
CURRENCY FUTURES AND OPTIONS DETAILED TURNOVER

DATE: 03/06/2015

CURRENCY DERIVATIVES

Contract 

Size

Foreign ValueNumber of 

Contracts

Buy/

Sell

Call/ 

Put

StrikeContract Price Spot 

Rate

ZAR 

Converted 

Amount

$ / RJun 2015

Buy  5,000  5,000,000.00 $ / R 03/06/2015   Any day expiry 1,000 12.2947  61,473,500.00 

Buy  5,000  5,000,000.00 $ / R 03/06/2015   Any day expiry 1,000 12.2650  61,325,000.00 

Sell  5,000  5,000,000.00 $ / R 03/06/2015   Any day expiry 1,000 12.2650  61,325,000.00 

Sell  5,000  5,000,000.00 $ / R 03/06/2015   Any day expiry 1,000 12.2947  61,473,500.00 

Total $ / R Any day expiry  20,000  20,000,000.00 

 20,000  20,000,000.00 

Total Options

Total Futures  245,597,000.00 

 245,597,000.00 

$ / RJun 2015

Buy  2  2,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3205  24,641.00 

Sell  2  2,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3205  24,641.00 
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Buy  5  5,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2881  61,440.50 

Buy  5  5,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3274  61,637.00 

Buy  5  5,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2850  61,425.00 

Buy  5  5,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3350  61,675.00 

Buy  5  5,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2571  61,285.50 

Buy  5  5,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2643  61,321.50 

Buy  5  5,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2600  61,300.00 

Buy  5  5,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3036  61,518.00 

Sell  5  5,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2400  61,200.00 

Buy  5  5,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2928  61,464.00 

Buy  5  5,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2754  61,377.00 

Buy  5  5,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3001  61,500.50 

Buy  5  5,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2644  61,322.00 

Buy  5  5,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2650  61,325.00 

Sell  5  5,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2500  61,250.00 

Buy  5  5,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2944  61,472.00 

Sell  5  5,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3036  61,518.00 

Sell  5  5,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3088  61,544.00 

Sell  5  5,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3001  61,500.50 

Sell  5  5,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3274  61,637.00 

Sell  5  5,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2644  61,322.00 

Sell  5  5,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2881  61,440.50 

Buy  5  5,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3088  61,544.00 

Sell  5  5,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2500  61,250.00 

Sell  5  5,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3350  61,675.00 

Sell  5  5,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2643  61,321.50 

Sell  5  5,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2650  61,325.00 

Sell  5  5,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2600  61,300.00 

Sell  5  5,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2850  61,425.00 

Sell  5  5,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2571  61,285.50 

Sell  5  5,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2928  61,464.00 

Buy  5  5,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2500  61,250.00 

Buy  5  5,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2500  61,250.00 

Sell  5  5,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2754  61,377.00 

Buy  5  5,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2400  61,200.00 

Buy  6  6,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3000  73,800.00 

Sell  6  6,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3000  73,800.00 

Buy  10  10,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2637  122,637.00 

Sell  10  10,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2799  122,799.00 

Buy  10  10,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2645  122,645.00 

Sell  10  10,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3000  123,000.00 

Buy  10  10,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2799  122,799.00 

Sell  10  10,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3245  123,245.00 

Buy  10  10,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3000  123,000.00 

Sell  10  10,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2637  122,637.00 

Page 2 of 16 2015/06/03, 06:16:15PM



Contract 
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Foreign ValueNumber of 

Contracts
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Put

StrikeContract Price Spot 
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ZAR 

Converted 

Amount

Buy  10  10,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3245  123,245.00 

Sell  10  10,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2645  122,645.00 

Buy  10  10,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3250  123,250.00 

Sell  10  10,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3250  123,250.00 

Sell  14  14,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3262  172,566.80 

Buy  14  14,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3053  172,274.20 

Buy  14  14,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3266  172,572.40 

Buy  14  14,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3313  172,638.20 

Buy  14  14,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3262  172,566.80 

Sell  14  14,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3313  172,638.20 

Sell  14  14,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3053  172,274.20 

Sell  14  14,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3266  172,572.40 

Sell  15  15,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2824  184,236.00 

Sell  15  15,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3189  184,783.50 

Buy  15  15,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2824  184,236.00 

Sell  15  15,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2826  184,239.00 

Buy  15  15,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2633  183,949.50 

Buy  15  15,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3189  184,783.50 

Buy  15  15,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2826  184,239.00 

Sell  15  15,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2633  183,949.50 

Buy  19  19,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2901  233,511.90 

Sell  19  19,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2901  233,511.90 

Sell  20  20,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2618  245,236.00 

Sell  20  20,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3381  246,762.00 

Buy  20  20,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2990  245,980.00 

Sell  20  20,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3243  246,486.00 

Buy  20  20,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3381  246,762.00 

Buy  20  20,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3243  246,486.00 

Sell  20  20,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2990  245,980.00 

Buy  20  20,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2618  245,236.00 

Buy  20  20,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3053  246,106.00 

Sell  20  20,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3053  246,106.00 

Sell  23  23,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3156  283,258.80 

Buy  23  23,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3156  283,258.80 

Buy  25  25,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2828  307,070.00 

Sell  25  25,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2972  307,430.00 

Buy  25  25,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2972  307,430.00 

Sell  25  25,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2828  307,070.00 

Buy  26  26,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2900  319,540.00 

Buy  26  26,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2900  319,540.00 
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Sell  30  30,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2673  368,019.00 

Buy  30  30,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3170  369,510.00 

Sell  30  30,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3170  369,510.00 

Buy  30  30,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2673  368,019.00 

Buy  37  37,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3000  455,100.00 

Buy  40  40,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2494  489,976.00 

Buy  40  40,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2494  489,976.00 

Sell  50  50,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2882  614,410.00 

Buy  50  50,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2900  614,500.00 

Sell  50  50,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2641  613,205.00 

Sell  50  50,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3315  616,575.00 

Buy  50  50,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2639  613,195.00 

Buy  50  50,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2641  613,205.00 

Buy  50  50,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2743  613,715.00 

Buy  50  50,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2343  611,715.00 

Buy  50  50,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2543  612,715.00 

Sell  50  50,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3000  615,000.00 

Buy  50  50,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3315  616,575.00 

Sell  50  50,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2736  613,680.00 

Sell  50  50,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2543  612,715.00 

Sell  50  50,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2743  613,715.00 

Sell  50  50,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2343  611,715.00 

Buy  50  50,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2736  613,680.00 

Sell  50  50,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2639  613,195.00 

Buy  50  50,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2882  614,410.00 

Buy  50  50,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3000  615,000.00 

Sell  50  50,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2900  614,500.00 

Sell  52  52,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2900  639,080.00 

Buy  60  60,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2000  732,000.00 

Buy  77  77,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2944  946,668.80 

Buy  80  80,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3000  984,000.00 

Buy  88  88,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2888  1,081,414.40 

Sell  100  100,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3042  1,230,420.00 

Sell  100  100,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2902  1,229,020.00 

Buy  100  100,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2775  1,227,750.00 

Sell  100  100,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2465  1,224,650.00 

Sell  100  100,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2620  1,226,200.00 

Sell  100  100,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2731  1,227,310.00 

Buy  100  100,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3042  1,230,420.00 

Buy  100  100,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3130  1,231,300.00 

Buy  100  100,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3075  1,230,750.00 

Buy  100  100,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2902  1,229,020.00 

Sell  100  100,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3097  1,230,970.00 

Sell  100  100,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2510  1,225,100.00 

Sell  100  100,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2561  1,225,610.00 
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Buy  100  100,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3196  1,231,960.00 

Buy  100  100,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2620  1,226,200.00 

Buy  100  100,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2143  1,221,430.00 

Buy  100  100,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2465  1,224,650.00 

Sell  100  100,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2775  1,227,750.00 

Buy  100  100,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2510  1,225,100.00 

Sell  100  100,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3075  1,230,750.00 

Buy  100  100,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3097  1,230,970.00 

Buy  100  100,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2561  1,225,610.00 

Sell  100  100,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2143  1,221,430.00 

Sell  100  100,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3130  1,231,300.00 

Sell  100  100,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3196  1,231,960.00 

Sell  100  100,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3068  1,230,680.00 

Buy  100  100,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2731  1,227,310.00 

Buy  100  100,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3068  1,230,680.00 

Sell  100  100,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2886  1,228,860.00 

Buy  100  100,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2886  1,228,860.00 

Sell  150  150,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2776  1,841,640.00 

Sell  150  150,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3006  1,845,090.00 

Buy  150  150,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2776  1,841,640.00 

Buy  150  150,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3006  1,845,090.00 

Buy  175  175,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2863  2,150,102.50 

Sell  175  175,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2863  2,150,102.50 

Buy  177  177,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3333  2,182,994.10 

Buy  200  200,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2725  2,454,500.00 

Buy  200  200,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2615  2,452,300.00 

Sell  200  200,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2603  2,452,060.00 

Sell  200  200,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2725  2,454,500.00 

Buy  200  200,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2810  2,456,200.00 

Buy  200  200,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2603  2,452,060.00 

Buy  200  200,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3350  2,467,000.00 

Buy  200  200,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3111  2,462,220.00 

Sell  200  200,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2615  2,452,300.00 

Buy  300  300,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2936  3,688,080.00 

Sell  300  300,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3162  3,694,860.00 

Sell  300  300,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3015  3,690,450.00 

Sell  300  300,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2936  3,688,080.00 

Buy  300  300,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3015  3,690,450.00 

Buy  300  300,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3162  3,694,860.00 

Buy  301  301,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3150  3,706,815.00 
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Sell  301  301,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3150  3,706,815.00 

Sell  396  396,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3227  4,879,789.20 

Buy  400  400,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3045  4,921,800.00 

Buy  400  400,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3066  4,922,640.00 

Buy  450  450,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2689  5,521,005.00 

Sell  450  450,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2689  5,521,005.00 

Buy  483  483,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3000  5,940,900.00 

Buy  495  495,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2831  6,080,134.50 

Buy  500  500,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3001  6,150,050.00 

Buy  500  500,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2773  6,138,650.00 

Buy  500  500,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3186  6,159,300.00 

Buy  500  500,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2968  6,148,400.00 

Sell  500  500,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3001  6,150,050.00 

Sell  500  500,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3075  6,153,750.00 

Buy  500  500,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3075  6,153,750.00 

Sell  500  500,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2968  6,148,400.00 

Sell  500  500,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3186  6,159,300.00 

Sell  500  500,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2834  6,141,700.00 

Buy  500  500,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2834  6,141,700.00 

Sell  500  500,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2981  6,149,050.00 

Sell  500  500,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2979  6,148,950.00 

Sell  500  500,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2773  6,138,650.00 

Buy  500  500,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2981  6,149,050.00 

Buy  500  500,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2979  6,148,950.00 

Buy  505  505,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2832  6,203,016.00 

Sell  600  600,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2900  7,374,000.00 

Sell  800  800,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2915  9,833,200.00 

Buy  800  800,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2813  9,825,040.00 

Buy  800  800,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2915  9,833,200.00 

Sell  850  850,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3248  10,476,080.00 

Sell  850  850,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3000  10,455,000.00 

Buy  850  850,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3248  10,476,080.00 

Buy  850  850,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3000  10,455,000.00 

Sell  934  934,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3227  11,509,401.80 

Sell  1,000  1,000,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2812  12,281,200.00 

Sell  1,000  1,000,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3114  12,311,400.00 

Sell  1,000  1,000,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2831  12,283,100.00 

Sell  1,030  1,030,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2976  12,666,528.00 

Buy  1,030  1,030,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2976  12,666,528.00 

Sell  1,224  1,224,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3227  15,082,984.80 

Sell  2,000  2,000,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3097  24,619,400.00 

Buy  2,000  2,000,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2252  24,450,400.00 

Sell  2,000  2,000,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2252  24,450,400.00 

Buy  2,000  2,000,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3097  24,619,400.00 

Sell  3,088  3,088,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3227  38,052,497.60 

Page 6 of 16 2015/06/03, 06:16:15PM



Contract 

Size

Foreign ValueNumber of 

Contracts

Buy/

Sell

Call/ 

Put

StrikeContract Price Spot 

Rate

ZAR 

Converted 

Amount

Sell  4,358  4,358,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3227  53,702,326.60 

Sell  5,000  5,000,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3097  61,548,500.00 

Buy  5,000  5,000,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2252  61,126,000.00 

Sell  5,000  5,000,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2252  61,126,000.00 

Buy  5,000  5,000,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3097  61,548,500.00 

Sell  7,388  7,388,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2988  90,863,534.40 

Buy  7,388  7,388,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2988  90,863,534.40 

Buy  10,000  10,000,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.3227  123,227,000.00 

Buy  10,480  10,480,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2650  128,537,200.00 

Buy  12,867  12,867,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2650  157,813,755.00 

Sell  23,347  23,347,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2650  286,350,955.00 

Sell  40,889  40,889,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2856  502,345,898.40 

Buy  40,889  40,889,000.00 $ / R 12/06/2015   Foreign Exchange Future 1,000 12.2856  502,345,898.40 

Total $ / R Foreign Exchange Future  224,793  224,793,000.00 

 224,793  224,793,000.00 

Total Options

Total Futures  2,761,463,311.00 

 2,761,463,311.00 

$ / R MAXIJun 2015

Buy  1  100,000.00 $ / R MAXI 12/06/2015   Foreign Exchange Future 100,000 12.2911  1,229,110.00 

Sell  1  100,000.00 $ / R MAXI 12/06/2015   Foreign Exchange Future 100,000 12.2595  1,225,950.00 

Sell  1  100,000.00 $ / R MAXI 12/06/2015   Foreign Exchange Future 100,000 12.2813  1,228,130.00 

Buy  1  100,000.00 $ / R MAXI 12/06/2015   Foreign Exchange Future 100,000 12.2813  1,228,130.00 

Sell  1  100,000.00 $ / R MAXI 12/06/2015   Foreign Exchange Future 100,000 12.2911  1,229,110.00 

Buy  1  100,000.00 $ / R MAXI 12/06/2015   Foreign Exchange Future 100,000 12.2595  1,225,950.00 

Sell  2  200,000.00 $ / R MAXI 12/06/2015   Foreign Exchange Future 100,000 12.2842  2,456,840.00 

Buy  2  200,000.00 $ / R MAXI 12/06/2015   Foreign Exchange Future 100,000 12.2557  2,451,140.00 

Buy  2  200,000.00 $ / R MAXI 12/06/2015   Foreign Exchange Future 100,000 12.2738  2,454,760.00 

Sell  2  200,000.00 $ / R MAXI 12/06/2015   Foreign Exchange Future 100,000 12.2957  2,459,140.00 

Buy  2  200,000.00 $ / R MAXI 12/06/2015   Foreign Exchange Future 100,000 12.3032  2,460,640.00 

Buy  2  200,000.00 $ / R MAXI 12/06/2015   Foreign Exchange Future 100,000 12.2978  2,459,560.00 

Sell  2  200,000.00 $ / R MAXI 12/06/2015   Foreign Exchange Future 100,000 12.2508  2,450,160.00 

Buy  2  200,000.00 $ / R MAXI 12/06/2015   Foreign Exchange Future 100,000 12.2890  2,457,800.00 

Buy  2  200,000.00 $ / R MAXI 12/06/2015   Foreign Exchange Future 100,000 12.2864  2,457,280.00 

Sell  2  200,000.00 $ / R MAXI 12/06/2015   Foreign Exchange Future 100,000 12.2903  2,458,060.00 

Buy  2  200,000.00 $ / R MAXI 12/06/2015   Foreign Exchange Future 100,000 12.2842  2,456,840.00 

Sell  2  200,000.00 $ / R MAXI 12/06/2015   Foreign Exchange Future 100,000 12.2557  2,451,140.00 

Sell  2  200,000.00 $ / R MAXI 12/06/2015   Foreign Exchange Future 100,000 12.2738  2,454,760.00 
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Buy  2  200,000.00 $ / R MAXI 12/06/2015   Foreign Exchange Future 100,000 12.2508  2,450,160.00 

Sell  2  200,000.00 $ / R MAXI 12/06/2015   Foreign Exchange Future 100,000 12.2890  2,457,800.00 

Sell  2  200,000.00 $ / R MAXI 12/06/2015   Foreign Exchange Future 100,000 12.3032  2,460,640.00 

Sell  2  200,000.00 $ / R MAXI 12/06/2015   Foreign Exchange Future 100,000 12.2978  2,459,560.00 

Sell  2  200,000.00 $ / R MAXI 12/06/2015   Foreign Exchange Future 100,000 12.2864  2,457,280.00 

Buy  2  200,000.00 $ / R MAXI 12/06/2015   Foreign Exchange Future 100,000 12.2903  2,458,060.00 

Buy  2  200,000.00 $ / R MAXI 12/06/2015   Foreign Exchange Future 100,000 12.2957  2,459,140.00 

Sell  3  300,000.00 $ / R MAXI 12/06/2015   Foreign Exchange Future 100,000 12.2902  3,687,060.00 

Sell  3  300,000.00 $ / R MAXI 12/06/2015   Foreign Exchange Future 100,000 12.2340  3,670,200.00 

Buy  3  300,000.00 $ / R MAXI 12/06/2015   Foreign Exchange Future 100,000 12.2902  3,687,060.00 

Buy  3  300,000.00 $ / R MAXI 12/06/2015   Foreign Exchange Future 100,000 12.2340  3,670,200.00 

Sell  4  400,000.00 $ / R MAXI 12/06/2015   Foreign Exchange Future 100,000 12.3073  4,922,920.00 

Buy  4  400,000.00 $ / R MAXI 12/06/2015   Foreign Exchange Future 100,000 12.3073  4,922,920.00 

Buy  4  400,000.00 $ / R MAXI 12/06/2015   Foreign Exchange Future 100,000 12.3306  4,932,240.00 

Sell  4  400,000.00 $ / R MAXI 12/06/2015   Foreign Exchange Future 100,000 12.3306  4,932,240.00 

Buy  5  500,000.00 $ / R MAXI 12/06/2015   Foreign Exchange Future 100,000 12.2689  6,134,450.00 

Buy  5  500,000.00 $ / R MAXI 12/06/2015   Foreign Exchange Future 100,000 12.2986  6,149,300.00 

Buy  5  500,000.00 $ / R MAXI 12/06/2015   Foreign Exchange Future 100,000 12.2998  6,149,900.00 

Buy  5  500,000.00 $ / R MAXI 12/06/2015   Foreign Exchange Future 100,000 12.2958  6,147,900.00 

Sell  5  500,000.00 $ / R MAXI 12/06/2015   Foreign Exchange Future 100,000 12.2873  6,143,650.00 

Buy  5  500,000.00 $ / R MAXI 12/06/2015   Foreign Exchange Future 100,000 12.2898  6,144,900.00 

Sell  5  500,000.00 $ / R MAXI 12/06/2015   Foreign Exchange Future 100,000 12.3125  6,156,250.00 

Buy  5  500,000.00 $ / R MAXI 12/06/2015   Foreign Exchange Future 100,000 12.2873  6,143,650.00 

Sell  5  500,000.00 $ / R MAXI 12/06/2015   Foreign Exchange Future 100,000 12.2898  6,144,900.00 

Sell  5  500,000.00 $ / R MAXI 12/06/2015   Foreign Exchange Future 100,000 12.3223  6,161,150.00 

Sell  5  500,000.00 $ / R MAXI 12/06/2015   Foreign Exchange Future 100,000 12.2958  6,147,900.00 

Buy  5  500,000.00 $ / R MAXI 12/06/2015   Foreign Exchange Future 100,000 12.3125  6,156,250.00 

Sell  5  500,000.00 $ / R MAXI 12/06/2015   Foreign Exchange Future 100,000 12.2689  6,134,450.00 

Sell  5  500,000.00 $ / R MAXI 12/06/2015   Foreign Exchange Future 100,000 12.2986  6,149,300.00 

Sell  5  500,000.00 $ / R MAXI 12/06/2015   Foreign Exchange Future 100,000 12.2998  6,149,900.00 

Buy  5  500,000.00 $ / R MAXI 12/06/2015   Foreign Exchange Future 100,000 12.3068  6,153,400.00 

Buy  5  500,000.00 $ / R MAXI 12/06/2015   Foreign Exchange Future 100,000 12.3223  6,161,150.00 

Sell  5  500,000.00 $ / R MAXI 12/06/2015   Foreign Exchange Future 100,000 12.3068  6,153,400.00 

Sell  6  600,000.00 $ / R MAXI 12/06/2015   Foreign Exchange Future 100,000 12.2741  7,364,460.00 

Buy  6  600,000.00 $ / R MAXI 12/06/2015   Foreign Exchange Future 100,000 12.2741  7,364,460.00 

Total $ / R MAXI Foreign Exchange Future  176  17,600,000.00 

 176  17,600,000.00 

Total Options

Total Futures  216,332,700.00 

 216,332,700.00 

£ / RJun 2015

Buy  2  2,000.00 £ / R 12/06/2015   Foreign Exchange Future 1,000 18.8500  37,700.00 

Sell  2  2,000.00 £ / R 12/06/2015   Foreign Exchange Future 1,000 18.8500  37,700.00 
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Buy  18  18,000.00 £ / R 12/06/2015   Foreign Exchange Future 1,000 18.8099  338,578.20 

Sell  18  18,000.00 £ / R 12/06/2015   Foreign Exchange Future 1,000 18.7201  336,961.80 

Sell  18  18,000.00 £ / R 12/06/2015   Foreign Exchange Future 1,000 18.8099  338,578.20 

Buy  18  18,000.00 £ / R 12/06/2015   Foreign Exchange Future 1,000 18.7201  336,961.80 

Sell  250  250,000.00 £ / R 12/06/2015   Foreign Exchange Future 1,000 18.8093  4,702,325.00 

Sell  250  250,000.00 £ / R 12/06/2015   Foreign Exchange Future 1,000 18.8494  4,712,350.00 

Buy  250  250,000.00 £ / R 12/06/2015   Foreign Exchange Future 1,000 18.8544  4,713,600.00 

Buy  250  250,000.00 £ / R 12/06/2015   Foreign Exchange Future 1,000 18.8143  4,703,575.00 

Sell  250  250,000.00 £ / R 12/06/2015   Foreign Exchange Future 1,000 18.8544  4,713,600.00 

Sell  250  250,000.00 £ / R 12/06/2015   Foreign Exchange Future 1,000 18.8143  4,703,575.00 

Total £ / R Foreign Exchange Future  1,576  1,576,000.00 

 1,576  1,576,000.00 

Total Options

Total Futures  29,675,505.00 

 29,675,505.00 

€ / RJun 2015

Buy  1  1,000.00 € / R 12/06/2015   Foreign Exchange Future 1,000 13.6777  13,677.70 

Sell  1  1,000.00 € / R 12/06/2015   Foreign Exchange Future 1,000 13.8442  13,844.20 

Buy  1  1,000.00 € / R 12/06/2015   Foreign Exchange Future 1,000 13.8442  13,844.20 

Sell  1  1,000.00 € / R 12/06/2015   Foreign Exchange Future 1,000 13.6777  13,677.70 

Sell  5  5,000.00 € / R 12/06/2015   Foreign Exchange Future 1,000 13.6705  68,352.50 

Buy  5  5,000.00 € / R 12/06/2015   Foreign Exchange Future 1,000 13.6705  68,352.50 

Buy  8  8,000.00 € / R 12/06/2015   Foreign Exchange Future 1,000 13.6600  109,280.00 

Sell  8  8,000.00 € / R 12/06/2015   Foreign Exchange Future 1,000 13.6600  109,280.00 

Sell  10  10,000.00 € / R 12/06/2015   Foreign Exchange Future 1,000 13.6535  136,535.00 

Buy  10  10,000.00 € / R 12/06/2015   Foreign Exchange Future 1,000 13.6535  136,535.00 

Sell  13  13,000.00 € / R 12/06/2015   Foreign Exchange Future 1,000 13.6800  177,840.00 

Buy  13  13,000.00 € / R 12/06/2015   Foreign Exchange Future 1,000 13.6800  177,840.00 

Sell  14  14,000.00 € / R 12/06/2015   Foreign Exchange Future 1,000 13.6570  191,198.00 

Buy  14  14,000.00 € / R 12/06/2015   Foreign Exchange Future 1,000 13.6570  191,198.00 

Sell  15  15,000.00 € / R 12/06/2015   Foreign Exchange Future 1,000 13.6548  204,822.00 

Buy  15  15,000.00 € / R 12/06/2015   Foreign Exchange Future 1,000 13.6548  204,822.00 

Sell  20  20,000.00 € / R 12/06/2015   Foreign Exchange Future 1,000 13.8124  276,248.00 

Buy  20  20,000.00 € / R 12/06/2015   Foreign Exchange Future 1,000 13.8124  276,248.00 

Sell  20  20,000.00 € / R 12/06/2015   Foreign Exchange Future 1,000 13.8100  276,200.00 

Sell  20  20,000.00 € / R 12/06/2015   Foreign Exchange Future 1,000 13.8122  276,244.00 

Buy  20  20,000.00 € / R 12/06/2015   Foreign Exchange Future 1,000 13.8100  276,200.00 

Buy  20  20,000.00 € / R 12/06/2015   Foreign Exchange Future 1,000 13.8122  276,244.00 
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Buy  25  25,000.00 € / R 12/06/2015   Foreign Exchange Future 1,000 13.6500  341,250.00 

Sell  25  25,000.00 € / R 12/06/2015   Foreign Exchange Future 1,000 13.6500  341,250.00 

Buy  50  50,000.00 € / R 12/06/2015   Foreign Exchange Future 1,000 13.8520  692,600.00 

Sell  50  50,000.00 € / R 12/06/2015   Foreign Exchange Future 1,000 13.8520  692,600.00 

Total € / R Foreign Exchange Future  404  404,000.00 

 404  404,000.00 

Total Options

Total Futures  5,556,182.80 

 5,556,182.80 

AU$ / RJun 2015

Buy  70  70,000.00 AU$ / R 12/06/2015   Foreign Exchange Future 1,000 9.5935  671,545.00 

Sell  70  70,000.00 AU$ / R 12/06/2015   Foreign Exchange Future 1,000 9.5935  671,545.00 

Buy  250  250,000.00 AU$ / R 12/06/2015   Foreign Exchange Future 1,000 9.5457  2,386,425.00 

Sell  250  250,000.00 AU$ / R 12/06/2015   Foreign Exchange Future 1,000 9.5460  2,386,500.00 

Sell  250  250,000.00 AU$ / R 12/06/2015   Foreign Exchange Future 1,000 9.5457  2,386,425.00 

Buy  250  250,000.00 AU$ / R 12/06/2015   Foreign Exchange Future 1,000 9.5460  2,386,500.00 

Total AU$ / R Foreign Exchange Future  1,140  1,140,000.00 

 1,140  1,140,000.00 

Total Options

Total Futures  10,888,940.00 

 10,888,940.00 

QUANTO € / $Jun 2015

Sell  4  40,000.00 QUANTO € / $ 12/06/2015   Foreign Exchange Future 10,000 1.1130  44,520.00 

Sell  4  40,000.00 QUANTO € / $ 12/06/2015   Foreign Exchange Future 10,000 1.1110  44,440.00 

Buy  4  40,000.00 QUANTO € / $ 12/06/2015   Foreign Exchange Future 10,000 1.1130  44,520.00 

Buy  4  40,000.00 QUANTO € / $ 12/06/2015   Foreign Exchange Future 10,000 1.1110  44,440.00 

Total QUANTO € / $ Foreign Exchange Future  16  160,000.00 

 16  160,000.00 

Total Options

Total Futures  177,920.00 

 177,920.00 

$ / RJun 2015

Buy  2,000  2,000,000.00 $ / R 30/06/2015   Any day expiry 1,000 12.3155  24,631,000.00 

Sell  2,000  2,000,000.00 $ / R 30/06/2015   Any day expiry 1,000 12.3155  24,631,000.00 

Buy  5,500  5,500,000.00 $ / R 02/07/2015   Any day expiry 1,000 97.1900C  12.60  534,545,000.00 

Sell  5,500  5,500,000.00 $ / R 02/07/2015   Any day expiry 1,000 94.6900C  12.60  520,795,000.00 

Buy  5,500  5,500,000.00 $ / R 02/07/2015   Any day expiry 1,000 94.6900C  12.60  520,795,000.00 

Buy  5,500  5,500,000.00 $ / R 02/07/2015   Any day expiry 1,000 36.3700P  11.80  200,035,000.00 

Sell  5,500  5,500,000.00 $ / R 02/07/2015   Any day expiry 1,000 33.8700P  11.80  186,285,000.00 

Buy  5,500  5,500,000.00 $ / R 02/07/2015   Any day expiry 1,000 33.8700P  11.80  186,285,000.00 
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Total $ / R Any day expiry  37,000  37,000,000.00 

 4,000  4,000,000.00 

Total Options

Total Futures

 33,000  33,000,000  2,148,740,000.00 

 49,262,000.00 

 2,198,002,000.00 

$ / RSep 2015

Buy  2  2,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.4305  24,861.00 

Sell  2  2,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.4305  24,861.00 

Buy  2  2,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.5200  25,040.00 

Sell  2  2,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.5200  25,040.00 

Sell  3  3,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.4305  37,291.50 

Buy  3  3,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.4305  37,291.50 

Buy  5  5,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.4410  62,205.00 

Sell  5  5,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.4401  62,200.50 

Buy  5  5,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.4305  62,152.50 

Sell  5  5,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.4305  62,152.50 

Buy  5  5,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.4958  62,479.00 

Buy  5  5,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.4598  62,299.00 

Sell  5  5,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.4598  62,299.00 

Buy  5  5,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.4925  62,462.50 

Buy  5  5,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.4804  62,402.00 

Buy  5  5,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.5012  62,506.00 

Buy  5  5,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.4401  62,200.50 

Buy  5  5,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.4401  62,200.50 

Buy  20  20,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.4324  248,648.00 

Buy  20  20,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.4827  249,654.00 

Sell  20  20,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.4324  248,648.00 

Sell  20  20,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.5136  250,272.00 

Sell  20  20,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.4914  249,828.00 

Sell  20  20,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.5260  250,520.00 

Buy  20  20,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.5136  250,272.00 

Sell  20  20,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.4827  249,654.00 

Buy  20  20,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.5260  250,520.00 

Buy  20  20,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.4914  249,828.00 

Buy  25  25,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.4825  312,062.50 

Buy  25  25,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.4825  312,062.50 

Buy  25  25,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.4735  311,837.50 

Sell  25  25,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.4735  311,837.50 
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Buy  26  26,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.4825  324,545.00 

Sell  30  30,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.4751  374,253.00 

Buy  36  36,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.4825  449,370.00 

Buy  75  75,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.4735  935,512.50 

Sell  75  75,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.4735  935,512.50 

Buy  80  80,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.4931  999,448.00 

Sell  80  80,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.4931  999,448.00 

Buy  100  100,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.4476  1,244,760.00 

Buy  100  100,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.4943  1,249,430.00 

Sell  100  100,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.5176  1,251,760.00 

Sell  100  100,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.4992  1,249,920.00 

Sell  100  100,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.4476  1,244,760.00 

Sell  100  100,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.5190  1,251,900.00 

Sell  100  100,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.4390  1,243,900.00 

Sell  100  100,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.4943  1,249,430.00 

Buy  100  100,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.5045  1,250,450.00 

Buy  100  100,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.4992  1,249,920.00 

Sell  100  100,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.4900  1,249,000.00 

Sell  112  112,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.4825  1,398,040.00 

Sell  195  195,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.4661  2,430,889.50 

Buy  195  195,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.4661  2,430,889.50 

Buy  300  300,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.4822  3,744,660.00 

Sell  500  500,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.4896  6,244,800.00 

Buy  500  500,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.4896  6,244,800.00 

Sell  550  550,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.5170  6,884,350.00 

Buy  550  550,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.5170  6,884,350.00 

Buy  1,000  1,000,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.4670  12,467,000.00 

Sell  1,000  1,000,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.4670  12,467,000.00 

Buy  2,000  2,000,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.4884  24,976,800.00 

Sell  2,000  2,000,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.4884  24,976,800.00 

Total $ / R Foreign Exchange Future  10,778  10,778,000.00 

 10,778  10,778,000.00 

Total Options

Total Futures  134,571,286.00 

 134,571,286.00 

$ / R MAXISep 2015

Buy  1  100,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.4874  1,248,740.00 

Sell  1  100,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.4874  1,248,740.00 

Buy  2  200,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.4832  2,496,640.00 

Buy  2  200,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.4888  2,497,760.00 

Sell  2  200,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.4888  2,497,760.00 

Sell  2  200,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.4832  2,496,640.00 

Buy  4  400,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.5230  5,009,200.00 
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Sell  4  400,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.5230  5,009,200.00 

Sell  5  500,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.4992  6,249,600.00 

Sell  5  500,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.4979  6,248,950.00 

Buy  5  500,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.4816  6,240,800.00 

Buy  5  500,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.4979  6,248,950.00 

Buy  5  500,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.4913  6,245,650.00 

Buy  5  500,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.4992  6,249,600.00 

Sell  5  500,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.4913  6,245,650.00 

Sell  5  500,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.4816  6,240,800.00 

Total $ / R MAXI Foreign Exchange Future  58  5,800,000.00 

 58  5,800,000.00 

Total Options

Total Futures  72,474,680.00 

 72,474,680.00 

£ / RSep 2015

Buy  6  6,000.00 £ / R 14/09/2015   Foreign Exchange Future 1,000 19.1150  114,690.00 

Sell  6  6,000.00 £ / R 14/09/2015   Foreign Exchange Future 1,000 19.1150  114,690.00 

Buy  10  10,000.00 £ / R 14/09/2015   Foreign Exchange Future 1,000 19.0798  190,798.00 

Sell  10  10,000.00 £ / R 14/09/2015   Foreign Exchange Future 1,000 19.0798  190,798.00 

Buy  41  41,000.00 £ / R 14/09/2015   Foreign Exchange Future 1,000 317.5731P  18.50  13,020,497.10 

Sell  43  43,000.00 £ / R 14/09/2015   Foreign Exchange Future 1,000 317.5731P  18.50  13,655,643.30 

Sell  81  81,000.00 £ / R 14/09/2015   Foreign Exchange Future 1,000 317.5731P  18.50  25,723,421.10 

Buy  81  81,000.00 £ / R 14/09/2015   Foreign Exchange Future 1,000 317.5731P  18.50  25,723,421.10 

Buy  84  84,000.00 £ / R 14/09/2015   Foreign Exchange Future 1,000 317.5731P  18.50  26,676,140.40 

Sell  200  200,000.00 £ / R 14/09/2015   Foreign Exchange Future 1,000 19.0398  3,807,960.00 

Buy  200  200,000.00 £ / R 14/09/2015   Foreign Exchange Future 1,000 19.0310  3,806,200.00 

Sell  200  200,000.00 £ / R 14/09/2015   Foreign Exchange Future 1,000 19.0310  3,806,200.00 

Buy  200  200,000.00 £ / R 14/09/2015   Foreign Exchange Future 1,000 19.0398  3,807,960.00 

Sell  400  400,000.00 £ / R 14/09/2015   Foreign Exchange Future 1,000 19.0822  7,632,880.00 

Buy  400  400,000.00 £ / R 14/09/2015   Foreign Exchange Future 1,000 19.0822  7,632,880.00 

Total £ / R Foreign Exchange Future  1,962  1,962,000.00 

 1,632  1,632,000.00 

Total Options

Total Futures

 330  330,000  104,799,123.00 

 31,105,056.00 

 135,904,179.00 

€ / RSep 2015

Buy  5  5,000.00 € / R 14/09/2015   Foreign Exchange Future 1,000 13.8916  69,458.00 
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Buy  5  5,000.00 € / R 14/09/2015   Foreign Exchange Future 1,000 14.0224  70,112.00 

Sell  5  5,000.00 € / R 14/09/2015   Foreign Exchange Future 1,000 14.0224  70,112.00 

Sell  5  5,000.00 € / R 14/09/2015   Foreign Exchange Future 1,000 13.8916  69,458.00 

Sell  20  20,000.00 € / R 14/09/2015   Foreign Exchange Future 1,000 14.0388  280,776.00 

Buy  20  20,000.00 € / R 14/09/2015   Foreign Exchange Future 1,000 14.0388  280,776.00 

Buy  20  20,000.00 € / R 14/09/2015   Foreign Exchange Future 1,000 14.0411  280,822.00 

Sell  20  20,000.00 € / R 14/09/2015   Foreign Exchange Future 1,000 14.0411  280,822.00 

Buy  90  90,000.00 € / R 14/09/2015   Foreign Exchange Future 1,000 14.0457  1,264,113.00 

Buy  110  110,000.00 € / R 14/09/2015   Foreign Exchange Future 1,000 14.0443  1,544,873.00 

Sell  200  200,000.00 € / R 14/09/2015   Foreign Exchange Future 1,000 14.0449  2,808,980.00 

Total € / R Foreign Exchange Future  500  500,000.00 

 500  500,000.00 

Total Options

Total Futures  7,020,302.00 

 7,020,302.00 

AU$ / RSep 2015

Buy  250  250,000.00 AU$ / R 14/09/2015   Foreign Exchange Future 1,000 9.6474  2,411,850.00 

Sell  250  250,000.00 AU$ / R 14/09/2015   Foreign Exchange Future 1,000 9.6456  2,411,400.00 

Sell  250  250,000.00 AU$ / R 14/09/2015   Foreign Exchange Future 1,000 9.6474  2,411,850.00 

Buy  250  250,000.00 AU$ / R 14/09/2015   Foreign Exchange Future 1,000 9.6456  2,411,400.00 

Total AU$ / R Foreign Exchange Future  1,000  1,000,000.00 

 1,000  1,000,000.00 

Total Options

Total Futures  9,646,500.00 

 9,646,500.00 

QUANTO € / $Sep 2015

Buy  25  250,000.00 QUANTO € / $ 14/09/2015   Foreign Exchange Future 10,000 1.1175  279,375.00 

Buy  25  250,000.00 QUANTO € / $ 14/09/2015   Foreign Exchange Future 10,000 1.1184  279,600.00 

Sell  25  250,000.00 QUANTO € / $ 14/09/2015   Foreign Exchange Future 10,000 1.1175  279,375.00 

Total QUANTO € / $ Foreign Exchange Future  75  750,000.00 

 75  750,000.00 

Total Options

Total Futures  838,350.00 

 838,350.00 

$ / RDec 2015

Buy  6  6,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 12.7000  76,200.00 

Sell  6  6,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 12.7000  76,200.00 

Buy  10  10,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 12.6900  126,900.00 

Sell  10  10,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 12.6900  126,900.00 

Buy  62  62,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 235.9674P  12.00  14,629,978.80 
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Buy  81  81,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 235.9674P  12.00  19,113,359.40 

Sell  165  165,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 235.9674P  12.00  38,934,621.00 

Sell  179  179,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 235.9674P  12.00  42,238,164.60 

Buy  363  363,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 235.9674P  12.00  85,656,166.20 

Total $ / R Foreign Exchange Future  882  882,000.00 

 32  32,000.00 

Total Options

Total Futures

 850  850,000  200,572,290.00 

 406,200.00 

 200,978,490.00 

£ / RDec 2015

Sell  41  41,000.00 £ / R 11/12/2015   Foreign Exchange Future 1,000 390.9234C  20.77  16,027,859.40 

Buy  43  43,000.00 £ / R 11/12/2015   Foreign Exchange Future 1,000 390.9234C  20.77  16,809,706.20 

Sell  47  47,000.00 £ / R 11/12/2015   Foreign Exchange Future 1,000 483.7997C  20.33  22,738,585.90 

Buy  48  48,000.00 £ / R 11/12/2015   Foreign Exchange Future 1,000 483.7997C  20.33  23,222,385.60 

Buy  67  67,000.00 £ / R 11/12/2015   Foreign Exchange Future 1,000 483.7997C  20.33  32,414,579.90 

Sell  77  77,000.00 £ / R 11/12/2015   Foreign Exchange Future 1,000 483.7997C  20.33  37,252,576.90 

Buy  81  81,000.00 £ / R 11/12/2015   Foreign Exchange Future 1,000 390.9234C  20.77  31,664,795.40 

Sell  81  81,000.00 £ / R 11/12/2015   Foreign Exchange Future 1,000 390.9234C  20.77  31,664,795.40 

Sell  84  84,000.00 £ / R 11/12/2015   Foreign Exchange Future 1,000 390.9234C  20.77  32,837,565.60 

Sell  85  85,000.00 £ / R 11/12/2015   Foreign Exchange Future 1,000 483.7997C  20.33  41,122,974.50 

Total £ / R Foreign Exchange Future  654  654,000.00 

 0  0.00 

Total Options

Total Futures

 654  654,000  285,755,824.80 

 0.00 

 285,755,824.80 

€ / RDec 2015

Buy  25  25,000.00 € / R 11/12/2015   Foreign Exchange Future 1,000 14.3464  358,660.00 

Sell  25  25,000.00 € / R 11/12/2015   Foreign Exchange Future 1,000 14.3464  358,660.00 

Total € / R Foreign Exchange Future  50  50,000.00 

 50  50,000.00 

Total Options

Total Futures  717,320.00 

 717,320.00 
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 325,049,000.00 Grand Total for Currency Future Detailed Turnover  301,064 

Total Options

Total Futures  266,230  290,215,000.00 

 34,834,000.00  34,834 

 6 315 600 490.60

 2 739 867 237.80

 3 575 733 252.80

Page 16 of 16 2015/06/03, 06:16:15PM


