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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
$ /R 16/03/2015 Foreign Exchange Future Sell 1 1,000 1,000.00 11.7600 11,760.00
$ /R 16/03/2015 Foreign Exchange Future Sell 1 1,000 1,000.00 11.7574 11,757.40
$ /R 16/03/2015 Foreign Exchange Future Sell 1 1,000 1,000.00 11.7407 11,740.70
$ /R 16/03/2015 Foreign Exchange Future Sell 1 1,000 1,000.00 11.7320 11,732.00
$ /R 16/03/2015 Foreign Exchange Future Buy 1 1,000 1,000.00 11.7453 11,745.30
$ /R 16/03/2015 Foreign Exchange Future Buy 1 1,000 1,000.00 11.7574 11,757.40
$ /R 16/03/2015 Foreign Exchange Future Buy 1 1,000 1,000.00 11.7600 11,760.00
$ /R 16/03/2015 Foreign Exchange Future Buy 1 1,000 1,000.00 11.7591 11,759.10
$ /R 16/03/2015 Foreign Exchange Future Buy 1 1,000 1,000.00 11.7570 11,757.00
$ /R 16/03/2015 Foreign Exchange Future Buy 1 1,000 1,000.00 11.7407 11,740.70
$ /R 16/03/2015 Foreign Exchange Future Buy 1 1,000 1,000.00 11.7320 11,732.00
$ /R 16/03/2015 Foreign Exchange Future Sell 1 1,000 1,000.00 11.7570 11,757.00
$ /R 16/03/2015 Foreign Exchange Future Sell 1 1,000 1,000.00 11.7591 11,759.10
$ /R 16/03/2015 Foreign Exchange Future Sell 1 1,000 1,000.00 11.7453 11,745.30
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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Premium Value
Put Sell Contracts Size

$ /R 16/03/2015 Foreign Exchange Future Sell 200 1,000 200,000.00 11.7447 2,348,940.00
$ /R 16/03/2015 Foreign Exchange Future Sell 250 1,000 250,000.00 11.7330 2,933,250.00
$ /R 16/03/2015 Foreign Exchange Future Buy 250 1,000 250,000.00 11.7330 2,933,250.00
$ /R 16/03/2015 Foreign Exchange Future Buy 250 1,000 250,000.00 11.7410 2,935,250.00
$ /R 16/03/2015 Foreign Exchange Future Sell 300 1,000 300,000.00 11.7447 3,523,410.00
$ /R 16/03/2015 Foreign Exchange Future Buy 300 1,000 300,000.00 11.7447 3,523,410.00
$ /R 16/03/2015 Foreign Exchange Future Buy 380 1,000 380,000.00 11.7626 4,469,788.00
$ /R 16/03/2015 Foreign Exchange Future Buy 750 1,000 750,000.00 11.7576 8,818,200.00
$ /R 16/03/2015 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 11.7685 11,768,500.00
$ /R 16/03/2015 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 11.7928 11,792,800.00
$ /R 16/03/2015 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 11.7928 11,792,800.00
$ /R 16/03/2015 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 11.7685 11,768,500.00
$ /R 16/03/2015 Foreign Exchange Future Sell 1,124 1,000 1,124,000.00 11.7610 13,219,364.00
$ /R 16/03/2015 Foreign Exchange Future Buy 1,124 1,000 1,124,000.00 11.7610 13,219,364.00
$ /R 16/03/2015 Foreign Exchange Future Sell 1,240 1,000 1,240,000.00 11.7597 14,582,028.00
$ /R 16/03/2015 Foreign Exchange Future Sell 5,000 1,000 5,000,000.00 11.7685 58,842,500.00
$ /R 16/03/2015 Foreign Exchange Future Sell 5,000 1,000 5,000,000.00 11.7928 58,964,000.00
$ /R 16/03/2015 Foreign Exchange Future Buy 5,000 1,000 5,000,000.00 11.7685 58,842,500.00
$ /R 16/03/2015 Foreign Exchange Future Buy 5,000 1,000 5,000,000.00 11.7928 58,964,000.00
Total Futures 31,529 31,529,000.00 371,216,005.90

Total Options
Total $ / R Foreign Exchange Future 31,529 31,529,000.00 371,216,005.90

Mar 2015 $ /R MAXI

$ / R MAXI 16/03/2015 Foreign Exchange Future Buy 3 100,000 300,000.00 11.7455 3,523,650.00
$ / R MAXI 16/03/2015 Foreign Exchange Future Sell 3 100,000 300,000.00 11.7455 3,523,650.00
$ / R MAXI 16/03/2015 Foreign Exchange Future Sell 7 100,000 700,000.00 11.7385 8,216,950.00
$ / R MAXI 16/03/2015 Foreign Exchange Future Buy 7 100,000 700,000.00 11.7340 8,213,800.00
$ /R MAXI 16/03/2015 Foreign Exchange Future Buy 7 100,000 700,000.00 11.7385 8,216,950.00
$ /R MAXI 16/03/2015 Foreign Exchange Future Sell 7 100,000 700,000.00 11.7340 8,213,800.00
Total Futures 34 3,400,000.00 39,908,800.00

Total Options
Total $ / R MAXI Foreign Exchange Future 34 3,400,000.00 39,908,800.00

Mar 2015 £/R
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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Premium Value
Put Sell Contracts Size
$ /R 12/06/2015 Foreign Exchange Future Buy 300 1,000 300,000.00 11.9338 3,580,140.00
$ /R 12/06/2015 Foreign Exchange Future Buy 300 1,000 300,000.00 11.9010 3,570,300.00
$ /R 12/06/2015 Foreign Exchange Future Sell 300 1,000 300,000.00 11.9010 3,570,300.00
$ /R 12/06/2015 Foreign Exchange Future Buy 500 1,000 500,000.00 11.9254 5,962,700.00
$ /R 12/06/2015 Foreign Exchange Future Sell 500 1,000 500,000.00 11.9254 5,962,700.00
$ /R 12/06/2015 Foreign Exchange Future Buy 500 1,000 500,000.00 11.9180 5,959,000.00
$ /R 12/06/2015 Foreign Exchange Future Buy 700 1,000 700,000.00 11.9338 8,353,660.00
$ /R 12/06/2015 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 11.9338 11,933,800.00
$ /R 12/06/2015 Foreign Exchange Future Sell 1,600 1,000 1,600,000.00 11.9200 19,072,000.00
$ /R 12/06/2015 Foreign Exchange Future Buy 1,600 1,000 1,600,000.00 11.9200 19,072,000.00
$ /R 12/06/2015 Foreign Exchange Future Sell 30,000 1,000 30,000,000.00 11.9292 357,876,000.00
$ /R 12/06/2015 Foreign Exchange Future Buy 30,000 1,000 30,000,000.00 11.9292 357,876,000.00
$ /R 12/06/2015 Foreign Exchange Future Sell 34,000 1,000 34,000,000.00 11.9150 405,110,000.00
$ /R 12/06/2015 Foreign Exchange Future Buy 34,000 1,000 34,000,000.00 11.9150 405,110,000.00
Total Futures 135,510 135,510,000.00 1,615,514,452.00
Total Options
Total $ / R Foreign Exchange Future 135,510 135,510,000.00 1,615,514,452.00
Jun 2015 $/R MAXI
$ /R MAXI 12/06/2015 Foreign Exchange Future Buy 3 100,000 300,000.00 11.9224 3,5676,720.00
$ /R MAXI 12/06/2015 Foreign Exchange Future Sell 3 100,000 300,000.00 11.9224 3,5676,720.00
$ /R MAXI 12/06/2015 Foreign Exchange Future Buy 7 100,000 700,000.00 11.9110 8,337,700.00
$ /R MAXI 12/06/2015 Foreign Exchange Future Sell 7 100,000 700,000.00 11.9110 8,337,700.00
Total Futures 20 2,000,000.00 23,828,840.00
Total Options
Total $ / R MAXI Foreign Exchange Future 20 2,000,000.00 23,828,840.00
Jun 2015 €/R
€/R 12/06/2015 Foreign Exchange Future Sell 7 1,000 7,000.00 13.6128 95,289.60
€/R 12/06/2015 Foreign Exchange Future Buy 7 1,000 7,000.00 13.6128 95,289.60
€/R 12/06/2015 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 13.5870 13,587,000.00
€/R 12/06/2015 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 13.5870 13,587,000.00

Page 5 of 7

2015/02/18, 06:08:40PM



Total Futures

Total Options

Total € / R Foreign Exchange Future

Sep2015 $/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 Foreign Exchange Future

Sep 2015 £/R

£ /R 14/09/2015 Foreign Exchange Future
£ /R 14/09/2015 Foreign Exchange Future
Total Futures

Total Options

Total £/ R Foreign Exchange Future

Sep 2015 AU$/R

AU$ / R 14/09/2015 Foreign Exchange Future
AUS$ / R 14/09/2015 Foreign Exchange Future
Total Futures

Total Options

Total AU$ / R Foreign Exchange Future

Dec 2015 $/R

$ /R 11/12/2015 Foreign Exchange Future
$ /R 11/12/2015 Foreign Exchange Future

2,014

2,014,000.00

2,014,000.00

27,364,579.20

27,364,579.20
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828,000.00

828,000.00
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12.1091
12.1028
12.1091
12.1028

169,400.00
169,400.00
2,421,820.00
2,420,560.00
2,421,820.00
2,420,560.00
10,023,560.00

10,023,560.00
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18.6772
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186,970.00

186,970.00
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1,700,000.00

12.2510
12.2510

20,826,700.00
20,826,700.00
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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 3,400 3,400,000.00 41,653,400.00
Total Options
Total $ / R Foreign Exchange Future 3,400 3,400,000.00 41,653,400.00
Total Futures 189,485 194,831,000.00 2 320 854 506.50
Total Options
189,485 194,831,000.00 2 320 854 506.50

Grand Total for Currency Future Detailed Turnover
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