CURRENCY DERIVATIVES

CURRENCY FUTURES AND OPTIONS DETAILED TURNOVER

DATE: 23/12/2014

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
Dec 2014 $/R
$ /R 23/12/2014 Any day expiry Buy 5,000 1,000 5,000,000.00 11.6449 58,224,500.00
$ /R 23/12/2014 Any day expiry Sell 5,000 1,000 5,000,000.00 11.6449 58,224,500.00
Total Futures 10,000 10,000,000.00 116,449,000.00
Total Options
Total $ / R Any day expiry 10,000 10,000,000.00 116,449,000.00
Mar 2015 $/R
$ /R 16/03/2015 Foreign Exchange Future Sell 2 1,000 2,000.00 11.8000 23,600.00
$ /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 11.7247 23,449.40
$ /R 16/03/2015 Foreign Exchange Future Buy 2 1,000 2,000.00 11.7355 23,471.00
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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 16/03/2015 Foreign Exchange Future Buy 500 1,000 500,000.00 11.7225 5,861,250.00
$ /R 16/03/2015 Foreign Exchange Future Sell 500 1,000 500,000.00 11.7225 5,861,250.00
$ /R 16/03/2015 Foreign Exchange Future Sell 500 1,000 500,000.00 11.7225 5,861,250.00
$ /R 16/03/2015 Foreign Exchange Future C 11.25 Buy 500 1,000 500,000.00 325.0000 162,500,000.00
$ /R 16/03/2015 Foreign Exchange Future C 11.25 Sell 500 1,000 500,000.00 325.0000 162,500,000.00
$ /R 16/03/2015 Foreign Exchange Future Buy 600 1,000 600,000.00 11.7270 7,036,200.00
$ /R 16/03/2015 Foreign Exchange Future Sell 600 1,000 600,000.00 11.7270 7,036,200.00
$ /R 16/03/2015 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 11.7325 11,732,500.00
$ /R 16/03/2015 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 11.7225 11,722,500.00
$ /R 16/03/2015 Foreign Exchange Future C 11.25 Sell 1,250 1,000 1,250,000.00 325.0000 406,250,000.00
$ /R 16/03/2015 Foreign Exchange Future C 11.25 Buy 1,250 1,000 1,250,000.00 325.0000 406,250,000.00
$ /R 16/03/2015 Foreign Exchange Future Sell 2,000 1,000 2,000,000.00 11.7716 23,543,200.00
$ /R 16/03/2015 Foreign Exchange Future Buy 2,000 1,000 2,000,000.00 11.7816 23,563,200.00
$ /R 16/03/2015 Foreign Exchange Future Sell 2,000 1,000 2,000,000.00 11.7816 23,563,200.00
Total Futures 13,719 13,719,000.00 161,198,410.40
Total Options 4,000 4,000,000 1,300,000,000.00
Total $ / R Foreign Exchange Future 17,719 17,719,000.00 1,461,198,410.40
Mar 2015 $/R MAXI
$ /R MAXI 16/03/2015 Foreign Exchange Future Sell 10 100,000 1,000,000.00 11.7463 11,746,300.00
$ / R MAXI 16/03/2015 Foreign Exchange Future Buy 10 100,000 1,000,000.00 11.7195 11,719,500.00
$ / R MAXI 16/03/2015 Foreign Exchange Future Sell 10 100,000 1,000,000.00 11.7195 11,719,500.00
$ / R MAXI 16/03/2015 Foreign Exchange Future Buy 10 100,000 1,000,000.00 11.7463 11,746,300.00
$ / R MAXI 16/03/2015 Foreign Exchange Future Buy 40 100,000 4,000,000.00 11.7195 46,878,000.00
$ / R MAXI 16/03/2015 Foreign Exchange Future Sell 40 100,000 4,000,000.00 11.7195 46,878,000.00
Total Futures 120 12,000,000.00 140,687,600.00
Total Options
Total $ / R MAXI Foreign Exchange Future 120 12,000,000.00 140,687,600.00
Mar 2015 £/R
£ /R 16/03/2015 Foreign Exchange Future Buy 2 1,000 2,000.00 18.2300 36,460.00
£ /R 16/03/2015 Foreign Exchange Future Sell 2 1,000 2,000.00 18.2300 36,460.00
£ /R 16/03/2015 Foreign Exchange Future Sell 5 1,000 5,000.00 18.2267 91,133.50
£ /R 16/03/2015 Foreign Exchange Future Buy 5 1,000 5,000.00 18.2267 91,133.50
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Total Futures

Total Options

Total £/ R Foreign Exchange Future

Mar 2015 €/R

€/R 16/03/2015 Foreign Exchange Future
€/R 16/03/2015 Foreign Exchange Future
€/R 16/03/2015 Foreign Exchange Future
€/R 16/03/2015 Foreign Exchange Future
Total Futures

Total Options

Total € / R Foreign Exchange Future

Mar 2015 AU$/R

AU$ / R 16/03/2015 Foreign Exchange Future
AU$ / R 16/03/2015 Foreign Exchange Future
Total Futures

Total Options

Total AU$ / R Foreign Exchange Future

Total Futures

Total Options

Grand Total for Currency Future Detailed Turnover

14 14,000.00 255,187.00

14 14,000.00 255,187.00

Buy 10 1,000 10,000.00 14.3493 143,493.00
Buy 10 1,000 10,000.00 14.3700 143,700.00
Sell 10 1,000 10,000.00 14.3493 143,493.00
Sell 10 1,000 10,000.00 14.3700 143,700.00
40 40,000.00 574,386.00

40 40,000.00 574,386.00

Sell 1 1,000 1,000.00 9.4614 9,461.40
Buy 1,000 1,000.00 9.4614 9,461.40
2 2,000.00 18,922.80

2 2,000.00 18,922.80
23,895 35,775,000.00 419 183 506.20
4,000 4,000,000.00 1300 000 000.00
27,895 39,775,000.00 1719 183 506.20
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