CURRENCY DERIVATIVES
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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
Sep 2014 $/R
$ /R 15/09/2014 Foreign Exchange Future Buy 3 1,000 3,000.00 10.7188 32,156.40
$ /R 15/09/2014 Foreign Exchange Future Buy 3 1,000 3,000.00 10.7188 32,156.40
$ /R 15/09/2014 Foreign Exchange Future Sell 3 1,000 3,000.00 10.7188 32,156.40
$ /R 15/09/2014 Foreign Exchange Future Sell 3 1,000 3,000.00 10.7188 32,156.40
$ /R 15/09/2014 Foreign Exchange Future Sell 4 1,000 4,000.00 10.7050 42,820.00
$ /R 15/09/2014 Foreign Exchange Future Buy 4 1,000 4,000.00 10.7050 42,820.00
$ /R 15/09/2014 Foreign Exchange Future Buy 4 1,000 4,000.00 10.7050 42,820.00
$ /R 15/09/2014 Foreign Exchange Future Buy 4 1,000 4,000.00 10.7050 42,820.00
$ /R 15/09/2014 Foreign Exchange Future Buy 4 1,000 4,000.00 10.7050 42,820.00
$ /R 15/09/2014 Foreign Exchange Future Sell 4 1,000 4,000.00 10.7050 42,820.00
$ /R 15/09/2014 Foreign Exchange Future Sell 4 1,000 4,000.00 10.7050 42,820.00
$ /R 15/09/2014 Foreign Exchange Future Sell 4 1,000 4,000.00 10.7050 42,820.00
$ /R 15/09/2014 Foreign Exchange Future Buy 5 1,000 5,000.00 10.7155 53,577.50
$ /R 15/09/2014 Foreign Exchange Future Sell 5 1,000 5,000.00 10.7078 53,539.00
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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
$ /R 15/09/2014 Foreign Exchange Future Buy 337 1,000 337,000.00 10.7223 3,613,415.10
$ /R 15/09/2014 Foreign Exchange Future Sell 337 1,000 337,000.00 10.7223 3,613,415.10
$ /R 15/09/2014 Foreign Exchange Future Sell 433 1,000 433,000.00 10.7218 4,642,539.40
$ /R 15/09/2014 Foreign Exchange Future Sell 433 1,000 433,000.00 10.7294 4,645,830.20
$ /R 15/09/2014 Foreign Exchange Future Buy 433 1,000 433,000.00 10.7218 4,642,539.40
$ /R 15/09/2014 Foreign Exchange Future Buy 433 1,000 433,000.00 10.7294 4,645,830.20
$ /R 15/09/2014 Foreign Exchange Future Buy 495 1,000 495,000.00 10.7091 5,301,004.50
$ /R 15/09/2014 Foreign Exchange Future Sell 495 1,000 495,000.00 10.7091 5,301,004.50
$ /R 15/09/2014 Foreign Exchange Future Buy 500 1,000 500,000.00 10.7117 5,355,850.00
$ /R 15/09/2014 Foreign Exchange Future Buy 500 1,000 500,000.00 10.7121 5,356,050.00
$ /R 15/09/2014 Foreign Exchange Future Buy 500 1,000 500,000.00 10.7121 5,356,050.00
$ /R 15/09/2014 Foreign Exchange Future Sell 500 1,000 500,000.00 10.7296 5,364,800.00
$ /R 15/09/2014 Foreign Exchange Future Sell 500 1,000 500,000.00 10.7296 5,364,800.00
$ /R 15/09/2014 Foreign Exchange Future Buy 500 1,000 500,000.00 10.7201 5,360,050.00
$ /R 15/09/2014 Foreign Exchange Future Sell 500 1,000 500,000.00 10.7176 5,358,800.00
$ /R 15/09/2014 Foreign Exchange Future Sell 500 1,000 500,000.00 10.7163 5,358,150.00
$ /R 15/09/2014 Foreign Exchange Future Sell 500 1,000 500,000.00 10.7212 5,360,600.00
$ /R 15/09/2014 Foreign Exchange Future Sell 500 1,000 500,000.00 10.7133 5,356,650.00
$ /R 15/09/2014 Foreign Exchange Future Sell 500 1,000 500,000.00 10.7141 5,357,050.00
$ /R 15/09/2014 Foreign Exchange Future Sell 500 1,000 500,000.00 10.7295 5,364,750.00
$ /R 15/09/2014 Foreign Exchange Future Sell 500 1,000 500,000.00 10.7080 5,354,000.00
$ /R 15/09/2014 Foreign Exchange Future Buy 500 1,000 500,000.00 10.7156 5,357,800.00
$ /R 15/09/2014 Foreign Exchange Future Sell 500 1,000 500,000.00 10.7296 5,364,800.00
$ /R 15/09/2014 Foreign Exchange Future Sell 500 1,000 500,000.00 10.7145 5,357,250.00
$ /R 15/09/2014 Foreign Exchange Future Sell 500 1,000 500,000.00 10.7141 5,357,050.00
$ /R 15/09/2014 Foreign Exchange Future Sell 500 1,000 500,000.00 10.7178 5,358,900.00
$ /R 15/09/2014 Foreign Exchange Future Sell 500 1,000 500,000.00 10.7188 5,359,400.00
$ /R 15/09/2014 Foreign Exchange Future Buy 500 1,000 500,000.00 10.7133 5,356,650.00
$ /R 15/09/2014 Foreign Exchange Future Buy 500 1,000 500,000.00 10.7296 5,364,800.00
$ /R 15/09/2014 Foreign Exchange Future Buy 500 1,000 500,000.00 10.7176 5,358,800.00
$ /R 15/09/2014 Foreign Exchange Future Buy 500 1,000 500,000.00 10.7163 5,358,150.00
$ /R 15/09/2014 Foreign Exchange Future Buy 500 1,000 500,000.00 10.7296 5,364,800.00
$ /R 15/09/2014 Foreign Exchange Future Buy 500 1,000 500,000.00 10.7295 5,364,750.00
$ /R 15/09/2014 Foreign Exchange Future Buy 500 1,000 500,000.00 10.7296 5,364,800.00
$ /R 15/09/2014 Foreign Exchange Future Sell 500 1,000 500,000.00 10.7094 5,354,700.00
$ /R 15/09/2014 Foreign Exchange Future Buy 500 1,000 500,000.00 10.7141 5,357,050.00
$ /R 15/09/2014 Foreign Exchange Future Buy 500 1,000 500,000.00 10.7141 5,357,050.00
$ /R 15/09/2014 Foreign Exchange Future Buy 500 1,000 500,000.00 10.7145 5,357,250.00
$ /R 15/09/2014 Foreign Exchange Future Buy 500 1,000 500,000.00 10.7212 5,360,600.00
$ /R 15/09/2014 Foreign Exchange Future Sell 500 1,000 500,000.00 10.7156 5,357,800.00
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Contract Strike Buy/ Number of Contract Foreign Value Price Premium Value
Sell Contracts Size
Total Futures 2,510 2,510,000.00 44,572,326.00
Total Options
Total £ / R Foreign Exchange Future 2,510 2,510,000.00 44,572,326.00
Sep 2014 €/R
€/R 15/09/2014 Foreign Exchange Future Sell 5 1,000 5,000.00 14.1350 70,675.00
€/R 15/09/2014 Foreign Exchange Future Buy 5 1,000 5,000.00 14.1350 70,675.00
€/R 15/09/2014 Foreign Exchange Future Sell 250 1,000 250,000.00 14.1373 3,534,325.00
€/R 15/09/2014 Foreign Exchange Future Sell 250 1,000 250,000.00 14.1460 3,536,500.00
€/R 15/09/2014 Foreign Exchange Future Buy 250 1,000 250,000.00 14.1373 3,534,325.00
€/R 15/09/2014 Foreign Exchange Future Buy 250 1,000 250,000.00 14.1460 3,536,500.00
Total Futures 1,010 1,010,000.00 14,283,000.00
Total Options
Total €/ R Foreign Exchange Future 1,010 1,010,000.00 14,283,000.00
Dec 2014 $/R
$/R 12/12/2014 Foreign Exchange Future Buy 7 1,000 7,000.00 10.8840 76,188.00
$ /R 12/12/2014 Foreign Exchange Future Sell 7 1,000 7,000.00 10.8840 76,188.00
$ /R 12/12/2014 Foreign Exchange Future Sell 10 1,000 10,000.00 10.8960 108,960.00
$ /R 12/12/2014 Foreign Exchange Future Buy 10 1,000 10,000.00 10.8746 108,746.00
$ /R 12/12/2014 Foreign Exchange Future Buy 10 1,000 10,000.00 10.8814 108,814.00
$ /R 12/12/2014 Foreign Exchange Future Sell 10 1,000 10,000.00 10.8746 108,746.00
$ /R 12/12/2014 Foreign Exchange Future Sell 10 1,000 10,000.00 10.8814 108,814.00
$ /R 12/12/2014 Foreign Exchange Future Buy 10 1,000 10,000.00 10.8960 108,960.00
$ /R 12/12/2014 Foreign Exchange Future Sell 10 1,000 10,000.00 10.8746 108,746.00
$ /R 12/12/2014 Foreign Exchange Future Sell 10 1,000 10,000.00 10.8814 108,814.00
$ /R 12/12/2014 Foreign Exchange Future Sell 400 1,000 400,000.00 10.8700 4,348,000.00
$ /R 12/12/2014 Foreign Exchange Future Buy 400 1,000 400,000.00 10.8700 4,348,000.00
$ /R 12/12/2014 Foreign Exchange Future Buy 400 1,000 400,000.00 10.8700 4,348,000.00
$ /R 12/12/2014 Foreign Exchange Future Buy 438 1,000 438,000.00 10.8788 4,764,914.40
$ /R 12/12/2014 Foreign Exchange Future Sell 438 1,000 438,000.00 10.8788 4,764,914.40
$ /R 12/12/2014 Foreign Exchange Future Buy 500 1,000 500,000.00 10.8774 5,438,700.00
$ /R 12/12/2014 Foreign Exchange Future Buy 500 1,000 500,000.00 10.8755 5,437,750.00
$ /R 12/12/2014 Foreign Exchange Future Sell 500 1,000 500,000.00 10.8774 5,438,700.00
$ /R 12/12/2014 Foreign Exchange Future Sell 500 1,000 500,000.00 10.8755 5,437,750.00

Page 5 of 7

2014/08/26, 06:07:06PM



$ /R 12/12/2014
$ /R 12/12/2014
$ /R 12/12/2014
$ /R 12/12/2014

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

Total Futures

Total Options

Total $ / R Foreign Exchange Future

Dec 2014 $ /R MAXI
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Buy 500
Buy 500
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Buy 5
10
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Sell 10
Buy 10
20

20

Buy 600
Sell 600
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1,800
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1,000 500,000.00
1,000 500,000.00
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6,170,000.00

6,170,000.00
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1,000 600,000.00
1,000 600,000.00
1,800,000.00
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10.8876 5,443,800.00
10.8845 5,442,250.00
10.8876 5,443,800.00
10.8845 5,442,250.00
67,121,804.80

67,121,804.80
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10.8991 5,449,550.00
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10,899,100.00

11.0500 110,500.00
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11.2161 6,729,660.00

20,188,980.00

20,188,980.00
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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 42,886 45,856,000.00 514 597 028.40
Total Options
Grand Total for Currency Future Detailed Turnover 42,886 45,856,000.00 514 597 028.40
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