CURRENCY DERIVATIVES

CURRENCY FUTURES AND OPTIONS DETAILED TURNOVER

DATE: 30/01/2019

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
Jan 2019 $/R
$ /R 30/01/2019 Any day expiry Sell 55 1,000 55,000.00 13.5850 747,175.00
$ /R 30/01/2019 Any day expiry Buy 55 1,000 55,000.00 13.5850 747,175.00
$ /R 30/01/2019 Any day expiry Sell 213 1,000 213,000.00 13.6300 2,903,190.00
$ /R 30/01/2019 Any day expiry Buy 213 1,000 213,000.00 13.6300 2,903,190.00
$ /R 30/01/2019 Any day expiry Buy 235 1,000 235,000.00 13.5900 3,193,650.00
$ /R 30/01/2019 Any day expiry Buy 515 1,000 515,000.00 13.5900 6,998,850.00
$ /R 30/01/2019 Any day expiry Sell 750 1,000 750,000.00 13.5900 10,192,500.00
Total Futures 2,036 2,036,000.00 27,685,730.00
Total Options
Total $ / R Any day expiry 2,036 2,036,000.00 27,685,730.00
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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 20 1,000 20,000.00 13.6455 272,910.00
$ /R 18/03/2019 Foreign Exchange Future Sell 20 1,000 20,000.00 13.6700 273,400.00
$ /R 18/03/2019 Foreign Exchange Future Buy 25 1,000 25,000.00 13.6700 341,750.00
$ /R 18/03/2019 Foreign Exchange Future Buy 25 1,000 25,000.00 13.6786 341,965.00
$ /R 18/03/2019 Foreign Exchange Future Sell 25 1,000 25,000.00 13.6786 341,965.00
$ /R 18/03/2019 Foreign Exchange Future Sell 40 1,000 40,000.00 13.6966 547,864.00
$ /R 18/03/2019 Foreign Exchange Future Buy 40 1,000 40,000.00 13.6966 547,864.00
$ /R 18/03/2019 Foreign Exchange Future Buy 50 1,000 50,000.00 13.6773 683,865.00
$ /R 18/03/2019 Foreign Exchange Future Buy 50 1,000 50,000.00 13.6598 682,990.00
$ /R 18/03/2019 Foreign Exchange Future Buy 50 1,000 50,000.00 13.6500 682,500.00
$ /R 18/03/2019 Foreign Exchange Future Sell 59 1,000 59,000.00 13.6653 806,252.70
$ /R 18/03/2019 Foreign Exchange Future Buy 59 1,000 59,000.00 13.6653 806,252.70
$ /R 18/03/2019 Foreign Exchange Future Buy 72 1,000 72,000.00 13.7267 988,322.40
$ /R 18/03/2019 Foreign Exchange Future Sell 72 1,000 72,000.00 13.7267 988,322.40
$ /R 18/03/2019 Foreign Exchange Future Sell 72 1,000 72,000.00 13.7047 986,738.40
$ /R 18/03/2019 Foreign Exchange Future Sell 76 1,000 76,000.00 13.6750 1,039,300.00
$ /R 18/03/2019 Foreign Exchange Future Sell 80 1,000 80,000.00 13.6650 1,093,200.00
$ /R 18/03/2019 Foreign Exchange Future Sell 90 1,000 90,000.00 13.6544 1,228,896.00
$ /R 18/03/2019 Foreign Exchange Future Buy 99 1,000 99,000.00 13.6503 1,351,379.70
$ /R 18/03/2019 Foreign Exchange Future Sell 100 1,000 100,000.00 13.6634 1,366,340.00
$ /R 18/03/2019 Foreign Exchange Future Buy 100 1,000 100,000.00 13.6835 1,368,350.00
$ /R 18/03/2019 Foreign Exchange Future Buy 100 1,000 100,000.00 13.6966 1,369,660.00
$ /R 18/03/2019 Foreign Exchange Future Sell 100 1,000 100,000.00 13.7015 1,370,150.00
$ /R 18/03/2019 Foreign Exchange Future Buy 100 1,000 100,000.00 13.7015 1,370,150.00
$ /R 18/03/2019 Foreign Exchange Future Sell 100 1,000 100,000.00 13.6915 1,369,150.00
$ /R 18/03/2019 Foreign Exchange Future Buy 128 1,000 128,000.00 13.6722 1,750,041.60
$ /R 18/03/2019 Foreign Exchange Future Sell 128 1,000 128,000.00 13.6722 1,750,041.60
$ /R 18/03/2019 Foreign Exchange Future Buy 145 1,000 145,000.00 13.6873 1,984,658.50
$ /R 18/03/2019 Foreign Exchange Future Buy 200 1,000 200,000.00 13.6917 2,738,340.00
$ /R 18/03/2019 Foreign Exchange Future Buy 200 1,000 200,000.00 13.6917 2,738,340.00
$ /R 18/03/2019 Foreign Exchange Future Sell 200 1,000 200,000.00 13.6634 2,732,680.00
$ /R 18/03/2019 Foreign Exchange Future Buy 200 1,000 200,000.00 13.6835 2,736,700.00
$ /R 18/03/2019 Foreign Exchange Future Buy 213 1,000 213,000.00 13.7089 2,919,995.70
$ /R 18/03/2019 Foreign Exchange Future Sell 213 1,000 213,000.00 13.7064 2,919,463.20
$ /R 18/03/2019 Foreign Exchange Future Sell 213 1,000 213,000.00 13.7089 2,919,995.70
$ /R 18/03/2019 Foreign Exchange Future Buy 213 1,000 213,000.00 13.7064 2,919,463.20
$ /R 18/03/2019 Foreign Exchange Future Buy 225 1,000 225,000.00 13.6917 3,080,632.50
$ /R 18/03/2019 Foreign Exchange Future Buy 230 1,000 230,000.00 13.6705 3,144,215.00
$ /R 18/03/2019 Foreign Exchange Future Buy 250 1,000 250,000.00 13.6795 3,419,875.00
$ /R 18/03/2019 Foreign Exchange Future Sell 250 1,000 250,000.00 13.6795 3,419,875.00
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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 4,560 1,000 4,560,000.00 13.7067 62,502,552.00
$ /R 18/03/2019 Foreign Exchange Future Buy 4,560 1,000 4,560,000.00 13.7067 62,502,552.00
$ /R 18/03/2019 Foreign Exchange Future P 14.00 Buy 5,000 1,000 5,000,000.00 473.4300 2,367,150,000.00
$ /R 18/03/2019 Foreign Exchange Future P 14.00 Sell 5,000 1,000 5,000,000.00 463.4200 2,317,100,000.00
$ /R 18/03/2019 Foreign Exchange Future P 14.00 Buy 5,000 1,000 5,000,000.00 463.4200 2,317,100,000.00
$ /R 18/03/2019 Foreign Exchange Future Sell 12,000 1,000 12,000,000.00 13.6858 164,229,600.00
$ /R 18/03/2019 Foreign Exchange Future Buy 12,000 1,000 12,000,000.00 13.6908 164,289,600.00
$ /R 18/03/2019 Foreign Exchange Future Buy 12,000 1,000 12,000,000.00 13.6858 164,229,600.00
$ /R 18/03/2019 Foreign Exchange Future Buy 27,590 1,000 27,590,000.00 13.6966 377,889,194.00
$ /R 18/03/2019 Foreign Exchange Future Sell 32,630 1,000 32,630,000.00 13.6966 446,920,058.00
Total Futures 149,211 149,211,000.00 2,042,773,387.70
Total Options 18,180 18,180,000 7,149,336,600.00
Total $ / R Foreign Exchange Future 167,391 167,391,000.00 9,192,109,987.70

Mar 2019 £/R

£ /R 18/03/2019 Foreign Exchange Future Sell 10 1,000 10,000.00 17.9445 179,445.00
£/R 18/03/2019 Foreign Exchange Future Buy 30 1,000 30,000.00 17.9445 538,335.00
£/R 18/03/2019 Foreign Exchange Future Sell 30 1,000 30,000.00 17.9445 538,335.00
£ /R 18/03/2019 Foreign Exchange Future Sell 60 1,000 60,000.00 17.9445 1,076,670.00
£ /R 18/03/2019 Foreign Exchange Future Sell 80 1,000 80,000.00 17.9445 1,435,560.00
£ /R 18/03/2019 Foreign Exchange Future Sell 89 1,000 89,000.00 17.9625 1,598,662.50
£ /R 18/03/2019 Foreign Exchange Future Sell 100 1,000 100,000.00 17.9445 1,794,450.00
£ /R 18/03/2019 Foreign Exchange Future Sell 194 1,000 194,000.00 17.9625 3,484,725.00
£ /R 18/03/2019 Foreign Exchange Future Sell 210 1,000 210,000.00 17.9445 3,768,345.00
£ /R 18/03/2019 Foreign Exchange Future Sell 600 1,000 600,000.00 17.9445 10,766,700.00
£ /R 18/03/2019 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 17.9726 17,972,600.00
£ /R 18/03/2019 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 17.9269 17,926,900.00
£ /R 18/03/2019 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 17.9269 17,926,900.00
£ /R 18/03/2019 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 17.9726 17,972,600.00
£ /R 18/03/2019 Foreign Exchange Future Sell 1,166 1,000 1,166,000.00 17.9625 20,944,275.00
£ /R 18/03/2019 Foreign Exchange Future Sell 1,748 1,000 1,748,000.00 17.9625 31,398,450.00
£ /R 18/03/2019 Foreign Exchange Future Buy 3,197 1,000 3,197,000.00 17.9625 57,426,112.50
£ /R 18/03/2019 Foreign Exchange Future Sell 5,330 1,000 5,330,000.00 17.9445 95,644,185.00
£ /R 18/03/2019 Foreign Exchange Future Buy 6,390 1,000 6,390,000.00 17.9445 114,665,355.00
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Total Futures

Total Options

Total £/ R Foreign Exchange Future
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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Spot ZAR
Put Sell Contracts Size Rate Converted
Amount
$ /R 14/06/2019 Foreign Exchange Future Sell 3 1,000 3,000.00 13.8380 41,514.00
$ /R 14/06/2019 Foreign Exchange Future Buy 3 1,000 3,000.00 13.8380 41,514.00
$ /R 14/06/2019 Foreign Exchange Future Buy 3 1,000 3,000.00 13.8205 41,461.50
$ /R 14/06/2019 Foreign Exchange Future Sell 346 1,000 346,000.00 13.8490 4,791,754.00
$ /R 14/06/2019 Foreign Exchange Future Buy 346 1,000 346,000.00 13.8490 4,791,754.00
$ /R 14/06/2019 Foreign Exchange Future C 15.00 Buy 5,000 1,000 5,000,000.00 228.7600 1,143,800,000.00
$ /R 14/06/2019 Foreign Exchange Future C 15.00 Sell 5,000 1,000 5,000,000.00 218.7600 1,093,800,000.00
$ /R 14/06/2019 Foreign Exchange Future C 15.00 Sell 5,000 1,000 5,000,000.00 228.7600 1,143,800,000.00
$ /R 14/06/2019 Foreign Exchange Future C 15.00 Buy 10,000 1,000 10,000,000.00 231.7600 2,317,600,000.00
$ /R 14/06/2019 Foreign Exchange Future C 15.00 Sell 10,000 1,000 10,000,000.00 221.7600 2,217,600,000.00
Total Futures 708 708,000.00 9,804,807.00
Total Options 35,000 35,000,000 7,916,600,000.00
Total $ / R Foreign Exchange Future 35,708 35,708,000.00 7,926,404,807.00
Jun 2019 €/R
€/R 14/06/2019 Foreign Exchange Future Sell 64 1,000 64,000.00 15.9900 1,023,360.00
€/R 14/06/2019 Foreign Exchange Future Buy 64 1,000 64,000.00 15.9900 1,023,360.00
Total Futures 128 128,000.00 2,046,720.00
Total Options
Total € / R Foreign Exchange Future 128 128,000.00 2,046,720.00
Total Futures 220,454 220,454,000.00 3208 623 409.10
Total Options 53,180 53,180,000.00 15 065 936 600.00
Grand Total for Currency Future Detailed Turnover 273,634 273,634,000.00 18 274 560 009.10
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