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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
Oct2014 $/R
$ /R 06/10/2014 Any day expiry Buy 10,000 1,000 10,000,000.00 11.2687 112,687,000.00
$ /R 06/10/2014 Any day expiry Sell 10,000 1,000 10,000,000.00 11.2687 112,687,000.00
Total Futures 20,000 20,000,000.00 225,374,000.00
Total Options
Total $ / R Any day expiry 20,000 20,000,000.00 225,374,000.00
Dec 2014 $/R
$ /R 12/12/2014 Foreign Exchange Future Buy 1 1,000 1,000.00 11.4053 11,405.30
$ /R 12/12/2014 Foreign Exchange Future Buy 1 1,000 1,000.00 11.3683 11,368.30
$/R 12/12/2014 Foreign Exchange Future Buy 1 1,000 1,000.00 11.3618 11,361.80
$/R 12/12/2014 Foreign Exchange Future Buy 1 1,000 1,000.00 11.4047 11,404.70
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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 12/12/2014 Foreign Exchange Future Sell 10 1,000 10,000.00 11.4200 114,200.00
$ /R 12/12/2014 Foreign Exchange Future Sell 12 1,000 12,000.00 11.4036 136,843.20
$ /R 12/12/2014 Foreign Exchange Future Buy 12 1,000 12,000.00 11.4036 136,843.20
$/R12/12/2014 Foreign Exchange Future Buy 15 1,000 15,000.00 11.3755 170,632.50
$ /R 12/12/2014 Foreign Exchange Future Sell 15 1,000 15,000.00 11.4207 171,310.50
$ /R 12/12/2014 Foreign Exchange Future Sell 15 1,000 15,000.00 11.3755 170,632.50
$/R 12/12/2014 Foreign Exchange Future Buy 15 1,000 15,000.00 11.4150 171,225.00
$ /R 12/12/2014 Foreign Exchange Future Buy 15 1,000 15,000.00 11.4207 171,310.50
$ /R 12/12/2014 Foreign Exchange Future Sell 20 1,000 20,000.00 11.4201 228,402.00
$ /R 12/12/2014 Foreign Exchange Future Sell 20 1,000 20,000.00 11.4151 228,302.00
$ /R 12/12/2014 Foreign Exchange Future Buy 20 1,000 20,000.00 11.4200 228,400.00
$ /R 12/12/2014 Foreign Exchange Future Buy 20 1,000 20,000.00 11.3802 227,604.00
$ /R 12/12/2014 Foreign Exchange Future Sell 20 1,000 20,000.00 11.3901 227,802.00
$ /R 12/12/2014 Foreign Exchange Future Sell 20 1,000 20,000.00 11.3802 227,604.00
$ /R 12/12/2014 Foreign Exchange Future Sell 20 1,000 20,000.00 11.3801 227,602.00
$ /R 12/12/2014 Foreign Exchange Future Buy 20 1,000 20,000.00 11.3801 227,602.00
$ /R 12/12/2014 Foreign Exchange Future Buy 20 1,000 20,000.00 11.4201 228,402.00
$ /R 12/12/2014 Foreign Exchange Future Buy 20 1,000 20,000.00 11.4151 228,302.00
$ /R 12/12/2014 Foreign Exchange Future Buy 20 1,000 20,000.00 11.3901 227,802.00
$ /R 12/12/2014 Foreign Exchange Future Buy 25 1,000 25,000.00 11.3491 283,727.50
$/R 12/12/2014 Foreign Exchange Future Buy 26 1,000 26,000.00 11.4250 297,050.00
$ /R 12/12/2014 Foreign Exchange Future Sell 26 1,000 26,000.00 11.4250 297,050.00
$ /R 12/12/2014 Foreign Exchange Future Buy 40 1,000 40,000.00 11.4331 457,324.00
$/R 12/12/2014 Foreign Exchange Future Buy 45 1,000 45,000.00 11.4149 513,670.50
$ /R 12/12/2014 Foreign Exchange Future Sell 45 1,000 45,000.00 11.4149 513,670.50
$/R12/12/2014 Foreign Exchange Future Buy 50 1,000 50,000.00 11.4081 570,405.00
$ /R 12/12/2014 Foreign Exchange Future Sell 50 1,000 50,000.00 11.4658 573,290.00
$ /R 12/12/2014 Foreign Exchange Future Sell 50 1,000 50,000.00 11.4240 571,200.00
$ /R 12/12/2014 Foreign Exchange Future Sell 50 1,000 50,000.00 11.4081 570,405.00
$ /R 12/12/2014 Foreign Exchange Future Buy 50 1,000 50,000.00 11.4290 571,450.00
$/R 12/12/2014 Foreign Exchange Future Sell 50 1,000 50,000.00 11.4290 571,450.00
$ /R 12/12/2014 Foreign Exchange Future Sell 100 1,000 100,000.00 11.4550 1,145,500.00
$ /R 12/12/2014 Foreign Exchange Future Sell 100 1,000 100,000.00 11.5825 1,158,250.00
$ /R 12/12/2014 Foreign Exchange Future Buy 120 1,000 120,000.00 11.4250 1,371,000.00
$ /R 12/12/2014 Foreign Exchange Future Sell 145 1,000 145,000.00 11.4170 1,655,465.00
$ /R 12/12/2014 Foreign Exchange Future Buy 145 1,000 145,000.00 11.4170 1,655,465.00
$ /R 12/12/2014 Foreign Exchange Future Sell 145 1,000 145,000.00 11.4170 1,655,465.00
$ /R 12/12/2014 Foreign Exchange Future Sell 145 1,000 145,000.00 11.4088 1,654,276.00
$ /R 12/12/2014 Foreign Exchange Future Sell 201 1,000 201,000.00 11.3865 2,288,686.50
$ /R 12/12/2014 Foreign Exchange Future Sell 201 1,000 201,000.00 11.3865 2,288,686.50
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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 1,000 1,000 1,000,000.00 11.3937 11,393,700.00
$ /R 12/12/2014 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 11.4100 11,410,000.00
$ /R 12/12/2014 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 11.4610 11,461,000.00
$/R12/12/2014 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 11.3937 11,393,700.00
$ /R 12/12/2014 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 11.3937 11,393,700.00
$ /R 12/12/2014 Foreign Exchange Future Buy 1,153 1,000 1,153,000.00 11.4050 13,149,965.00
$/R 12/12/2014 Foreign Exchange Future Sell 1,153 1,000 1,153,000.00 11.4050 13,149,965.00
$ /R 12/12/2014 Foreign Exchange Future Sell 2,000 1,000 2,000,000.00 11.4751 22,950,200.00
$ /R 12/12/2014 Foreign Exchange Future C 11.90 Buy 2,000 1,000 2,000,000.00 79.9900 159,980,000.00
$ /R 12/12/2014 Foreign Exchange Future C 11.90 Sell 2,000 1,000 2,000,000.00 79.9900 159,980,000.00
$ /R 12/12/2014 Foreign Exchange Future C 11.90 Buy 2,000 1,000 2,000,000.00 79.9900 159,980,000.00
$ /R 12/12/2014 Foreign Exchange Future Buy 2,500 1,000 2,500,000.00 11.3704 28,426,000.00
$ /R 12/12/2014 Foreign Exchange Future Buy 4,741 1,000 4,741,000.00 11.4050 54,071,105.00
$ /R 12/12/2014 Foreign Exchange Future Sell 4,741 1,000 4,741,000.00 11.4050 54,071,105.00
$ /R 12/12/2014 Foreign Exchange Future Buy 5,000 1,000 5,000,000.00 11.3927 56,963,500.00
$ /R 12/12/2014 Foreign Exchange Future Sell 5,000 1,000 5,000,000.00 11.3927 56,963,500.00
$ /R 12/12/2014 Foreign Exchange Future Buy 5,000 1,000 5,000,000.00 11.3927 56,963,500.00
$ /R 12/12/2014 Foreign Exchange Future Buy 8,606 1,000 8,606,000.00 11.4050 98,151,430.00
$ /R 12/12/2014 Foreign Exchange Future Sell 8,606 1,000 8,606,000.00 11.4050 98,151,430.00
$ /R 12/12/2014 Foreign Exchange Future Sell 10,000 1,000 10,000,000.00 11.4195 114,195,000.00
$/R12/12/2014 Foreign Exchange Future Buy 10,000 1,000 10,000,000.00 11.4195 114,195,000.00
$ /R 12/12/2014 Foreign Exchange Future Sell 15,000 1,000 15,000,000.00 11.4050 171,075,000.00
$ /R 12/12/2014 Foreign Exchange Future Sell 25,000 1,000 25,000,000.00 11.4095 285,237,500.00
$ /R 12/12/2014 Foreign Exchange Future Buy 25,000 1,000 25,000,000.00 11.4095 285,237,500.00
Total Futures 162,128 162,128,000.00 1,849,549,977.40
Total Options 6,000 6,000,000 479,940,000.00
Total $ / R Foreign Exchange Future 168,128 168,128,000.00 2,329,489,977.40

Dec 2014 $/R MAXI
$ /R MAXI 12/12/2014 Foreign Exchange Future Sell 5 100,000 500,000.00 11.4260 5,713,000.00
$ /R MAXI 12/12/2014 Foreign Exchange Future Buy 5 100,000 500,000.00 11.4260 5,713,000.00
$ /R MAXI 12/12/2014 Foreign Exchange Future Sell 6 100,000 600,000.00 11.4260 6,855,600.00
$ /R MAXI 12/12/2014 Foreign Exchange Future Buy 6 100,000 600,000.00 11.4260 6,855,600.00
$ /R MAXI 12/12/2014 Foreign Exchange Future Sell 10 100,000 1,000,000.00 11.4159 11,415,900.00
$ /R MAXI 12/12/2014 Foreign Exchange Future Buy 10 100,000 1,000,000.00 11.4159 11,415,900.00
$ /R MAXI 12/12/2014 Foreign Exchange Future Buy 1 100,000 1,100,000.00 11.4260 12,568,600.00
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Total $ / R MAXI Foreign Exchange Future

Dec 2014 £/R

£/R 12/12/2014
£/R12/12/2014
£/R 12/12/2014
£/R12/12/2014
£/R 12/12/2014
£/R12/12/2014
£/R 12/12/2014
£/R 12/12/2014

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 Futures

Total Options

Total £ / R Foreign Exchange Future

Dec 2014 €/R

€/R12/12/2014
€/R12/12/2014
€/R12/12/2014
€/R12/12/2014
€/R12/12/2014
€/R12/12/2014
€/R12/12/2014
€/R12/12/2014
€/R12/12/2014

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 Futures

Total Options

Total € / R Foreign Exchange Future

Dec 2014 AU$/R

AU$ / R 12/12/2014 Foreign Exchange Future
AU$ / R 12/12/2014 Foreign Exchange Future

53

5,300,000.00

5,300,000.00

60,537,600.00

60,537,600.00

Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy

a g~ b

40
40
40

178

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

4,000.00
4,000.00
5,000.00
5,000.00
40,000.00
40,000.00
40,000.00
40,000.00
178,000.00

178,000.00

18.2132
18.2132
18.1788
18.1788
18.2046
18.1850
18.2046
18.1850

72,852.80
72,852.80
90,894.00
90,894.00
728,184.00
727,400.00
728,184.00
727,400.00
3,238,661.60

3,238,661.60

Sell
Buy
Buy
Sell
Buy
Buy
Sell
Sell
Buy

W W A A

227
227
227
500
500

1,689

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

1,000.00
1,000.00
3,000.00
3,000.00
227,000.00
227,000.00
227,000.00
500,000.00
500,000.00
1,689,000.00

1,689,000.00

14.3426
14.3426
14.3135
14.3135
14.3244
14.3244
14.3244
14.3195
14.3195

14,342.60
14,342.60
42,940.50
42,940.50
3,251,638.80
3,251,638.80
3,251,638.80
7,159,750.00
7,159,750.00
24,188,982.60

24,188,982.60

Buy
Sell

1,000
1,000

1,000.00
1,000.00

9.8926
9.8926

9,892.60
9,892.60

Page 6 of 9

2014/10/06, 06:08:53PM



Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Spot ZAR Premium Value
Put Sell Contracts Size Rate Converted
Amount
Total Futures 2 2,000.00 19,785.20
Total Options
Total AU$ / R Foreign Exchange Future 2 2,000.00 19,785.20
Dec 2014 QUANTO€/$
QUANTO €/ $ 12/12/2014 Foreign Exchange Future Sell 2 10,000 20,000.00 1.2561 25,122.00
QUANTO €/ $ 12/12/2014 Foreign Exchange Future Buy 2 10,000 20,000.00 1.2561 25,122.00
Total Futures 40,000.00 50,244.00
Total Options
Total QUANTO €/ $ Foreign Exchange Future 4 40,000.00 50,244.00
Mar 2015 $/R
$ /R 16/03/2015 Foreign Exchange Future Buy 150 1,000 150,000.00 11.5800 1,737,000.00
$ /R 16/03/2015 Foreign Exchange Future Sell 150 1,000 150,000.00 11.5800 1,737,000.00
Total Futures 300 300,000.00 3,474,000.00
Total Options
Total $ / R Foreign Exchange Future 300 300,000.00 3,474,000.00
Mar 2015 €/R
€/R 16/03/2015 Foreign Exchange Future Sell 17 1,000 17,000.00 14.5648 247,601.60
€/R 16/03/2015 Foreign Exchange Future Sell 17 1,000 17,000.00 14.5700 247,690.00
€/R 16/03/2015 Foreign Exchange Future Buy 17 1,000 17,000.00 14.5648 247,601.60
€/R 16/03/2015 Foreign Exchange Future Buy 17 1,000 17,000.00 14.5700 247,690.00
Total Futures 68 68,000.00 990,583.20
Total Options
Total € / R Foreign Exchange Future 68 68,000.00 990,583.20
Jun2015 $/R
$ /R 12/06/2015 Foreign Exchange Future Sell 5 1,000 5,000.00 11.7500 58,750.00
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$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015

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

Total Futures

Total Options

Total $ / R Foreign Exchange Future

Jun 2015 £/R

£/R 12/06/2015
£/R 12/06/2015

Foreign Exchange Future
Foreign Exchange Future

o

Buy
Sell
Sell
Sell
Sell
Sell
Sell
Buy
Buy
Buy
Buy
Buy
Buy
Sell
Buy
Sell
Sell
Buy
Buy
Buy
Sell
Sell
Buy
Buy
Buy
Sell
Buy
Buy
11.30 Sell
11.30 Buy
11.30 Sell

Sell
Buy

5

10

10

10

10

10

10

10

10

10

10

10

10

20

20

20

20

20

20
500
500
500
500
500
500
750
750
750
2,000
2,000
2,000
5,500

6,000

25
25

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

5,000.00
10,000.00
10,000.00
10,000.00
10,000.00
10,000.00
10,000.00
10,000.00
10,000.00
10,000.00
10,000.00
10,000.00
10,000.00
20,000.00
20,000.00
20,000.00
20,000.00
20,000.00
20,000.00

500,000.00
500,000.00
500,000.00
500,000.00
500,000.00
500,000.00
750,000.00
750,000.00
750,000.00
2,000,000.00
2,000,000.00
2,000,000.00
5,500,000.00

6,000,000

11,500,000.00

25,000.00
25,000.00

11.7500
11.8096
11.7500
11.7800
11.7600
11.7918
11.7900
11.7900
11.7918
11.7800
11.7600
11.7500
11.8096
11.8082
11.7840
11.8228
11.7840
11.8082
11.8228
11.7380
11.7775
11.7380
11.7380
11.7775
11.7775
11.7750
11.7750
11.7750
259.2300
259.2300
259.2300

18.7823
18.7823

58,750.00
118,096.00
117,500.00
117,800.00
117,600.00
117,918.00
117,900.00
117,900.00
117,918.00
117,800.00
117,600.00
117,500.00
118,096.00
236,164.00
235,680.00
236,456.00
235,680.00
236,164.00
236,456.00

5,869,000.00
5,888,750.00
5,869,000.00
5,869,000.00
5,888,750.00
5,888,750.00
8,831,250.00
8,831,250.00
8,831,250.00
518,460,000.00
518,460,000.00
518,460,000.00
64,714,728.00

1,555,380,000.00

1,620,094,728.00

469,557.50
469,557.50
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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 50 50,000.00 939,115.00
Total Options
Total £ / R Foreign Exchange Future 50 50,000.00 939,115.00
Total Futures 189,972 195,255,000.00 2233077 677.00
Total Options 12,000 12,000,000.00 2 035 320 000.00
201,972 207,255,000.00 4 268 397 677.00

Grand Total for Currency Future Detailed Turnover
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