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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Spot ZAR Premium Value
Put Sell Contracts Size Rate Converted
Amount
Aug 2014 $/R
$ /R 25/08/2014 Any day expiry Sell 3,500 1,000 3,500,000.00 10.7067 37,473,450.00
$ /R 25/08/2014 Any day expiry Buy 3,500 1,000 3,500,000.00 10.7067 37,473,450.00
Total Futures 7,000 7,000,000.00 74,946,900.00
Total Options
Total $ / R Any day expiry 7,000 7,000,000.00 74,946,900.00
Sep 2014 $/R
$ /R 15/09/2014 Foreign Exchange Future Sell 5 1,000 5,000.00 10.7300 53,650.00
$ /R 15/09/2014 Foreign Exchange Future Buy 5 1,000 5,000.00 10.7298 53,649.00
$ /R 15/09/2014 Foreign Exchange Future Sell 5 1,000 5,000.00 10.7389 53,694.50
$ /R 15/09/2014 Foreign Exchange Future Sell 5 1,000 5,000.00 10.7320 53,660.00
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Contract Strike Buy/ Number of Contract Foreign Value Price Spot ZAR Premium Value
Sell Contracts Size Rate Converted
Amount
Total Futures 19,603 19,603,000.00 210,419,705.30
Total Options
Total $ / R Foreign Exchange Future 19,603 19,603,000.00 210,419,705.30
Sep 2014 £/R
£ /R 15/09/2014 Foreign Exchange Future Sell 5 1,000 5,000.00 17.8150 89,075.00
£ /R 15/09/2014 Foreign Exchange Future Sell 5 1,000 5,000.00 17.8000 89,000.00
£ /R 15/09/2014 Foreign Exchange Future Buy 5 1,000 5,000.00 17.8150 89,075.00
£ /R 15/09/2014 Foreign Exchange Future Buy 5 1,000 5,000.00 17.8000 89,000.00
£ /R 15/09/2014 Foreign Exchange Future Buy 10 1,000 10,000.00 17.7727 177,727.00
£ /R 15/09/2014 Foreign Exchange Future Sell 10 1,000 10,000.00 17.7748 177,748.00
£ /R 15/09/2014 Foreign Exchange Future Sell 10 1,000 10,000.00 17.7727 177,727.00
£ /R 15/09/2014 Foreign Exchange Future Buy 10 1,000 10,000.00 17.7748 177,748.00
£ /R 15/09/2014 Foreign Exchange Future Sell 250 1,000 250,000.00 17.7973 4,449,325.00
£ /R 15/09/2014 Foreign Exchange Future Sell 250 1,000 250,000.00 17.7973 4,449,325.00
£ /R 15/09/2014 Foreign Exchange Future Buy 250 1,000 250,000.00 17.7973 4,449,325.00
£ /R 15/09/2014 Foreign Exchange Future Buy 250 1,000 250,000.00 17.7973 4,449,325.00
£/R 15/09/2014 Foreign Exchange Future Sell 500 1,000 500,000.00 17.7973 8,898,650.00
£ /R 15/09/2014 Foreign Exchange Future Buy 500 1,000 500,000.00 17.7973 8,898,650.00
£ /R 15/09/2014 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 17.7988 17,798,800.00
£ /R 15/09/2014 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 17.7988 17,798,800.00
Total Futures 4,060 4,060,000.00 72,259,300.00
Total Options
Total £ / R Foreign Exchange Future 4,060 4,060,000.00 72,259,300.00
Sep 2014 ¥/R
¥ /R 15/09/2014 Foreign Exchange Future Sell 10 100,000 1,000,000.00 0.1034 103,392.00
¥ /R 15/09/2014 Foreign Exchange Future Buy 10 100,000 1,000,000.00 0.1034 103,392.00
Total Futures 20 2,000,000.00 206,784.00
Total Options
Total ¥ / R Foreign Exchange Future 20 2,000,000.00 206,784.00
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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Premium Value
Put Sell Contracts Size
€/R 15/09/2014 Foreign Exchange Future Sell 500 1,000 500,000.00 14.1581 7,079,050.00
€/R 15/09/2014 Foreign Exchange Future Sell 500 1,000 500,000.00 14.1614 7,080,700.00
€/R 15/09/2014 Foreign Exchange Future Buy 500 1,000 500,000.00 14.1614 7,080,700.00
€/R 15/09/2014 Foreign Exchange Future Buy 500 1,000 500,000.00 14.1602 7,080,100.00
€/R 15/09/2014 Foreign Exchange Future Buy 500 1,000 500,000.00 14.1581 7,079,050.00
€/R 15/09/2014 Foreign Exchange Future Buy 500 1,000 500,000.00 14.1544 7,077,200.00
€/R 15/09/2014 Foreign Exchange Future Buy 500 1,000 500,000.00 14.1616 7,080,800.00
€/R 15/09/2014 Foreign Exchange Future Buy 500 1,000 500,000.00 14.1616 7,080,800.00
Total Futures 12,050 12,050,000.00 170,548,366.00
Total Options
Total € / R Foreign Exchange Future 12,050 12,050,000.00 170,548,366.00
Sep 2014 AU$/R
AU$ / R 15/09/2014 Foreign Exchange Future Sell 250 1,000 250,000.00 9.9747 2,493,675.00
AU$ / R 15/09/2014 Foreign Exchange Future Buy 250 1,000 250,000.00 9.9679 2,491,975.00
AU$ / R 15/09/2014 Foreign Exchange Future Sell 250 1,000 250,000.00 9.9679 2,491,975.00
AU$ / R 15/09/2014 Foreign Exchange Future Buy 250 1,000 250,000.00 9.9674 2,491,850.00
AU$ / R 15/09/2014 Foreign Exchange Future Sell 250 1,000 250,000.00 9.9674 2,491,850.00
AU$ / R 15/09/2014 Foreign Exchange Future Buy 250 1,000 250,000.00 9.9747 2,493,675.00
AU$ / R 15/09/2014 Foreign Exchange Future Buy 500 1,000 500,000.00 9.9764 4,988,200.00
AU$ / R 15/09/2014 Foreign Exchange Future Sell 500 1,000 500,000.00 9.9764 4,988,200.00
Total Futures 2,500 2,500,000.00 24,931,400.00
Total Options
Total AU$ / R Foreign Exchange Future 2,500 2,500,000.00 24,931,400.00
Dec 2014 $/R
$/R 12/12/2014 Foreign Exchange Future Sell 130 1,000 130,000.00 10.9112 1,418,456.00
$ /R 12/12/2014 Foreign Exchange Future Sell 130 1,000 130,000.00 10.9112 1,418,456.00
$ /R 12/12/2014 Foreign Exchange Future Buy 130 1,000 130,000.00 10.9112 1,418,456.00
$ /R 12/12/2014 Foreign Exchange Future Sell 500 1,000 500,000.00 10.8972 5,448,600.00
$ /R 12/12/2014 Foreign Exchange Future Sell 500 1,000 500,000.00 10.8962 5,448,100.00
$ /R 12/12/2014 Foreign Exchange Future Buy 500 1,000 500,000.00 10.8972 5,448,600.00
$ /R 12/12/2014 Foreign Exchange Future Sell 500 1,000 500,000.00 10.8972 5,448,600.00
$ /R 12/12/2014 Foreign Exchange Future Buy 500 1,000 500,000.00 10.8972 5,448,600.00
$ /R 12/12/2014 Foreign Exchange Future Buy 500 1,000 500,000.00 10.8962 5,448,100.00
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Sell
Sell
Sell
Sell
Sell
Buy
Buy
Buy
Buy
Buy
Sell
Buy

250
250
250
250
250
250
250
250
250
250
1,000
1,000
4,500

1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000

250,000.00
250,000.00
250,000.00
250,000.00
250,000.00
250,000.00
250,000.00
250,000.00
250,000.00
250,000.00
1,000,000.00
1,000,000.00
4,500,000.00

4,500,000.00

18.0602
18.0602
18.0598
18.0598
18.0670
18.0598
18.0598
18.0670
18.0602
18.0602
18.0618
18.0618

4,515,050.00
4,515,050.00
4,514,950.00
4,514,950.00
4,516,750.00
4,514,950.00
4,514,950.00
4,516,750.00
4,515,050.00
4,515,050.00
18,061,800.00
18,061,800.00
81,277,100.00

81,277,100.00

Sell
Buy

100,000
100,000

6,600,000.00
6,600,000.00
13,200,000.00

13,200,000.00

0.1051
0.1051

693,607.20
693,607.20
1,387,214.40

1,387,214.40

Sell
Buy
Sell
Sell
Sell
Sell
Sell
Sell

250
250
250
250
250
250

1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000

7,000.00

7,000.00
250,000.00
250,000.00
250,000.00
250,000.00
250,000.00
250,000.00

14.4000
14.4000
14.3508
14.3508
14.3884
14.3871
14.3508
14.3508

100,800.00

100,800.00
3,587,700.00
3,587,700.00
3,597,100.00
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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Premium Value
Put Sell Contracts Size

€/R 12/12/2014 Foreign Exchange Future Sell 250 1,000 250,000.00 14.3867 3,596,675.00
€/R 12/12/2014 Foreign Exchange Future Sell 250 1,000 250,000.00 14.3867 3,596,675.00
€/R 12/12/2014 Foreign Exchange Future Sell 250 1,000 250,000.00 14.3942 3,598,550.00
€/R 12/12/2014 Foreign Exchange Future Buy 250 1,000 250,000.00 14.3871 3,596,775.00
€/R 12/12/2014 Foreign Exchange Future Buy 250 1,000 250,000.00 14.3884 3,597,100.00
€/R 12/12/2014 Foreign Exchange Future Buy 250 1,000 250,000.00 14.3867 3,596,675.00
€/R 12/12/2014 Foreign Exchange Future Buy 250 1,000 250,000.00 14.3508 3,587,700.00
€/R 12/12/2014 Foreign Exchange Future Buy 250 1,000 250,000.00 14.3508 3,587,700.00
€/R 12/12/2014 Foreign Exchange Future Buy 250 1,000 250,000.00 14.3508 3,587,700.00
€/R 12/12/2014 Foreign Exchange Future Buy 250 1,000 250,000.00 14.3508 3,587,700.00
€/R 12/12/2014 Foreign Exchange Future Buy 250 1,000 250,000.00 14.3942 3,598,550.00
€/R 12/12/2014 Foreign Exchange Future Buy 250 1,000 250,000.00 14.3867 3,596,675.00
Total Futures 4,514 4,514,000.00 64,874,750.00

Total Options
Total € / R Foreign Exchange Future 4,514 4,514,000.00 64,874,750.00

Dec 2014 AU$/R

AUS$ / R 12/12/2014 Foreign Exchange Future Buy 130 1,000 130,000.00 10.0626 1,308,138.00
AU$ / R 12/12/2014 Foreign Exchange Future Sell 130 1,000 130,000.00 10.0626 1,308,138.00
AUS$ / R 12/12/2014 Foreign Exchange Future Sell 250 1,000 250,000.00 10.0664 2,516,600.00
AU$ / R 12/12/2014 Foreign Exchange Future Sell 250 1,000 250,000.00 10.0659 2,516,475.00
AUS$ / R 12/12/2014 Foreign Exchange Future Buy 250 1,000 250,000.00 10.0664 2,516,600.00
AUS$ / R 12/12/2014 Foreign Exchange Future Buy 250 1,000 250,000.00 10.0659 2,516,475.00
Total Futures 1,260 1,260,000.00 12,682,426.00

Total Options
Total AU$ / R Foreign Exchange Future 1,260 1,260,000.00 12,682,426.00

Dec 2014 CHF /R

CHF / R 12/12/2014 Foreign Exchange Future Buy 52 1,000 52,000.00 11.9260 620,152.00
CHF / R 12/12/2014 Foreign Exchange Future Sell 52 1,000 52,000.00 11.9260 620,152.00
CHF / R 12/12/2014 Foreign Exchange Future Sell 72 1,000 72,000.00 11.9260 858,672.00
CHF / R 12/12/2014 Foreign Exchange Future Buy 72 1,000 72,000.00 11.9260 858,672.00
CHF / R 12/12/2014 Foreign Exchange Future Buy 137 1,000 137,000.00 11.9260 1,633,862.00
CHF / R 12/12/2014 Foreign Exchange Future Sell 137 1,000 137,000.00 11.9260 1,633,862.00
CHF / R 12/12/2014 Foreign Exchange Future Buy 194 1,000 194,000.00 11.9260 2,313,644.00
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CHF / R 12/12/2014 Foreign Exchange Future Sell 194 1,000 194,000.00 11.9260 2,313,644.00
CHF / R 12/12/2014 Foreign Exchange Future Buy 455 1,000 455,000.00 11.9360 5,430,880.00
Total Futures 1,365 1,365,000.00 16,283,540.00

Total Options

Total CHF / R Foreign Exchange Future 1,365 1,365,000.00 16,283,540.00

Mar 2015 €/R

€/R 16/03/2015
€/R 16/03/2015
€ /R 16/03/2015
€/R 16/03/2015
€/R 16/03/2015
€/R 16/03/2015
€/R 16/03/2015
€/R 16/03/2015
€/R 16/03/2015
€/R 16/03/2015
€/R 16/03/2015
€/R 16/03/2015
€/R 16/03/2015
€/R 16/03/2015
€/R 16/03/2015
€/R 16/03/2015
€/R 16/03/2015
€/R 16/03/2015
€/R 16/03/2015
€/R 16/03/2015
€/R 16/03/2015
€/R 16/03/2015
€/R 16/03/2015
€/R 16/03/2015
€/R 16/03/2015
€/R 16/03/2015
€/R 16/03/2015
€/R 16/03/2015
€/R 16/03/2015
€/R 16/03/2015
€/R 16/03/2015
€/R 16/03/2015
€/R 16/03/2015
€/R 16/03/2015

Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future

Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Sell
Sell
Sell
Sell
Sell
Sell
Sell
Buy
Buy
Buy
Buy
Buy
Buy
Buy
Buy
Sell
Buy

10
10
29
29
30
30
40
40
60
60
70
70
90
90
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
250
250

1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000

1,000.00
1,000.00
10,000.00
10,000.00
29,000.00
29,000.00
30,000.00
30,000.00
40,000.00
40,000.00
60,000.00
60,000.00
70,000.00
70,000.00
90,000.00
90,000.00
100,000.00
100,000.00
100,000.00
100,000.00
100,000.00
100,000.00
100,000.00
100,000.00
100,000.00
100,000.00
100,000.00
100,000.00
100,000.00
100,000.00
100,000.00
100,000.00
250,000.00
250,000.00

14.6320
14.6320
14.6120
14.6120
14.6320
14.6320
14.6100
14.6100
14.1208
14.1208
14.1208
14.1208
14.6273
14.6273
14.6313
14.6313
14.6310
14.6311
14.6330
14.6248
14.6240
14.6248
14.6308
14.6310
14.6248
14.6240
14.6308
14.6330
14.6248
14.6310
14.6310
14.6311
14.6326
14.6326

14,632.00
14,632.00
146,120.00
146,120.00
424,328.00
424,328.00
438,300.00
438,300.00
564,832.00
564,832.00
847,248.00
847,248.00
1,023,911.00
1,023,911.00
1,316,817.00
1,316,817.00
1,463,100.00
1,463,110.00
1,463,300.00
1,462,480.00
1,462,400.00
1,462,480.00
1,463,080.00
1,463,100.00
1,462,480.00
1,462,400.00
1,463,080.00
1,463,300.00
1,462,480.00
1,463,100.00
1,463,100.00
1,463,110.00
3,658,150.00
3,658,150.00
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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Spot ZAR Premium Value
Put Sell Contracts Size Rate Converted
Amount
Total Futures 2,760 2,760,000.00 40,274,776.00
Total Options
Total € / R Foreign Exchange Future 2,760 2,760,000.00 40,274,776.00
Mar 2015 AU$/R
AU$ / R 16/03/2015 Foreign Exchange Future Sell 50 1,000 50,000.00 10.1664 508,320.00
AU$ / R 16/03/2015 Foreign Exchange Future Buy 50 1,000 50,000.00 10.1664 508,320.00
AU$ / R 16/03/2015 Foreign Exchange Future Sell 100 1,000 100,000.00 10.1669 1,016,690.00
AU$ / R 16/03/2015 Foreign Exchange Future Buy 100 1,000 100,000.00 10.1669 1,016,690.00
AU$ / R 16/03/2015 Foreign Exchange Future Sell 150 1,000 150,000.00 10.1664 1,524,960.00
AU$ / R 16/03/2015 Foreign Exchange Future Sell 150 1,000 150,000.00 10.1664 1,524,960.00
AU$ / R 16/03/2015 Foreign Exchange Future Sell 150 1,000 150,000.00 10.1684 1,525,260.00
AU$ / R 16/03/2015 Foreign Exchange Future Sell 150 1,000 150,000.00 10.1694 1,525,410.00
AU$ / R 16/03/2015 Foreign Exchange Future Buy 150 1,000 150,000.00 10.1694 1,525,410.00
AU$ / R 16/03/2015 Foreign Exchange Future Buy 150 1,000 150,000.00 10.1684 1,525,260.00
AU$ / R 16/03/2015 Foreign Exchange Future Buy 150 1,000 150,000.00 10.1664 1,524,960.00
AU$ / R 16/03/2015 Foreign Exchange Future Buy 150 1,000 150,000.00 10.1664 1,524,960.00
AU$ / R 16/03/2015 Foreign Exchange Future Sell 250 1,000 250,000.00 10.1549 2,538,725.00
AU$ / R 16/03/2015 Foreign Exchange Future Sell 250 1,000 250,000.00 10.1544 2,538,600.00
AU$ / R 16/03/2015 Foreign Exchange Future Sell 250 1,000 250,000.00 10.1655 2,541,375.00
AUS$ / R 16/03/2015 Foreign Exchange Future Sell 250 1,000 250,000.00 10.1664 2,541,600.00
AUS$ / R 16/03/2015 Foreign Exchange Future Sell 250 1,000 250,000.00 10.1617 2,540,425.00
AUS$ / R 16/03/2015 Foreign Exchange Future Buy 250 1,000 250,000.00 10.1655 2,541,375.00
AUS$ / R 16/03/2015 Foreign Exchange Future Buy 250 1,000 250,000.00 10.1544 2,538,600.00
AUS$ / R 16/03/2015 Foreign Exchange Future Buy 250 1,000 250,000.00 10.1617 2,540,425.00
AUS$ / R 16/03/2015 Foreign Exchange Future Buy 250 1,000 250,000.00 10.1549 2,538,725.00
AUS$ / R 16/03/2015 Foreign Exchange Future Buy 250 1,000 250,000.00 10.1664 2,541,600.00
Total Futures 4,000 4,000,000.00 40,652,650.00
Total Options
Total AU$ / R Foreign Exchange Future 4,000 4,000,000.00 40,652,650.00
Jun 2015 €/R
€/R 12/06/2015 Foreign Exchange Future Sell 100 1,000 100,000.00 14.8819 1,488,190.00
€/R 12/06/2015 Foreign Exchange Future Sell 100 1,000 100,000.00 14.8618 1,486,180.00
€/R 12/06/2015 Foreign Exchange Future Buy 100 1,000 100,000.00 14.8819 1,488,190.00
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€/R 12/06/2015 Foreign Exchange Future

Total € / R Foreign Exchange Future

Jun 2015 AU$/R

AUS$ / R 12/06/2015
AUS$ / R 12/06/2015
AUS$ / R 12/06/2015
AUS$ / R 12/06/2015
AUS$ / R 12/06/2015
AUS$ / R 12/06/2015
AUS$ / R 12/06/2015
AUS$ / R 12/06/2015
AUS$ / R 12/06/2015
AUS$ / R 12/06/2015

Total Futures

Total Options

Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future

Total AU$ / R Foreign Exchange Future

Buy 100 1,000 100,000.00 14.8618 1,486,180.00

Total Futures 400 400,000.00 5,948,740.00
Total Options

400 400,000.00 5,948,740.00

Sell 50 1,000 50,000.00 10.2664 513,320.00

Buy 50 1,000 50,000.00 10.2664 513,320.00

Sell 150 1,000 150,000.00 10.2664 1,539,960.00

Sell 150 1,000 150,000.00 10.2664 1,539,960.00

Sell 150 1,000 150,000.00 10.2664 1,539,960.00

Buy 150 1,000 150,000.00 10.2664 1,539,960.00

Buy 150 1,000 150,000.00 10.2664 1,539,960.00

Buy 150 1,000 150,000.00 10.2664 1,539,960.00

Sell 500 1,000 500,000.00 10.2664 5,133,200.00

Buy 500 1,000 500,000.00 10.2664 5,133,200.00

Total Futures 2,000 2,000,000.00 20,532,800.00
Total Options

2,000 2,000,000.00 20,532,800.00

69,554 84,602,000.00 874 172 419.70

69,554 84,602,000.00 874 172 419.70

Grand Total for Currency Future Detailed Turnover
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