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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Spot ZAR
Put Sell Contracts Size Rate Converted
Amount
Aug 2018 $/R
$ /R 15/08/2018 Any day expiry Sell 500 1,000 500,000.00 13.3832 6,691,600.00
$ /R 15/08/2018 Any day expiry Buy 500 1,000 500,000.00 13.3832 6,691,600.00
$ /R 15/08/2018 Any day expiry Buy 500 1,000 500,000.00 13.5122 6,756,100.00
$ /R 15/08/2018 Any day expiry Sell 500 1,000 500,000.00 13.5122 6,756,100.00
Total Futures 2,000 2,000,000.00 26,895,400.00
Total Options
Total $ / R Any day expiry 2,000 2,000,000.00 26,895,400.00
Sep 2018 $/R
$ /R 17/09/2018 Foreign Exchange Future Sell 1 1,000 1,000.00 13.5300 13,530.00
$ /R 17/09/2018 Foreign Exchange Future Buy 1 1,000 1,000.00 13.5658 13,565.80
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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Spot ZAR

Put Sell Contracts Size Rate  Converted

Amount
$ /R 17/09/2018 Foreign Exchange Future Buy 7 1,000 7,000.00 13.4990 94,493.00
$ /R 17/09/2018 Foreign Exchange Future Sell 7 1,000 7,000.00 13.4990 94,493.00
$ /R 17/09/2018 Foreign Exchange Future Buy 9 1,000 9,000.00 13.5728 122,155.20
$ /R 17/09/2018 Foreign Exchange Future Sell 9 1,000 9,000.00 13.5908 122,317.20
$ /R 17/09/2018 Foreign Exchange Future Buy 9 1,000 9,000.00 13.5908 122,317.20
$ /R 17/09/2018 Foreign Exchange Future Sell 9 1,000 9,000.00 13.5728 122,155.20
$ /R 17/09/2018 Foreign Exchange Future Sell 10 1,000 10,000.00 13.5625 135,625.00
$ /R 17/09/2018 Foreign Exchange Future Sell 10 1,000 10,000.00 13.4631 134,631.00
$ /R 17/09/2018 Foreign Exchange Future Sell 10 1,000 10,000.00 13.5453 135,453.00
$ /R 17/09/2018 Foreign Exchange Future Sell 10 1,000 10,000.00 13.5800 135,800.00
$ /R 17/09/2018 Foreign Exchange Future Sell 10 1,000 10,000.00 13.4840 134,840.00
$ /R 17/09/2018 Foreign Exchange Future Sell 10 1,000 10,000.00 13.5456 135,456.00
$ /R 17/09/2018 Foreign Exchange Future Sell 10 1,000 10,000.00 13.5583 135,583.00
$ /R 17/09/2018 Foreign Exchange Future Sell 10 1,000 10,000.00 13.4950 134,950.00
$ /R 17/09/2018 Foreign Exchange Future Sell 10 1,000 10,000.00 13.5450 135,450.00
$ /R 17/09/2018 Foreign Exchange Future Sell 10 1,000 10,000.00 13.5005 135,005.00
$ /R 17/09/2018 Foreign Exchange Future Sell 10 1,000 10,000.00 13.4855 134,855.00
$ /R 17/09/2018 Foreign Exchange Future Buy 10 1,000 10,000.00 13.4840 134,840.00
$ /R 17/09/2018 Foreign Exchange Future Buy 10 1,000 10,000.00 13.4950 134,950.00
$ /R 17/09/2018 Foreign Exchange Future Buy 10 1,000 10,000.00 13.5005 135,005.00
$ /R 17/09/2018 Foreign Exchange Future Buy 10 1,000 10,000.00 13.5020 135,020.00
$ /R 17/09/2018 Foreign Exchange Future Buy 10 1,000 10,000.00 13.4855 134,855.00
$ /R 17/09/2018 Foreign Exchange Future Buy 10 1,000 10,000.00 13.5574 135,574.00
$ /R 17/09/2018 Foreign Exchange Future Buy 10 1,000 10,000.00 13.5450 135,450.00
$ /R 17/09/2018 Foreign Exchange Future Buy 10 1,000 10,000.00 13.5625 135,625.00
$ /R 17/09/2018 Foreign Exchange Future Buy 10 1,000 10,000.00 13.5800 135,800.00
$ /R 17/09/2018 Foreign Exchange Future Buy 10 1,000 10,000.00 13.5456 135,456.00
$ /R 17/09/2018 Foreign Exchange Future Buy 10 1,000 10,000.00 13.5583 135,583.00
$ /R 17/09/2018 Foreign Exchange Future Buy 10 1,000 10,000.00 13.4631 134,631.00
$ /R 17/09/2018 Foreign Exchange Future Buy 10 1,000 10,000.00 13.4500 134,500.00
$ /R 17/09/2018 Foreign Exchange Future Buy 10 1,000 10,000.00 13.4550 134,550.00
$ /R 17/09/2018 Foreign Exchange Future Buy 10 1,000 10,000.00 13.4600 134,600.00
$ /R 17/09/2018 Foreign Exchange Future Buy 10 1,000 10,000.00 13.5388 135,388.00
$ /R 17/09/2018 Foreign Exchange Future Buy 10 1,000 10,000.00 13.5453 135,453.00
$ /R 17/09/2018 Foreign Exchange Future Sell 10 1,000 10,000.00 13.5486 135,486.00
$ /R 17/09/2018 Foreign Exchange Future Sell 10 1,000 10,000.00 13.5020 135,020.00
$ /R 17/09/2018 Foreign Exchange Future Sell 10 1,000 10,000.00 13.5574 135,574.00
$ /R 17/09/2018 Foreign Exchange Future Sell 10 1,000 10,000.00 13.6013 136,013.00
$ /R 17/09/2018 Foreign Exchange Future Sell 10 1,000 10,000.00 13.5388 135,388.00
$ /R 17/09/2018 Foreign Exchange Future Buy 10 1,000 10,000.00 13.5486 135,486.00
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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Spot ZAR

Put Sell Contracts Size Rate  Converted

Amount
$ /R 17/09/2018 Foreign Exchange Future Buy 39 1,000 39,000.00 13.4577 524,850.30
$ /R 17/09/2018 Foreign Exchange Future Buy 44 1,000 44,000.00 13.4777 593,018.80
$ /R 17/09/2018 Foreign Exchange Future Buy 44 1,000 44,000.00 13.4777 593,018.80
$ /R 17/09/2018 Foreign Exchange Future Buy 49 1,000 49,000.00 13.4173 657,447.70
$ /R 17/09/2018 Foreign Exchange Future Sell 49 1,000 49,000.00 13.4173 657,447.70
$ /R 17/09/2018 Foreign Exchange Future Buy 50 1,000 50,000.00 13.5900 679,500.00
$ /R 17/09/2018 Foreign Exchange Future Sell 50 1,000 50,000.00 13.5800 679,000.00
$ /R 17/09/2018 Foreign Exchange Future Buy 50 1,000 50,000.00 13.5600 678,000.00
$ /R 17/09/2018 Foreign Exchange Future Sell 50 1,000 50,000.00 13.5952 679,760.00
$ /R 17/09/2018 Foreign Exchange Future Sell 50 1,000 50,000.00 13.4496 672,480.00
$ /R 17/09/2018 Foreign Exchange Future Buy 50 1,000 50,000.00 13.4496 672,480.00
$ /R 17/09/2018 Foreign Exchange Future Buy 50 1,000 50,000.00 13.5952 679,760.00
$ /R 17/09/2018 Foreign Exchange Future Sell 50 1,000 50,000.00 13.5600 678,000.00
$ /R 17/09/2018 Foreign Exchange Future Buy 50 1,000 50,000.00 13.4900 674,500.00
$ /R 17/09/2018 Foreign Exchange Future Buy 50 1,000 50,000.00 13.5000 675,000.00
$ /R 17/09/2018 Foreign Exchange Future Buy 50 1,000 50,000.00 13.5075 675,375.00
$ /R 17/09/2018 Foreign Exchange Future Buy 50 1,000 50,000.00 13.5200 676,000.00
$ /R 17/09/2018 Foreign Exchange Future Buy 50 1,000 50,000.00 13.5800 679,000.00
$ /R 17/09/2018 Foreign Exchange Future Buy 50 1,000 50,000.00 13.5550 677,750.00
$ /R 17/09/2018 Foreign Exchange Future Buy 50 1,000 50,000.00 13.5700 678,500.00
$ /R 17/09/2018 Foreign Exchange Future Buy 50 1,000 50,000.00 13.5813 679,065.00
$ /R 17/09/2018 Foreign Exchange Future Sell 50 1,000 50,000.00 13.5813 679,065.00
$ /R 17/09/2018 Foreign Exchange Future Sell 50 1,000 50,000.00 13.5700 678,500.00
$ /R 17/09/2018 Foreign Exchange Future Sell 50 1,000 50,000.00 13.5900 679,500.00
$ /R 17/09/2018 Foreign Exchange Future Sell 50 1,000 50,000.00 13.5000 675,000.00
$ /R 17/09/2018 Foreign Exchange Future Sell 50 1,000 50,000.00 13.4900 674,500.00
$ /R 17/09/2018 Foreign Exchange Future Sell 50 1,000 50,000.00 13.5550 677,750.00
$ /R 17/09/2018 Foreign Exchange Future Sell 50 1,000 50,000.00 13.5200 676,000.00
$ /R 17/09/2018 Foreign Exchange Future Sell 50 1,000 50,000.00 13.5075 675,375.00
$ /R 17/09/2018 Foreign Exchange Future Buy 52 1,000 52,000.00 13.5600 705,120.00
$ /R 17/09/2018 Foreign Exchange Future Sell 52 1,000 52,000.00 13.5600 705,120.00
$ /R 17/09/2018 Foreign Exchange Future Sell 55 1,000 55,000.00 13.5777 746,773.50
$ /R 17/09/2018 Foreign Exchange Future Buy 60 1,000 60,000.00 13.5500 813,000.00
$ /R 17/09/2018 Foreign Exchange Future Buy 67 1,000 67,000.00 13.5600 908,520.00
$ /R 17/09/2018 Foreign Exchange Future Buy 67 1,000 67,000.00 13.5650 908,855.00
$ /R 17/09/2018 Foreign Exchange Future Sell 67 1,000 67,000.00 13.5600 908,520.00
$ /R 17/09/2018 Foreign Exchange Future Buy 100 1,000 100,000.00 13.5863 1,358,630.00
$ /R 17/09/2018 Foreign Exchange Future Sell 100 1,000 100,000.00 13.5509 1,355,090.00
$ /R 17/09/2018 Foreign Exchange Future Buy 100 1,000 100,000.00 13.5909 1,359,090.00
$ /R 17/09/2018 Foreign Exchange Future Buy 100 1,000 100,000.00 13.5909 1,359,090.00
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1,348,550.00
1,355,500.00
1,354,250.00
1,343,540.00
1,347,200.00
1,358,970.00
1,355,500.00
1,357,700.00
1,355,000.00
1,355,090.00
1,349,000.00
1,358,970.00
1,357,700.00
1,358,630.00
1,349,000.00
1,905,065.10
2,041,620.00
2,032,545.00
2,172,544.00
2,172,976.00
2,172,976.00
2,700,760.00
2,700,760.00
3,250,032.00
3,256,175.10
3,385,625.00
3,384,850.00
3,385,350.00
3,385,350.00
3,384,850.00
3,387,850.00
3,394,625.00
3,394,625.00
3,657,090.80
4,074,150.00
4,077,270.00
4,043,910.00
4,048,860.00
4,043,910.00
4,048,860.00
4,380,057.50
4,334,980.00
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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Spot ZAR

Put Sell Contracts Size Rate  Converted

Amount
$ /R 17/09/2018 Foreign Exchange Future Sell 325 1,000 325,000.00 13.4771 4,380,057.50
$ /R 17/09/2018 Foreign Exchange Future Buy 325 1,000 325,000.00 13.3384 4,334,980.00
$ /R 17/09/2018 Foreign Exchange Future Sell 343 1,000 343,000.00 13.4948 4,628,716.40
$ /R 17/09/2018 Foreign Exchange Future Buy 343 1,000 343,000.00 13.4948 4,628,716.40
$ /R 17/09/2018 Foreign Exchange Future Buy 448 1,000 448,000.00 13.5600 6,074,880.00
$ /R 17/09/2018 Foreign Exchange Future Sell 448 1,000 448,000.00 13.5600 6,074,880.00
$ /R 17/09/2018 Foreign Exchange Future Sell 500 1,000 500,000.00 13.5206 6,760,300.00
$ /R 17/09/2018 Foreign Exchange Future Sell 500 1,000 500,000.00 13.5500 6,775,000.00
$ /R 17/09/2018 Foreign Exchange Future Buy 500 1,000 500,000.00 13.5590 6,779,500.00
$ /R 17/09/2018 Foreign Exchange Future Sell 500 1,000 500,000.00 13.4978 6,748,900.00
$ /R 17/09/2018 Foreign Exchange Future Buy 500 1,000 500,000.00 13.4978 6,748,900.00
$ /R 17/09/2018 Foreign Exchange Future Buy 500 1,000 500,000.00 13.4385 6,719,250.00
$ /R 17/09/2018 Foreign Exchange Future Buy 500 1,000 500,000.00 13.5206 6,760,300.00
$ /R 17/09/2018 Foreign Exchange Future Buy 500 1,000 500,000.00 13.5500 6,775,000.00
$ /R 17/09/2018 Foreign Exchange Future Sell 500 1,000 500,000.00 13.5777 6,788,850.00
$ /R 17/09/2018 Foreign Exchange Future Buy 500 1,000 500,000.00 13.5691 6,784,550.00
$ /R 17/09/2018 Foreign Exchange Future Buy 500 1,000 500,000.00 13.5610 6,780,500.00
$ /R 17/09/2018 Foreign Exchange Future Buy 500 1,000 500,000.00 13.5078 6,753,900.00
$ /R 17/09/2018 Foreign Exchange Future Sell 500 1,000 500,000.00 13.5610 6,780,500.00
$ /R 17/09/2018 Foreign Exchange Future Sell 500 1,000 500,000.00 13.5691 6,784,550.00
$ /R 17/09/2018 Foreign Exchange Future Sell 500 1,000 500,000.00 13.4385 6,719,250.00
$ /R 17/09/2018 Foreign Exchange Future Buy 500 1,000 500,000.00 13.4857 6,742,850.00
$ /R 17/09/2018 Foreign Exchange Future Buy 500 1,000 500,000.00 13.5428 6,771,400.00
$ /R 17/09/2018 Foreign Exchange Future Buy 500 1,000 500,000.00 13.5590 6,779,500.00
$ /R 17/09/2018 Foreign Exchange Future Sell 500 1,000 500,000.00 13.5428 6,771,400.00
$ /R 17/09/2018 Foreign Exchange Future Sell 500 1,000 500,000.00 13.4857 6,742,850.00
$ /R 17/09/2018 Foreign Exchange Future Sell 533 1,000 533,000.00 13.6062 7,252,104.60
$ /R 17/09/2018 Foreign Exchange Future Buy 533 1,000 533,000.00 13.6062 7,252,104.60
$ /R 17/09/2018 Foreign Exchange Future Sell 548 1,000 548,000.00 13.4948 7,395,150.40
$ /R 17/09/2018 Foreign Exchange Future Sell 601 1,000 601,000.00 13.4948 8,110,374.80
$ /R 17/09/2018 Foreign Exchange Future Sell 649 1,000 649,000.00 13.4948 8,758,125.20
$ /R 17/09/2018 Foreign Exchange Future Sell 660 1,000 660,000.00 13.5165 8,920,890.00
$ /R 17/09/2018 Foreign Exchange Future Sell 700 1,000 700,000.00 13.4948 9,446,360.00
$ /R 17/09/2018 Foreign Exchange Future Buy 750 1,000 750,000.00 13.5007 10,125,525.00
$ /R 17/09/2018 Foreign Exchange Future Sell 750 1,000 750,000.00 13.5007 10,125,525.00
$ /R 17/09/2018 Foreign Exchange Future Sell 840 1,000 840,000.00 13.5784 11,405,856.00
$ /R 17/09/2018 Foreign Exchange Future Buy 840 1,000 840,000.00 13.5765 11,404,260.00
$ /R 17/09/2018 Foreign Exchange Future Sell 840 1,000 840,000.00 13.5765 11,404,260.00
$ /R 17/09/2018 Foreign Exchange Future Sell 888 1,000 888,000.00 13.4948 11,983,382.40
$ /R 17/09/2018 Foreign Exchange Future Buy 900 1,000 900,000.00 13.5355 12,181,950.00
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$ /R 17/09/2018
$ /R 17/09/2018
$ /R 17/09/2018
$ /R 17/09/2018
$ /R 17/09/2018
$ /R 17/09/2018
$ /R 17/09/2018
$ /R 17/09/2018
$ /R 17/09/2018
$ /R 17/09/2018
$ /R 17/09/2018
$ /R 17/09/2018
$ /R 17/09/2018
$ /R 17/09/2018
$ /R 17/09/2018
$ /R 17/09/2018
$ /R 17/09/2018
$ /R 17/09/2018
$ /R 17/09/2018
$ /R 17/09/2018
$ /R 17/09/2018
$ /R 17/09/2018
$ /R 17/09/2018
$ /R 17/09/2018

Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
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
Buy
Buy
Buy
Buy
P 13.00 Sell
13.00 Buy
P 13.00 Sell
Buy

]

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

Total Options

Total $ / R Foreign Exchange Future

Sep 2018 $/R MAXI

$ /R MAXI 17/09/2018 Foreign Exchange Future
$ /R MAXI 17/09/2018 Foreign Exchange Future

1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
2,000
2,000
2,000
2,000
2,000
2,000
3,000
3,000
3,657
4,000
4,000
10,000
10,000
85,964

9,000

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

1,000,000.00
1,000,000.00
1,000,000.00
1,000,000.00
1,000,000.00
1,000,000.00
1,000,000.00
1,000,000.00
1,000,000.00
1,000,000.00
1,000,000.00
2,000,000.00
2,000,000.00
2,000,000.00
2,000,000.00
2,000,000.00
2,000,000.00
3,000,000.00
3,000,000.00
3,657,000.00
4,000,000.00
4,000,000.00
10,000,000.00
10,000,000.00
85,964,000.00

9,000,000

94,964,000.00

13.4870
13.4949
13.5305
13.5443
13.5405
13.5493
13.4999
13.5784
112.9800
112.9800
107.2600
13.6005
13.4390
13.4797
13.6005
13.4797
13.4390
181.2900
181.2900
13.4948
13.5279
13.5279
13.4640
13.4640

13,487,000.00
13,494,900.00
13,530,500.00
13,544,300.00
13,540,500.00
13,549,300.00
13,499,900.00
13,578,400.00
112,980,000.00
112,980,000.00
107,260,000.00
27,201,000.00
26,878,000.00
26,959,400.00
27,201,000.00
26,959,400.00
26,878,000.00
543,870,000.00
543,870,000.00
49,350,483.60
54,111,600.00
54,111,600.00
134,640,000.00
134,640,000.00

1,161,248,386.50

1,420,960,000.00

2,582,208,386.50

Buy
Sell
Total Futures

Total Options

Total $ / R MAXI Foreign Exchange Future

Sep 2018 £/R

£/R17/09/2018
£/R17/09/2018
£/R 17/09/2018
£/R 17/09/2018

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

(]

10

100,000
100,000

500,000.00
500,000.00
1,000,000.00

1,000,000.00

13.4815
13.4815

6,740,750.00
6,740,750.00
13,481,500.00

13,481,500.00

Sell
Sell
Buy
Buy

[S, B¢, IS, BNe) |

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

5,000.00
5,000.00
5,000.00
5,000.00

17.6000
17.6700
17.6000
17.6700

88,000.00
88,350.00
88,000.00
88,350.00
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Contract Strike Buy/ Number of Contract Foreign Value Price Spot ZAR
Sell Contracts Size Rate Converted
Amount
Total Futures 20 20,000.00 352,700.00
Total Options
Total £ / R Foreign Exchange Future 20 20,000.00 352,700.00
Sep 2018 €/R
€/R 17/09/2018 Foreign Exchange Future Buy 1 1,000 1,000.00 15.7743 15,774.30
€/R 17/09/2018 Foreign Exchange Future Buy 1 1,000 1,000.00 15.7746 15,774.60
€/R 17/09/2018 Foreign Exchange Future Buy 1 1,000 1,000.00 15.7850 15,785.00
€/R 17/09/2018 Foreign Exchange Future Buy 1 1,000 1,000.00 15.7381 15,738.10
€/R 17/09/2018 Foreign Exchange Future Buy 1 1,000 1,000.00 15.7889 15,788.90
€/R 17/09/2018 Foreign Exchange Future Sell 1 1,000 1,000.00 15.7743 15,774.30
€/R 17/09/2018 Foreign Exchange Future Sell 1 1,000 1,000.00 15.7746 15,774.60
€/R 17/09/2018 Foreign Exchange Future Sell 1 1,000 1,000.00 15.7850 15,785.00
€/R 17/09/2018 Foreign Exchange Future Sell 1 1,000 1,000.00 15.7889 15,788.90
€/R 17/09/2018 Foreign Exchange Future Sell 1 1,000 1,000.00 15.7381 15,738.10
€ /R 17/09/2018 Foreign Exchange Future Sell 5 1,000 5,000.00 15.7500 78,750.00
€/R 17/09/2018 Foreign Exchange Future Sell 5 1,000 5,000.00 15.7100 78,550.00
€ /R 17/09/2018 Foreign Exchange Future Buy 5 1,000 5,000.00 15.7100 78,550.00
€ /R 17/09/2018 Foreign Exchange Future Buy 5 1,000 5,000.00 15.7500 78,750.00
€ /R 17/09/2018 Foreign Exchange Future Sell 25 1,000 25,000.00 15.7945 394,862.50
€ /R 17/09/2018 Foreign Exchange Future Sell 25 1,000 25,000.00 15.8142 395,355.00
€/R 17/09/2018 Foreign Exchange Future Buy 25 1,000 25,000.00 15.7945 394,862.50
€/R 17/09/2018 Foreign Exchange Future Buy 25 1,000 25,000.00 15.8142 395,355.00
€ /R 17/09/2018 Foreign Exchange Future Buy 30 1,000 30,000.00 15.6881 470,643.00
€ /R 17/09/2018 Foreign Exchange Future Sell 30 1,000 30,000.00 15.6881 470,643.00
Total Futures 190 190,000.00 2,994,042.80
Total Options
Total € / R Foreign Exchange Future 190 190,000.00 2,994,042.80
Sep 2018 QUANTO £/$
QUANTO £ /$ 17/09/2018 Foreign Exchange Future Sell 2 10,000 20,000.00 1.3071 26,142.00
QUANTO £ /$ 17/09/2018 Foreign Exchange Future Buy 2 10,000 20,000.00 1.3071 26,142.00
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Total Futures

Total Options

Total QUANTO £ /$ Foreign Exchange Future

Sep 2018 QUANTO €/$

QUANTO €/ $ 17/09/2018 Foreign Exchange Future
QUANTO €/ $ 17/09/2018 Foreign Exchange Future
Total Futures

Total Options

Total QUANTO €/ $ Foreign Exchange Future

Dec 2018 $/R

$ /R 14/12/2018
$ /R 14/12/2018
$ /R 14/12/2018
$ /R 14/12/2018
$ /R 14/12/2018
$ /R 14/12/2018
$ /R 14/12/2018
$ /R 14/12/2018

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

Dec 2018 £/R

£ /R 14/12/2018 Foreign Exchange Future
£ /R 14/12/2018 Foreign Exchange Future
Total Futures

Total Options

Total £/ R Foreign Exchange Future

Dec 2018 €/R

€/R 14/12/2018 Foreign Exchange Future
€/R 14/12/2018 Foreign Exchange Future

52,284.00

52,284.00

Sell
Buy

15
15
30

1.1658
1.1658

174,870.00
174,870.00
349,740.00

349,740.00

Buy
Sell
Buy
Buy
Buy
Sell
Sell
Buy

15
15
30
77
100
207
500
500

1,444

13.7240
13.7240
13.7077
13.7077
13.7177
13.7125
13.6779
13.6779

205,860.00
205,860.00
411,231.00
1,0565,492.90
1,371,770.00
2,838,487.50
6,838,950.00
6,838,950.00
19,766,601.40

19,766,601.40

Buy
Sell

17.9650
17.9650

53,895.00
53,895.00

107,790.00

107,790.00

Buy
Buy

54
54

40,000.00

40,000.00

10,000 150,000.00
10,000 150,000.00
300,000.00

300,000.00

1,000 15,000.00
1,000 15,000.00
1,000 30,000.00
1,000 77,000.00
1,000 100,000.00
1,000 207,000.00
1,000 500,000.00
1,000 500,000.00
1,444,000.00

1,444,000.00

1,000 3,000.00
1,000 3,000.00
6,000.00

6,000.00

1,000 54,000.00
1,000 54,000.00

16.0734
16.0776

867,963.60
868,190.40
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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Spot ZAR
Put Sell Contracts Size Rate Converted
Amount
€/R 14/12/2018 Foreign Exchange Future Buy 54 1,000 54,000.00 16.0742 868,006.80
€/R 14/12/2018 Foreign Exchange Future Buy 54 1,000 54,000.00 16.0892 868,816.80
€/R 14/12/2018 Foreign Exchange Future Buy 288 1,000 288,000.00 16.0841 4,632,220.80
€/R 14/12/2018 Foreign Exchange Future Sell 504 1,000 504,000.00 16.0817 8,105,176.80
Total Futures 1,008 1,008,000.00 16,210,375.20
Total Options
Total € / R Foreign Exchange Future 1,008 1,008,000.00 16,210,375.20
Mar 2019 $/R
$ /R 18/03/2019 Foreign Exchange Future Sell 4 1,000 4,000.00 13.8675 55,470.00
$ /R 18/03/2019 Foreign Exchange Future Buy 4 1,000 4,000.00 13.8675 55,470.00
Total Futures 8 8,000.00 110,940.00
Total Options
Total $ / R Foreign Exchange Future 8 8,000.00 110,940.00
Total Futures 90,684 91,980,000.00 1 241 569 759.90
Total Options 9,000 9,000,000.00 1420 960 000.00
Grand Total for Currency Future Detailed Turnover 99,684 100,980,000.00 2 662 529 759.90
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