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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Spot ZAR
Put Sell Contracts Size Rate  Converted
Amount
Mar 2019 $/R
$ /R 18/03/2019 Foreign Exchange Future Buy 1 1,000 1,000.00 13.6900 13,690.00
$ /R 18/03/2019 Foreign Exchange Future Buy 2 1,000 2,000.00 13.7000 27,400.00
$ /R 18/03/2019 Foreign Exchange Future Sell 2 1,000 2,000.00 13.7900 27,580.00
$ /R 18/03/2019 Foreign Exchange Future Sell 2 1,000 2,000.00 13.7000 27,400.00
$ /R 18/03/2019 Foreign Exchange Future Buy 2 1,000 2,000.00 13.7300 27,460.00
$ /R 18/03/2019 Foreign Exchange Future Sell 2 1,000 2,000.00 13.7900 27,580.00
$ /R 18/03/2019 Foreign Exchange Future Buy 2 1,000 2,000.00 13.6995 27,399.00
$ /R 18/03/2019 Foreign Exchange Future Buy 3 1,000 3,000.00 13.7800 41,340.00
$ /R 18/03/2019 Foreign Exchange Future Sell 3 1,000 3,000.00 13.7800 41,340.00
$ /R 18/03/2019 Foreign Exchange Future Sell 3 1,000 3,000.00 13.7300 41,190.00
$ /R 18/03/2019 Foreign Exchange Future Sell 3 1,000 3,000.00 13.7695 41,308.50
$ /R 18/03/2019 Foreign Exchange Future Buy 3 1,000 3,000.00 13.7300 41,190.00
$ /R 18/03/2019 Foreign Exchange Future Sell 3 1,000 3,000.00 13.7900 41,370.00
$ /R 18/03/2019 Foreign Exchange Future Buy 3 1,000 3,000.00 13.7695 41,308.50
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301,114.00
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1,534,176.00
1,725,418.80
1,769,957.40
2,054,700.00
2,054,700.00
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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 150 1,000 150,000.00 13.7473 2,062,095.00
$ /R 18/03/2019 Foreign Exchange Future Sell 150 1,000 150,000.00 13.6972 2,054,580.00
$ /R 18/03/2019 Foreign Exchange Future Sell 154 1,000 154,000.00 13.7375 2,115,575.00
$ /R 18/03/2019 Foreign Exchange Future Buy 154 1,000 154,000.00 13.7648 2,119,779.20
$ /R 18/03/2019 Foreign Exchange Future Sell 154 1,000 154,000.00 13.7648 2,119,779.20
$ /R 18/03/2019 Foreign Exchange Future Sell 199 1,000 199,000.00 13.6938 2,725,066.20
$ /R 18/03/2019 Foreign Exchange Future Sell 237 1,000 237,000.00 13.6938 3,245,430.60
$ /R 18/03/2019 Foreign Exchange Future Buy 250 1,000 250,000.00 13.7920 3,448,000.00
$ /R 18/03/2019 Foreign Exchange Future Sell 250 1,000 250,000.00 13.7920 3,448,000.00
$ /R 18/03/2019 Foreign Exchange Future Sell 340 1,000 340,000.00 13.6938 4,655,892.00
$ /R 18/03/2019 Foreign Exchange Future Sell 421 1,000 421,000.00 13.6980 5,766,858.00
$ /R 18/03/2019 Foreign Exchange Future Buy 470 1,000 470,000.00 13.6977 6,437,919.00
$ /R 18/03/2019 Foreign Exchange Future Buy 500 1,000 500,000.00 13.6970 6,848,500.00
$ /R 18/03/2019 Foreign Exchange Future Sell 500 1,000 500,000.00 13.7600 6,880,000.00
$ /R 18/03/2019 Foreign Exchange Future Buy 500 1,000 500,000.00 13.7090 6,854,500.00
$ /R 18/03/2019 Foreign Exchange Future Sell 500 1,000 500,000.00 13.7300 6,865,000.00
$ /R 18/03/2019 Foreign Exchange Future Buy 500 1,000 500,000.00 13.7461 6,873,050.00
$ /R 18/03/2019 Foreign Exchange Future Buy 500 1,000 500,000.00 13.7600 6,880,000.00
$ /R 18/03/2019 Foreign Exchange Future Buy 500 1,000 500,000.00 13.7300 6,865,000.00
$ /R 18/03/2019 Foreign Exchange Future Sell 500 1,000 500,000.00 13.6970 6,848,500.00
$ /R 18/03/2019 Foreign Exchange Future Sell 500 1,000 500,000.00 13.7461 6,873,050.00
$ /R 18/03/2019 Foreign Exchange Future Sell 530 1,000 530,000.00 13.6990 7,260,470.00
$ /R 18/03/2019 Foreign Exchange Future Buy 530 1,000 530,000.00 13.6990 7,260,470.00
$ /R 18/03/2019 Foreign Exchange Future Buy 546 1,000 546,000.00 13.6980 7,479,108.00
$ /R 18/03/2019 Foreign Exchange Future Buy 658 1,000 658,000.00 13.6980 9,013,284.00
$ /R 18/03/2019 Foreign Exchange Future Sell 658 1,000 658,000.00 13.6980 9,013,284.00
$ /R 18/03/2019 Foreign Exchange Future Sell 658 1,000 658,000.00 13.6980 9,013,284.00
$ /R 18/03/2019 Foreign Exchange Future Sell 750 1,000 750,000.00 13.7811 10,335,825.00
$ /R 18/03/2019 Foreign Exchange Future Buy 750 1,000 750,000.00 13.7811 10,335,825.00
$ /R 18/03/2019 Foreign Exchange Future Sell 785 1,000 785,000.00 13.6807 10,739,349.50
$ /R 18/03/2019 Foreign Exchange Future Buy 785 1,000 785,000.00 13.6907 10,747,199.50
$ /R 18/03/2019 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 13.7335 13,733,500.00
$ /R 18/03/2019 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 13.7692 13,769,200.00
$ /R 18/03/2019 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 13.7975 13,797,500.00
$ /R 18/03/2019 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 13.7285 13,728,500.00
$ /R 18/03/2019 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 13.7884 13,788,400.00
$ /R 18/03/2019 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 13.7984 13,798,400.00
$ /R 18/03/2019 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 13.7276 13,727,600.00
$ /R 18/03/2019 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 13.7711 13,771,100.00
$ /R 18/03/2019 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 13.6938 13,693,800.00
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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Spot ZAR

Put Sell Contracts Size Rate  Converted

Amount
€/R 18/03/2019 Foreign Exchange Future Sell 1 1,000 1,000.00 15.8200 15,820.00
€/R 18/03/2019 Foreign Exchange Future Buy 1 1,000 1,000.00 15.8200 15,820.00
€/R 18/03/2019 Foreign Exchange Future Sell 1 1,000 1,000.00 15.7359 15,735.90
€/R 18/03/2019 Foreign Exchange Future Sell 1 1,000 1,000.00 15.8259 15,825.90
€/R 18/03/2019 Foreign Exchange Future Sell 1 1,000 1,000.00 15.8434 15,843.40
€/R 18/03/2019 Foreign Exchange Future Buy 1 1,000 1,000.00 15.8434 15,843.40
€/R 18/03/2019 Foreign Exchange Future Sell 2 1,000 2,000.00 15.8310 31,662.00
€/R 18/03/2019 Foreign Exchange Future Sell 2 1,000 2,000.00 15.8400 31,680.00
€/R 18/03/2019 Foreign Exchange Future Sell 2 1,000 2,000.00 15.7359 31,471.80
€/R 18/03/2019 Foreign Exchange Future Sell 2 1,000 2,000.00 15.8259 31,651.80
€/R 18/03/2019 Foreign Exchange Future Sell 2 1,000 2,000.00 15.8259 31,651.80
€/R 18/03/2019 Foreign Exchange Future Buy 2 1,000 2,000.00 15.8310 31,662.00
€/R 18/03/2019 Foreign Exchange Future Buy 2 1,000 2,000.00 15.8400 31,680.00
€/R 18/03/2019 Foreign Exchange Future Sell 3 1,000 3,000.00 15.7359 47,207.70
€/R 18/03/2019 Foreign Exchange Future Sell 5 1,000 5,000.00 15.7359 78,679.50
€/R 18/03/2019 Foreign Exchange Future Sell 5 1,000 5,000.00 15.7359 78,679.50
€/R 18/03/2019 Foreign Exchange Future Sell 6 1,000 6,000.00 15.7359 94,415.40
€/R 18/03/2019 Foreign Exchange Future Sell 7 1,000 7,000.00 15.7359 110,151.30
€/R 18/03/2019 Foreign Exchange Future Sell 8 1,000 8,000.00 15.8259 126,607.20
€/R 18/03/2019 Foreign Exchange Future Sell 9 1,000 9,000.00 15.7359 141,623.10
€/R 18/03/2019 Foreign Exchange Future Sell 12 1,000 12,000.00 15.8259 189,910.80
€/R 18/03/2019 Foreign Exchange Future Buy 15 1,000 15,000.00 15.7359 236,038.50
€/R 18/03/2019 Foreign Exchange Future Sell 20 1,000 20,000.00 15.8259 316,518.00
€/R 18/03/2019 Foreign Exchange Future Buy 26 1,000 26,000.00 15.7359 409,133.40
€/R 18/03/2019 Foreign Exchange Future Buy 29 1,000 29,000.00 15.7359 456,341.10
€/R 18/03/2019 Foreign Exchange Future Sell 31 1,000 31,000.00 15.7125 487,087.50
€/R 18/03/2019 Foreign Exchange Future Buy 31 1,000 31,000.00 15.7125 487,087.50
€/R 18/03/2019 Foreign Exchange Future Sell 32 1,000 32,000.00 15.8259 506,428.80
€/R 18/03/2019 Foreign Exchange Future Sell 73 1,000 73,000.00 15.8259 1,155,290.70
€/R 18/03/2019 Foreign Exchange Future Buy 82 1,000 82,000.00 15.7359 1,290,343.80
€/R 18/03/2019 Foreign Exchange Future Buy 121 1,000 121,000.00 15.7359 1,904,043.90
€/R 18/03/2019 Foreign Exchange Future Buy 179 1,000 179,000.00 15.8356 2,834,572.40
€/R 18/03/2019 Foreign Exchange Future Sell 179 1,000 179,000.00 15.8356 2,834,572.40
€/R 18/03/2019 Foreign Exchange Future Buy 179 1,000 179,000.00 15.8356 2,834,572.40
€/R 18/03/2019 Foreign Exchange Future Sell 179 1,000 179,000.00 15.8356 2,834,572.40
€/R 18/03/2019 Foreign Exchange Future Buy 205 1,000 205,000.00 15.7359 3,225,859.50
€/R 18/03/2019 Foreign Exchange Future Sell 214 1,000 214,000.00 15.8356 3,388,818.40
€/R 18/03/2019 Foreign Exchange Future Buy 214 1,000 214,000.00 15.8356 3,388,818.40
€/R 18/03/2019 Foreign Exchange Future Buy 327 1,000 327,000.00 15.7359 5,145,639.30
€/R 18/03/2019 Foreign Exchange Future Buy 354 1,000 354,000.00 15.8356 5,605,802.40
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Sell
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Buy
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354
439
439
500
500
687
687
733

1,000
1,000
1,000
1,538
4,948
4,948
21,340

15
15
19
27
27
30
68
79
79
115
115
192
307
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1,423

1,000
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1,000
1,000
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1,000
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1,000
1,000
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354,000.00
439,000.00
439,000.00
500,000.00
500,000.00
687,000.00
687,000.00
733,000.00
1,000,000.00
1,000,000.00
1,000,000.00
1,538,000.00
4,948,000.00
4,948,000.00
21,340,000.00

21,340,000.00

2,000.00
7,000.00
8,000.00
15,000.00
15,000.00
19,000.00
27,000.00
27,000.00
30,000.00
68,000.00
79,000.00
79,000.00
115,000.00
115,000.00
192,000.00
307,000.00
688,000.00
1,423,000.00

15.8356
15.8356
15.8356
15.8514
15.8148
15.8356
15.8356
15.7359
15.8190
15.8331
15.8190
15.7259
15.8356
15.8356

9.8350
9.8350
9.8350
9.8350
9.8350
9.9250
9.8350
9.8350
9.9250
9.9250
9.8350
9.8350
9.8350
9.8350
9.8350
9.8350
9.8350
9.8250

5,605,802.40
6,951,828.40
6,951,828.40
7,925,700.00
7,907,400.00
10,879,057.20
10,879,057.20
11,534,414.70
15,819,000.00
15,833,100.00
15,819,000.00
24,186,434.20
78,354,548.80
78,354,548.80
337,558,536.40

337,558,536.40

19,670.00
68,845.00
78,680.00
147,525.00
147,525.00
188,575.00
265,545.00
265,545.00
297,750.00
674,900.00
776,965.00
776,965.00
1,131,025.00
1,131,025.00
1,888,320.00
3,019,345.00
6,766,480.00
13,980,975.00
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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 3,216 3,216,000.00 31,625,660.00
Total Options
Total AU$ / R Foreign Exchange Future 3,216 3,216,000.00 31,625,660.00
Jun 2019 $/R
$ /R 14/06/2019 Foreign Exchange Future Sell 3 1,000 3,000.00 13.8487 41,546.10
$ /R 14/06/2019 Foreign Exchange Future Buy 3 1,000 3,000.00 13.9300 41,790.00
$ /R 14/06/2019 Foreign Exchange Future Buy 3 1,000 3,000.00 13.8487 41,546.10
$ /R 14/06/2019 Foreign Exchange Future Sell 3 1,000 3,000.00 13.9300 41,790.00
$ /R 14/06/2019 Foreign Exchange Future Buy 4 1,000 4,000.00 13.8700 55,480.00
$ /R 14/06/2019 Foreign Exchange Future Sell 4 1,000 4,000.00 13.8700 55,480.00
$ /R 14/06/2019 Foreign Exchange Future C 13.90 Buy 100 1,000 100,000.00 534.3300 53,433,000.00
$ /R 14/06/2019 Foreign Exchange Future C 13.90 Sell 100 1,000 100,000.00 534.3300 53,433,000.00
$ /R 14/06/2019 Foreign Exchange Future C 13.60 Sell 700 1,000 700,000.00 635.1600 444,612,000.00
$ /R 14/06/2019 Foreign Exchange Future C 13.60 Buy 700 1,000 700,000.00 635.1600 444,612,000.00
$ /R 14/06/2019 Foreign Exchange Future C 14.35 Buy 1,050 1,000 1,050,000.00 339.6600 356,643,000.00
$ /R 14/06/2019 Foreign Exchange Future C 14.35 Sell 1,050 1,000 1,050,000.00 339.6600 356,643,000.00
$ /R 14/06/2019 Foreign Exchange Future P 12.65 Buy 1,050 1,000 1,050,000.00 83.8300 88,021,500.00
$ /R 14/06/2019 Foreign Exchange Future P 12.65 Sell 1,050 1,000 1,050,000.00 67.8300 71,221,500.00
$ /R 14/06/2019 Foreign Exchange Future P 12.65 Buy 1,050 1,000 1,050,000.00 67.8300 71,221,500.00
Total Futures 20 20,000.00 277,632.20
Total Options 6,850 6,850,000 1,939,840,500.00
Total $ / R Foreign Exchange Future 6,870 6,870,000.00 1,940,118,132.20
Sep 2019 $/R
$ /R 16/09/2019 Foreign Exchange Future Sell 1 1,000 1,000.00 14.0291 14,029.10
$ /R 16/09/2019 Foreign Exchange Future Buy 1 1,000 1,000.00 14.0291 14,029.10
$ /R 16/09/2019 Foreign Exchange Future P 14.00 Sell 1,000 1,000 1,000,000.00 730.4800 730,480,000.00
$ /R 16/09/2019 Foreign Exchange Future P 14.00 Buy 1,000 1,000 1,000,000.00 730.4800 730,480,000.00
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Total Futures

Total Options

Total $ / R Foreign Exchange Future

Total Futures

Total Options

Grand Total for Currency Future Detailed Turnover

2 2,000.00 28,058.20

2,000 2,000,000 1,460,960,000.00
2,002 2,002,000.00 1,460,988,058.20
72,243 72,243,000.00 1033 454 733.30
38,850 38,850,000.00 12 976 350 500.00
111,093 111,093,000.00 14 009 805 233.30
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