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Contract Strike Buy/ Number of Contract Foreign Value Price Spot ZAR
Sell Contracts Size Rate  Converted
Amount
Dec 2015 $/R
$ /R 11/12/2015 Foreign Exchange Future Sell 1 1,000 1,000.00 14.3520 14,352.00
$ /R 11/12/2015 Foreign Exchange Future Buy 1 1,000 1,000.00 14.3520 14,352.00
$ /R 11/12/2015 Foreign Exchange Future Sell 2 1,000 2,000.00 14.3815 28,763.00
$ /R 11/12/2015 Foreign Exchange Future Buy 2 1,000 2,000.00 14.3815 28,763.00
$ /R 11/12/2015 Foreign Exchange Future Buy 3 1,000 3,000.00 14.3945 43,183.50
$ /R 11/12/2015 Foreign Exchange Future Buy 3 1,000 3,000.00 14.3856 43,156.80
$ /R 11/12/2015 Foreign Exchange Future Sell 3 1,000 3,000.00 14.3945 43,183.50
$ /R 11/12/2015 Foreign Exchange Future Sell 3 1,000 3,000.00 14.3856 43,156.80
$ /R 11/12/2015 Foreign Exchange Future Buy 3 1,000 3,000.00 14.4035 43,210.50
$ /R 11/12/2015 Foreign Exchange Future Sell 3 1,000 3,000.00 14.3766 43,129.80
$ /R 11/12/2015 Foreign Exchange Future Buy 5 1,000 5,000.00 14.4142 72,071.00
$ /R 11/12/2015 Foreign Exchange Future Buy 5 1,000 5,000.00 14.4025 72,012.50
$ /R 11/12/2015 Foreign Exchange Future Sell 5 1,000 5,000.00 14.4025 72,012.50
$ /R 11/12/2015 Foreign Exchange Future Sell 5 1,000 5,000.00 14.4235 72,117.50
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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Spot ZAR

Put Sell Contracts Size Rate  Converted

Amount
$/R 11/12/2015 Foreign Exchange Future Sell 40 1,000 40,000.00 14.3933 575,732.00
$/R 11/12/2015 Foreign Exchange Future Sell 50 1,000 50,000.00 14.4150 720,750.00
$ /R 11/12/2015 Foreign Exchange Future Buy 50 1,000 50,000.00 14.3833 719,165.00
$/R 11/12/2015 Foreign Exchange Future Buy 50 1,000 50,000.00 14.4150 720,750.00
$ /R 11/12/2015 Foreign Exchange Future Buy 76 1,000 76,000.00 14.3473 1,090,394.80
$ /R 11/12/2015 Foreign Exchange Future Sell 76 1,000 76,000.00 14.3473 1,090,394.80
$ /R 11/12/2015 Foreign Exchange Future Sell 80 1,000 80,000.00 14.3800 1,150,400.00
$ /R 11/12/2015 Foreign Exchange Future Sell 80 1,000 80,000.00 14.3888 1,151,104.00
$ /R 11/12/2015 Foreign Exchange Future Buy 80 1,000 80,000.00 14.3800 1,150,400.00
$ /R 11/12/2015 Foreign Exchange Future Buy 80 1,000 80,000.00 14.3888 1,151,104.00
$ /R 11/12/2015 Foreign Exchange Future Buy 100 1,000 100,000.00 14.3887 1,438,870.00
$ /R 11/12/2015 Foreign Exchange Future Sell 100 1,000 100,000.00 14.3887 1,438,870.00
$ /R 11/12/2015 Foreign Exchange Future Sell 100 1,000 100,000.00 14.3868 1,438,680.00
$ /R 11/12/2015 Foreign Exchange Future Sell 100 1,000 100,000.00 14.4200 1,442,000.00
$ /R 11/12/2015 Foreign Exchange Future Buy 100 1,000 100,000.00 14.3868 1,438,680.00
$ /R 11/12/2015 Foreign Exchange Future Buy 100 1,000 100,000.00 14.4050 1,440,500.00
$ /R 11/12/2015 Foreign Exchange Future Buy 100 1,000 100,000.00 14.4014 1,440,140.00
$ /R 11/12/2015 Foreign Exchange Future Buy 100 1,000 100,000.00 14.4200 1,442,000.00
$ /R 11/12/2015 Foreign Exchange Future Buy 100 1,000 100,000.00 14.3686 1,436,860.00
$ /R 11/12/2015 Foreign Exchange Future Buy 100 1,000 100,000.00 14.4170 1,441,700.00
$/R 11/12/2015 Foreign Exchange Future Buy 100 1,000 100,000.00 14.4200 1,442,000.00
$/R 11/12/2015 Foreign Exchange Future Sell 100 1,000 100,000.00 14.3686 1,436,860.00
$/R 11/12/2015 Foreign Exchange Future Sell 100 1,000 100,000.00 14.4050 1,440,500.00
$/R 11/12/2015 Foreign Exchange Future Sell 100 1,000 100,000.00 14.4014 1,440,140.00
$/R 11/12/2015 Foreign Exchange Future Sell 100 1,000 100,000.00 14.4200 1,442,000.00
$/R 11/12/2015 Foreign Exchange Future Sell 100 1,000 100,000.00 14.4170 1,441,700.00
$/R 11/12/2015 Foreign Exchange Future Sell 1M1 1,000 111,000.00 14.3530 1,593,183.00
$ /R 11/12/2015 Foreign Exchange Future Buy 1M 1,000 111,000.00 14.3530 1,593,183.00
$ /R 11/12/2015 Foreign Exchange Future Buy 120 1,000 120,000.00 14.2528 1,710,336.00
$ /R 11/12/2015 Foreign Exchange Future Sell 125 1,000 125,000.00 14.4164 1,802,050.00
$ /R 11/12/2015 Foreign Exchange Future Buy 125 1,000 125,000.00 14.4164 1,802,050.00
$ /R 11/12/2015 Foreign Exchange Future Buy 148 1,000 148,000.00 14.3859 2,129,113.20
$ /R 11/12/2015 Foreign Exchange Future Buy 200 1,000 200,000.00 14.3715 2,874,300.00
$ /R 11/12/2015 Foreign Exchange Future Sell 200 1,000 200,000.00 14.3715 2,874,300.00
$ /R 11/12/2015 Foreign Exchange Future Buy 200 1,000 200,000.00 14.3567 2,871,340.00
$ /R 11/12/2015 Foreign Exchange Future Sell 200 1,000 200,000.00 14.3567 2,871,340.00
$ /R 11/12/2015 Foreign Exchange Future Buy 200 1,000 200,000.00 14.3522 2,870,440.00
$ /R 11/12/2015 Foreign Exchange Future P 13.68 Buy 302 1,000 302,000.00 38.5100 11,630,020.00
$ /R 11/12/2015 Foreign Exchange Future P 13.68 Sell 302 1,000 302,000.00 38.5100 11,630,020.00
$ /R 11/12/2015 Foreign Exchange Future P 14.30 Sell 313 1,000 313,000.00 229.8600 71,946,180.00
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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Spot ZAR

Put Sell Contracts Size Rate  Converted

Amount
$/R 11/12/2015 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 14.4710 14,471,000.00
$/R 11/12/2015 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 14.3595 14,359,500.00
$ /R 11/12/2015 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 14.3595 14,359,500.00
$/R 11/12/2015 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 14.3595 14,359,500.00
$ /R 11/12/2015 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 14.3595 14,359,500.00
$ /R 11/12/2015 Foreign Exchange Future P 14.30 Sell 1,152 1,000 1,152,000.00 229.8600 264,798,720.00
$ /R 11/12/2015 Foreign Exchange Future P 14.30 Buy 1,152 1,000 1,152,000.00 229.8600 264,798,720.00
$ /R 11/12/2015 Foreign Exchange Future Sell 1,200 1,000 1,200,000.00 14.3428 17,211,360.00
$ /R 11/12/2015 Foreign Exchange Future Buy 1,500 1,000 1,500,000.00 14.3497 21,524,550.00
$ /R 11/12/2015 Foreign Exchange Future Sell 1,500 1,000 1,500,000.00 14.3497 21,524,550.00
$ /R 11/12/2015 Foreign Exchange Future Sell 1,625 1,000 1,625,000.00 14.3530 23,323,625.00
$ /R 11/12/2015 Foreign Exchange Future Buy 1,625 1,000 1,625,000.00 14.3530 23,323,625.00
$ /R 11/12/2015 Foreign Exchange Future Buy 1,760 1,000 1,760,000.00 14.3452 25,247,552.00
$ /R 11/12/2015 Foreign Exchange Future Buy 1,760 1,000 1,760,000.00 14.3512 25,258,112.00
$ /R 11/12/2015 Foreign Exchange Future Sell 1,760 1,000 1,760,000.00 14.3452 25,247,552.00
$ /R 11/12/2015 Foreign Exchange Future Buy 1,920 1,000 1,920,000.00 14.3600 27,571,200.00
$ /R 11/12/2015 Foreign Exchange Future Sell 1,920 1,000 1,920,000.00 14.3530 27,557,760.00
$ /R 11/12/2015 Foreign Exchange Future Buy 1,920 1,000 1,920,000.00 14.3530 27,557,760.00
$ /R 11/12/2015 Foreign Exchange Future Sell 2,425 1,000 2,425,000.00 14.3530 34,806,025.00
$ /R 11/12/2015 Foreign Exchange Future Buy 2,425 1,000 2,425,000.00 14.3530 34,806,025.00
$/R 11/12/2015 Foreign Exchange Future P 13.68 Sell 3,583 1,000 3,583,000.00 38.5100 137,981,330.00
$/R 11/12/2015 Foreign Exchange Future P 13.68 Buy 3,583 1,000 3,583,000.00 38.5100 137,981,330.00
$/R 11/12/2015 Foreign Exchange Future P 14.30 Buy 4,305 1,000 4,305,000.00 229.8600 989,547,300.00
$ /R 11/12/2015 Foreign Exchange Future P 14.30 Sell 4,305 1,000 4,305,000.00 229.8600 989,547,300.00
$/R 11/12/2015 Foreign Exchange Future P 13.68 Buy 5,162 1,000 5,162,000.00 38.5100 198,788,620.00
$ /R 11/12/2015 Foreign Exchange Future P 13.68 Sell 5,162 1,000 5,162,000.00 38.5100 198,788,620.00
$ /R 11/12/2015 Foreign Exchange Future P 14.30 Sell 6,230 1,000 6,230,000.00 229.8600 1,432,027,800.00
$ /R 11/12/2015 Foreign Exchange Future P 14.30 Buy 6,230 1,000 6,230,000.00 229.8600 1,432,027,800.00
$ /R 11/12/2015 Foreign Exchange Future Buy 7,754 1,000 7,754,000.00 14.3859 111,548,268.60
$ /R 11/12/2015 Foreign Exchange Future Buy 10,429 1,000 10,429,000.00 14.3859 150,030,551.10
$ /R 11/12/2015 Foreign Exchange Future Sell 20,030 1,000 20,030,000.00 14.3839 288,109,517.00
$ /R 11/12/2015 Foreign Exchange Future Sell 20,030 1,000 20,030,000.00 14.3859 288,149,577.00
Total Futures 116,829 116,829,000.00 1,680,140,335.50
Total Options 44,000 44,000,000 6,286,840,000.00
Total $ / R Foreign Exchange Future 160,829 160,829,000.00 7,966,980,335.50
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500,000.00
500,000.00
500,000.00
500,000.00
500,000.00
500,000.00
600,000.00
600,000.00
900,000.00
900,000.00
20,000,000.00

20,000,000.00

14.3545
14.3921
14.3571
14.3622
14.3768
14.3796
14.4020
14.4147
14.3704
14.4147
14.3704
14.3796
14.4020
14.3618
14.3523
14.3448
14.3823
14.3545
14.3571
14.3811
14.4241
14.4041
14.3622
14.3823
14.3618
14.3921
14.4041
14.3518
14.3523
14.3448
14.3518
14.3811
14.4241
14.3768
14.3691
14.3691
14.3691
14.3691

7,177,250.00
7,196,050.00
7,178,550.00
7,181,100.00
7,188,400.00
7,189,800.00
7,201,000.00
7,207,350.00
7,185,200.00
7,207,350.00
7,185,200.00
7,189,800.00
7,201,000.00
7,180,900.00
7,176,150.00
7,172,400.00
7,191,150.00
7,177,250.00
7,178,550.00
7,190,550.00
7,212,050.00
7,202,050.00
7,181,100.00
7,191,150.00
7,180,900.00
7,196,050.00
7,202,050.00
7,175,900.00
7,176,150.00
7,172,400.00
7,175,900.00
7,190,550.00
7,212,050.00
7,188,400.00
8,621,460.00
8,621,460.00
12,932,190.00
12,932,190.00
287,519,000.00

287,519,000.00
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Contract Strike Buy/ Number of Contract Foreign Value Price Spot ZAR

Sell Contracts Size Rate  Converted

Amount

Dec 2015 £/R
£/R 11/12/2015 Foreign Exchange Future Buy 25 1,000 25,000.00 21.8382 545,955.00
£/R 11/12/2015 Foreign Exchange Future Sell 25 1,000 25,000.00 21.8384 545,960.00
£/R 11/12/2015 Foreign Exchange Future Sell 25 1,000 25,000.00 21.8382 545,955.00
£ /R 11/12/2015 Foreign Exchange Future Buy 25 1,000 25,000.00 21.8384 545,960.00
£/R 11/12/2015 Foreign Exchange Future Sell 50 1,000 50,000.00 21.9499 1,097,495.00
£/R 11/12/2015 Foreign Exchange Future Buy 50 1,000 50,000.00 21.9499 1,097,495.00
£/R 11/12/2015 Foreign Exchange Future Buy 150 1,000 150,000.00 21.9456 3,291,840.00
£/R 11/12/2015 Foreign Exchange Future Sell 150 1,000 150,000.00 21.9456 3,291,840.00
£/R 11/12/2015 Foreign Exchange Future Buy 200 1,000 200,000.00 21.8947 4,378,940.00
£/R 11/12/2015 Foreign Exchange Future Sell 200 1,000 200,000.00 21.9343 4,386,860.00
£/R 11/12/2015 Foreign Exchange Future Buy 200 1,000 200,000.00 21.9423 4,388,460.00
£/R 11/12/2015 Foreign Exchange Future Buy 200 1,000 200,000.00 21.9324 4,386,480.00
£/R 11/12/2015 Foreign Exchange Future Buy 200 1,000 200,000.00 21.8856 4,377,120.00
£/R 11/12/2015 Foreign Exchange Future Sell 200 1,000 200,000.00 21.9423 4,388,460.00
£/R 11/12/2015 Foreign Exchange Future Sell 200 1,000 200,000.00 21.8947 4,378,940.00
£/R 11/12/2015 Foreign Exchange Future Sell 200 1,000 200,000.00 21.9324 4,386,480.00
£/R 11/12/2015 Foreign Exchange Future Buy 200 1,000 200,000.00 21.9343 4,386,860.00
£/R 11/12/2015 Foreign Exchange Future Sell 200 1,000 200,000.00 21.8856 4,377,120.00
£/R 11/12/2015 Foreign Exchange Future Sell 250 1,000 250,000.00 21.9385 5,484,625.00
£/R 11/12/2015 Foreign Exchange Future Buy 250 1,000 250,000.00 21.9435 5,485,875.00
£/R 11/12/2015 Foreign Exchange Future Sell 250 1,000 250,000.00 21.9435 5,485,875.00
Total Futures 3,250 3,250,000.00 71,254,595.00
Total Options
Total £ / R Foreign Exchange Future 3,250 3,250,000.00 71,254,595.00
Dec 2015 ¥/R

¥ /R 11/12/2015 Foreign Exchange Future Sell 5 100,000 500,000.00 0.1178 58,900.00
¥ /R 11/12/2015 Foreign Exchange Future Buy 5 100,000 500,000.00 0.1172 58,620.00
¥ /R 11/12/2015 Foreign Exchange Future Buy 5 100,000 500,000.00 0.1178 58,900.00
¥ /R 11/12/2015 Foreign Exchange Future Sell 5 100,000 500,000.00 0.1172 58,620.00
¥ /R 11/12/2015 Foreign Exchange Future Sell 150 100,000 15,000,000.00 0.1175 1,762,500.00
¥ /R 11/12/2015 Foreign Exchange Future Buy 150 100,000 15,000,000.00 0.1175 1,762,500.00
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Total Futures

Total Options

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
€/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
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

T U U U U U OOO T T T TV T T T T

15.04
15.04
14.80
14.80
15.04
15.04
14.80
14.80
16.31
16.31
16.31
15.04
15.04
15.04
14.80
14.80
14.80

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

320

O A NN 2 a4 a4 A a oA

100
100
250
250
250
250
1,250
1,250
1,625
1,625
2,500
2,500
3,250
3,250
23,125
23,125
25,000
46,250
46,250
50,000
60,125
60,125
65,000

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

32,000,000.00

32,000,000.00

1,000.00
1,000.00
1,000.00
1,000.00
1,000.00
1,000.00
2,000.00
2,000.00
5,000.00
5,000.00
100,000.00
100,000.00
250,000.00
250,000.00
250,000.00
250,000.00
1,250,000.00
1,250,000.00
1,625,000.00
1,625,000.00
2,500,000.00
2,500,000.00
3,250,000.00
3,250,000.00
23,125,000.00
23,125,000.00
25,000,000.00
46,250,000.00
46,250,000.00
50,000,000.00
60,125,000.00
60,125,000.00
65,000,000.00

15.4915
15.4917
15.4934
15.4934
15.4915
15.4917
15.4963
15.4963
15.5134
15.5134
15.5200
15.5200
15.4721
15.4694
15.4721
15.4694
85.9400
85.9400
41.8700
41.8700
85.9400
85.9400
41.8700
41.8700
15.8600
15.8600
53.8600
85.9400
85.9400
83.9400
41.8700
41.8700
43.8700

3,760,040.00

3,760,040.00

15,491.50
15,491.70
15,493.40
15,493.40
15,491.50
15,491.70
30,992.60
30,992.60
77,567.00
77,567.00
1,552,000.00
1,552,000.00
3,868,025.00
3,867,350.00
3,868,025.00
3,867,350.00
107,425,000.00
107,425,000.00
68,038,750.00
68,038,750.00
214,850,000.00
214,850,000.00
136,077,500.00
136,077,500.00
366,762,500.00
366,762,500.00
1,346,500,000.00
3,974,725,000.00
3,974,725,000.00
4,197,000,000.00
2,517,433,750.00
2,517,433,750.00
2,851,550,000.00
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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price
Put Sell Contracts Size
Total Futures 1,220 1,220,000.00 18,884,822.40
Total Options 416,250 416,250,000 23,165,675,000.00
Total € / R Foreign Exchange Future 417,470 417,470,000.00 23,184,559,822.40
Dec 2015 AU$/R
AU$ / R 11/12/2015 Foreign Exchange Future Buy 250 1,000 250,000.00 10.2211 2,555,275.00
AU$ / R 11/12/2015 Foreign Exchange Future Sell 250 1,000 250,000.00 10.2261 2,556,525.00
AU$ / R 11/12/2015 Foreign Exchange Future Sell 250 1,000 250,000.00 10.2211 2,555,275.00
AU$ /R 11/12/2015 Foreign Exchange Future Buy 250 1,000 250,000.00 10.2261 2,556,525.00
Total Futures 1,000 1,000,000.00 10,223,600.00
Total Options
Total AU$ / R Foreign Exchange Future 1,000 1,000,000.00 10,223,600.00
Jan 2016 $/R
$/R 12/01/2016 Any day expiry Buy 13 1,000 13,000.00 14.4780 188,214.00
$/R 12/01/2016 Any day expiry Sell 13 1,000 13,000.00 14.4780 188,214.00
Total Futures 26 26,000.00 376,428.00
Total Options
Total $ / R Any day expiry 26 26,000.00 376,428.00
Feb 2016 €/R
€/R 19/02/2016 Any day expiry C 16.06 Buy 100 1,000 100,000.00 356.6200 35,662,000.00
€/R 19/02/2016 Any day expiry C 16.06 Sell 100 1,000 100,000.00 356.6200 35,662,000.00
€/R 19/02/2016 Any day expiry P 15.40 Sell 100 1,000 100,000.00 356.6200 35,662,000.00
€/R 19/02/2016 Any day expiry P 15.40 Buy 100 1,000 100,000.00 356.6200 35,662,000.00
Total Futures 0 0.00 0.00
Total Options 400 400,000 142,648,000.00
Total € / R Any day expiry 400 400,000.00 142,648,000.00
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Mar 2016 $/R

$ /R 14/03/2016
$ /R 14/03/2016
$ /R 14/03/2016
$ /R 14/03/2016
$ /R 14/03/2016
$ /R 14/03/2016
$ /R 14/03/2016
$ /R 14/03/2016
$ /R 14/03/2016
$ /R 14/03/2016
$ /R 14/03/2016
$ /R 14/03/2016
$ /R 14/03/2016
$ /R 14/03/2016
$ /R 14/03/2016
$ /R 14/03/2016
$ /R 14/03/2016
$ /R 14/03/2016
$ /R 14/03/2016
$ /R 14/03/2016
$ /R 14/03/2016
$ /R 14/03/2016
$ /R 14/03/2016
$ /R 14/03/2016
$ /R 14/03/2016
$ /R 14/03/2016
$ /R 14/03/2016
$ /R 14/03/2016
$ /R 14/03/2016
$ /R 14/03/2016
$ /R 14/03/2016
$ /R 14/03/2016
$ /R 14/03/2016
$ /R 14/03/2016
$ /R 14/03/2016

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
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future

Buy
Buy
Sell
Sell
Sell
Buy
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Buy
C 14.00 Sell
C 14.00 Buy
Sell
Buy
Sell
Buy
Buy
Buy
Buy
Sell
Sell
Sell
Sell
Buy
Sell
Buy
Buy
Buy
Sell
Sell
Buy
Total Futures

Total Options

Total $ / R Foreign Exchange Future

Mar 2016 $ /R MAXI

$ / R MAXI 14/03/2016 Foreign Exchange Future

[S, NG, G, |

15
76

76
100
100
200
200
200
200
200
200
400
470
470
470
470
500
500
500
500
500
500
500
500
500
500
1,000
1,000
1,000
1,000
12,482

400

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
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

5,000.00
5,000.00
5,000.00
5,000.00
15,000.00
15,000.00
76,000.00
76,000.00
100,000.00
100,000.00
200,000.00
200,000.00
200,000.00
200,000.00
200,000.00
200,000.00
400,000.00
470,000.00
470,000.00
470,000.00
470,000.00
500,000.00
500,000.00
500,000.00
500,000.00
500,000.00
500,000.00
500,000.00
500,000.00
500,000.00
500,000.00
1,000,000.00
1,000,000.00
1,000,000.00
1,000,000.00
12,482,000.00

400,000

12,882,000.00

14.6455
14.6450
14.6455
14.6450
14.6942
14.6942
14.5892
14.5892
14.6244
14.6244
14.6505
14.6505
14.6320
14.6160
893.7900
893.7900
14.6240
14.6285
14.6285
14.6335
14.6310
14.5977
14.6436
14.6135
14.5943
14.6045
14.5977
14.6135
14.6436
14.5943
14.6045
14.3595
14.3595
14.3595
14.3595

73,227.50
73,225.00
73,227.50
73,225.00
220,413.00
220,413.00
1,108,779.20
1,108,779.20
1,462,440.00
1,462,440.00
2,930,100.00
2,930,100.00
2,926,400.00
2,923,200.00
178,758,000.00
178,758,000.00
5,849,600.00
6,875,395.00
6,875,395.00
6,877,745.00
6,876,570.00
7,298,850.00
7,321,800.00
7,306,750.00
7,297,150.00
7,302,250.00
7,298,850.00
7,306,750.00
7,321,800.00
7,297,150.00
7,302,250.00
14,359,500.00
14,359,500.00
14,359,500.00
14,359,500.00
181,432,274.40

357,516,000.00

538,948,274.40

Sell

5

100,000

500,000.00

14.5979

7,298,950.00
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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Spot ZAR
Put Sell Contracts Size Rate  Converted
Amount
$ /R MAXI 14/03/2016 Foreign Exchange Future Buy 5 100,000 500,000.00 14.6194 7,309,700.00
$ /R MAXI 14/03/2016 Foreign Exchange Future Buy 5 100,000 500,000.00 14.5977 7,298,850.00
$ /R MAXI 14/03/2016 Foreign Exchange Future Sell 5 100,000 500,000.00 14.5937 7,296,850.00
$ /R MAXI 14/03/2016 Foreign Exchange Future Buy 5 100,000 500,000.00 14.5979 7,298,950.00
$ /R MAXI 14/03/2016 Foreign Exchange Future Sell 5 100,000 500,000.00 14.6194 7,309,700.00
$ / R MAXI 14/03/2016 Foreign Exchange Future Sell 5 100,000 500,000.00 14.5977 7,298,850.00
$ /R MAXI 14/03/2016 Foreign Exchange Future Buy 5 100,000 500,000.00 14.5995 7,299,750.00
$ /R MAXI 14/03/2016 Foreign Exchange Future Buy 5 100,000 500,000.00 14.5989 7,299,450.00
$ /R MAXI 14/03/2016 Foreign Exchange Future Buy 5 100,000 500,000.00 14.6197 7,309,850.00
$ / R MAXI 14/03/2016 Foreign Exchange Future Buy 5 100,000 500,000.00 14.6254 7,312,700.00
$ / R MAXI 14/03/2016 Foreign Exchange Future Sell 5 100,000 500,000.00 14.5995 7,299,750.00
$ / R MAXI 14/03/2016 Foreign Exchange Future Sell 5 100,000 500,000.00 14.6197 7,309,850.00
$ / R MAXI 14/03/2016 Foreign Exchange Future Sell 5 100,000 500,000.00 14.6254 7,312,700.00
$ / R MAXI 14/03/2016 Foreign Exchange Future Buy 5 100,000 500,000.00 14.5937 7,296,850.00
$ / R MAXI 14/03/2016 Foreign Exchange Future Sell 5 100,000 500,000.00 14.5989 7,299,450.00
$ / R MAXI 14/03/2016 Foreign Exchange Future Sell 7 100,000 700,000.00 14.6450 10,251,500.00
$ / R MAXI 14/03/2016 Foreign Exchange Future Buy 7 100,000 700,000.00 14.6450 10,251,500.00
$ / R MAXI 14/03/2016 Foreign Exchange Future Sell 10 100,000 1,000,000.00 14.6045 14,604,500.00
$ / R MAXI 14/03/2016 Foreign Exchange Future Buy 10 100,000 1,000,000.00 14.6487 14,648,700.00
$ /R MAXI 14/03/2016 Foreign Exchange Future Buy 10 100,000 1,000,000.00 14.6045 14,604,500.00
$ /R MAXI 14/03/2016 Foreign Exchange Future Sell 10 100,000 1,000,000.00 14.6487 14,648,700.00
Total Futures 134 13,400,000.00 195,861,600.00
Total Options
Total $ / R MAXI Foreign Exchange Future 134 13,400,000.00 195,861,600.00
Mar 2016 £/R
£ /R 14/03/2016 Foreign Exchange Future Sell 33 1,000 33,000.00 22.2590 734,547.00
£ /R 14/03/2016 Foreign Exchange Future Buy 33 1,000 33,000.00 22.2590 734,547.00
£/R 14/03/2016 Foreign Exchange Future Sell 150 1,000 150,000.00 22.3129 3,346,935.00
£/R 14/03/2016 Foreign Exchange Future Buy 150 1,000 150,000.00 22.3129 3,346,935.00
Total Futures 366 366,000.00 8,162,964.00
Total Options
Total £ / R Foreign Exchange Future 366 366,000.00 8,162,964.00

Mar 2016 €/R
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€/R 14/03/2016
€/R 14/03/2016
€/R 14/03/2016
€/R 14/03/2016
€/R 14/03/2016
€/R 14/03/2016

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

Mar 2016 SGD/R

SGD /R 14/03/2016 Foreign Exchange Future
SGD /R 14/03/2016 Foreign Exchange Future
SGD /R 14/03/2016 Foreign Exchange Future

Total Futures

Total Options

Total SGD / R Foreign Exchange Future

Jun 2016 $/R

$ /R 13/06/2016
$ /R 13/06/2016

Foreign Exchange Future
Foreign Exchange Future

Total Futures

Total Options

Total $ / R Foreign Exchange Future

Jun 2016 £/R

£/R 13/06/2016
£/R 13/06/2016

Foreign Exchange Future
Foreign Exchange Future

Total Futures

Total Options

Total £ / R Foreign Exchange Future

Buy
Buy
Sell
Sell
Sell
Buy

g a0 g o

350
350
720

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

5,000.00
5,000.00
5,000.00
5,000.00
350,000.00
350,000.00
720,000.00

720,000.00

15.8362
15.8400
15.8362
15.8400
15.7796
15.7796

79,181.00
79,200.00
79,181.00
79,200.00
5,522,860.00
5,522,860.00
11,362,482.00

11,362,482.00

Buy
Sell
Buy

52
52
52
156

1,000
1,000
1,000

52,000.00
52,000.00
52,000.00
156,000.00

156,000.00

10.2365
10.2365
10.2465

532,298.00
532,298.00
532,818.00
1,597,414.00

1,597,414.00

Buy
Sell

10
10
20

1,000
1,000

10,000.00
10,000.00
20,000.00

20,000.00

14.8874
14.8874

148,874.00
148,874.00
297,748.00

297,748.00

Buy
Sell

25
25
50

1,000
1,000

25,000.00
25,000.00
50,000.00

50,000.00

22.5692
22.5692

564,230.00
564,230.00
1,128,460.00

1,128,460.00
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Contract

Total Futures

Total Options

Grand Total for Currency Future Detailed Turnover

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

136,773 201,519,000.00 2472001763.30

461,050 461,050,000.00 29952679000.00

597,823 662,569,000.00 32424680763.30
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