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JSE Interest Rate Exchange DateOS/11/2007

Buy/ Number of Contract Foreign Value
Contract Sell Contracts Size Value Price in Rand

Dec 2007 $ / R Currency Future
$ / R 14/12/2007 Currency Future Buy 2 1,000 2,000.00 6.5700 13,140.00
$ / R 14/12/2007 Currency Future Sell 2 1,000 2,000.00 6.5700 13,140.00
$ / R 14/12/2007 Currency Future Sell 5 1,000 5,000.00 6.5980 32,990.00
$ / R 14/12/2007 Currency Future Buy 5 1,000 5,000.00 6.5980 32,990.00
$ / R 14/12/2007 Currency Future Buy 5 1,000 5,000.00 6.5700 32,850.00
$ /R 14/12/2007 Currency Future Sell 5 1,000 5,000.00 6.5700 32,850.00
$ /R 14/12/2007 Currency Future Sell 8 1,000 8,000.00 6.5360 52,288.00
$ /R 14/12/2007 Currency Future Buy 8 1,000 8,000.00 6.5360 52,288.00
$ / R 14/12/2007 Currency Future Buy 10 1,000 10,000.00 6.5360 65,360.00
$ / R 14/12/2007 Currency Future Sell 10 1,000 10,000.00 6.5360 65,360.00
$ / R 14/12/2007 Currency Future Sell 14 1,000 14,000.00 6.5920 92,288.00
$ / R 14/12/2007 Currency Future Buy 14 1,000 14,000.00 6.5920 92,288.00
Total $ /R Currency Future &8 =~ 800000 577,832.00

Mar 2008 $ / R Currency Future
$ /R 17/03/2008 Currency Future Buy 7 1,000 7,000.00 6.6790 46,753.00
$ /R 17/03/2008 Currency Future Sell 7 1,000 7,000.00 6.6790 46,753.00
Total $ /R Currency Future “ 14,00000 93,506.00
Grand Total for Currency Future Detailed Turnover 102 102,000.00 671,338.00
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