Yield-2<

JSE Interest Rate Exchange

Currency Future Detailed Turnover

Date 12/03/2008

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

Mar 2008 $ / R Currency Future
$ /R 17/03/2008 Currency Future Buy 4 1,000 4,000.00 7.8200 31,280.00
$ /R 17/03/2008 Currency Future Sell 4 1,000 4,000.00 7.8200 31,280.00
$ /R 17/03/2008 Currency Future Sell 5 1,000 5,000.00 7.8485 39,242.50
$ /R 17/03/2008 Currency Future Buy 5 1,000 5,000.00 7.8485 39,242.50
$ /R 17/03/2008 Currency Future Buy 10 1,000 10,000.00 7.7800 77,800.00
$ /R 17/03/2008 Currency Future Sell 10 1,000 10,000.00 7.7800 77,800.00
$ /R 17/03/2008 Currency Future Buy 10 1,000 10,000.00 7.7885 77,885.00
$ /R 17/03/2008 Currency Future Sell 10 1,000 10,000.00 7.7885 77,885.00
$ /R 17/03/2008 Currency Future Buy 20 1,000 20,000.00 7.8085 156,170.00
$ /R 17/03/2008 Currency Future Sell 20 1,000 20,000.00 7.8085 156,170.00
$ /R 17/03/2008 Currency Future Buy 20 1,000 20,000.00 7.8060 156,120.00
$ /R 17/03/2008 Currency Future Sell 20 1,000 20,000.00 7.8060 156,120.00
$ /R 17/03/2008 Currency Future Sell 30 1,000 30,000.00 7.7928 233,784.00
$ /R 17/03/2008 Currency Future Buy 30 1,000 30,000.00 7.7928 233,784.00
$ /R 17/03/2008 Currency Future Sell 35 1,000 35,000.00 7.7700 271,950.00
$ /R 17/03/2008 Currency Future Buy 35 1,000 35,000.00 7.7700 271,950.00
$ /R 17/03/2008 Currency Future Sell 50 1,000 50,000.00 7.8185 390,925.00
$ /R 17/03/2008 Currency Future Buy 50 1,000 50,000.00 7.8185 390,925.00
$ /R 17/03/2008 Currency Future Buy 1,000 1,000 1,000,000.00 7.8213 7,821,300.00
$ /R 17/03/2008 Currency Future Sell 1,000 1,000 1,000,000.00 7.8213 7,821,300.00
Total $ / R Currency Future 2,368 2,368,000.00 18,512,913.00

Mar 2008 £ / R Currency Future
£/ R 17/03/2008 Currency Future Sell 10 1,000 10,000.00 15.6630 156,630.00
£ /R 17/03/2008 Currency Future Buy 10 1,000 10,000.00 15.6630 156,630.00
£ /R 17/03/2008 Currency Future Sell 37 1,000 37,000.00 15.7800 583,860.00
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£ /R 17/03/2008 Currency Future Buy 37
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Total £/ R Currency Future 94
Mar 2008 € / R Currency Future
€ /R 17/03/2008 Currency Future Buy 2,000
€/R 17/03/2008 Currency Future Sell 2,000

Total € / R Currency Future 4,000
Jun 2008 $ / R Currency Future
$ /R 13/06/2008 Currency Future Sell 1
$ / R 13/06/2008 Currency Future Buy 1
$ / R 13/06/2008 Currency Future Sell 1
$ / R 13/06/2008 Currency Future Buy 1
$ /R 13/06/2008 Currency Future Buy 1
$ / R 13/06/2008 Currency Future Sell 1
$ /R 13/06/2008 Currency Future Buy 1
$ / R 13/06/2008 Currency Future Sell 1
$ /R 13/06/2008 Currency Future Buy 1
$ /R 13/06/2008 Currency Future Sell 1
$ / R 13/06/2008 Currency Future Buy 2
$ / R 13/06/2008 Currency Future Sell 2
$ / R 13/06/2008 Currency Future Buy 3
$ /R 13/06/2008 Currency Future Sell 3
$ /R 13/06/2008 Currency Future Sell 5
$ /R 13/06/2008 Currency Future Buy 5
$ /R 13/06/2008 Currency Future Sell 9
$ / R 13/06/2008 Currency Future Buy 9
$ / R 13/06/2008 Currency Future Sell 10
$ / R 13/06/2008 Currency Future Buy 10
$ / R 13/06/2008 Currency Future Sell 10
$ /R 13/06/2008 Currency Future Buy 10
$ /R 13/06/2008 Currency Future Sell 10
$ /R 13/06/2008 Currency Future Buy 10
$ /R 13/06/2008 Currency Future Buy 10
$ / R 13/06/2008 Currency Future Sell 10
$ / R 13/06/2008 Currency Future Buy 10
$ / R 13/06/2008 Currency Future Sell 10
$ / R 13/06/2008 Currency Future Buy 10
$ /R 13/06/2008 Currency Future Sell 10
$ /R 13/06/2008 Currency Future Buy 10
$ /R 13/06/2008 Currency Future Sell 10
$ /R 13/06/2008 Currency Future Buy 10
$ / R 13/06/2008 Currency Future Sell 10
$ / R 13/06/2008 Currency Future Sell 10
$ / R 13/06/2008 Currency Future Buy 10
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Buy/ Number of Contract Foreign Value
Contract Sell Contracts Size Value Price in Rand
$ / R 13/06/2008 Currency Future Sell 10 1,000 10,000.00 7.9955 79,955.00
$ / R 13/06/2008 Currency Future Buy 10 1,000 10,000.00 7.9955 79,955.00
$ / R 13/06/2008 Currency Future Sell 10 1,000 10,000.00 8.0125 80,125.00
$ /R 13/06/2008 Currency Future Buy 10 1,000 10,000.00 8.0125 80,125.00
$ / R 13/06/2008 Currency Future Buy 10 1,000 10,000.00 8.0000 80,000.00
$ / R 13/06/2008 Currency Future Sell 10 1,000 10,000.00 8.0000 80,000.00
$ / R 13/06/2008 Currency Future Buy 10 1,000 10,000.00 8.0000 80,000.00
$ / R 13/06/2008 Currency Future Sell 10 1,000 10,000.00 8.0000 80,000.00
$ / R 13/06/2008 Currency Future Buy 10 1,000 10,000.00 7.9760 79,760.00
$ / R 13/06/2008 Currency Future Sell 10 1,000 10,000.00 7.9760 79,760.00
$ / R 13/06/2008 Currency Future Buy 10 1,000 10,000.00 7.9500 79,500.00
$ / R 13/06/2008 Currency Future Sell 10 1,000 10,000.00 7.9500 79,500.00
$ / R 13/06/2008 Currency Future Sell 10 1,000 10,000.00 8.0000 80,000.00
$ / R 13/06/2008 Currency Future Buy 10 1,000 10,000.00 8.0000 80,000.00
$ / R 13/06/2008 Currency Future Buy 10 1,000 10,000.00 8.0250 80,250.00
$ / R 13/06/2008 Currency Future Sell 10 1,000 10,000.00 8.0250 80,250.00
$ / R 13/06/2008 Currency Future Sell 20 1,000 20,000.00 7.9855 159,710.00
$ / R 13/06/2008 Currency Future Buy 20 1,000 20,000.00 7.9855 159,710.00
$ / R 13/06/2008 Currency Future Buy 20 1,000 20,000.00 8.0000 160,000.00
$ / R 13/06/2008 Currency Future Sell 20 1,000 20,000.00 8.0000 160,000.00
$ / R 13/06/2008 Currency Future Buy 20 1,000 20,000.00 7.9700 159,400.00
$ / R 13/06/2008 Currency Future Sell 20 1,000 20,000.00 7.9700 159,400.00
$ / R 13/06/2008 Currency Future Buy 20 1,000 20,000.00 7.9550 159,100.00
$ / R 13/06/2008 Currency Future Sell 20 1,000 20,000.00 7.9550 159,100.00
$ / R 13/06/2008 Currency Future Sell 20 1,000 20,000.00 7.9500 159,000.00
$ / R 13/06/2008 Currency Future Buy 20 1,000 20,000.00 7.9500 159,000.00
$ / R 13/06/2008 Currency Future Buy 25 1,000 25,000.00 7.9500 198,750.00
$ / R 13/06/2008 Currency Future Sell 25 1,000 25,000.00 7.9500 198,750.00
$ / R 13/06/2008 Currency Future Buy 25 1,000 25,000.00 7.9800 199,500.00
$ / R 13/06/2008 Currency Future Sell 25 1,000 25,000.00 7.9800 199,500.00
$ / R 13/06/2008 Currency Future Sell 25 1,000 25,000.00 7.9955 199,887.50
$ / R 13/06/2008 Currency Future Buy 25 1,000 25,000.00 7.9955 199,887.50
$ / R 13/06/2008 Currency Future Sell 30 1,000 30,000.00 7.9965 239,895.00
$ / R 13/06/2008 Currency Future Buy 30 1,000 30,000.00 7.9965 239,895.00
$ / R 13/06/2008 Currency Future Sell 30 1,000 30,000.00 8.0100 240,300.00
$ /R 13/06/2008 Currency Future Buy 30 1,000 30,000.00 8.0100 240,300.00
$ / R 13/06/2008 Currency Future Buy 30 1,000 30,000.00 7.9850 239,550.00
$ / R 13/06/2008 Currency Future Sell 30 1,000 30,000.00 7.9850 239,550.00
$ / R 13/06/2008 Currency Future Sell 30 1,000 30,000.00 7.9500 238,500.00
$ / R 13/06/2008 Currency Future Buy 30 1,000 30,000.00 7.9500 238,500.00
$ / R 13/06/2008 Currency Future Sell 50 1,000 50,000.00 7.9965 399,825.00
$ / R 13/06/2008 Currency Future Buy 50 1,000 50,000.00 7.9965 399,825.00
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$ / R 13/06/2008 Currency Future Sell 50

$ / R 13/06/2008 Currency Future Buy 50
$ / R 13/06/2008 Currency Future Buy 50
$ / R 13/06/2008 Currency Future Sell 50
$ /R 13/06/2008 Currency Future Buy 90
$ / R 13/06/2008 Currency Future Sell 90
$ /R 13/06/2008 Currency Future Sell 130
$ / R 13/06/2008 Currency Future Buy 130
$ /R 13/06/2008 Currency Future Buy 1,000
$ / R 13/06/2008 Currency Future Sell 1,000

Total $ / R Currency Future 3,718
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Jun 2008 £ / R Currency Future

£ /R 13/06/2008 Currency Future Buy 37
£ /R 13/06/2008 Currency Future Sell 37
Total £/ R Currency Future 74
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Jun 2008 € / R Currency Future

€ /R 13/06/2008 Currency Future Buy 1
€ /R 13/06/2008 Currency Future Sell 1
€ /R 13/06/2008 Currency Future Buy 1
€ /R 13/06/2008 Currency Future Sell 1
€ /R 13/06/2008 Currency Future Sell 18
€ /R 13/06/2008 Currency Future Buy 18
€ /R 13/06/2008 Currency Future Buy 20
€ /R 13/06/2008 Currency Future Sell 20

Total €/ R Currency Future 80
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Sep 2008 $ / R Currency Future

$ / R 15/09/2008 Currency Future Buy 2
$ /R 15/09/2008 Currency Future Sell 2
$ /R 15/09/2008 Currency Future Sell 7
$ / R 15/09/2008 Currency Future Buy 7
$ / R 15/09/2008 Currency Future Buy 13
$ /R 15/09/2008 Currency Future Sell 13
$ / R 15/09/2008 Currency Future Buy 64
$ / R 15/09/2008 Currency Future Sell 64
$ / R 15/09/2008 Currency Future Sell 4,000
$ / R 15/09/2008 Currency Future Buy 4,000

Total $ / R Currency Future 8,172
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Sep 2008 £/ R Currency Future

£ /R 15/09/2008 Currency Future Buy 1
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Buy/ Number of Contract Foreign Value
Contract Sell Contracts Size Value Price in Rand
£ /R 15/09/2008 Currency Future Sell 1 1,000 1,000.00 16.2100 16,210.00
£ /R 15/09/2008 Currency Future Buy 7 1,000 7,000.00 16.2300 113,610.00
£ /R 15/09/2008 Currency Future Sell 7 1,000 7,000.00 16.2300 113,610.00
£ /R 15/09/2008 Currency Future Buy 10 1,000 10,000.00 16.2100 162,100.00
£ /R 15/09/2008 Currency Future Sell 10 1,000 10,000.00 16.2100 162,100.00
£ /R 15/09/2008 Currency Future Buy 32 1,000 32,000.00 16.2400 519,680.00
£ /R 15/09/2008 Currency Future Sell 32 1,000 32,000.00 16.2400 519,680.00
Total £/R Currency Future 0 100,00000 1,623,200.00

Sep 2008 € / R Currency Future
€ /R 15/09/2008 Currency Future Sell 1 1,000 1,000.00 12.4500 12,450.00
€/ R 15/09/2008 Currency Future Buy 1 1,000 1,000.00 12.4500 12,450.00
€/ R 15/09/2008 Currency Future Buy 3 1,000 3,000.00 12.4500 37,350.00
€/ R 15/09/2008 Currency Future Sell 3 1,000 3,000.00 12.4500 37,350.00
€/ R 15/09/2008 Currency Future Buy 8 1,000 8,000.00 12.4500 99,600.00
€/ R 15/09/2008 Currency Future Sell 8 1,000 8,000.00 12.4500 99,600.00
€/ R 15/09/2008 Currency Future Buy 13 1,000 13,000.00 12.4500 161,850.00
€/ R 15/09/2008 Currency Future Sell 13 1,000 13,000.00 12.4500 161,850.00
€/ R 15/09/2008 Currency Future Buy 42 1,000 42,000.00 12.4600 523,320.00
€ /R 15/09/2008 Currency Future Sell 42 1,000 42,000.00 12.4600 523,320.00
€/ R 15/09/2008 Currency Future Buy 800 1,000 800,000.00 12.5900 10,072,000.00
€/ R 15/09/2008 Currency Future Sell 800 1,000 800,000.00 12.5900 10,072,000.00
Total € / R Currency Future 1,734 1,734,000.00 21,813,140.00
Grand Total for Currency Future Detailed Turnover 20,340 20,340,000.00 190,212,281.00
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