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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Spot ZAR
Put Sell Contracts Size Rate Converted
Amount
Feb 2019 $/R
$ /R 28/02/2019 Any day expiry Buy 64 1,000 64,000.00 13.3200 852,480.00
$ /R 28/02/2019 Any day expiry Sell 64 1,000 64,000.00 13.3200 852,480.00
Total Futures 128 128,000.00 1,704,960.00
Total Options
Total $ / R Any day expiry 128 128,000.00 1,704,960.00
Mar 2019 $/R
$ /R 18/03/2019 Foreign Exchange Future Sell 1 1,000 1,000.00 13.3900 13,390.00
$ /R 18/03/2019 Foreign Exchange Future Sell 1 1,000 1,000.00 13.3800 13,380.00
$ /R 18/03/2019 Foreign Exchange Future Buy 1 1,000 1,000.00 13.3900 13,390.00
$ /R 18/03/2019 Foreign Exchange Future Buy 1 1,000 1,000.00 13.3750 13,375.00
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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 18 1,000 18,000.00 13.3921 241,057.80
$ /R 18/03/2019 Foreign Exchange Future Buy 19 1,000 19,000.00 13.3725 254,077.50
$ /R 18/03/2019 Foreign Exchange Future Buy 20 1,000 20,000.00 13.4270 268,540.00
$ /R 18/03/2019 Foreign Exchange Future Sell 20 1,000 20,000.00 13.4100 268,200.00
$ /R 18/03/2019 Foreign Exchange Future Buy 20 1,000 20,000.00 13.3532 267,064.00
$ /R 18/03/2019 Foreign Exchange Future Buy 20 1,000 20,000.00 13.4100 268,200.00
$ /R 18/03/2019 Foreign Exchange Future Sell 23 1,000 23,000.00 13.3435 306,900.50
$ /R 18/03/2019 Foreign Exchange Future Buy 23 1,000 23,000.00 13.3435 306,900.50
$ /R 18/03/2019 Foreign Exchange Future Sell 23 1,000 23,000.00 13.3335 306,670.50
$ /R 18/03/2019 Foreign Exchange Future Buy 23 1,000 23,000.00 13.3525 307,107.50
$ /R 18/03/2019 Foreign Exchange Future Buy 24 1,000 24,000.00 13.3400 320,160.00
$ /R 18/03/2019 Foreign Exchange Future Sell 30 1,000 30,000.00 13.3400 400,200.00
$ /R 18/03/2019 Foreign Exchange Future Sell 30 1,000 30,000.00 13.4000 402,000.00
$ /R 18/03/2019 Foreign Exchange Future Sell 32 1,000 32,000.00 13.4051 428,963.20
$ /R 18/03/2019 Foreign Exchange Future Buy 34 1,000 34,000.00 13.3665 454,461.00
$ /R 18/03/2019 Foreign Exchange Future Sell 34 1,000 34,000.00 13.3665 454,461.00
$ /R 18/03/2019 Foreign Exchange Future Sell 40 1,000 40,000.00 13.4000 536,000.00
$ /R 18/03/2019 Foreign Exchange Future Buy 50 1,000 50,000.00 13.3575 667,875.00
$ /R 18/03/2019 Foreign Exchange Future Sell 50 1,000 50,000.00 13.3545 667,725.00
$ /R 18/03/2019 Foreign Exchange Future Buy 50 1,000 50,000.00 13.3750 668,750.00
$ /R 18/03/2019 Foreign Exchange Future Sell 50 1,000 50,000.00 13.3750 668,750.00
$ /R 18/03/2019 Foreign Exchange Future Sell 54 1,000 54,000.00 13.4051 723,875.40
$ /R 18/03/2019 Foreign Exchange Future Sell 57 1,000 57,000.00 13.3850 762,945.00
$ /R 18/03/2019 Foreign Exchange Future Sell 60 1,000 60,000.00 13.3675 802,050.00
$ /R 18/03/2019 Foreign Exchange Future Buy 60 1,000 60,000.00 13.3675 802,050.00
$ /R 18/03/2019 Foreign Exchange Future Buy 75 1,000 75,000.00 13.4270 1,007,025.00
$ /R 18/03/2019 Foreign Exchange Future Buy 86 1,000 86,000.00 13.4051 1,152,838.60
$ /R 18/03/2019 Foreign Exchange Future Sell 96 1,000 96,000.00 13.3362 1,280,275.20
$ /R 18/03/2019 Foreign Exchange Future Sell 98 1,000 98,000.00 13.3378 1,307,104.40
$ /R 18/03/2019 Foreign Exchange Future Buy 98 1,000 98,000.00 13.3378 1,307,104.40
$ /R 18/03/2019 Foreign Exchange Future Sell 100 1,000 100,000.00 13.3400 1,334,000.00
$ /R 18/03/2019 Foreign Exchange Future Sell 100 1,000 100,000.00 13.3300 1,333,000.00
$ /R 18/03/2019 Foreign Exchange Future Sell 100 1,000 100,000.00 13.3431 1,334,310.00
$ /R 18/03/2019 Foreign Exchange Future Sell 100 1,000 100,000.00 13.3712 1,337,120.00
$ /R 18/03/2019 Foreign Exchange Future Sell 100 1,000 100,000.00 13.4270 1,342,700.00
$ /R 18/03/2019 Foreign Exchange Future Buy 100 1,000 100,000.00 13.3400 1,334,000.00
$ /R 18/03/2019 Foreign Exchange Future Buy 100 1,000 100,000.00 13.3431 1,334,310.00
$ /R 18/03/2019 Foreign Exchange Future Buy 104 1,000 104,000.00 13.3431 1,387,682.40
$ /R 18/03/2019 Foreign Exchange Future Sell 104 1,000 104,000.00 13.3431 1,387,682.40
$ /R 18/03/2019 Foreign Exchange Future Buy 106 1,000 106,000.00 13.3435 1,414,411.00
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13,435,800.00
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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 1,000 1,000 1,000,000.00 13.4265 13,426,500.00
$ /R 18/03/2019 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 13.3660 13,366,000.00
$ /R 18/03/2019 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 13.3820 13,382,000.00
$ /R 18/03/2019 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 13.4265 13,426,500.00
$ /R 18/03/2019 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 13.3557 13,355,700.00
$ /R 18/03/2019 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 13.3660 13,366,000.00
$ /R 18/03/2019 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 14.2308 14,230,800.00
$ /R 18/03/2019 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 13.3901 13,390,100.00
$ /R 18/03/2019 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 13.4358 13,435,800.00
$ /R 18/03/2019 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 14.2308 14,230,800.00
$ /R 18/03/2019 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 13.3557 13,355,700.00
$ /R 18/03/2019 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 13.3909 13,390,900.00
$ /R 18/03/2019 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 13.3316 13,331,600.00
$ /R 18/03/2019 Foreign Exchange Future P 13.50 Sell 1,000 1,000 1,000,000.00 326.6500 326,650,000.00
$ /R 18/03/2019 Foreign Exchange Future P 13.50 Sell 1,000 1,000 1,000,000.00 326.6500 326,650,000.00
$ /R 18/03/2019 Foreign Exchange Future Sell 1,250 1,000 1,250,000.00 13.3948 16,743,500.00
$ /R 18/03/2019 Foreign Exchange Future Sell 1,426 1,000 1,426,000.00 13.4015 19,110,539.00
$ /R 18/03/2019 Foreign Exchange Future Buy 1,426 1,000 1,426,000.00 13.4015 19,110,539.00
$ /R 18/03/2019 Foreign Exchange Future Buy 1,600 1,000 1,600,000.00 13.3774 21,403,840.00
$ /R 18/03/2019 Foreign Exchange Future Sell 1,600 1,000 1,600,000.00 13.3982 21,437,120.00
$ /R 18/03/2019 Foreign Exchange Future Buy 2,000 1,000 2,000,000.00 13.3613 26,722,600.00
$ /R 18/03/2019 Foreign Exchange Future Sell 2,000 1,000 2,000,000.00 13.3442 26,688,400.00
$ /R 18/03/2019 Foreign Exchange Future Buy 2,000 1,000 2,000,000.00 13.3442 26,688,400.00
$ /R 18/03/2019 Foreign Exchange Future P 13.50 Sell 2,500 1,000 2,500,000.00 326.6500 816,625,000.00
$ /R 18/03/2019 Foreign Exchange Future Sell 2,750 1,000 2,750,000.00 13.3853 36,809,575.00
$ /R 18/03/2019 Foreign Exchange Future Sell 5,000 1,000 5,000,000.00 13.3695 66,847,500.00
$ /R 18/03/2019 Foreign Exchange Future Buy 5,000 1,000 5,000,000.00 13.3695 66,847,500.00
$ /R 18/03/2019 Foreign Exchange Future P 13.50 Buy 5,000 1,000 5,000,000.00 331.6500 1,658,250,000.00
$ /R 18/03/2019 Foreign Exchange Future P 13.50 Buy 5,000 1,000 5,000,000.00 326.6500 1,633,250,000.00
$ /R 18/03/2019 Foreign Exchange Future Buy 5,250 1,000 5,250,000.00 13.3853 70,272,825.00
$ /R 18/03/2019 Foreign Exchange Future Buy 5,250 1,000 5,250,000.00 13.3853 70,272,825.00
Total Futures 70,141 70,141,000.00 940,214,363.00
Total Options 15,000 15,000,000 4,924,750,000.00
Total $ / R Foreign Exchange Future 85,141 85,141,000.00 5,864,964,363.00

Mar 2019 £/R

£ /R 18/03/2019 Foreign Exchange Future Buy 2 1,000 2,000.00 17.4647 34,929.40
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3,883,297.00
4,788,888.00
4,788,888.00
7,536,359.00
7,536,359.00
7,687,200.00
7,687,200.00
54,258,715.00
54,258,715.00
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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 11,236 11,236,000.00 172,492,341.00
Total Options
Total € / R Foreign Exchange Future 11,236 11,236,000.00 172,492,341.00
Mar 2019 AU$/R
AU$ / R 18/03/2019 Foreign Exchange Future Sell 1 1,000 1,000.00 9.6818 9,681.80
AU$ / R 18/03/2019 Foreign Exchange Future Buy 1 1,000 1,000.00 9.6818 9,681.80
Total Futures 2 2,000.00 19,363.60
Total Options
Total AU$ / R Foreign Exchange Future 2 2,000.00 19,363.60
Mar 2019 CAD/R
CAD/ R 18/03/2019 Foreign Exchange Future Buy 250 1,000 250,000.00 10.2074 2,551,850.00
CAD/ R 18/03/2019 Foreign Exchange Future Sell 250 1,000 250,000.00 10.2074 2,551,850.00
Total Futures 500 500,000.00 5,103,700.00
Total Options
Total CAD/ R Foreign Exchange Future 500 500,000.00 5,103,700.00
Mar 2019 CHF /R
CHF / R 18/03/2019 Foreign Exchange Future Buy 45 1,000 45,000.00 13.5224 608,508.00
CHF / R 18/03/2019 Foreign Exchange Future Sell 45 1,000 45,000.00 13.5224 608,508.00
CHF / R 18/03/2019 Foreign Exchange Future Buy 55 1,000 55,000.00 13.5224 743,732.00
CHF / R 18/03/2019 Foreign Exchange Future Sell 55 1,000 55,000.00 13.5224 743,732.00
Total Futures 200 200,000.00 2,704,480.00
Total Options
Total CHF / R Foreign Exchange Future 200 200,000.00 2,704,480.00
Mar 2019 $/R
$ /R 29/03/2019 Any day expiry Buy 550 1,000 550,000.00 13.4147 7,378,085.00
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$ /R 29/03/2019 Any day expiry

Mar 2019 £/R

£/R 29/03/2019 Any day expiry
£ /R 29/03/2019 Any day expiry

Jun 2019 $/R

$ /R 14/06/2019
$ /R 14/06/2019
$ /R 14/06/2019
$ /R 14/06/2019
$ /R 14/06/2019
$ /R 14/06/2019
$ /R 14/06/2019
$ /R 14/06/2019
$ /R 14/06/2019
$ /R 14/06/2019
$ /R 14/06/2019
$ /R 14/06/2019
$ /R 14/06/2019
$ /R 14/06/2019
$ /R 14/06/2019
$ /R 14/06/2019
$ /R 14/06/2019
$ /R 14/06/2019
$ /R 14/06/2019
$ /R 14/06/2019
$ /R 14/06/2019
$ /R 14/06/2019
$ /R 14/06/2019
$ /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
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

Total Futures

Total Options

Total £/ R Any day expiry

O 000

Sell

550
1,100

1,000

550,000.00
1,100,000.00

1,100,000.00

13.4147

7,378,085.00
14,756,170.00

14,756,170.00

Buy
Sell

w w

1,000
1,000

3,000.00
3,000.00
6,000.00

6,000.00

17.5220
17.5220

52,566.00
52,566.00
105,132.00

105,132.00

Buy
Buy
Sell
Sell
Buy
Sell
Buy
Buy
Buy
Sell
Sell
Buy
Sell
Sell
Buy
Buy
Buy
Sell
Sell
Buy
13.50 Buy
13.50 Buy
13.50 Buy
13.50 Buy
Buy
Buy
13.50 Sell

500
500
500
500
500
1,000
1,000
2,500
2,700
4,300
5,000

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

1,000.00
1,000.00
2,000.00
5,000.00
5,000.00
18,000.00
18,000.00
20,000.00
20,000.00
20,000.00
20,000.00
37,000.00
37,000.00
50,000.00
50,000.00
70,000.00
500,000.00
500,000.00
500,000.00
500,000.00
500,000.00
1,000,000.00
1,000,000.00
2,500,000.00
2,700,000.00
4,300,000.00
5,000,000.00

13.5600
13.5500
13.5550
13.5131
13.5131
13.5356
13.5356
13.5800
13.4800
13.5800
13.4800
13.5680
13.5680
13.5000
13.5000
13.5321
13.5526
13.5526
13.5401
13.5401
519.2100
519.2100
519.2100
519.2100
13.5321
13.5321
514.2100

13,560.00
13,550.00
27,110.00
67,565.50
67,565.50
243,640.80
243,640.80
271,600.00
269,600.00
271,600.00
269,600.00
502,016.00
502,016.00
675,000.00
675,000.00
947,247.00
6,776,300.00
6,776,300.00
6,770,050.00
6,770,050.00
259,605,000.00
519,210,000.00
519,210,000.00
1,298,025,000.00
36,536,670.00
58,188,030.00
2,571,050,000.00
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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Spot ZAR
Put Sell Contracts Size Rate  Converted
Amount
$ /R 14/06/2019 Foreign Exchange Future C 13.50 Sell 5,000 1,000 5,000,000.00 519.2100 2,596,050,000.00
$ /R 14/06/2019 Foreign Exchange Future Sell 7,070 1,000 7,070,000.00 13.5321 95,671,947.00
Total Futures 16,444 16,444,000.00 222,549,658.60
Total Options 15,000 15,000,000 7,763,150,000.00
Total $ / R Foreign Exchange Future 31,444 31,444,000.00 7,985,699,658.60
Jun 2019 £/R
£ /R 14/06/2019 Foreign Exchange Future Buy 500 1,000 500,000.00 17.8114 8,905,700.00
£ /R 14/06/2019 Foreign Exchange Future Sell 500 1,000 500,000.00 17.8114 8,905,700.00
Total Futures 1,000 1,000,000.00 17,811,400.00
Total Options
Total £/ R Foreign Exchange Future 1,000 1,000,000.00 17,811,400.00
Jun 2019 €/R
€/R 14/06/2019 Foreign Exchange Future Sell 18 1,000 18,000.00 15.6500 281,700.00
€/R 14/06/2019 Foreign Exchange Future Buy 18 1,000 18,000.00 15.6500 281,700.00
Total Futures 36 36,000.00 563,400.00
Total Options
Total € / R Foreign Exchange Future 36 36,000.00 563,400.00
Jun 2019 CHF /R
CHF / R 14/06/2019 Foreign Exchange Future Buy 100 1,000 100,000.00 13.8011 1,380,110.00
CHF / R 14/06/2019 Foreign Exchange Future Sell 100 1,000 100,000.00 13.8011 1,380,110.00
Total Futures 200 200,000.00 2,760,220.00
Total Options
Total CHF / R Foreign Exchange Future 200 200,000.00 2,760,220.00
Sep 2019 $/R
$ /R 16/09/2019 Foreign Exchange Future Sell 2 1,000 2,000.00 13.6751 27,350.20
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2
5
5
5
5
5
5
5
5

33,151
33,151
33,151
33,151

44

132,604

132,648

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

2,000.00
5,000.00
5,000.00
5,000.00
5,000.00
5,000.00
5,000.00
5,000.00
5,000.00
33,151,000.00
33,151,000.00
33,151,000.00
33,151,000.00
44,000.00

132,604,000

132,648,000.00

a o g O

20

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

5,000.00
5,000.00
5,000.00
5,000.00
20,000.00

20,000.00

12

1,000
1,000
1,000

1,000.00
5,000.00
6,000.00
12,000.00

12,000.00

$ /R 16/09/2019 Foreign Exchange Future Buy
$ /R 16/09/2019 Foreign Exchange Future Sell
$ /R 16/09/2019 Foreign Exchange Future Sell
$ /R 16/09/2019 Foreign Exchange Future Sell
$ /R 16/09/2019 Foreign Exchange Future Sell
$ /R 16/09/2019 Foreign Exchange Future Buy
$ /R 16/09/2019 Foreign Exchange Future Buy
$ /R 16/09/2019 Foreign Exchange Future Buy
$ /R 16/09/2019 Foreign Exchange Future Buy
$ /R 16/09/2019 Foreign Exchange Future (e} 19.32 Buy
$ /R 16/09/2019 Foreign Exchange Future C 19.32 Sell
$ /R 16/09/2019 Foreign Exchange Future P 14.33 Sell
$ /R 16/09/2019 Foreign Exchange Future P 14.33 Buy
Total Futures
Total Options
Total $ / R Foreign Exchange Future
Sep 2019 £/R
£ /R 16/09/2019 Foreign Exchange Future Buy
£/R 16/09/2019 Foreign Exchange Future Sell
£ /R 16/09/2019 Foreign Exchange Future Sell
£/R 16/09/2019 Foreign Exchange Future Buy
Total Futures
Total Options
Total £ / R Foreign Exchange Future
Sep 2019 €/R
€/R 16/09/2019 Foreign Exchange Future Buy
€/R 16/09/2019 Foreign Exchange Future Buy
€/R 16/09/2019 Foreign Exchange Future Sell
Total Futures
Total Options
Total € / R Foreign Exchange Future
Sep 2019 AU$/R
AU$ / R 16/09/2019 Foreign Exchange Future Buy
AU$ / R 16/09/2019 Foreign Exchange Future Sell

100
100

1,000
1,000

100,000.00
100,000.00

13.6751 27,350.20
13.6715 68,357.50
13.6650 68,325.00
13.7000 68,500.00
13.6617 68,308.50
13.6715 68,357.50
13.6650 68,325.00
13.6617 68,308.50
13.7000 68,500.00
14.2100 471,075,710.00
14.2100 471,075,710.00
1077.8700 35,732,468,370.00
1077.8700 35,732,468,370.00
601,682.40

72,407,088,160.00

72,407,689,842.40

18.0793 90,396.50
18.0793 90,396.50
18.1018 90,509.00
18.1018 90,509.00
361,811.00

361,811.00

15.9695 15,969.50
15.9695 79,847.50
15.9695 95,817.00
191,634.00

191,634.00

9.9723 997,230.00
9.9723 997,230.00
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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 200 200,000.00 1,994,460.00
Total Options
Total AU$ / R Foreign Exchange Future 200 200,000.00 1,994,460.00
Sep 2019 CHF /R
CHF / R 16/09/2019 Foreign Exchange Future Buy 45 1,000 45,000.00 14.0700 633,150.00
CHF / R 16/09/2019 Foreign Exchange Future Sell 45 1,000 45,000.00 14.0700 633,150.00
CHF / R 16/09/2019 Foreign Exchange Future Buy 55 1,000 55,000.00 14.0700 773,850.00
CHF / R 16/09/2019 Foreign Exchange Future Sell 55 1,000 55,000.00 14.0700 773,850.00
CHF / R 16/09/2019 Foreign Exchange Future Buy 100 1,000 100,000.00 14.0792 1,407,920.00
CHF / R 16/09/2019 Foreign Exchange Future Sell 100 1,000 100,000.00 14.0792 1,407,920.00
Total Futures 400 400,000.00 5,629,840.00
Total Options
Total CHF / R Foreign Exchange Future 400 400,000.00 5,629,840.00
Dec 2019 $/R
$/R 13/12/2019 Foreign Exchange Future Sell 5 1,000 5,000.00 13.8300 69,150.00
$/R13/12/2019 Foreign Exchange Future Buy 5 1,000 5,000.00 13.8300 69,150.00
Total Futures 10 10,000.00 138,300.00
Total Options
Total $ / R Foreign Exchange Future 10 10,000.00 138,300.00
Dec 2019 €/R
€/R 13/12/2019 Foreign Exchange Future Sell 10 1,000 10,000.00 16.2850 162,850.00
€/R 13/12/2019 Foreign Exchange Future Buy 10 1,000 10,000.00 16.2850 162,850.00
Total Futures 20 20,000.00 325,700.00
Total Options
Total € / R Foreign Exchange Future 20 20,000.00 325,700.00

Page 11 of 12

2019/02/01, 19:45:33



Total Futures 102,737 102,737,000.00 1408 220 930.40
Total Options 162,604 162,604,000.00 85094 988 160.00

Grand Total for Currency Future Detailed Turnover 265,341 265,341,000.00 86 503 209 090.40
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