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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Spot ZAR Delta Value
Put Sell Contracts Size Rate Converted
Amount

Aug 2015 NZ$ /R
NZ$ / R 11/08/2015 Any day expiry Sell 4,000 1,000 4,000,000.00 8.3587 33,434,800.00
NZ$ / R 11/08/2015 Any day expiry Buy 4,000 1,000 4,000,000.00 8.3500 33,400,000.00
NZ$ / R 11/08/2015 Any day expiry Buy 4,000 1,000 4,000,000.00 8.3587 33,434,800.00
NZ$ / R 11/08/2015 Any day expiry Sell 4,000 1,000 4,000,000.00 8.3500 33,400,000.00

Total Futures 16,000 16,000,000.00 133,669,600.00

Total Options

Total NZ$ / R Any day expiry 16,000 16,000,000.00 133,669,600.00

Aug 2015 $/R
$ /R 27/08/2015 Any day expiry Sell 12,000 1,000 12,000,000.00 12.7305 152,766,000.00
$ /R 27/08/2015 Any day expiry Buy 12,000 1,000 12,000,000.00 12.7305 152,766,000.00
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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Spot ZAR Delta Value
Put Sell Contracts Size Rate  Converted
Amount
$ /R 14/09/2015 Foreign Exchange Future Buy 10 1,000 10,000.00 12.7960 127,960.00
$ /R 14/09/2015 Foreign Exchange Future Buy 10 1,000 10,000.00 12.7340 127,340.00
$ /R 14/09/2015 Foreign Exchange Future Buy 10 1,000 10,000.00 12.8799 128,799.00
$ /R 14/09/2015 Foreign Exchange Future Sell 10 1,000 10,000.00 12.8060 128,060.00
$ /R 14/09/2015 Foreign Exchange Future Sell 10 1,000 10,000.00 12.8800 128,800.00
$ /R 14/09/2015 Foreign Exchange Future Sell 10 1,000 10,000.00 12.8800 128,800.00
$ /R 14/09/2015 Foreign Exchange Future Buy 10 1,000 10,000.00 12.7877 127,877.00
$ /R 14/09/2015 Foreign Exchange Future Buy 10 1,000 10,000.00 12.8084 128,084.00
$ /R 14/09/2015 Foreign Exchange Future Buy 10 1,000 10,000.00 12.8024 128,024.00
$ /R 14/09/2015 Foreign Exchange Future Sell 10 1,000 10,000.00 12.8799 128,799.00
$ /R 14/09/2015 Foreign Exchange Future Sell 10 1,000 10,000.00 12.8999 128,999.00
$ /R 14/09/2015 Foreign Exchange Future Buy 10 1,000 10,000.00 12.8699 128,699.00
$ /R 14/09/2015 Foreign Exchange Future Sell 10 1,000 10,000.00 12.7571 127,571.00
$ /R 14/09/2015 Foreign Exchange Future Sell 10 1,000 10,000.00 12.7340 127,340.00
$ /R 14/09/2015 Foreign Exchange Future Sell 10 1,000 10,000.00 12.8178 128,178.00
$ /R 14/09/2015 Foreign Exchange Future Sell 10 1,000 10,000.00 12.8699 128,699.00
$ /R 14/09/2015 Foreign Exchange Future Sell 10 1,000 10,000.00 12.8999 128,999.00
$ /R 14/09/2015 Foreign Exchange Future Sell 10 1,000 10,000.00 12.7960 127,960.00
$ /R 14/09/2015 Foreign Exchange Future Sell 10 1,000 10,000.00 12.8084 128,084.00
$ /R 14/09/2015 Foreign Exchange Future Sell 10 1,000 10,000.00 12.8024 128,024.00
$ /R 14/09/2015 Foreign Exchange Future Sell 10 1,000 10,000.00 12.7877 127,877.00
$ /R 14/09/2015 Foreign Exchange Future Buy 10 1,000 10,000.00 12.8060 128,060.00
$ /R 14/09/2015 Foreign Exchange Future Sell 12 1,000 12,000.00 12.7916 153,499.20
$ /R 14/09/2015 Foreign Exchange Future Buy 12 1,000 12,000.00 12.8178 153,813.60
$ /R 14/09/2015 Foreign Exchange Future Buy 12 1,000 12,000.00 12.7916 153,499.20
$ /R 14/09/2015 Foreign Exchange Future Sell 12 1,000 12,000.00 12.8178 153,813.60
$ /R 14/09/2015 Foreign Exchange Future Sell 16 1,000 16,000.00 12.7800 204,480.00
$ /R 14/09/2015 Foreign Exchange Future Buy 16 1,000 16,000.00 12.7800 204,480.00
$ /R 14/09/2015 Foreign Exchange Future Sell 17 1,000 17,000.00 12.7859 217,360.30
$ /R 14/09/2015 Foreign Exchange Future Buy 17 1,000 17,000.00 12.7528 216,797.60
$ /R 14/09/2015 Foreign Exchange Future Sell 17 1,000 17,000.00 12.7528 216,797.60
$ /R 14/09/2015 Foreign Exchange Future Buy 17 1,000 17,000.00 12.7859 217,360.30
$ /R 14/09/2015 Foreign Exchange Future Buy 20 1,000 20,000.00 12.7975 255,950.00
$ /R 14/09/2015 Foreign Exchange Future Buy 20 1,000 20,000.00 12.8635 257,270.00
$ /R 14/09/2015 Foreign Exchange Future Buy 20 1,000 20,000.00 12.8800 257,600.00
$ /R 14/09/2015 Foreign Exchange Future Sell 20 1,000 20,000.00 12.8750 257,500.00
$ /R 14/09/2015 Foreign Exchange Future Sell 20 1,000 20,000.00 12.8635 257,270.00
$ /R 14/09/2015 Foreign Exchange Future Buy 20 1,000 20,000.00 12.8900 257,800.00
$ /R 14/09/2015 Foreign Exchange Future Sell 20 1,000 20,000.00 12.7975 255,950.00
$ /R 14/09/2015 Foreign Exchange Future Buy 20 1,000 20,000.00 12.8723 257,446.00
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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Spot ZAR Delta Value
Put Sell Contracts Size Rate  Converted
Amount
$ /R 14/09/2015 Foreign Exchange Future Buy 50 1,000 50,000.00 12.8900 644,500.00
$ /R 14/09/2015 Foreign Exchange Future Sell 50 1,000 50,000.00 12.7797 638,985.00
$ /R 14/09/2015 Foreign Exchange Future Sell 50 1,000 50,000.00 12.7348 636,740.00
$ /R 14/09/2015 Foreign Exchange Future Sell 50 1,000 50,000.00 12.7348 636,740.00
$ /R 14/09/2015 Foreign Exchange Future Sell 50 1,000 50,000.00 12.8556 642,780.00
$ /R 14/09/2015 Foreign Exchange Future Sell 50 1,000 50,000.00 12.7348 636,740.00
$ /R 14/09/2015 Foreign Exchange Future Sell 50 1,000 50,000.00 12.7348 636,740.00
$ /R 14/09/2015 Foreign Exchange Future Sell 50 1,000 50,000.00 12.7348 636,740.00
$ /R 14/09/2015 Foreign Exchange Future Sell 50 1,000 50,000.00 12.8931 644,655.00
$ /R 14/09/2015 Foreign Exchange Future Sell 50 1,000 50,000.00 12.8900 644,500.00
$ /R 14/09/2015 Foreign Exchange Future Buy 55 1,000 55,000.00 12.8244 705,342.00
$ /R 14/09/2015 Foreign Exchange Future Sell 55 1,000 55,000.00 12.8244 705,342.00
$ /R 14/09/2015 Foreign Exchange Future Buy 60 1,000 60,000.00 12.7975 767,850.00
$ /R 14/09/2015 Foreign Exchange Future Sell 60 1,000 60,000.00 12.7975 767,850.00
$ /R 14/09/2015 Foreign Exchange Future Sell 75 1,000 75,000.00 12.8879 966,592.50
$ /R 14/09/2015 Foreign Exchange Future Buy 100 1,000 100,000.00 12.8600 1,286,000.00
$ /R 14/09/2015 Foreign Exchange Future Buy 100 1,000 100,000.00 12.8480 1,284,800.00
$ /R 14/09/2015 Foreign Exchange Future Sell 100 1,000 100,000.00 12.8800 1,288,000.00
$ /R 14/09/2015 Foreign Exchange Future Sell 100 1,000 100,000.00 12.8353 1,283,530.00
$ /R 14/09/2015 Foreign Exchange Future Sell 100 1,000 100,000.00 12.7925 1,279,250.00
$ /R 14/09/2015 Foreign Exchange Future Buy 100 1,000 100,000.00 12.7925 1,279,250.00
$ /R 14/09/2015 Foreign Exchange Future Buy 100 1,000 100,000.00 12.8380 1,283,800.00
$ /R 14/09/2015 Foreign Exchange Future Buy 100 1,000 100,000.00 12.8277 1,282,770.00
$ /R 14/09/2015 Foreign Exchange Future Buy 100 1,000 100,000.00 12.8148 1,281,480.00
$ /R 14/09/2015 Foreign Exchange Future Buy 100 1,000 100,000.00 12.7755 1,277,550.00
$ /R 14/09/2015 Foreign Exchange Future Sell 100 1,000 100,000.00 12.8480 1,284,800.00
$ /R 14/09/2015 Foreign Exchange Future Buy 100 1,000 100,000.00 12.8353 1,283,530.00
$ /R 14/09/2015 Foreign Exchange Future Sell 100 1,000 100,000.00 12.8931 1,289,310.00
$ /R 14/09/2015 Foreign Exchange Future Buy 100 1,000 100,000.00 12.8800 1,288,000.00
$ /R 14/09/2015 Foreign Exchange Future Buy 100 1,000 100,000.00 12.8800 1,288,000.00
$ /R 14/09/2015 Foreign Exchange Future Sell 100 1,000 100,000.00 12.8972 1,289,720.00
$ /R 14/09/2015 Foreign Exchange Future Buy 100 1,000 100,000.00 12.8800 1,288,000.00
$ /R 14/09/2015 Foreign Exchange Future Sell 100 1,000 100,000.00 12.8600 1,286,000.00
$ /R 14/09/2015 Foreign Exchange Future Sell 100 1,000 100,000.00 12.7348 1,273,480.00
$ /R 14/09/2015 Foreign Exchange Future Sell 100 1,000 100,000.00 12.7348 1,273,480.00
$ /R 14/09/2015 Foreign Exchange Future Sell 100 1,000 100,000.00 12.8800 1,288,000.00
$ /R 14/09/2015 Foreign Exchange Future Buy 1M1 1,000 111,000.00 12.8666 1,428,192.60
$ /R 14/09/2015 Foreign Exchange Future Sell 125 1,000 125,000.00 12.8124 1,601,550.00
$ /R 14/09/2015 Foreign Exchange Future Buy 125 1,000 125,000.00 12.8124 1,601,550.00
$ /R 14/09/2015 Foreign Exchange Future Sell 125 1,000 125,000.00 12.8024 1,600,300.00
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3,214,650.00
3,214,650.00
3,213,325.00
3,213,325.00
3,199,025.00
3,224,275.00
3,199,025.00
3,457,173.20
3,841,500.00
3,864,000.00
3,839,250.00
3,839,250.00
3,841,500.00
4,568,564.70
4,568,564.70
4,568,993.10
5,073,222.80
5,073,222.80
5,887,908.00
5,916,445.50
5,916,445.50
5,925,103.60
5,949,396.00
5,949,396.00
6,023,607.70
6,448,600.00
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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Delta Value
Put Sell Contracts Size
$ /R 14/09/2015 Foreign Exchange Future Buy 500 1,000 500,000.00 12.8289 6,414,450.00
$ /R 14/09/2015 Foreign Exchange Future Sell 500 1,000 500,000.00 12.8932 6,446,600.00
$ /R 14/09/2015 Foreign Exchange Future Buy 500 1,000 500,000.00 12.7380 6,369,000.00
$ /R 14/09/2015 Foreign Exchange Future Sell 500 1,000 500,000.00 12.8142 6,407,100.00
$ /R 14/09/2015 Foreign Exchange Future Sell 500 1,000 500,000.00 12.8289 6,414,450.00
$ /R 14/09/2015 Foreign Exchange Future Buy 500 1,000 500,000.00 12.8932 6,446,600.00
$ /R 14/09/2015 Foreign Exchange Future Buy 500 1,000 500,000.00 12.8646 6,432,300.00
$ /R 14/09/2015 Foreign Exchange Future Buy 500 1,000 500,000.00 12.8651 6,432,550.00
$ /R 14/09/2015 Foreign Exchange Future Buy 500 1,000 500,000.00 12.8192 6,409,600.00
$ /R 14/09/2015 Foreign Exchange Future Buy 500 1,000 500,000.00 12.8752 6,437,600.00
$ /R 14/09/2015 Foreign Exchange Future Buy 500 1,000 500,000.00 12.8802 6,440,100.00
$ /R 14/09/2015 Foreign Exchange Future Sell 500 1,000 500,000.00 12.8928 6,446,400.00
$ /R 14/09/2015 Foreign Exchange Future Buy 500 1,000 500,000.00 12.8242 6,412,100.00
$ /R 14/09/2015 Foreign Exchange Future Sell 500 1,000 500,000.00 12.8003 6,400,150.00
$ /R 14/09/2015 Foreign Exchange Future Sell 500 1,000 500,000.00 12.7800 6,390,000.00
$ /R 14/09/2015 Foreign Exchange Future Sell 500 1,000 500,000.00 12.7280 6,364,000.00
$ /R 14/09/2015 Foreign Exchange Future Buy 500 1,000 500,000.00 12.7800 6,390,000.00
$ /R 14/09/2015 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 12.4760 12,476,000.00
$ /R 14/09/2015 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 13.0510 13,051,000.00
$ /R 14/09/2015 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 12.8755 12,875,500.00
$ /R 14/09/2015 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 12.8001 12,800,100.00
$ /R 14/09/2015 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 12.8972 12,897,200.00
$ /R 14/09/2015 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 12.8727 12,872,700.00
$ /R 14/09/2015 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 12.8830 12,883,000.00
$ /R 14/09/2015 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 12.8598 12,859,800.00
$ /R 14/09/2015 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 12.8655 12,865,500.00
$ /R 14/09/2015 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 12.8880 12,888,000.00
$ /R 14/09/2015 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 12.7975 12,797,500.00
$ /R 14/09/2015 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 12.7975 12,797,500.00
$ /R 14/09/2015 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 12.4810 12,481,000.00
$ /R 14/09/2015 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 12.8947 12,894,700.00
$ /R 14/09/2015 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 12.7976 12,797,600.00
$ /R 14/09/2015 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 12.4810 12,481,000.00
$ /R 14/09/2015 Foreign Exchange Future Buy 1,498 1,000 1,498,000.00 12.8552 19,257,089.60
$ /R 14/09/2015 Foreign Exchange Future Sell 1,498 1,000 1,498,000.00 12.8552 19,257,089.60
$ /R 14/09/2015 Foreign Exchange Future Sell 2,000 1,000 2,000,000.00 12.8825 25,765,000.00
$ /R 14/09/2015 Foreign Exchange Future Sell 2,000 1,000 2,000,000.00 12.8938 25,787,600.00
$ /R 14/09/2015 Foreign Exchange Future Buy 2,000 1,000 2,000,000.00 12.8938 25,787,600.00
$ /R 14/09/2015 Foreign Exchange Future Buy 2,000 1,000 2,000,000.00 12.8825 25,765,000.00
$ /R 14/09/2015 Foreign Exchange Future Sell 4,000 1,000 4,000,000.00 12.8825 51,530,000.00
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$ /R 14/09/2015
$ /R 14/09/2015
$ /R 14/09/2015
$ /R 14/09/2015
$ /R 14/09/2015

Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future

Total $ / R Foreign Exchange Future

Sep 2015 $/R MAXI

$ / R MAXI 14/09/2015
$ / R MAXI 14/09/2015
$ / R MAXI 14/09/2015
$ / R MAXI 14/09/2015
$ / R MAXI 14/09/2015
$ / R MAXI 14/09/2015
$ /R MAXI 14/09/2015
$ /R MAXI 14/09/2015
$ /R MAXI 14/09/2015
$ /R MAXI 14/09/2015
$ /R MAXI 14/09/2015
$ / R MAXI 14/09/2015
$ / R MAXI 14/09/2015
$ / R MAXI 14/09/2015
$ / R MAXI 14/09/2015
$ /R MAXI 14/09/2015
$ / R MAXI 14/09/2015
$ / R MAXI 14/09/2015
$ / R MAXI 14/09/2015
$ / R MAXI 14/09/2015
$ / R MAXI 14/09/2015
$ / R MAXI 14/09/2015
$ / R MAXI 14/09/2015
$ / R MAXI 14/09/2015
$ / R MAXI 14/09/2015
$ / R MAXI 14/09/2015
$ / R MAXI 14/09/2015
$ / R MAXI 14/09/2015
$ / R MAXI 14/09/2015
$ / R MAXI 14/09/2015
$ /R MAXI 14/09/2015
$ /R MAXI 14/09/2015

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
Foreign Exchange Future

Total Futures

Total Options

Sell
Buy
Buy
Sell
Buy

Buy
Sell
Sell
Buy
Buy
Buy
Sell
Sell
Sell
Sell
Sell
Sell
Sell
Buy
Buy
Buy
Buy
Buy
Buy
Sell
Buy
Buy
Buy
Buy
Sell
Sell
Sell
Sell
Buy
Buy
Sell
Buy

4,000
4,000
4,000
9,227
9,430
88,114

W W W W MNDNDNDNMNDNMDNMDNMDN-AR--AOAQAQ A a a a a a a a a a a a a a a a oa

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

100,000
100,000
100,000
100,000
100,000
100,000
100,000
100,000
100,000
100,000
100,000
100,000
100,000
100,000
100,000
100,000
100,000
100,000
100,000
100,000
100,000
100,000
100,000
100,000
100,000
100,000
100,000
100,000
100,000
100,000
100,000
100,000

4,000,000.00
4,000,000.00
4,000,000.00
9,227,000.00
9,430,000.00
88,114,000.00

88,114,000.00

100,000.00
100,000.00
100,000.00
100,000.00
100,000.00
100,000.00
100,000.00
100,000.00
100,000.00
100,000.00
100,000.00
100,000.00
100,000.00
100,000.00
100,000.00
100,000.00
100,000.00
100,000.00
100,000.00
100,000.00
200,000.00
200,000.00
200,000.00
200,000.00
200,000.00
200,000.00
200,000.00
200,000.00
300,000.00
300,000.00
300,000.00
300,000.00

12.8938
12.8938
12.8825
12.7893
12.7893

12.7802
12.8018
12.7783
12.7852
12.7783
12.8018
12.8731
12.8628
12.8682
12.8619
12.7852
12.8774
12.8758
12.8731
12.8619
12.8628
12.8682
12.8774
12.8758
12.7802
12.8740
12.7814
12.8048
12.7704
12.7704
12.8048
12.8740
12.7814
12.8662
12.8194
12.7971
12.7971

51,575,200.00
51,575,200.00
51,530,000.00
118,006,871.10
120,603,099.00
1,130,478,899.80

1,130,478,899.80

1,278,020.00
1,280,180.00
1,277,830.00
1,278,520.00
1,277,830.00
1,280,180.00
1,287,310.00
1,286,280.00
1,286,820.00
1,286,190.00
1,278,520.00
1,287,740.00
1,287,580.00
1,287,310.00
1,286,190.00
1,286,280.00
1,286,820.00
1,287,740.00
1,287,580.00
1,278,020.00
2,574,800.00
2,556,280.00
2,560,960.00
2,554,080.00
2,554,080.00
2,560,960.00
2,574,800.00
2,556,280.00
3,859,860.00
3,845,820.00
3,839,130.00
3,839,130.00
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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Delta Value
Put Sell Contracts Size
$ /R MAXI 14/09/2015 Foreign Exchange Future Sell 3 100,000 300,000.00 12.8662 3,859,860.00
$ /R MAXI 14/09/2015 Foreign Exchange Future Sell 3 100,000 300,000.00 12.8194 3,845,820.00
$ /R MAXI 14/09/2015 Foreign Exchange Future Sell 5 100,000 500,000.00 12.7934 6,396,700.00
$ /R MAXI 14/09/2015 Foreign Exchange Future Buy 5 100,000 500,000.00 12.7934 6,396,700.00
$ / R MAXI 14/09/2015 Foreign Exchange Future Buy 5 100,000 500,000.00 12.8148 6,407,400.00
$ / R MAXI 14/09/2015 Foreign Exchange Future Sell 5 100,000 500,000.00 12.8148 6,407,400.00
$ / R MAXI 14/09/2015 Foreign Exchange Future Sell 6 100,000 600,000.00 12.8732 7,723,920.00
$ / R MAXI 14/09/2015 Foreign Exchange Future Buy 6 100,000 600,000.00 12.8732 7,723,920.00
$ / R MAXI 14/09/2015 Foreign Exchange Future Buy 9 100,000 900,000.00 12.8038 11,523,420.00
$ / R MAXI 14/09/2015 Foreign Exchange Future Sell 9 100,000 900,000.00 12.8038 11,523,420.00
$ / R MAXI 14/09/2015 Foreign Exchange Future Buy 30 100,000 3,000,000.00 12.7580 38,274,000.00
$ / R MAXI 14/09/2015 Foreign Exchange Future Sell 30 100,000 3,000,000.00 12.7580 38,274,000.00
Total Futures 164 16,400,000.00 209,905,680.00
Total Options

Total $ / R MAXI Foreign Exchange Future 164 16,400,000.00 209,905,680.00

Sep 2015 £/R
£/R 14/09/2015 Foreign Exchange Future Buy 1 1,000 1,000.00 20.0284 20,028.40
£ /R 14/09/2015 Foreign Exchange Future Sell 1 1,000 1,000.00 20.0284 20,028.40
£ /R 14/09/2015 Foreign Exchange Future Buy 5 1,000 5,000.00 19.8900 99,450.00
£ /R 14/09/2015 Foreign Exchange Future Sell 5 1,000 5,000.00 19.8900 99,450.00
£ /R 14/09/2015 Foreign Exchange Future Sell 8 1,000 8,000.00 20.0650 160,520.00
£ /R 14/09/2015 Foreign Exchange Future Buy 8 1,000 8,000.00 20.0650 160,520.00
£ /R 14/09/2015 Foreign Exchange Future Buy 10 1,000 10,000.00 19.9292 199,292.00
£ /R 14/09/2015 Foreign Exchange Future Buy 10 1,000 10,000.00 19.9403 199,403.00
£ /R 14/09/2015 Foreign Exchange Future Buy 10 1,000 10,000.00 19.9499 199,499.00
£ /R 14/09/2015 Foreign Exchange Future Buy 10 1,000 10,000.00 19.9752 199,752.00
£ /R 14/09/2015 Foreign Exchange Future Buy 10 1,000 10,000.00 20.0299 200,299.00
£ /R 14/09/2015 Foreign Exchange Future Buy 10 1,000 10,000.00 19.8903 198,903.00
£ /R 14/09/2015 Foreign Exchange Future Buy 10 1,000 10,000.00 19.9503 199,503.00
£ /R 14/09/2015 Foreign Exchange Future Buy 10 1,000 10,000.00 19.9608 199,608.00
£ /R 14/09/2015 Foreign Exchange Future Sell 10 1,000 10,000.00 19.9699 199,699.00
£ /R 14/09/2015 Foreign Exchange Future Buy 10 1,000 10,000.00 19.8934 198,934.00
£ /R 14/09/2015 Foreign Exchange Future Buy 10 1,000 10,000.00 19.9572 199,572.00
£ /R 14/09/2015 Foreign Exchange Future Buy 10 1,000 10,000.00 19.9699 199,699.00
£/R 14/09/2015 Foreign Exchange Future Buy 10 1,000 10,000.00 19.9699 199,699.00
£ /R 14/09/2015 Foreign Exchange Future Sell 10 1,000 10,000.00 19.8934 198,934.00
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£/R 14/09/2015
£/R 14/09/2015
£ /R 14/09/2015
£/R 14/09/2015
£/R 14/09/2015
£ /R 14/09/2015
£/R 14/09/2015
£/R 14/09/2015
£/R 14/09/2015
£/R 14/09/2015
£/R 14/09/2015
£/R 14/09/2015
£/R 14/09/2015
£/R 14/09/2015
£/R 14/09/2015
£/R 14/09/2015
£/R 14/09/2015
£/R 14/09/2015
£/R 14/09/2015
£/R 14/09/2015

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

Total Futures

Total Options

Total £/ R Foreign Exchange Future

Sep 2015 €/R

€/R 14/09/2015
€/R 14/09/2015
€/R 14/09/2015
€/R 14/09/2015
€/R 14/09/2015
€ /R 14/09/2015
€ /R 14/09/2015
€ /R 14/09/2015
€ /R 14/09/2015
€/R 14/09/2015
€/R 14/09/2015
€/R 14/09/2015
€/R 14/09/2015
€/R 14/09/2015
€/R 14/09/2015
€/R 14/09/2015
€/R 14/09/2015

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

Sell
Sell
Sell
Sell
Sell
Sell
Sell
Sell
Sell
Sell
Sell
Buy
Buy
Sell
Sell
Sell
Buy
Buy
Buy
Sell

10
10
10
10
10
10
10
10
10
10
40
40
100
100
100
100
100
100
200
200
1,348

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

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
40,000.00
40,000.00
100,000.00
100,000.00
100,000.00
100,000.00
100,000.00
100,000.00
200,000.00
200,000.00
1,348,000.00

1,348,000.00

19.9499
19.9699
19.9608
19.9752
19.8903
19.9292
20.0299
19.9403
19.9503
19.9572
19.9525
19.9525
20.0049
20.0316
20.0049
19.9688
20.0316
19.9688
19.9686
19.9686

199,499.00
199,699.00
199,608.00
199,752.00
198,903.00
199,292.00
200,299.00
199,403.00
199,503.00
199,572.00
798,100.00
798,100.00
2,000,490.00
2,003,160.00
2,000,490.00
1,996,880.00
2,003,160.00
1,996,880.00
3,993,720.00
3,993,720.00
26,933,022.80

26,933,022.80

Buy
Sell
Buy
Sell
Sell
Buy
Buy
Buy
Buy
Buy
Buy
Buy
Sell
Sell
Sell
Sell
Sell

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

1,000.00

1,000.00

5,000.00

5,000.00

6,000.00
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

14.2201
14.2201
14.0690
14.0690
14.2350
14.1423
14.1750
14.0570
14.0823
14.1080
14.1323
14.1138
14.1750
14.0570
14.0823
14.1080
14.1423

14,220.10

14,220.10

70,345.00

70,345.00

85,410.00
141,423.00
141,750.00
140,570.00
140,823.00
141,080.00
141,323.00
141,138.00
141,750.00
140,570.00
140,823.00
141,080.00
141,423.00
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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Spot ZAR Delta Value
Put Sell Contracts Size Rate Converted
Amount
€/R 14/09/2015 Foreign Exchange Future Sell 10 1,000 10,000.00 14.1138 141,138.00
€/R 14/09/2015 Foreign Exchange Future Sell 10 1,000 10,000.00 14.1323 141,323.00
€/R 14/09/2015 Foreign Exchange Future Sell 12 1,000 12,000.00 14.1576 169,891.20
€/R 14/09/2015 Foreign Exchange Future Buy 12 1,000 12,000.00 14.1576 169,891.20
€/R 14/09/2015 Foreign Exchange Future Buy 15 1,000 15,000.00 14.1160 211,740.00
€/R 14/09/2015 Foreign Exchange Future Sell 15 1,000 15,000.00 14.1160 211,740.00
€/R 14/09/2015 Foreign Exchange Future Sell 25 1,000 25,000.00 14.3098 357,745.00
€/R 14/09/2015 Foreign Exchange Future Sell 47 1,000 47,000.00 14.2268 668,659.60
€/R 14/09/2015 Foreign Exchange Future Buy 47 1,000 47,000.00 14.2268 668,659.60
€/R 14/09/2015 Foreign Exchange Future Buy 70 1,000 70,000.00 14.2660 998,620.00
€/R 14/09/2015 Foreign Exchange Future Sell 70 1,000 70,000.00 14.2660 998,620.00
€/R 14/09/2015 Foreign Exchange Future Buy 80 1,000 80,000.00 14.1396 1,131,168.00
€/R 14/09/2015 Foreign Exchange Future Sell 80 1,000 80,000.00 14.1396 1,131,168.00
€/R 14/09/2015 Foreign Exchange Future Sell 80 1,000 80,000.00 14.1447 1,131,576.00
€/R 14/09/2015 Foreign Exchange Future Buy 80 1,000 80,000.00 14.1447 1,131,576.00
€/R 14/09/2015 Foreign Exchange Future Sell 88 1,000 88,000.00 14.2255 1,251,844.00
€/R 14/09/2015 Foreign Exchange Future Buy 88 1,000 88,000.00 14.2255 1,251,844.00
€/R 14/09/2015 Foreign Exchange Future Buy 100 1,000 100,000.00 14.1685 1,416,850.00
€/R 14/09/2015 Foreign Exchange Future Buy 100 1,000 100,000.00 14.1343 1,413,430.00
€/R 14/09/2015 Foreign Exchange Future Buy 100 1,000 100,000.00 14.1946 1,419,460.00
€/R 14/09/2015 Foreign Exchange Future Sell 100 1,000 100,000.00 14.1968 1,419,680.00
€/R 14/09/2015 Foreign Exchange Future Sell 100 1,000 100,000.00 14.1946 1,419,460.00
€/R 14/09/2015 Foreign Exchange Future Sell 100 1,000 100,000.00 14.1343 1,413,430.00
€/R 14/09/2015 Foreign Exchange Future Sell 100 1,000 100,000.00 14.1685 1,416,850.00
€/R 14/09/2015 Foreign Exchange Future Buy 100 1,000 100,000.00 14.1167 1,411,670.00
€/R 14/09/2015 Foreign Exchange Future Sell 100 1,000 100,000.00 14.2391 1,423,910.00
€/R 14/09/2015 Foreign Exchange Future Buy 100 1,000 100,000.00 14.1968 1,419,680.00
€/R 14/09/2015 Foreign Exchange Future Buy 120 1,000 120,000.00 14.0661 1,687,932.00
€/R 14/09/2015 Foreign Exchange Future Sell 120 1,000 120,000.00 14.0661 1,687,932.00
€/R 14/09/2015 Foreign Exchange Future Sell 144 1,000 144,000.00 14.2404 2,050,617.60
€/R 14/09/2015 Foreign Exchange Future Buy 155 1,000 155,000.00 14.1345 2,190,847.50
€/R 14/09/2015 Foreign Exchange Future Sell 155 1,000 155,000.00 14.1345 2,190,847.50
€/R 14/09/2015 Foreign Exchange Future Buy 165 1,000 165,000.00 14.1256 2,330,724.00
€/R 14/09/2015 Foreign Exchange Future Sell 165 1,000 165,000.00 14.1256 2,330,724.00
€/R 14/09/2015 Foreign Exchange Future Buy 165 1,000 165,000.00 14.1163 2,329,189.50
€/R 14/09/2015 Foreign Exchange Future Buy 200 1,000 200,000.00 14.1693 2,833,860.00
€/R 14/09/2015 Foreign Exchange Future Sell 200 1,000 200,000.00 14.1693 2,833,860.00
€/R 14/09/2015 Foreign Exchange Future Buy 235 1,000 235,000.00 14.1199 3,318,176.50
€/R 14/09/2015 Foreign Exchange Future Buy 250 1,000 250,000.00 14.2468 3,561,700.00
€/R 14/09/2015 Foreign Exchange Future Buy 320 1,000 320,000.00 14.1269 4,520,608.00
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€ /R 14/09/2015
€ /R 14/09/2015
€/R 14/09/2015
€/R 14/09/2015

Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future

Total € / R Foreign Exchange Future

Sep 2015 QUANTO €/$

Total Futures

Total Options

QUANTO €/ $ 14/09/2015
QUANTO €/ $ 14/09/2015
QUANTO €/ $ 14/09/2015
QUANTO €/ $ 14/09/2015

Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future

Total Futures

Total QUANTO €/ $ Foreign Exchange Future

Dec 2015 $/R

$ /R 11/12/2015
$ /R 11/12/2015
$ /R 11/12/2015
$ /R 11/12/2015
$ /R 11/12/2015
$ /R 11/12/2015
$/R 11/12/2015
$/R 11/12/2015
$/R 11/12/2015
$/R 11/12/2015
$/R 11/12/2015
$/R 11/12/2015
$/R 11/12/2015
$/R 11/12/2015
$/R 11/12/2015
$/R 11/12/2015
$ /R 11/12/2015
$ /R 11/12/2015
$ /R 11/12/2015
$ /R 11/12/2015
$ /R 11/12/2015
$ /R 11/12/2015

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

Total Options

Sell
Buy
Sell
Sell

Buy
Sell
Buy
Buy

Buy
Sell
Buy
Sell
Buy
Buy
Sell
Buy
Sell
Sell
Buy
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Buy
Sell
Sell

320
345
345
500

5,871

635
635
635
635

2,540

10
10
10
15
15
20
30
37
37
40
40
50
50
50
50
154
154
200
200
250

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

10,000
10,000
10,000
10,000

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

320,000.00
345,000.00
345,000.00
500,000.00
5,871,000.00

5,871,000.00

6,350,000.00
6,350,000.00
6,350,000.00
6,350,000.00
25,400,000.00

25,400,000.00

1,000.00
1,000.00
10,000.00
10,000.00
10,000.00
15,000.00
15,000.00
20,000.00
30,000.00
37,000.00
37,000.00
40,000.00
40,000.00
50,000.00
50,000.00
50,000.00
50,000.00
154,000.00
154,000.00
200,000.00
200,000.00
250,000.00

14.1269
14.1233
14.1233
14.1180

1.0901
1.0901
1.0905
1.0903

13.0737
13.0737
13.0606
13.1026
13.1026
12.9716
12.9716
13.0070
13.0248
13.0017
13.0017
13.0112
13.0112
13.0557
13.0646
13.0557
13.0646
13.0937
13.0937
12.8980
12.8980
13.0006

4,520,608.00
4,872,538.50
4,872,538.50
7,059,000.00
83,081,620.40

83,081,620.40

6,922,135.00
6,922,135.00
6,924,675.00
6,923,405.00
27,692,350.00

27,692,350.00

13,073.70
13,073.70
130,606.00
131,026.00
131,026.00
194,574.00
194,574.00
260,140.00
390,744.00
481,062.90
481,062.90
520,448.00
520,448.00
652,785.00
653,230.00
652,785.00
653,230.00
2,016,429.80
2,016,429.80
2,579,600.00
2,579,600.00
3,250,150.00
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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Delta Value
Put Sell Contracts Size

$ /R 11/12/2015 Foreign Exchange Future Sell 250 1,000 250,000.00 13.1006 3,275,150.00
$ /R 11/12/2015 Foreign Exchange Future Buy 250 1,000 250,000.00 13.0648 3,266,200.00
$ /R 11/12/2015 Foreign Exchange Future Buy 250 1,000 250,000.00 13.0006 3,250,150.00
$ /R 11/12/2015 Foreign Exchange Future Sell 250 1,000 250,000.00 13.0648 3,266,200.00
$ /R 11/12/2015 Foreign Exchange Future Buy 250 1,000 250,000.00 13.1006 3,275,150.00
$ /R 11/12/2015 Foreign Exchange Future Sell 460 1,000 460,000.00 13.0048 5,982,208.00
$ /R 11/12/2015 Foreign Exchange Future Buy 460 1,000 460,000.00 13.0048 5,982,208.00
$ /R 11/12/2015 Foreign Exchange Future Sell 463 1,000 463,000.00 13.0017 6,019,787.10
$ /R 11/12/2015 Foreign Exchange Future Buy 463 1,000 463,000.00 13.0017 6,019,787.10
$ /R 11/12/2015 Foreign Exchange Future Buy 463 1,000 463,000.00 12.9835 6,011,360.50
$ /R 11/12/2015 Foreign Exchange Future Sell 463 1,000 463,000.00 12.9835 6,011,360.50
$ /R 11/12/2015 Foreign Exchange Future Buy 500 1,000 500,000.00 12.9170 6,458,500.00
$ /R 11/12/2015 Foreign Exchange Future Sell 500 1,000 500,000.00 12.9170 6,458,500.00
$ /R 11/12/2015 Foreign Exchange Future Sell 2,000 1,000 2,000,000.00 12.9802 25,960,400.00
$ /R 11/12/2015 Foreign Exchange Future Buy 2,000 1,000 2,000,000.00 12.9802 25,960,400.00
$ /R 11/12/2015 Foreign Exchange Future Sell 2,000 1,000 2,000,000.00 12.9044 25,808,800.00
$ /R 11/12/2015 Foreign Exchange Future Buy 2,000 1,000 2,000,000.00 12.9044 25,808,800.00
Total Futures 14,446 14,446,000.00 187,331,060.00

Total Options
Total $ / R Foreign Exchange Future 14,446 14,446,000.00 187,331,060.00

Dec 2015 $/R MAXI

$ /R MAXI 11/12/2015 Foreign Exchange Future Buy 1 100,000 100,000.00 13.0845 1,308,450.00
$ / R MAXI 11/12/2015 Foreign Exchange Future Sell 1 100,000 100,000.00 13.0845 1,308,450.00
$ /R MAXI 11/12/2015 Foreign Exchange Future Sell 5 100,000 500,000.00 13.0621 6,531,050.00
$ /R MAXI 11/12/2015 Foreign Exchange Future Sell 5 100,000 500,000.00 13.0165 6,508,250.00
$ /R MAXI 11/12/2015 Foreign Exchange Future Buy 5 100,000 500,000.00 13.0621 6,531,050.00
$ /R MAXI 11/12/2015 Foreign Exchange Future Buy 5 100,000 500,000.00 13.0165 6,508,250.00
$ /R MAXI 11/12/2015 Foreign Exchange Future Buy 6 100,000 600,000.00 13.0845 7,850,700.00
$ /R MAXI 11/12/2015 Foreign Exchange Future Sell 6 100,000 600,000.00 13.0845 7,850,700.00
Total Futures 34 3,400,000.00 44,396,900.00

Total Options
Total $ / R MAXI Foreign Exchange Future 34 3,400,000.00 44,396,900.00

Dec 2015 £/R
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£/R 11/12/2015
£/R 11/12/2015
£/R 11/12/2015
£/R 11/12/2015

Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future

Total £ / R Foreign Exchange Future

Dec 2015 €/R

€/R 11/12/2015
€/R 11/12/2015
€/R 11/12/2015
€/R 11/12/2015
€/R 11/12/2015
€/R 11/12/2015
€/R 11/12/2015
€/R 11/12/2015
€/R 11/12/2015
€/R 11/12/2015
€/R 11/12/2015
€/R 11/12/2015
€/R 11/12/2015
€/R 11/12/2015
€/R 11/12/2015
€/R 11/12/2015

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

Total € / R Foreign Exchange Future

Dec 2015 QUANTO€/$

Total Futures

Total Options

Total Futures

Total Options

QUANTO €/ $ 11/12/2015
QUANTO €/ $ 11/12/2015
QUANTO €/ $ 11/12/2015
QUANTO €/ $ 11/12/2015
QUANTO €/$ 11/12/2015
QUANTO €/$ 11/12/2015
QUANTO €/$ 11/12/2015
QUANTO €/$ 11/12/2015
QUANTO €/$ 11/12/2015
QUANTO €/$ 11/12/2015

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

Sell
Buy
Sell
Buy

100
100
100
100
400

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

100,000.00
100,000.00
100,000.00
100,000.00
400,000.00

400,000.00

20.2140
20.2140
20.2166
20.2166

2,021,400.00
2,021,400.00
2,021,660.00
2,021,660.00
8,086,120.00

8,086,120.00

Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy

12
12
70
70
80
80
88
88
100
100
155
155
320
320
345
345
2,340

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

12,000.00
12,000.00
70,000.00
70,000.00
80,000.00
80,000.00
88,000.00
88,000.00
100,000.00
100,000.00
155,000.00
155,000.00
320,000.00
320,000.00
345,000.00
345,000.00
2,340,000.00

2,340,000.00

14.4061
14.4061
14.2660
14.2660
14.3932
14.3932
14.4740
14.4740
14.3938
14.3938
14.3830
14.3830
14.3754
14.3754
14.3718
14.3718

172,873.20
172,873.20
998,620.00
998,620.00
1,151,456.00
1,151,456.00
1,273,712.00
1,273,712.00
1,439,380.00
1,439,380.00
2,229,365.00
2,229,365.00
4,600,128.00
4,600,128.00
4,958,271.00
4,958,271.00
33,647,610.40

33,647,610.40

Sell
Sell
Buy
Buy
Buy
Buy
Buy
Buy
Buy
Sell

1,270
1,270
1,270
1,270
1,270
1,270
1,270
1,270
2,540
2,540

10,000
10,000
10,000
10,000
10,000
10,000
10,000
10,000
10,000
10,000

12,700,000.00
12,700,000.00
12,700,000.00
12,700,000.00
12,700,000.00
12,700,000.00
12,700,000.00
12,700,000.00
25,400,000.00
25,400,000.00

1094
1055
1094
1055
1098
1059
1057
1096
1070
.1066

A A A A A A A A A A

14,089,380.00
14,039,850.00
14,089,380.00
14,039,850.00
14,094,460.00
14,044,930.00
14,042,390.00
14,091,920.00
28,117,800.00
28,107,640.00
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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Delta Value
Put Sell Contracts Size
QUANTO €/ $ 11/12/2015 Foreign Exchange Future Buy 2,540 10,000 25,400,000.00 1.1066 28,107,640.00
Total Futures 17,780 177,800,000.00 196,865,240.00
Total Options
Total QUANTO €/ $ Foreign Exchange Future 17,780 177,800,000.00 196,865,240.00
Mar 2016 $/R
$ /R 14/03/2016 Foreign Exchange Future Sell 125 1,000 125,000.00 13.3162 1,664,525.00
$ /R 14/03/2016 Foreign Exchange Future Buy 125 1,000 125,000.00 13.3162 1,664,525.00
$ /R 14/03/2016 Foreign Exchange Future Buy 246 1,000 246,000.00 13.3132 3,275,047.20
$ /R 14/03/2016 Foreign Exchange Future Sell 246 1,000 246,000.00 13.3132 3,275,047.20
$ /R 14/03/2016 Foreign Exchange Future Sell 268 1,000 268,000.00 13.3190 3,569,492.00
$ /R 14/03/2016 Foreign Exchange Future Buy 268 1,000 268,000.00 13.3190 3,569,492.00
Total Futures 1,278 1,278,000.00 17,018,128.40
Total Options
Total $ / R Foreign Exchange Future 1,278 1,278,000.00 17,018,128.40
Total Futures 174,315 376,797,000.00 2,404,638,231.80
Total Options
Grand Total for Currency Future Detailed Turnover 174,315 376,797,000.00 2,404,638,231.80
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