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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
Dec 2014 $/R
$ /R 12/12/2014 Foreign Exchange Future Sell 1 1,000 1,000.00 11.1017 11,101.70
$/R 12/12/2014 Foreign Exchange Future Buy 1 1,000 1,000.00 11.1017 11,101.70
$/R 12/12/2014 Foreign Exchange Future Buy 3 1,000 3,000.00 11.1093 33,327.90
$ /R 12/12/2014 Foreign Exchange Future Sell 3 1,000 3,000.00 11.1093 33,327.90
$/R 12/12/2014 Foreign Exchange Future Sell 5 1,000 5,000.00 11.0900 55,450.00
$/R 12/12/2014 Foreign Exchange Future Buy 5 1,000 5,000.00 11.0675 55,337.50
$/R 12/12/2014 Foreign Exchange Future Sell 5 1,000 5,000.00 11.0675 55,337.50
$ /R 12/12/2014 Foreign Exchange Future Buy 5 1,000 5,000.00 11.0900 55,450.00
$ /R 12/12/2014 Foreign Exchange Future Buy 7 1,000 7,000.00 11.1028 77,719.60
$ /R 12/12/2014 Foreign Exchange Future Sell 7 1,000 7,000.00 11.1028 77,719.60
$ /R 12/12/2014 Foreign Exchange Future Buy 7 1,000 7,000.00 11.0940 77,658.00
$ /R 12/12/2014 Foreign Exchange Future Sell 7 1,000 7,000.00 11.0940 77,658.00
$/R 12/12/2014 Foreign Exchange Future Buy 9 1,000 9,000.00 11.0910 99,819.00
$ /R 12/12/2014 Foreign Exchange Future Sell 9 1,000 9,000.00 11.0910 99,819.00
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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 Buy 200 1,000 200,000.00 11.0962 2,219,240.00
$ /R 12/12/2014 Foreign Exchange Future Sell 200 1,000 200,000.00 11.0962 2,219,240.00
$ /R 12/12/2014 Foreign Exchange Future Sell 224 1,000 224,000.00 11.0900 2,484,160.00
$ /R 12/12/2014 Foreign Exchange Future C 11.09 Sell 250 1,000 250,000.00 261.0400 65,260,000.00
$ /R 12/12/2014 Foreign Exchange Future C 11.09 Buy 250 1,000 250,000.00 261.0400 65,260,000.00
$ /R 12/12/2014 Foreign Exchange Future Buy 274 1,000 274,000.00 11.0900 3,038,660.00
$ /R 12/12/2014 Foreign Exchange Future Sell 274 1,000 274,000.00 11.0900 3,038,660.00
$ /R 12/12/2014 Foreign Exchange Future Sell 300 1,000 300,000.00 11.0958 3,328,740.00
$ /R 12/12/2014 Foreign Exchange Future Sell 300 1,000 300,000.00 11.0807 3,324,210.00
$ /R 12/12/2014 Foreign Exchange Future Sell 300 1,000 300,000.00 11.0807 3,324,210.00
$ /R 12/12/2014 Foreign Exchange Future Sell 300 1,000 300,000.00 11.0958 3,328,740.00
$/R 12/12/2014 Foreign Exchange Future Buy 300 1,000 300,000.00 11.0807 3,324,210.00
$ /R 12/12/2014 Foreign Exchange Future Buy 300 1,000 300,000.00 11.0958 3,328,740.00
$ /R 12/12/2014 Foreign Exchange Future Buy 300 1,000 300,000.00 11.0958 3,328,740.00
$ /R 12/12/2014 Foreign Exchange Future Buy 300 1,000 300,000.00 11.0807 3,324,210.00
$ /R 12/12/2014 Foreign Exchange Future Sell 500 1,000 500,000.00 11.0815 5,540,750.00
$ /R 12/12/2014 Foreign Exchange Future Sell 524 1,000 524,000.00 11.0650 5,798,060.00
$ /R 12/12/2014 Foreign Exchange Future Buy 524 1,000 524,000.00 11.0650 5,798,060.00
$ /R 12/12/2014 Foreign Exchange Future Sell 600 1,000 600,000.00 11.0807 6,648,420.00
$ /R 12/12/2014 Foreign Exchange Future Sell 600 1,000 600,000.00 11.0816 6,648,960.00
$ /R 12/12/2014 Foreign Exchange Future Sell 600 1,000 600,000.00 11.0816 6,648,960.00
$ /R 12/12/2014 Foreign Exchange Future Sell 600 1,000 600,000.00 11.0958 6,657,480.00
$ /R 12/12/2014 Foreign Exchange Future Sell 600 1,000 600,000.00 11.0807 6,648,420.00
$ /R 12/12/2014 Foreign Exchange Future Sell 600 1,000 600,000.00 11.0807 6,648,420.00
$ /R 12/12/2014 Foreign Exchange Future Sell 600 1,000 600,000.00 11.0816 6,648,960.00
$ /R 12/12/2014 Foreign Exchange Future Sell 600 1,000 600,000.00 11.0816 6,648,960.00
$ /R 12/12/2014 Foreign Exchange Future Sell 600 1,000 600,000.00 11.0958 6,657,480.00
$ /R 12/12/2014 Foreign Exchange Future Sell 600 1,000 600,000.00 11.0807 6,648,420.00
$ /R 12/12/2014 Foreign Exchange Future Sell 600 1,000 600,000.00 11.0807 6,648,420.00
$ /R 12/12/2014 Foreign Exchange Future Sell 600 1,000 600,000.00 11.0958 6,657,480.00
$ /R 12/12/2014 Foreign Exchange Future Sell 600 1,000 600,000.00 11.0958 6,657,480.00
$ /R 12/12/2014 Foreign Exchange Future Sell 600 1,000 600,000.00 11.0958 6,657,480.00
$ /R 12/12/2014 Foreign Exchange Future Buy 600 1,000 600,000.00 11.0807 6,648,420.00
$ /R 12/12/2014 Foreign Exchange Future Buy 600 1,000 600,000.00 11.0807 6,648,420.00
$ /R 12/12/2014 Foreign Exchange Future Buy 600 1,000 600,000.00 11.0807 6,648,420.00
$ /R 12/12/2014 Foreign Exchange Future Buy 600 1,000 600,000.00 11.0958 6,657,480.00
$ /R 12/12/2014 Foreign Exchange Future Buy 600 1,000 600,000.00 11.0807 6,648,420.00
$ /R 12/12/2014 Foreign Exchange Future Buy 600 1,000 600,000.00 11.0958 6,657,480.00
$ /R 12/12/2014 Foreign Exchange Future Buy 600 1,000 600,000.00 11.0958 6,657,480.00
$ /R 12/12/2014 Foreign Exchange Future Buy 600 1,000 600,000.00 11.0816 6,648,960.00
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1,107,360.00
1,108,120.00
1,109,440.00
1,110,010.00
1,109,440.00
1,108,120.00
1,110,010.00
1,107,360.00
3,326,520.00
3,329,520.00
3,330,180.00
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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 MAXI 12/12/2014 Foreign Exchange Future Sell 3 100,000 300,000.00 11.0812 3,324,360.00
$ /R MAXI 12/12/2014 Foreign Exchange Future Sell 3 100,000 300,000.00 11.0949 3,328,470.00
$ /R MAXI 12/12/2014 Foreign Exchange Future Sell 3 100,000 300,000.00 11.0795 3,323,850.00
$ /R MAXI 12/12/2014 Foreign Exchange Future Sell 3 100,000 300,000.00 11.0650 3,319,500.00
$ /R MAXI 12/12/2014 Foreign Exchange Future Sell 3 100,000 300,000.00 11.0807 3,324,210.00
$ /R MAXI 12/12/2014 Foreign Exchange Future Sell 3 100,000 300,000.00 11.0958 3,328,740.00
$ /R MAXI 12/12/2014 Foreign Exchange Future Buy 3 100,000 300,000.00 11.1006 3,330,180.00
$ /R MAXI 12/12/2014 Foreign Exchange Future Buy 3 100,000 300,000.00 11.0812 3,324,360.00
$ /R MAXI 12/12/2014 Foreign Exchange Future Buy 3 100,000 300,000.00 11.0958 3,328,740.00
$ /R MAXI 12/12/2014 Foreign Exchange Future Buy 3 100,000 300,000.00 11.0795 3,323,850.00
$ /R MAXI 12/12/2014 Foreign Exchange Future Buy 3 100,000 300,000.00 11.0807 3,324,210.00
$ /R MAXI 12/12/2014 Foreign Exchange Future Buy 3 100,000 300,000.00 11.0650 3,319,500.00
$ /R MAXI 12/12/2014 Foreign Exchange Future Buy 3 100,000 300,000.00 11.0884 3,326,520.00
$ /R MAXI 12/12/2014 Foreign Exchange Future Buy 3 100,000 300,000.00 11.0984 3,329,520.00
$ /R MAXI 12/12/2014 Foreign Exchange Future Buy 3 100,000 300,000.00 11.0949 3,328,470.00
$ /R MAXI 12/12/2014 Foreign Exchange Future Sell 4 100,000 400,000.00 11.0854 4,434,160.00
$ /R MAXI 12/12/2014 Foreign Exchange Future Buy 4 100,000 400,000.00 11.0854 4,434,160.00
$ /R MAXI 12/12/2014 Foreign Exchange Future Sell 5 100,000 500,000.00 11.0843 5,542,150.00
$ /R MAXI 12/12/2014 Foreign Exchange Future Buy 5 100,000 500,000.00 11.0843 5,542,150.00
$ /R MAXI 12/12/2014 Foreign Exchange Future Sell 6 100,000 600,000.00 11.0869 6,652,140.00
$ /R MAXI 12/12/2014 Foreign Exchange Future Sell 6 100,000 600,000.00 11.0941 6,656,460.00
$ /R MAXI 12/12/2014 Foreign Exchange Future Buy 6 100,000 600,000.00 11.0941 6,656,460.00
$ /R MAXI 12/12/2014 Foreign Exchange Future Buy 6 100,000 600,000.00 11.0869 6,652,140.00
$ /R MAXI 12/12/2014 Foreign Exchange Future C 10.72 Sell 96 100,000 9,600,000.00 45328.0000 435,148,800,000.00
$ /R MAXI 12/12/2014 Foreign Exchange Future C 10.72 Buy 96 100,000 9,600,000.00 45328.0000 435,148,800,000.00
$ /R MAXI 12/12/2014 Foreign Exchange Future C 10.72 Buy 104 100,000 10,400,000.00 45328.0000 471,411,200,000.00
$ /R MAXI 12/12/2014 Foreign Exchange Future C 10.72 Sell 104 100,000 10,400,000.00 45328.0000 471,411,200,000.00
$ /R MAXI 12/12/2014 Foreign Exchange Future C 10.72 Buy 200 100,000 20,000,000.00 45328.0000 906,560,000,000.00
$ /R MAXI 12/12/2014 Foreign Exchange Future C 10.72 Buy 200 100,000 20,000,000.00 45328.0000 906,560,000,000.00
Total Futures 104 10,400,000.00 115,310,380.00
Total Options 800 80,000,000 3,626,240,000,000.00
Total $ / R MAXI Foreign Exchange Future 904 90,400,000.00 3,626,355,310,380.00

Dec 2014 £/R
£/R12/12/2014 Foreign Exchange Future Sell 2 1,000 2,000.00 18.0830 36,166.00
£/R12/12/2014 Foreign Exchange Future Buy 2 1,000 2,000.00 18.0832 36,166.40
£/R12/12/2014 Foreign Exchange Future Sell 1,000 2,000.00 18.0832 36,166.40
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300,000.00
300,000.00
300,000.00
2,102,000.00

2,102,000.00

18.0830
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5,439,000.00
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11,782,240.00
11,782,240.00
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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Premium Value
Put Sell Contracts Size
Total Futures 2,110 2,110,000.00 23,564,480.00
Total Options
Total $ / R Any day expiry 2,110 2,110,000.00 23,564,480.00
Feb 2015 $/R
$ /R 25/02/2015 Any day expiry Buy 1,063 1,000 1,063,000.00 11.2250 11,932,175.00
$ /R 25/02/2015 Any day expiry Sell 1,063 1,000 1,063,000.00 11.2250 11,932,175.00
Total Futures 2,126 2,126,000.00 23,864,350.00
Total Options
Total $ / R Any day expiry 2,126 2,126,000.00 23,864,350.00
Mar 2015 $/R
$ /R 16/03/2015 Foreign Exchange Future Sell 10 1,000 10,000.00 11.2600 112,600.00
$ /R 16/03/2015 Foreign Exchange Future Buy 10 1,000 10,000.00 11.2600 112,600.00
$ /R 16/03/2015 Foreign Exchange Future Buy 31 1,000 31,000.00 11.2901 349,993.10
$ /R 16/03/2015 Foreign Exchange Future Sell 31 1,000 31,000.00 11.2901 349,993.10
Total Futures 82 82,000.00 925,186.20
Total Options
Total $ / R Foreign Exchange Future 82 82,000.00 925,186.20
Mar 2015 $/R MAXI
$ /R MAXI 16/03/2015 Foreign Exchange Future Sell 3 100,000 300,000.00 11.2561 3,376,830.00
$ /R MAXI 16/03/2015 Foreign Exchange Future Buy 3 100,000 300,000.00 11.2561 3,376,830.00
$ /R MAXI 16/03/2015 Foreign Exchange Future c 11.28 Sell 200 100,000 20,000,000.00 39107.0000 782,140,000,000.00
$ /R MAXI 16/03/2015 Foreign Exchange Future C 11.28 Buy 200 100,000 20,000,000.00 39107.0000 782,140,000,000.00
$ /R MAXI 16/03/2015 Foreign Exchange Future ¢ 11.28 Sell 220 100,000 22,000,000.00 39107.0000 860,354,000,000.00
$ /R MAXI 16/03/2015 Foreign Exchange Future ¢ 11.28 Buy 220 100,000 22,000,000.00 39107.0000 860,354,000,000.00
$ /R MAXI 16/03/2015 Foreign Exchange Future ¢ 11.28 Sell 420 100,000 42,000,000.00 38607.0000 1,621,494,000,000.00
$ /R MAXI 16/03/2015 Foreign Exchange Future ¢ 11.28 Sell 420 100,000 42,000,000.00 39107.0000 1,642,494,000,000.00
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Total Futures

Total Options

Total $ / R MAXI Foreign Exchange Future

Mar 2015 $/R

$ /R 27/03/2015 Any day expiry
$ /R 27/03/2015 Any day expiry

Apr2015 $/R

$ /R 28/04/2015 Any day expiry
$ /R 28/04/2015 Any day expiry
$ /R 28/04/2015 Any day expiry

Sep 2015 €/R

€/R 14/09/2015 Foreign Exchange Future
€/R 14/09/2015 Foreign Exchange Future
€/R 14/09/2015 Foreign Exchange Future
€/R 14/09/2015 Foreign Exchange Future
€/R 14/09/2015 Foreign Exchange Future
€/R 14/09/2015 Foreign Exchange Future

Total Futures

Total Options

Total $ / R Any day expiry

Total Futures

Total Options

Total $ / R Any day expiry

Total Futures

Total Options

Total € / R Foreign Exchange Future

600,000.00

168,000,000

168,600,000.00

6,753,660.00

6,548,976,000,000.00

6,548,982,753,660.00

Buy
Sell

1,070
1,070
2,140

1,000
1,000

1,070,000.00
1,070,000.00
2,140,000.00

2,140,000.00

11.2912
11.2912

12,081,584.00
12,081,584.00
24,163,168.00

24,163,168.00

Buy
Sell
Sell

1,073
1,073
1,078
3,224

1,000
1,000
1,000

1,073,000.00
1,073,000.00
1,078,000.00
3,224,000.00

3,224,000.00

11.3520
11.3520
11.3520

12,180,696.00
12,180,696.00
12,237,456.00
36,598,848.00

36,598,848.00

Sell
Sell
Sell
Buy
Buy
Buy

[S, B¢, BN, BN, BN, IS, |

30

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

5,000.00
5,000.00
5,000.00
5,000.00
5,000.00
5,000.00
30,000.00

30,000.00

15.1700
15.1900
15.1700
15.1700
15.1900
15.1700

75,850.00
75,950.00
75,850.00
75,850.00
75,950.00
75,850.00
455,300.00

455,300.00
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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 78,806 90,596,000.00 1012 926 200.80
Total Options 22,480 268,000,000.00 10 180 386 800 000.00
Grand Total for Currency Future Detailed Turnover 101,286 358,596,000.00 10 181 399 726 200.80
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