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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Spot ZAR
Put Sell Contracts Size Rate Converted
Amount
Dec 2018 $/R
$ /R 05/12/2018 Any day expiry Buy 23,000 1,000 23,000,000.00 13.8080 317,584,000.00
$ /R 05/12/2018 Any day expiry Sell 23,000 1,000 23,000,000.00 13.8080 317,584,000.00
Total Futures 46,000 46,000,000.00 635,168,000.00
Total Options
Total $ / R Any day expiry 46,000 46,000,000.00 635,168,000.00
Dec 2018 $/R
$ /R 14/12/2018 Foreign Exchange Future Buy 1 1,000 1,000.00 13.8519 13,851.90
$ /R 14/12/2018 Foreign Exchange Future Buy 1 1,000 1,000.00 13.7551 13,755.10
$ /R 14/12/2018 Foreign Exchange Future Sell 1 1,000 1,000.00 13.8205 13,820.50
$ /R 14/12/2018 Foreign Exchange Future Sell 1 1,000 1,000.00 13.7551 13,755.10
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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 Sell 5 1,000 5,000.00 13.7606 68,803.00
$ /R 14/12/2018 Foreign Exchange Future Sell 5 1,000 5,000.00 13.7705 68,852.50
$ /R 14/12/2018 Foreign Exchange Future Buy 5 1,000 5,000.00 13.8300 69,150.00
$ /R 14/12/2018 Foreign Exchange Future Sell 5 1,000 5,000.00 13.7700 68,850.00
$ /R 14/12/2018 Foreign Exchange Future Sell 5 1,000 5,000.00 13.7800 68,900.00
$ /R 14/12/2018 Foreign Exchange Future Buy 5 1,000 5,000.00 13.7606 68,803.00
$ /R 14/12/2018 Foreign Exchange Future Sell 5 1,000 5,000.00 13.7800 68,900.00
$ /R 14/12/2018 Foreign Exchange Future Sell 5 1,000 5,000.00 13.8200 69,100.00
$ /R 14/12/2018 Foreign Exchange Future Sell 5 1,000 5,000.00 13.7900 68,950.00
$ /R 14/12/2018 Foreign Exchange Future Buy 5 1,000 5,000.00 13.8944 69,472.00
$ /R 14/12/2018 Foreign Exchange Future Sell 5 1,000 5,000.00 13.8944 69,472.00
$ /R 14/12/2018 Foreign Exchange Future Sell 5 1,000 5,000.00 13.8200 69,100.00
$ /R 14/12/2018 Foreign Exchange Future Sell 5 1,000 5,000.00 13.8000 69,000.00
$ /R 14/12/2018 Foreign Exchange Future Sell 5 1,000 5,000.00 13.7650 68,825.00
$ /R 14/12/2018 Foreign Exchange Future Sell 6 1,000 6,000.00 13.8204 82,922.40
$ /R 14/12/2018 Foreign Exchange Future Buy 7 1,000 7,000.00 13.8424 96,896.80
$ /R 14/12/2018 Foreign Exchange Future Buy 7 1,000 7,000.00 13.8022 96,615.40
$ /R 14/12/2018 Foreign Exchange Future Sell 7 1,000 7,000.00 13.8022 96,615.40
$ /R 14/12/2018 Foreign Exchange Future Sell 7 1,000 7,000.00 13.8424 96,896.80
$ /R 14/12/2018 Foreign Exchange Future Buy 8 1,000 8,000.00 13.7614 110,091.20
$ /R 14/12/2018 Foreign Exchange Future Sell 10 1,000 10,000.00 13.7617 137,617.00
$ /R 14/12/2018 Foreign Exchange Future Buy 10 1,000 10,000.00 13.8100 138,100.00
$ /R 14/12/2018 Foreign Exchange Future Buy 10 1,000 10,000.00 13.8150 138,150.00
$ /R 14/12/2018 Foreign Exchange Future Sell 10 1,000 10,000.00 13.8650 138,650.00
$ /R 14/12/2018 Foreign Exchange Future Buy 10 1,000 10,000.00 13.7680 137,680.00
$ /R 14/12/2018 Foreign Exchange Future Sell 10 1,000 10,000.00 13.8100 138,100.00
$ /R 14/12/2018 Foreign Exchange Future Buy 10 1,000 10,000.00 13.8200 138,200.00
$ /R 14/12/2018 Foreign Exchange Future Buy 10 1,000 10,000.00 13.8830 138,830.00
$ /R 14/12/2018 Foreign Exchange Future Sell 10 1,000 10,000.00 13.8187 138,187.00
$ /R 14/12/2018 Foreign Exchange Future Sell 10 1,000 10,000.00 13.8830 138,830.00
$ /R 14/12/2018 Foreign Exchange Future Buy 10 1,000 10,000.00 13.8187 138,187.00
$ /R 14/12/2018 Foreign Exchange Future Sell 10 1,000 10,000.00 13.7680 137,680.00
$ /R 14/12/2018 Foreign Exchange Future Buy 15 1,000 15,000.00 13.8810 208,215.00
$ /R 14/12/2018 Foreign Exchange Future Sell 15 1,000 15,000.00 13.8810 208,215.00
$ /R 14/12/2018 Foreign Exchange Future Sell 19 1,000 19,000.00 13.7676 261,584.40
$ /R 14/12/2018 Foreign Exchange Future Buy 19 1,000 19,000.00 13.7676 261,584.40
$ /R 14/12/2018 Foreign Exchange Future Buy 20 1,000 20,000.00 13.8660 277,320.00
$ /R 14/12/2018 Foreign Exchange Future Sell 20 1,000 20,000.00 13.7700 275,400.00
$ /R 14/12/2018 Foreign Exchange Future Sell 20 1,000 20,000.00 13.8660 277,320.00
$ /R 14/12/2018 Foreign Exchange Future Sell 20 1,000 20,000.00 13.8346 276,692.00
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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Spot ZAR

Put Sell Contracts Size Rate  Converted

Amount
$ /R 14/12/2018 Foreign Exchange Future Sell 190 1,000 190,000.00 13.7959 2,621,221.00
$ /R 14/12/2018 Foreign Exchange Future Sell 194 1,000 194,000.00 13.8469 2,686,298.60
$ /R 14/12/2018 Foreign Exchange Future Buy 200 1,000 200,000.00 13.8170 2,763,400.00
$ /R 14/12/2018 Foreign Exchange Future Sell 200 1,000 200,000.00 13.8170 2,763,400.00
$ /R 14/12/2018 Foreign Exchange Future Sell 200 1,000 200,000.00 13.8539 2,770,780.00
$ /R 14/12/2018 Foreign Exchange Future Sell 200 1,000 200,000.00 13.8629 2,772,580.00
$ /R 14/12/2018 Foreign Exchange Future Buy 200 1,000 200,000.00 13.8539 2,770,780.00
$ /R 14/12/2018 Foreign Exchange Future Buy 200 1,000 200,000.00 13.8629 2,772,580.00
$ /R 14/12/2018 Foreign Exchange Future Buy 250 1,000 250,000.00 13.7239 3,430,975.00
$ /R 14/12/2018 Foreign Exchange Future Sell 250 1,000 250,000.00 13.8690 3,467,250.00
$ /R 14/12/2018 Foreign Exchange Future Buy 250 1,000 250,000.00 13.8356 3,458,900.00
$ /R 14/12/2018 Foreign Exchange Future Buy 250 1,000 250,000.00 13.8355 3,458,875.00
$ /R 14/12/2018 Foreign Exchange Future Buy 250 1,000 250,000.00 13.7799 3,444,975.00
$ /R 14/12/2018 Foreign Exchange Future Sell 250 1,000 250,000.00 13.7793 3,444,825.00
$ /R 14/12/2018 Foreign Exchange Future Sell 250 1,000 250,000.00 13.8223 3,455,575.00
$ /R 14/12/2018 Foreign Exchange Future Buy 250 1,000 250,000.00 13.8356 3,458,900.00
$ /R 14/12/2018 Foreign Exchange Future Sell 250 1,000 250,000.00 13.8690 3,467,250.00
$ /R 14/12/2018 Foreign Exchange Future Buy 250 1,000 250,000.00 13.7799 3,444,975.00
$ /R 14/12/2018 Foreign Exchange Future Sell 250 1,000 250,000.00 13.7793 3,444,825.00
$ /R 14/12/2018 Foreign Exchange Future Sell 250 1,000 250,000.00 13.8223 3,455,575.00
$ /R 14/12/2018 Foreign Exchange Future Buy 250 1,000 250,000.00 13.8355 3,458,875.00
$ /R 14/12/2018 Foreign Exchange Future Buy 250 1,000 250,000.00 13.8722 3,468,050.00
$ /R 14/12/2018 Foreign Exchange Future Buy 250 1,000 250,000.00 13.8121 3,453,025.00
$ /R 14/12/2018 Foreign Exchange Future Buy 250 1,000 250,000.00 13.8326 3,458,150.00
$ /R 14/12/2018 Foreign Exchange Future Buy 250 1,000 250,000.00 13.8562 3,464,050.00
$ /R 14/12/2018 Foreign Exchange Future Buy 250 1,000 250,000.00 13.8541 3,463,525.00
$ /R 14/12/2018 Foreign Exchange Future Sell 250 1,000 250,000.00 13.7750 3,443,750.00
$ /R 14/12/2018 Foreign Exchange Future Buy 250 1,000 250,000.00 13.7750 3,443,750.00
$ /R 14/12/2018 Foreign Exchange Future Buy 260 1,000 260,000.00 13.7646 3,578,796.00
$ /R 14/12/2018 Foreign Exchange Future Sell 260 1,000 260,000.00 13.8790 3,608,540.00
$ /R 14/12/2018 Foreign Exchange Future Buy 260 1,000 260,000.00 13.8545 3,602,170.00
$ /R 14/12/2018 Foreign Exchange Future Buy 260 1,000 260,000.00 13.8190 3,592,940.00
$ /R 14/12/2018 Foreign Exchange Future Sell 260 1,000 260,000.00 13.8190 3,592,940.00
$ /R 14/12/2018 Foreign Exchange Future Buy 260 1,000 260,000.00 13.8790 3,608,540.00
$ /R 14/12/2018 Foreign Exchange Future Sell 306 1,000 306,000.00 13.8469 4,237,151.40
$ /R 14/12/2018 Foreign Exchange Future Buy 306 1,000 306,000.00 13.8469 4,237,151.40
$ /R 14/12/2018 Foreign Exchange Future Buy 308 1,000 308,000.00 13.8790 4,274,732.00
$ /R 14/12/2018 Foreign Exchange Future Sell 308 1,000 308,000.00 13.8545 4,267,186.00
$ /R 14/12/2018 Foreign Exchange Future Buy 327 1,000 327,000.00 13.8344 4,523,848.80
$ /R 14/12/2018 Foreign Exchange Future Sell 328 1,000 328,000.00 13.8469 4,541,783.20
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13.7925
13.7919
13.7921
13.8355
13.8356
13.7988
13.7896
13.7971
13.7978
13.8775
13.7799
13.7562
13.7989
13.8513
13.8513
13.7923
13.7936
13.7960
13.7923
13.7585
13.7989
13.8697
13.8344

4,573,965.00
4,679,964.00
4,843,413.90
5,275,668.90
5,319,080.00
5,503,480.00
5,517,520.00
5,518,480.00
5,523,200.00
5,838,116.80
6,071,516.00
6,254,730.00
6,254,730.00
6,607,008.00
6,709,684.00
6,861,950.00
6,894,800.00
6,888,050.00
6,890,050.00
6,889,650.00
6,895,700.00
6,895,900.00
6,896,250.00
6,895,950.00
6,896,050.00
6,917,750.00
6,917,800.00
6,899,400.00
6,894,800.00
6,898,550.00
6,898,900.00
6,938,750.00
6,889,950.00
6,878,100.00
7,134,031.30
8,033,754.00
8,033,754.00
8,275,380.00
8,276,160.00
8,277,600.00
8,275,380.00
8,255,100.00
10,086,995.90
10,402,275.00
10,624,819.20

Page 6 of 15

2018/12/05, 06:50:59PM



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 Sell 768 1,000 768,000.00 13.8344 10,624,819.20
$ /R 14/12/2018 Foreign Exchange Future Buy 780 1,000 780,000.00 13.7646 10,736,388.00
$ /R 14/12/2018 Foreign Exchange Future Buy 820 1,000 820,000.00 13.8344 11,344,208.00
$ /R 14/12/2018 Foreign Exchange Future Buy 951 1,000 951,000.00 13.8344 13,156,514.40
$ /R 14/12/2018 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 13.8945 13,894,500.00
$ /R 14/12/2018 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 13.7586 13,758,600.00
$ /R 14/12/2018 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 13.8840 13,884,000.00
$ /R 14/12/2018 Foreign Exchange Future Sell 1,386 1,000 1,386,000.00 13.7786 19,097,139.60
$ /R 14/12/2018 Foreign Exchange Future Buy 1,500 1,000 1,500,000.00 13.8484 20,772,600.00
$ /R 14/12/2018 Foreign Exchange Future Buy 2,000 1,000 2,000,000.00 13.7900 27,580,000.00
$ /R 14/12/2018 Foreign Exchange Future Sell 2,000 1,000 2,000,000.00 13.7900 27,580,000.00
$ /R 14/12/2018 Foreign Exchange Future Sell 2,000 1,000 2,000,000.00 13.8019 27,603,800.00
$ /R 14/12/2018 Foreign Exchange Future Buy 2,000 1,000 2,000,000.00 13.8019 27,603,800.00
$ /R 14/12/2018 Foreign Exchange Future Sell 2,457 1,000 2,457,000.00 13.7989 33,903,897.30
$ /R 14/12/2018 Foreign Exchange Future Sell 3,491 1,000 3,491,000.00 13.8469 48,339,527.90
$ /R 14/12/2018 Foreign Exchange Future Buy 3,794 1,000 3,794,000.00 13.7989 52,353,026.60
$ /R 14/12/2018 Foreign Exchange Future Sell 4,000 1,000 4,000,000.00 13.8543 55,417,200.00
$ /R 14/12/2018 Foreign Exchange Future Buy 4,000 1,000 4,000,000.00 13.8543 55,417,200.00
$ /R 14/12/2018 Foreign Exchange Future Buy 4,694 1,000 4,694,000.00 13.8469 64,997,348.60
$ /R 14/12/2018 Foreign Exchange Future C 13.00 Sell 6,000 1,000 6,000,000.00 774.2200 4,645,320,000.00
$ /R 14/12/2018 Foreign Exchange Future C 13.00 Buy 6,000 1,000 6,000,000.00 774.2200 4,645,320,000.00
$ /R 14/12/2018 Foreign Exchange Future C 13.20 Sell 7,000 1,000 7,000,000.00 582.1000 4,074,700,000.00
$ /R 14/12/2018 Foreign Exchange Future C 13.20 Buy 7,000 1,000 7,000,000.00 582.1000 4,074,700,000.00
$ /R 14/12/2018 Foreign Exchange Future Buy 7,462 1,000 7,462,000.00 13.7940 102,930,828.00
$ /R 14/12/2018 Foreign Exchange Future Buy 8,727 1,000 8,727,000.00 13.8344 120,732,808.80
$ /R 14/12/2018 Foreign Exchange Future Sell 11,732 1,000 11,732,000.00 13.8344 162,305,180.80
$ /R 14/12/2018 Foreign Exchange Future Buy 12,790 1,000 12,790,000.00 13.7646 176,049,234.00
$ /R 14/12/2018 Foreign Exchange Future Buy 14,178 1,000 14,178,000.00 13.7600 195,089,280.00
$ /R 14/12/2018 Foreign Exchange Future Sell 14,178 1,000 14,178,000.00 13.7600 195,089,280.00
$ /R 14/12/2018 Foreign Exchange Future Sell 15,010 1,000 15,010,000.00 13.7646 206,606,646.00
Total Futures 160,142 160,142,000.00 2,210,024,345.10
Total Options 26,000 26,000,000 17,440,040,000.00
Total $ / R Foreign Exchange Future 186,142 186,142,000.00 19,650,064,345.10

Dec 2018 $/R MAXI

$ /R MAXI 14/12/2018 Foreign Exchange Future Sell 2 100,000 200,000.00 13.7896 2,757,920.00
$ /R MAXI 14/12/2018 Foreign Exchange Future Buy 2 100,000 200,000.00 13.7896 2,757,920.00
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$ / R MAXI 14/12/2018 Foreign Exchange Future
$ /R MAXI 14/12/2018 Foreign Exchange Future

Total Futures

Total Options

Total $ / R MAXI 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
£/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
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
€/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
€/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
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
Sell

50 100,000
50 100,000

5,000,000.00
5,000,000.00
10,400,000.00

10,400,000.00

13.8092
13.8092

69,046,000.00
69,046,000.00
143,607,840.00

143,607,840.00

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

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

G W W NN =22 2 a

13, BN
© N N o

1,000.00
1,000.00
1,000.00
1,000.00
2,000.00
2,000.00
3,000.00
3,000.00
5,000.00
5,000.00
17,000.00
17,000.00
58,000.00

58,000.00

17.5992
17.6150
17.5992
17.6150
17.6200
17.6200
17.6000
17.6000
17.6087
17.6087
17.6016
17.6016

17,599.20
17,615.00
17,599.20
17,615.00
35,240.00
35,240.00
52,800.00
52,800.00
88,043.50
88,043.50
299,227.20
299,227.20
1,021,049.80

1,021,049.80

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

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

A AN W 2 A4 a4 4 a4 A a4

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
1,000.00
1,000.00
1,000.00
1,000.00
3,000.00
4,000.00
4,000.00

15.6253
15.7060
15.6240
15.6244
15.6252
15.7030
15.6253
15.6244
15.7060
15.6252
15.6240
15.7028
15.7030
15.7029
15.6739
15.6739

15,625.30
15,706.00
15,624.00
15,624.40
15,625.20
15,703.00
15,625.30
15,624.40
15,706.00
15,625.20
15,624.00
15,702.80
15,703.00
47,108.70
62,695.60
62,695.60
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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Spot ZAR
Put Sell Contracts Size Rate Converted
Amount
€/R 14/12/2018 Foreign Exchange Future Buy 6 1,000 6,000.00 15.7556 94,533.60
€/R 14/12/2018 Foreign Exchange Future Sell 6 1,000 6,000.00 15.7556 94,533.60
€/R 14/12/2018 Foreign Exchange Future Buy 9 1,000 9,000.00 15.7357 141,621.30
€/R 14/12/2018 Foreign Exchange Future Sell 9 1,000 9,000.00 15.7357 141,621.30
€/R 14/12/2018 Foreign Exchange Future Sell 10 1,000 10,000.00 15.6750 156,750.00
€/R 14/12/2018 Foreign Exchange Future Buy 10 1,000 10,000.00 15.6860 156,860.00
€/R 14/12/2018 Foreign Exchange Future Buy 10 1,000 10,000.00 15.6750 156,750.00
€/R 14/12/2018 Foreign Exchange Future Buy 10 1,000 10,000.00 15.6750 156,750.00
€/R 14/12/2018 Foreign Exchange Future Sell 10 1,000 10,000.00 15.6860 156,860.00
€/R 14/12/2018 Foreign Exchange Future Sell 10 1,000 10,000.00 15.6750 156,750.00
€/R 14/12/2018 Foreign Exchange Future Sell 1 1,000 11,000.00 15.6611 172,272.10
€/R 14/12/2018 Foreign Exchange Future Buy 1 1,000 11,000.00 15.6611 172,272.10
€/R 14/12/2018 Foreign Exchange Future Sell 15 1,000 15,000.00 15.6876 235,314.00
€/R 14/12/2018 Foreign Exchange Future Buy 15 1,000 15,000.00 15.6876 235,314.00
€/R 14/12/2018 Foreign Exchange Future Buy 15 1,000 15,000.00 15.6681 235,021.50
€/R 14/12/2018 Foreign Exchange Future Sell 15 1,000 15,000.00 15.6681 235,021.50
€/R 14/12/2018 Foreign Exchange Future Sell 26 1,000 26,000.00 15.6871 407,864.60
€/R 14/12/2018 Foreign Exchange Future Buy 26 1,000 26,000.00 15.6871 407,864.60
€/R 14/12/2018 Foreign Exchange Future Buy 28 1,000 28,000.00 15.7090 439,852.00
€/R 14/12/2018 Foreign Exchange Future Sell 28 1,000 28,000.00 15.7090 439,852.00
€/R 14/12/2018 Foreign Exchange Future Sell 433 1,000 433,000.00 15.6597 6,780,650.10
€/R 14/12/2018 Foreign Exchange Future Buy 433 1,000 433,000.00 15.6597 6,780,650.10
Total Futures 1,170 1,170,000.00 18,330,996.90
Total Options
Total € / R Foreign Exchange Future 1,170 1,170,000.00 18,330,996.90
Dec 2018 CAD/R
CAD/ R 14/12/2018 Foreign Exchange Future Sell 100 1,000 100,000.00 10.3800 1,038,000.00
CAD/ R 14/12/2018 Foreign Exchange Future Buy 100 1,000 100,000.00 10.3800 1,038,000.00
Total Futures 200 200,000.00 2,076,000.00
Total Options
Total CAD/ R Foreign Exchange Future 200 200,000.00 2,076,000.00
Dec 2018 QUANTO £ /$
QUANTO £ /$ 14/12/2018 Foreign Exchange Future Buy 3 10,000 30,000.00 1.2792 38,376.00
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QUANTO £ /$ 14/12/2018 Foreign Exchange Future
QUANTO £ /$ 14/12/2018 Foreign Exchange Future
QUANTO £ /$ 14/12/2018 Foreign Exchange Future

Total Futures

Total Options

Total QUANTO £ /$ Foreign Exchange Future

Jan 2019 $/R

$ /R 15/01/2019
$ /R 15/01/2019
$ /R 15/01/2019
$ /R 15/01/2019

Any day expiry
Any day expiry
Any day expiry
Any day expiry

Mar 2019 $/R

$ /R 18/03/2019
$ /R 18/03/2019
$ /R 18/03/2019
$ /R 18/03/2019
$ /R 18/03/2019
$ /R 18/03/2019
$ /R 18/03/2019
$ /R 18/03/2019
$ /R 18/03/2019
$ /R 18/03/2019
$ /R 18/03/2019
$ /R 18/03/2019
$ /R 18/03/2019
$ /R 18/03/2019
$ /R 18/03/2019
$ /R 18/03/2019
$ /R 18/03/2019
$ /R 18/03/2019
$ /R 18/03/2019
$ /R 18/03/2019
$ /R 18/03/2019
$ /R 18/03/2019
$ /R 18/03/2019

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

T T OO

Sell
Buy
Sell

30,000.00
50,000.00
50,000.00
160,000.00

160,000.00

1.2792
1.2791
1.2791

38,376.00
63,955.00
63,955.00
204,662.00

204,662.00

14.00 Sell
14.00 Buy
13.86 Buy
13.86 Sell

3 10,000

5 10,000

5 10,000
16
16

174 1,000

174 1,000

174 1,000

174 1,000
0
696
696

174,000.00
174,000.00
174,000.00
174,000.00

0.00

696,000

696,000.00

264.5000
264.5000
264.5000
264.5000

46,023,000.00
46,023,000.00
46,023,000.00
46,023,000.00

0.00

184,092,000.00

184,092,000.00

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

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

.4 A4 A4 a4 A a a a a a a a A a A A A A A A A A a

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
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
1,000.00
1,000.00
1,000.00
1,000.00
1,000.00

13.9120
13.9200
13.9200
13.9100
13.9290
13.9100
13.9100
13.9200
13.9100
13.9500
13.9200
13.9200
13.9250
13.9200
13.9100
13.9277
13.9277
13.9100
13.9120
13.9277
13.9250
13.9500
13.9277

13,912.00
13,920.00
13,920.00
13,910.00
13,929.00
13,910.00
13,910.00
13,920.00
13,910.00
13,950.00
13,920.00
13,920.00
13,925.00
13,920.00
13,910.00
13,927.70
13,927.70
13,910.00
13,912.00
13,927.70
13,925.00
13,950.00
13,927.70
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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Spot ZAR

Put Sell Contracts Size Rate  Converted

Amount
$ /R 18/03/2019 Foreign Exchange Future Buy 1 1,000 1,000.00 13.9290 13,929.00
$ /R 18/03/2019 Foreign Exchange Future Sell 2 1,000 2,000.00 13.9295 27,859.00
$ /R 18/03/2019 Foreign Exchange Future Buy 2 1,000 2,000.00 13.9300 27,860.00
$ /R 18/03/2019 Foreign Exchange Future Sell 2 1,000 2,000.00 13.9300 27,860.00
$ /R 18/03/2019 Foreign Exchange Future Buy 2 1,000 2,000.00 14.0185 28,037.00
$ /R 18/03/2019 Foreign Exchange Future Sell 2 1,000 2,000.00 14.0185 28,037.00
$ /R 18/03/2019 Foreign Exchange Future Buy 2 1,000 2,000.00 13.9295 27,859.00
$ /R 18/03/2019 Foreign Exchange Future Buy 3 1,000 3,000.00 13.9318 41,795.40
$ /R 18/03/2019 Foreign Exchange Future Sell 3 1,000 3,000.00 13.9318 41,795.40
$ /R 18/03/2019 Foreign Exchange Future Sell 5 1,000 5,000.00 13.9730 69,865.00
$ /R 18/03/2019 Foreign Exchange Future Buy 5 1,000 5,000.00 13.9430 69,715.00
$ /R 18/03/2019 Foreign Exchange Future Buy 5 1,000 5,000.00 13.9730 69,865.00
$ /R 18/03/2019 Foreign Exchange Future Buy 5 1,000 5,000.00 13.9230 69,615.00
$ /R 18/03/2019 Foreign Exchange Future Sell 5 1,000 5,000.00 13.9430 69,715.00
$ /R 18/03/2019 Foreign Exchange Future Sell 5 1,000 5,000.00 13.9230 69,615.00
$ /R 18/03/2019 Foreign Exchange Future Buy 8 1,000 8,000.00 14.0400 112,320.00
$ /R 18/03/2019 Foreign Exchange Future Buy 8 1,000 8,000.00 14.0400 112,320.00
$ /R 18/03/2019 Foreign Exchange Future Sell 10 1,000 10,000.00 14.0100 140,100.00
$ /R 18/03/2019 Foreign Exchange Future Buy 10 1,000 10,000.00 14.0100 140,100.00
$ /R 18/03/2019 Foreign Exchange Future Buy 10 1,000 10,000.00 13.9737 139,737.00
$ /R 18/03/2019 Foreign Exchange Future Sell 10 1,000 10,000.00 13.9737 139,737.00
$ /R 18/03/2019 Foreign Exchange Future Buy 15 1,000 15,000.00 14.0400 210,600.00
$ /R 18/03/2019 Foreign Exchange Future Buy 20 1,000 20,000.00 14.0343 280,686.00
$ /R 18/03/2019 Foreign Exchange Future Sell 20 1,000 20,000.00 14.0343 280,686.00
$ /R 18/03/2019 Foreign Exchange Future Buy 25 1,000 25,000.00 14.0185 350,462.50
$ /R 18/03/2019 Foreign Exchange Future Sell 25 1,000 25,000.00 14.0185 350,462.50
$ /R 18/03/2019 Foreign Exchange Future Buy 30 1,000 30,000.00 13.9700 419,100.00
$ /R 18/03/2019 Foreign Exchange Future Buy 30 1,000 30,000.00 13.9600 418,800.00
$ /R 18/03/2019 Foreign Exchange Future Sell 30 1,000 30,000.00 13.9600 418,800.00
$ /R 18/03/2019 Foreign Exchange Future Sell 30 1,000 30,000.00 13.9700 419,100.00
$ /R 18/03/2019 Foreign Exchange Future Buy 35 1,000 35,000.00 14.0400 491,400.00
$ /R 18/03/2019 Foreign Exchange Future Sell 35 1,000 35,000.00 14.0435 491,522.50
$ /R 18/03/2019 Foreign Exchange Future Buy 35 1,000 35,000.00 14.0435 491,522.50
$ /R 18/03/2019 Foreign Exchange Future Buy 40 1,000 40,000.00 13.9730 558,920.00
$ /R 18/03/2019 Foreign Exchange Future Sell 40 1,000 40,000.00 13.9730 558,920.00
$ /R 18/03/2019 Foreign Exchange Future Buy 50 1,000 50,000.00 14.0500 702,500.00
$ /R 18/03/2019 Foreign Exchange Future Buy 50 1,000 50,000.00 13.9300 696,500.00
$ /R 18/03/2019 Foreign Exchange Future Sell 50 1,000 50,000.00 13.9300 696,500.00
$ /R 18/03/2019 Foreign Exchange Future Buy 95 1,000 95,000.00 13.9167 1,322,086.50
$ /R 18/03/2019 Foreign Exchange Future Sell 95 1,000 95,000.00 13.9167 1,322,086.50
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$ /R 18/03/2019
$ /R 18/03/2019
$ /R 18/03/2019
$ /R 18/03/2019
$ /R 18/03/2019
$ /R 18/03/2019
$ /R 18/03/2019
$ /R 18/03/2019
$/R 18/03/2019
$ /R 18/03/2019
$ /R 18/03/2019
$ /R 18/03/2019
$ /R 18/03/2019
$ /R 18/03/2019
$ /R 18/03/2019
$ /R 18/03/2019
$ /R 18/03/2019
$ /R 18/03/2019
$ /R 18/03/2019
$ /R 18/03/2019
$ /R 18/03/2019
$ /R 18/03/2019
$ /R 18/03/2019
$ /R 18/03/2019
$ /R 18/03/2019
$ /R 18/03/2019
$ /R 18/03/2019
$ /R 18/03/2019
$ /R 18/03/2019
$ /R 18/03/2019
$ /R 18/03/2019
$ /R 18/03/2019
$ /R 18/03/2019
$ /R 18/03/2019
$ /R 18/03/2019
$ /R 18/03/2019
$ /R 18/03/2019

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

15.40
14.20
15.40
14.20
14.20
14.20

T T OOO0OO0

13.60
P 13.60

o

Total Futures

Total Options

Total $ / R Foreign Exchange Future

Mar 2019 £/R

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

100
100
100
100
100
100
100
100
100
100
100
100
100
200
200
250
250
500
500
500
500
768
768
768
883
1,000
1,000
2,000
2,000
2,000
2,000
2,000
2,000
2,343
3,226
4,000
4,000
15,834

20,000

35,834

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

100,000.00
100,000.00
100,000.00
100,000.00
100,000.00
100,000.00
100,000.00
100,000.00
100,000.00
100,000.00
100,000.00
100,000.00
100,000.00
200,000.00
200,000.00
250,000.00
250,000.00
500,000.00
500,000.00
500,000.00
500,000.00
768,000.00
768,000.00
768,000.00
883,000.00
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
2,343,000.00
3,226,000.00
4,000,000.00
4,000,000.00
15,834,000.00

20,000,000

35,834,000.00

14.0486
14.0400
14.0450
13.9500
14.0450
13.9500
14.0450
14.0400
14.0450
14.0486
13.9630
14.0450
13.9630
13.9700
13.9700
14.0226
14.0226
13.9240
13.9498
13.9240
13.9498
13.9490
13.9430
13.9490
14.0181
14.0375
14.0375
136.1400
387.8600
136.1400
387.8600
655.9300
655.9300
14.0181
14.0181
318.6500
318.6500

1,404,860.00
1,404,000.00
1,404,500.00
1,395,000.00
1,404,500.00
1,395,000.00
1,404,500.00
1,404,000.00
1,404,500.00
1,404,860.00
1,396,300.00
1,404,500.00
1,396,300.00
2,794,000.00
2,794,000.00
3,505,650.00
3,505,650.00
6,962,000.00
6,974,900.00
6,962,000.00
6,974,900.00
10,712,832.00
10,708,224.00
10,712,832.00
12,377,982.30
14,037,500.00
14,037,500.00
272,280,000.00
775,720,000.00
272,280,000.00
775,720,000.00
1,311,860,000.00
1,311,860,000.00
32,844,408.30
45,222,390.60
1,274,600,000.00
1,274,600,000.00
221,618,173.80

7,268,920,000.00

7,490,538,173.80
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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Spot ZAR
Put Sell Contracts Size Rate Converted
Amount
£ /R 18/03/2019 Foreign Exchange Future Buy 3 1,000 3,000.00 17.8357 53,507.10
£ /R 18/03/2019 Foreign Exchange Future Sell 3 1,000 3,000.00 17.8357 53,507.10
Total Futures 6,000.00 107,014.20
Total Options
Total £/ R Foreign Exchange Future 6 6,000.00 107,014.20
Mar 2019 €/R
€/R 18/03/2019 Foreign Exchange Future Sell 1 1,000 1,000.00 15.9779 15,977.90
€/R 18/03/2019 Foreign Exchange Future Sell 1 1,000 1,000.00 15.9791 15,979.10
€/R 18/03/2019 Foreign Exchange Future Sell 1 1,000 1,000.00 15.9779 15,977.90
€/R 18/03/2019 Foreign Exchange Future Buy 3 1,000 3,000.00 15.9783 47,934.90
€/R 18/03/2019 Foreign Exchange Future Sell 15 1,000 15,000.00 16.0467 240,700.50
€/R 18/03/2019 Foreign Exchange Future Sell 15 1,000 15,000.00 16.0467 240,700.50
Total Futures 36 36,000.00 577,270.80
Total Options
Total € / R Foreign Exchange Future 36 36,000.00 577,270.80
Mar 2019 CAD/R
CAD/ R 18/03/2019 Foreign Exchange Future Sell 100 1,000 100,000.00 10.5178 1,051,780.00
CAD/ R 18/03/2019 Foreign Exchange Future Buy 100 1,000 100,000.00 10.5178 1,051,780.00
Total Futures 200 200,000.00 2,103,560.00
Total Options
Total CAD/ R Foreign Exchange Future 200 200,000.00 2,103,560.00
Jun 2019 $/R
$ /R 14/06/2019 Foreign Exchange Future Sell 29 1,000 29,000.00 14.1203 409,488.70
$ /R 14/06/2019 Foreign Exchange Future Sell 35 1,000 35,000.00 14.1203 494,210.50
$ /R 14/06/2019 Foreign Exchange Future Sell 43 1,000 43,000.00 14.1203 607,172.90
$ /R 14/06/2019 Foreign Exchange Future Sell 43 1,000 43,000.00 14.1203 607,172.90
$ /R 14/06/2019 Foreign Exchange Future Sell 48 1,000 48,000.00 14.1203 677,774.40
$ /R 14/06/2019 Foreign Exchange Future Sell 66 1,000 66,000.00 14.1203 931,939.80
$ /R 14/06/2019 Foreign Exchange Future Sell 87 1,000 87,000.00 14.1203 1,228,466.10
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$ /R 14/06/2019
$ /R 14/06/2019
$ /R 14/06/2019
$ /R 14/06/2019

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

Total Futures

Total Options

Total $ / R Foreign Exchange Future

Jun 2019 €/R

€/R 14/06/2019
€/R 14/06/2019
€/R 14/06/2019
€/R 14/06/2019

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

Total Futures

Total Options

Total € / R Foreign Exchange Future

Sep 2019 $/R

$ /R 16/09/2019
$ /R 16/09/2019
$ /R 16/09/2019
$ /R 16/09/2019
$ /R 16/09/2019
$ /R 16/09/2019
$ /R 16/09/2019
$ /R 16/09/2019

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

Total Futures

Total Options

Total $ / R Foreign Exchange Future

Sep 2019 €/R

€/R 16/09/2019
€/R 16/09/2019

Foreign Exchange Future
Foreign Exchange Future

Sell
Sell
Sell
Buy

269
386
985
1,991
3,982

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

269,000.00
386,000.00
985,000.00
1,991,000.00
3,982,000.00

3,982,000.00

14.1203
14.1203
14.1203
14.1203

3,798,360.70
5,450,435.80
13,908,495.50
28,113,517.30
56,227,034.60

56,227,034.60

Sell
Sell
Sell
Buy

100
100
210

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

5,000.00
5,000.00
100,000.00
100,000.00
210,000.00

210,000.00

16.3652
16.3652
16.3252
16.3252

81,826.00
81,826.00
1,632,520.00
1,632,520.00
3,428,692.00

3,428,692.00

Sell
Sell
Sell
Sell
Sell
Sell
Sell
Sell

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

1,000.00
5,000.00
5,000.00
5,000.00
5,000.00
5,000.00
5,000.00
31,000.00
62,000.00

62,000.00

14.3800
14.3759
14.3800
14.3800
14.3800
14.3800
14.3800
14.3793

14,380.00
71,879.50
71,900.00
71,900.00
71,900.00
71,900.00
71,900.00
445,758.30
891,517.80

891,517.80

Sell
Sell

1,000
1,000

5,000.00
5,000.00

16.6955
16.6955

83,477.50
83,477.50
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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 10 10,000.00 166,955.00
Total Options
Total € / R Foreign Exchange Future 10 10,000.00 166,955.00
Dec 2019 $/R
$ /R 13/12/2019 Foreign Exchange Future Sell 6 1,000 6,000.00 14.5520 87,312.00
$/R 13/12/2019 Foreign Exchange Future Sell 50 1,000 50,000.00 14.5492 727,460.00
$/R 13/12/2019 Foreign Exchange Future Sell 56 1,000 56,000.00 14.5495 814,772.00
Total Futures 112 112,000.00 1,629,544.00
Total Options
Total $ / R Foreign Exchange Future 112 112,000.00 1,629,544.00
Total Futures 228,142 238,582,000.00 3297 182 656.00
Total Options 46,696 46,696,000.00 24 893 052 000.00
Grand Total for Currency Future Detailed Turnover 274,838 285,278,000.00 28 190 234 656.00
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