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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 Sell 1 1,000 1,000.00 13.8699 13,869.90
$ /R 18/03/2019 Foreign Exchange Future Sell 1 1,000 1,000.00 13.8725 13,872.50
$ /R 18/03/2019 Foreign Exchange Future Sell 1 1,000 1,000.00 13.9024 13,902.40
$ /R 18/03/2019 Foreign Exchange Future Buy 1 1,000 1,000.00 13.8824 13,882.40
$ /R 18/03/2019 Foreign Exchange Future Buy 1 1,000 1,000.00 13.8725 13,872.50
$ /R 18/03/2019 Foreign Exchange Future Buy 1 1,000 1,000.00 13.8699 13,869.90
$ /R 18/03/2019 Foreign Exchange Future Sell 1 1,000 1,000.00 13.8824 13,882.40
$ /R 18/03/2019 Foreign Exchange Future Buy 1 1,000 1,000.00 13.9024 13,902.40
$ /R 18/03/2019 Foreign Exchange Future Buy 3 1,000 3,000.00 13.8811 41,643.30
$ /R 18/03/2019 Foreign Exchange Future Buy 3 1,000 3,000.00 13.8824 41,647.20
$ /R 18/03/2019 Foreign Exchange Future Sell 3 1,000 3,000.00 13.8811 41,643.30
$ /R 18/03/2019 Foreign Exchange Future Sell 3 1,000 3,000.00 13.8824 41,647.20
$ /R 18/03/2019 Foreign Exchange Future Buy 5 1,000 5,000.00 13.8673 69,336.50
$ /R 18/03/2019 Foreign Exchange Future Buy 5 1,000 5,000.00 13.8804 69,402.00
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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 50 1,000 50,000.00 13.9000 695,000.00
$ /R 18/03/2019 Foreign Exchange Future Sell 50 1,000 50,000.00 13.9000 695,000.00
$ /R 18/03/2019 Foreign Exchange Future Buy 77 1,000 77,000.00 13.8834 1,069,021.80
$ /R 18/03/2019 Foreign Exchange Future Sell 77 1,000 77,000.00 13.8834 1,069,021.80
$ /R 18/03/2019 Foreign Exchange Future Buy 93 1,000 93,000.00 13.8661 1,289,547.30
$ /R 18/03/2019 Foreign Exchange Future Buy 100 1,000 100,000.00 13.9030 1,390,300.00
$ /R 18/03/2019 Foreign Exchange Future Sell 100 1,000 100,000.00 13.9030 1,390,300.00
$ /R 18/03/2019 Foreign Exchange Future Buy 100 1,000 100,000.00 13.8355 1,383,550.00
$ /R 18/03/2019 Foreign Exchange Future Sell 125 1,000 125,000.00 13.9030 1,737,875.00
$ /R 18/03/2019 Foreign Exchange Future Buy 125 1,000 125,000.00 13.9030 1,737,875.00
$ /R 18/03/2019 Foreign Exchange Future Buy 150 1,000 150,000.00 13.8841 2,082,615.00
$ /R 18/03/2019 Foreign Exchange Future Sell 150 1,000 150,000.00 13.8841 2,082,615.00
$ /R 18/03/2019 Foreign Exchange Future Buy 161 1,000 161,000.00 13.8941 2,236,950.10
$ /R 18/03/2019 Foreign Exchange Future Sell 161 1,000 161,000.00 13.8941 2,236,950.10
$ /R 18/03/2019 Foreign Exchange Future Buy 161 1,000 161,000.00 13.9041 2,238,560.10
$ /R 18/03/2019 Foreign Exchange Future Buy 178 1,000 178,000.00 13.8894 2,472,313.20
$ /R 18/03/2019 Foreign Exchange Future Sell 178 1,000 178,000.00 13.8894 2,472,313.20
$ /R 18/03/2019 Foreign Exchange Future Buy 200 1,000 200,000.00 13.9080 2,781,600.00
$ /R 18/03/2019 Foreign Exchange Future Sell 200 1,000 200,000.00 13.9030 2,780,600.00
$ /R 18/03/2019 Foreign Exchange Future Buy 200 1,000 200,000.00 13.9030 2,780,600.00
$ /R 18/03/2019 Foreign Exchange Future Buy 200 1,000 200,000.00 13.8355 2,767,100.00
$ /R 18/03/2019 Foreign Exchange Future Sell 229 1,000 229,000.00 13.8979 3,182,619.10
$ /R 18/03/2019 Foreign Exchange Future Buy 229 1,000 229,000.00 13.8979 3,182,619.10
$ /R 18/03/2019 Foreign Exchange Future Buy 249 1,000 249,000.00 13.9015 3,461,473.50
$ /R 18/03/2019 Foreign Exchange Future Sell 249 1,000 249,000.00 13.9015 3,461,473.50
$ /R 18/03/2019 Foreign Exchange Future Buy 250 1,000 250,000.00 13.9030 3,475,750.00
$ /R 18/03/2019 Foreign Exchange Future Sell 250 1,000 250,000.00 13.9030 3,475,750.00
$ /R 18/03/2019 Foreign Exchange Future Sell 250 1,000 250,000.00 13.9030 3,475,750.00
$ /R 18/03/2019 Foreign Exchange Future Sell 250 1,000 250,000.00 13.8740 3,468,500.00
$ /R 18/03/2019 Foreign Exchange Future Buy 250 1,000 250,000.00 13.9030 3,475,750.00
$ /R 18/03/2019 Foreign Exchange Future Buy 250 1,000 250,000.00 13.8800 3,470,000.00
$ /R 18/03/2019 Foreign Exchange Future Buy 250 1,000 250,000.00 13.9106 3,477,650.00
$ /R 18/03/2019 Foreign Exchange Future Buy 250 1,000 250,000.00 13.8693 3,467,325.00
$ /R 18/03/2019 Foreign Exchange Future Buy 250 1,000 250,000.00 13.8740 3,468,500.00
$ /R 18/03/2019 Foreign Exchange Future Buy 250 1,000 250,000.00 13.9012 3,475,300.00
$ /R 18/03/2019 Foreign Exchange Future Sell 250 1,000 250,000.00 13.8800 3,470,000.00
$ /R 18/03/2019 Foreign Exchange Future Sell 250 1,000 250,000.00 13.9012 3,475,300.00
$ /R 18/03/2019 Foreign Exchange Future Sell 250 1,000 250,000.00 13.8693 3,467,325.00
$ /R 18/03/2019 Foreign Exchange Future Sell 250 1,000 250,000.00 13.9106 3,477,650.00
$ /R 18/03/2019 Foreign Exchange Future Sell 260 1,000 260,000.00 13.9216 3,619,616.00
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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 70,000 1,000 70,000,000.00 13.8928 972,496,000.00
Total Futures 203,593 203,593,000.00 2,828,449,593.40
Total Options
Total $ / R Foreign Exchange Future 203,593 203,593,000.00 2,828,449,593.40
Mar 2019 $/R MAXI
$ /R MAXI 18/03/2019 Foreign Exchange Future Buy 5 100,000 500,000.00 13.8894 6,944,700.00
$ /R MAXI 18/03/2019 Foreign Exchange Future Sell 5 100,000 500,000.00 13.8979 6,948,950.00
$ /R MAXI 18/03/2019 Foreign Exchange Future Buy 5 100,000 500,000.00 13.9015 6,950,750.00
$ /R MAXI 18/03/2019 Foreign Exchange Future Sell 5 100,000 500,000.00 13.9015 6,950,750.00
$ /R MAXI 18/03/2019 Foreign Exchange Future Sell 5 100,000 500,000.00 13.8894 6,944,700.00
$ /R MAXI 18/03/2019 Foreign Exchange Future Buy 5 100,000 500,000.00 13.8979 6,948,950.00
$ /R MAXI 18/03/2019 Foreign Exchange Future Buy 10 100,000 1,000,000.00 13.9120 13,912,000.00
$ /R MAXI 18/03/2019 Foreign Exchange Future Sell 10 100,000 1,000,000.00 13.9120 13,912,000.00
Total Futures 50 5,000,000.00 69,512,800.00
Total Options
Total $ / R MAXI Foreign Exchange Future 50 5,000,000.00 69,512,800.00
Mar 2019 £/R
£ /R 18/03/2019 Foreign Exchange Future Buy 486 1,000 486,000.00 18.2991 8,893,362.60
£ /R 18/03/2019 Foreign Exchange Future Sell 486 1,000 486,000.00 18.2991 8,893,362.60
£ /R 18/03/2019 Foreign Exchange Future Sell 500 1,000 500,000.00 18.3124 9,156,200.00
£ /R 18/03/2019 Foreign Exchange Future Buy 500 1,000 500,000.00 18.2960 9,148,000.00
£ /R 18/03/2019 Foreign Exchange Future Sell 500 1,000 500,000.00 18.2960 9,148,000.00
£ /R 18/03/2019 Foreign Exchange Future Buy 500 1,000 500,000.00 18.3124 9,156,200.00
£/R 18/03/2019 Foreign Exchange Future Buy 3,000 1,000 3,000,000.00 18.3214 54,964,200.00
Total Futures 5,972 5,972,000.00 109,359,325.20
Total Options
Total £ / R Foreign Exchange Future 5,972 5,972,000.00 109,359,325.20
Mar 2019 €/R
€/R 18/03/2019 Foreign Exchange Future Buy 1 1,000 1,000.00 15.7930 15,793.00
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1,000.00

195.3100 126,951,500.00
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195.3100 634,757,500.00
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7,314,254.00

14.0405 14,040.50
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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 1 1,000 1,000.00 14.0620 14,062.00
$ /R 14/06/2019 Foreign Exchange Future Sell 1 1,000 1,000.00 14.0607 14,060.70
$ /R 14/06/2019 Foreign Exchange Future Sell 2 1,000 2,000.00 14.0489 28,097.80
$ /R 14/06/2019 Foreign Exchange Future Buy 5 1,000 5,000.00 14.0428 70,214.00
$ /R 14/06/2019 Foreign Exchange Future Sell 5 1,000 5,000.00 14.0428 70,214.00
$ /R 14/06/2019 Foreign Exchange Future Buy 9 1,000 9,000.00 14.0602 126,541.80
$ /R 14/06/2019 Foreign Exchange Future Sell 10 1,000 10,000.00 14.0260 140,260.00
$ /R 14/06/2019 Foreign Exchange Future Sell 10 1,000 10,000.00 14.0400 140,400.00
$ /R 14/06/2019 Foreign Exchange Future Buy 10 1,000 10,000.00 14.0260 140,260.00
$ /R 14/06/2019 Foreign Exchange Future Buy 10 1,000 10,000.00 14.0400 140,400.00
$ /R 14/06/2019 Foreign Exchange Future Buy 17 1,000 17,000.00 14.0449 238,763.30
$ /R 14/06/2019 Foreign Exchange Future Buy 17 1,000 17,000.00 14.0352 238,598.40
$ /R 14/06/2019 Foreign Exchange Future Sell 17 1,000 17,000.00 14.0650 239,105.00
$ /R 14/06/2019 Foreign Exchange Future Buy 17 1,000 17,000.00 14.0650 239,105.00
$ /R 14/06/2019 Foreign Exchange Future Buy 18 1,000 18,000.00 14.0362 252,651.60
$ /R 14/06/2019 Foreign Exchange Future Sell 18 1,000 18,000.00 14.0362 252,651.60
$ /R 14/06/2019 Foreign Exchange Future Sell 33 1,000 33,000.00 14.0489 463,613.70
$ /R 14/06/2019 Foreign Exchange Future Buy 34 1,000 34,000.00 14.0528 477,795.20
$ /R 14/06/2019 Foreign Exchange Future Sell 35 1,000 35,000.00 14.0387 491,354.50
$ /R 14/06/2019 Foreign Exchange Future Buy 35 1,000 35,000.00 14.0489 491,711.50
$ /R 14/06/2019 Foreign Exchange Future Sell 42 1,000 42,000.00 14.0787 591,305.40
$ /R 14/06/2019 Foreign Exchange Future Buy 43 1,000 43,000.00 14.0602 604,588.60
$ /R 14/06/2019 Foreign Exchange Future Sell 43 1,000 43,000.00 14.0518 604,227.40
$ /R 14/06/2019 Foreign Exchange Future Sell 43 1,000 43,000.00 14.0557 604,395.10
$ /R 14/06/2019 Foreign Exchange Future Sell 43 1,000 43,000.00 14.0449 603,930.70
$ /R 14/06/2019 Foreign Exchange Future Sell 43 1,000 43,000.00 14.0708 605,044.40
$ /R 14/06/2019 Foreign Exchange Future Buy 43 1,000 43,000.00 14.0307 603,320.10
$ /R 14/06/2019 Foreign Exchange Future Buy 43 1,000 43,000.00 14.0347 603,492.10
$ /R 14/06/2019 Foreign Exchange Future Sell 43 1,000 43,000.00 14.0404 603,737.20
$ /R 14/06/2019 Foreign Exchange Future Buy 43 1,000 43,000.00 14.0338 603,453.40
$ /R 14/06/2019 Foreign Exchange Future Buy 60 1,000 60,000.00 14.0422 842,532.00
$ /R 14/06/2019 Foreign Exchange Future Buy 69 1,000 69,000.00 14.0378 968,608.20
$ /R 14/06/2019 Foreign Exchange Future Sell 73 1,000 73,000.00 14.0787 1,027,745.10
$ /R 14/06/2019 Foreign Exchange Future Buy 146 1,000 146,000.00 14.0562 2,052,205.20
$ /R 14/06/2019 Foreign Exchange Future Sell 159 1,000 159,000.00 14.0413 2,232,566.70
$ /R 14/06/2019 Foreign Exchange Future Buy 300 1,000 300,000.00 14.0545 4,216,350.00
$ /R 14/06/2019 Foreign Exchange Future Sell 300 1,000 300,000.00 14.0545 4,216,350.00
$ /R 14/06/2019 Foreign Exchange Future Sell 308 1,000 308,000.00 14.0529 4,328,293.20
$ /R 14/06/2019 Foreign Exchange Future Buy 308 1,000 308,000.00 14.0529 4,328,293.20
$ /R 14/06/2019 Foreign Exchange Future Sell 343 1,000 343,000.00 14.0367 4,814,588.10
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$ /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

Total Futures

Total Options

Total $ / R Foreign Exchange Future

Jun 2019 $/R MAXI

$ /R MAXI 14/06/2019 Foreign Exchange Future
$ / R MAXI 14/06/2019 Foreign Exchange Future
Total Futures

Total Options

Total $ / R MAXI Foreign Exchange Future

Jun 2019 €/R

€/R 14/06/2019 Foreign Exchange Future
€/R 14/06/2019 Foreign Exchange Future
Total Futures

Total Options

Total € / R Foreign Exchange Future

Jun 2019 $/R

$ /R 28/06/2019 Any day expiry
$ /R 28/06/2019 Any day expiry

14.0367 4,814,588.10

14.0547 4,862,926.20
14.0609 8,155,322.00
14.0609 8,155,322.00
168.5200 113,413,960.00
14.0633 16,693,137.10
14.0633 16,693,137.10
14.0576 16,686,371.20
168.5200 614,086,880.00
168.5200 727,500,840.00

115,399,730.40

1,455,001,680.00

1,570,401,410.40

14.0529 7,026,450.00
14.0529 7,026,450.00
14,052,900.00

14,052,900.00

Buy 343
Buy 346
Buy 580
Sell 580
13.35 Sell 673
Buy 1,187
Sell 1,187
Sell 1,187
13.35 Sell 3,644
13.35 Buy 4,317
8,210
8,634
16,844

Sell

Buy
10
10
15.35 Buy 570
15.35 Sell 570
0
1,140
1,140
Buy 320
Sell 320

1,000 343,000.00
1,000 346,000.00
1,000 580,000.00
1,000 580,000.00
1,000 673,000.00
1,000 1,187,000.00
1,000 1,187,000.00
1,000 1,187,000.00
1,000 3,644,000.00
1,000 4,317,000.00
8,210,000.00

8,634,000

16,844,000.00

100,000 500,000.00
100,000 500,000.00
1,000,000.00

1,000,000.00

1,000 570,000.00
1,000 570,000.00
0.00

1,140,000

1,140,000.00

1,000 320,000.00
1,000 320,000.00

180.8800 103,101,600.00
180.8800 103,101,600.00
0.00

206,203,200.00

206,203,200.00

14.0617 4,499,744.00
14.0617 4,499,744.00
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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price
Put Sell Contracts Size
Total Futures 640 640,000.00 8,999,488.00
Total Options
Total $ / R Any day expiry 640 640,000.00 8,999,488.00
Sep 2019 $/R
$ /R 16/09/2019 Foreign Exchange Future Sell 212 1,000 212,000.00 14.1985 3,010,082.00
$ /R 16/09/2019 Foreign Exchange Future Buy 212 1,000 212,000.00 14.1985 3,010,082.00
$ /R 16/09/2019 Foreign Exchange Future C 15.00 Buy 750 1,000 750,000.00 437.1300 327,847,500.00
$ /R 16/09/2019 Foreign Exchange Future C 15.00 Sell 750 1,000 750,000.00 437.1300 327,847,500.00
Total Futures 424 424,000.00 6,020,164.00
Total Options 1,500 1,500,000 655,695,000.00
Total $ / R Foreign Exchange Future 1,924 1,924,000.00 661,715,164.00
Total Futures 219,615 225,555,000.00 3162 144 626.00
Total Options 32,724 32,724,000.00 6 452 355 880.00
Grand Total for Currency Future Detailed Turnover 252,339 258,279,000.00 9 614 500 506.00
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