CURRENCY DERIVATIVES

CURRENCY FUTURES AND OPTIONS DETAILED TURNOVER

DATE: 26/02/2016

Johannesburg
Stock Exchange

One Exchange Square,
Gwen Lane,

Sandown, South Africa
Private Bag X991174
Sandton 2146

Tel: +27 11 520 7000
Fax: +27 11 520 8584

WWW.jse.co.za

Registration number: 2005/022939/06
VAT number: 4080119391

Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Spot ZAR
Put Sell Contracts Size Rate  Converted
Amount
Feb 2016 $/R
$ /R 26/02/2016 Any day expiry Buy 392 1,000 392,000.00 15.9377 6,247,578.40
$ /R 26/02/2016 Any day expiry Sell 392 1,000 392,000.00 15.9377 6,247,578.40
Total Futures 784 784,000.00 12,495,156.80
Total Options
Total $ / R Any day expiry 784 784,000.00 12,495,156.80
Feb 2016 £/R
£ /R 26/02/2016 Any day expiry Buy 163 1,000 163,000.00 22.1769 3,614,834.70
£ /R 26/02/2016 Any day expiry Sell 163 1,000 163,000.00 22.1769 3,614,834.70
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Feb 2016 €/R

€/R 26/02/2016 Any day expiry
€/R 26/02/2016 Any day expiry

Mar 2016 £/R

£/R 07/03/2016 Any day expiry
£/R07/03/2016 Any day expiry

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

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 Any day expiry

Total Futures

Total Options

Total € / R Any day expiry

Total Futures

Total Options

Total £/ R Any day expiry

326

326,000.00

326,000.00

7,229,669.40

7,229,669.40

Buy
Sell

34
34
68

1,000
1,000

34,000.00
34,000.00
68,000.00

68,000.00

17.4715
17.4715

594,031.00
594,031.00
1,188,062.00

1,188,062.00

Buy
Sell

25
25
50

1,000
1,000

25,000.00
25,000.00
50,000.00

50,000.00

21.9165
21.9165

547,912.50
547,912.50
1,095,825.00

1,095,825.00

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

1,000.00
1,000.00
1,000.00
1,000.00
1,000.00
1,000.00
1,000.00
1,000.00
1,000.00
2,000.00
2,000.00
2,000.00
2,000.00
2,000.00
2,000.00
2,000.00
2,000.00
2,000.00

15.8943
15.8000
15.8032
15.7434
15.8943
15.8032
15.6471
15.6471
15.7434
15.8000
15.8000
15.7350
15.5633
15.5633
15.7337
15.7350
15.6471
15.5633

15,894.30
15,800.00
15,803.20
15,743.40
15,894.30
15,803.20
15,647.10
15,647.10
15,743.40
31,600.00
31,600.00
31,470.00
31,126.60
31,126.60
31,467.40
31,470.00
31,294.20
31,126.60
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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 Buy 2 1,000 2,000.00 15.5633 31,126.60
$ /R 14/03/2016 Foreign Exchange Future Buy 2 1,000 2,000.00 15.6471 31,294.20
$ /R 14/03/2016 Foreign Exchange Future Sell 2 1,000 2,000.00 15.7337 31,467.40
$ /R 14/03/2016 Foreign Exchange Future Buy 3 1,000 3,000.00 15.7200 47,160.00
$ /R 14/03/2016 Foreign Exchange Future Sell 3 1,000 3,000.00 15.8000 47,400.00
$ /R 14/03/2016 Foreign Exchange Future Buy 3 1,000 3,000.00 15.7777 47,333.10
$ /R 14/03/2016 Foreign Exchange Future Sell 3 1,000 3,000.00 15.7200 47,160.00
$ /R 14/03/2016 Foreign Exchange Future Sell 3 1,000 3,000.00 15.7777 47,333.10
$ /R 14/03/2016 Foreign Exchange Future Sell 4 1,000 4,000.00 15.7607 63,042.80
$ /R 14/03/2016 Foreign Exchange Future Sell 4 1,000 4,000.00 15.7972 63,188.80
$ /R 14/03/2016 Foreign Exchange Future Buy 4 1,000 4,000.00 15.7607 63,042.80
$ /R 14/03/2016 Foreign Exchange Future Sell 4 1,000 4,000.00 15.5633 62,253.20
$ /R 14/03/2016 Foreign Exchange Future Buy 4 1,000 4,000.00 15.6180 62,472.00
$ /R 14/03/2016 Foreign Exchange Future Buy 4 1,000 4,000.00 15.7877 63,150.80
$ /R 14/03/2016 Foreign Exchange Future Buy 4 1,000 4,000.00 15.7972 63,188.80
$ /R 14/03/2016 Foreign Exchange Future Buy 4 1,000 4,000.00 15.6100 62,440.00
$ /R 14/03/2016 Foreign Exchange Future Buy 4 1,000 4,000.00 15.5633 62,253.20
$ /R 14/03/2016 Foreign Exchange Future Sell 4 1,000 4,000.00 15.6100 62,440.00
$ /R 14/03/2016 Foreign Exchange Future Sell 4 1,000 4,000.00 15.6180 62,472.00
$ /R 14/03/2016 Foreign Exchange Future Sell 4 1,000 4,000.00 15.7877 63,150.80
$ /R 14/03/2016 Foreign Exchange Future Buy 5 1,000 5,000.00 15.8000 79,000.00
$ /R 14/03/2016 Foreign Exchange Future Buy 5 1,000 5,000.00 15.6240 78,120.00
$ /R 14/03/2016 Foreign Exchange Future Sell 5 1,000 5,000.00 15.6664 78,332.00
$ /R 14/03/2016 Foreign Exchange Future Sell 5 1,000 5,000.00 15.5711 77,855.50
$ /R 14/03/2016 Foreign Exchange Future Sell 5 1,000 5,000.00 15.8000 79,000.00
$ /R 14/03/2016 Foreign Exchange Future Sell 5 1,000 5,000.00 15.7231 78,615.50
$ /R 14/03/2016 Foreign Exchange Future Sell 5 1,000 5,000.00 15.9245 79,622.50
$ /R 14/03/2016 Foreign Exchange Future Buy 5 1,000 5,000.00 15.6642 78,321.00
$ /R 14/03/2016 Foreign Exchange Future Buy 5 1,000 5,000.00 15.6700 78,350.00
$ /R 14/03/2016 Foreign Exchange Future Buy 5 1,000 5,000.00 15.5711 77,855.50
$ /R 14/03/2016 Foreign Exchange Future Buy 5 1,000 5,000.00 15.6664 78,332.00
$ /R 14/03/2016 Foreign Exchange Future Buy 5 1,000 5,000.00 15.7231 78,615.50
$ /R 14/03/2016 Foreign Exchange Future Sell 5 1,000 5,000.00 15.6700 78,350.00
$ /R 14/03/2016 Foreign Exchange Future Buy 5 1,000 5,000.00 15.8699 79,349.50
$ /R 14/03/2016 Foreign Exchange Future Buy 5 1,000 5,000.00 15.9245 79,622.50
$ /R 14/03/2016 Foreign Exchange Future Sell 5 1,000 5,000.00 15.6240 78,120.00
$ /R 14/03/2016 Foreign Exchange Future Sell 5 1,000 5,000.00 15.8699 79,349.50
$ /R 14/03/2016 Foreign Exchange Future Sell 5 1,000 5,000.00 15.6642 78,321.00
$ /R 14/03/2016 Foreign Exchange Future Sell 5 1,000 5,000.00 15.8000 79,000.00
$ /R 14/03/2016 Foreign Exchange Future Buy 6 1,000 6,000.00 15.7981 94,788.60
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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
$ /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
$ /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
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
Buy
Sell
Sell
Buy
Sell
Sell
Sell
Buy
Sell
Buy
Sell
Sell
Sell
Sell
Buy
Buy
Buy
Sell
Buy
Buy
Buy
Sell
Sell
Buy
Sell
Sell
Buy
Sell
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Sell
Sell
Buy
Sell
Buy
Sell
Sell
Buy

6 1,000

6 1,000

6 1,000

6 1,000

6 1,000

7 1,000

7 1,000

9 1,000

9 1,000
10 1,000
10 1,000
10 1,000
10 1,000
10 1,000
10 1,000
10 1,000
10 1,000
10 1,000
10 1,000
10 1,000
10 1,000
10 1,000
15 1,000
15 1,000
18 1,000
19 1,000
19 1,000
19 1,000
22 1,000
22 1,000
30 1,000
30 1,000
30 1,000
30 1,000
50 1,000
50 1,000
50 1,000
50 1,000
50 1,000
50 1,000
50 1,000
50 1,000
50 1,000
50 1,000
50 1,000

6,000.00

6,000.00

6,000.00

6,000.00

6,000.00

7,000.00

7,000.00

9,000.00

9,000.00
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
10,000.00
15,000.00
15,000.00
18,000.00
19,000.00
19,000.00
19,000.00
22,000.00
22,000.00
30,000.00
30,000.00
30,000.00
30,000.00
50,000.00
50,000.00
50,000.00
50,000.00
50,000.00
50,000.00
50,000.00
50,000.00
50,000.00
50,000.00
50,000.00

15.8785
15.8000
15.5633
15.5633
15.7981
15.7418
15.7418
15.8000
15.8000
15.7398
15.8000
15.6100
15.6100
15.7859
15.7550
15.7398
15.7434
15.7900
15.6800
15.7900
15.7859
15.7550
15.7260
15.7260
15.8000
15.7295
15.8000
15.7295
15.6600
15.6600
15.7577
15.7570
15.7570
15.7577
15.6280
15.5900
15.5900
16.0153
15.7126
15.7126
15.9095
15.9900
15.7658
15.7559
15.7560

95,271.00

94,800.00

93,379.80

93,379.80

94,788.60
110,192.60
110,192.60
142,200.00
142,200.00
157,398.00
158,000.00
156,100.00
156,100.00
157,859.00
157,550.00
157,398.00
157,434.00
157,900.00
156,800.00
157,900.00
157,859.00
157,550.00
235,890.00
235,890.00
284,400.00
298,860.50
300,200.00
298,860.50
344,520.00
344,520.00
472,731.00
472,710.00
472,710.00
472,731.00
781,400.00
779,500.00
779,500.00
800,765.00
785,630.00
785,630.00
795,475.00
799,500.00
788,290.00
787,795.00
787,800.00
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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 Buy 50 1,000 50,000.00 15.7559 787,795.00
$ /R 14/03/2016 Foreign Exchange Future Buy 50 1,000 50,000.00 16.1250 806,250.00
$ /R 14/03/2016 Foreign Exchange Future Buy 50 1,000 50,000.00 15.7170 785,850.00
$ /R 14/03/2016 Foreign Exchange Future Buy 50 1,000 50,000.00 15.7210 786,050.00
$ /R 14/03/2016 Foreign Exchange Future Buy 50 1,000 50,000.00 15.7980 789,900.00
$ /R 14/03/2016 Foreign Exchange Future Buy 50 1,000 50,000.00 15.9295 796,475.00
$ /R 14/03/2016 Foreign Exchange Future Buy 50 1,000 50,000.00 16.0295 801,475.00
$ /R 14/03/2016 Foreign Exchange Future Buy 50 1,000 50,000.00 15.5963 779,815.00
$ /R 14/03/2016 Foreign Exchange Future Buy 50 1,000 50,000.00 15.6280 781,400.00
$ /R 14/03/2016 Foreign Exchange Future Sell 50 1,000 50,000.00 15.7560 787,800.00
$ /R 14/03/2016 Foreign Exchange Future Sell 50 1,000 50,000.00 15.9900 799,500.00
$ /R 14/03/2016 Foreign Exchange Future Buy 50 1,000 50,000.00 15.9095 795,475.00
$ /R 14/03/2016 Foreign Exchange Future Buy 50 1,000 50,000.00 16.1050 805,250.00
$ /R 14/03/2016 Foreign Exchange Future Sell 50 1,000 50,000.00 16.0295 801,475.00
$ /R 14/03/2016 Foreign Exchange Future Sell 50 1,000 50,000.00 16.1250 806,250.00
$ /R 14/03/2016 Foreign Exchange Future Sell 50 1,000 50,000.00 15.7170 785,850.00
$ /R 14/03/2016 Foreign Exchange Future Sell 50 1,000 50,000.00 16.1050 805,250.00
$ /R 14/03/2016 Foreign Exchange Future Sell 50 1,000 50,000.00 15.7980 789,900.00
$ /R 14/03/2016 Foreign Exchange Future Sell 50 1,000 50,000.00 15.9295 796,475.00
$ /R 14/03/2016 Foreign Exchange Future Sell 50 1,000 50,000.00 15.7210 786,050.00
$ /R 14/03/2016 Foreign Exchange Future Buy 70 1,000 70,000.00 15.7887 1,105,209.00
$ /R 14/03/2016 Foreign Exchange Future Sell 70 1,000 70,000.00 15.7887 1,105,209.00
$ /R 14/03/2016 Foreign Exchange Future Buy 75 1,000 75,000.00 16.1450 1,210,875.00
$ /R 14/03/2016 Foreign Exchange Future Sell 75 1,000 75,000.00 16.1450 1,210,875.00
$ /R 14/03/2016 Foreign Exchange Future Buy 84 1,000 84,000.00 15.8000 1,327,200.00
$ /R 14/03/2016 Foreign Exchange Future Sell 100 1,000 100,000.00 15.7574 1,575,740.00
$ /R 14/03/2016 Foreign Exchange Future Sell 100 1,000 100,000.00 15.9000 1,590,000.00
$ /R 14/03/2016 Foreign Exchange Future Buy 100 1,000 100,000.00 15.9000 1,590,000.00
$ /R 14/03/2016 Foreign Exchange Future Buy 100 1,000 100,000.00 15.5861 1,558,610.00
$ /R 14/03/2016 Foreign Exchange Future Buy 100 1,000 100,000.00 15.5872 1,558,720.00
$ /R 14/03/2016 Foreign Exchange Future Buy 100 1,000 100,000.00 15.9761 1,597,610.00
$ /R 14/03/2016 Foreign Exchange Future Buy 100 1,000 100,000.00 15.7574 1,575,740.00
$ /R 14/03/2016 Foreign Exchange Future Sell 100 1,000 100,000.00 15.6565 1,565,650.00
$ /R 14/03/2016 Foreign Exchange Future Buy 100 1,000 100,000.00 16.0445 1,604,450.00
$ /R 14/03/2016 Foreign Exchange Future Sell 100 1,000 100,000.00 15.5861 1,558,610.00
$ /R 14/03/2016 Foreign Exchange Future Sell 100 1,000 100,000.00 15.5872 1,558,720.00
$ /R 14/03/2016 Foreign Exchange Future Sell 100 1,000 100,000.00 15.9761 1,597,610.00
$ /R 14/03/2016 Foreign Exchange Future Buy 100 1,000 100,000.00 15.6565 1,565,650.00
$ /R 14/03/2016 Foreign Exchange Future Sell 150 1,000 150,000.00 15.7574 2,363,610.00
$ /R 14/03/2016 Foreign Exchange Future Buy 150 1,000 150,000.00 15.7574 2,363,610.00
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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
$ /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
$ /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
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
Buy
Buy
Sell
Buy
Sell
Buy
Buy
Sell
Buy
Buy
Buy
Buy
Buy
Sell
Buy
Buy
Sell
Sell
Sell
Buy
Buy
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Sell
Buy

200
200
200
200
220
220
244
250
250
250
250
250
250
250
300
300
300
384
384
384
490
490
495
495
500
500
500
500
500
500
500
500
500
500
500
500
500
500
500
500
500
500
500
750
750

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

200,000.00
200,000.00
200,000.00
200,000.00
220,000.00
220,000.00
244,000.00
250,000.00
250,000.00
250,000.00
250,000.00
250,000.00
250,000.00
250,000.00
300,000.00
300,000.00
300,000.00
384,000.00
384,000.00
384,000.00
490,000.00
490,000.00
495,000.00
495,000.00
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
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
750,000.00
750,000.00

15.6695
15.6695
15.9797
15.9800
15.7536
15.7536
15.8785
15.8900
16.1400
16.1400
16.1450
15.8738
15.9100
15.8808
15.9514
15.8325
15.8325
15.6845
15.6845
15.6745
15.5729
15.5729
15.6179
15.6179
16.0225
15.9703
16.0225
15.7165
16.0275
15.9538
15.9548
15.9548
15.9653
15.8785
15.8752
15.8739
15.5615
15.5615
15.5615
15.5615
15.9548
15.9548
15.7165
15.8835
15.8835

3,133,900.00
3,133,900.00
3,195,940.00
3,196,000.00
3,465,792.00
3,465,792.00
3,874,354.00
3,972,500.00
4,035,000.00
4,035,000.00
4,036,250.00
3,968,450.00
3,977,500.00
3,970,200.00
4,785,420.00
4,749,750.00
4,749,750.00
6,022,848.00
6,022,848.00
6,019,008.00
7,630,721.00
7,630,721.00
7,730,860.50
7,730,860.50
8,011,250.00
7,985,150.00
8,011,250.00
7,858,250.00
8,013,750.00
7,976,900.00
7,977,400.00
7,977,400.00
7,982,650.00
7,939,250.00
7,937,600.00
7,936,950.00
7,780,750.00
7,780,750.00
7,780,750.00
7,780,750.00
7,977,400.00
7,977,400.00
7,858,250.00
11,912,625.00
11,912,625.00
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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 999 1,000 999,000.00 15.5633 15,547,736.70
$ /R 14/03/2016 Foreign Exchange Future Sell 999 1,000 999,000.00 15.5633 15,547,736.70
$ /R 14/03/2016 Foreign Exchange Future Sell 999 1,000 999,000.00 15.5633 15,547,736.70
$ /R 14/03/2016 Foreign Exchange Future Sell 999 1,000 999,000.00 15.5633 15,547,736.70
$ /R 14/03/2016 Foreign Exchange Future Sell 999 1,000 999,000.00 15.5633 15,547,736.70
$ /R 14/03/2016 Foreign Exchange Future Sell 999 1,000 999,000.00 15.5633 15,547,736.70
$ /R 14/03/2016 Foreign Exchange Future Sell 999 1,000 999,000.00 15.5633 15,547,736.70
$ /R 14/03/2016 Foreign Exchange Future Sell 999 1,000 999,000.00 15.5633 15,547,736.70
$ /R 14/03/2016 Foreign Exchange Future Buy 999 1,000 999,000.00 15.5633 15,547,736.70
$ /R 14/03/2016 Foreign Exchange Future Buy 999 1,000 999,000.00 15.5633 15,547,736.70
$ /R 14/03/2016 Foreign Exchange Future Buy 999 1,000 999,000.00 15.5633 15,547,736.70
$ /R 14/03/2016 Foreign Exchange Future Buy 999 1,000 999,000.00 15.5633 15,547,736.70
$ /R 14/03/2016 Foreign Exchange Future Buy 999 1,000 999,000.00 15.5633 15,547,736.70
$ /R 14/03/2016 Foreign Exchange Future Buy 999 1,000 999,000.00 15.5633 15,547,736.70
$ /R 14/03/2016 Foreign Exchange Future Buy 999 1,000 999,000.00 15.5633 15,547,736.70
$ /R 14/03/2016 Foreign Exchange Future Buy 999 1,000 999,000.00 15.5633 15,547,736.70
$ /R 14/03/2016 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 15.9583 15,958,300.00
$ /R 14/03/2016 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 15.9795 15,979,500.00
$ /R 14/03/2016 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 15.7345 15,734,500.00
$ /R 14/03/2016 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 15.7345 15,734,500.00
$ /R 14/03/2016 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 15.7295 15,729,500.00
$ /R 14/03/2016 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 15.9875 15,987,500.00
$ /R 14/03/2016 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 15.9875 15,987,500.00
$ /R 14/03/2016 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 15.9795 15,979,500.00
$ /R 14/03/2016 Foreign Exchange Future Buy 1,250 1,000 1,250,000.00 16.0340 20,042,500.00
$ /R 14/03/2016 Foreign Exchange Future Sell 1,250 1,000 1,250,000.00 16.0340 20,042,500.00
$ /R 14/03/2016 Foreign Exchange Future P 15.50 Sell 1,300 1,000 1,300,000.00 142.7500 185,575,000.00
$ /R 14/03/2016 Foreign Exchange Future P 15.50 Sell 1,300 1,000 1,300,000.00 147.7500 192,075,000.00
$ /R 14/03/2016 Foreign Exchange Future P 15.50 Buy 1,300 1,000 1,300,000.00 147.7500 192,075,000.00
$ /R 14/03/2016 Foreign Exchange Future Sell 2,000 1,000 2,000,000.00 15.8764 31,752,800.00
$ /R 14/03/2016 Foreign Exchange Future Sell 2,000 1,000 2,000,000.00 16.0247 32,049,400.00
$ /R 14/03/2016 Foreign Exchange Future Buy 2,000 1,000 2,000,000.00 15.8764 31,752,800.00
$ /R 14/03/2016 Foreign Exchange Future Buy 2,000 1,000 2,000,000.00 16.0297 32,059,400.00
$ /R 14/03/2016 Foreign Exchange Future Buy 8,000 1,000 8,000,000.00 15.9100 127,280,000.00
$ /R 14/03/2016 Foreign Exchange Future Sell 8,000 1,000 8,000,000.00 15.9100 127,280,000.00
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Total Futures

Total Options

Total $ / R Foreign Exchange Future

Mar 2016 $ /R MAXI

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

Mar 2016 £/R

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

72,922,000.00

3,900,000

76,822,000.00

1,153,098,543.20

569,725,000.00

1,722,823,543.20

Buy
Sell
Sell
Sell
Buy
Buy
Buy
Sell
Sell
Buy
Sell
Sell
Sell
Buy
Buy
Buy
Sell
Buy
Total Futures

Total Options

Total $ / R MAXI Foreign Exchange Future

£/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

[S, IS, IS, BN, BRNS, BNS, BENS, BNG, BS, TG ) I A N

~
N

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

100,000.00
100,000.00
300,000.00
300,000.00
300,000.00
300,000.00
400,000.00
400,000.00
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
7,200,000.00

7,200,000.00

15.5889
15.5889
15.6557
15.6498
15.6498
15.6557
15.7183
15.7183
15.6220
15.7151
15.7546
15.7412
15.7324
15.6220
15.7412
15.7324
15.7151
15.7546

1,558,890.00
1,558,890.00
4,696,710.00
4,694,940.00
4,694,940.00
4,696,710.00
6,287,320.00
6,287,320.00
7,811,000.00
7,857,550.00
7,877,300.00
7,870,600.00
7,866,200.00
7,811,000.00
7,870,600.00
7,866,200.00
7,857,550.00
7,877,300.00
113,041,020.00

113,041,020.00

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

56
56
59
59
150
150
280
280
280
280
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

56,000.00
56,000.00
59,000.00
59,000.00
150,000.00
150,000.00
280,000.00
280,000.00
280,000.00
280,000.00
350,000.00
350,000.00

21.9719
21.9719
22.1615
22.1615
22.2740
22.2740
21.9818
21.9715
21.9715
21.9818
21.9685
22.1863

1,230,426.40
1,230,426.40
1,307,528.50
1,307,528.50
3,341,100.00
3,341,100.00
6,154,904.00
6,152,020.00
6,152,020.00
6,154,904.00
7,688,975.00
7,765,205.00
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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 350 1,000 350,000.00 21.9685 7,688,975.00
£ /R 14/03/2016 Foreign Exchange Future Buy 350 1,000 350,000.00 22.1863 7,765,205.00
Total Futures 3,050 3,050,000.00 67,280,317.80
Total Options
Total £/ R Foreign Exchange Future 3,050 3,050,000.00 67,280,317.80
Mar 2016 €/R
€/R 14/03/2016 Foreign Exchange Future Buy 10 1,000 10,000.00 17.3509 173,509.00
€/R 14/03/2016 Foreign Exchange Future Buy 10 1,000 10,000.00 17.3761 173,761.00
€/R 14/03/2016 Foreign Exchange Future Sell 20 1,000 20,000.00 17.3635 347,270.00
€/R 14/03/2016 Foreign Exchange Future Buy 250 1,000 250,000.00 17.3175 4,329,375.00
€/R 14/03/2016 Foreign Exchange Future Sell 250 1,000 250,000.00 17.3761 4,344,025.00
€/R 14/03/2016 Foreign Exchange Future Buy 250 1,000 250,000.00 17.3761 4,344,025.00
€/R 14/03/2016 Foreign Exchange Future Sell 250 1,000 250,000.00 17.3175 4,329,375.00
€/R 14/03/2016 Foreign Exchange Future Buy 480 1,000 480,000.00 17.3181 8,312,688.00
€/R 14/03/2016 Foreign Exchange Future Sell 480 1,000 480,000.00 17.3181 8,312,688.00
Total Futures 2,000 2,000,000.00 34,666,716.00
Total Options
Total € / R Foreign Exchange Future 2,000 2,000,000.00 34,666,716.00
Mar 2016 AU$ /R
AU$ / R 14/03/2016 Foreign Exchange Future Buy 8 1,000 8,000.00 11.3199 90,559.20
AU$ / R 14/03/2016 Foreign Exchange Future Sell 8 1,000 8,000.00 11.3199 90,559.20
AU$ / R 14/03/2016 Foreign Exchange Future Sell 250 1,000 250,000.00 11.4672 2,866,800.00
AU$ / R 14/03/2016 Foreign Exchange Future Sell 250 1,000 250,000.00 11.3325 2,833,125.00
AU$ / R 14/03/2016 Foreign Exchange Future Buy 250 1,000 250,000.00 11.3325 2,833,125.00
AU$ / R 14/03/2016 Foreign Exchange Future Sell 250 1,000 250,000.00 11.3011 2,825,275.00
AU$ / R 14/03/2016 Foreign Exchange Future Buy 250 1,000 250,000.00 11.3011 2,825,275.00
AUS$ / R 14/03/2016 Foreign Exchange Future Buy 250 1,000 250,000.00 11.4672 2,866,800.00
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Total Futures

Total Options

Total AU$ / R Foreign Exchange Future

Jun 2016 $/R

$ /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

1,516

1,516,000.00

1,516,000.00

17,231,518.40

17,231,518.40

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

a A A

10

10

13

13

22

28

50

75

75

75

75
100
100
100
100
250
250
300
300
400
400
400
400
400
400
1,000
1,000
1,000
2,500
2,500
3,000
5,000

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

1,000.00
1,000.00
1,000.00
1,000.00
10,000.00
10,000.00
13,000.00
13,000.00
22,000.00
28,000.00
50,000.00
75,000.00
75,000.00
75,000.00
75,000.00
100,000.00
100,000.00
100,000.00
100,000.00
250,000.00
250,000.00
300,000.00
300,000.00
400,000.00
400,000.00
400,000.00
400,000.00
400,000.00
400,000.00
1,000,000.00
1,000,000.00
1,000,000.00
2,500,000.00
2,500,000.00
3,000,000.00
5,000,000.00

15.9246
15.8480
15.9246
15.8480
16.1581
16.1581
15.9800
15.9800
15.9350
15.9350
15.9350
16.2550
16.0725
16.2550
16.0725
16.0402
16.0402
16.0400
16.0400
16.1829
16.1829
15.9521
15.9521
16.0360
16.0360
15.9486
15.9900
15.9486
15.9900
16.3829
16.3429
16.3529
16.3140
16.3140
16.2815
16.3080

15,924.60
15,848.00
15,924.60
15,848.00
161,581.00
161,581.00
207,740.00
207,740.00
350,570.00
446,180.00
796,750.00
1,219,125.00
1,205,437.50
1,219,125.00
1,205,437.50
1,604,020.00
1,604,020.00
1,604,000.00
1,604,000.00
4,045,725.00
4,045,725.00
4,785,630.00
4,785,630.00
6,414,400.00
6,414,400.00
6,379,440.00
6,396,000.00
6,379,440.00
6,396,000.00
16,382,900.00
16,342,900.00
16,352,900.00
40,785,000.00
40,785,000.00
48,844,500.00
81,540,000.00
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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 20,350 20,350,000.00 330,736,442.20
Total Options
Total $ / R Foreign Exchange Future 20,350 20,350,000.00 330,736,442.20
Jun 2016 $/R MAXI
$ /R MAXI 13/06/2016 Foreign Exchange Future Buy 1 100,000 100,000.00 16.0302 1,603,020.00
$ /R MAXI 13/06/2016 Foreign Exchange Future Buy 1 100,000 100,000.00 16.0285 1,602,850.00
$ / R MAXI 13/06/2016 Foreign Exchange Future Sell 1 100,000 100,000.00 16.0302 1,603,020.00
$ /R MAXI 13/06/2016 Foreign Exchange Future Sell 1 100,000 100,000.00 16.0285 1,602,850.00
$ /R MAXI 13/06/2016 Foreign Exchange Future Sell 5 100,000 500,000.00 16.0392 8,019,600.00
$ /R MAXI 13/06/2016 Foreign Exchange Future Buy 5 100,000 500,000.00 15.8952 7,947,600.00
$ /R MAXI 13/06/2016 Foreign Exchange Future Sell 5 100,000 500,000.00 16.0393 8,019,650.00
$ /R MAXI 13/06/2016 Foreign Exchange Future Sell 5 100,000 500,000.00 16.0392 8,019,600.00
$ /R MAXI 13/06/2016 Foreign Exchange Future Buy 5 100,000 500,000.00 16.0392 8,019,600.00
$ /R MAXI 13/06/2016 Foreign Exchange Future Sell 5 100,000 500,000.00 15.8952 7,947,600.00
$ /R MAXI 13/06/2016 Foreign Exchange Future Buy 5 100,000 500,000.00 16.0392 8,019,600.00
$ /R MAXI 13/06/2016 Foreign Exchange Future Buy 5 100,000 500,000.00 16.0393 8,019,650.00
Total Futures 44 4,400,000.00 70,424,640.00
Total Options
Total $ / R MAXI Foreign Exchange Future 44 4,400,000.00 70,424,640.00
Jun 2016 £/R
£ /R 13/06/2016 Foreign Exchange Future Sell 250 1,000 250,000.00 22.5964 5,649,100.00
£ /R 13/06/2016 Foreign Exchange Future Buy 250 1,000 250,000.00 22.5964 5,649,100.00
£ /R 13/06/2016 Foreign Exchange Future Buy 500 1,000 500,000.00 22.6845 11,342,250.00
£/R 13/06/2016 Foreign Exchange Future Sell 500 1,000 500,000.00 22.6845 11,342,250.00
Total Futures 1,500 1,500,000.00 33,982,700.00
Total Options
Total £ / R Foreign Exchange Future 1,500 1,500,000.00 33,982,700.00
Jun 2016 €/R
€/R 13/06/2016 Foreign Exchange Future Sell 250 1,000 250,000.00 17.7426 4,435,650.00
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€ /R 13/06/2016

Foreign Exchange Future

Total Futures

Total Options

Total € / R Foreign Exchange Future

Sep 2016 $/R

$ /R 19/09/2016
$ /R 19/09/2016
$ /R 19/09/2016
$ /R 19/09/2016
$ /R 19/09/2016
$ /R 19/09/2016
$ /R 19/09/2016
$ /R 19/09/2016
$ /R 19/09/2016
$ /R 19/09/2016
$ /R 19/09/2016
$ /R 19/09/2016
$ /R 19/09/2016
$ /R 19/09/2016
$ /R 19/09/2016
$ /R 19/09/2016
$ /R 19/09/2016
$ /R 19/09/2016
$ /R 19/09/2016
$ /R 19/09/2016
$ /R 19/09/2016
$ /R 19/09/2016
$ /R 19/09/2016
$ /R 19/09/2016
$ /R 19/09/2016
$ /R 19/09/2016
$ /R 19/09/2016
$ /R 19/09/2016
$ /R 19/09/2016
$ /R 19/09/2016

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

Total Futures

Total Options

Total $ / R Foreign Exchange Future

Buy

250
500

1,000

250,000.00
500,000.00

500,000.00

17.7426

4,435,650.00
8,871,300.00

8,871,300.00

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

500
500
999
999
999
999
999
999
999
999
999
999
999
999
999
999
999
999

17,196

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

2,000.00
2,000.00
2,000.00
2,000.00
4,000.00
4,000.00
10,000.00
10,000.00
10,000.00
10,000.00
78,000.00
78,000.00
500,000.00
500,000.00
999,000.00
999,000.00
999,000.00
999,000.00
999,000.00
999,000.00
999,000.00
999,000.00
999,000.00
999,000.00
999,000.00
999,000.00
999,000.00
999,000.00
999,000.00
999,000.00
17,196,000.00

17,196,000.00

16.1503
16.1503
16.1503
16.1503
16.1503
16.1503
16.5179
16.5452
16.5179
16.5452
16.2430
16.2430
16.3585
16.3585
16.1503
16.1503
16.1503
16.1503
16.1503
16.1503
16.1503
16.1503
16.1503
16.1503
16.1503
16.1503
16.1503
16.1503
16.1503
16.1503

32,300.60
32,300.60
32,300.60
32,300.60
64,601.20
64,601.20
165,179.00
165,452.00
165,179.00
165,452.00
1,266,954.00
1,266,954.00
8,179,250.00
8,179,250.00
16,134,149.70
16,134,149.70
16,134,149.70
16,134,149.70
16,134,149.70
16,134,149.70
16,134,149.70
16,134,149.70
16,134,149.70
16,134,149.70
16,134,149.70
16,134,149.70
16,134,149.70
16,134,149.70
16,134,149.70
16,134,149.70
277,958,470.00

277,958,470.00
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Contract Strike Buy/ Number of Contract Foreign Value Price Spot ZAR
Sell Contracts Size Rate Converted
Amount
Sep 2016 $ /R MAXI
$ / R MAXI 19/09/2016 Foreign Exchange Future Sell 5 100,000 500,000.00 16.5351 8,267,550.00
$ /R MAXI 19/09/2016 Foreign Exchange Future Sell 5 100,000 500,000.00 16.3585 8,179,250.00
$ / R MAXI 19/09/2016 Foreign Exchange Future Buy 5 100,000 500,000.00 16.3585 8,179,250.00
$ /R MAXI 19/09/2016 Foreign Exchange Future Buy 5 100,000 500,000.00 16.5351 8,267,550.00
Total Futures 20 2,000,000.00 32,893,600.00
Total Options
Total $ / R MAXI Foreign Exchange Future 20 2,000,000.00 32,893,600.00
Sep 2016 £/R
£ /R 19/09/2016 Foreign Exchange Future Sell 150 1,000 150,000.00 23.0650 3,459,750.00
£ /R 19/09/2016 Foreign Exchange Future Buy 150 1,000 150,000.00 23.0650 3,459,750.00
£ /R 19/09/2016 Foreign Exchange Future Buy 500 1,000 500,000.00 23.1532 11,576,600.00
£ /R 19/09/2016 Foreign Exchange Future Sell 500 1,000 500,000.00 23.1532 11,576,600.00
Total Futures 1,300 1,300,000.00 30,072,700.00
Total Options
Total £ / R Foreign Exchange Future 1,300 1,300,000.00 30,072,700.00
Sep 2016 €/R
€/R 19/09/2016 Foreign Exchange Future Sell 200 1,000 200,000.00 18.0064 3,601,280.00
€/R 19/09/2016 Foreign Exchange Future Buy 200 1,000 200,000.00 18.0064 3,601,280.00
€/R 19/09/2016 Foreign Exchange Future Sell 250 1,000 250,000.00 18.1642 4,541,050.00
€/R 19/09/2016 Foreign Exchange Future Buy 250 1,000 250,000.00 18.1642 4,541,050.00
Total Futures 900 900,000.00 16,284,660.00
Total Options
Total € / R Foreign Exchange Future 900 900,000.00 16,284,660.00
Sep 2016 AU$/R
AUS$ / R 19/09/2016 Foreign Exchange Future Buy 9 1,000 9,000.00 11.8340 106,506.00
AU$ / R 19/09/2016 Foreign Exchange Future Sell 9 1,000 9,000.00 11.8340 106,506.00
AU$ / R 19/09/2016 Foreign Exchange Future Sell 150 1,000 150,000.00 11.8444 1,776,660.00
AU$ / R 19/09/2016 Foreign Exchange Future Buy 150 1,000 150,000.00 11.8444 1,776,660.00
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Dec 2016 $/R

Total Futures

Total Options

Total AU$ / R 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
$ /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

Total Futures

Total Options

Total $ / R Foreign Exchange Future

Grand Total for Currency Future Detailed Turnover

318 318,000.00 3,766,332.00

318 318,000.00 3,766,332.00

Sell 10 1,000 10,000.00 16.5030 165,030.00
Buy 10 1,000 10,000.00 16.5030 165,030.00
Sell 490 1,000 490,000.00 16.4659 8,068,291.00
Buy 490 1,000 490,000.00 16.4659 8,068,291.00
Buy 500 1,000 500,000.00 16.5156 8,257,800.00
Sell 500 1,000 500,000.00 16.5156 8,257,800.00
Sell 3,000 1,000 3,000,000.00 16.5320 49,596,000.00
Sell 3,000 1,000 3,000,000.00 16.6110 49,833,000.00
Buy 6,000 1,000 6,000,000.00 16.5715 99,429,000.00
14,000 14,000,000.00 231,840,242.00

14,000 14,000,000.00 231,840,242.00

136,916 150,380,000.00 2444157914.80

3,900 3,900,000.00 569725000.00

140,816 154,280,000.00 3013882914.80
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