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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Spot ZAR
Put Sell Contracts Size Rate Converted
Amount
Jan 2016 $/R
$ /R 15/01/2016 Any day expiry ¢ 15.00 Buy 255 1,000 255,000.00 455.7100 116,206,050.00
$ /R 15/01/2016 Any day expiry ¢ 15.00 Buy 954 1,000 954,000.00 455.7100 434,747,340.00
$ /R 15/01/2016 Any day expiry ¢ 15.00 Buy 3,647 1,000 3,647,000.00 455.7100 1,661,974,370.00
$/R 15/01/2016 Any day expiry ¢ 15.00 Buy 5,144 1,000 5,144,000.00 455.7100 2,344,172,240.00
$/R 15/01/2016 Any day expiry ¢ 15.00 Sell 10,000 1,000 10,000,000.00 455.7100 4,557,100,000.00
Total Futures 0 0.00 0.00
Total Options 20,000 20,000,000 9,114,200,000.00
Total $ / R Any day expiry 20,000 20,000,000.00 9,114,200,000.00
Feb 2016 $/R
$ /R 29/02/2016 Any day expiry Sell 50 1,000 50,000.00 15.1993 759,965.00
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153,250.00
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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Spot ZAR

Put Sell Contracts Size Rate  Converted

Amount
$ /R 14/03/2016 Foreign Exchange Future Sell 20 1,000 20,000.00 15.4000 308,000.00
$ /R 14/03/2016 Foreign Exchange Future Buy 20 1,000 20,000.00 15.4364 308,728.00
$ /R 14/03/2016 Foreign Exchange Future Buy 25 1,000 25,000.00 15.3165 382,912.50
$ /R 14/03/2016 Foreign Exchange Future Buy 25 1,000 25,000.00 15.4755 386,887.50
$ /R 14/03/2016 Foreign Exchange Future Buy 25 1,000 25,000.00 15.4450 386,125.00
$ /R 14/03/2016 Foreign Exchange Future Sell 25 1,000 25,000.00 15.4450 386,125.00
$ /R 14/03/2016 Foreign Exchange Future Sell 25 1,000 25,000.00 15.2950 382,375.00
$ /R 14/03/2016 Foreign Exchange Future Sell 25 1,000 25,000.00 15.4755 386,887.50
$ /R 14/03/2016 Foreign Exchange Future Buy 25 1,000 25,000.00 15.2950 382,375.00
$ /R 14/03/2016 Foreign Exchange Future Sell 50 1,000 50,000.00 15.3200 766,000.00
$ /R 14/03/2016 Foreign Exchange Future Buy 50 1,000 50,000.00 15.2500 762,500.00
$ /R 14/03/2016 Foreign Exchange Future Buy 50 1,000 50,000.00 15.2500 762,500.00
$ /R 14/03/2016 Foreign Exchange Future Buy 50 1,000 50,000.00 15.3200 766,000.00
$ /R 14/03/2016 Foreign Exchange Future Buy 50 1,000 50,000.00 15.3548 767,740.00
$ /R 14/03/2016 Foreign Exchange Future Sell 50 1,000 50,000.00 15.2500 762,500.00
$ /R 14/03/2016 Foreign Exchange Future Sell 50 1,000 50,000.00 15.2500 762,500.00
$ /R 14/03/2016 Foreign Exchange Future Buy 50 1,000 50,000.00 15.2883 764,415.00
$ /R 14/03/2016 Foreign Exchange Future Sell 50 1,000 50,000.00 15.3912 769,560.00
$ /R 14/03/2016 Foreign Exchange Future Sell 50 1,000 50,000.00 15.3548 767,740.00
$ /R 14/03/2016 Foreign Exchange Future Sell 50 1,000 50,000.00 15.2883 764,415.00
$ /R 14/03/2016 Foreign Exchange Future Buy 50 1,000 50,000.00 15.3517 767,585.00
$ /R 14/03/2016 Foreign Exchange Future Sell 50 1,000 50,000.00 15.2850 764,250.00
$ /R 14/03/2016 Foreign Exchange Future Sell 50 1,000 50,000.00 15.3517 767,585.00
$ /R 14/03/2016 Foreign Exchange Future Sell 60 1,000 60,000.00 15.4138 924,828.00
$ /R 14/03/2016 Foreign Exchange Future Buy 60 1,000 60,000.00 15.4138 924,828.00
$ /R 14/03/2016 Foreign Exchange Future Buy 63 1,000 63,000.00 15.4322 972,228.60
$ /R 14/03/2016 Foreign Exchange Future Sell 63 1,000 63,000.00 15.4322 972,228.60
$ /R 14/03/2016 Foreign Exchange Future Sell 80 1,000 80,000.00 15.4000 1,232,000.00
$ /R 14/03/2016 Foreign Exchange Future Sell 94 1,000 94,000.00 15.4682 1,454,010.80
$ /R 14/03/2016 Foreign Exchange Future Sell 100 1,000 100,000.00 15.3434 1,534,340.00
$ /R 14/03/2016 Foreign Exchange Future Buy 100 1,000 100,000.00 15.3300 1,533,000.00
$ /R 14/03/2016 Foreign Exchange Future Buy 100 1,000 100,000.00 15.3560 1,5635,600.00
$ /R 14/03/2016 Foreign Exchange Future Buy 100 1,000 100,000.00 15.2800 1,528,000.00
$ /R 14/03/2016 Foreign Exchange Future Buy 100 1,000 100,000.00 15.3434 1,534,340.00
$ /R 14/03/2016 Foreign Exchange Future Sell 100 1,000 100,000.00 15.4209 1,542,090.00
$ /R 14/03/2016 Foreign Exchange Future Buy 100 1,000 100,000.00 15.4310 1,543,100.00
$ /R 14/03/2016 Foreign Exchange Future Sell 100 1,000 100,000.00 15.3640 1,536,400.00
$ /R 14/03/2016 Foreign Exchange Future Sell 100 1,000 100,000.00 15.4150 1,541,500.00
$ /R 14/03/2016 Foreign Exchange Future Sell 100 1,000 100,000.00 15.3560 1,535,600.00
$ /R 14/03/2016 Foreign Exchange Future Sell 100 1,000 100,000.00 15.4000 1,540,000.00
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1,546,050.00
1,540,200.00
1,545,000.00
1,547,010.00
1,533,000.00
1,545,000.00
1,528,000.00
1,532,000.00
1,541,500.00
1,634,585.50
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2,299,770.00
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3,856,300.00
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3,831,275.00
3,831,250.00
3,831,275.00
3,855,800.00
3,856,300.00
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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Spot ZAR

Put Sell Contracts Size Rate  Converted

Amount
$ /R 14/03/2016 Foreign Exchange Future Sell 250 1,000 250,000.00 15.3403 3,835,075.00
$ /R 14/03/2016 Foreign Exchange Future Sell 250 1,000 250,000.00 15.3403 3,835,075.00
$ /R 14/03/2016 Foreign Exchange Future Sell 250 1,000 250,000.00 15.3382 3,834,550.00
$ /R 14/03/2016 Foreign Exchange Future Sell 250 1,000 250,000.00 15.2915 3,822,875.00
$ /R 14/03/2016 Foreign Exchange Future Sell 250 1,000 250,000.00 15.4232 3,855,800.00
$ /R 14/03/2016 Foreign Exchange Future Sell 250 1,000 250,000.00 15.4430 3,860,750.00
$ /R 14/03/2016 Foreign Exchange Future Buy 250 1,000 250,000.00 15.4430 3,860,750.00
$ /R 14/03/2016 Foreign Exchange Future Buy 250 1,000 250,000.00 15.3313 3,832,825.00
$ /R 14/03/2016 Foreign Exchange Future Sell 300 1,000 300,000.00 15.3682 4,610,460.00
$ /R 14/03/2016 Foreign Exchange Future Buy 300 1,000 300,000.00 15.3682 4,610,460.00
$ /R 14/03/2016 Foreign Exchange Future Sell 305 1,000 305,000.00 15.2777 4,659,698.50
$ /R 14/03/2016 Foreign Exchange Future Buy 386 1,000 386,000.00 14.7200 5,681,920.00
$ /R 14/03/2016 Foreign Exchange Future Sell 386 1,000 386,000.00 15.2702 5,894,297.20
$ /R 14/03/2016 Foreign Exchange Future Buy 386 1,000 386,000.00 15.2702 5,894,297.20
$ /R 14/03/2016 Foreign Exchange Future Sell 386 1,000 386,000.00 14.7200 5,681,920.00
$ /R 14/03/2016 Foreign Exchange Future Buy 400 1,000 400,000.00 15.4529 6,181,160.00
$ /R 14/03/2016 Foreign Exchange Future Sell 400 1,000 400,000.00 15.3210 6,128,400.00
$ /R 14/03/2016 Foreign Exchange Future Sell 400 1,000 400,000.00 15.4529 6,181,160.00
$ /R 14/03/2016 Foreign Exchange Future Sell 417 1,000 417,000.00 15.3111 6,384,728.70
$ /R 14/03/2016 Foreign Exchange Future Sell 430 1,000 430,000.00 15.3900 6,617,700.00
$ /R 14/03/2016 Foreign Exchange Future Buy 437 1,000 437,000.00 14.7200 6,432,640.00
$ /R 14/03/2016 Foreign Exchange Future Sell 437 1,000 437,000.00 15.2702 6,673,077.40
$ /R 14/03/2016 Foreign Exchange Future Sell 437 1,000 437,000.00 14.7200 6,432,640.00
$ /R 14/03/2016 Foreign Exchange Future Buy 437 1,000 437,000.00 15.2702 6,673,077.40
$ /R 14/03/2016 Foreign Exchange Future Buy 500 1,000 500,000.00 15.2740 7,637,000.00
$ /R 14/03/2016 Foreign Exchange Future Sell 500 1,000 500,000.00 15.2912 7,645,600.00
$ /R 14/03/2016 Foreign Exchange Future Sell 500 1,000 500,000.00 15.4700 7,735,000.00
$ /R 14/03/2016 Foreign Exchange Future Buy 500 1,000 500,000.00 15.4489 7,724,450.00
$ /R 14/03/2016 Foreign Exchange Future Buy 500 1,000 500,000.00 15.3012 7,650,600.00
$ /R 14/03/2016 Foreign Exchange Future Sell 500 1,000 500,000.00 15.3603 7,680,150.00
$ /R 14/03/2016 Foreign Exchange Future Sell 500 1,000 500,000.00 15.3371 7,668,550.00
$ /R 14/03/2016 Foreign Exchange Future Buy 500 1,000 500,000.00 15.2717 7,635,850.00
$ /R 14/03/2016 Foreign Exchange Future Buy 500 1,000 500,000.00 15.2787 7,639,350.00
$ /R 14/03/2016 Foreign Exchange Future Sell 500 1,000 500,000.00 15.3386 7,669,300.00
$ /R 14/03/2016 Foreign Exchange Future Sell 500 1,000 500,000.00 15.3386 7,669,300.00
$ /R 14/03/2016 Foreign Exchange Future Sell 500 1,000 500,000.00 15.3403 7,670,150.00
$ /R 14/03/2016 Foreign Exchange Future Sell 500 1,000 500,000.00 15.3361 7,668,050.00
$ /R 14/03/2016 Foreign Exchange Future Buy 500 1,000 500,000.00 15.2717 7,635,850.00
$ /R 14/03/2016 Foreign Exchange Future Buy 500 1,000 500,000.00 15.2780 7,639,000.00
$ /R 14/03/2016 Foreign Exchange Future Buy 500 1,000 500,000.00 15.4577 7,728,850.00
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15.3566
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15.4489
15.4634
15.4000
15.2702
15.2702
15.5424
15.4810
15.4390
15.4725
15.4397
15.3170

7,728,200.00
7,668,500.00
7,735,000.00
7,670,150.00
7,670,150.00
7,668,500.00
7,670,650.00
7,674,500.00
7,670,150.00
7,670,150.00
7,670,150.00
7,671,050.00
7,670,900.00
7,670,400.00
7,670,650.00
7,670,600.00
7,670,100.00
7,669,050.00
7,670,200.00
7,670,750.00
7,670,550.00
7,670,200.00
7,670,400.00
7,670,800.00
7,675,950.00
7,728,850.00
7,728,200.00
7,680,550.00
7,680,100.00
7,731,700.00
7,678,300.00
7,657,000.00
7,657,000.00
7,660,500.00
7,724,450.00
7,731,700.00
8,793,400.00
9,375,902.80
9,375,902.80
15,231,552.00
15,481,000.00
15,439,000.00
15,472,500.00
15,439,700.00
15,317,000.00
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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price
Put Sell Contracts Size
$ /R 14/03/2016 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 15.4397 15,439,700.00
$ /R 14/03/2016 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 15.4725 15,472,500.00
$ /R 14/03/2016 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 15.3309 15,330,900.00
$ /R 14/03/2016 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 15.3190 15,319,000.00
$ /R 14/03/2016 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 15.4760 15,476,000.00
$ /R 14/03/2016 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 15.2680 15,268,000.00
$ /R 14/03/2016 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 15.3324 15,332,400.00
$ /R 14/03/2016 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 15.3170 15,317,000.00
$ /R 14/03/2016 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 15.4405 15,440,500.00
$ /R 14/03/2016 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 15.3224 15,322,400.00
$ /R 14/03/2016 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 15.2680 15,268,000.00
$ /R 14/03/2016 Foreign Exchange Future Sell 1,503 1,000 1,503,000.00 15.2752 22,958,625.60
$ /R 14/03/2016 Foreign Exchange Future Buy 1,670 1,000 1,670,000.00 14.7200 24,582,400.00
$ /R 14/03/2016 Foreign Exchange Future Sell 1,670 1,000 1,670,000.00 14.7200 24,582,400.00
$ /R 14/03/2016 Foreign Exchange Future Sell 2,182 1,000 2,182,000.00 15.4000 33,602,800.00
$ /R 14/03/2016 Foreign Exchange Future Sell 2,750 1,000 2,750,000.00 15.3510 42,215,250.00
$ /R 14/03/2016 Foreign Exchange Future Buy 2,750 1,000 2,750,000.00 15.3510 42,215,250.00
$ /R 14/03/2016 Foreign Exchange Future Sell 3,086 1,000 3,086,000.00 15.4000 47,524,400.00
$ /R 14/03/2016 Foreign Exchange Future Buy 6,000 1,000 6,000,000.00 15.4000 92,400,000.00
$ /R 14/03/2016 Foreign Exchange Future Sell 9,800 1,000 9,800,000.00 15.4424 151,335,520.00
$ /R 14/03/2016 Foreign Exchange Future Buy 9,800 1,000 9,800,000.00 15.4524 151,433,520.00
$ /R 14/03/2016 Foreign Exchange Future Sell 9,900 1,000 9,900,000.00 15.4605 153,058,950.00
$ /R 14/03/2016 Foreign Exchange Future Buy 9,900 1,000 9,900,000.00 15.4020 152,479,800.00
$ /R 14/03/2016 Foreign Exchange Future Buy 10,000 1,000 10,000,000.00 15.4605 154,605,000.00
$ /R 14/03/2016 Foreign Exchange Future Sell 10,000 1,000 10,000,000.00 15.4020 154,020,000.00
$ /R 14/03/2016 Foreign Exchange Future Buy 17,220 1,000 17,220,000.00 15.3530 264,378,660.00
$ /R 14/03/2016 Foreign Exchange Future Sell 17,220 1,000 17,220,000.00 15.3530 264,378,660.00
Total Futures 179,574 179,574,000.00 2,760,013,221.20
Total Options
Total $ / R Foreign Exchange Future 179,574 179,574,000.00 2,760,013,221.20
Mar 2016 $ /R MAXI
$ / R MAXI 14/03/2016 Foreign Exchange Future Sell 1 100,000 100,000.00 15.3544 1,535,440.00
$ / R MAXI 14/03/2016 Foreign Exchange Future Buy 1 100,000 100,000.00 15.3544 1,535,440.00
$ / R MAXI 14/03/2016 Foreign Exchange Future Sell 5 100,000 500,000.00 15.4389 7,719,450.00
$ / R MAXI 14/03/2016 Foreign Exchange Future Buy 5 100,000 500,000.00 15.4389 7,719,450.00
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Total Futures

Total Options

Total $ / R MAXI Foreign Exchange Future

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

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

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

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

12

1,200,000.00

1,200,000.00

18,509,780.00

18,509,780.00

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

a A A

10

10
100
100
100
100
144
144
350
350

1,414

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
1,000.00
3,000.00
10,000.00
10,000.00
100,000.00
100,000.00
100,000.00
100,000.00
144,000.00
144,000.00
350,000.00
350,000.00
1,414,000.00

1,414,000.00

22.9900
23.0800
22.9400
23.0033
22.9554
22.9554
23.0098
23.0100
23.0098
23.0100
22.9791
22.9791
23.0188
23.0188

22,990.00
23,080.00
22,940.00
69,009.90
229,554.00
229,554.00
2,300,980.00
2,301,000.00
2,300,980.00
2,301,000.00
3,308,990.40
3,308,990.40
8,056,580.00
8,056,580.00
32,532,228.70

32,532,228.70

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

350
350

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
1,000.00
3,000.00
5,000.00
5,000.00
5,000.00
5,000.00
10,000.00
10,000.00
350,000.00
350,000.00

16.8350
16.7700
16.6600
16.7550
16.5722
16.8050
16.5722
16.8050
16.6671
16.6671
16.6042
16.6042

16,835.00
16,770.00
16,660.00
50,265.00
82,861.00
84,025.00
82,861.00
84,025.00
166,671.00
166,671.00
5,811,470.00
5,811,470.00
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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Spot ZAR

Put Sell Contracts Size Rate  Converted

Amount
Total Futures 746 746,000.00 12,390,584.00

Total Options
Total € / R Foreign Exchange Future 746 746,000.00 12,390,584.00
Jun 2016 $/R

$ /R 13/06/2016 Foreign Exchange Future Buy 3 1,000 3,000.00 15.6950 47,085.00
$ /R 13/06/2016 Foreign Exchange Future Buy 3 1,000 3,000.00 15.6591 46,977.30
$ /R 13/06/2016 Foreign Exchange Future Buy 3 1,000 3,000.00 15.7100 47,130.00
$ /R 13/06/2016 Foreign Exchange Future Sell 3 1,000 3,000.00 15.6950 47,085.00
$ /R 13/06/2016 Foreign Exchange Future Sell 3 1,000 3,000.00 15.7100 47,130.00
$ /R 13/06/2016 Foreign Exchange Future Sell 3 1,000 3,000.00 15.6591 46,977.30
$ /R 13/06/2016 Foreign Exchange Future Sell 50 1,000 50,000.00 15.6136 780,680.00
$ /R 13/06/2016 Foreign Exchange Future Buy 50 1,000 50,000.00 15.6136 780,680.00
$ /R 13/06/2016 Foreign Exchange Future Sell 100 1,000 100,000.00 15.5841 1,558,410.00
$ /R 13/06/2016 Foreign Exchange Future Sell 100 1,000 100,000.00 15.6420 1,564,200.00
$ /R 13/06/2016 Foreign Exchange Future Sell 100 1,000 100,000.00 15.6313 1,563,130.00
$ /R 13/06/2016 Foreign Exchange Future Sell 100 1,000 100,000.00 15.6214 1,562,140.00
$ /R 13/06/2016 Foreign Exchange Future Sell 100 1,000 100,000.00 15.6365 1,563,650.00
$ /R 13/06/2016 Foreign Exchange Future Sell 100 1,000 100,000.00 15.7313 1,573,130.00
$ /R 13/06/2016 Foreign Exchange Future Sell 100 1,000 100,000.00 15.6261 1,562,610.00
$ /R 13/06/2016 Foreign Exchange Future Sell 100 1,000 100,000.00 15.6779 1,567,790.00
$ /R 13/06/2016 Foreign Exchange Future Sell 100 1,000 100,000.00 15.7318 1,573,180.00
$ /R 13/06/2016 Foreign Exchange Future Sell 100 1,000 100,000.00 15.6803 1,568,030.00
$ /R 13/06/2016 Foreign Exchange Future Sell 100 1,000 100,000.00 15.6283 1,562,830.00
$ /R 13/06/2016 Foreign Exchange Future Sell 100 1,000 100,000.00 15.6254 1,562,540.00
$ /R 13/06/2016 Foreign Exchange Future Buy 100 1,000 100,000.00 15.6803 1,568,030.00
$ /R 13/06/2016 Foreign Exchange Future Buy 100 1,000 100,000.00 15.6283 1,562,830.00
$ /R 13/06/2016 Foreign Exchange Future Buy 100 1,000 100,000.00 15.5841 1,558,410.00
$ /R 13/06/2016 Foreign Exchange Future Buy 100 1,000 100,000.00 15.6779 1,567,790.00
$ /R 13/06/2016 Foreign Exchange Future Buy 100 1,000 100,000.00 15.7313 1,573,130.00
$ /R 13/06/2016 Foreign Exchange Future Buy 100 1,000 100,000.00 15.7318 1,573,180.00
$ /R 13/06/2016 Foreign Exchange Future Buy 100 1,000 100,000.00 15.6254 1,562,540.00
$ /R 13/06/2016 Foreign Exchange Future Buy 100 1,000 100,000.00 15.6313 1,563,130.00
$ /R 13/06/2016 Foreign Exchange Future Buy 100 1,000 100,000.00 15.6214 1,562,140.00
$ /R 13/06/2016 Foreign Exchange Future Buy 100 1,000 100,000.00 15.6261 1,562,610.00
$ /R 13/06/2016 Foreign Exchange Future Buy 100 1,000 100,000.00 15.6365 1,563,650.00
$ /R 13/06/2016 Foreign Exchange Future Buy 100 1,000 100,000.00 15.6420 1,564,200.00
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$ /R 13/06/2016
$ /R 13/06/2016
$ /R 13/06/2016
$ /R 13/06/2016
$ /R 13/06/2016
$ /R 13/06/2016
$ /R 13/06/2016
$ /R 13/06/2016
$ /R 13/06/2016
$ /R 13/06/2016
$ /R 13/06/2016
$ /R 13/06/2016
$ /R 13/06/2016
$ /R 13/06/2016
$ /R 13/06/2016
$ /R 13/06/2016
$ /R 13/06/2016
$ /R 13/06/2016
$ /R 13/06/2016
$ /R 13/06/2016
$ /R 13/06/2016
$ /R 13/06/2016
$ /R 13/06/2016
$ /R 13/06/2016
$ /R 13/06/2016
$ /R 13/06/2016
$ /R 13/06/2016
$ /R 13/06/2016
$ /R 13/06/2016
$ /R 13/06/2016
$ /R 13/06/2016
$ /R 13/06/2016
$ /R 13/06/2016
$ /R 13/06/2016
$ /R 13/06/2016
$ /R 13/06/2016
$ /R 13/06/2016
$ /R 13/06/2016
$ /R 13/06/2016
$ /R 13/06/2016
$ /R 13/06/2016
$ /R 13/06/2016
$ /R 13/06/2016
$ /R 13/06/2016
$ /R 13/06/2016

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

150
150
200
200
200
200
250
250
250
250
300
300
300
300
400
400
400
400
400
400
400
400
400
400
400
400
400
400
400
400
400
400
400
400
400
400
400
400
400
400
400
400
400
400
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
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000

150,000.00
150,000.00
200,000.00
200,000.00
200,000.00
200,000.00
250,000.00
250,000.00
250,000.00
250,000.00
300,000.00
300,000.00
300,000.00
300,000.00
400,000.00
400,000.00
400,000.00
400,000.00
400,000.00
400,000.00
400,000.00
400,000.00
400,000.00
400,000.00
400,000.00
400,000.00
400,000.00
400,000.00
400,000.00
400,000.00
400,000.00
400,000.00
400,000.00
400,000.00
400,000.00
400,000.00
400,000.00
400,000.00
400,000.00
400,000.00
400,000.00
400,000.00
400,000.00
400,000.00
400,000.00

15.7004
15.7004
15.6803
15.6779
15.6803
15.6779
15.7023
15.6758
15.7023
15.6758
15.6779
15.6803
15.6779
15.6803
15.6221
15.6333
15.6239
15.6196
15.6336
15.6803
15.7303
15.6295
15.6239
15.5940
15.7292
15.6153
15.5829
15.6779
15.6283
15.6239
15.6415
15.6394
15.6415
15.6394
15.6283
15.6803
15.6221
15.6153
15.7303
15.6779
15.6239
15.6239
15.6196
15.6336
15.6333

2,355,060.00
2,355,060.00
3,136,060.00
3,135,580.00
3,136,060.00
3,135,580.00
3,925,575.00
3,918,950.00
3,925,575.00
3,918,950.00
4,703,370.00
4,704,090.00
4,703,370.00
4,704,090.00
6,248,840.00
6,253,320.00
6,249,560.00
6,247,840.00
6,253,440.00
6,272,120.00
6,292,120.00
6,251,800.00
6,249,560.00
6,237,600.00
6,291,680.00
6,246,120.00
6,233,160.00
6,271,160.00
6,251,320.00
6,249,560.00
6,256,600.00
6,255,760.00
6,256,600.00
6,255,760.00
6,251,320.00
6,272,120.00
6,248,840.00
6,246,120.00
6,292,120.00
6,271,160.00
6,249,560.00
6,249,560.00
6,247,840.00
6,253,440.00
6,253,320.00
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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Spot ZAR
Put Sell Contracts Size Rate  Converted
Amount
$ /R 13/06/2016 Foreign Exchange Future Buy 400 1,000 400,000.00 15.6295 6,251,800.00
$ /R 13/06/2016 Foreign Exchange Future Buy 400 1,000 400,000.00 15.6239 6,249,560.00
$ /R 13/06/2016 Foreign Exchange Future Buy 400 1,000 400,000.00 15.5829 6,233,160.00
$ /R 13/06/2016 Foreign Exchange Future Buy 400 1,000 400,000.00 15.5940 6,237,600.00
$ /R 13/06/2016 Foreign Exchange Future Buy 400 1,000 400,000.00 15.7292 6,291,680.00
Total Futures 20,218 20,218,000.00 316,387,514.60
Total Options
Total $ / R Foreign Exchange Future 20,218 20,218,000.00 316,387,514.60
Jun 2016 $/R MAXI
$ /R MAXI 13/06/2016 Foreign Exchange Future Sell 5 100,000 500,000.00 15.5831 7,791,550.00
$ /R MAXI 13/06/2016 Foreign Exchange Future Sell 5 100,000 500,000.00 15.5990 7,799,500.00
$ /R MAXI 13/06/2016 Foreign Exchange Future Sell 5 100,000 500,000.00 15.5937 7,796,850.00
$ /R MAXI 13/06/2016 Foreign Exchange Future Sell 5 100,000 500,000.00 15.5966 7,798,300.00
$ /R MAXI 13/06/2016 Foreign Exchange Future Buy 5 100,000 500,000.00 15.5990 7,799,500.00
$ /R MAXI 13/06/2016 Foreign Exchange Future Buy 5 100,000 500,000.00 15.5937 7,796,850.00
$ /R MAXI 13/06/2016 Foreign Exchange Future Buy 5 100,000 500,000.00 15.5966 7,798,300.00
$ / R MAXI 13/06/2016 Foreign Exchange Future Buy 5 100,000 500,000.00 15.5831 7,791,550.00
Total Futures 40 4,000,000.00 62,372,400.00
Total Options
Total $ / R MAXI Foreign Exchange Future 40 4,000,000.00 62,372,400.00
Jun 2016 €/R
€/R 13/06/2016 Foreign Exchange Future Buy 5 1,000 5,000.00 17.1282 85,641.00
€ /R 13/06/2016 Foreign Exchange Future Buy 54 1,000 54,000.00 171178 924,361.20
€ /R 13/06/2016 Foreign Exchange Future Sell 59 1,000 59,000.00 17.1186 1,009,997.40
Total Futures 118 118,000.00 2,019,999.60
Total Options
Total € / R Foreign Exchange Future 118 118,000.00 2,019,999.60
Sep 2016 $/R
$ /R 19/09/2016 Foreign Exchange Future Buy 100 1,000 100,000.00 15.8920 1,589,200.00

Page 11 of 12

2015/12/18, 06:10:09PM



$ /R 19/09/2016 Foreign Exchange Future Sell

Dec 2016 $/R

$ /R 19/12/2016 Foreign Exchange Future
$ /R 19/12/2016 Foreign Exchange Future
$ /R 19/12/2016 Foreign Exchange Future
$ /R 19/12/2016 Foreign Exchange Future
$ /R 19/12/2016 Foreign Exchange Future
$ /R 19/12/2016 Foreign Exchange Future

Total Futures

Total Options

100 1,000 100,000.00 15.8920 1,589,200.00
Total Futures 200 200,000.00 3,178,400.00
Total Options
Total $ / R Foreign Exchange Future 200 200,000.00 3,178,400.00
C 18.89 Sell 170 1,000 170,000.00 657.0000 111,690,000.00
P 15.00 Buy 170 1,000 170,000.00 657.0000 111,690,000.00
C 18.89 Sell 16,830 1,000 16,830,000.00 657.0000 11,057,310,000.00
P 15.00 Buy 16,830 1,000 16,830,000.00 657.0000 11,057,310,000.00
C 18.89 Buy 17,000 1,000 17,000,000.00 657.0000 11,169,000,000.00
P 15.00 Sell 17,000 1,000 17,000,000.00 657.0000 11,169,000,000.00
Total Futures 0 0.00 0.00
Total Options 68,000 68,000,000 44,676,000,000.00
Total $ / R Foreign Exchange Future 68,000 68,000,000.00 44,676,000,000.00
202,422 207,570,000.00 3208924058.10
88,000 88,000,000.00 53790200000.00
290,422 295,570,000.00 56999124058.10

Grand Total for Currency Future Detailed Turnover
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