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JSE Interest Rate Exchange

Currency Futures & Options Detailed Turnover

Date: 21/06/2010

Contract Call/ Strike Buy/ Contract Foreign Price Value
Put Sell Size Value in Rand
Sep 2010 $/R
$ /R 13/09/2010 Foreign Exchange Future Sell 1,000 2,000.00 7.5408 15,081.60
$ /R 13/09/2010 Foreign Exchange Future Sell 1,000 2,000.00 7.5420 15,084.00
$ /R 13/09/2010 Foreign Exchange Future Buy 1,000 2,000.00 7.5400 15,080.00
$ /R 13/09/2010 Foreign Exchange Future Sell 1,000 2,000.00 7.5375 15,075.00
$ /R 13/09/2010 Foreign Exchange Future Sell 1,000 2,000.00 7.5955 15,191.00
$ /R 13/09/2010 Foreign Exchange Future Sell 1,000 2,000.00 7.5400 15,080.00
$ /R 13/09/2010 Foreign Exchange Future Sell 1,000 2,000.00 7.5400 15,080.00
$ /R 13/09/2010 Foreign Exchange Future Buy 1,000 2,000.00 7.5955 15,191.00
$ /R 13/09/2010 Foreign Exchange Future Buy 1,000 2,000.00 7.5408 15,081.60
$ /R 13/09/2010 Foreign Exchange Future Buy 1,000 2,000.00 7.5400 15,080.00
$ /R 13/09/2010 Foreign Exchange Future Buy 1,000 2,000.00 7.5375 15,075.00
$ /R 13/09/2010 Foreign Exchange Future Buy 1,000 2,000.00 7.5420 15,084.00
$ /R 13/09/2010 Foreign Exchange Future Buy 1,000 3,000.00 7.5477 22,643.10
$ /R 13/09/2010 Foreign Exchange Future Buy 1,000 3,000.00 7.5340 22,602.00
$ /R 13/09/2010 Foreign Exchange Future Sell 1,000 3,000.00 7.5477 22,643.10
$ /R 13/09/2010 Foreign Exchange Future Sell 1,000 3,000.00 7.5340 22,602.00
$ /R 13/09/2010 Foreign Exchange Future Sell 1,000 3,000.00 7.5300 22,590.00
$ /R 13/09/2010 Foreign Exchange Future Buy 1,000 4,000.00 7.5352 30,140.80
$ /R 13/09/2010 Foreign Exchange Future Sell 1,000 4,000.00 7.5500 30,200.00
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Contract Call/ Strike Buy/ Number of Contract Foreign Price Value

Put Sell Contracts Size Value in Rand
$ /R 13/09/2010 Foreign Exchange Future Sell 10 1,000 10,000.00 7.6180 76,180.00
$ /R 13/09/2010 Foreign Exchange Future Buy 10 1,000 10,000.00 7.5340 75,340.00
$ /R 13/09/2010 Foreign Exchange Future Buy 10 1,000 10,000.00 7.5405 75,405.00
$ /R 13/09/2010 Foreign Exchange Future Sell 10 1,000 10,000.00 7.5380 75,380.00
$ /R 13/09/2010 Foreign Exchange Future Sell 10 1,000 10,000.00 7.5370 75,370.00
$ /R 13/09/2010 Foreign Exchange Future Sell 10 1,000 10,000.00 7.5340 75,340.00
$ /R 13/09/2010 Foreign Exchange Future Sell 10 1,000 10,000.00 7.5310 75,310.00
$ /R 13/09/2010 Foreign Exchange Future Sell 10 1,000 10,000.00 7.5317 75,317.00
$ /R 13/09/2010 Foreign Exchange Future Sell 10 1,000 10,000.00 7.5405 75,405.00
$ /R 13/09/2010 Foreign Exchange Future Sell 10 1,000 10,000.00 7.5300 75,300.00
$ /R 13/09/2010 Foreign Exchange Future Sell 10 1,000 10,000.00 7.5380 75,380.00
$ /R 13/09/2010 Foreign Exchange Future Sell 10 1,000 10,000.00 7.5380 75,380.00
$ /R 13/09/2010 Foreign Exchange Future Buy 10 1,000 10,000.00 7.5380 75,380.00
$ /R 13/09/2010 Foreign Exchange Future Buy 10 1,000 10,000.00 7.5380 75,380.00
$ /R 13/09/2010 Foreign Exchange Future Buy 10 1,000 10,000.00 7.5370 75,370.00
$ /R 13/09/2010 Foreign Exchange Future Buy 1 1,000 11,000.00 7.5340 82,874.00
$ /R 13/09/2010 Foreign Exchange Future Sell 11 1,000 11,000.00 7.5340 82,874.00
$ /R 13/09/2010 Foreign Exchange Future Sell 14 1,000 14,000.00 7.5300 105,420.00
$ /R 13/09/2010 Foreign Exchange Future Sell 15 1,000 15,000.00 7.5240 112,860.00
$ /R 13/09/2010 Foreign Exchange Future Sell 15 1,000 15,000.00 7.5528 113,292.00
$ /R 13/09/2010 Foreign Exchange Future Buy 15 1,000 15,000.00 7.5240 112,860.00
$ /R 13/09/2010 Foreign Exchange Future Sell 15 1,000 15,000.00 7.5370 113,055.00
$ /R 13/09/2010 Foreign Exchange Future Sell 15 1,000 15,000.00 7.5375 113,062.50
$ /R 13/09/2010 Foreign Exchange Future Buy 15 1,000 15,000.00 7.5200 112,800.00
$ /R 13/09/2010 Foreign Exchange Future Sell 15 1,000 15,000.00 7.5200 112,800.00
$ /R 13/09/2010 Foreign Exchange Future Buy 15 1,000 15,000.00 7.5528 113,292.00
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Contract Call/ Strike Buy/ Number of Contract Foreign Price Value

Put Sell Contracts Size Value in Rand
$ /R 13/09/2010 Foreign Exchange Future Buy 25 1,000 25,000.00 7.5643 189,107.50
$ /R 13/09/2010 Foreign Exchange Future Sell 25 1,000 25,000.00 7.5792 189,480.00
$ /R 13/09/2010 Foreign Exchange Future Buy 30 1,000 30,000.00 7.5418 226,254.00
$ /R 13/09/2010 Foreign Exchange Future Sell 30 1,000 30,000.00 7.5547 226,641.00
$ /R 13/09/2010 Foreign Exchange Future Buy 30 1,000 30,000.00 7.5678 227,034.00
$ /R 13/09/2010 Foreign Exchange Future Sell 30 1,000 30,000.00 7.5678 227,034.00
$ /R 13/09/2010 Foreign Exchange Future Sell 30 1,000 30,000.00 7.5418 226,254.00
$ /R 13/09/2010 Foreign Exchange Future Buy 30 1,000 30,000.00 7.5547 226,641.00
$ /R 13/09/2010 Foreign Exchange Future Sell 40 1,000 40,000.00 7.5500 302,000.00
$ /R 13/09/2010 Foreign Exchange Future Sell 40 1,000 40,000.00 7.5380 301,520.00
$ /R 13/09/2010 Foreign Exchange Future Buy 40 1,000 40,000.00 7.5500 302,000.00
$ /R 13/09/2010 Foreign Exchange Future Buy 40 1,000 40,000.00 7.5380 301,520.00
$ /R 13/09/2010 Foreign Exchange Future Buy 50 1,000 50,000.00 7.5688 378,440.00
$ /R 13/09/2010 Foreign Exchange Future Buy 50 1,000 50,000.00 7.5706 378,530.00
$ /R 13/09/2010 Foreign Exchange Future Sell 50 1,000 50,000.00 7.5640 378,200.00
$ /R 13/09/2010 Foreign Exchange Future Buy 50 1,000 50,000.00 7.5640 378,200.00
$ /R 13/09/2010 Foreign Exchange Future Buy 50 1,000 50,000.00 7.5955 379,775.00
$ /R 13/09/2010 Foreign Exchange Future Sell 50 1,000 50,000.00 7.5600 378,000.00
$ /R 13/09/2010 Foreign Exchange Future Sell 50 1,000 50,000.00 7.5600 378,000.00
$ /R 13/09/2010 Foreign Exchange Future Sell 50 1,000 50,000.00 7.5706 378,530.00
$ /R 13/09/2010 Foreign Exchange Future Sell 50 1,000 50,000.00 7.5688 378,440.00
$ /R 13/09/2010 Foreign Exchange Future Sell 50 1,000 50,000.00 7.5955 379,775.00
$ /R 13/09/2010 Foreign Exchange Future Sell 50 1,000 50,000.00 7.5300 376,500.00
$ /R 13/09/2010 Foreign Exchange Future Buy 50 1,000 50,000.00 7.5600 378,000.00
$ /R 13/09/2010 Foreign Exchange Future Buy 50 1,000 50,000.00 7.5600 378,000.00
$ /R 13/09/2010 Foreign Exchange Future Sell 55 1,000 55,000.00 7.5477 415,123.50
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Contract Call/ Strike Buy/ Number of Contract Foreign Price Value
Put Sell Contracts Size Value in Rand
$ /R 13/09/2010 Foreign Exchange Future Sell 200 1,000 200,000.00 7.5389 1,507,780.00
$ /R 13/09/2010 Foreign Exchange Future Buy 200 1,000 200,000.00 7.5389 1,507,780.00
$ /R 13/09/2010 Foreign Exchange Future Sell 200 1,000 200,000.00 7.5673 1,513,460.00
$ /R 13/09/2010 Foreign Exchange Future Buy 200 1,000 200,000.00 7.5673 1,513,460.00
$ /R 13/09/2010 Foreign Exchange Future Sell 250 1,000 250,000.00 7.5545 1,888,625.00
$ /R 13/09/2010 Foreign Exchange Future Buy 250 1,000 250,000.00 7.5545 1,888,625.00
$ /R 13/09/2010 Foreign Exchange Future Sell 500 1,000 500,000.00 7.6355 3,817,750.00
$ /R 13/09/2010 Foreign Exchange Future Buy 500 1,000 500,000.00 7.5343 3,767,150.00
$ /R 13/09/2010 Foreign Exchange Future Buy 500 1,000 500,000.00 7.6355 3,817,750.00
$ /R 13/09/2010 Foreign Exchange Future Sell 500 1,000 500,000.00 7.5343 3,767,150.00
$ /R 13/09/2010 Foreign Exchange Future Sell 500 1,000 500,000.00 7.6100 3,805,000.00
$ /R 13/09/2010 Foreign Exchange Future Buy 500 1,000 500,000.00 7.6100 3,805,000.00
$ /R 13/09/2010 Foreign Exchange Future Buy 650 1,000 650,000.00 7.5607 4,914,455.00
$ /R 13/09/2010 Foreign Exchange Future Sell 650 1,000 650,000.00 7.5607 4,914,455.00
$ /R 13/09/2010 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 7.6070 7,607,000.00
$ /R 13/09/2010 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 7.6070 7,607,000.00
$ /R 13/09/2010 Foreign Exchange Future Buy 6,000 1,000 6,000,000.00 7.5238 45,142,800.00
$ /R 13/09/2010 Foreign Exchange Future Sell 6,000 1,000 6,000,000.00 7.5238 45,142,800.00
Total Futures 24,906 24,906,000.00 188,089,080.80
Total Options

Total $ / R Foreign Exchange Future 24,906 24,906,000.00 188,089,080.80

Sep 2010 £/R
£ /R 13/09/2010 Foreign Exchange Future Buy 5 1,000 5,000.00 11.2355 56,177.50
£/R 13/09/2010 Foreign Exchange Future Sell 5 1,000 5,000.00 11.2355 56,177.50
£/R 13/09/2010 Foreign Exchange Future Buy 20 1,000 20,000.00 11.2400 224,800.00
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Contract Call/ Strike Buy/ Number of Contract Foreign Price Value

Put Sell Contracts Size Value in Rand
€/R 13/09/2010 Foreign Exchange Future Buy 100 1,000 100,000.00 9.3990 939,900.00
€ /R 13/09/2010 Foreign Exchange Future Sell 100 1,000 100,000.00 9.3990 939,900.00
Total Futures 536 536,000.00 5,034,145.00
Total Options
Total € / R Foreign Exchange Future 536 536,000.00 5,034,145.00
Dec 2010 $/R
$/R 13/12/2010 Foreign Exchange Future Buy 10 1,000 10,000.00 7.6650 76,650.00
$/R 13/12/2010 Foreign Exchange Future Sell 10 1,000 10,000.00 7.6650 76,650.00
$ /R 13/12/2010 Foreign Exchange Future Sell 50 1,000 50,000.00 7.6680 383,400.00
$ /R 13/12/2010 Foreign Exchange Future Buy 50 1,000 50,000.00 7.6680 383,400.00
$ /R 13/12/2010 Foreign Exchange Future Sell 250 1,000 250,000.00 7.6645 1,916,125.00
$ /R 13/12/2010 Foreign Exchange Future Buy 250 1,000 250,000.00 7.6645 1,916,125.00
Total Futures 620 620,000.00 4,752,350.00
Total Options
Total $ / R Foreign Exchange Future 620 620,000.00 4,752,350.00
Dec 2010 £/R
£/R 13/12/2010 Foreign Exchange Future Sell 3 1,000 3,000.00 11.4000 34,200.00
£/R 13/12/2010 Foreign Exchange Future Buy 3 1,000 3,000.00 11.4000 34,200.00
Total Futures 6 6,000.00 68,400.00
Total Options
Total £/ R Foreign Exchange Future 6 6,000.00 68,400.00
Dec 2010 €/R
€/R 13/12/2010 Foreign Exchange Future Sell 50 1,000 50,000.00 9.5100 475,500.00
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€/R 13/12/2010 Foreign Exchange Future Buy 50 1,000 50,000.00 9.5100 475,500.00
Total Futures 100 100,000.00 951,000.00

Total Options

Total € / R Foreign Exchange Future 100 100,000.00 951,000.00

Dec 2010 AU$/R
AUS$ / R 13/12/2010 Foreign Exchange Future Buy 10 1,000 10,000.00 6.6400 66,400.00
AUS$ / R 13/12/2010 Foreign Exchange Future Sell 10 1,000 10,000.00 6.6400 66,400.00
AUS$ / R 13/12/2010 Foreign Exchange Future Buy 150 1,000 150,000.00 6.6380 995,700.00
AUS$ / R 13/12/2010 Foreign Exchange Future Sell 150 1,000 150,000.00 6.6380 995,700.00
AUS$ / R 13/12/2010 Foreign Exchange Future Buy 175 1,000 175,000.00 6.6180 1,158,150.00
AUS$ / R 13/12/2010 Foreign Exchange Future Sell 175 1,000 175,000.00 6.6180 1,158,150.00
Total Futures 670 670,000.00 4,440,500.00

Total Options

Total AU$ / R Foreign Exchange Future 670 670,000.00 4,440,500.00
Total Futures 26,938 26,938,000.00 204458395.80
Total Options
Grand Total for Currency Future Detailed Turnover 26,938 26,938,000.00 204,458,395.80
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