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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 28/12/2018 Any day expiry Buy 160 1,000 160,000.00 14.5950 2,335,200.00
$ /R 28/12/2018 Any day expiry Sell 160 1,000 160,000.00 14.5950 2,335,200.00
Total Futures 320 320,000.00 4,670,400.00
Total Options
Total $ / R Any day expiry 320 320,000.00 4,670,400.00
Mar 2019 $/R
$ /R 18/03/2019 Foreign Exchange Future Buy 1 1,000 1,000.00 14.7100 14,710.00
$ /R 18/03/2019 Foreign Exchange Future Buy 1 1,000 1,000.00 14.7042 14,704.20
$ /R 18/03/2019 Foreign Exchange Future Buy 1 1,000 1,000.00 14.6981 14,698.10
$ /R 18/03/2019 Foreign Exchange Future Buy 1 1,000 1,000.00 14.6981 14,698.10
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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Spot ZAR

Put Sell Contracts Size Rate  Converted

Amount
$ /R 18/03/2019 Foreign Exchange Future Buy 3 1,000 3,000.00 14.7000 44,100.00
$ /R 18/03/2019 Foreign Exchange Future Sell 4 1,000 4,000.00 14.6932 58,772.80
$ /R 18/03/2019 Foreign Exchange Future Buy 4 1,000 4,000.00 14.6932 58,772.80
$ /R 18/03/2019 Foreign Exchange Future Sell 5 1,000 5,000.00 14.6900 73,450.00
$ /R 18/03/2019 Foreign Exchange Future Buy 5 1,000 5,000.00 14.6900 73,450.00
$ /R 18/03/2019 Foreign Exchange Future Buy 5 1,000 5,000.00 14.7100 73,550.00
$ /R 18/03/2019 Foreign Exchange Future Sell 5 1,000 5,000.00 14.7100 73,550.00
$ /R 18/03/2019 Foreign Exchange Future Buy 10 1,000 10,000.00 14.6719 146,719.00
$ /R 18/03/2019 Foreign Exchange Future Sell 10 1,000 10,000.00 14.6719 146,719.00
$ /R 18/03/2019 Foreign Exchange Future Buy 10 1,000 10,000.00 14.5333 145,333.00
$ /R 18/03/2019 Foreign Exchange Future Buy 10 1,000 10,000.00 14.7378 147,378.00
$ /R 18/03/2019 Foreign Exchange Future Sell 10 1,000 10,000.00 14.7000 147,000.00
$ /R 18/03/2019 Foreign Exchange Future Buy 10 1,000 10,000.00 14.7000 147,000.00
$ /R 18/03/2019 Foreign Exchange Future Sell 12 1,000 12,000.00 14.6417 175,700.40
$ /R 18/03/2019 Foreign Exchange Future Buy 12 1,000 12,000.00 14.6417 175,700.40
$ /R 18/03/2019 Foreign Exchange Future Sell 19 1,000 19,000.00 14.6875 279,062.50
$ /R 18/03/2019 Foreign Exchange Future Sell 20 1,000 20,000.00 14.7044 294,088.00
$ /R 18/03/2019 Foreign Exchange Future Buy 20 1,000 20,000.00 14.7044 294,088.00
$ /R 18/03/2019 Foreign Exchange Future Sell 25 1,000 25,000.00 14.6924 367,310.00
$ /R 18/03/2019 Foreign Exchange Future Buy 25 1,000 25,000.00 14.6452 366,130.00
$ /R 18/03/2019 Foreign Exchange Future Sell 37 1,000 37,000.00 14.6875 543,437.50
$ /R 18/03/2019 Foreign Exchange Future Sell 50 1,000 50,000.00 14.6909 734,545.00
$ /R 18/03/2019 Foreign Exchange Future Buy 50 1,000 50,000.00 14.6909 734,545.00
$ /R 18/03/2019 Foreign Exchange Future Buy 50 1,000 50,000.00 14.7275 736,375.00
$ /R 18/03/2019 Foreign Exchange Future Sell 50 1,000 50,000.00 14.7275 736,375.00
$ /R 18/03/2019 Foreign Exchange Future Sell 50 1,000 50,000.00 14.7500 737,500.00
$ /R 18/03/2019 Foreign Exchange Future Buy 50 1,000 50,000.00 14.7500 737,500.00
$ /R 18/03/2019 Foreign Exchange Future Sell 65 1,000 65,000.00 14.6875 954,687.50
$ /R 18/03/2019 Foreign Exchange Future Buy 79 1,000 79,000.00 14.7074 1,161,884.60
$ /R 18/03/2019 Foreign Exchange Future C 16.18 Buy 82 1,000 82,000.00 93.3100 7,651,420.00
$ /R 18/03/2019 Foreign Exchange Future C 16.18 Sell 82 1,000 82,000.00 93.3100 7,651,420.00
$ /R 18/03/2019 Foreign Exchange Future P 13.82 Sell 82 1,000 82,000.00 150.8700 12,371,340.00
$ /R 18/03/2019 Foreign Exchange Future P 12.80 Buy 82 1,000 82,000.00 49.8200 4,085,240.00
$ /R 18/03/2019 Foreign Exchange Future P 12.80 Sell 82 1,000 82,000.00 49.8200 4,085,240.00
$ /R 18/03/2019 Foreign Exchange Future P 13.82 Buy 82 1,000 82,000.00 150.8700 12,371,340.00
$ /R 18/03/2019 Foreign Exchange Future Sell 86 1,000 86,000.00 14.6875 1,263,125.00
$ /R 18/03/2019 Foreign Exchange Future Sell 98 1,000 98,000.00 14.7539 1,445,882.20
$ /R 18/03/2019 Foreign Exchange Future Buy 98 1,000 98,000.00 14.7539 1,445,882.20
$ /R 18/03/2019 Foreign Exchange Future Sell 110 1,000 110,000.00 14.6856 1,615,416.00
$ /R 18/03/2019 Foreign Exchange Future Buy 110 1,000 110,000.00 14.6856 1,615,416.00
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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Spot ZAR
Put Sell Contracts Size Rate Converted
Amount
$ /R 18/03/2019 Foreign Exchange Future Buy 1,179 1,000 1,179,000.00 14.6843 17,312,789.70
$ /R 18/03/2019 Foreign Exchange Future C 16.18 Buy 1,427 1,000 1,427,000.00 93.3100 133,153,370.00
$ /R 18/03/2019 Foreign Exchange Future C 16.18 Sell 1,427 1,000 1,427,000.00 93.3100 133,153,370.00
$ /R 18/03/2019 Foreign Exchange Future P 13.82 Sell 1,427 1,000 1,427,000.00 150.8700 215,291,490.00
$ /R 18/03/2019 Foreign Exchange Future P 12.80 Buy 1,427 1,000 1,427,000.00 49.8200 71,093,140.00
$ /R 18/03/2019 Foreign Exchange Future P 12.80 Sell 1,427 1,000 1,427,000.00 49.8200 71,093,140.00
$ /R 18/03/2019 Foreign Exchange Future P 13.82 Buy 1,427 1,000 1,427,000.00 150.8700 215,291,490.00
$ /R 18/03/2019 Foreign Exchange Future C 16.18 Buy 1,800 1,000 1,800,000.00 128.4000 231,120,000.00
$ /R 18/03/2019 Foreign Exchange Future P 12.80 Buy 1,800 1,000 1,800,000.00 47.8200 86,076,000.00
$ /R 18/03/2019 Foreign Exchange Future P 13.82 Sell 1,800 1,000 1,800,000.00 145.0500 261,090,000.00
$ /R 18/03/2019 Foreign Exchange Future Sell 2,456 1,000 2,456,000.00 14.6875 36,072,500.00
$ /R 18/03/2019 Foreign Exchange Future P 14.30 Sell 3,000 1,000 3,000,000.00 322.8800 968,640,000.00
$ /R 18/03/2019 Foreign Exchange Future P 14.30 Sell 3,000 1,000 3,000,000.00 333.0000 999,000,000.00
$ /R 18/03/2019 Foreign Exchange Future P 14.30 Buy 3,000 1,000 3,000,000.00 333.0000 999,000,000.00
$ /R 18/03/2019 Foreign Exchange Future Buy 3,300 1,000 3,300,000.00 14.6875 48,468,750.00
Total Futures 27,777 27,777,000.00 408,115,136.80
Total Options 25,200 25,200,000 4,603,326,000.00
Total $ / R Foreign Exchange Future 52,977 52,977,000.00 5,011,441,136.80
Mar 2019 £/R
£ /R 18/03/2019 Foreign Exchange Future Sell 5 1,000 5,000.00 18.7000 93,500.00
£ /R 18/03/2019 Foreign Exchange Future Buy 5 1,000 5,000.00 18.7000 93,500.00
£ /R 18/03/2019 Foreign Exchange Future Buy 10 1,000 10,000.00 18.6900 186,900.00
£ /R 18/03/2019 Foreign Exchange Future Sell 10 1,000 10,000.00 18.6900 186,900.00
Total Futures 30 30,000.00 560,800.00
Total Options
Total £ / R Foreign Exchange Future 30 30,000.00 560,800.00
Mar 2019 €/R
€/R 18/03/2019 Foreign Exchange Future Buy 500 1,000 500,000.00 16.8712 8,435,600.00
€/R 18/03/2019 Foreign Exchange Future Sell 500 1,000 500,000.00 16.8712 8,435,600.00
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Total Futures

Total Options

Total € / R Foreign Exchange Future

Mar 2019 CHF /R

CHF /R 18/03/2019 Foreign Exchange Future
CHF / R 18/03/2019 Foreign Exchange Future

Total Futures

Total Options
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500,000.00
500,000.00
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75,273.50
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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price
Put Sell Contracts Size
Total Futures 10 10,000.00 150,547.00
Total Options
Total $ / R Foreign Exchange Future 10 10,000.00 150,547.00
Dec 2019 $/R
$ /R 13/12/2019 Foreign Exchange Future c 16.85 Sell 95 1,000 95,000.00 553.0500 52,539,750.00
$ /R 13/12/2019 Foreign Exchange Future P 14.07 Buy 95 1,000 95,000.00 553.0500 52,539,750.00
$ /R 13/12/2019 Foreign Exchange Future c 16.85 Sell 218 1,000 218,000.00 553.0500 120,564,900.00
$ /R 13/12/2019 Foreign Exchange Future P 14.07 Buy 218 1,000 218,000.00 553.0500 120,564,900.00
$/R 13/12/2019 Foreign Exchange Future c 16.85 Buy 313 1,000 313,000.00 553.0500 173,104,650.00
$ /R 13/12/2019 Foreign Exchange Future P 14.07 Sell 313 1,000 313,000.00 553.0500 173,104,650.00
Total Futures 0 0.00 0.00
Total Options 1,252 1,252,000 692,418,600.00
Total $ / R Foreign Exchange Future 1,252 1,252,000.00 692,418,600.00
Total Futures 30,839 30,839,000.00 453 760 619.00
Total Options 26,452 26,452,000.00 5295 744 600.00
Grand Total for Currency Future Detailed Turnover 57,291 57,291,000.00 5749 505 219.00
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