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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
Mar 2015 $/R
$ /R 16/03/2015 Foreign Exchange Future Sell 1 1,000 1,000.00 12.3200 12,320.00
$ /R 16/03/2015 Foreign Exchange Future Sell 1 1,000 1,000.00 12.3500 12,350.00
$ /R 16/03/2015 Foreign Exchange Future Buy 1 1,000 1,000.00 12.3614 12,361.40
$ /R 16/03/2015 Foreign Exchange Future Buy 1 1,000 1,000.00 12.2902 12,290.20
$ /R 16/03/2015 Foreign Exchange Future Buy 1 1,000 1,000.00 12.3300 12,330.00
$ /R 16/03/2015 Foreign Exchange Future Buy 1 1,000 1,000.00 12.3670 12,367.00
$ /R 16/03/2015 Foreign Exchange Future Buy 1 1,000 1,000.00 12.3700 12,370.00
$ /R 16/03/2015 Foreign Exchange Future Sell 1 1,000 1,000.00 12.2700 12,270.00
$ /R 16/03/2015 Foreign Exchange Future Buy 1 1,000 1,000.00 12.3500 12,350.00
$ /R 16/03/2015 Foreign Exchange Future Sell 1 1,000 1,000.00 12.3755 12,375.50
$ /R 16/03/2015 Foreign Exchange Future Buy 1 1,000 1,000.00 12.3755 12,375.50
$ /R 16/03/2015 Foreign Exchange Future Buy 1 1,000 1,000.00 12.3200 12,320.00
$ /R 16/03/2015 Foreign Exchange Future Sell 1 1,000 1,000.00 12.2902 12,290.20
$ /R 16/03/2015 Foreign Exchange Future Sell 1 1,000 1,000.00 12.3300 12,330.00
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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 Buy 8 1,000 8,000.00 12.2705 98,164.00
$ /R 16/03/2015 Foreign Exchange Future Sell 8 1,000 8,000.00 12.2705 98,164.00
$ /R 16/03/2015 Foreign Exchange Future Buy 10 1,000 10,000.00 12.2771 122,771.00
$ /R 16/03/2015 Foreign Exchange Future Buy 10 1,000 10,000.00 12.3420 123,420.00
$ /R 16/03/2015 Foreign Exchange Future Sell 10 1,000 10,000.00 12.2661 122,661.00
$ /R 16/03/2015 Foreign Exchange Future Buy 10 1,000 10,000.00 12.3038 123,038.00
$ /R 16/03/2015 Foreign Exchange Future Buy 10 1,000 10,000.00 12.2955 122,955.00
$ /R 16/03/2015 Foreign Exchange Future Buy 10 1,000 10,000.00 12.3070 123,070.00
$ /R 16/03/2015 Foreign Exchange Future Buy 10 1,000 10,000.00 12.3203 123,203.00
$ /R 16/03/2015 Foreign Exchange Future Sell 10 1,000 10,000.00 12.3038 123,038.00
$ /R 16/03/2015 Foreign Exchange Future Sell 10 1,000 10,000.00 12.3420 123,420.00
$ /R 16/03/2015 Foreign Exchange Future Sell 10 1,000 10,000.00 12.2955 122,955.00
$ /R 16/03/2015 Foreign Exchange Future Sell 10 1,000 10,000.00 12.3070 123,070.00
$ /R 16/03/2015 Foreign Exchange Future Buy 10 1,000 10,000.00 12.2661 122,661.00
$ /R 16/03/2015 Foreign Exchange Future Buy 10 1,000 10,000.00 12.3200 123,200.00
$ /R 16/03/2015 Foreign Exchange Future Buy 10 1,000 10,000.00 12.3200 123,200.00
$ /R 16/03/2015 Foreign Exchange Future Buy 10 1,000 10,000.00 12.3498 123,498.00
$ /R 16/03/2015 Foreign Exchange Future Buy 10 1,000 10,000.00 12.3509 123,509.00
$ /R 16/03/2015 Foreign Exchange Future Sell 10 1,000 10,000.00 12.3132 123,132.00
$ /R 16/03/2015 Foreign Exchange Future Buy 10 1,000 10,000.00 12.3599 123,599.00
$ /R 16/03/2015 Foreign Exchange Future Sell 10 1,000 10,000.00 12.2771 122,771.00
$ /R 16/03/2015 Foreign Exchange Future Buy 10 1,000 10,000.00 12.3132 123,132.00
$ /R 16/03/2015 Foreign Exchange Future Sell 10 1,000 10,000.00 12.3401 123,401.00
$ /R 16/03/2015 Foreign Exchange Future Buy 10 1,000 10,000.00 12.3669 123,669.00
$ /R 16/03/2015 Foreign Exchange Future Sell 10 1,000 10,000.00 12.3494 123,494.00
$ /R 16/03/2015 Foreign Exchange Future Buy 10 1,000 10,000.00 12.3494 123,494.00
$ /R 16/03/2015 Foreign Exchange Future Sell 10 1,000 10,000.00 12.3669 123,669.00
$ /R 16/03/2015 Foreign Exchange Future Sell 10 1,000 10,000.00 12.3644 123,644.00
$ /R 16/03/2015 Foreign Exchange Future Buy 10 1,000 10,000.00 12.3644 123,644.00
$ /R 16/03/2015 Foreign Exchange Future Buy 10 1,000 10,000.00 12.3544 123,544.00
$ /R 16/03/2015 Foreign Exchange Future Sell 10 1,000 10,000.00 12.3544 123,544.00
$ /R 16/03/2015 Foreign Exchange Future Buy 10 1,000 10,000.00 12.3300 123,300.00
$ /R 16/03/2015 Foreign Exchange Future Sell 10 1,000 10,000.00 12.3200 123,200.00
$ /R 16/03/2015 Foreign Exchange Future Sell 10 1,000 10,000.00 12.3300 123,300.00
$ /R 16/03/2015 Foreign Exchange Future Sell 10 1,000 10,000.00 12.3498 123,498.00
$ /R 16/03/2015 Foreign Exchange Future Sell 10 1,000 10,000.00 12.3509 123,509.00
$ /R 16/03/2015 Foreign Exchange Future Sell 10 1,000 10,000.00 12.3599 123,599.00
$ /R 16/03/2015 Foreign Exchange Future Sell 10 1,000 10,000.00 12.3200 123,200.00
$ /R 16/03/2015 Foreign Exchange Future Buy 15 1,000 15,000.00 12.2661 183,991.50
$ /R 16/03/2015 Foreign Exchange Future Buy 15 1,000 15,000.00 12.2661 183,991.50
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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 Sell 50 1,000 50,000.00 12.3062 615,310.00
$ /R 16/03/2015 Foreign Exchange Future Sell 50 1,000 50,000.00 12.3659 618,295.00
$ /R 16/03/2015 Foreign Exchange Future Buy 50 1,000 50,000.00 12.3659 618,295.00
$ /R 16/03/2015 Foreign Exchange Future Sell 50 1,000 50,000.00 12.3562 617,810.00
$ /R 16/03/2015 Foreign Exchange Future Sell 50 1,000 50,000.00 12.3067 615,335.00
$ /R 16/03/2015 Foreign Exchange Future Buy 60 1,000 60,000.00 12.3207 739,242.00
$ /R 16/03/2015 Foreign Exchange Future Buy 60 1,000 60,000.00 12.3536 741,216.00
$ /R 17/03/2015 Any day expiry Buy 60 1,000 60,000.00 12.2888 737,328.00
$ /R 17/03/2015 Any day expiry Sell 60 1,000 60,000.00 12.2888 737,328.00
$ /R 16/03/2015 Foreign Exchange Future Sell 60 1,000 60,000.00 12.3536 741,216.00
$ /R 16/03/2015 Foreign Exchange Future Sell 60 1,000 60,000.00 12.3207 739,242.00
$ /R 16/03/2015 Foreign Exchange Future Buy 80 1,000 80,000.00 12.2969 983,752.00
$ /R 16/03/2015 Foreign Exchange Future Sell 80 1,000 80,000.00 12.2969 983,752.00
$ /R 16/03/2015 Foreign Exchange Future Buy 96 1,000 96,000.00 12.3608 1,186,636.80
$ /R 16/03/2015 Foreign Exchange Future Sell 96 1,000 96,000.00 12.3608 1,186,636.80
$ /R 16/03/2015 Foreign Exchange Future Buy 100 1,000 100,000.00 12.3298 1,232,980.00
$ /R 16/03/2015 Foreign Exchange Future Sell 100 1,000 100,000.00 12.3741 1,237,410.00
$ /R 16/03/2015 Foreign Exchange Future Buy 100 1,000 100,000.00 12.3266 1,232,660.00
$ /R 16/03/2015 Foreign Exchange Future Buy 100 1,000 100,000.00 12.3282 1,232,820.00
$ /R 16/03/2015 Foreign Exchange Future Buy 100 1,000 100,000.00 12.3300 1,233,000.00
$ /R 16/03/2015 Foreign Exchange Future Buy 100 1,000 100,000.00 12.3304 1,233,040.00
$ /R 16/03/2015 Foreign Exchange Future Sell 100 1,000 100,000.00 12.3181 1,231,810.00
$ /R 16/03/2015 Foreign Exchange Future Sell 100 1,000 100,000.00 12.3279 1,232,790.00
$ /R 16/03/2015 Foreign Exchange Future Buy 100 1,000 100,000.00 12.3181 1,231,810.00
$ /R 16/03/2015 Foreign Exchange Future Buy 100 1,000 100,000.00 12.3279 1,232,790.00
$ /R 16/03/2015 Foreign Exchange Future Sell 100 1,000 100,000.00 12.3298 1,232,980.00
$ /R 16/03/2015 Foreign Exchange Future Buy 100 1,000 100,000.00 12.3741 1,237,410.00
$ /R 16/03/2015 Foreign Exchange Future Sell 100 1,000 100,000.00 12.3304 1,233,040.00
$ /R 16/03/2015 Foreign Exchange Future Sell 100 1,000 100,000.00 12.3282 1,232,820.00
$ /R 16/03/2015 Foreign Exchange Future Sell 100 1,000 100,000.00 12.3300 1,233,000.00
$ /R 16/03/2015 Foreign Exchange Future Buy 125 1,000 125,000.00 12.3684 1,546,050.00
$ /R 16/03/2015 Foreign Exchange Future Sell 125 1,000 125,000.00 12.3684 1,546,050.00
$ /R 16/03/2015 Foreign Exchange Future Buy 150 1,000 150,000.00 12.3741 1,856,115.00
$ /R 16/03/2015 Foreign Exchange Future Sell 150 1,000 150,000.00 12.3741 1,856,115.00
$ /R 16/03/2015 Foreign Exchange Future Buy 152 1,000 152,000.00 12.3336 1,874,707.20
$ /R 16/03/2015 Foreign Exchange Future Sell 152 1,000 152,000.00 12.3336 1,874,707.20
$ /R 16/03/2015 Foreign Exchange Future Sell 168 1,000 168,000.00 12.3741 2,078,848.80
$ /R 16/03/2015 Foreign Exchange Future Buy 168 1,000 168,000.00 12.3741 2,078,848.80
$ /R 16/03/2015 Foreign Exchange Future Buy 190 1,000 190,000.00 12.3548 2,347,412.00
$ /R 16/03/2015 Foreign Exchange Future Sell 190 1,000 190,000.00 12.3548 2,347,412.00
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12.2900
12.3352
12.3343
12.3343
12.3403
12.2900
12.3501
12.3266
12.3078
12.3360
12.3500
12.3063
12.3063
12.3579
12.3677
12.3677
12.3078
12.3360
12.3266
12.3645
12.3645
12.3684
12.3684
12.3038
12.3038
12.3391
12.2958
12.2958
12.3067
12.3352
12.3545
12.3545
12.3085
12.3067
12.3085
12.3684
12.3684
12.3305
12.3305

2,471,580.00
2,470,020.00
2,461,260.00
2,461,260.00
2,468,060.00
2,470,000.00
2,458,000.00
2,467,040.00
2,466,860.00
2,466,860.00
2,468,060.00
2,458,000.00
2,470,020.00
2,465,320.00
2,461,560.00
2,467,200.00
2,470,000.00
2,461,260.00
2,461,260.00
2,471,580.00
2,473,540.00
2,473,540.00
2,461,560.00
2,467,200.00
2,465,320.00
2,646,003.00
2,646,003.00
2,758,153.20
2,758,153.20
2,756,051.20
2,756,051.20
3,084,775.00
3,073,950.00
3,073,950.00
3,692,010.00
3,700,560.00
3,706,350.00
3,706,350.00
3,692,550.00
3,692,010.00
3,692,550.00
4,081,572.00
4,081,572.00
4,192,370.00
4,192,370.00
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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 Buy 380 1,000 380,000.00 12.3029 4,675,102.00
$ /R 16/03/2015 Foreign Exchange Future Buy 400 1,000 400,000.00 12.2929 4,917,160.00
$ /R 16/03/2015 Foreign Exchange Future Sell 400 1,000 400,000.00 12.2929 4,917,160.00
$ /R 16/03/2015 Foreign Exchange Future Sell 400 1,000 400,000.00 12.3684 4,947,360.00
$ /R 16/03/2015 Foreign Exchange Future Buy 400 1,000 400,000.00 12.3300 4,932,000.00
$ /R 16/03/2015 Foreign Exchange Future C 12.06 Buy 401 1,000 401,000.00 114.6700 45,982,670.00
$ /R 16/03/2015 Foreign Exchange Future Buy 420 1,000 420,000.00 12.3420 5,183,640.00
$ /R 16/03/2015 Foreign Exchange Future Sell 420 1,000 420,000.00 12.3420 5,183,640.00
$ /R 16/03/2015 Foreign Exchange Future Buy 420 1,000 420,000.00 12.3401 5,182,842.00
$ /R 16/03/2015 Foreign Exchange Future Sell 420 1,000 420,000.00 12.3401 5,182,842.00
$ /R 16/03/2015 Foreign Exchange Future Sell 448 1,000 448,000.00 12.3100 5,514,880.00
$ /R 16/03/2015 Foreign Exchange Future Buy 448 1,000 448,000.00 12.3100 5,514,880.00
$ /R 16/03/2015 Foreign Exchange Future Buy 490 1,000 490,000.00 12.3203 6,036,947.00
$ /R 16/03/2015 Foreign Exchange Future Buy 500 1,000 500,000.00 12.3029 6,151,450.00
$ /R 16/03/2015 Foreign Exchange Future Buy 500 1,000 500,000.00 12.3203 6,160,150.00
$ /R 16/03/2015 Foreign Exchange Future Buy 500 1,000 500,000.00 12.3300 6,165,000.00
$ /R 16/03/2015 Foreign Exchange Future Buy 500 1,000 500,000.00 12.3304 6,165,200.00
$ /R 16/03/2015 Foreign Exchange Future Buy 500 1,000 500,000.00 12.3404 6,170,200.00
$ /R 16/03/2015 Foreign Exchange Future Sell 500 1,000 500,000.00 12.3404 6,170,200.00
$ /R 16/03/2015 Foreign Exchange Future Sell 500 1,000 500,000.00 12.3399 6,169,950.00
$ /R 16/03/2015 Foreign Exchange Future Buy 500 1,000 500,000.00 12.3399 6,169,950.00
$ /R 16/03/2015 Foreign Exchange Future Sell 500 1,000 500,000.00 12.3029 6,151,450.00
$ /R 16/03/2015 Foreign Exchange Future Sell 500 1,000 500,000.00 12.3579 6,178,950.00
$ /R 16/03/2015 Foreign Exchange Future Buy 500 1,000 500,000.00 12.3579 6,178,950.00
$ /R 16/03/2015 Foreign Exchange Future Buy 670 1,000 670,000.00 12.3203 8,254,601.00
$ /R 16/03/2015 Foreign Exchange Future Sell 670 1,000 670,000.00 12.3203 8,254,601.00
$ /R 16/03/2015 Foreign Exchange Future Sell 685 1,000 685,000.00 12.3015 8,426,527.50
$ /R 16/03/2015 Foreign Exchange Future Buy 685 1,000 685,000.00 12.3015 8,426,527.50
$ /R 16/03/2015 Foreign Exchange Future Buy 700 1,000 700,000.00 12.3544 8,648,080.00
$ /R 16/03/2015 Foreign Exchange Future Buy 700 1,000 700,000.00 12.3545 8,648,150.00
$ /R 16/03/2015 Foreign Exchange Future Sell 700 1,000 700,000.00 12.3545 8,648,150.00
$ /R 16/03/2015 Foreign Exchange Future Sell 700 1,000 700,000.00 12.3544 8,648,080.00
$ /R 16/03/2015 Foreign Exchange Future Sell 720 1,000 720,000.00 12.3100 8,863,200.00
$ /R 16/03/2015 Foreign Exchange Future Buy 720 1,000 720,000.00 12.3100 8,863,200.00
$ /R 16/03/2015 Foreign Exchange Future C 12.06 Buy 726 1,000 726,000.00 114.6700 83,250,420.00
$ /R 16/03/2015 Foreign Exchange Future C 12.06 Sell 726 1,000 726,000.00 114.6700 83,250,420.00
$ /R 16/03/2015 Foreign Exchange Future Buy 750 1,000 750,000.00 12.3416 9,256,200.00
$ /R 16/03/2015 Foreign Exchange Future Buy 750 1,000 750,000.00 12.3599 9,269,925.00
$ /R 16/03/2015 Foreign Exchange Future Buy 750 1,000 750,000.00 12.3599 9,269,925.00
$ /R 16/03/2015 Foreign Exchange Future Sell 750 1,000 750,000.00 12.3599 9,269,925.00
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$ /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
$ /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
Foreign Exchange Future
Foreign Exchange Future

Total $ / R Foreign Exchange Future

Mar 2015 $/R MAXI

Total Futures

Total Options

$ / R MAXI 16/03/2015
$ / R MAXI 16/03/2015
$ / R MAXI 16/03/2015
$ / R MAXI 16/03/2015
$ / R MAXI 16/03/2015
$ /R MAXI 16/03/2015
$ /R MAXI 16/03/2015

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

12.06

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

750
1,000
1,000
1,000
1,000
1,100
1,400
1,750
1,750
2,000
2,000
2,500
2,500
3,364
3,364
4,000
4,152
4,152
5,000
5,000
5,000
5,223
9,630
9,630

20,000
20,000
22,457
22,457
28,000
28,000
251,144

7,076

258,220

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

750,000.00
1,000,000.00
1,000,000.00
1,000,000.00
1,000,000.00
1,100,000.00
1,400,000.00
1,750,000.00
1,750,000.00
2,000,000.00
2,000,000.00
2,500,000.00
2,500,000.00
3,364,000.00
3,364,000.00
4,000,000.00
4,152,000.00
4,152,000.00
5,000,000.00
5,000,000.00
5,000,000.00
5,223,000.00
9,630,000.00
9,630,000.00

20,000,000.00
20,000,000.00
22,457,000.00
22,457,000.00
28,000,000.00
28,000,000.00
251,144,000.00

7,076,000

258,220,000.00

12.3599
12.2327
12.2327
12.3203
12.3504
12.3784
12.3598
12.3770
12.3770
12.3356
12.3356
12.2811
12.2811
12.3095
12.3095
12.3256
12.3100
12.3100
12.2811
12.3572
12.2796
114.6700
12.3095
12.3095
12.3300
12.3300
12.3200
12.3200
12.3500
12.3400

9,269,925.00
12,232,700.00
12,232,700.00
12,320,300.00
12,350,400.00
13,616,240.00
17,303,720.00
21,659,750.00
21,659,750.00
24,671,200.00
24,671,200.00
30,702,750.00
30,702,750.00
41,409,158.00
41,409,158.00
49,302,400.00
51,111,120.00
51,111,120.00
61,405,500.00
61,786,000.00
61,398,000.00
598,921,410.00
118,540,485.00
118,540,485.00
246,600,000.00
246,600,000.00
276,670,240.00
276,670,240.00
345,800,000.00
345,520,000.00

3,095,909,267.40

811,404,920.00

3,907,314,187.40

Buy
Sell
Buy
Sell
Sell
Buy
Sell

W NN - o a

100,000
100,000
100,000
100,000
100,000
100,000
100,000

100,000.00
100,000.00
100,000.00
100,000.00
200,000.00
200,000.00
300,000.00

12.3723
12.3498
12.3498
12.3723
12.2898
12.2898
12.2849

1,237,230.00
1,234,980.00
1,234,980.00
1,237,230.00
2,457,960.00
2,457,960.00
3,685,470.00
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Contract

Call/ Strike Buy/

Number of Contract

Foreign Value

Price

Premium Value

Put Sell Contracts Size
$ /R MAXI 16/03/2015 Foreign Exchange Future Buy 3 100,000 300,000.00 12.2849 3,685,470.00
$ /R MAXI 16/03/2015 Foreign Exchange Future Sell 5 100,000 500,000.00 12.2835 6,141,750.00
$ /R MAXI 16/03/2015 Foreign Exchange Future Buy 5 100,000 500,000.00 12.2835 6,141,750.00
$ /R MAXI 16/03/2015 Foreign Exchange Future Sell 5 100,000 500,000.00 12.3359 6,167,950.00
$ /R MAXI 16/03/2015 Foreign Exchange Future Buy 5 100,000 500,000.00 12.3359 6,167,950.00
$ /R MAXI 16/03/2015 Foreign Exchange Future Sell 7 100,000 700,000.00 12.3578 8,650,460.00
$ /R MAXI 16/03/2015 Foreign Exchange Future Buy 7 100,000 700,000.00 12.3578 8,650,460.00
$ /R MAXI 16/03/2015 Foreign Exchange Future Sell 7 100,000 700,000.00 12.2944 8,606,080.00
$ /R MAXI 16/03/2015 Foreign Exchange Future Buy 7 100,000 700,000.00 12.2944 8,606,080.00
Total Futures 62 6,200,000.00 76,363,760.00
Total Options

Total $ / R MAXI Foreign Exchange Future 62 6,200,000.00 76,363,760.00

Mar 2015 £/R
£/R 16/03/2015 Foreign Exchange Future Sell 1 1,000 1,000.00 18.5601 18,560.10
£/R 16/03/2015 Foreign Exchange Future Buy 1 1,000 1,000.00 18.6458 18,645.80
£/R 16/03/2015 Foreign Exchange Future Buy 1 1,000 1,000.00 18.6984 18,698.40
£/R 16/03/2015 Foreign Exchange Future Sell 1 1,000 1,000.00 18.4750 18,475.00
£/R 16/03/2015 Foreign Exchange Future Sell 1 1,000 1,000.00 18.4600 18,460.00
£/R 16/03/2015 Foreign Exchange Future Sell 1 1,000 1,000.00 18.4880 18,488.00
£/R 16/03/2015 Foreign Exchange Future Sell 1 1,000 1,000.00 18.5170 18,517.00
£/R 16/03/2015 Foreign Exchange Future Sell 1 1,000 1,000.00 18.5100 18,510.00
£ /R 16/03/2015 Foreign Exchange Future Buy 1 1,000 1,000.00 18.6262 18,626.20
£/R 16/03/2015 Foreign Exchange Future Sell 1 1,000 1,000.00 18.5000 18,500.00
£/R 16/03/2015 Foreign Exchange Future Sell 1 1,000 1,000.00 18.5010 18,501.00
£ /R 16/03/2015 Foreign Exchange Future Sell 1 1,000 1,000.00 18.6458 18,645.80
£ /R 16/03/2015 Foreign Exchange Future Sell 1 1,000 1,000.00 18.5250 18,525.00
£ /R 16/03/2015 Foreign Exchange Future Sell 1 1,000 1,000.00 18.6984 18,698.40
£ /R 16/03/2015 Foreign Exchange Future Sell 1 1,000 1,000.00 18.4320 18,432.00
£ /R 16/03/2015 Foreign Exchange Future Buy 1 1,000 1,000.00 18.5170 18,517.00
£ /R 16/03/2015 Foreign Exchange Future Buy 1 1,000 1,000.00 18.5601 18,560.10
£ /R 16/03/2015 Foreign Exchange Future Buy 1 1,000 1,000.00 18.4320 18,432.00
£ /R 16/03/2015 Foreign Exchange Future Buy 1 1,000 1,000.00 18.4600 18,460.00
£/R 16/03/2015 Foreign Exchange Future Sell 1 1,000 1,000.00 18.6262 18,626.20
£/R 16/03/2015 Foreign Exchange Future Buy 1 1,000 1,000.00 18.5010 18,501.00
£/R 16/03/2015 Foreign Exchange Future Buy 1 1,000 1,000.00 18.5000 18,500.00
£/R 16/03/2015 Foreign Exchange Future Buy 1 1,000 1,000.00 18.5250 18,525.00
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£/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

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

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

Buy
Buy
Buy
Buy
Buy
Sell
Sell
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Sell
Sell
Buy
Buy
Buy
Sell
Buy
Buy
Sell
Buy
Sell
Buy
Sell
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497
497
499
499

2,148

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
1,000.00
2,000.00
2,000.00
2,000.00
2,000.00
2,000.00
2,000.00
2,000.00
2,000.00
2,000.00
2,000.00
5,000.00
5,000.00
5,000.00
5,000.00
5,000.00
5,000.00
10,000.00
10,000.00
30,000.00
30,000.00
497,000.00
497,000.00
499,000.00
499,000.00
2,148,000.00

2,148,000.00

18.5100
18.4880
18.4750
18.6250
18.6390
18.4925
18.4921
18.6350
18.6250
18.6390
18.4925
18.4921
18.6350
18.5857
18.5045
18.5578
18.5578
18.5857
18.5045
18.4320
18.4320
18.4320
18.4320
18.5097
18.5097
18.5097
18.5097

18,510.00
18,488.00
18,475.00
37,250.00
37,278.00
36,985.00
36,984.20
37,270.00
37,250.00
37,278.00
36,985.00
36,984.20
37,270.00
92,928.50
92,522.50
92,789.00
92,789.00
92,928.50
92,522.50
184,320.00
184,320.00
552,960.00
552,960.00
9,199,320.90
9,199,320.90
9,236,340.30
9,236,340.30
39,755,773.80

39,755,773.80

Sell
Buy
Buy
Sell
Buy
Sell

28
28
50
50
77
77

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

28,000.00
28,000.00
50,000.00
50,000.00
77,000.00
77,000.00

13.0735
13.0735
13.1810
13.1810
13.1810
13.1810

366,058.00
366,058.00
659,050.00
659,050.00
1,014,937.00
1,014,937.00
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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 310 310,000.00 4,080,090.00
Total Options
Total € / R Foreign Exchange Future 310 310,000.00 4,080,090.00
Mar 2015 AU$/R
AU$ / R 16/03/2015 Foreign Exchange Future Buy 10 1,000 10,000.00 9.2838 92,838.00
AU$ / R 16/03/2015 Foreign Exchange Future Sell 10 1,000 10,000.00 9.2838 92,838.00
AU$ / R 16/03/2015 Foreign Exchange Future Buy 100 1,000 100,000.00 9.3582 935,820.00
AU$ / R 16/03/2015 Foreign Exchange Future Sell 100 1,000 100,000.00 9.3582 935,820.00
Total Futures 220 220,000.00 2,057,316.00
Total Options
Total AU$ / R Foreign Exchange Future 220 220,000.00 2,057,316.00
Mar 2015 $/R
$ /R 27/03/2015 Any day expiry Sell 685 1,000 685,000.00 12.3281 8,444,748.50
$ /R 27/03/2015 Any day expiry Buy 685 1,000 685,000.00 12.3281 8,444,748.50
Total Futures 1,370 1,370,000.00 16,889,497.00
Total Options
Total $ / R Any day expiry 1,370 1,370,000.00 16,889,497.00
Apr2015 $/R
$ /R 28/04/2015 Any day expiry Sell 79 1,000 79,000.00 12.4385 982,641.50
$ /R 28/04/2015 Any day expiry Buy 79 1,000 79,000.00 12.4385 982,641.50
Total Futures 158 158,000.00 1,965,283.00
Total Options
Total $ / R Any day expiry 158 158,000.00 1,965,283.00
Jun 2015 $/R
$ /R 12/06/2015 Foreign Exchange Future Sell 1 1,000 1,000.00 12.5600 12,560.00
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$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015

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
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

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

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
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
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1,000.00
1,000.00
1,000.00
1,000.00
1,000.00
2,000.00
2,000.00
3,000.00
3,000.00
3,000.00
4,000.00
4,000.00
4,000.00
4,000.00
4,000.00
4,000.00
4,000.00
5,000.00
5,000.00
5,000.00
5,000.00
5,000.00
5,000.00
5,000.00
5,000.00
5,000.00
5,000.00
5,000.00
5,000.00
6,000.00
6,000.00
6,000.00
8,000.00
8,000.00
10,000.00
10,000.00
10,000.00
10,000.00
10,000.00
10,000.00
10,000.00
10,000.00
10,000.00
10,000.00
10,000.00

12.5200
12.5600
12.5142
12.5142
12.5200
12.4550
12.4550
12.5136
12.5041
12.5136
12.4970
12.5235
12.4688
12.4647
12.5235
12.4647
12.4688
12.4713
12.4795
12.4800
12.5308
12.5392
12.4568
12.5000
12.4937
12.4568
12.5308
12.5392
12.4713
12.4970
12.5700
12.5700
12.4550
12.4550
12.5150
12.5350
12.5036
12.5041
12.4599
12.5450
12.5650
12.5077
12.5245
12.5127
12.5300

12,520.00
12,560.00
12,514.20
12,514.20
12,520.00
24,910.00
24,910.00
37,540.80
37,512.30
37,540.80
49,988.00
50,094.00
49,875.20
49,858.80
50,094.00
49,858.80
49,875.20
62,356.50
62,397.50
62,400.00
62,654.00
62,696.00
62,284.00
62,500.00
62,468.50
62,284.00
62,654.00
62,696.00
62,356.50
74,982.00
75,420.00
75,420.00
99,640.00
99,640.00
125,150.00
125,350.00
125,036.00
125,041.00
124,599.00
125,450.00
125,650.00
125,077.00
125,245.00
125,127.00
125,300.00
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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 12/06/2015 Foreign Exchange Future Buy 10 1,000 10,000.00 12.5450 125,450.00
$ /R 12/06/2015 Foreign Exchange Future Buy 10 1,000 10,000.00 12.5250 125,250.00
$ /R 12/06/2015 Foreign Exchange Future Buy 10 1,000 10,000.00 12.5593 125,593.00
$ /R 12/06/2015 Foreign Exchange Future Sell 10 1,000 10,000.00 12.5202 125,202.00
$ /R 12/06/2015 Foreign Exchange Future Buy 10 1,000 10,000.00 12.5500 125,500.00
$ /R 12/06/2015 Foreign Exchange Future Buy 10 1,000 10,000.00 12.5400 125,400.00
$ /R 12/06/2015 Foreign Exchange Future Buy 10 1,000 10,000.00 12.5350 125,350.00
$ /R 12/06/2015 Foreign Exchange Future Sell 10 1,000 10,000.00 12.4500 124,500.00
$ /R 12/06/2015 Foreign Exchange Future Buy 10 1,000 10,000.00 12.5245 125,245.00
$ /R 12/06/2015 Foreign Exchange Future Sell 10 1,000 10,000.00 12.5038 125,038.00
$ /R 12/06/2015 Foreign Exchange Future Buy 10 1,000 10,000.00 12.5650 125,650.00
$ /R 12/06/2015 Foreign Exchange Future Buy 10 1,000 10,000.00 12.4599 124,599.00
$ /R 12/06/2015 Foreign Exchange Future Sell 10 1,000 10,000.00 12.4970 124,970.00
$ /R 12/06/2015 Foreign Exchange Future Buy 10 1,000 10,000.00 12.5202 125,202.00
$ /R 12/06/2015 Foreign Exchange Future Sell 10 1,000 10,000.00 12.5041 125,041.00
$ /R 12/06/2015 Foreign Exchange Future Buy 10 1,000 10,000.00 12.5510 125,510.00
$ /R 12/06/2015 Foreign Exchange Future Sell 10 1,000 10,000.00 12.5036 125,036.00
$ /R 12/06/2015 Foreign Exchange Future Sell 10 1,000 10,000.00 12.5127 125,127.00
$ /R 12/06/2015 Foreign Exchange Future Sell 15 1,000 15,000.00 12.4500 186,750.00
$ /R 12/06/2015 Foreign Exchange Future Sell 15 1,000 15,000.00 12.5618 188,427.00
$ /R 12/06/2015 Foreign Exchange Future Sell 20 1,000 20,000.00 12.5550 251,100.00
$ /R 12/06/2015 Foreign Exchange Future Buy 20 1,000 20,000.00 12.5550 251,100.00
$ /R 12/06/2015 Foreign Exchange Future Buy 20 1,000 20,000.00 12.5080 250,160.00
$ /R 12/06/2015 Foreign Exchange Future Sell 20 1,000 20,000.00 12.4900 249,800.00
$ /R 12/06/2015 Foreign Exchange Future Sell 20 1,000 20,000.00 12.5036 250,072.00
$ /R 12/06/2015 Foreign Exchange Future Buy 20 1,000 20,000.00 12.5036 250,072.00
$ /R 12/06/2015 Foreign Exchange Future Sell 25 1,000 25,000.00 12.4841 312,102.50
$ /R 12/06/2015 Foreign Exchange Future Sell 25 1,000 25,000.00 12.4650 311,625.00
$ /R 12/06/2015 Foreign Exchange Future Buy 30 1,000 30,000.00 12.4800 374,400.00
$ /R 12/06/2015 Foreign Exchange Future Buy 30 1,000 30,000.00 12.5426 376,278.00
$ /R 12/06/2015 Foreign Exchange Future Sell 30 1,000 30,000.00 12.4800 374,400.00
$ /R 12/06/2015 Foreign Exchange Future Sell 30 1,000 30,000.00 12.5426 376,278.00
$ /R 12/06/2015 Foreign Exchange Future Sell 40 1,000 40,000.00 12.5184 500,736.00
$ /R 12/06/2015 Foreign Exchange Future Sell 40 1,000 40,000.00 12.4800 499,200.00
$ /R 12/06/2015 Foreign Exchange Future Buy 40 1,000 40,000.00 12.5184 500,736.00
$ /R 12/06/2015 Foreign Exchange Future Buy 40 1,000 40,000.00 12.4800 499,200.00
$ /R 12/06/2015 Foreign Exchange Future Buy 40 1,000 40,000.00 12.5041 500,164.00
$ /R 12/06/2015 Foreign Exchange Future Sell 40 1,000 40,000.00 12.5041 500,164.00
$ /R 12/06/2015 Foreign Exchange Future Buy 50 1,000 50,000.00 12.4666 623,330.00
$ /R 12/06/2015 Foreign Exchange Future Sell 50 1,000 50,000.00 12.5300 626,500.00
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$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015

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
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

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

50
50
50
50
50
50
50
50
50
50
50
50
50
50
50
50
60
60
72
72
76
76
80
80
100
100
100
100
100
100
100
100
100
100
150
150
168
168
175
179
200
200
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
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

50,000.00
50,000.00
50,000.00
50,000.00
50,000.00
50,000.00
50,000.00
50,000.00
50,000.00
50,000.00
50,000.00
50,000.00
50,000.00
50,000.00
50,000.00
50,000.00
60,000.00
60,000.00
72,000.00
72,000.00
76,000.00
76,000.00
80,000.00
80,000.00
100,000.00
100,000.00
100,000.00
100,000.00
100,000.00
100,000.00
100,000.00
100,000.00
100,000.00
100,000.00
150,000.00
150,000.00
168,000.00
168,000.00
175,000.00
179,000.00
200,000.00
200,000.00
200,000.00
200,000.00
200,000.00

12.4833
12.5500
12.5264
12.5300
12.4650
12.4666
12.4833
12.5023
12.4831
12.5279
12.5500
12.4800
12.5023
12.5400
12.5279
12.5264
12.5044
12.5044
12.5593
12.5593
12.5020
12.5020
12.5338
12.4900
12.4700
12.4613
12.4570
12.4570
12.5141
12.4700
12.5147
12.5593
12.5147
12.5593
12.5593
12.5593
12.5593
12.5593
12.4840
12.5408
12.5217
12.5534
12.4735
12.4698
12.5534

624,165.00
627,500.00
626,320.00
626,500.00
623,250.00
623,330.00
624,165.00
625,115.00
624,155.00
626,395.00
627,500.00
624,000.00
625,115.00
627,000.00
626,395.00
626,320.00
750,264.00
750,264.00
904,269.60
904,269.60
950,152.00
950,152.00
1,002,704.00
999,200.00
1,247,000.00
1,246,130.00
1,245,700.00
1,245,700.00
1,251,410.00
1,247,000.00
1,251,470.00
1,255,930.00
1,251,470.00
1,255,930.00
1,883,895.00
1,883,895.00
2,109,962.40
2,109,962.40
2,184,700.00
2,244,803.20
2,504,340.00
2,510,680.00
2,494,700.00
2,493,960.00
2,510,680.00

Page 14 of 21

2015/03/11, 06:41:46PM



Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Spot ZAR Premium Value
Put Sell Contracts Size Rate Converted
Amount
$ /R 12/06/2015 Foreign Exchange Future Sell 224 1,000 224,000.00 12.4895 2,797,648.00
$ /R 12/06/2015 Foreign Exchange Future Buy 224 1,000 224,000.00 12.4895 2,797,648.00
$ /R 12/06/2015 Foreign Exchange Future Sell 250 1,000 250,000.00 12.4885 3,122,125.00
$ /R 12/06/2015 Foreign Exchange Future Buy 250 1,000 250,000.00 12.4885 3,122,125.00
$ /R 12/06/2015 Foreign Exchange Future Sell 250 1,000 250,000.00 12.4797 3,119,925.00
$ /R 12/06/2015 Foreign Exchange Future Sell 259 1,000 259,000.00 12.5408 3,248,067.20
$ /R 12/06/2015 Foreign Exchange Future Sell 300 1,000 300,000.00 12.5755 3,772,650.00
$ /R 12/06/2015 Foreign Exchange Future Buy 300 1,000 300,000.00 12.5755 3,772,650.00
$ /R 12/06/2015 Foreign Exchange Future Sell 300 1,000 300,000.00 12.5217 3,756,510.00
$ /R 12/06/2015 Foreign Exchange Future Buy 305 1,000 305,000.00 12.4861 3,808,260.50
$ /R 12/06/2015 Foreign Exchange Future Sell 314 1,000 314,000.00 12.5408 3,937,811.20
$ /R 12/06/2015 Foreign Exchange Future Sell 320 1,000 320,000.00 12.4991 3,999,712.00
$ /R 12/06/2015 Foreign Exchange Future Sell 322 1,000 322,000.00 12.5408 4,038,137.60
$ /R 12/06/2015 Foreign Exchange Future Sell 332 1,000 332,000.00 12.5408 4,163,545.60
$ /R 12/06/2015 Foreign Exchange Future Buy 400 1,000 400,000.00 12.4973 4,998,920.00
$ /R 12/06/2015 Foreign Exchange Future Sell 400 1,000 400,000.00 12.5176 5,007,040.00
$ /R 12/06/2015 Foreign Exchange Future Buy 448 1,000 448,000.00 12.4950 5,597,760.00
$ /R 12/06/2015 Foreign Exchange Future Sell 448 1,000 448,000.00 12.4950 5,597,760.00
$ /R 12/06/2015 Foreign Exchange Future Sell 490 1,000 490,000.00 12.5077 6,128,773.00
$ /R 12/06/2015 Foreign Exchange Future Sell 499 1,000 499,000.00 12.5408 6,257,859.20
$ /R 12/06/2015 Foreign Exchange Future Buy 500 1,000 500,000.00 12.5446 6,272,300.00
$ /R 12/06/2015 Foreign Exchange Future Sell 500 1,000 500,000.00 12.5035 6,251,750.00
$ /R 12/06/2015 Foreign Exchange Future Sell 500 1,000 500,000.00 12.4800 6,240,000.00
$ /R 12/06/2015 Foreign Exchange Future Buy 500 1,000 500,000.00 12.4800 6,240,000.00
$ /R 12/06/2015 Foreign Exchange Future Sell 500 1,000 500,000.00 12.5077 6,253,850.00
$ /R 12/06/2015 Foreign Exchange Future Sell 500 1,000 500,000.00 12.4874 6,243,700.00
$ /R 12/06/2015 Foreign Exchange Future Sell 500 1,000 500,000.00 12.5179 6,258,950.00
$ /R 12/06/2015 Foreign Exchange Future Sell 500 1,000 500,000.00 12.5170 6,258,500.00
$ /R 12/06/2015 Foreign Exchange Future Buy 500 1,000 500,000.00 12.5612 6,280,600.00
$ /R 12/06/2015 Foreign Exchange Future Sell 500 1,000 500,000.00 12.5446 6,272,300.00
$ /R 12/06/2015 Foreign Exchange Future Buy 500 1,000 500,000.00 12.5035 6,251,750.00
$ /R 12/06/2015 Foreign Exchange Future Sell 500 1,000 500,000.00 12.5612 6,280,600.00
$ /R 12/06/2015 Foreign Exchange Future Sell 500 1,000 500,000.00 12.4729 6,236,450.00
$ /R 12/06/2015 Foreign Exchange Future Buy 500 1,000 500,000.00 12.4874 6,243,700.00
$ /R 12/06/2015 Foreign Exchange Future Sell 700 1,000 700,000.00 12.5398 8,777,860.00
$ /R 12/06/2015 Foreign Exchange Future Buy 700 1,000 700,000.00 12.5398 8,777,860.00
$ /R 12/06/2015 Foreign Exchange Future Sell 720 1,000 720,000.00 12.4950 8,996,400.00
$ /R 12/06/2015 Foreign Exchange Future Buy 720 1,000 720,000.00 12.4950 8,996,400.00
$ /R 12/06/2015 Foreign Exchange Future Buy 750 1,000 750,000.00 12.5433 9,407,475.00
$ /R 12/06/2015 Foreign Exchange Future Sell 750 1,000 750,000.00 12.5433 9,407,475.00
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$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015

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
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

12.30
12.30

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

750

778

781

975
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,569
1,671
2,000
2,000
2,000
2,000
2,000
2,000
2,500
2,500
2,500
2,500
3,000
3,000
3,407
3,407
4,000
4,152
4,152
5,000
5,000
5,000
5,000
5,000
5,000
5,000
5,000
5,000
7,679
9,698
9,698

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
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

750,000.00

778,000.00

781,000.00

975,000.00
1,000,000.00
1,000,000.00
1,000,000.00
1,000,000.00
1,000,000.00
1,000,000.00
1,000,000.00
1,000,000.00
1,000,000.00
1,000,000.00
1,569,000.00
1,671,000.00
2,000,000.00
2,000,000.00
2,000,000.00
2,000,000.00
2,000,000.00
2,000,000.00
2,500,000.00
2,500,000.00
2,500,000.00
2,500,000.00
3,000,000.00
3,000,000.00
3,407,000.00
3,407,000.00
4,000,000.00
4,152,000.00
4,152,000.00
5,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
7,679,000.00
9,698,000.00
9,698,000.00

12.4795
12.5408
12.5408
12.5408
12.5018
12.5583
12.4796
12.5400
12.5583
12.5400
12.5022
12.5022
12.5018
12.5078
12.5408
12.5408
12.5198
12.4957
12.4957
12.4318
12.4318
12.5148
12.4920
12.4680
12.4680
12.4920
286.0000
286.0000
12.4960
12.4960
12.5131
12.4950
12.4950
12.5018
12.5797
12.5022
12.5022
12.5018
12.5797
12.5536
12.5436
12.5536
12.5408
12.4960
12.4960

9,359,625.00
9,756,742.40
9,794,364.80
12,227,280.00
12,501,800.00
12,558,300.00
12,479,600.00
12,540,000.00
12,558,300.00
12,540,000.00
12,502,200.00
12,502,200.00
12,501,800.00
12,507,800.00
19,676,515.20
20,955,676.80
25,039,600.00
24,991,400.00
24,991,400.00
24,863,600.00
24,863,600.00
25,029,600.00
31,230,000.00
31,170,000.00
31,170,000.00
31,230,000.00
858,000,000.00
858,000,000.00
42,573,872.00
42,573,872.00
50,052,400.00
51,879,240.00
51,879,240.00
62,509,000.00
62,898,500.00
62,511,000.00
62,511,000.00
62,509,000.00
62,898,500.00
62,768,000.00
62,718,000.00
62,768,000.00
96,300,803.20
121,186,208.00
121,186,208.00
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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Premium Value
Put Sell Contracts Size
$ /R 12/06/2015 Foreign Exchange Future Sell 20,000 1,000 20,000,000.00 12.5050 250,100,000.00
$ /R 12/06/2015 Foreign Exchange Future Buy 20,000 1,000 20,000,000.00 12.5050 250,100,000.00
$ /R 12/06/2015 Foreign Exchange Future Buy 20,000 1,000 20,000,000.00 12.5145 250,290,000.00
$ /R 12/06/2015 Foreign Exchange Future Buy 22,496 1,000 22,496,000.00 12.5050 281,312,480.00
$ /R 12/06/2015 Foreign Exchange Future Sell 22,496 1,000 22,496,000.00 12.5050 281,312,480.00
$ /R 12/06/2015 Foreign Exchange Future Sell 28,000 1,000 28,000,000.00 12.5250 350,700,000.00
$ /R 12/06/2015 Foreign Exchange Future Buy 28,000 1,000 28,000,000.00 12.5250 350,700,000.00
$ /R 12/06/2015 Foreign Exchange Future Buy 28,000 1,000 28,000,000.00 12.5250 350,700,000.00
Total Futures 342,141 342,141,000.00 4,281,765,250.70
Total Options 6,000 6,000,000 1,716,000,000.00
Total $ / R Foreign Exchange Future 348,141 348,141,000.00 5,997,765,250.70
Jun 2015 $/R MAXI
$ /R MAXI 12/06/2015 Foreign Exchange Future Buy 3 100,000 300,000.00 12.5447 3,763,410.00
$ /R MAXI 12/06/2015 Foreign Exchange Future Sell 3 100,000 300,000.00 12.4790 3,743,700.00
$ /R MAXI 12/06/2015 Foreign Exchange Future Sell 3 100,000 300,000.00 12.5447 3,763,410.00
$ / R MAXI 12/06/2015 Foreign Exchange Future Buy 3 100,000 300,000.00 12.4790 3,743,700.00
$ /R MAXI 12/06/2015 Foreign Exchange Future Buy 7 100,000 700,000.00 12.5445 8,781,150.00
$ /R MAXI 12/06/2015 Foreign Exchange Future Sell 7 100,000 700,000.00 12.4792 8,735,440.00
$ /R MAXI 12/06/2015 Foreign Exchange Future Sell 7 100,000 700,000.00 12.5445 8,781,150.00
$ / R MAXI 12/06/2015 Foreign Exchange Future Buy 7 100,000 700,000.00 12.4792 8,735,440.00
$ / R MAXI 12/06/2015 Foreign Exchange Future Buy 300 100,000 30,000,000.00 12.5755 377,265,000.00
$ / R MAXI 12/06/2015 Foreign Exchange Future Sell 300 100,000 30,000,000.00 12.5755 377,265,000.00
$ / R MAXI 12/06/2015 Foreign Exchange Future Sell 300 100,000 30,000,000.00 12.5755 377,265,000.00
$ / R MAXI 12/06/2015 Foreign Exchange Future Buy 300 100,000 30,000,000.00 12.5755 377,265,000.00
Total Futures 1,240 124,000,000.00 1,559,107,400.00
Total Options
Total $ / R MAXI Foreign Exchange Future 1,240 124,000,000.00 1,559,107,400.00
Jun 2015 £/R
£ /R 12/06/2015 Foreign Exchange Future Buy 1 1,000 1,000.00 18.8767 18,876.70
£ /R 12/06/2015 Foreign Exchange Future Buy 1 1,000 1,000.00 18.8966 18,896.60
£ /R 12/06/2015 Foreign Exchange Future Sell 1 1,000 1,000.00 18.7618 18,761.80
£ /R 12/06/2015 Foreign Exchange Future Buy 1 1,000 1,000.00 18.9100 18,910.00
£ /R 12/06/2015 Foreign Exchange Future Buy 1 1,000 1,000.00 18.9300 18,930.00
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£/R 12/06/2015
£/R 12/06/2015
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£/R 12/06/2015
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£/R 12/06/2015
£/R 12/06/2015
£/R 12/06/2015
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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 Foreign Exchange Future

Jun 2015 €/R

€/R 12/06/2015
€/R 12/06/2015

Foreign Exchange Future
Foreign Exchange Future

Buy
Sell
Sell
Buy
Buy
Buy
Buy
Buy
Sell
Sell
Sell
Sell
Sell
Sell
Sell
Buy
Sell
Buy
Buy
Buy
Sell
Sell
Sell
Sell
Buy
Buy
Buy
Buy
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Sell
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1,000
1,000
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1,000
1,000
1,000
1,000
1,000
1,000
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1,000.00
1,000.00
1,000.00
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1,000.00
1,000.00
1,000.00
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1,000.00
1,000.00
1,000.00
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5,000.00
5,000.00
5,000.00
5,000.00
5,000.00
9,000.00
9,000.00
10,000.00
10,000.00
10,000.00
10,000.00
10,000.00
10,000.00
30,000.00
30,000.00
500,000.00
500,000.00
1,192,000.00

1,192,000.00

18.9400
18.7892
18.7628
18.9100
18.9600
18.7892
18.7628
18.7618
18.8966
18.8767
18.9400
18.9100
18.9100
18.9300
18.9600
18.9055
18.9055
18.7744
18.8270
18.9000
18.9000
18.7744
18.8270
18.8517
18.8517
18.8213
18.8669
18.8373
18.8373
18.8669
18.8213
18.6987
18.6987
18.7756
18.7756

18,940.00
18,789.20
18,762.80
18,910.00
18,960.00
18,789.20
18,762.80
18,761.80
18,896.60
18,876.70
18,940.00
18,910.00
18,910.00
18,930.00
18,960.00
37,811.00
37,811.00
93,872.00
94,135.00
94,500.00
94,500.00
93,872.00
94,135.00
169,665.30
169,665.30
188,213.00
188,669.00
188,373.00
188,373.00
188,669.00
188,213.00
560,961.00
560,961.00
9,387,800.00
9,387,800.00
22,385,472.80

22,385,472.80

Buy
Sell

1 1,000
1 1,000

1,000.00
1,000.00

13.3923
13.3923

13,392.30
13,392.30
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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Premium Value
Put Sell Contracts Size

€/R 12/06/2015 Foreign Exchange Future Buy 10 1,000 10,000.00 13.3129 133,129.00
€/R 12/06/2015 Foreign Exchange Future Buy 10 1,000 10,000.00 13.3362 133,362.00
€/R 12/06/2015 Foreign Exchange Future Buy 10 1,000 10,000.00 13.3953 133,953.00
€/R 12/06/2015 Foreign Exchange Future Sell 10 1,000 10,000.00 13.3129 133,129.00
€/R 12/06/2015 Foreign Exchange Future Sell 10 1,000 10,000.00 13.3362 133,362.00
€/R 12/06/2015 Foreign Exchange Future Sell 10 1,000 10,000.00 13.3953 133,953.00
€/R 12/06/2015 Foreign Exchange Future Sell 77 1,000 77,000.00 13.3948 1,031,399.60
€/R 12/06/2015 Foreign Exchange Future Buy 77 1,000 77,000.00 13.3948 1,031,399.60
Total Futures 216 216,000.00 2,890,471.80

Total Options
Total € / R Foreign Exchange Future 216 216,000.00 2,890,471.80

Jun 2015 $/R

$ /R 30/06/2015 Any day expiry Buy 1,000 1,000 1,000,000.00 12.5280 12,528,000.00
$ /R 30/06/2015 Any day expiry Sell 1,000 1,000 1,000,000.00 12.5280 12,528,000.00
$ /R 30/06/2015 Any day expiry Buy 1,800 1,000 1,800,000.00 12.5410 22,573,800.00
$ /R 30/06/2015 Any day expiry Sell 1,800 1,000 1,800,000.00 12.5410 22,573,800.00
Total Futures 5,600 5,600,000.00 70,203,600.00

Total Options
Total $ / R Any day expiry 5,600 5,600,000.00 70,203,600.00

Sep 2015 $/R

$ /R 14/09/2015 Foreign Exchange Future Buy 1 1,000 1,000.00 12.7640 12,764.00
$ /R 14/09/2015 Foreign Exchange Future Buy 1 1,000 1,000.00 12.7545 12,754.50
$ /R 14/09/2015 Foreign Exchange Future Sell 1 1,000 1,000.00 12.7545 12,754.50
$ /R 14/09/2015 Foreign Exchange Future Sell 1 1,000 1,000.00 12.7640 12,764.00
$ /R 14/09/2015 Foreign Exchange Future Buy 2 1,000 2,000.00 12.7655 25,531.00
$ /R 14/09/2015 Foreign Exchange Future Sell 2 1,000 2,000.00 12.7655 25,531.00
$ /R 14/09/2015 Foreign Exchange Future Sell 4 1,000 4,000.00 12.6601 50,640.40
$ /R 14/09/2015 Foreign Exchange Future Buy 4 1,000 4,000.00 12.6601 50,640.40
$ /R 14/09/2015 Foreign Exchange Future Buy 5 1,000 5,000.00 12.7673 63,836.50
$ /R 14/09/2015 Foreign Exchange Future Sell 5 1,000 5,000.00 12.7673 63,836.50
$ /R 14/09/2015 Foreign Exchange Future Buy 10 1,000 10,000.00 12.7428 127,428.00
$ /R 14/09/2015 Foreign Exchange Future Buy 10 1,000 10,000.00 12.7544 127,544.00
$ /R 14/09/2015 Foreign Exchange Future Sell 10 1,000 10,000.00 12.7544 127,544.00
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1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000

10,000.00
50,000.00
50,000.00
50,000.00
50,000.00
150,000.00
150,000.00
190,000.00
190,000.00
200,000.00
200,000.00
1,346,000.00

1,346,000.00

12.7428
12.6620
12.7534
12.7534
12.6620
12.7545
12.7545
12.7428
12.7428
12.6854
12.6854

127,428.00
633,100.00
637,670.00
637,670.00
633,100.00
1,913,175.00
1,913,175.00
2,421,132.00
2,421,132.00
2,537,080.00
2,537,080.00
17,125,310.80

17,125,310.80

100,000
100,000

100,000.00
100,000.00
200,000.00

200,000.00

12.7527
12.7527

1,275,270.00
1,275,270.00
2,550,540.00

2,550,540.00

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

20,000.00
20,000.00
20,000.00
20,000.00
80,000.00

80,000.00

9.5828
9.5798
9.5798
9.5828

191,656.00
191,596.00
191,596.00
191,656.00
766,504.00

766,504.00

$ /R 14/09/2015 Foreign Exchange Future Sell 10
$ /R 14/09/2015 Foreign Exchange Future Sell 50
$ /R 14/09/2015 Foreign Exchange Future Buy 50
$ /R 14/09/2015 Foreign Exchange Future Sell 50
$ /R 14/09/2015 Foreign Exchange Future Buy 50
$ /R 14/09/2015 Foreign Exchange Future Sell 150
$ /R 14/09/2015 Foreign Exchange Future Buy 150
$ /R 14/09/2015 Foreign Exchange Future Buy 190
$ /R 14/09/2015 Foreign Exchange Future Sell 190
$ /R 14/09/2015 Foreign Exchange Future Sell 200
$ /R 14/09/2015 Foreign Exchange Future Buy 200
Total Futures 1,346
Total Options
Total $ / R Foreign Exchange Future 1,346
Sep 2015 $/R MAXI
$ / R MAXI 14/09/2015 Foreign Exchange Future Sell 1
$ / R MAXI 14/09/2015 Foreign Exchange Future Buy 1
Total Futures 2
Total Options
Total $ / R MAXI Foreign Exchange Future 2
Sep 2015 AU$/R
AUS$ / R 14/09/2015 Foreign Exchange Future Sell 20
AU$ / R 14/09/2015 Foreign Exchange Future Sell 20
AU$ / R 14/09/2015 Foreign Exchange Future Buy 20
AU$ / R 14/09/2015 Foreign Exchange Future Buy 20
Total Futures 80
Total Options
Total AU$ / R Foreign Exchange Future 80
Dec 2015 $/R
$ /R 11/12/2015 Foreign Exchange Future Sell 698
$ /R 11/12/2015 Foreign Exchange Future Buy 698
$ /R 11/12/2015 Foreign Exchange Future Sell 698
$ /R 11/12/2015 Foreign Exchange Future Buy 1,630
$/R 11/12/2015 Foreign Exchange Future Sell 1,630

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

698,000.00
698,000.00
698,000.00
1,630,000.00
1,630,000.00

12.8890
12.8970
12.8970
12.9000
12.9000

8,996,522.00
9,002,106.00
9,002,106.00
21,027,000.00
21,027,000.00
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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
$/R 11/12/2015 Foreign Exchange Future C 15.00 Sell 5,000 1,000 5,000,000.00 302.5800 1,512,900,000.00
$/R 11/12/2015 Foreign Exchange Future C 15.00 Sell 5,000 1,000 5,000,000.00 302.5800 1,512,900,000.00
$ /R 11/12/2015 Foreign Exchange Future P 12.00 Buy 5,000 1,000 5,000,000.00 274.6800 1,373,400,000.00
$/R 11/12/2015 Foreign Exchange Future P 12.00 Buy 5,000 1,000 5,000,000.00 274.6800 1,373,400,000.00
$/R 11/12/2015 Foreign Exchange Future C 15.00 Buy 10,000 1,000 10,000,000.00 302.5800 3,025,800,000.00
$/R 11/12/2015 Foreign Exchange Future C 15.00 Buy 10,000 1,000 10,000,000.00 304.5700 3,045,700,000.00
$ /R 11/12/2015 Foreign Exchange Future P 12.00 Sell 10,000 1,000 10,000,000.00 274.6800 2,746,800,000.00
$ /R 11/12/2015 Foreign Exchange Future P 11.75 Buy 25,000 1,000 25,000,000.00 179.3400 4,483,500,000.00
$ /R 11/12/2015 Foreign Exchange Future P 12.00 Sell 25,000 1,000 25,000,000.00 253.2700 6,331,750,000.00
Total Futures 5,354 5,354,000.00 69,054,734.00
Total Options 100,000 100,000,000 25,406,150,000.00
Total $ / R Foreign Exchange Future 105,354 105,354,000.00 25,475,204,734.00
Dec 2015 €/R
€/R 11/12/2015 Foreign Exchange Future Sell 67 1,000 67,000.00 13.7480 921,116.00
€/R 11/12/2015 Foreign Exchange Future Sell 67 1,000 67,000.00 13.7570 921,719.00
€/R 11/12/2015 Foreign Exchange Future Buy 67 1,000 67,000.00 13.7570 921,719.00
€/R 11/12/2015 Foreign Exchange Future Sell 500 1,000 500,000.00 13.7685 6,884,250.00
€/R 11/12/2015 Foreign Exchange Future Buy 500 1,000 500,000.00 13.7685 6,884,250.00
Total Futures 1,201 1,201,000.00 16,533,054.00
Total Options
Total € / R Foreign Exchange Future 1,201 1,201,000.00 16,533,054.00
Total Futures 613,784 742,880,000.00 9 279 403 325.30
Total Options 113,076 113,076,000.00 27 933 554 920.00
Grand Total for Currency Future Detailed Turnover 726,360 855,956,000.00 37 212 958 245.30

Page 21 of 21

2015/03/11, 06:41:46PM



