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JSE JOHANNESBURG STOCK EXCHANGE

y / £\ Currency Derivatives

CURRENCY FUTURES DAILY TRADE INFORMATION FOR 21-September-2017

Future
Sep 2017 DAEU Future 800 15.8399 15.9235 0.0000 0.0000 0 0.00
Oct 2017 DAEU Future 10,000 15.8607 15.9382 0.0000 0.0000 10,000 158,665,000.00
Oct 2017 DAEU Future 800 15.9412 16.0253 0.0000 0.0000 0 0.00
Nov 2017 DAEU Future 800 16.0492 16.1307 0.0000 0.0000 0 0.00
Dec 2017 DAEU Future 800 16.1473 16.2271 0.0000 0.0000 0 0.00
13,200 10,000.00 158,665,000.00 220,962.00 3,143,907,523.30
Option
Oct 2017 DAEU 15.94 Put 10,000 185.7370 156.6086 0.0000 0.0000 0 0.00
Jan 2018 DAEU 15.80 Put 193,000 393.3669 369.4979 0.0000 0.0000 0 0.00
203,000 0.00 0.00 516,044.00 0.00
Total 216,200 10,000.00 158,665,000.00 737,006.00 3,143,907,523.30
Future
Oct 2017 DAGB Future 43 18.1026 18.1304 0.0000 0.0000 0 0.00
43 0.00 0.00 53,384.00 875,373,726.50
Option
Oct 2017 DAGB 17.75 Put 1,000 96.6792 109.8854 0.0000 0.0000 0 0.00
1,000 0.00 0.00 192,113.00 0.00
Total 1,043 0.00 0.00 245,497.00 875,373,726.50
Future
Sep 2017 DAUS Future 75 13.2989 13.2684 0.0000 0.0000 0 0.00
Sep 2017 DAUS Future 1,239 13.2927 13.2694 0.0000 0.0000 0 0.00
Sep 2017 DAUS Future 0 13.2948 13.2705 0.0000 0.0000 7,600 101,060,240.00
Sep 2017 DAUS Future 1,701 13.2969 13.2715 0.0000 0.0000 0 0.00
Oct 2017 DAUS Future 90 13.3266 13.3006 0.0000 0.0000 0 0.00
Oct 2017 DAUS Future 662 13.3329 13.3077 0.0000 0.0000 0 0.00
Oct 2017 DAUS Future 834 13.3478 13.3243 0.0000 0.0000 0 0.00
Oct 2017 DAUS Future 913 13.3564 13.3325 0.0000 0.0000 0 0.00
Nov 2017 DAUS Future 200 13.3776 13.3529 0.0000 0.0000 0 0.00
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Nov 2017 DAUS Future 70 13.3926 13.3672 0.0000 0.0000 0 0.00
Nov 2017 DAUS Future 300 13.4060 13.4060 0.0000 0.0000 0 0.00
Nov 2017 DAUS Future 1,493 13.4011 13.3754 0.0000 0.0000 0 0.00
Nov 2017 DAUS Future 1,990 13.4245 13.3978 0.0000 0.0000 0 0.00
Nov 2017 DAUS Future 2,708 13.4287 13.4018 0.0000 0.0000 0 0.00
Dec 2017 DAUS Future 1,750 13.4603 13.4321 0.0000 0.0000 0 0.00
Dec 2017 DAUS Future 916 13.4855 13.4563 0.0000 0.0000 0 0.00
Feb 2018 DAUS Future 70 13.5839 13.5531 0.0000 0.0000 0 0.00
May 2018 DAUS Future 70 13.7597 13.7265 0.0000 0.0000 0 0.00
Jul 2018  DAUS Future 605 13.8632 13.8289 0.0000 0.0000 0 0.00
Jul 2018  DAUS Future 2,800 13.8986 13.8639 0.0000 0.0000 0 0.00
Aug 2018 DAUS Future 70 13.9459 13.9107 0.0000 0.0000 0 0.00
Nov 2018 DAUS Future 70 14.1320 14.0939 0.0000 0.0000 0 0.00
Feb 2019 DAUS Future 70 14.3227 14.2807 0.0000 0.0000 0 0.00
Jul 2020 DAUS Future 84,000 15.5284 15.4814 0.0000 0.0000 0 0.00
102,696 7,600.00 101,060,240.00 6,327,614.00 75,626,262,027.30
Option
Sep 2017 DAUS 13.15 Put 20,000 6.9156 37.6045 0.0000 0.0000 0 0.00
Sep 2017 DAUS 13.35 Call 30,000 22.8133 0.0000 0.0000 0.0000 30,990 0.00
Sep 2017 DAUS 13.50 Put 60 235.6829 267.3172 0.0000 0.0000 0 0.00
Sep 2017 DAUS 17.13 Call 60 0.4087 0.3803 0.0000 0.0000 0 0.00
Sep 2017 DAUS 13.48 Call 30,000 36.7170 0.0000 0.0000 0.0000 30,000 0.00
Oct 2017 DAUS 12.68 Put 15,000 6.9799 9.3308 0.0000 0.0000 0 0.00
Oct 2017 DAUS 13.20 Put 20,000 95.3150 0.0000 0.0000 0.0000 20,000 0.00
Oct 2017 DAUS 13.40 Call 15,000 108.8478 113.3525 0.0000 0.0000 0 0.00
Oct 2017 DAUS 14.00 Call 500 56.1921 63.0868 0.0000 0.0000 0 0.00
Oct 2017 DAUS 12.92 Put 1,000 65.2117 83.6243 0.0000 0.0000 0 0.00
Oct 2017 DAUS 13.50 Put 60 324.4865 355.2083 0.0000 0.0000 0 0.00
Oct 2017 DAUS 14.10 Call 1,000 58.1178 64.4751 0.0000 0.0000 0 0.00
Oct 2017 DAUS 17.45 Call 60 1.0213 1.1290 0.0000 0.0000 0 0.00
Nov 2017 DAUS 13.50 Put 60 402.0316 432.9759 0.0000 0.0000 0 0.00
Nov 2017 DAUS 17.74 Call 60 1.3310 1.6457 0.0000 0.0000 0 0.00
Nov 2017 DAUS 12.75 Put 238,000 96.1214 113.9807 0.0000 0.0000 25,000 0.00
Dec 2017 DAUS 13.50 Put 60 479.0775 505.5796 0.0000 0.0000 0 0.00
Dec 2017 DAUS 18.02 Call 60 3.5239 3.3106 0.0000 0.0000 0 0.00
Jan 2018 DAUS 13.20 Put 2,000 343.4462 365.7991 0.0000 0.0000 0 0.00
Jan 2018 DAUS 14.76 Call 1,000 180.3594 181.3525 0.0000 0.0000 0 0.00
Jan 2018 DAUS 14.88 Call 1,000 163.6901 164.7347 0.0000 0.0000 0 0.00
Jan 2018 DAUS 13.25 Put 107,000 392.5171 414.8346 0.0000 0.0000 0 0.00
Jan 2018 DAUS 13.27 Put 154,000 402.1584 424.7222 0.0000 0.0000 0 0.00
Jan 2018 DAUS 13.30 Put 40,904 416.8568 439.7871 0.0000 0.0000 0 0.00
Jan 2018 DAUS 13.40 Put 168,000 467.8927 492.0023 0.0000 0.0000 0 0.00
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Feb 2018 DAUS 12.57 Put 242 148.6305 161.5087 0.0000 0.0000 0 0.00
Feb 2018 DAUS 13.15 Put 2,723 347.4901 368.4851 0.0000 0.0000 0 0.00
Feb 2018 DAUS 15.22 Call 242 163.8094 163.9073 0.0000 0.0000 0 0.00
Feb 2018 DAUS 15.52 Call 2,723 131.4679 131.7296 0.0000 0.0000 0 0.00
Apr2018 DAUS 15.00 Put 1,000 1630.4781 1662.3845 0.0000 0.0000 0 0.00
Apr2018 DAUS 15.81 Call 2,000 230.6438 230.2891 0.0000 0.0000 0 0.00
853,814 105,990.00 0.00 13,901,588.00 0.00
Total 956,510 113,590.00 101,060,240.00 20,229,202.00 75,626,262,027.30
Future
Dec 2017 EUUS Future 5,150 1.1968 1.2053 0.0000 0.0000 0 0.00
5,150 0.00 0.00 643,328.00 7,225,077,582.00
Total 5,150 0.00 0.00 643,328.00 7,225,077,582.00
Future
Dec 2017 GBUS Future 5,270 1.3563 1.3608 0.0000 0.0000 0 0.00
5,270 0.00 0.00 159,095.00 2,041,281,839.00
Total 5,270 0.00 0.00 159,095.00 2,041,281,839.00
Future
Dec 2017 ZAAD Future 15,898 10.6583 10.8338 0.0000 0.0000 0 0.00
Jun 2018 ZAAD Future 1,500 10.9282 11.1017 0.0000 0.0000 0 0.00
17,398 0.00 0.00 3,372,5612.00 28,841,146,887.80
Total 17,398 0.00 0.00 3,404,889.00 28,841,146,887.80
Future
Dec 2017 ZACA Future 500 10.9150 10.9759 0.0000 0.0000 0 0.00
500 0.00 0.00 100,303.00 960,133,142.10
Total 500 0.00 0.00 100,303.00 960,133,142.10
Future
Dec 2017 ZAEU Future 93,566 16.1169 16.1965 16.1996 16.1196 10 161,596.00
Mar 2018 ZAEU Future 14,672 16.4300 16.5057 0.0000 0.0000 0 0.00
Jun 2018 ZAEU Future 201 16.7407 16.8142 0.0000 0.0000 0 0.00
108,439 10.00 161,596.00 12,614,288.00 177,329,280,384.20
Option
Dec 2017 ZAEU 14.00 Put 18,000 18.8294 18.5668 0.0000 0.0000 0 0.00
Dec 2017 ZAEU 16.39 Call 18,000 405.1340 438.8467 0.0000 0.0000 0 0.00
Mar 2018 ZAEU 15.05 Put 5,648 182.3526 176.7399 0.0000 0.0000 0 0.00
Mar 2018 ZAEU 15.10 Put 19,510 194.0721 188.1005 0.0000 0.0000 0 0.00
Mar 2018 ZAEU 16.50 Call 643 707.7398 756.8158 0.0000 0.0000 0 0.00
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Dec 2017 ZAUM Future 549 13.4666 13.4382 13.5122 13.5122 17 22,991,440.00

Mar 2018 ZAUM Future 7 13.6536 13.6217 0.0000 0.0000 0 0.00
Jun 2018 ZAUM Future 172 13.8354 13.8015 0.0000 0.0000 0 0.00

728 17.00 22,991,440.00 142,373.00 162,889,274,350.00

Total 728 17.00 22,991,440.00 146,896.00 162,889,274,350.00

Future

Dec 2017 ZAUS Future 879,276 13.4666 13.4382 13.5800 13.4300 97,747 1,319,926,554.20
Mar 2018 ZAUS Future 117,021 13.6536 13.6217 13.6328 13.6328 1,535 21,054,798.00
Jun 2018 ZAUS Future 104,600 13.8354 13.8015 13.8250 13.8250 45 623,600.00
Sep 2018 ZAUS Future 1,530 14.0148 13.9788 0.0000 0.0000 0 0.00
Sep 2020 ZAUS Future 184,000 15.6444 15.5978 0.0000 0.0000 0 0.00

1,286,427 99,327.00 1,341,604,952.20 154,996,478.00 1,807,927,643,879.70

Option

Dec 2017 ZAUS 11.75 Put 1,000 19.9527 24.0647 0.0000 0.0000 0 0.00
Dec 2017 ZAUS 12.00 Put 20,141 28.8691 34.7902 0.0000 0.0000 0 0.00
Dec 2017 ZAUS 12.16 Put 550 39.2777 46.8871 0.0000 0.0000 0 0.00
Dec 2017 ZAUS 12.20 Put 4,000 43.5155 51.6727 0.0000 0.0000 0 0.00
Dec 2017 ZAUS 12.21 Put 18,000 44.6286 52.9249 0.0000 0.0000 0 0.00
Dec 2017 ZAUS 12.40 Put 114,600 70.2628 81.4163 0.0000 0.0000 0 0.00
Dec 2017 ZAUS 12.50 Put 16,416 87.5557 100.3419 0.0000 0.0000 0 0.00
Dec 2017 ZAUS 12.56 Put 7,100 99.3297 113.1252 0.0000 0.0000 0 0.00
Dec 2017 ZAUS 12.65 Put 1,819 119.0854 134.4280 0.0000 0.0000 0 0.00
Dec 2017 ZAUS 12.75 Put 10,000 144.1520 161.2295 0.0000 0.0000 0 0.00
Dec 2017 ZAUS 12.76 Put 550 146.8455 164.0981 0.0000 0.0000 0 0.00
Dec 2017 ZAUS 13.00 Put 10,000 226.6050 248.0875 0.0000 0.0000 0 0.00
Dec 2017 ZAUS 13.10 Put 41,000 266.8061 289.9456 0.0000 0.0000 0 0.00
Dec 2017 ZAUS 13.12 Put 40,000 275.3187 298.7771 0.0000 0.0000 0 0.00
Dec 2017 ZAUS 13.15 Put 2,600 288.3802 312.3116 0.0000 0.0000 0 0.00
Dec 2017 ZAUS 13.18 Put 16,000 301.7960 326.1880 0.0000 0.0000 0 0.00
Dec 2017 ZAUS 13.20 Call 7,000 577.5337 573.8272 0.0000 0.0000 0 0.00
Dec 2017 ZAUS 13.21 Put 5,000 315.5595 340.4019 0.0000 0.0000 0 0.00
Dec 2017 ZAUS 13.22 Put 7,100 320.2240 345.2168 0.0000 0.0000 0 0.00
Dec 2017 ZAUS 13.25 Call 16,141 551.0542 548.0835 0.0000 0.0000 0 0.00
Dec 2017 ZAUS 13.35 Put 52,000 384.3643 411.1710 0.0000 0.0000 0 0.00
Dec 2017 ZAUS 13.40 Call 4,000 477.3292 476.3779 0.0000 0.0000 0 0.00
Dec 2017 ZAUS 13.40 Put 114,600 410.7292 438.1779 0.0000 0.0000 0 0.00
Dec 2017 ZAUS 13.50 Call 11,016 433.7678 433.8537 0.0000 0.0000 0 0.00
Dec 2017 ZAUS 13.60 Call 4,000 394.6991 395.5427 0.0000 0.0000 0 0.00
Dec 2017 ZAUS 13.76 Call 3,750 339.0344 340.8239 0.0000 0.0000 0 0.00
Dec 2017 ZAUS 13.80 Call 5,000 326.3489 328.3282 0.0000 0.0000 0 0.00
Dec 2017 ZAUS 13.93 Call 7,100 288.2653 290.7449 0.0000 0.0000 0 0.00
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Dec 2017 ZAUS 14.00 Put 33,000 803.0299 834.1148 0.0000 0.0000 0 0.00
Dec 2017 ZAUS 14.40 Call 2,000 184.2326 187.4434 0.0000 0.0000 0 0.00
Dec 2017 ZAUS 14.50 Call 10,000 167.6648 170.8816 0.0000 0.0000 0 0.00
Dec 2017 ZAUS 14.50 Put 2,055 1201.0648 1232.6816 0.0000 0.0000 0 0.00
Dec 2017 ZAUS 14.63 Call 10,000 148.4783 151.6494 0.0000 0.0000 0 0.00
Dec 2017 ZAUS 15.00 Call 5,580 104.5252 107.3810 0.0000 0.0000 0 0.00
Dec 2017 ZAUS 15.11 Call 1,900 94.0260 96.7571 0.0000 0.0000 0 0.00
Dec 2017 ZAUS 15.12 Call 40,000 93.1291 95.8481 0.0000 0.0000 0 0.00
Dec 2017 ZAUS 15.50 Call 25,457 65.0241 67.2638 0.0000 0.0000 0 0.00
Dec 2017 ZAUS 16.00 Call 117,200 41.2863 42.9252 0.0000 0.0000 0 0.00
Dec 2017 ZAUS 17.13 Call 18,000 9.5250 10.5709 0.0000 0.0000 0 0.00
Dec 2017 ZAUS 17.24 Call 33,000 8.1267 9.1002 0.0000 0.0000 0 0.00
Dec 2017 ZAUS 18.06 Call 2,055 2.3636 2.7921 0.0000 0.0000 0 0.00
Mar 2018 ZAUS 12.00 Put 225,000 80.5045 85.8662 0.0000 0.0000 0 0.00
Mar 2018 ZAUS 12.40 Put 2,500 144.6879 155.4680 0.0000 0.0000 0 0.00
Mar 2018 ZAUS 12.50 Put 26,000 168.0367 180.0474 0.0000 0.0000 0 0.00
Mar 2018 ZAUS 13.00 Put 113,187 324.5714 344.2198 0.0000 0.0000 0 0.00
Mar 2018 ZAUS 13.25 Put 5,600 434.5936 456.9080 0.0000 0.0000 0 0.00
Mar 2018 ZAUS 13.38 Put 2,500 498.7926 522.3658 0.0000 0.0000 0 0.00
Mar 2018 ZAUS 13.40 Put 2,500 509.0845 532.8394 0.0000 0.0000 0 0.00
Mar 2018 ZAUS 13.91 Put 7,000 808.2305 835.7457 0.0000 0.0000 0 0.00
Mar 2018 ZAUS 14.00 Call 767 521.3593 517.3537 0.0000 0.0000 0 0.00
Mar 2018 ZAUS 14.18 Put 41,000 991.9014 1020.4361 0.0000 0.0000 0 0.00
Mar 2018 ZAUS 14.91 Call 8,395 298.7941 297.3023 0.0000 0.0000 0 0.00
Mar 2018 ZAUS 15.00 Call 3,100 283.4794 281.4389 0.0000 0.0000 0 0.00
Mar 2018 ZAUS 15.11 Call 2,500 264.4655 262.6613 0.0000 0.0000 0 0.00
Mar 2018 ZAUS 15.26 Call 2,500 240.7150 239.1925 0.0000 0.0000 0 0.00
Mar 2018 ZAUS 15.46 Call 3,867 212.5775 211.3702 0.0000 0.0000 0 0.00
Mar 2018 ZAUS 15.50 Call 65,000 207.3945 206.2446 0.0000 0.0000 0 0.00
Mar 2018 ZAUS 15.75 Call 15,000 178.0110 177.1532 0.0000 0.0000 0 0.00
Mar 2018 ZAUS 16.00 Call 750 153.2170 152.5833 0.0000 0.0000 0 0.00
Mar 2018 ZAUS 16.16 Call 225,000 139.4189 138.8951 0.0000 0.0000 0 0.00
Jun 2018 ZAUS 11.00 Put 750 16.5880 17.4068 0.0000 0.0000 0 0.00
Jun 2018 ZAUS 11.50 Put 32,782 44.6415 49.7951 0.0000 0.0000 0 0.00
Jun 2018 ZAUS 12.00 Put 137,000 111.8743 121.1350 0.0000 0.0000 0 0.00
Jun 2018 ZAUS 12.75 Put 32,782 303.3380 319.7470 0.0000 0.0000 0 0.00
Jun 2018 ZAUS 12.96 Put 2,700 377.1319 396.2215 0.0000 0.0000 0 0.00
Jun 2018 ZAUS 13.00 Put 760 392.3239 411.9227 0.0000 0.0000 0 0.00
Jun 2018 ZAUS 13.05 Put 1,250 411.8188 432.0643 0.0000 0.0000 0 0.00
Jun 2018 ZAUS 13.30 Put 50 522.5207 546.9276 0.0000 0.0000 0 0.00
Jun 2018 ZAUS 13.64 Put 70,530 700.4714 727.9100 0.0000 0.0000 0 0.00
Jun 2018 ZAUS 13.70 Put 184,000 734.5113 762.4331 0.0000 0.0000 0 0.00
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Jun 2018
Jun 2018
Jun 2018
Jun 2018
Jun 2018
Jun 2018
Sep 2018
Sep 2018
Sep 2018
Sep 2018
Sep 2018
Sep 2018
Sep 2018

ZAUS 14.71 Call 50 533.1444 531.2040 0.0000 0.0000 0 0.00
ZAUS 14.81 Call 500 508.8417 507.0919 0.0000 0.0000 0 0.00
ZAUS 15.11 Call 760 443.3951 442.0759 0.0000 0.0000 0 0.00
ZAUS 15.14 Call 2,700 437.4197 436.1336 0.0000 0.0000 0 0.00
ZAUS 16.38 Call 750 247.2307 246.8551 0.0000 0.0000 0 0.00
ZAUS 16.52 Call 32,782 232.5219 232.2300 0.0000 0.0000 0 0.00
ZAUS 11.00 Put 750 21.6891 22.3154 0.0000 0.0000 0 0.00
ZAUS 12.61 Put 5,300 310.8519 327.0085 0.0000 0.0000 0 0.00
ZAUS 12.65 Put 1,550 323.3242 339.9724 0.0000 0.0000 0 0.00
ZAUS 12.85 Put 750 390.3830 409.5374 0.0000 0.0000 0 0.00
ZAUS 15.97 Call 5,300 447.0590 446.7326 0.0000 0.0000 0 0.00
ZAUS 16.04 Call 1,550 435.5024 435.2471 0.0000 0.0000 0 0.00
ZAUS 16.14 Call 750 419.6187 419.4566 0.0000 0.0000 0 0.00

2,108,992 0.00 0.00 38,078,135.00 0.00

Total 3,395,419 99,327.00 1,341,604,952.20 193,074,613.00 1,807,927,643,879.70

Grand Total 5,162,326 223,289.00 1,624,848,011.20 257,917,811 2,479,124,410,567.80
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