CURRENCY DERIVATIVES

CURRENCY FUTURES AND OPTIONS DETAILED TURNOVER

DATE: 22/12/2014

Johannesburg
Stock Exchange

One Exchange Square,
Gwen Lane,

Sandown, South Africa
Private Bag X991174
Sandton 2146

Tel: +27 11 520 7000
Fax: +27 11 520 8584

WWW.jse.co.za

Registration number: 2005/022939/06
VAT number: 4080119391

Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Spot ZAR Premium Value
Put Sell Contracts Size Rate  Converted
Amount
Mar 2015 $/R
$ /R 16/03/2015 Foreign Exchange Future Buy 1 1,000 1,000.00 11.7580 11,758.00
$ /R 16/03/2015 Foreign Exchange Future Sell 1 1,000 1,000.00 11.7485 11,748.50
$ /R 16/03/2015 Foreign Exchange Future Sell 1 1,000 1,000.00 11.7580 11,758.00
$ /R 16/03/2015 Foreign Exchange Future Buy 1 1,000 1,000.00 11.7485 11,748.50
$ /R 16/03/2015 Foreign Exchange Future Sell 2 1,000 2,000.00 11.7350 23,470.00
$ /R 16/03/2015 Foreign Exchange Future Buy 2 1,000 2,000.00 11.7200 23,440.00
$ /R 16/03/2015 Foreign Exchange Future Sell 2 1,000 2,000.00 11.7400 23,480.00
$ /R 16/03/2015 Foreign Exchange Future Sell 2 1,000 2,000.00 11.7600 23,520.00
$ /R 16/03/2015 Foreign Exchange Future Sell 2 1,000 2,000.00 11.7449 23,489.80
$ /R 16/03/2015 Foreign Exchange Future Sell 2 1,000 2,000.00 11.7464 23,492.80
$ /R 16/03/2015 Foreign Exchange Future Sell 2 1,000 2,000.00 11.7637 23,527.40
$ /R 16/03/2015 Foreign Exchange Future Buy 2 1,000 2,000.00 11.7400 23,480.00
$ /R 16/03/2015 Foreign Exchange Future Buy 2 1,000 2,000.00 11.7600 23,520.00
$ /R 16/03/2015 Foreign Exchange Future Buy 2 1,000 2,000.00 11.7350 23,470.00
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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
Mar 2015 $/R MAXI
$ / R MAXI 16/03/2015 Foreign Exchange Future Buy 100,000 700,000.00 11.7515 8,226,050.00
$ / R MAXI 16/03/2015 Foreign Exchange Future Sell 100,000 700,000.00 11.7515 8,226,050.00
Total Futures 14 1,400,000.00 16,452,100.00
Total Options
Total $ / R MAXI Foreign Exchange Future 14 1,400,000.00 16,452,100.00
Mar 2015 £/R
£ /R 16/03/2015 Foreign Exchange Future Buy 50 1,000 50,000.00 18.3569 917,845.00
£ /R 16/03/2015 Foreign Exchange Future Sell 50 1,000 50,000.00 18.3569 917,845.00
£ /R 16/03/2015 Foreign Exchange Future Buy 250 1,000 250,000.00 18.3707 4,592,675.00
£ /R 16/03/2015 Foreign Exchange Future Sell 250 1,000 250,000.00 18.3707 4,592,675.00
Total Futures 600 600,000.00 11,021,040.00
Total Options
Total £ / R Foreign Exchange Future 600 600,000.00 11,021,040.00
Mar 2015 €/R
€/R 16/03/2015 Foreign Exchange Future Buy 35 1,000 35,000.00 14.4405 505,417.50
€/R 16/03/2015 Foreign Exchange Future Sell 35 1,000 35,000.00 14.4405 505,417.50
€/R 16/03/2015 Foreign Exchange Future Sell 35 1,000 35,000.00 14.4405 505,417.50
€/R 16/03/2015 Foreign Exchange Future Buy 250 1,000 250,000.00 14.4299 3,607,475.00
€/R 16/03/2015 Foreign Exchange Future Sell 250 1,000 250,000.00 14.4299 3,607,475.00
Total Futures 605 605,000.00 8,731,202.50
Total Options
Total € / R Foreign Exchange Future 605 605,000.00 8,731,202.50
Jun 2015 $/R
$ /R 12/06/2015 Foreign Exchange Future Buy 550 1,000 550,000.00 11.9375 6,565,625.00
$ /R 12/06/2015 Foreign Exchange Future Sell 550 1,000 550,000.00 11.9375 6,565,625.00
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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 35,547 38,319,000.00 456 555 549.30
Total Options 110,000 110,000,000.00 28 514 047 000.00
Grand Total for Currency Future Detailed Turnover 145,547 148,319,000.00 28 970 602 549.30
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