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Contract Strike  Call/Put Product No of Trades No. of Contracts Foreign Value Premium Value in

Rand
$/R 1-Sep-14 Any day expiry 1 5,000 5,000,000.00 53 263 500.00
$/R 15-Sep-14 Foreign Exchange Future 23 6,458 6,458,000.00 68 991 906.70
£/R 15-Sep-14 Foreign Exchange Future 2 57 57,000.00 1012 566.90
€/R 15-Sep-14 Foreign Exchange Future 2 132 132,000.00 1853 463.40
CHF /R 15-Sep-14 Foreign Exchange Future 2 6 6,000.00 69 807.60
$/R 12-Dec-14 11.00 Cc Foreign Exchange Future 42 74,871 74,871,000.00 131 346 156.19
€/R 12-Dec-14 Foreign Exchange Future 2 244 244,000.00 3481 074.80
$/R 16-Mar-15 Foreign Exchange Future 1 10 10,000.00 110 200.00
€/R 16-Mar-15 C Foreign Exchange Future 23 42,625 42,625,000.00 10 398 890.00
$/R 14-Sep-15 Foreign Exchange Future 2 3,300 3,300,000.00 35 245 650.00
Total Futures 56 27,103 27,103,000.00 293,329,894.30
Total Options 44 105,600 105,600,000.00 12,443,321.29
Grand Total for Currency Future Turnover Summary 100 132,703 132,703,000.00 305773 215.59
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