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LT2008 - Published version

SHEET REFERENCE NUMBER
REGISTRAR OF LONG-TERM INSURANCE REFERENGE NUMBER

Page 53 of 107

F01-99-A
No number avaitable
2008/07/16 09:42

FINAL PRINTOUT DATE

B e
Fair Value of ) -~ .
Fair value of Derivatives Effective Exposure
ASSET CLASS Physicals (Excluding derivatives Exposure (2+3+4)
derivatives)
1 2 3 4 5

1. SAFEX Futures

Equity Market

Capltal Market

Money Market

Other (Spec:fy in supportmg staiement F 1.1 )

Subtotal

2. SAFEX Options

Equity Market

Capntal Market

Money Market

Other (Spectfy in suppomng statement F1.1)

Subtotal

Total SAFEX

3. OTC Forwards

Equity Market

Capital Market

Money Market

Other (SpeC/fy in suppbn‘mg statement F 1 1 )”

Subtotal

olv]|olo]lo

4. OTC Options

Equity Market

Capital Market

Money Market

Other | (Specn‘y ln support/ng statement F 7.1 )

Subtotal

Total OTC

5. Swaps

Interest rate

Money Market

Total Swaps

6. Other (Specify in supporting statement F1.1)

AUDITORS
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LT2008 - Published version

REGISTRAR OF LONG-TERM INSURANCE REFERENCE NUMBER

Page 54 of 107

No number available
2008/07/16 09:42

FINAL PRINTOUT DATE

Fair Value of

Physicals Fair value of Derivatives Effective Exposure
ASSET CLASS (Excluding derivatives Exposure (2+3+4)
derivatives)
1 2 3 4 5

1. SAFEX Futures

Other
* 0 0 0 0
* ~ B - 0 0 0 0
¢ e 0 0 0 0
* ) ) o 0 0 0 0
* o o 0 0 0 0

Subtotal o 0 0 0 0
2. SAFEX Options

Other
* ) ) 0 0 4]} 0
¢ - 0 0 0 0
o 0 0 0 0
N 0 0 0 0
¢ o . 0 0 0 0

Subtotal ) B 0 0 0 0
3. OTC Forwards

Other
¢ 0 0 0 0
s 0 0 Q 0
I 0 0 0 0
° o o 0 0 0 0
S 0 0 0 0

Subtotal ) o 0 0 0 0
4. OTC Options

Other
¢ o 0 0 0 0
° 0 0 0 0
* 0 0 0 0
* B 0 0 0 0
s - 0 0 0 0

Subfotal R 0 0 0 0
5. Swaps

Other
N 0 0 0 0
¢ B 0 0 0 0
* 0 0 0 0
¢ 0 0 0 0
* ~ 0 0 0 0

Subtotal _ o 0 0 0 0
6. Other

Other
o . 0 0 0 0
* 0 0 0 0
M 0 0 0 0
° 0 0 0 0
o ) 0 0 0 0

Subtotal 0 0 0 0

AUDITORS
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