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Yield-2< Currency Future Detailed Turnover

JSE Interest Rate Exchange Date 02/12/2008

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 Buy 1 1,000 1,000.00 10.3765 10,376.50
$ /R 12/12/2008 Currency Future Sell 1 1,000 1,000.00 10.3765 10,376.50
$ /R 12/12/2008 Currency Future Buy 2 1,000 2,000.00 10.3720 20,744.00
$ /R 12/12/2008 Currency Future Sell 2 1,000 2,000.00 10.3720 20,744.00
$ /R 12/12/2008 Currency Future Sell 2 1,000 2,000.00 10.4500 20,900.00
$ /R 12/12/2008 Currency Future Buy 2 1,000 2,000.00 10.4500 20,900.00
$ /R 12/12/2008 Currency Future Sell 3 1,000 3,000.00 10.4547 31,364.10
$ /R 12/12/2008 Currency Future Buy 3 1,000 3,000.00 10.4547 31,364.10
$ /R 12/12/2008 Currency Future Buy 3 1,000 3,000.00 10.3427 31,028.10
$ /R 12/12/2008 Currency Future Sell 3 1,000 3,000.00 10.3427 31,028.10
$ /R 12/12/2008 Currency Future Sell 3 1,000 3,000.00 10.4400 31,320.00
$ /R 12/12/2008 Currency Future Buy 3 1,000 3,000.00 10.4400 31,320.00
$ /R 12/12/2008 Currency Future Buy 4 1,000 4,000.00 10.3523 41,409.20
$ /R 12/12/2008 Currency Future Sell 4 1,000 4,000.00 10.3523 41,409.20
$ /R 12/12/2008 Currency Future Buy 4 1,000 4,000.00 10.3720 41,488.00
$ /R 12/12/2008 Currency Future Sell 4 1,000 4,000.00 10.3720 41,488.00
$ /R 12/12/2008 Currency Future Sell 5 1,000 5,000.00 10.4765 52,382.50
$ /R 12/12/2008 Currency Future Buy 5 1,000 5,000.00 10.4765 52,382.50
$ /R 12/12/2008 Currency Future Buy 5 1,000 5,000.00 10.3953 51,976.50
$ /R 12/12/2008 Currency Future Sell 5 1,000 5,000.00 10.3953 51,976.50
$ /R 12/12/2008 Currency Future Sell 5 1,000 5,000.00 10.4500 52,250.00
$ /R 12/12/2008 Currency Future Buy 5 1,000 5,000.00 10.4500 52,250.00
$ /R 12/12/2008 Currency Future Buy 9 1,000 9,000.00 10.4100 93,690.00
$ /R 12/12/2008 Currency Future Sell 9 1,000 9,000.00 10.4100 93,690.00
$ /R 12/12/2008 Currency Future Sell 9 1,000 9,000.00 10.4300 93,870.00
$ /R 12/12/2008 Currency Future Buy 9 1,000 9,000.00 10.4300 93,870.00
$ /R 12/12/2008 Currency Future Sell 10 1,000 10,000.00 10.4108 104,108.00
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Buy/ Number of Contract Foreign Value
Contract Sell Contracts Size Value Price in Rand
$ /R 12/12/2008 Currency Future Sell 60 1,000 60,000.00 10.4300 625,800.00
$ /R 12/12/2008 Currency Future Buy 60 1,000 60,000.00 10.4300 625,800.00
$ /R 12/12/2008 Currency Future Sell 100 1,000 100,000.00 10.4815 1,048,150.00
$ /R 12/12/2008 Currency Future Buy 100 1,000 100,000.00 10.4815 1,048,150.00
$ /R 12/12/2008 Currency Future Sell 100 1,000 100,000.00 10.4200 1,042,000.00
$ /R 12/12/2008 Currency Future Buy 100 1,000 100,000.00 10.4200 1,042,000.00
$ /R 12/12/2008 Currency Future Sell 100 1,000 100,000.00 10.4160 1,041,600.00
$ /R 12/12/2008 Currency Future Buy 100 1,000 100,000.00 10.4160 1,041,600.00
$ /R 12/12/2008 Currency Future Sell 100 1,000 100,000.00 10.4245 1,042,450.00
$ /R 12/12/2008 Currency Future Buy 100 1,000 100,000.00 10.4245 1,042,450.00
$ /R 12/12/2008 Currency Future Buy 123 1,000 123,000.00 10.4355 1,283,566.50
$ /R 12/12/2008 Currency Future Sell 123 1,000 123,000.00 10.4355 1,283,566.50
$ /R 12/12/2008 Currency Future Buy 150 1,000 150,000.00 10.4840 1,572,600.00
$ /R 12/12/2008 Currency Future Sell 150 1,000 150,000.00 10.4840 1,572,600.00
$ /R 12/12/2008 Currency Future Sell 218 1,000 218,000.00 10.4000 2,267,200.00
$ /R 12/12/2008 Currency Future Buy 218 1,000 218,000.00 10.4000 2,267,200.00
$ /R 12/12/2008 Currency Future Buy 400 1,000 400,000.00 10.4490 4,179,600.00
$ /R 12/12/2008 Currency Future Sell 400 1,000 400,000.00 10.4490 4,179,600.00
$ /R 12/12/2008 Currency Future Buy 440 1,000 440,000.00 10.4490 4,597,560.00
$ /R 12/12/2008 Currency Future Sell 440 1,000 440,000.00 10.4490 4,597,560.00
$ /R 12/12/2008 Currency Future Sell 465 1,000 465,000.00 10.4513 4,859,854.50
$ /R 12/12/2008 Currency Future Buy 465 1,000 465,000.00 10.4513 4,859,854.50
$ /R 12/12/2008 Currency Future Sell 500 1,000 500,000.00 10.4513 5,225,650.00
$ /R 12/12/2008 Currency Future Buy 500 1,000 500,000.00 10.4513 5,225,650.00
$ /R 12/12/2008 Currency Future Buy 900 1,000 900,000.00 10.4500 9,405,000.00
$ /R 12/12/2008 Currency Future Sell 900 1,000 900,000.00 10.4500 9,405,000.00
$ /R 12/12/2008 Currency Future Buy 1,000 1,000 1,000,000.00 10.4650 10,465,000.00
$ /R 12/12/2008 Currency Future Sell 1,000 1,000 1,000,000.00 10.4650 10,465,000.00
$ /R 12/12/2008 Currency Future Buy 4,000 1,000 4,000,000.00 10.4722 41,888,800.00
$ /R 12/12/2008 Currency Future Sell 4,000 1,000 4,000,000.00 10.4722 41,888,800.00
Total $ / R Currency Future 18,614 18,614,000.00 194,663,357.80

Dec 2008 £ / R Currency Future
£ /R 12/12/2008 Currency Future Sell 2 1,000 2,000.00 15.6500 31,300.00
£ /R 12/12/2008 Currency Future Buy 2 1,000 2,000.00 15.6500 31,300.00
£ /R 12/12/2008 Currency Future Sell 27 1,000 27,000.00 15.4850 418,095.00
£ /R 12/12/2008 Currency Future Buy 27 1,000 27,000.00 15.4850 418,095.00
£ /R 12/12/2008 Currency Future Sell 58 1,000 58,000.00 15.6872 909,857.60
£ /R 12/12/2008 Currency Future Buy 58 1,000 58,000.00 15.6872 909,857.60
£ /R 12/12/2008 Currency Future Sell 300 1,000 300,000.00 15.7952 4,738,560.00
£ /R 12/12/2008 Currency Future Buy 300 1,000 300,000.00 15.7952 4,738,560.00
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Total £/ R Currency Future 774
Dec 2008 € / R Currency Future
€ /R 12/12/2008 Currency Future Buy 7
€/R 12/12/2008 Currency Future Sell 7
€/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 10
€/R 12/12/2008 Currency Future Sell 15
€ /R 12/12/2008 Currency Future Buy 15
€ /R 12/12/2008 Currency Future Buy 106
€/R 12/12/2008 Currency Future Sell 106
Total € / R Currency Future 296
Dec 2008 ZAAD / R Currency Future
ZAAD 12/12/2008 Currency Future Sell 310
ZAAD 12/12/2008 Currency Future Buy 310
Total ZAAD Currency Future 620
Mar 2009 $ / R Currency Future
$ /R 16/03/2009 Currency Future Sell 5
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Buy/ Number of Contract Foreign Value
Contract Sell Contracts Size Value Price in Rand
$ /R 16/03/2009 Currency Future Buy 5 1,000 5,000.00 10.6200 53,100.00
$ / R 16/03/2009 Currency Future Sell 10 1,000 10,000.00 10.6700 106,700.00
$ / R 16/03/2009 Currency Future Buy 10 1,000 10,000.00 10.6700 106,700.00
$ /R 16/03/2009 Currency Future Sell 10 1,000 10,000.00 12.4736 124,736.00
$ /R 16/03/2009 Currency Future Buy 10 1,000 10,000.00 12.4736 124,736.00
$ /R 16/03/2009 Currency Future Buy 10 1,000 10,000.00 10.6295 106,295.00
$ / R 16/03/2009 Currency Future Sell 10 1,000 10,000.00 10.6295 106,295.00
$ / R 16/03/2009 Currency Future Sell 10 1,000 10,000.00 10.6500 106,500.00
$ / R 16/03/2009 Currency Future Buy 10 1,000 10,000.00 10.6500 106,500.00
$ /R 16/03/2009 Currency Future Sell 10 1,000 10,000.00 10.6500 106,500.00
$ /R 16/03/2009 Currency Future Buy 10 1,000 10,000.00 10.6500 106,500.00
$ /R 16/03/2009 Currency Future Sell 10 1,000 10,000.00 10.6600 106,600.00
$ /R 16/03/2009 Currency Future Buy 10 1,000 10,000.00 10.6600 106,600.00
$ /R 16/03/2009 Currency Future Sell 15 1,000 15,000.00 10.6500 159,750.00
$ / R 16/03/2009 Currency Future Buy 15 1,000 15,000.00 10.6500 159,750.00
$ / R 16/03/2009 Currency Future Sell 15 1,000 15,000.00 10.6537 159,805.50
$ /R 16/03/2009 Currency Future Buy 15 1,000 15,000.00 10.6537 159,805.50
$ / R 16/03/2009 Currency Future Sell 15 1,000 15,000.00 10.6600 159,900.00
$ / R 16/03/2009 Currency Future Buy 15 1,000 15,000.00 10.6600 159,900.00
$ / R 16/03/2009 Currency Future Sell 15 1,000 15,000.00 10.6700 160,050.00
$ / R 16/03/2009 Currency Future Buy 15 1,000 15,000.00 10.6700 160,050.00
$ / R 16/03/2009 Currency Future Sell 15 1,000 15,000.00 10.6700 160,050.00
$ / R 16/03/2009 Currency Future Buy 15 1,000 15,000.00 10.6700 160,050.00
$ / R 16/03/2009 Currency Future Sell 15 1,000 15,000.00 10.6798 160,197.00
$ / R 16/03/2009 Currency Future Buy 15 1,000 15,000.00 10.6798 160,197.00
$ / R 16/03/2009 Currency Future Sell 15 1,000 15,000.00 10.6748 160,122.00
$ / R 16/03/2009 Currency Future Buy 15 1,000 15,000.00 10.6748 160,122.00
$ / R 16/03/2009 Currency Future Sell 15 1,000 15,000.00 10.6748 160,122.00
$ / R 16/03/2009 Currency Future Buy 15 1,000 15,000.00 10.6748 160,122.00
$ / R 16/03/2009 Currency Future Sell 15 1,000 15,000.00 10.6108 159,162.00
$ / R 16/03/2009 Currency Future Buy 15 1,000 15,000.00 10.6108 159,162.00
$ / R 16/03/2009 Currency Future Sell 15 1,000 15,000.00 10.6179 159,268.50
$ /R 16/03/2009 Currency Future Buy 15 1,000 15,000.00 10.6179 159,268.50
$ / R 16/03/2009 Currency Future Buy 20 1,000 20,000.00 10.6421 212,842.00
$ / R 16/03/2009 Currency Future Sell 20 1,000 20,000.00 10.6421 212,842.00
$ / R 16/03/2009 Currency Future Buy 20 1,000 20,000.00 10.6620 213,240.00
$ /R 16/03/2009 Currency Future Sell 20 1,000 20,000.00 10.6620 213,240.00
$ / R 16/03/2009 Currency Future Buy 20 1,000 20,000.00 10.6695 213,390.00
$ / R 16/03/2009 Currency Future Sell 20 1,000 20,000.00 10.6695 213,390.00
$ / R 16/03/2009 Currency Future Sell 22 1,000 22,000.00 10.7629 236,783.80
$ /R 16/03/2009 Currency Future Buy 22 1,000 22,000.00 10.7629 236,783.80
$ / R 16/03/2009 Currency Future Sell 25 1,000 25,000.00 10.7184 267,960.00
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$ / R 16/03/2009 Currency Future Buy 25 1,000 25,000.00

$ / R 16/03/2009 Currency Future Buy 25 1,000 25,000.00
$ /R 16/03/2009 Currency Future Sell 25 1,000 25,000.00
$ / R 16/03/2009 Currency Future Buy 25 1,000 25,000.00
$ /R 16/03/2009 Currency Future Sell 25 1,000 25,000.00
$ /R 16/03/2009 Currency Future Buy 30 1,000 30,000.00
$ /R 16/03/2009 Currency Future Sell 30 1,000 30,000.00
$ /R 16/03/2009 Currency Future Buy 35 1,000 35,000.00
$ / R 16/03/2009 Currency Future Sell 35 1,000 35,000.00
$ / R 16/03/2009 Currency Future Sell 40 1,000 40,000.00
$ /R 16/03/2009 Currency Future Buy 40 1,000 40,000.00
$ / R 16/03/2009 Currency Future Buy 40 1,000 40,000.00
$ /R 16/03/2009 Currency Future Sell 40 1,000 40,000.00
$ /R 16/03/2009 Currency Future Sell 50 1,000 50,000.00
$ /R 16/03/2009 Currency Future Buy 50 1,000 50,000.00
$ / R 16/03/2009 Currency Future Sell 50 1,000 50,000.00
$ / R 16/03/2009 Currency Future Buy 50 1,000 50,000.00
$ / R 16/03/2009 Currency Future Sell 70 1,000 70,000.00
$ /R 16/03/2009 Currency Future Buy 70 1,000 70,000.00
$ / R 16/03/2009 Currency Future Buy 90 1,000 90,000.00
$ /R 16/03/2009 Currency Future Sell 90 1,000 90,000.00
$ /R 16/03/2009 Currency Future Buy 100 1,000 100,000.00
$ /R 16/03/2009 Currency Future Sell 100 1,000 100,000.00
$ / R 16/03/2009 Currency Future Buy 100 1,000 100,000.00
$ / R 16/03/2009 Currency Future Sell 100 1,000 100,000.00
$ / R 16/03/2009 Currency Future Buy 100 1,000 100,000.00
$ /R 16/03/2009 Currency Future Sell 100 1,000 100,000.00
$ / R 16/03/2009 Currency Future Buy 120 1,000 120,000.00
$ /R 16/03/2009 Currency Future Sell 120 1,000 120,000.00
$ /R 16/03/2009 Currency Future Buy 500 1,000 500,000.00
$ /R 16/03/2009 Currency Future Sell 500 1,000 500,000.00
$ / R 16/03/2009 Currency Future Buy 500 1,000 500,000.00
$ / R 16/03/2009 Currency Future Sell 500 1,000 500,000.00
$ / R 16/03/2009 Currency Future Buy 500 1,000 500,000.00
$ / R 16/03/2009 Currency Future Sell 500 1,000 500,000.00
$ / R 16/03/2009 Currency Future Buy 5,000 1,000 5,000,000.00
$ /R 16/03/2009 Currency Future Sell 5,000 1,000 5,000,000.00

Total $ / R Currency Future 15,504 15,504,000.00

Mar 2009 ZAAD / R Currency Future

ZAAD 16/03/2009 Currency Future Buy 150 1,000 150,000.00
ZAAD 16/03/2009 Currency Future Sell 150 1,000 150,000.00
Total ZAAD Currency Future 300 300,000.00

Jun 2009 $ / R Currency Future
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10.6321 5,316,050.00
10.6321 5,316,050.00
10.6421 5,321,050.00
10.6421 5,321,050.00
10.6620 5,331,000.00
10.6620 5,331,000.00
10.7031 53,515,500.00
10.7031 53,515,500.00

165,837,255.60

6.8120 1,021,800.00
6.8120 1,021,800.00
2,043,600.00
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Buy/ Number of Contract Foreign Value

Contract Sell Contracts Size Value Price in Rand
$ /R 12/06/2009 Currency Future Sell 10 1,000 10,000.00 10.9200 109,200.00
$ / R 12/06/2009 Currency Future Buy 10 1,000 10,000.00 10.9200 109,200.00
Total $ /R Currency Future 2020,00000 77777777777777777777777 218,400.00

Jun 2009 £ / R Currency Future
£ / R 12/06/2009 Currency Future Buy 58 1,000 58,000.00 16.4215 952,447.00
£ / R 12/06/2009 Currency Future Sell 58 1,000 58,000.00 16.4215 952,447.00
Total £/R Currency Future 6 1 16,00000 777777777777777 1,904,894.00
36,244 36,244,000.00 384,903,128.20

Grand Total for Currency Future Detailed Turnover
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