CURRENCY DERIVATIVES

CURRENCY FUTURES AND OPTIONS DETAILED TURNOVER

DATE: 19/12/2014

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
Dec 2014 $/R
$ /R 19/12/2014 Any day expiry Sell 10,000 1,000 10,000,000.00 11.5642 115,642,000.00
$/R 19/12/2014 Any day expiry Buy 10,000 1,000 10,000,000.00 11.5642 115,642,000.00
Total Futures 20,000 20,000,000.00 231,284,000.00
Total Options
Total $ / R Any day expiry 20,000 20,000,000.00 231,284,000.00
Mar 2015 $/R
$ /R 16/03/2015 Foreign Exchange Future Buy 1 1,000 1,000.00 11.7950 11,795.00
$ /R 16/03/2015 Foreign Exchange Future Buy 1 1,000 1,000.00 11.7275 11,727.50
$ /R 16/03/2015 Foreign Exchange Future Buy 1 1,000 1,000.00 11.7876 11,787.60
$ /R 16/03/2015 Foreign Exchange Future Buy 1 1,000 1,000.00 11.7640 11,764.00
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Contract

Call/ Strike Buy/

Number of Contract

Foreign Value

Price

Premium Value

Put Sell Contracts Size

$ /R 16/03/2015 Foreign Exchange Future Sell 216 1,000 216,000.00 11.7515 2,538,324.00
$ /R 16/03/2015 Foreign Exchange Future Buy 216 1,000 216,000.00 11.7515 2,538,324.00
$ /R 16/03/2015 Foreign Exchange Future Buy 216 1,000 216,000.00 11.7515 2,538,324.00
$ /R 16/03/2015 Foreign Exchange Future C 11.60 Sell 250 1,000 250,000.00 380.4800 95,120,000.00
$ /R 16/03/2015 Foreign Exchange Future C 11.60 Buy 250 1,000 250,000.00 380.4800 95,120,000.00
$ /R 16/03/2015 Foreign Exchange Future Sell 400 1,000 400,000.00 11.7662 4,706,480.00
$ /R 16/03/2015 Foreign Exchange Future Sell 400 1,000 400,000.00 11.7662 4,706,480.00
$ /R 16/03/2015 Foreign Exchange Future Buy 400 1,000 400,000.00 11.7662 4,706,480.00
$ /R 16/03/2015 Foreign Exchange Future Sell 400 1,000 400,000.00 11.7562 4,702,480.00
$ /R 16/03/2015 Foreign Exchange Future Sell 560 1,000 560,000.00 11.7335 6,570,760.00
$ /R 16/03/2015 Foreign Exchange Future Buy 560 1,000 560,000.00 11.7335 6,570,760.00
$ /R 16/03/2015 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 11.7820 11,782,000.00
$ /R 16/03/2015 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 11.7820 11,782,000.00
$ /R 16/03/2015 Foreign Exchange Future Sell 2,000 1,000 2,000,000.00 11.7823 23,564,600.00
$ /R 16/03/2015 Foreign Exchange Future Buy 2,000 1,000 2,000,000.00 11.7823 23,564,600.00
$ /R 16/03/2015 Foreign Exchange Future Buy 2,420 1,000 2,420,000.00 11.7680 28,478,560.00
$ /R 16/03/2015 Foreign Exchange Future Sell 2,420 1,000 2,420,000.00 11.7680 28,478,560.00
Total Futures 15,964 15,964,000.00 187,895,234.10
Total Options 500 500,000 190,240,000.00
Total $ / R Foreign Exchange Future 16,464 16,464,000.00 378,135,234.10

Mar 2015 $/R MAXI
$ / R MAXI 16/03/2015 Foreign Exchange Future Sell 1 100,000 100,000.00 11.7340 1,173,400.00
$ / R MAXI 16/03/2015 Foreign Exchange Future Buy 1 100,000 100,000.00 11.7340 1,173,400.00
$ / R MAXI 16/03/2015 Foreign Exchange Future Buy 3 100,000 300,000.00 11.7303 3,519,090.00
$ / R MAXI 16/03/2015 Foreign Exchange Future Sell 3 100,000 300,000.00 11.7303 3,519,090.00
$ / R MAXI 16/03/2015 Foreign Exchange Future Sell 7 100,000 700,000.00 11.7341 8,213,870.00
$ / R MAXI 16/03/2015 Foreign Exchange Future Sell 7 100,000 700,000.00 11.7407 8,218,490.00
$ /R MAXI 16/03/2015 Foreign Exchange Future Buy 7 100,000 700,000.00 11.7407 8,218,490.00
$ /R MAXI 16/03/2015 Foreign Exchange Future Buy 7 100,000 700,000.00 11.7341 8,213,870.00
$ /R MAXI 16/03/2015 Foreign Exchange Future Buy 20 100,000 2,000,000.00 11.7700 23,540,000.00
$ /R MAXI 16/03/2015 Foreign Exchange Future Buy 20 100,000 2,000,000.00 11.7700 23,540,000.00
$ /R MAXI 16/03/2015 Foreign Exchange Future Sell 20 100,000 2,000,000.00 11.7700 23,540,000.00
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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 2,740 2,740,000.00 32,689,850.00
Total Options
Total $ / R Foreign Exchange Future 2,740 2,740,000.00 32,689,850.00
Jun 2015 $/R MAXI
$ /R MAXI 12/06/2015 Foreign Exchange Future Sell 2 100,000 200,000.00 11.9165 2,383,300.00
$ / R MAXI 12/06/2015 Foreign Exchange Future Buy 2 100,000 200,000.00 11.9165 2,383,300.00
$ /R MAXI 12/06/2015 Foreign Exchange Future Sell 7 100,000 700,000.00 11.9171 8,341,970.00
$ /R MAXI 12/06/2015 Foreign Exchange Future Buy 7 100,000 700,000.00 11.9171 8,341,970.00
Total Futures 18 1,800,000.00 21,450,540.00
Total Options
Total $ / R MAXI Foreign Exchange Future 18 1,800,000.00 21,450,540.00
Sep 2015 $/R
$ /R 14/09/2015 Foreign Exchange Future Sell 20 1,000 20,000.00 12.1488 242,976.00
$ /R 14/09/2015 Foreign Exchange Future Buy 20 1,000 20,000.00 12.1488 242,976.00
Total Futures 40 40,000.00 485,952.00
Total Options
Total $ / R Foreign Exchange Future 40 40,000.00 485,952.00
Sep 2015 €/R
€/R 14/09/2015 Foreign Exchange Future Sell 2 1,000 2,000.00 14.9619 29,923.80
€/R 14/09/2015 Foreign Exchange Future Buy 2 1,000 2,000.00 14.9619 29,923.80
Total Futures 4,000.00 59,847.60
Total Options
Total € / R Foreign Exchange Future 4 4,000.00 59,847.60
Dec 2015 $/R
$ /R 11/12/2015 Foreign Exchange Future C 14.37 Sell 580 1,000 580,000.00 323.0000 187,340,000.00
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$ /R 11/12/2015 Foreign Exchange Future
$ /R 11/12/2015 Foreign Exchange Future
$ /R 11/12/2015 Foreign Exchange Future
Total Futures

Total Options

Total $ / R Foreign Exchange Future

Total Futures

Total Options

Grand Total for Currency Future Detailed Turnover

o

14.37 Buy 580 1,000 580,000.00 323.0000 187,340,000.00
11.61 Buy 580 1,000 580,000.00 323.0000 187,340,000.00
11.61 Sell 580 1,000 580,000.00 323.0000 187,340,000.00
0 0.00 0.00

2,320 2,320,000 749,360,000.00

2,320 2,320,000.00 749,360,000.00

39,936 51,222,000.00 604 382 595.30

2,820 2,820,000.00 939 600 000.00

42,756 54,042,000.00 1543 982 595.30
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