/03/2010 Foreign Exchange Future Buy 50 1,000 50,000.00 7.5155 375,775.00
$ /R 15/03/2010 Foreign Exchange Future Sell 60 1,000 60,000.00 7.5000 450,000.00
$ /R 15/03/2010 Foreign Exchange Future Sell 80 1,000 80,000.00 7.5225 601,800.00
$ /R 15/03/2010 Foreign Exchange Future Sell 80 1,000 80,000.00 7.5000 600,000.00
$ /R 15/03/2010 Foreign Exchange Future Buy 80 1,000 80,000.00 7.5000 600,000.00
$ /R 15/03/2010 Foreign Exchange Future Buy 80 1,000 80,000.00 7.5225 601,800.00
$ /R 15/03/2010 Foreign Exchange Future Buy 83 1,000 83,000.00 7.4869 621,412.70
$ /R 15/03/2010 Foreign Exchange Future Sell 83 1,000 83,000.00 7.4869 621,412.70
$ /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 Sell 100 1,000 100,000.00 7.5330 753,300.00
$ /R 15/03/2010 Foreign Exchange Future Buy 100 1,000 100,000.00 7.5330 753,300.00
$ /R 15/03/2010 Foreign Exchange Future Buy 110 1,000 110,000.00 7.5000 825,000.00
$ /R 15/03/2010 Foreign Exchange Future Sell 130 1,000 130,000.00 7.5095 976,235.00
$ /R 15/03/2010 Foreign Exchange Future Sell 130 1,000 130,000.00 7.5184 977,392.00
$ /R 15/03/2010 Foreign Exchange Future Sell 130 1,000 130,000.00 7.5035 975,455.00
$ /R 15/03/2010 Foreign Exchange Future Sell 130 1,000 130,000.00 7.5050 975,650.00
$ /R 15/03/2010 Foreign Exchange Future Buy 130 1,000 130,000.00 7.5095 976,235.00
$ /R 15/03/2010 Foreign Exchange Future Sell 130 1,000 130,000.00 7.4950 974,350.00
$ /R 15/03/2010 Foreign Exchange Future Sell 200 1,000 200,000.00 7.5170 1,503,400.00
$ /R 15/03/2010 Foreign Exchange Future Buy 200 1,000 200,000.00 7.5170 1,503,400.00
$ /R 15/03/2010 Foreign Exchange Future Sell 237 1,000 237,000.00 7.4950 1,776,315.00
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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 15 1,000 15,000.00 11.9100 178,650.00
£ /R 15/03/2010 Foreign Exchange Future Buy 20 1,000 20,000.00 11.9255 238,510.00
£/R 15/03/2010 Foreign Exchange Future Sell 28 1,000 28,000.00 11.9701 335,162.80
£/R 15/03/2010 Foreign Exchange Future Buy 28 1,000 28,000.00 11.9701 335,162.80
£/R 15/03/2010 Foreign Exchange Future Buy 40 1,000 40,000.00 11.9255 477,020.00
£/R 15/03/2010 Foreign Exchange Future Buy 40 1,000 40,000.00 11.9255 477,020.00
£/R 15/03/2010 Foreign Exchange Future Sell 50 1,000 50,000.00 11.9360 596,800.00
£/R 15/03/2010 Foreign Exchange Future Buy 50 1,000 50,000.00 11.9360 596,800.00
£ /R 15/03/2010 Foreign Exchange Future Buy 50 1,000 50,000.00 11.9240 596,200.00
£ /R 15/03/2010 Foreign Exchange Future Sell 50 1,000 50,000.00 11.9240 596,200.00
£/R 15/03/2010 Foreign Exchange Future Sell 100 1,000 100,000.00 11.9255 1,192,550.00
£/R 15/03/2010 Foreign Exchange Future Sell 169 1,000 169,000.00 11.9050 2,011,945.00
£ /R 15/03/2010 Foreign Exchange Future Buy 189 1,000 189,000.00 11.9050 2,250,045.00

Total £/ R Foreign Exchange Future %4 948,00000 11,299,752.00

Mar 2010 €/R
€/R 15/03/2010 Foreign Exchange Future Sell 1 1,000 1,000.00 10.7676 10,767.60
€/R 15/03/2010 Foreign Exchange Future Buy 1 1,000 1,000.00 10.7676 10,767.60
€/R 15/03/2010 Foreign Exchange Future Sell 2 1,000 2,000.00 10.7500 21,500.00
€/R 15/03/2010 Foreign Exchange Future Buy 2 1,000 2,000.00 10.7500 21,500.00
€/R 15/03/2010 Foreign Exchange Future Sell 3 1,000 3,000.00 10.7150 32,145.00
€/R 15/03/2010 Foreign Exchange Future Sell 4 1,000 4,000.00 10.7585 43,034.00
€/R 15/03/2010 Foreign Exchange Future Buy 4 1,000 4,000.00 10.7585 43,034.00
€/R 15/03/2010 Foreign Exchange Future Sell 5 1,000 5,000.00 10.7643 53,821.50
€/R 15/03/2010 Foreign Exchange Future Buy 5 1,000 5,000.00 10.7643 53,821.50
€/R 15/03/2010 Foreign Exchange Future Sell 8 1,000 8,000.00 10.7700 86,160.00
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Buy/ Number of Contract Foreign Value
Contract Sell Contracts Size Value Price in Rand
Total €/ R Foreign Exchange Future 2034 2,034,00000 21,907,172.20
Mar 2010 AU$/R
AUS$ / R 15/03/2010 Foreign Exchange Future Sell 10 1,000 10,000.00 6.6500 66,500.00
AUS$ / R 15/03/2010 Foreign Exchange Future Buy 10 1,000 10,000.00 6.6500 66,500.00
AU$ / R 15/03/2010 Foreign Exchange Future Buy 6,000 1,000 6,000,000.00 6.6320 39,792,000.00
AU$ / R 15/03/2010 Foreign Exchange Future Sell 6,000 1,000 6,000,000.00 6.6320 39,792,000.00
Total AU$ / R Foreign Exchange Future 12020 12,020,00000 79,717,00000
Jun 2010 $/R
$ /R 14/06/2010 Foreign Exchange Future Buy 11 1,000 11,000.00 7.6200 83,820.00
$ /R 14/06/2010 Foreign Exchange Future Sell 11 1,000 11,000.00 7.6200 83,820.00
$ /R 14/06/2010 Foreign Exchange Future Sell 13 1,000 13,000.00 7.6775 99,807.50
$ /R 14/06/2010 Foreign Exchange Future Buy 13 1,000 13,000.00 7.6775 99,807.50
$ /R 14/06/2010 Foreign Exchange Future Sell 200 1,000 200,000.00 350.0000 70,000,000.00
$ /R 14/06/2010 Foreign Exchange Future Buy 200 1,000 200,000.00 350.0000 70,000,000.00
$ /R 14/06/2010 Foreign Exchange Future Sell 250 1,000 250,000.00 7.6983 1,924,575.00
$ /R 14/06/2010 Foreign Exchange Future Buy 250 1,000 250,000.00 7.6983 1,924,575.00
Total $ / R Foreign Exchange Future %4 948,00000 144,216,405.00
Jun 2010 £/R
£ /R 14/06/2010 Foreign Exchange Future Sell 10 1,000 10,000.00 12.1640 121,640.00
£ /R 14/06/2010 Foreign Exchange Future Buy 10 1,000 10,000.00 12.1640 121,640.00
£ /R 14/06/2010 Foreign Exchange Future Sell 100 1,000 100,000.00 12.1291 1,212,910.00
£ /R 14/06/2010 Foreign Exchange Future Buy 100 1,000 100,000.00 12.1291 1,212,910.00
Total £ / R Foreign Exchange Future 220 220,000.00 2,669,100.00
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Jun 2010 €/R

€/R 14/06/2010 Foreign Exchange Future Sell
€/R 14/06/2010 Foreign Exchange Future Buy
€/R 14/06/2010 Foreign Exchange Future Sell
€/R 14/06/2010 Foreign Exchange Future Buy

Total € / R Foreign Exchange Future

Sep 2010 $/R
$ /R 13/09/2010 Foreign Exchange Future Sell

$ /R 13/09/2010 Foreign Exchange Future Buy

Total $ / R Foreign Exchange Future

Sep 2010 £/R
£ /R 13/09/2010 Foreign Exchange Future Sell

£ /R 13/09/2010 Foreign Exchange Future Buy

Total £/ R Foreign Exchange Future

Sep 2010 €/R
€/R 13/09/2010 Foreign Exchange Future Sell

€ /R 13/09/2010 Foreign Exchange Future Buy

Total € / R Foreign Exchange Future

Grand Total for Currency Future Detailed Turnover

5 1,000 5,000.00 10.9626 54,813.00
5 1,000 5,000.00 10.9626 54,813.00
250 1,000 250,000.00 11.0531 2,763,275.00
250 1,000 250,000.00 11.0531 2,763,275.00
,,,,,,,,,,,,,,,,,,,,,, s0. ... 51000070 56317600
20 1,000 20,000.00 7.7840 155,680.00
20 1,000 20,000.00 7.7840 155,680.00
,,,,,,,,,,,,,,,,,,,,,,, 40 ... 400000 31136000
15 1,000 15,000.00 12.3450 185,175.00
15 1,000 15,000.00 12.3450 185,175.00
,,,,,,,,,,,,,,,,,,,,,,, o . 800000 37035000
15 1,000 15,000.00 11.1483 167,224.50
15 1,000 15,000.00 11.1483 167,224.50
,,,,,,,,,,,,,,,,,,,,,,, o . 800000 33444900
29,048 29,048,000.00 358,435,391.60
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