CURRENCY DERIVATIVES

CURRENCY FUTURES AND OPTIONS DETAILED TURNOVER

DATE: 04/09/2014

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 Premium Value
Put Sell Contracts Size Rate Converted
Amount
Sep 2014 $/R
$ /R 15/09/2014 Foreign Exchange Future Sell 2 1,000 2,000.00 10.6650 21,330.00
$ /R 15/09/2014 Foreign Exchange Future Buy 2 1,000 2,000.00 10.6650 21,330.00
$ /R 15/09/2014 Foreign Exchange Future c 10.93 Sell 2 1,000 2,000.00 14.9126 29,825.20
$ /R 15/09/2014 Foreign Exchange Future Sell 5 1,000 5,000.00 10.6781 53,390.50
$ /R 15/09/2014 Foreign Exchange Future Buy 5 1,000 5,000.00 10.6781 53,390.50
$ /R 15/09/2014 Foreign Exchange Future C 10.93 Sell 6 1,000 6,000.00 14.9126 89,475.60
$ /R 15/09/2014 Foreign Exchange Future c 10.93 Sell 8 1,000 8,000.00 14.9126 119,300.80
$ /R 15/09/2014 Foreign Exchange Future ¢ 10.93 Sell 9 1,000 9,000.00 14.9126 134,213.40
$ /R 15/09/2014 Foreign Exchange Future Buy 10 1,000 10,000.00 10.6700 106,700.00
$ /R 15/09/2014 Foreign Exchange Future Buy 10 1,000 10,000.00 10.6700 106,700.00
$ /R 15/09/2014 Foreign Exchange Future Sell 10 1,000 10,000.00 10.6700 106,700.00
$ /R 15/09/2014 Foreign Exchange Future Sell 10 1,000 10,000.00 10.6700 106,700.00
$ /R 15/09/2014 Foreign Exchange Future Buy 18 1,000 18,000.00 10.6759 192,166.20
$ /R 15/09/2014 Foreign Exchange Future Buy 18 1,000 18,000.00 10.6859 192,346.20
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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Premium Value
Put Sell Contracts Size
$ /R 15/09/2014 Foreign Exchange Future Sell 450 1,000 450,000.00 10.6807 4,806,315.00
$ /R 15/09/2014 Foreign Exchange Future Sell 450 1,000 450,000.00 10.6292 4,783,140.00
$ /R 15/09/2014 Foreign Exchange Future Sell 457 1,000 457,000.00 10.6780 4,879,846.00
$ /R 15/09/2014 Foreign Exchange Future Buy 457 1,000 457,000.00 10.6780 4,879,846.00
$ /R 15/09/2014 Foreign Exchange Future Buy 500 1,000 500,000.00 10.6694 5,334,700.00
$ /R 15/09/2014 Foreign Exchange Future Buy 500 1,000 500,000.00 10.6802 5,340,100.00
$ /R 15/09/2014 Foreign Exchange Future Sell 500 1,000 500,000.00 10.6723 5,336,150.00
$ /R 15/09/2014 Foreign Exchange Future Buy 500 1,000 500,000.00 10.6797 5,339,850.00
$ /R 15/09/2014 Foreign Exchange Future Buy 500 1,000 500,000.00 10.7012 5,350,600.00
$ /R 15/09/2014 Foreign Exchange Future Sell 500 1,000 500,000.00 10.6799 5,339,950.00
$ /R 15/09/2014 Foreign Exchange Future Sell 500 1,000 500,000.00 10.6894 5,344,700.00
$ /R 15/09/2014 Foreign Exchange Future Sell 500 1,000 500,000.00 10.6949 5,347,450.00
$ /R 15/09/2014 Foreign Exchange Future Sell 500 1,000 500,000.00 10.6859 5,342,950.00
$ /R 15/09/2014 Foreign Exchange Future Sell 500 1,000 500,000.00 10.6929 5,346,450.00
$ /R 15/09/2014 Foreign Exchange Future Sell 500 1,000 500,000.00 10.6807 5,340,350.00
$ /R 15/09/2014 Foreign Exchange Future Buy 500 1,000 500,000.00 10.6857 5,342,850.00
$ /R 15/09/2014 Foreign Exchange Future Buy 500 1,000 500,000.00 10.6342 5,317,100.00
$ /R 15/09/2014 Foreign Exchange Future Sell 500 1,000 500,000.00 10.7012 5,350,600.00
$ /R 15/09/2014 Foreign Exchange Future Buy 500 1,000 500,000.00 10.6799 5,339,950.00
$ /R 15/09/2014 Foreign Exchange Future Buy 500 1,000 500,000.00 10.6929 5,346,450.00
$ /R 15/09/2014 Foreign Exchange Future Buy 500 1,000 500,000.00 10.6859 5,342,950.00
$ /R 15/09/2014 Foreign Exchange Future Sell 500 1,000 500,000.00 10.6797 5,339,850.00
$ /R 15/09/2014 Foreign Exchange Future Sell 500 1,000 500,000.00 10.6292 5,314,600.00
$ /R 15/09/2014 Foreign Exchange Future Buy 500 1,000 500,000.00 10.6894 5,344,700.00
$ /R 15/09/2014 Foreign Exchange Future Buy 500 1,000 500,000.00 10.6949 5,347,450.00
$ /R 15/09/2014 Foreign Exchange Future Sell 500 1,000 500,000.00 10.6802 5,340,100.00
$ /R 15/09/2014 Foreign Exchange Future Buy 500 1,000 500,000.00 10.6723 5,336,150.00
$ /R 15/09/2014 Foreign Exchange Future Sell 500 1,000 500,000.00 10.6694 5,334,700.00
$ /R 15/09/2014 Foreign Exchange Future Sell 500 1,000 500,000.00 10.6296 5,314,800.00
$ /R 15/09/2014 Foreign Exchange Future Buy 502 1,000 502,000.00 10.6295 5,336,009.00
$ /R 15/09/2014 Foreign Exchange Future Sell 502 1,000 502,000.00 10.6295 5,336,009.00
$ /R 15/09/2014 Foreign Exchange Future Buy 841 1,000 841,000.00 10.6295 8,939,409.50
$ /R 15/09/2014 Foreign Exchange Future Sell 841 1,000 841,000.00 10.6295 8,939,409.50
$ /R 15/09/2014 Foreign Exchange Future Buy 900 1,000 900,000.00 10.6967 9,627,030.00
$ /R 15/09/2014 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 10.6967 10,696,700.00
$ /R 15/09/2014 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 10.6187 10,618,700.00
$ /R 15/09/2014 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 10.6910 10,691,000.00
$ /R 15/09/2014 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 10.6187 10,618,700.00
$ /R 15/09/2014 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 10.6187 10,618,700.00
$ /R 15/09/2014 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 10.6295 10,629,500.00
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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Spot ZAR Premium Value
Put Sell Contracts Size Rate  Converted
Amount

Total Futures 162 16,200,000.00 173,250,200.00

Total Options
Total $ / R MAXI Foreign Exchange Future 162 16,200,000.00 173,250,200.00

Sep 2014 £/R

£ /R 15/09/2014 Foreign Exchange Future Sell 3 1,000 3,000.00 17.5790 52,737.00
£ /R 15/09/2014 Foreign Exchange Future Sell 3 1,000 3,000.00 17.5722 52,716.60
£ /R 15/09/2014 Foreign Exchange Future Buy 3 1,000 3,000.00 17.5722 52,716.60
£ /R 15/09/2014 Foreign Exchange Future Buy 3 1,000 3,000.00 17.5790 52,737.00
£ /R 15/09/2014 Foreign Exchange Future Sell 4 1,000 4,000.00 17.5324 70,129.60
£ /R 15/09/2014 Foreign Exchange Future Buy 4 1,000 4,000.00 17.5324 70,129.60
£ /R 15/09/2014 Foreign Exchange Future Buy 5 1,000 5,000.00 17.5086 87,543.00
£ /R 15/09/2014 Foreign Exchange Future Buy 5 1,000 5,000.00 17.4500 87,250.00
£ /R 15/09/2014 Foreign Exchange Future Sell 5 1,000 5,000.00 17.4500 87,250.00
£ /R 15/09/2014 Foreign Exchange Future Sell 5 1,000 5,000.00 17.5086 87,543.00
£/R 15/09/2014 Foreign Exchange Future Sell 5 1,000 5,000.00 17.5230 87,615.00
£/R 15/09/2014 Foreign Exchange Future Buy 5 1,000 5,000.00 17.5230 87,615.00
£/R 15/09/2014 Foreign Exchange Future Sell 20 1,000 20,000.00 17.5644 351,288.00
£/R 15/09/2014 Foreign Exchange Future Buy 20 1,000 20,000.00 17.5644 351,288.00
£/R 15/09/2014 Foreign Exchange Future Buy 40 1,000 40,000.00 17.4302 697,208.00
£/R 15/09/2014 Foreign Exchange Future Sell 40 1,000 40,000.00 17.4302 697,208.00
£/R 15/09/2014 Foreign Exchange Future Buy 100 1,000 100,000.00 17.5245 1,752,450.00
£ /R 15/09/2014 Foreign Exchange Future Buy 100 1,000 100,000.00 17.5135 1,751,350.00
£ /R 15/09/2014 Foreign Exchange Future Sell 100 1,000 100,000.00 17.5245 1,752,450.00
£ /R 15/09/2014 Foreign Exchange Future Sell 100 1,000 100,000.00 17.5135 1,751,350.00
£ /R 15/09/2014 Foreign Exchange Future Sell 250 1,000 250,000.00 17.5251 4,381,275.00
£ /R 15/09/2014 Foreign Exchange Future Sell 250 1,000 250,000.00 17.5247 4,381,175.00
£ /R 15/09/2014 Foreign Exchange Future Buy 250 1,000 250,000.00 17.5247 4,381,175.00
£ /R 15/09/2014 Foreign Exchange Future Buy 250 1,000 250,000.00 17.5251 4,381,275.00
£ /R 15/09/2014 Foreign Exchange Future Sell 800 1,000 800,000.00 17.5980 14,078,400.00
£ /R 15/09/2014 Foreign Exchange Future Buy 800 1,000 800,000.00 17.5980 14,078,400.00
Total Futures 3,170 3,170,000.00 55,662,274.40

Total Options
Total £ / R Foreign Exchange Future 3,170 3,170,000.00 55,662,274.40
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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Premium Value
Put Sell Contracts Size
$ /R 12/12/2014 Foreign Exchange Future Sell 10 1,000 10,000.00 10.8588 108,588.00
$ /R 12/12/2014 Foreign Exchange Future Sell 10 1,000 10,000.00 10.8453 108,453.00
$ /R 12/12/2014 Foreign Exchange Future Sell 10 1,000 10,000.00 10.8444 108,444.00
$ /R 12/12/2014 Foreign Exchange Future Buy 10 1,000 10,000.00 10.8588 108,588.00
$ /R 12/12/2014 Foreign Exchange Future Sell 10 1,000 10,000.00 10.8382 108,382.00
$ /R 12/12/2014 Foreign Exchange Future Buy 10 1,000 10,000.00 10.8453 108,453.00
$/R 12/12/2014 Foreign Exchange Future Buy 10 1,000 10,000.00 10.8444 108,444.00
$ /R 12/12/2014 Foreign Exchange Future Sell 25 1,000 25,000.00 10.8660 271,650.00
$ /R 12/12/2014 Foreign Exchange Future Sell 25 1,000 25,000.00 10.8095 270,237.50
$ /R 12/12/2014 Foreign Exchange Future Sell 25 1,000 25,000.00 10.7912 269,780.00
$/R 12/12/2014 Foreign Exchange Future Buy 25 1,000 25,000.00 10.8095 270,237.50
$/R 12/12/2014 Foreign Exchange Future Buy 25 1,000 25,000.00 10.7912 269,780.00
$ /R 12/12/2014 Foreign Exchange Future Buy 25 1,000 25,000.00 10.8660 271,650.00
$ /R 12/12/2014 Foreign Exchange Future Buy 30 1,000 30,000.00 10.7900 323,700.00
$ /R 12/12/2014 Foreign Exchange Future Sell 30 1,000 30,000.00 10.7900 323,700.00
$ /R 12/12/2014 Foreign Exchange Future Buy 50 1,000 50,000.00 10.8238 541,190.00
$ /R 12/12/2014 Foreign Exchange Future Sell 50 1,000 50,000.00 10.8238 541,190.00
$ /R 12/12/2014 Foreign Exchange Future Sell 200 1,000 200,000.00 10.8452 2,169,040.00
$ /R 12/12/2014 Foreign Exchange Future Buy 200 1,000 200,000.00 10.8452 2,169,040.00
$ /R 12/12/2014 Foreign Exchange Future Sell 400 1,000 400,000.00 10.8269 4,330,760.00
$ /R 12/12/2014 Foreign Exchange Future Sell 400 1,000 400,000.00 10.8361 4,334,440.00
$ /R 12/12/2014 Foreign Exchange Future Buy 490 1,000 490,000.00 10.8515 5,317,235.00
$ /R 12/12/2014 Foreign Exchange Future Sell 490 1,000 490,000.00 10.8515 5,317,235.00
$ /R 12/12/2014 Foreign Exchange Future Buy 500 1,000 500,000.00 10.8396 5,419,800.00
$/R 12/12/2014 Foreign Exchange Future Buy 500 1,000 500,000.00 10.8701 5,435,050.00
$ /R 12/12/2014 Foreign Exchange Future Buy 500 1,000 500,000.00 10.8452 5,422,600.00
$ /R 12/12/2014 Foreign Exchange Future Buy 500 1,000 500,000.00 10.8356 5,417,800.00
$ /R 12/12/2014 Foreign Exchange Future Sell 500 1,000 500,000.00 10.8701 5,435,050.00
$ /R 12/12/2014 Foreign Exchange Future Buy 500 1,000 500,000.00 10.8470 5,423,500.00
$ /R 12/12/2014 Foreign Exchange Future Sell 500 1,000 500,000.00 10.8344 5,417,200.00
$ /R 12/12/2014 Foreign Exchange Future Sell 500 1,000 500,000.00 10.8356 5,417,800.00
$ /R 12/12/2014 Foreign Exchange Future Sell 500 1,000 500,000.00 10.8470 5,423,500.00
$ /R 12/12/2014 Foreign Exchange Future Sell 500 1,000 500,000.00 10.8354 5,417,700.00
$ /R 12/12/2014 Foreign Exchange Future Sell 500 1,000 500,000.00 10.8396 5,419,800.00
$ /R 12/12/2014 Foreign Exchange Future Sell 500 1,000 500,000.00 10.8452 5,422,600.00
$ /R 12/12/2014 Foreign Exchange Future Sell 521 1,000 521,000.00 10.9290 5,694,009.00
$ /R 12/12/2014 Foreign Exchange Future Sell 600 1,000 600,000.00 10.8269 6,496,140.00
$ /R 12/12/2014 Foreign Exchange Future Sell 600 1,000 600,000.00 10.8383 6,502,980.00
$ /R 12/12/2014 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 10.8374 10,837,400.00
$ /R 12/12/2014 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 10.8349 10,834,900.00
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$ /R 12/12/2014
$ /R 12/12/2014
$ /R 12/12/2014
$ /R 12/12/2014
$ /R 12/12/2014
$ /R 12/12/2014

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

Dec 2014 $ /R MAXI

$ /R MAXI 12/12/2014 Foreign Exchange Future
$ /R MAXI 12/12/2014 Foreign Exchange Future
$ /R MAXI 12/12/2014 Foreign Exchange Future

Total Futures

Total Options

Total $ / R MAXI Foreign Exchange Future

Dec 2014 ¥/R

¥/R12/12/2014
¥/R12/12/2014

Foreign Exchange Future
Foreign Exchange Future

Total Futures

Total Options

Total ¥ / R Foreign Exchange Future

Dec 2014 €/R

€/R12/12/2014
€/R12/12/2014
€/R12/12/2014
€/R12/12/2014
€/R12/12/2014
€/R12/12/2014
€/R12/12/2014
€/R12/12/2014

Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future

Buy
Buy
Sell
Sell
Buy
Sell

1,000
2,000
2,000
4,689
5,212
5,212
32,434

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

1,000,000.00
2,000,000.00
2,000,000.00
4,689,000.00
5,212,000.00
5,212,000.00
32,434,000.00

32,434,000.00

10.8269
10.8375
10.8375
10.8290
10.8390
10.8290

10,826,900.00
21,675,000.00
21,675,000.00
50,777,181.00
56,492,868.00
56,440,748.00
351,509,922.20

351,509,922.20

Buy
Buy
Sell

100,000
100,000
100,000

100,000.00
100,000.00
100,000.00
300,000.00

300,000.00

10.8420
10.8420
10.8420

1,084,200.00
1,084,200.00
1,084,200.00
3,252,600.00

3,252,600.00

Buy
Sell

1,500
1,500
3,000

100,000
100,000

150,000,000.00
150,000,000.00
300,000,000.00

300,000,000.00

0.1032
0.1032

15,480,000.00
15,480,000.00
30,960,000.00

30,960,000.00

Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell

a a NN

45
250
250

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

2,000.00
2,000.00
5,000.00
5,000.00
45,000.00
45,000.00
250,000.00
250,000.00

14.1200
14.1200
14.1268
14.1268
14.2020
14.2020
14.2338
14.2338

28,240.00
28,240.00
70,634.00
70,634.00
639,090.00
639,090.00
3,558,450.00
3,558,450.00
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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Spot ZAR Premium Value
Put Sell Contracts Size Rate  Converted
Amount
Total Futures 604 604,000.00 8,592,828.00
Total Options

Total € / R Foreign Exchange Future 604 604,000.00 8,592,828.00

Dec 2014 AU$/R
AUS$ / R 12/12/2014 Foreign Exchange Future Sell 1 1,000 1,000.00 10.0834 10,083.40
AUS$ / R 12/12/2014 Foreign Exchange Future Sell 1 1,000 1,000.00 10.0954 10,095.40
AUS$ / R 12/12/2014 Foreign Exchange Future Sell 1 1,000 1,000.00 10.1734 10,173.40
AUS$ / R 12/12/2014 Foreign Exchange Future Sell 1 1,000 1,000.00 10.0834 10,083.40
AUS$ / R 12/12/2014 Foreign Exchange Future Sell 2 1,000 2,000.00 10.0954 20,190.80
AUS$ / R 12/12/2014 Foreign Exchange Future Sell 3 1,000 3,000.00 10.0954 30,286.20
AUS$ / R 12/12/2014 Foreign Exchange Future Sell 3 1,000 3,000.00 10.0954 30,286.20
AUS$ / R 12/12/2014 Foreign Exchange Future Sell 3 1,000 3,000.00 10.1854 30,556.20
AUS$ / R 12/12/2014 Foreign Exchange Future Sell 4 1,000 4,000.00 10.1854 40,741.60
AUS$ / R 12/12/2014 Foreign Exchange Future Sell 4 1,000 4,000.00 10.1734 40,693.60
AUS$ / R 12/12/2014 Foreign Exchange Future Sell 4 1,000 4,000.00 10.1734 40,693.60
AUS$ / R 12/12/2014 Foreign Exchange Future Sell 4 1,000 4,000.00 10.1734 40,693.60
AUS$ / R 12/12/2014 Foreign Exchange Future Sell 7 1,000 7,000.00 10.0834 70,583.80
AUS$ / R 12/12/2014 Foreign Exchange Future Sell 8 1,000 8,000.00 10.0834 80,667.20
AUS$ / R 12/12/2014 Foreign Exchange Future Sell 8 1,000 8,000.00 10.0834 80,667.20
AUS$ / R 12/12/2014 Foreign Exchange Future Sell 9 1,000 9,000.00 10.1854 91,668.60
AUS$ / R 12/12/2014 Foreign Exchange Future Sell 9 1,000 9,000.00 10.0834 90,750.60
AU$ / R 12/12/2014 Foreign Exchange Future Sell 9 1,000 9,000.00 10.0954 90,858.60
AUS$ / R 12/12/2014 Foreign Exchange Future Sell 9 1,000 9,000.00 10.0734 90,660.60
AU$ / R 12/12/2014 Foreign Exchange Future Sell 10 1,000 10,000.00 10.1854 101,854.00
AUS$ / R 12/12/2014 Foreign Exchange Future Sell 10 1,000 10,000.00 10.1734 101,734.00
AUS$ / R 12/12/2014 Foreign Exchange Future Sell 10 1,000 10,000.00 10.1734 101,734.00
AUS$ / R 12/12/2014 Foreign Exchange Future Sell 12 1,000 12,000.00 10.1854 122,224.80
AUS$ / R 12/12/2014 Foreign Exchange Future Sell 13 1,000 13,000.00 10.1854 132,410.20
AUS$ / R 12/12/2014 Foreign Exchange Future Sell 17 1,000 17,000.00 10.1734 172,947.80
AUS$ / R 12/12/2014 Foreign Exchange Future Buy 18 1,000 18,000.00 10.0834 181,501.20
AUS$ / R 12/12/2014 Foreign Exchange Future Sell 23 1,000 23,000.00 10.1854 234,264.20
AUS$ / R 12/12/2014 Foreign Exchange Future Sell 27 1,000 27,000.00 10.0854 272,305.80
AUS$ / R 12/12/2014 Foreign Exchange Future Sell 29 1,000 29,000.00 10.1734 295,028.60
AUS$ / R 12/12/2014 Foreign Exchange Future Buy 33 1,000 33,000.00 10.0954 333,148.20
AUS$ / R 12/12/2014 Foreign Exchange Future Sell 36 1,000 36,000.00 10.0854 363,074.40
AUS$ / R 12/12/2014 Foreign Exchange Future Sell 36 1,000 36,000.00 10.0734 362,642.40
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AUS$ / R 12/12/2014
AUS$ / R 12/12/2014
AU$ / R 12/12/2014
AU$ / R 12/12/2014
AUS$ / R 12/12/2014
AU$ / R 12/12/2014
AU$ / R 12/12/2014
AU$ / R 12/12/2014
AUS$ / R 12/12/2014
AUS$ / R 12/12/2014
AUS$ / R 12/12/2014
AUS$ / R 12/12/2014
AUS$ / R 12/12/2014
AUS$ / R 12/12/2014
AUS$ / R 12/12/2014
AUS$ / R 12/12/2014
AUS$ / R 12/12/2014
AUS$ / R 12/12/2014
AUS$ / R 12/12/2014
AUS$ / R 12/12/2014
AUS$ / R 12/12/2014
AUS$ / R 12/12/2014
AUS$ / R 12/12/2014
AUS$ / R 12/12/2014
AU$ / R 12/12/2014
AUS$ / R 12/12/2014

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 AU$ / R Foreign Exchange Future

Dec 2014 CHF /R

CHF / R 12/12/2014
CHF / R 12/12/2014
CHF / R 12/12/2014
CHF / R 12/12/2014
CHF / R 12/12/2014
CHF / R 12/12/2014

Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future

Total Futures

Total Options

Sell
Sell
Buy
Buy
Buy
Buy
Sell
Sell
Sell
Sell
Buy
Buy
Buy
Sell
Buy
Sell
Buy
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Sell

Sell
Sell
Buy
Sell
Buy
Sell

36
36
40
41
41
48
81
90
90
90
99
102
107
108
109
17
120
130
153
171
207
233
261
290
758
824
4,746

100
100
100
200
200
200

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

36,000.00
36,000.00
40,000.00
41,000.00
41,000.00
48,000.00
81,000.00
90,000.00
90,000.00
90,000.00
99,000.00
102,000.00
107,000.00
108,000.00
109,000.00
117,000.00
120,000.00
130,000.00
153,000.00
171,000.00
207,000.00
233,000.00
261,000.00
290,000.00
758,000.00
824,000.00
4,746,000.00

4,746,000.00

100,000.00
100,000.00
100,000.00
200,000.00
200,000.00
200,000.00

10.0734
10.0734
10.0834
10.0834
10.0954
10.0834
10.0854
10.0854
10.0734
10.0734
10.0954
10.0954
10.0834
10.0854
10.0834
10.0854
10.0954
10.0954
10.0734
10.0834
10.0854
10.0954
10.0734
10.0834
10.0854
10.0734

11.6577
11.6667
11.6667
11.7786
11.7876
11.7876

362,642.40
362,642.40
403,336.00
413,419.40
413,911.40
484,003.20
816,917.40
907,686.00
906,606.00
906,606.00
999,444.60
1,029,730.80
1,078,923.80
1,089,223.20
1,099,090.60
1,179,991.80
1,211,448.00
1,312,402.00
1,541,230.20
1,724,261.40
2,087,677.80
2,352,228.20
2,629,157.40
2,924,186.00
7,644,733.20
8,300,481.60
47,867,284.40

47,867,284.40

1,165,770.00
1,166,670.00
1,166,670.00
2,355,720.00
2,357,520.00
2,357,520.00
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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Spot ZAR Premium Value
Put Sell Contracts Size Rate  Converted
Amount

Total Futures 900 900,000.00 10,569,870.00

Total Options
Total CHF / R Foreign Exchange Future 900 900,000.00 10,569,870.00

Mar 2015 $/R

$ /R 16/03/2015 Foreign Exchange Future Sell 10 1,000 10,000.00 10.9650 109,650.00
$ /R 16/03/2015 Foreign Exchange Future Sell 10 1,000 10,000.00 10.9900 109,900.00
$ /R 16/03/2015 Foreign Exchange Future Sell 10 1,000 10,000.00 11.0200 110,200.00
$ /R 16/03/2015 Foreign Exchange Future Sell 10 1,000 10,000.00 11.0100 110,100.00
$ /R 16/03/2015 Foreign Exchange Future Sell 10 1,000 10,000.00 11.0300 110,300.00
$ /R 16/03/2015 Foreign Exchange Future Sell 10 1,000 10,000.00 10.9800 109,800.00
$ /R 16/03/2015 Foreign Exchange Future Sell 10 1,000 10,000.00 10.9700 109,700.00
$ /R 16/03/2015 Foreign Exchange Future Buy 10 1,000 10,000.00 11.0200 110,200.00
$ /R 16/03/2015 Foreign Exchange Future Buy 10 1,000 10,000.00 11.0100 110,100.00
$ /R 16/03/2015 Foreign Exchange Future Buy 10 1,000 10,000.00 11.0300 110,300.00
$ /R 16/03/2015 Foreign Exchange Future Buy 10 1,000 10,000.00 10.9800 109,800.00
$ /R 16/03/2015 Foreign Exchange Future Buy 10 1,000 10,000.00 10.9700 109,700.00
$ /R 16/03/2015 Foreign Exchange Future Buy 10 1,000 10,000.00 10.9900 109,900.00
$ /R 16/03/2015 Foreign Exchange Future Buy 10 1,000 10,000.00 10.9650 109,650.00
$ /R 16/03/2015 Foreign Exchange Future Sell 20 1,000 20,000.00 11.0000 220,000.00
$ /R 16/03/2015 Foreign Exchange Future Buy 20 1,000 20,000.00 11.0000 220,000.00
$ /R 16/03/2015 Foreign Exchange Future Sell 200 1,000 200,000.00 11.0146 2,202,920.00
$ /R 16/03/2015 Foreign Exchange Future Buy 200 1,000 200,000.00 11.0146 2,202,920.00
Total Futures 580 580,000.00 6,385,140.00

Total Options
Total $ / R Foreign Exchange Future 580 580,000.00 6,385,140.00

Mar 2015 £/R

£ /R 16/03/2015 Foreign Exchange Future Sell 25 1,000 25,000.00 18.0200 450,500.00
£ /R 16/03/2015 Foreign Exchange Future Buy 25 1,000 25,000.00 18.0200 450,500.00
£ /R 16/03/2015 Foreign Exchange Future ¢ 19.00 Buy 57 1,000 57,000.00 153.3264 8,739,604.80
£ /R 16/03/2015 Foreign Exchange Future c 19.00 Buy 513 1,000 513,000.00 253.3264 129,956,443.20
£ /R 16/03/2015 Foreign Exchange Future c 19.00 Sell 570 1,000 570,000.00 243.3200 138,692,400.00
£ /R 16/03/2015 Foreign Exchange Future ¢ 19.00 Buy 570 1,000 570,000.00 253.3264 144,396,048.00
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Total Futures

Total Options

Total £/ R Foreign Exchange Future

Mar 2015 ¥/R

¥ /R 16/03/2015
¥ /R 16/03/2015

Foreign Exchange Future
Foreign Exchange Future

Total Futures

Total Options

Total ¥/ R Foreign Exchange Future

Mar 2015 €/R

€/R 16/03/2015
€/R 16/03/2015
€/R 16/03/2015
€/R 16/03/2015
€/R 16/03/2015
€/R 16/03/2015
€/R 16/03/2015
€/R 16/03/2015
€/R 16/03/2015
€/R 16/03/2015
€/R 16/03/2015
€/R 16/03/2015
€/R 16/03/2015
€/R 16/03/2015
€/R 16/03/2015
€/R 16/03/2015
€/R 16/03/2015
€/R 16/03/2015
€/R 16/03/2015
€/R 16/03/2015
€/R 16/03/2015
€/R 16/03/2015
€/R 16/03/2015
€/R 16/03/2015
€/R 16/03/2015
€/R 16/03/2015
€/R 16/03/2015
€/R 16/03/2015

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
Foreign Exchange Future

O 000

[elNe}

OO0 T OO TOOOO

50,000.00

1,710,000

1,760,000.00

901,000.00

421,784,496.00

422,685,496.00

Sell
Buy

100,000
100,000

2,500,000.00
2,500,000.00
5,000,000.00

5,000,000.00

0.1050
0.1050

262,500.00
262,500.00
525,000.00

525,000.00

15.05 Buy
15.05 Buy
15.00 Sell
15.05 Buy
Sell
Buy
Sell
Buy
Sell
Sell
15.00 Sell
15.05 Buy
Sell
Sell
15.05 Buy
15.05 Buy
15.05 Buy
Buy
15.00 Buy
15.00 Sell
15.05 Sell
15.05 Buy
13.80 Buy
15.05 Buy
15.05 Sell
13.80 Buy
15.05 Buy
15.05 Sell

AW W -

30

30

50

50

70

71
219
250
250
307
342
397
600
713
713
1,842
1,842
1,842
1,971
2,190
2,190
2,763
3,074

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

1,000.00
3,000.00
3,000.00
4,000.00
30,000.00
30,000.00
30,000.00
50,000.00
50,000.00
70,000.00
71,000.00
219,000.00
250,000.00
250,000.00
307,000.00
342,000.00
397,000.00
600,000.00
713,000.00
713,000.00
1,842,000.00
1,842,000.00
1,842,000.00
1,971,000.00
2,190,000.00
2,190,000.00
2,763,000.00
3,074,000.00

204.0800
204.0800
266.3045
204.0800
14.4000
14.4000
14.3592
14.4136
14.4136
14.3585
356.3045
76.7129
14.3570
14.3588
76.7129
76.7129
76.7129
14.3580
266.3000
256.3045
204.0800
204.0800
202.6018
218.2319
204.0800
202.6018
218.2319
204.0800

204,080.00
612,240.00
798,913.50
816,320.00
432,000.00
432,000.00
430,776.00
720,680.00
720,680.00
1,005,095.00
25,297,619.50
16,800,125.10
3,589,250.00
3,589,700.00
23,550,860.30
26,235,811.80
30,455,021.30
8,614,800.00
189,871,900.00
182,745,108.50
375,915,360.00
375,915,360.00
373,192,515.60
430,135,074.90
446,935,200.00
443,697,942.00
602,974,739.70
627,341,920.00
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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Spot ZAR Premium Value
Put Sell Contracts Size Rate Converted
Amount
€/R 16/03/2015 Foreign Exchange Future P 13.80 Buy 3,074 1,000 3,074,000.00 202.6018 622,797,933.20
€/R 16/03/2015 Foreign Exchange Future C 15.05 Buy 3,078 1,000 3,078,000.00 218.2319 671,717,788.20
€/R 16/03/2015 Foreign Exchange Future C 15.05 Sell 3,421 1,000 3,421,000.00 204.0800 698,157,680.00
€/R 16/03/2015 Foreign Exchange Future P 13.80 Buy 3,421 1,000 3,421,000.00 202.6018 693,100,757.80
€/R 16/03/2015 Foreign Exchange Future C 15.05 Buy 3,573 1,000 3,573,000.00 218.2319 779,742,578.70
€/R 16/03/2015 Foreign Exchange Future C 15.05 Sell 3,973 1,000 3,973,000.00 204.0800 810,809,840.00
€/R 16/03/2015 Foreign Exchange Future P 13.80 Buy 3,973 1,000 3,973,000.00 202.6018 804,936,951.40
€/R 16/03/2015 Foreign Exchange Future Sell 8,000 1,000 8,000,000.00 14.2850 114,280,000.00
€/R 16/03/2015 Foreign Exchange Future Buy 8,600 1,000 8,600,000.00 14.2902 122,895,720.00
€/R 16/03/2015 Foreign Exchange Future C 15.05 Buy 14,500 1,000 14,500,000.00 218.2319 3,164,362,550.00
€/R 16/03/2015 Foreign Exchange Future P 13.80 Sell 14,500 1,000 14,500,000.00 202.6018 2,937,726,100.00
Total Futures 17,960 17,960,000.00 256,710,701.00
Total Options 74,000 74,000,000 15,356,848,291.50
Total € / R Foreign Exchange Future 91,960 91,960,000.00 15,613,558,992.50
Mar 2015 CHF /R

CHF /R 16/03/2015 Foreign Exchange Future Sell 25 1,000 25,000.00 11.9000 297,500.00
CHF /R 16/03/2015 Foreign Exchange Future Buy 25 1,000 25,000.00 11.9000 297,500.00
Total Futures 50 50,000.00 595,000.00

Total Options
Total CHF / R Foreign Exchange Future 50 50,000.00 595,000.00
Total Futures 117,029 435,314,000.00 1 521 865 373.00
Total Options 99,413 99,413,000.00 16 294 162 440.50
Grand Total for Currency Future Detailed Turnover 216,442 534,727,000.00 17 816 027 813.50
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