
CURRENCY FUTURES AND OPTIONS DETAILED TURNOVER

DATE: 05/10/2016

CURRENCY DERIVATIVES

Contract 

Size

Foreign ValueNumber of 

Contracts

Buy/

Sell

Call/ 

Put

StrikeContract Price Spot 

Rate

ZAR 

Converted 

Amount

$ / ROct 2016

Buy  56  56,000.00 $ / R 05/10/2016   Any day expiry 1,000 13.7340  769,104.00 

Sell  56  56,000.00 $ / R 05/10/2016   Any day expiry 1,000 13.7340  769,104.00 

Buy  5,000  5,000,000.00 $ / R 05/10/2016   Any day expiry 1,000 13.7340  68,670,000.00 

Sell  5,000  5,000,000.00 $ / R 05/10/2016   Any day expiry 1,000 13.7340  68,670,000.00 

Total $ / R Any day expiry  10,112  10,112,000.00 

 10,112  10,112,000.00 

Total Options

Total Futures  138,878,208.00 

 138,878,208.00 

£ / ROct 2016

Buy  44  44,000.00 £ / R 05/10/2016   Any day expiry 1,000 17.4700  768,680.00 

Sell  44  44,000.00 £ / R 05/10/2016   Any day expiry 1,000 17.4700  768,680.00 
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Buy  73  73,000.00 £ / R 05/10/2016   Any day expiry 1,000 17.5155  1,278,631.50 

Sell  73  73,000.00 £ / R 05/10/2016   Any day expiry 1,000 17.5155  1,278,631.50 

Total £ / R Any day expiry  234  234,000.00 

 234  234,000.00 

Total Options

Total Futures  4,094,623.00 

 4,094,623.00 

$ / ROct 2016

Buy  1,251  1,251,000.00 $ / R 14/10/2016   Any day expiry 1,000 86.3200C  14.00  107,986,320.00 

Sell  1,251  1,251,000.00 $ / R 14/10/2016   Any day expiry 1,000 86.3200C  14.00  107,986,320.00 

Sell  2,487  2,487,000.00 $ / R 14/10/2016   Any day expiry 1,000 86.3200C  14.00  214,677,840.00 

Buy  2,487  2,487,000.00 $ / R 14/10/2016   Any day expiry 1,000 86.3200C  14.00  214,677,840.00 

Sell  4,499  4,499,000.00 $ / R 14/10/2016   Any day expiry 1,000 86.3200C  14.00  388,353,680.00 

Buy  4,499  4,499,000.00 $ / R 14/10/2016   Any day expiry 1,000 86.3200C  14.00  388,353,680.00 

Buy  12,371  12,371,000.00 $ / R 14/10/2016   Any day expiry 1,000 86.3200C  14.00  1,067,864,720.00 

Sell  12,371  12,371,000.00 $ / R 14/10/2016   Any day expiry 1,000 86.3200C  14.00  1,067,864,720.00 

Sell  25,392  25,392,000.00 $ / R 14/10/2016   Any day expiry 1,000 86.3200C  14.00  2,191,837,440.00 

Buy  25,392  25,392,000.00 $ / R 14/10/2016   Any day expiry 1,000 86.3200C  14.00  2,191,837,440.00 

Buy  46,000  46,000,000.00 $ / R 14/10/2016   Any day expiry 1,000 89.3700C  14.00  4,111,020,000.00 

Total $ / R Any day expiry  138,000  138,000,000.00 

 0  0.00 

Total Options

Total Futures

 138,000  138,000,000  12,052,460,000.00 

 0.00 

 12,052,460,000.00 

$ / ROct 2016

Sell  439  439,000.00 $ / R 27/10/2016   Any day expiry 1,000 13.8221  6,067,901.90 

Buy  439  439,000.00 $ / R 27/10/2016   Any day expiry 1,000 13.8221  6,067,901.90 

Total $ / R Any day expiry  878  878,000.00 

 878  878,000.00 

Total Options

Total Futures  12,135,803.80 

 12,135,803.80 

£ / ROct 2016

Sell  44  44,000.00 £ / R 27/10/2016   Any day expiry 1,000 17.5560  772,464.00 

Buy  44  44,000.00 £ / R 27/10/2016   Any day expiry 1,000 17.5560  772,464.00 
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Contract 

Size

Foreign ValueNumber of 

Contracts

Buy/

Sell

Call/ 

Put

StrikeContract Price Spot 

Rate

ZAR 

Converted 

Amount

Total £ / R Any day expiry  88  88,000.00 

 88  88,000.00 

Total Options

Total Futures  1,544,928.00 

 1,544,928.00 

$ / RNov 2016

Sell  2,120  2,120,000.00 $ / R 15/11/2016   Any day expiry 1,000 13.8710  29,406,520.00 

Buy  2,120  2,120,000.00 $ / R 15/11/2016   Any day expiry 1,000 13.8710  29,406,520.00 

Total $ / R Any day expiry  4,240  4,240,000.00 

 4,240  4,240,000.00 

Total Options

Total Futures  58,813,040.00 

 58,813,040.00 

$ / RDec 2016

Sell  2  2,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9682  27,936.40 

Buy  2  2,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9682  27,936.40 

Sell  3  3,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9402  41,820.60 

Buy  3  3,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9402  41,820.60 

Sell  5  5,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9395  69,697.50 

Sell  5  5,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9750  69,875.00 

Buy  5  5,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9075  69,537.50 

Sell  5  5,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9891  69,945.50 

Buy  5  5,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9750  69,875.00 

Buy  5  5,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9597  69,798.50 

Buy  5  5,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9395  69,697.50 

Sell  5  5,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9075  69,537.50 

Sell  5  5,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9597  69,798.50 

Buy  5  5,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9891  69,945.50 

Buy  6  6,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9322  83,593.20 

Sell  6  6,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9322  83,593.20 

Sell  7  7,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9810  97,867.00 

Buy  7  7,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9810  97,867.00 

Sell  8  8,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9100  111,280.00 

Buy  8  8,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9100  111,280.00 

Sell  10  10,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9000  139,000.00 

Buy  10  10,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9166  139,166.00 

Sell  10  10,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9713  139,713.00 

Page 3 of 17 2016/10/05, 06:15:06PM



Sell  10  10,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9713  139,713.00 

Sell  10  10,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9793  139,793.00 

Sell  10  10,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9793  139,793.00 

Buy  10  10,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9000  139,000.00 

Buy  10  10,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9560  139,560.00 

Sell  10  10,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9560  139,560.00 

Buy  10  10,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9776  139,776.00 

Buy  10  10,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9793  139,793.00 

Buy  10  10,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9713  139,713.00 

Sell  10  10,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9776  139,776.00 

Buy  10  10,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9153  139,153.00 

Sell  10  10,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9170  139,170.00 

Sell  10  10,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9166  139,166.00 

Buy  10  10,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9860  139,860.00 

Sell  12  12,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9986  167,983.20 

Buy  15  15,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9375  209,062.50 

Buy  15  15,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9610  209,415.00 

Buy  15  15,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9589  209,383.50 

Buy  15  15,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9280  208,920.00 

Sell  15  15,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9210  208,815.00 

Sell  15  15,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9310  208,965.00 

Sell  15  15,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9589  209,383.50 

Buy  15  15,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9310  208,965.00 

Buy  15  15,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9210  208,815.00 

Buy  17  17,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9189  236,621.30 

Sell  17  17,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9189  236,621.30 

Sell  20  20,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9844  279,688.00 

Sell  20  20,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9844  279,688.00 

Buy  20  20,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9844  279,688.00 

Buy  20  20,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9575  279,150.00 

Sell  25  25,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9516  348,790.00 

Sell  25  25,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9601  349,002.50 

Buy  25  25,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9284  348,210.00 

Buy  25  25,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9108  347,770.00 

Sell  25  25,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 14.0356  350,890.00 

Sell  25  25,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 14.0356  350,890.00 

Buy  25  25,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9108  347,770.00 

Buy  25  25,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9601  349,002.50 

Sell  25  25,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9108  347,770.00 

Sell  25  25,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9284  348,210.00 

Sell  25  25,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9560  348,900.00 

Sell  25  25,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9030  347,575.00 

Buy  25  25,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9840  349,600.00 

Buy  25  25,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9516  348,790.00 

Buy  25  25,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9560  348,900.00 
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Contract 

Size

Foreign ValueNumber of 

Contracts

Buy/

Sell

Call/ 

Put

StrikeContract Price Spot 

Rate

ZAR 

Converted 

Amount

Buy  25  25,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9030  347,575.00 

Sell  27  27,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9474  376,579.80 

Buy  27  27,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9474  376,579.80 

Buy  30  30,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9173  417,519.00 

Sell  30  30,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9167  417,501.00 

Sell  30  30,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9217  417,651.00 

Sell  30  30,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9472  418,416.00 

Buy  30  30,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9472  418,416.00 

Buy  30  30,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9217  417,651.00 

Sell  35  35,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9171  487,098.50 

Buy  35  35,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9171  487,098.50 

Sell  40  40,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9438  557,752.00 

Buy  40  40,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9710  558,840.00 

Sell  40  40,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9710  558,840.00 

Buy  40  40,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9650  558,600.00 

Buy  40  40,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9438  557,752.00 

Buy  40  40,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9600  558,400.00 

Sell  40  40,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9600  558,400.00 

Sell  40  40,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9650  558,600.00 

Buy  50  50,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9682  698,410.00 

Buy  50  50,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9728  698,640.00 

Buy  50  50,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9682  698,410.00 

Buy  50  50,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9856  699,280.00 

Sell  50  50,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9728  698,640.00 

Sell  50  50,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9682  698,410.00 

Buy  50  50,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9959  699,795.00 

Sell  60  60,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9959  839,754.00 

Buy  75  75,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.8855  1,041,412.50 

Sell  75  75,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.8855  1,041,412.50 

Buy  100  100,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9986  1,399,860.00 

Sell  100  100,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 14.0205  1,402,050.00 

Sell  100  100,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 14.0436  1,404,360.00 

Buy  100  100,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.8863  1,388,630.00 

Sell  100  100,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9712  1,397,120.00 

Sell  100  100,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9739  1,397,390.00 

Sell  100  100,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9053  1,390,530.00 

Sell  100  100,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.8863  1,388,630.00 

Buy  100  100,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9053  1,390,530.00 

Sell  100  100,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9722  1,397,220.00 

Buy  100  100,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9722  1,397,220.00 
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Buy  100  100,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9712  1,397,120.00 

Buy  100  100,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9739  1,397,390.00 

Buy  150  150,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9526  2,092,890.00 

Buy  150  150,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 14.0275  2,104,125.00 

Sell  150  150,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9526  2,092,890.00 

Buy  150  150,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9718  2,095,770.00 

Sell  150  150,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9718  2,095,770.00 

Sell  150  150,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 14.0275  2,104,125.00 

Sell  175  175,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9699  2,444,732.50 

Sell  175  175,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9125  2,434,687.50 

Sell  175  175,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9125  2,434,687.50 

Buy  175  175,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9699  2,444,732.50 

Buy  185  185,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9166  2,574,571.00 

Sell  200  200,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9241  2,784,820.00 

Buy  200  200,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9241  2,784,820.00 

Buy  250  250,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9520  3,488,000.00 

Sell  250  250,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9394  3,484,850.00 

Sell  250  250,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9916  3,497,900.00 

Sell  250  250,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9926  3,498,150.00 

Sell  250  250,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9889  3,497,225.00 

Sell  250  250,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9943  3,498,575.00 

Sell  269  269,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9986  3,765,623.40 

Buy  269  269,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9986  3,765,623.40 

Buy  300  300,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9742  4,192,260.00 

Buy  300  300,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9042  4,171,260.00 

Sell  300  300,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9545  4,186,350.00 

Sell  300  300,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9591  4,187,730.00 

Sell  300  300,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9545  4,186,350.00 

Sell  300  300,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9591  4,187,730.00 

Sell  300  300,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9742  4,192,260.00 

Buy  300  300,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9591  4,187,730.00 

Sell  300  300,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9042  4,171,260.00 

Buy  300  300,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9545  4,186,350.00 

Buy  307  307,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9181  4,272,856.70 

Buy  318  318,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9643  4,440,647.40 

Buy  318  318,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9643  4,440,647.40 

Sell  350  350,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9450  4,880,750.00 

Buy  350  350,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9530  4,883,550.00 

Sell  439  439,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9576  6,127,386.40 

Buy  439  439,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9576  6,127,386.40 

Sell  450  450,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 14.0356  6,316,020.00 

Sell  475  475,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9947  6,647,482.50 

Buy  478  478,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9643  6,674,935.40 

Buy  478  478,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9643  6,674,935.40 

Sell  482  482,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9949  6,745,541.80 
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Contract 

Size

Foreign ValueNumber of 

Contracts

Buy/

Sell

Call/ 

Put

StrikeContract Price Spot 

Rate

ZAR 

Converted 

Amount

Sell  483  483,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9932  6,758,715.60 

Buy  490  490,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9166  6,819,134.00 

Sell  500  500,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9600  6,980,000.00 

Buy  500  500,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9225  6,961,250.00 

Sell  500  500,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9225  6,961,250.00 

Buy  500  500,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9666  6,983,300.00 

Buy  500  500,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9643  6,982,150.00 

Sell  500  500,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 14.0306  7,015,300.00 

Buy  500  500,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9180  6,959,000.00 

Buy  500  500,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9185  6,959,250.00 

Buy  500  500,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9400  6,970,000.00 

Buy  500  500,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9580  6,979,000.00 

Sell  500  500,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9185  6,959,250.00 

Sell  500  500,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9220  6,961,000.00 

Buy  500  500,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9900  6,995,000.00 

Sell  500  500,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9545  6,977,250.00 

Sell  500  500,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9927  6,996,350.00 

Sell  500  500,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9968  6,998,400.00 

Sell  500  500,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9952  6,997,600.00 

Buy  500  500,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9661  6,983,050.00 

Sell  500  500,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9964  6,998,200.00 

Sell  500  500,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9870  6,993,500.00 

Sell  500  500,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9863  6,993,150.00 

Buy  500  500,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9633  6,981,650.00 

Buy  500  500,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9200  6,960,000.00 

Sell  500  500,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9942  6,997,100.00 

Sell  500  500,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9580  6,979,000.00 

Buy  500  500,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9545  6,977,250.00 

Buy  500  500,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9185  6,959,250.00 

Sell  500  500,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9900  6,995,000.00 

Sell  500  500,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9580  6,979,000.00 

Sell  500  500,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9989  6,999,450.00 

Buy  500  500,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9220  6,961,000.00 

Buy  500  500,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9220  6,961,000.00 

Buy  500  500,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9632  6,981,600.00 

Buy  500  500,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9631  6,981,550.00 

Sell  500  500,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9946  6,997,300.00 

Sell  500  500,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9343  6,967,150.00 

Buy  500  500,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9600  6,980,000.00 

Sell  500  500,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9935  6,996,750.00 
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Sell  500  500,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9932  6,996,600.00 

Buy  500  500,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9989  6,999,450.00 

Sell  500  500,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9948  6,997,400.00 

Sell  500  500,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9954  6,997,700.00 

Sell  500  500,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9954  6,997,700.00 

Buy  500  500,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9644  6,982,200.00 

Sell  500  500,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9944  6,997,200.00 

Sell  500  500,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9950  6,997,500.00 

Sell  500  500,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9200  6,960,000.00 

Sell  510  510,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9986  7,139,286.00 

Buy  510  510,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9986  7,139,286.00 

Buy  525  525,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 14.0356  7,368,690.00 

Sell  548  548,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 14.0400  7,693,920.00 

Buy  640  640,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9720  8,942,080.00 

Buy  640  640,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9720  8,942,080.00 

Sell  750  750,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9875  10,490,625.00 

Sell  750  750,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 14.0356  10,526,700.00 

Buy  750  750,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9875  10,490,625.00 

Buy  750  750,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9875  10,490,625.00 

Buy  750  750,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 14.0356  10,526,700.00 

Buy  900  900,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9936  12,594,240.00 

Sell  1,000  1,000,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9775  13,977,500.00 

Sell  1,000  1,000,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9645  13,964,500.00 

Sell  1,000  1,000,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9495  13,949,500.00 

Buy  1,000  1,000,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9775  13,977,500.00 

Buy  1,000  1,000,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9495  13,949,500.00 

Buy  1,000  1,000,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9645  13,964,500.00 

Buy  1,012  1,012,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9986  14,166,583.20 

Buy  1,012  1,012,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9643  14,131,871.60 

Buy  1,012  1,012,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9643  14,131,871.60 

Sell  1,100  1,100,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9468  15,341,480.00 

Buy  1,250  1,250,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9751  17,468,875.00 

Sell  1,250  1,250,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9751  17,468,875.00 

Buy  1,500  1,500,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9175  20,876,250.00 

Buy  1,600  1,600,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9645  22,343,200.00 

Buy  1,600  1,600,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9645  22,343,200.00 

Sell  1,600  1,600,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9645  22,343,200.00 

Buy  1,650  1,650,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9645  23,041,425.00 

Sell  1,650  1,650,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9645  23,041,425.00 

Sell  1,650  1,650,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9645  23,041,425.00 

Buy  1,650  1,650,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9645  23,041,425.00 

Buy  1,730  1,730,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9720  24,171,560.00 

Buy  1,730  1,730,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9720  24,171,560.00 

Sell  2,000  2,000,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 14.0406  28,081,200.00 

Buy  2,000  2,000,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9802  27,960,400.00 
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Size

Foreign ValueNumber of 

Contracts

Buy/

Sell

Call/ 

Put

StrikeContract Price Spot 
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ZAR 

Converted 
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Buy  2,000  2,000,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 14.0406  28,081,200.00 

Sell  2,000  2,000,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9802  27,960,400.00 

Sell  2,370  2,370,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9720  33,113,640.00 

Sell  2,500  2,500,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9850  34,962,500.00 

Sell  2,500  2,500,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9495  34,873,750.00 

Sell  2,500  2,500,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9995  34,998,750.00 

Buy  2,500  2,500,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9850  34,962,500.00 

Buy  2,500  2,500,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9495  34,873,750.00 

Buy  2,500  2,500,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9995  34,998,750.00 

Sell  2,729  2,729,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9986  38,202,179.40 

Buy  2,729  2,729,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9986  38,202,179.40 

Sell  3,229  3,229,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9643  45,090,724.70 

Sell  3,307  3,307,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9125  46,008,637.50 

Sell  3,307  3,307,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9125  46,008,637.50 

Buy  3,482  3,482,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9125  48,443,325.00 

Sell  3,500  3,500,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9643  48,875,050.00 

Buy  3,500  3,500,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9643  48,875,050.00 

Buy  4,000  4,000,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 14.0016  56,006,400.00 

Buy  4,000  4,000,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.8986  55,594,400.00 

Sell  4,000  4,000,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9737  55,894,800.00 

Buy  4,148  4,148,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9170  57,727,716.00 

Sell  4,148  4,148,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9170  57,727,716.00 

Sell  4,148  4,148,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9020  57,665,496.00 

Buy  4,932  4,932,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9936  69,016,435.20 

Buy  5,480  5,480,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9986  76,712,328.00 

Buy  6,463  6,463,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9643  90,251,270.90 

Buy  6,463  6,463,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9643  90,251,270.90 

Sell  8,000  8,000,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9501  111,600,800.00 

Sell  15,000  15,000,000.00 $ / R 19/12/2016   Foreign Exchange Future 1,000 13.9643  209,464,500.00 

Total $ / R Foreign Exchange Future  198,951  198,951,000.00 

 198,951  198,951,000.00 

Total Options

Total Futures  2,778,243,852.00 

 2,778,243,852.00 

$ / R MAXIDec 2016

Sell  5  500,000.00 $ / R MAXI 19/12/2016   Foreign Exchange Future 100,000 13.9600  6,980,000.00 

Buy  5  500,000.00 $ / R MAXI 19/12/2016   Foreign Exchange Future 100,000 13.9600  6,980,000.00 

Sell  15  1,500,000.00 $ / R MAXI 19/12/2016   Foreign Exchange Future 100,000 13.9150  20,872,500.00 
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Buy  15  1,500,000.00 $ / R MAXI 19/12/2016   Foreign Exchange Future 100,000 13.9150  20,872,500.00 

Total $ / R MAXI Foreign Exchange Future  40  4,000,000.00 

 40  4,000,000.00 

Total Options

Total Futures  55,705,000.00 

 55,705,000.00 

£ / RDec 2016

Sell  3  3,000.00 £ / R 19/12/2016   Foreign Exchange Future 1,000 17.7456  53,236.80 

Buy  3  3,000.00 £ / R 19/12/2016   Foreign Exchange Future 1,000 17.7456  53,236.80 

Sell  5  5,000.00 £ / R 19/12/2016   Foreign Exchange Future 1,000 17.7700  88,850.00 

Sell  5  5,000.00 £ / R 19/12/2016   Foreign Exchange Future 1,000 17.7190  88,595.00 

Buy  5  5,000.00 £ / R 19/12/2016   Foreign Exchange Future 1,000 17.7700  88,850.00 

Sell  5  5,000.00 £ / R 19/12/2016   Foreign Exchange Future 1,000 17.7333  88,666.50 

Sell  10  10,000.00 £ / R 19/12/2016   Foreign Exchange Future 1,000 17.7550  177,550.00 

Buy  10  10,000.00 £ / R 19/12/2016   Foreign Exchange Future 1,000 17.8039  178,039.00 

Sell  10  10,000.00 £ / R 19/12/2016   Foreign Exchange Future 1,000 17.8067  178,067.00 

Sell  10  10,000.00 £ / R 19/12/2016   Foreign Exchange Future 1,000 17.8039  178,039.00 

Buy  10  10,000.00 £ / R 19/12/2016   Foreign Exchange Future 1,000 17.8067  178,067.00 

Sell  20  20,000.00 £ / R 19/12/2016   Foreign Exchange Future 1,000 17.7700  355,400.00 

Sell  20  20,000.00 £ / R 19/12/2016   Foreign Exchange Future 1,000 17.7730  355,460.00 

Sell  20  20,000.00 £ / R 19/12/2016   Foreign Exchange Future 1,000 17.7510  355,020.00 

Sell  20  20,000.00 £ / R 19/12/2016   Foreign Exchange Future 1,000 17.8467  356,934.00 

Sell  20  20,000.00 £ / R 19/12/2016   Foreign Exchange Future 1,000 17.8073  356,146.00 

Sell  20  20,000.00 £ / R 19/12/2016   Foreign Exchange Future 1,000 17.8270  356,540.00 

Sell  20  20,000.00 £ / R 19/12/2016   Foreign Exchange Future 1,000 17.8231  356,462.00 

Sell  20  20,000.00 £ / R 19/12/2016   Foreign Exchange Future 1,000 17.8000  356,000.00 

Sell  22  22,000.00 £ / R 19/12/2016   Foreign Exchange Future 1,000 17.8270  392,194.00 

Buy  25  25,000.00 £ / R 19/12/2016   Foreign Exchange Future 1,000 17.8333  445,832.50 

Sell  25  25,000.00 £ / R 19/12/2016   Foreign Exchange Future 1,000 17.8333  445,832.50 

Buy  28  28,000.00 £ / R 19/12/2016   Foreign Exchange Future 1,000 17.7997  498,391.60 

Buy  28  28,000.00 £ / R 19/12/2016   Foreign Exchange Future 1,000 17.7997  498,391.60 

Sell  28  28,000.00 £ / R 19/12/2016   Foreign Exchange Future 1,000 17.7997  498,391.60 

Sell  30  30,000.00 £ / R 19/12/2016   Foreign Exchange Future 1,000 17.8457  535,371.00 

Buy  30  30,000.00 £ / R 19/12/2016   Foreign Exchange Future 1,000 17.7850  533,550.00 

Buy  30  30,000.00 £ / R 19/12/2016   Foreign Exchange Future 1,000 17.8457  535,371.00 

Sell  30  30,000.00 £ / R 19/12/2016   Foreign Exchange Future 1,000 17.7850  533,550.00 

Buy  50  50,000.00 £ / R 19/12/2016   Foreign Exchange Future 1,000 17.7258  886,290.00 

Sell  50  50,000.00 £ / R 19/12/2016   Foreign Exchange Future 1,000 17.7258  886,290.00 

Sell  50  50,000.00 £ / R 19/12/2016   Foreign Exchange Future 1,000 17.7258  886,290.00 

Sell  53  53,000.00 £ / R 19/12/2016   Foreign Exchange Future 1,000 17.7690  941,757.00 

Buy  53  53,000.00 £ / R 19/12/2016   Foreign Exchange Future 1,000 17.7690  941,757.00 

Buy  100  100,000.00 £ / R 19/12/2016   Foreign Exchange Future 1,000 17.7772  1,777,720.00 

Sell  100  100,000.00 £ / R 19/12/2016   Foreign Exchange Future 1,000 17.8079  1,780,790.00 

Page 10 of 17 2016/10/05, 06:15:06PM



Contract 

Size

Foreign ValueNumber of 

Contracts

Buy/

Sell

Call/ 

Put

StrikeContract Price Spot 

Rate

ZAR 

Converted 

Amount

Sell  100  100,000.00 £ / R 19/12/2016   Foreign Exchange Future 1,000 17.7772  1,777,720.00 

Buy  150  150,000.00 £ / R 19/12/2016   Foreign Exchange Future 1,000 17.7850  2,667,750.00 

Sell  150  150,000.00 £ / R 19/12/2016   Foreign Exchange Future 1,000 17.7850  2,667,750.00 

Buy  150  150,000.00 £ / R 19/12/2016   Foreign Exchange Future 1,000 17.7850  2,667,750.00 

Sell  150  150,000.00 £ / R 19/12/2016   Foreign Exchange Future 1,000 17.7850  2,667,750.00 

Sell  180  180,000.00 £ / R 19/12/2016   Foreign Exchange Future 1,000 17.7930  3,202,740.00 

Buy  180  180,000.00 £ / R 19/12/2016   Foreign Exchange Future 1,000 17.7930  3,202,740.00 

Sell  182  182,000.00 £ / R 19/12/2016   Foreign Exchange Future 1,000 17.8131  3,241,984.20 

Buy  182  182,000.00 £ / R 19/12/2016   Foreign Exchange Future 1,000 17.8131  3,241,984.20 

Buy  200  200,000.00 £ / R 19/12/2016   Foreign Exchange Future 1,000 17.8252  3,565,040.00 

Buy  200  200,000.00 £ / R 19/12/2016   Foreign Exchange Future 1,000 17.7754  3,555,080.00 

Sell  200  200,000.00 £ / R 19/12/2016   Foreign Exchange Future 1,000 17.8169  3,563,380.00 

Sell  200  200,000.00 £ / R 19/12/2016   Foreign Exchange Future 1,000 17.8241  3,564,820.00 

Sell  200  200,000.00 £ / R 19/12/2016   Foreign Exchange Future 1,000 17.8252  3,565,040.00 

Sell  200  200,000.00 £ / R 19/12/2016   Foreign Exchange Future 1,000 17.7754  3,555,080.00 

Buy  350  350,000.00 £ / R 19/12/2016   Foreign Exchange Future 1,000 17.7732  6,220,620.00 

Sell  350  350,000.00 £ / R 19/12/2016   Foreign Exchange Future 1,000 17.7732  6,220,620.00 

Sell  480  480,000.00 £ / R 19/12/2016   Foreign Exchange Future 1,000 17.7930  8,540,640.00 

Buy  480  480,000.00 £ / R 19/12/2016   Foreign Exchange Future 1,000 17.7930  8,540,640.00 

Sell  500  500,000.00 £ / R 19/12/2016   Foreign Exchange Future 1,000 17.8143  8,907,150.00 

Buy  500  500,000.00 £ / R 19/12/2016   Foreign Exchange Future 1,000 17.8180  8,909,000.00 

Buy  500  500,000.00 £ / R 19/12/2016   Foreign Exchange Future 1,000 17.8180  8,909,000.00 

Buy  500  500,000.00 £ / R 19/12/2016   Foreign Exchange Future 1,000 17.8143  8,907,150.00 

Sell  500  500,000.00 £ / R 19/12/2016   Foreign Exchange Future 1,000 17.7220  8,861,000.00 

Sell  500  500,000.00 £ / R 19/12/2016   Foreign Exchange Future 1,000 17.7910  8,895,500.00 

Buy  500  500,000.00 £ / R 19/12/2016   Foreign Exchange Future 1,000 17.7220  8,861,000.00 

Buy  500  500,000.00 £ / R 19/12/2016   Foreign Exchange Future 1,000 17.7910  8,895,500.00 

Buy  500  500,000.00 £ / R 19/12/2016   Foreign Exchange Future 1,000 17.7910  8,895,500.00 

Sell  560  560,000.00 £ / R 19/12/2016   Foreign Exchange Future 1,000 17.6195  9,866,920.00 

Buy  560  560,000.00 £ / R 19/12/2016   Foreign Exchange Future 1,000 17.6195  9,866,920.00 

Sell  3,000  3,000,000.00 £ / R 19/12/2016   Foreign Exchange Future 1,000 17.8073  53,421,900.00 

Buy  3,000  3,000,000.00 £ / R 19/12/2016   Foreign Exchange Future 1,000 17.8073  53,421,900.00 

Total £ / R Foreign Exchange Future  16,872  16,872,000.00 

 16,872  16,872,000.00 

Total Options

Total Futures  300,064,497.30 

 300,064,497.30 

¥ / RDec 2016
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Sell  6  600,000.00 ¥ / R 19/12/2016   Foreign Exchange Future 100,000 0.1358  81,480.00 

Buy  6  600,000.00 ¥ / R 19/12/2016   Foreign Exchange Future 100,000 0.1358  81,480.00 

Total ¥ / R Foreign Exchange Future  12  1,200,000.00 

 12  1,200,000.00 

Total Options

Total Futures  162,960.00 

 162,960.00 

€ / RDec 2016

Buy  1  1,000.00 € / R 19/12/2016   Foreign Exchange Future 1,000 15.7196  15,719.60 

Buy  1  1,000.00 € / R 19/12/2016   Foreign Exchange Future 1,000 15.7317  15,731.70 

Buy  1  1,000.00 € / R 19/12/2016   Foreign Exchange Future 1,000 15.7327  15,732.70 

Sell  1  1,000.00 € / R 19/12/2016   Foreign Exchange Future 1,000 15.7196  15,719.60 

Sell  1  1,000.00 € / R 19/12/2016   Foreign Exchange Future 1,000 15.7317  15,731.70 

Sell  1  1,000.00 € / R 19/12/2016   Foreign Exchange Future 1,000 15.7327  15,732.70 

Buy  2  2,000.00 € / R 19/12/2016   Foreign Exchange Future 1,000 15.6772  31,354.40 

Sell  2  2,000.00 € / R 19/12/2016   Foreign Exchange Future 1,000 15.6772  31,354.40 

Sell  10  10,000.00 € / R 19/12/2016   Foreign Exchange Future 1,000 15.6710  156,710.00 

Sell  25  25,000.00 € / R 19/12/2016   Foreign Exchange Future 1,000 15.6663  391,657.50 

Sell  35  35,000.00 € / R 19/12/2016   Foreign Exchange Future 1,000 15.6708  548,478.00 

Buy  35  35,000.00 € / R 19/12/2016   Foreign Exchange Future 1,000 15.6708  548,478.00 

Sell  50  50,000.00 € / R 19/12/2016   Foreign Exchange Future 1,000 15.6701  783,505.00 

Sell  50  50,000.00 € / R 19/12/2016   Foreign Exchange Future 1,000 15.6694  783,470.00 

Sell  54  54,000.00 € / R 19/12/2016   Foreign Exchange Future 1,000 15.6988  847,735.20 

Sell  100  100,000.00 € / R 19/12/2016   Foreign Exchange Future 1,000 15.6690  1,566,900.00 

Buy  289  289,000.00 € / R 19/12/2016   Foreign Exchange Future 1,000 15.6995  4,537,155.50 

Sell  289  289,000.00 € / R 19/12/2016   Foreign Exchange Future 1,000 15.6995  4,537,155.50 

Total € / R Foreign Exchange Future  947  947,000.00 

 947  947,000.00 

Total Options

Total Futures  14,858,321.50 

 14,858,321.50 

AU$ / RDec 2016

Sell  6  6,000.00 AU$ / R 19/12/2016   Foreign Exchange Future 1,000 10.6100  63,660.00 

Buy  6  6,000.00 AU$ / R 19/12/2016   Foreign Exchange Future 1,000 10.6100  63,660.00 

Total AU$ / R Foreign Exchange Future  12  12,000.00 

 12  12,000.00 

Total Options

Total Futures  127,320.00 

 127,320.00 

CHF / RDec 2016
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Sell  313  313,000.00 CHF / R 19/12/2016   Foreign Exchange Future 1,000 14.3207  4,482,379.10 

Buy  313  313,000.00 CHF / R 19/12/2016   Foreign Exchange Future 1,000 14.3207  4,482,379.10 

Total CHF / R Foreign Exchange Future  626  626,000.00 

 626  626,000.00 

Total Options

Total Futures  8,964,758.20 

 8,964,758.20 

QUANTO € / $Dec 2016

Buy  13  130,000.00 QUANTO € / $ 19/12/2016   Foreign Exchange Future 10,000 1.1261  146,393.00 

Sell  13  130,000.00 QUANTO € / $ 19/12/2016   Foreign Exchange Future 10,000 1.1261  146,393.00 

Total QUANTO € / $ Foreign Exchange Future  26  260,000.00 

 26  260,000.00 

Total Options

Total Futures  292,786.00 

 292,786.00 

SGD / RDec 2016

Buy  440  440,000.00 SGD / R 19/12/2016   Foreign Exchange Future 1,000 10.2250  4,499,000.00 

Sell  440  440,000.00 SGD / R 19/12/2016   Foreign Exchange Future 1,000 10.2250  4,499,000.00 

Total SGD / R Foreign Exchange Future  880  880,000.00 

 880  880,000.00 

Total Options

Total Futures  8,998,000.00 

 8,998,000.00 

$ / RMar 2017

Sell  6  6,000.00 $ / R 13/03/2017   Foreign Exchange Future 1,000 14.1581  84,948.60 

Buy  6  6,000.00 $ / R 13/03/2017   Foreign Exchange Future 1,000 14.1581  84,948.60 

Buy  10  10,000.00 $ / R 13/03/2017   Foreign Exchange Future 1,000 14.1438  141,438.00 

Sell  10  10,000.00 $ / R 13/03/2017   Foreign Exchange Future 1,000 14.1438  141,438.00 

Buy  15  15,000.00 $ / R 13/03/2017   Foreign Exchange Future 1,000 14.1479  212,218.50 

Buy  15  15,000.00 $ / R 13/03/2017   Foreign Exchange Future 1,000 14.1473  212,209.50 

Buy  15  15,000.00 $ / R 13/03/2017   Foreign Exchange Future 1,000 14.1573  212,359.50 

Sell  15  15,000.00 $ / R 13/03/2017   Foreign Exchange Future 1,000 14.1473  212,209.50 

Sell  15  15,000.00 $ / R 13/03/2017   Foreign Exchange Future 1,000 14.1573  212,359.50 

Sell  15  15,000.00 $ / R 13/03/2017   Foreign Exchange Future 1,000 14.1479  212,218.50 

Sell  25  25,000.00 $ / R 13/03/2017   Foreign Exchange Future 1,000 14.1373  353,432.50 
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Sell  25  25,000.00 $ / R 13/03/2017   Foreign Exchange Future 1,000 14.1543  353,857.50 

Buy  25  25,000.00 $ / R 13/03/2017   Foreign Exchange Future 1,000 14.1809  354,522.50 

Buy  25  25,000.00 $ / R 13/03/2017   Foreign Exchange Future 1,000 14.1291  353,227.50 

Sell  25  25,000.00 $ / R 13/03/2017   Foreign Exchange Future 1,000 14.1291  353,227.50 

Sell  25  25,000.00 $ / R 13/03/2017   Foreign Exchange Future 1,000 14.1809  354,522.50 

Sell  25  25,000.00 $ / R 13/03/2017   Foreign Exchange Future 1,000 14.2135  355,337.50 

Buy  25  25,000.00 $ / R 13/03/2017   Foreign Exchange Future 1,000 14.1827  354,567.50 

Buy  25  25,000.00 $ / R 13/03/2017   Foreign Exchange Future 1,000 14.2135  355,337.50 

Buy  25  25,000.00 $ / R 13/03/2017   Foreign Exchange Future 1,000 14.1373  353,432.50 

Sell  25  25,000.00 $ / R 13/03/2017   Foreign Exchange Future 1,000 14.1827  354,567.50 

Buy  25  25,000.00 $ / R 13/03/2017   Foreign Exchange Future 1,000 14.1543  353,857.50 

Sell  60  60,000.00 $ / R 13/03/2017   Foreign Exchange Future 1,000 14.2232  853,392.00 

Buy  60  60,000.00 $ / R 13/03/2017   Foreign Exchange Future 1,000 14.2232  853,392.00 

Sell  175  175,000.00 $ / R 13/03/2017   Foreign Exchange Future 1,000 14.1866  2,482,655.00 

Sell  175  175,000.00 $ / R 13/03/2017   Foreign Exchange Future 1,000 14.1994  2,484,895.00 

Buy  175  175,000.00 $ / R 13/03/2017   Foreign Exchange Future 1,000 14.1994  2,484,895.00 

Buy  175  175,000.00 $ / R 13/03/2017   Foreign Exchange Future 1,000 14.1866  2,482,655.00 

Sell  250  250,000.00 $ / R 13/03/2017   Foreign Exchange Future 1,000 14.2198  3,554,950.00 

Sell  250  250,000.00 $ / R 13/03/2017   Foreign Exchange Future 1,000 14.2162  3,554,050.00 

Buy  250  250,000.00 $ / R 13/03/2017   Foreign Exchange Future 1,000 14.2198  3,554,950.00 

Buy  250  250,000.00 $ / R 13/03/2017   Foreign Exchange Future 1,000 14.2162  3,554,050.00 

Sell  325  325,000.00 $ / R 13/03/2017   Foreign Exchange Future 1,000 14.1851  4,610,157.50 

Buy  325  325,000.00 $ / R 13/03/2017   Foreign Exchange Future 1,000 14.1851  4,610,157.50 

Sell  475  475,000.00 $ / R 13/03/2017   Foreign Exchange Future 1,000 14.2221  6,755,497.50 

Buy  475  475,000.00 $ / R 13/03/2017   Foreign Exchange Future 1,000 14.2221  6,755,497.50 

Buy  483  483,000.00 $ / R 13/03/2017   Foreign Exchange Future 1,000 14.2205  6,868,501.50 

Sell  483  483,000.00 $ / R 13/03/2017   Foreign Exchange Future 1,000 14.2205  6,868,501.50 

Buy  500  500,000.00 $ / R 13/03/2017   Foreign Exchange Future 1,000 14.1927  7,096,350.00 

Sell  500  500,000.00 $ / R 13/03/2017   Foreign Exchange Future 1,000 14.2204  7,110,200.00 

Sell  500  500,000.00 $ / R 13/03/2017   Foreign Exchange Future 1,000 14.1927  7,096,350.00 

Buy  500  500,000.00 $ / R 13/03/2017   Foreign Exchange Future 1,000 14.2204  7,110,200.00 

Sell  500  500,000.00 $ / R 13/03/2017   Foreign Exchange Future 1,000 14.1928  7,096,400.00 

Buy  500  500,000.00 $ / R 13/03/2017   Foreign Exchange Future 1,000 14.2220  7,111,000.00 

Buy  500  500,000.00 $ / R 13/03/2017   Foreign Exchange Future 1,000 14.2207  7,110,350.00 

Buy  500  500,000.00 $ / R 13/03/2017   Foreign Exchange Future 1,000 14.1928  7,096,400.00 

Sell  500  500,000.00 $ / R 13/03/2017   Foreign Exchange Future 1,000 14.2220  7,111,000.00 

Sell  500  500,000.00 $ / R 13/03/2017   Foreign Exchange Future 1,000 14.2207  7,110,350.00 

Buy  3,732  3,732,000.00 $ / R 13/03/2017   Foreign Exchange Future 1,000 14.1350  52,751,820.00 

Sell  3,732  3,732,000.00 $ / R 13/03/2017   Foreign Exchange Future 1,000 14.1500  52,807,800.00 

Buy  3,732  3,732,000.00 $ / R 13/03/2017   Foreign Exchange Future 1,000 14.1500  52,807,800.00 

Sell  3,732  3,732,000.00 $ / R 13/03/2017   Foreign Exchange Future 1,000 14.1350  52,751,820.00 
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Total $ / R Foreign Exchange Future  24,736  24,736,000.00 

 24,736  24,736,000.00 

Total Options

Total Futures  350,472,275.20 

 350,472,275.20 

$ / R MAXIMar 2017

Sell  5  500,000.00 $ / R MAXI 13/03/2017   Foreign Exchange Future 100,000 14.1828  7,091,400.00 

Sell  5  500,000.00 $ / R MAXI 13/03/2017   Foreign Exchange Future 100,000 14.1809  7,090,450.00 

Buy  5  500,000.00 $ / R MAXI 13/03/2017   Foreign Exchange Future 100,000 14.1828  7,091,400.00 

Buy  5  500,000.00 $ / R MAXI 13/03/2017   Foreign Exchange Future 100,000 14.1809  7,090,450.00 

Total $ / R MAXI Foreign Exchange Future  20  2,000,000.00 

 20  2,000,000.00 

Total Options

Total Futures  28,363,700.00 

 28,363,700.00 

£ / RMar 2017

Sell  200  200,000.00 £ / R 13/03/2017   Foreign Exchange Future 1,000 18.1148  3,622,960.00 

Buy  200  200,000.00 £ / R 13/03/2017   Foreign Exchange Future 1,000 18.1148  3,622,960.00 

Sell  300  300,000.00 £ / R 13/03/2017   Foreign Exchange Future 1,000 18.1333  5,439,990.00 

Buy  300  300,000.00 £ / R 13/03/2017   Foreign Exchange Future 1,000 18.1333  5,439,990.00 

Sell  320  320,000.00 £ / R 13/03/2017   Foreign Exchange Future 1,000 18.1153  5,796,896.00 

Buy  320  320,000.00 £ / R 13/03/2017   Foreign Exchange Future 1,000 18.1153  5,796,896.00 

Sell  500  500,000.00 £ / R 13/03/2017   Foreign Exchange Future 1,000 18.1632  9,081,600.00 

Buy  500  500,000.00 £ / R 13/03/2017   Foreign Exchange Future 1,000 18.1632  9,081,600.00 

Total £ / R Foreign Exchange Future  2,640  2,640,000.00 

 2,640  2,640,000.00 

Total Options

Total Futures  47,882,892.00 

 47,882,892.00 

$ / RJun 2017

Sell  50  50,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 14.4450  722,250.00 

Buy  50  50,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 14.4450  722,250.00 

Sell  250  250,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 14.4816  3,620,400.00 

Buy  250  250,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 14.4816  3,620,400.00 

Sell  450  450,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 14.4478  6,501,510.00 
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Buy  450  450,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 14.4478  6,501,510.00 

Total $ / R Foreign Exchange Future  1,500  1,500,000.00 

 1,500  1,500,000.00 

Total Options

Total Futures  21,688,320.00 

 21,688,320.00 

$ / R MAXIJun 2017

Sell  3  300,000.00 $ / R MAXI 19/06/2017   Foreign Exchange Future 100,000 14.4522  4,335,660.00 

Buy  3  300,000.00 $ / R MAXI 19/06/2017   Foreign Exchange Future 100,000 14.4522  4,335,660.00 

Total $ / R MAXI Foreign Exchange Future  6  600,000.00 

 6  600,000.00 

Total Options

Total Futures  8,671,320.00 

 8,671,320.00 

£ / RJun 2017

Sell  5  5,000.00 £ / R 19/06/2017   Foreign Exchange Future 1,000 18.4400  92,200.00 

Buy  5  5,000.00 £ / R 19/06/2017   Foreign Exchange Future 1,000 18.4400  92,200.00 

Buy  180  180,000.00 £ / R 19/06/2017   Foreign Exchange Future 1,000 18.5120  3,332,160.00 

Sell  180  180,000.00 £ / R 19/06/2017   Foreign Exchange Future 1,000 18.5120  3,332,160.00 

Buy  200  200,000.00 £ / R 19/06/2017   Foreign Exchange Future 1,000 18.5115  3,702,300.00 

Buy  200  200,000.00 £ / R 19/06/2017   Foreign Exchange Future 1,000 18.5149  3,702,980.00 

Sell  200  200,000.00 £ / R 19/06/2017   Foreign Exchange Future 1,000 18.5149  3,702,980.00 

Sell  200  200,000.00 £ / R 19/06/2017   Foreign Exchange Future 1,000 18.5115  3,702,300.00 

Buy  300  300,000.00 £ / R 19/06/2017   Foreign Exchange Future 1,000 18.5278  5,558,340.00 

Sell  300  300,000.00 £ / R 19/06/2017   Foreign Exchange Future 1,000 18.5278  5,558,340.00 

Buy  320  320,000.00 £ / R 19/06/2017   Foreign Exchange Future 1,000 18.5120  5,923,840.00 

Sell  320  320,000.00 £ / R 19/06/2017   Foreign Exchange Future 1,000 18.5120  5,923,840.00 

Buy  480  480,000.00 £ / R 19/06/2017   Foreign Exchange Future 1,000 18.5120  8,885,760.00 

Sell  480  480,000.00 £ / R 19/06/2017   Foreign Exchange Future 1,000 18.5120  8,885,760.00 

Buy  500  500,000.00 £ / R 19/06/2017   Foreign Exchange Future 1,000 18.5590  9,279,500.00 

Buy  500  500,000.00 £ / R 19/06/2017   Foreign Exchange Future 1,000 18.5313  9,265,650.00 

Sell  500  500,000.00 £ / R 19/06/2017   Foreign Exchange Future 1,000 18.5255  9,262,750.00 

Buy  500  500,000.00 £ / R 19/06/2017   Foreign Exchange Future 1,000 18.5255  9,262,750.00 

Sell  500  500,000.00 £ / R 19/06/2017   Foreign Exchange Future 1,000 18.5590  9,279,500.00 

Sell  500  500,000.00 £ / R 19/06/2017   Foreign Exchange Future 1,000 18.5313  9,265,650.00 

Total £ / R Foreign Exchange Future  6,370  6,370,000.00 

 6,370  6,370,000.00 

Total Options

Total Futures  118,010,960.00 

 118,010,960.00 
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€ / RJun 2017

Sell  35  35,000.00 € / R 19/06/2017   Foreign Exchange Future 1,000 16.3758  573,153.00 

Buy  35  35,000.00 € / R 19/06/2017   Foreign Exchange Future 1,000 16.3758  573,153.00 

Total € / R Foreign Exchange Future  70  70,000.00 

 70  70,000.00 

Total Options

Total Futures  1,146,306.00 

 1,146,306.00 

$ / RSep 2017

Sell  500  500,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 14.6986  7,349,300.00 

Buy  500  500,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 14.6986  7,349,300.00 

Buy  960  960,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 601.3200C  16.40  577,267,200.00 

Sell  960  960,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 581.4300C  16.40  558,172,800.00 

Sell  960  960,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 581.4300C  16.40  558,172,800.00 

Buy  960  960,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 581.4300C  16.40  558,172,800.00 

Sell  960  960,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 601.3200C  16.40  577,267,200.00 

Sell  960  960,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 581.4300P  13.76  558,172,800.00 

Buy  960  960,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 581.4300P  13.76  558,172,800.00 

Sell  960  960,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 581.4300P  13.76  558,172,800.00 

Buy  960  960,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 581.4300P  13.76  558,172,800.00 

Total $ / R Foreign Exchange Future  9,640  9,640,000.00 

 1,000  1,000,000.00 

Total Options

Total Futures

 8,640  8,640,000  5,061,744,000.00 

 14,698,600.00 

 5,076,442,600.00 

 424,856,000.00 Grand Total for Currency Future Detailed Turnover  416,900 

Total Options

Total Futures  270,260  278,216,000.00 

 146,640,000.00  146,640 

 21 088 022 471.00

 17 114 204 000.00

 3 973 818 471.00
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