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JSE Interest Rate Exchange Dat906/11/2008

Buy/ Number of Contract Foreign Value
Contract Sell Contracts Size Value Price in Rand
Dec 2008 $ / R Currency Future
$ /R 12/12/2008 Currency Future Sell 1 1,000 1,000.00 10.0800 10,080.00
$ /R 12/12/2008 Currency Future Buy 1 1,000 1,000.00 10.0800 10,080.00
$ /R 12/12/2008 Currency Future Sell 1 1,000 1,000.00 10.1020 10,102.00
$ /R 12/12/2008 Currency Future Buy 1 1,000 1,000.00 10.1020 10,102.00
$ /R 12/12/2008 Currency Future Buy 1 1,000 1,000.00 9.9982 9,998.20
$ /R 12/12/2008 Currency Future Sell 1 1,000 1,000.00 9.9982 9,998.20
$ /R 12/12/2008 Currency Future Sell 2 1,000 2,000.00 9.9000 19,800.00
$ /R 12/12/2008 Currency Future Buy 2 1,000 2,000.00 9.9000 19,800.00
$ /R 12/12/2008 Currency Future Sell 2 1,000 2,000.00 10.0500 20,100.00
$ /R 12/12/2008 Currency Future Buy 2 1,000 2,000.00 10.0500 20,100.00
$ /R 12/12/2008 Currency Future Sell 2 1,000 2,000.00 10.1245 20,249.00
$ /R 12/12/2008 Currency Future Buy 2 1,000 2,000.00 10.1245 20,249.00
$ /R 12/12/2008 Currency Future Sell 3 1,000 3,000.00 10.0500 30,150.00
$ /R 12/12/2008 Currency Future Buy 3 1,000 3,000.00 10.0500 30,150.00
$ /R 12/12/2008 Currency Future Sell 5 1,000 5,000.00 9.9000 49,500.00
$ /R 12/12/2008 Currency Future Buy 5 1,000 5,000.00 9.9000 49,500.00
$ /R 12/12/2008 Currency Future Buy 5 1,000 5,000.00 9.9333 49,666.50
$ /R 12/12/2008 Currency Future Sell 5 1,000 5,000.00 9.9333 49,666.50
$ /R 12/12/2008 Currency Future Sell 5 1,000 5,000.00 9.9800 49,900.00
$ /R 12/12/2008 Currency Future Buy 5 1,000 5,000.00 9.9800 49,900.00
$ /R 12/12/2008 Currency Future Sell 5 1,000 5,000.00 10.0000 50,000.00
$ /R 12/12/2008 Currency Future Buy 5 1,000 5,000.00 10.0000 50,000.00
$ /R 12/12/2008 Currency Future Sell 5 1,000 5,000.00 10.0500 50,250.00
$ /R 12/12/2008 Currency Future Buy 5 1,000 5,000.00 10.0500 50,250.00
$ /R 12/12/2008 Currency Future Sell 5 1,000 5,000.00 9.8250 49,125.00
$ /R 12/12/2008 Currency Future Buy 5 1,000 5,000.00 9.8250 49,125.00
$ /R 12/12/2008 Currency Future Buy 5 1,000 5,000.00 9.8325 49,162.50
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Buy/ Number of Contract Foreign Value
Contract Sell Contracts Size Value Price in Rand
$ / R 12/12/2008 Currency Future Buy 25 1,000 25,000.00 9.8500 246,250.00
$ / R 12/12/2008 Currency Future Sell 25 1,000 25,000.00 9.8500 246,250.00
$ /R 12/12/2008 Currency Future Buy 25 1,000 25,000.00 9.9500 248,750.00
$ / R 12/12/2008 Currency Future Sell 25 1,000 25,000.00 9.9500 248,750.00
$ / R 12/12/2008 Currency Future Sell 30 1,000 30,000.00 10.0200 300,600.00
$ / R 12/12/2008 Currency Future Buy 30 1,000 30,000.00 10.0200 300,600.00
$ / R 12/12/2008 Currency Future Sell 30 1,000 30,000.00 10.0300 300,900.00
$ / R 12/12/2008 Currency Future Buy 30 1,000 30,000.00 10.0300 300,900.00
$ / R 12/12/2008 Currency Future Sell 36 1,000 36,000.00 9.8898 356,032.80
$ /R 12/12/2008 Currency Future Buy 36 1,000 36,000.00 9.8898 356,032.80
$ / R 12/12/2008 Currency Future Sell 50 1,000 50,000.00 9.8250 491,250.00
$ /R 12/12/2008 Currency Future Buy 50 1,000 50,000.00 9.8250 491,250.00
$ / R 12/12/2008 Currency Future Sell 100 1,000 100,000.00 9.8600 986,000.00
$ / R 12/12/2008 Currency Future Buy 100 1,000 100,000.00 9.8600 986,000.00
$ / R 12/12/2008 Currency Future Sell 100 1,000 100,000.00 9.9948 999,480.00
$ / R 12/12/2008 Currency Future Buy 100 1,000 100,000.00 9.9948 999,480.00
$ / R 12/12/2008 Currency Future Sell 102 1,000 102,000.00 10.0030 1,020,306.00
$ / R 12/12/2008 Currency Future Buy 102 1,000 102,000.00 10.0030 1,020,306.00
$ / R 12/12/2008 Currency Future Sell 165 1,000 165,000.00 10.0030 1,650,495.00
$ / R 12/12/2008 Currency Future Buy 165 1,000 165,000.00 10.0030 1,650,495.00
$ /R 12/12/2008 Currency Future Sell 200 1,000 200,000.00 10.0559 2,011,180.00
$ / R 12/12/2008 Currency Future Buy 200 1,000 200,000.00 10.0559 2,011,180.00
$ / R 12/12/2008 Currency Future Sell 218 1,000 218,000.00 10.0030 2,180,654.00
$ / R 12/12/2008 Currency Future Buy 218 1,000 218,000.00 10.0030 2,180,654.00
$ / R 12/12/2008 Currency Future Sell 250 1,000 250,000.00 9.8418 2,460,450.00
$ /R 12/12/2008 Currency Future Buy 250 1,000 250,000.00 9.8418 2,460,450.00
$ / R 12/12/2008 Currency Future Sell 340 1,000 340,000.00 10.1070 3,436,380.00
$ /R 12/12/2008 Currency Future Buy 340 1,000 340,000.00 10.1070 3,436,380.00
$ / R 12/12/2008 Currency Future Sell 455 1,000 455,000.00 10.0700 4,581,850.00
$ / R 12/12/2008 Currency Future Buy 455 1,000 455,000.00 10.0700 4,581,850.00
$ / R 12/12/2008 Currency Future Sell 470 1,000 470,000.00 10.0200 4,709,400.00
$ / R 12/12/2008 Currency Future Buy 470 1,000 470,000.00 10.0200 4,709,400.00
$ / R 12/12/2008 Currency Future Sell 1,000 1,000 1,000,000.00 9.9755 9,975,500.00
$ /R 12/12/2008 Currency Future Buy 1,000 1,000 1,000,000.00 9.9755 9,975,500.00
$ / R 12/12/2008 Currency Future Sell 5,000 1,000 5,000,000.00 9.9286 49,643,000.00
$/ R 12/12/2008 Currency Future Buy 5,000 1,000 5,000,000.00 9.9286 49,643,000.00
$ / R 12/12/2008 Currency Future Buy 5,000 1,000 5,000,000.00 9.9865 49,932,500.00
$ / R 12/12/2008 Currency Future Sell 5,000 1,000 5,000,000.00 9.9865 49,932,500.00
$ / R 12/12/2008 Currency Future Sell 10,000 1,000 10,000,000.00 9.7968 97,968,000.00
$ / R 12/12/2008 Currency Future Buy 10,000 1,000 10,000,000.00 9.7968 97,968,000.00
$ /R 12/12/2008 Currency Future Buy 10,000 1,000 10,000,000.00 9.9112 99,112,000.00
$ / R 12/12/2008 Currency Future Sell 10,000 1,000 10,000,000.00 9.9112 99,112,000.00
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Total $ / R Currency Future 67,724
Dec 2008 £ / R Currency Future
£ /R 12/12/2008 Currency Future Sell 10
£ /R 12/12/2008 Currency Future Buy 10
£ /R 12/12/2008 Currency Future Buy 10
£ /R 12/12/2008 Currency Future Sell 10
£ /R 12/12/2008 Currency Future Sell 20
£ /R 12/12/2008 Currency Future Buy 20
£ /R 12/12/2008 Currency Future Buy 537
£ /R 12/12/2008 Currency Future Sell 537

Total £ / R Currency Future 1,154
Dec 2008 € / R Currency Future
€/R 12/12/2008 Currency Future Sell 1
€ /R 12/12/2008 Currency Future Buy 1
€ /R 12/12/2008 Currency Future Buy 1
€/ R 12/12/2008 Currency Future Sell 1
€ /R 12/12/2008 Currency Future Sell 1
€ /R 12/12/2008 Currency Future Buy 1
€ /R 12/12/2008 Currency Future Sell 2
€ /R 12/12/2008 Currency Future Buy 2
€ /R 12/12/2008 Currency Future Buy 10
€/R 12/12/2008 Currency Future Sell 10
€ /R 12/12/2008 Currency Future Buy 10
€/ R 12/12/2008 Currency Future Sell 10
€ /R 12/12/2008 Currency Future Buy 20
€/R 12/12/2008 Currency Future Sell 20
€ /R 12/12/2008 Currency Future Sell 20
€ /R 12/12/2008 Currency Future Buy 20
€ /R 12/12/2008 Currency Future Buy 20
€/R 12/12/2008 Currency Future Sell 20
€/R 12/12/2008 Currency Future Sell 80
€ /R 12/12/2008 Currency Future Buy 80
€ /R 12/12/2008 Currency Future Sell 100
€/R 12/12/2008 Currency Future Buy 100
€ /R 12/12/2008 Currency Future Buy 280
€ /R 12/12/2008 Currency Future Sell 280

Total € / R Currency Future 1,090
Dec 2008 ZAAD / R Currency Future
ZAAD 12/12/2008 Currency Future Sell 21
ZAAD 12/12/2008 Currency Future Buy 21
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Buy/ Number of Contract Foreign Value
Contract Sell Contracts Size Value Price in Rand
Total ZAAD Currency Future 42 . 400000 283,920.00

Mar 2009 $ / R Currency Future
$ /R 16/03/2009 Currency Future Sell 2 1,000 2,000.00 10.3425 20,685.00
$ /R 16/03/2009 Currency Future Buy 2 1,000 2,000.00 10.3425 20,685.00
$ /R 16/03/2009 Currency Future Sell 200 1,000 200,000.00 10.1700 2,034,000.00
$ /R 16/03/2009 Currency Future Buy 200 1,000 200,000.00 10.1700 2,034,000.00
$ /R 16/03/2009 Currency Future Sell 500 1,000 500,000.00 10.3050 5,152,500.00
$ /R 16/03/2009 Currency Future Buy 500 1,000 500,000.00 10.3050 5,152,500.00
$ /R 16/03/2009 Currency Future Sell 500 1,000 500,000.00 10.3050 5,152,500.00
$ /R 16/03/2009 Currency Future Buy 500 1,000 500,000.00 10.3050 5,152,500.00
Total $ / R Currency Future o 2,404 2,404,000.00 24,719,370.00

Mar 2009 £ / R Currency Future
£ / R 16/03/2009 Currency Future Sell 3,000 1,000 3,000,000.00 15.8115 47,434,500.00
£ / R 16/03/2009 Currency Future Buy 3,000 1,000 3,000,000.00 15.8115 47,434,500.00
Total £/ R Currency Future - 6,000 6,000,000.00 94,869,000.00

Mar 2009 € / R Currency Future
€ /R 16/03/2009 Currency Future Buy 1 1,000 1,000.00 13.2078 13,207.80
€ /R 16/03/2009 Currency Future Sell 1 1,000 1,000.00 13.2078 13,207.80
€ /R 16/03/2009 Currency Future Sell 1 1,000 1,000.00 13.2235 13,223.50
€ /R 16/03/2009 Currency Future Buy 1 1,000 1,000.00 13.2235 13,223.50
€ /R 16/03/2009 Currency Future Buy 10 1,000 10,000.00 12.9752 129,752.00
€ /R 16/03/2009 Currency Future Sell 10 1,000 10,000.00 12.9752 129,752.00
€/ R 16/03/2009 Currency Future Buy 10 1,000 10,000.00 12.9752 129,752.00
€ /R 16/03/2009 Currency Future Sell 10 1,000 10,000.00 12.9752 129,752.00
€/ R 16/03/2009 Currency Future Buy 10 1,000 10,000.00 12.9752 129,752.00
€ /R 16/03/2009 Currency Future Sell 10 1,000 10,000.00 12.9752 129,752.00
€ /R 16/03/2009 Currency Future Buy 10 1,000 10,000.00 12.9727 129,727.00
€ /R 16/03/2009 Currency Future Sell 10 1,000 10,000.00 12.9727 129,727.00
€ /R 16/03/2009 Currency Future Buy 10 1,000 10,000.00 12.9727 129,727.00
€ /R 16/03/2009 Currency Future Sell 10 1,000 10,000.00 12.9727 129,727.00
€/ R 16/03/2009 Currency Future Buy 10 1,000 10,000.00 12.9727 129,727.00
€ /R 16/03/2009 Currency Future Sell 10 1,000 10,000.00 12.9727 129,727.00
€ /R 16/03/2009 Currency Future Buy 10 1,000 10,000.00 12.9727 129,727.00
€/ R 16/03/2009 Currency Future Sell 10 1,000 10,000.00 12.9727 129,727.00
€ /R 16/03/2009 Currency Future Buy 10 1,000 10,000.00 12.9727 129,727.00
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€/ R 16/03/2009 Currency Future Sell 10
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€ /R 16/03/2009 Currency Future Buy 10
€ /R 16/03/2009 Currency Future Sell 10
€ /R 16/03/2009 Currency Future Buy 10
€ /R 16/03/2009 Currency Future Sell 10
€ /R 16/03/2009 Currency Future Buy 10
€ /R 16/03/2009 Currency Future Sell 10
€/R 16/03/2009 Currency Future Buy 10
€ /R 16/03/2009 Currency Future Sell 10
€ /R 16/03/2009 Currency Future Buy 10
€ /R 16/03/2009 Currency Future Sell 10
€ /R 16/03/2009 Currency Future Buy 10
€ /R 16/03/2009 Currency Future Sell 10
€ /R 16/03/2009 Currency Future Buy 10
€ /R 16/03/2009 Currency Future Sell 10
€/R 16/03/2009 Currency Future Buy 10
€/ R 16/03/2009 Currency Future Sell 10
€ /R 16/03/2009 Currency Future Buy 10
€ /R 16/03/2009 Currency Future Sell 10
€ /R 16/03/2009 Currency Future Sell 200
€ /R 16/03/2009 Currency Future Buy 200
Total € / R Currency Future 744
Jun 2009 $ / R Currency Future
$ / R 12/06/2009 Currency Future Sell 9
$ / R 12/06/2009 Currency Future Buy 9
$ /R 12/06/2009 Currency Future Buy 10
$ /R 12/06/2009 Currency Future Sell 10
Total $ / R Currency Future 38
Jun 2009 €/ R Currency Future
€ /R 12/06/2009 Currency Future Buy 10
€/R 12/06/2009 Currency Future Sell 10
€ /R 12/06/2009 Currency Future Buy 10
€/R 12/06/2009 Currency Future Sell 10
€ /R 12/06/2009 Currency Future Buy 10
€ /R 12/06/2009 Currency Future Sell 10
€ /R 12/06/2009 Currency Future Buy 10
€ /R 12/06/2009 Currency Future Sell 10
€ /R 12/06/2009 Currency Future Buy 500
€/R 12/06/2009 Currency Future Sell 500
€ /R 12/06/2009 Currency Future Buy 500
€ /R 12/06/2009 Currency Future Sell 500
€ /R 12/06/2009 Currency Future Buy 500
€ /R 12/06/2009 Currency Future Sell 500
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Buy/ Number of Contract Foreign Value

Contract Sell Contracts Size Value Price in Rand
Total €/R Currency Future 3,080 3,080,000.00 40,300,604.00

82,276 82,276,000.00 873,575,604.00

Grand Total for Currency Future Detailed Turnover

2008/11/06, 06:49:29PM
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