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JSE JOHANNESBURG STOCK EXCHANGE

y / A\ Currency Derivatives

CURRENCY FUTURES DAILY TRADE INFORMATION FOR 23-July-2013

Future
Dec 2013 CADP Future 2,274 (16.3788) (40.5855) 0.0000 0.0000 0 0.00
2,274 0.00 0.00 2 274.00 121 795.44
Total 2,274 0.00 0.00 2274.00 121795.44
Future
Dec 2013 CADR Future 742 361.4254 367.8858 0.0000 0.0000 0 0.00
742 0.00 0.00 742.00 260 167.46
Total 742 0.00 0.00 742.00 260 167.46
Future
Dec 2013 CADS Future 6,000 412.9318 458.9628 0.0000 0.0000 0 0.00
6,000 0.00 0.00 6 000.00 0.60
Total 6,000 0.00 0.00 6 000.00 0.60
Future
Dec 2013 CADT Future 1,600 146.9209 176.3168 0.0000 0.0000 0 0.00
1,600 0.00 0.00 3200.00 135 075.84
Total 1,600 0.00 0.00 3200.00 135 075.84
Future
Sep 2013 CADU Future 5,000 84.2784 85.6543 0.0000 0.0000 0 0.00
5,000 0.00 0.00 10 000.00 1 030 000.00
Total 5,000 0.00 0.00 10 000.00 1 030 000.00
Future
Jul 2013  CAEH Future 0 0.0000 0.0003 0.0000 0.0000 30,000 0.00
0 30,000.00 0.00 60 000.00 1899 900.00
Total 0 30,000.00 0.00 60 000.00 1899 900.00
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119,200 10,000.00 97,810,000.00 2 841 570.00 97 810 000.00

Total 184,850 10,000.00 97,810,000.00 4753 560.00 17 472 711 868.50
Future
Sep 2013 ZAAD Future 6,701 9.0923 9.1102 9.0935 9.0935 750 6,820,125.00
Dec 2013 ZAAD Future 10,044 9.1540 9.1716 0.0000 0.0000 0 0.00
Mar 2014 ZAAD Future 2,890 9.2237 9.2404 0.0000 0.0000 0 0.00
19,635 750.00 6,820,125.00 1961 200.00 14 579 777 375.90
Option
Sep 2013 ZAAD 8.50 Put 201 15.3248 14.4886 0.0000 0.0000 0 0.00
Sep 2013 ZAAD 8.80 Put 201 53.7269 50.2905 0.0000 0.0000 0 0.00
Sep 2013 ZAAD 9.30 Call 201 89.2252 96.0918 0.0000 0.0000 0 0.00
Sep 2013 ZAAD 10.30 Call 201 5.0385 4.4875 0.0000 0.0000 0 0.00
Dec 2013 ZAAD 8.30 Put 201 24.1863 24.7417 0.0000 0.0000 0 0.00
Dec 2013 ZAAD 8.60 Put 100 69.0558 67.2874 0.0000 0.0000 0 0.00
Dec 2013 ZAAD 9.30 Call 201 217.4287 224.7734 0.0000 0.0000 0 0.00
Dec 2013 ZAAD 9.60 Call 100 131.4299 135.7772 0.0000 0.0000 0 0.00
Dec 2013 ZAAD 10.30 Call 201 40.0833 40.9665 0.0000 0.0000 0 0.00
Dec 2013 ZAAD 10.60 Call 100 25.9930 25.6389 0.0000 0.0000 0 0.00
1,707 0.00 0.00 1907.00 2070 501.00
Total 21,342 750.00 6,820,125.00 1963 107.00 14 581 847 876.90
Future
Sep 2013 ZACA Future 75 9.5665 9.5509 0.0000 0.0000 0 0.00
75 0.00 0.00 26 517.00 199 329 824.60
Total 75 0.00 0.00 26 517.00 199 329 824.60
Future
Sep 2013 ZAEU Future 71,096 13.0382 13.0519 0.0000 0.0000 0 0.00
Dec 2013 ZAEU Future 31,328 13.2081 13.2214 13.2162 13.2162 25 330,405.00
Mar 2014 ZAEU Future 7,837 13.3938 13.4057 0.0000 0.0000 0 0.00
Dec 2014 ZAEU Future 1,000 13.9733 13.9863 0.0000 0.0000 0 0.00
111,261 25.00 330,405.00 3607 105.00 40 976 691 512.20
Option
Sep 2013 ZAEU 11.30 Put 29,000 3.4448 4.3721 0.0000 0.0000 0 0.00
Sep 2013 ZAEU 11.50 Put 400 4.9450 6.0572 0.0000 0.0000 0 0.00
Sep 2013 ZAEU 11.55 Put 500 5.4266 6.5883 0.0000 0.0000 0 0.00
Sep 2013 ZAEU 12.05 Call 400 1006.3128 1025.6628 0.0000 0.0000 0 0.00
Sep 2013 ZAEU 12.10 Call 500 958.9266 979.4063 0.0000 0.0000 0 0.00
Sep 2013 ZAEU 12.10 Put 30,800 20.7266 27.5063 0.0000 0.0000 0 0.00
Sep 2013 ZAEU 12.25 Put 200 30.9098 41.9565 0.0000 0.0000 0 0.00
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31,944 315,960,339.10
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Dec 2013 ZAUS Future 84,752 9.9838 10.0137 10.0315 9.9925 1,320 13,204,142.50

Mar 2014 ZAUS Future 33,853 10.1191 10.1477 0.0000 0.0000 0 0.00
Jun 2014 ZAUS Future 7,190 10.2507 10.2772 0.0000 0.0000 0 0.00
Dec 2014 ZAUS Future 3,920 10.5355 10.5640 0.0000 0.0000 0 0.00
747,822 33,264.00 329,164,481.60 41 535 308.00 346 663 349 561.80
Option
Sep 2013 ZAUS 8.70 Put 12,000 2.5606 3.9336 0.0000 0.0000 0 0.00
Sep 2013 ZAUS 8.75 Put 2,630 3.0242 4.6228 0.0000 0.0000 0 0.00
Sep 2013 ZAUS 8.80 Put 100 3.5747 5.4329 0.0000 0.0000 0 0.00
Sep 2013 ZAUS 8.85 Put 2,193 4.2291 6.3845 0.0000 0.0000 0 0.00
Sep 2013 ZAUS 9.00 Put 6,202 8.3736 10.9506 0.0000 0.0000 0 0.00
Sep 2013 ZAUS 9.20 Call 12,000 678.6062 713.9242 0.0000 0.0000 0 0.00
Sep 2013 ZAUS 9.30 Put 75,438 28.9174 35.6992 0.0000 0.0000 0 0.00
Sep 2013 ZAUS 9.40 Call 400 502.9477 539.9242 0.0000 0.0000 0 0.00
Sep 2013 ZAUS 9.50 Put 6 66.3950 72.1154 0.0000 0.0000 0 0.00
Sep 2013 ZAUS 9.55 Put 43,095 80.2717 86.0733 0.0000 0.0000 0 0.00
Sep 2013 ZAUS 9.70 Put 3,201 133.2489 138.4618 0.0000 0.0000 0 0.00
Sep 2013 ZAUS 9.75 Put 1,600 154.8294 159.5462 0.0000 0.0000 0 0.00
Sep 2013 ZAUS 9.80 Call 100 237.4897 271.7584 0.0000 0.0000 0 0.00
Sep 2013 ZAUS 10.00 Put 26,069 298.1937 293.5842 0.0000 0.0000 0 0.00
Sep 2013 ZAUS 10.10 Call 1 128.2770 150.7625 0.0000 0.0000 0 0.00
Sep 2013 ZAUS 10.10 Put 10,000 369.1770 361.4625 0.0000 0.0000 0 0.00
Sep 2013 ZAUS 10.12 Call 2,000 123.1476 145.0193 0.0000 0.0000 0 0.00
Sep 2013 ZAUS 10.15 Put 100 406.7429 397.5014 0.0000 0.0000 0 0.00
Sep 2013 ZAUS 10.20 Call 500 104.6352 124.1058 0.0000 0.0000 0 0.00
Sep 2013 ZAUS 10.27 Call 15,000 90.8015 108.2721 0.0000 0.0000 0 0.00
Sep 2013 ZAUS 10.30 Call 35,000 85.4733 102.1225 0.0000 0.0000 0 0.00
Sep 2013 ZAUS 10.32 Call 200 82.1052 98.2208 0.0000 0.0000 0 0.00
Sep 2013 ZAUS 10.40 Call 6 70.3498 84.0800 0.0000 0.0000 0 0.00
Sep 2013 ZAUS 10.50 Call 200 58.4754 69.6696 0.0000 0.0000 0 0.00
Sep 2013 ZAUS 10.60 Call 10,000 48.8794 58.2177 0.0000 0.0000 0 0.00
Sep 2013 ZAUS 10.65 Call 5,000 44.7902 53.3028 0.0000 0.0000 0 0.00
Sep 2013 ZAUS 10.70 Call 10,000 41.1057 48.8576 0.0000 0.0000 0 0.00
Sep 2013 ZAUS 10.75 Call 19,088 37.7835 44.8354 0.0000 0.0000 0 0.00
Sep 2013 ZAUS 10.80 Call 50,958 34.7858 41.1939 0.0000 0.0000 0 0.00
Sep 2013 ZAUS 11.00 Call 45,000 24,9734 29.6483 0.0000 0.0000 0 0.00
Dec 2013 ZAUS 8.00 Put 100 5.5743 7.0543 0.0000 0.0000 0 0.00
Dec 2013 ZAUS 8.75 Put 750 27.2430 32.7496 0.0000 0.0000 0 0.00
Dec 2013 ZAUS 9.00 Put 750 44.9940 52.8193 0.0000 0.0000 0 0.00
Dec 2013 ZAUS 9.20 Call 100 857.2672 895.2702 0.0000 0.0000 0 0.00
Dec 2013 ZAUS 9.55 Put 100 158.2907 164.9537 0.0000 0.0000 0 0.00
Dec 2013 ZAUS 9.60 Put 10,000 177.3635 183.6349 0.0000 0.0000 0 0.00
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Dec 2013  ZAUS 9.69 Call 750 508.7223 543.9905 0.0000 0.0000 0 0.00
Dec 2013 ZAUS 9.70 Put 400 219.3503 224.6032 0.0000 0.0000 0 0.00
Dec 2013 ZAUS 9.80 Put 21,500 266.3746 270.3315 0.0000 0.0000 0 0.00
Dec 2013 ZAUS 10.00 Call 150 358.6015 389.2142 0.0000 0.0000 0 0.00
Dec 2013 ZAUS 10.00 Put 300 374.8015 3755142 0.0000 0.0000 0 0.00
Dec 2013 ZAUS 10.10 Put 300 438.1475 4357149 0.0000 0.0000 0 0.00
Dec 2013 ZAUS 10.27 Call 750 268.6135 292.6048 0.0000 0.0000 0 0.00
Dec 2013 ZAUS 10.30 Call 5,200 260.2602 283.6406 0.0000 0.0000 0 0.00
Dec 2013 ZAUS 10.40 Call 300 234.4810 255.8564 0.0000 0.0000 0 0.00
Dec 2013 ZAUS 10.55 Call 6 201.3105 219.6628 0.0000 0.0000 0 0.00
Dec 2013 ZAUS 10.60 Call 5,000 191.6114 209.1576 0.0000 0.0000 0 0.00
Dec 2013 ZAUS 10.70 Call 250 173.8863 189.8922 0.0000 0.0000 0 0.00
Dec 2013 ZAUS 10.80 Call 100 158.1704 172.7289 0.0000 0.0000 0 0.00
Dec 2013 ZAUS 11.00 Call 100 131.8407 143.7993 0.0000 0.0000 0 0.00
Dec 2013 ZAUS 11.20 Call 100 110.7448 120.6300 0.0000 0.0000 0 0.00
Dec 2013 ZAUS 11.50 Call 16,200 86.8946 94.2032 0.0000 0.0000 0 0.00
Mar 2014 ZAUS 9.25 Put 200 125.6697 134.1762 0.0000 0.0000 0 0.00
Mar 2014 ZAUS 9.70 Put 6 267.0540 271.8317 0.0000 0.0000 0 0.00
Mar 2014 ZAUS 9.75 Put 250 290.1539 294.6388 0.0000 0.0000 0 0.00
Mar 2014 ZAUS 10.25 Put 200 574.5390 573.3923 0.0000 0.0000 0 0.00
Mar 2014 ZAUS 10.35 Put 200 642.1888 639.6008 0.0000 0.0000 0 0.00
Mar 2014 ZAUS 10.40 Put 200 677.0714 673.7617 0.0000 0.0000 0 0.00
Mar 2014 ZAUS 10.50 Call 200 367.9161 391.7590 0.0000 0.0000 0 0.00
Mar 2014 ZAUS 10.60 Put 200 823.0137 816.8251 0.0000 0.0000 0 0.00
Mar 2014 ZAUS 10.65 Call 6 330.2077 351.7741 0.0000 0.0000 0 0.00
Mar 2014 ZAUS 10.85 Call 200 287.6831 306.4783 0.0000 0.0000 0 0.00
Mar 2014 ZAUS 11.00 Call 200 2605140 277.4757 0.0000 0.0000 0 0.00
Mar 2014 ZAUS 11.10 Call 200 244.3455 260.1536 0.0000 0.0000 0 0.00
Mar 2014 ZAUS 11.15 Call 250 236.5562 252.0440 0.0000 0.0000 0 0.00
Jun 2014  ZAUS 9.75 Put 250 318.0324 328.9256 0.0000 0.0000 0 0.00
Jun 2014  ZAUS 9.80 Put 6 341.9812 349.5909 0.0000 0.0000 0 0.00
Jun2014  ZAUS 10.80 Call 6 4285729 451.0283 0.0000 0.0000 0 0.00
Jun 2014 ZAUS 11.60 Call 250 282.3349 297.5367 0.0000 0.0000 0 0.00
Sep 2014 ZAUS 9.90 Put 6 417.0646 427.2328 0.0000 0.0000 0 0.00
Sep 2014 ZAUS 10.95 Call 6 534.7498 559.9679 0.0000 0.0000 0 0.00
Dec 2014 ZAUS 8.00 Call 200 2588.9641 2622.0005 0.0000 0.0000 0 0.00
Dec 2014 ZAUS 10.00 Put 6 489.7522 498.3961 0.0000 0.0000 0 0.00
Dec 2014 ZAUS 11.00 Call 6 656.3390 685.7674 0.0000 0.0000 0 0.00
454,341 0.00 0.00 6 368 789.00 2 117 756 430.00
Total 1,202,163 33,264.00 329,164,481.60 47 904 097.00 348 781 105 991.80
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Grand Total 1,777,790 74,417.00 444 375 982.60 69,806,121 524,939,272,149.34
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