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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Spot ZAR
Put Sell Contracts Size Rate  Converted
Amount
Mar 2017 $/R
$ /R 13/03/2017 Foreign Exchange Future Sell 1 1,000 1,000.00 13.8050 13,805.00
$ /R 13/03/2017 Foreign Exchange Future Buy 1 1,000 1,000.00 13.8050 13,805.00
$ /R 13/03/2017 Foreign Exchange Future Sell 2 1,000 2,000.00 13.8057 27,611.40
$ /R 13/03/2017 Foreign Exchange Future Buy 2 1,000 2,000.00 13.8057 27,611.40
$ /R 13/03/2017 Foreign Exchange Future Sell 3 1,000 3,000.00 13.8165 41,449.50
$ /R 13/03/2017 Foreign Exchange Future Buy 5 1,000 5,000.00 13.9350 69,675.00
$ /R 13/03/2017 Foreign Exchange Future Buy 5 1,000 5,000.00 13.8700 69,350.00
$ /R 13/03/2017 Foreign Exchange Future Buy 5 1,000 5,000.00 13.8165 69,082.50
$ /R 13/03/2017 Foreign Exchange Future Buy 5 1,000 5,000.00 13.8203 69,101.50
$ /R 13/03/2017 Foreign Exchange Future Sell 5 1,000 5,000.00 13.8203 69,101.50
$ /R 13/03/2017 Foreign Exchange Future Buy 5 1,000 5,000.00 13.8540 69,270.00
$ /R 13/03/2017 Foreign Exchange Future Sell 5 1,000 5,000.00 13.9350 69,675.00
$ /R 13/03/2017 Foreign Exchange Future Sell 5 1,000 5,000.00 13.8540 69,270.00
$ /R 13/03/2017 Foreign Exchange Future Sell 5 1,000 5,000.00 13.8165 69,082.50
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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Spot ZAR

Put Sell Contracts Size Rate  Converted

Amount
$ /R 13/03/2017 Foreign Exchange Future Sell 250 1,000 250,000.00 13.8226 3,455,650.00
$ /R 13/03/2017 Foreign Exchange Future Sell 290 1,000 290,000.00 13.8150 4,006,350.00
$ /R 13/03/2017 Foreign Exchange Future Buy 290 1,000 290,000.00 13.8150 4,006,350.00
$ /R 13/03/2017 Foreign Exchange Future Sell 290 1,000 290,000.00 13.8050 4,003,450.00
$ /R 13/03/2017 Foreign Exchange Future Sell 350 1,000 350,000.00 13.8700 4,854,500.00
$ /R 13/03/2017 Foreign Exchange Future Buy 350 1,000 350,000.00 13.8700 4,854,500.00
$ /R 13/03/2017 Foreign Exchange Future Buy 400 1,000 400,000.00 13.7829 5,513,160.00
$ /R 13/03/2017 Foreign Exchange Future Sell 400 1,000 400,000.00 13.7829 5,513,160.00
$ /R 13/03/2017 Foreign Exchange Future Sell 500 1,000 500,000.00 13.9816 6,990,800.00
$ /R 13/03/2017 Foreign Exchange Future Buy 500 1,000 500,000.00 13.9816 6,990,800.00
$ /R 13/03/2017 Foreign Exchange Future Sell 550 1,000 550,000.00 13.8323 7,607,765.00
$ /R 13/03/2017 Foreign Exchange Future Buy 550 1,000 550,000.00 13.8323 7,607,765.00
$ /R 13/03/2017 Foreign Exchange Future Buy 729 1,000 729,000.00 13.8130 10,069,677.00
$ /R 13/03/2017 Foreign Exchange Future Buy 7,362 1,000 7,362,000.00 13.8130 101,691,306.00
$ /R 13/03/2017 Foreign Exchange Future Sell 8,091 1,000 8,091,000.00 13.8130 111,760,983.00
Total Futures 22,402 22,402,000.00 309,706,009.30

Total Options
Total $ / R Foreign Exchange Future 22,402 22,402,000.00 309,706,009.30
Mar 2017 £/R

£ /R 13/03/2017 Foreign Exchange Future Buy 5 1,000 5,000.00 16.9946 84,973.00
£ /R 13/03/2017 Foreign Exchange Future Sell 5 1,000 5,000.00 16.9946 84,973.00
£ /R 13/03/2017 Foreign Exchange Future Sell 10 1,000 10,000.00 17.2000 172,000.00
£ /R 13/03/2017 Foreign Exchange Future Buy 10 1,000 10,000.00 17.2163 172,163.00
£ /R 13/03/2017 Foreign Exchange Future Sell 10 1,000 10,000.00 17.2163 172,163.00
£ /R 13/03/2017 Foreign Exchange Future Sell 10 1,000 10,000.00 17.2163 172,163.00
£ /R 13/03/2017 Foreign Exchange Future Buy 10 1,000 10,000.00 17.2163 172,163.00
£ /R 13/03/2017 Foreign Exchange Future Buy 10 1,000 10,000.00 17.2000 172,000.00
£ /R 13/03/2017 Foreign Exchange Future Sell 10 1,000 10,000.00 16.9800 169,800.00
£ /R 13/03/2017 Foreign Exchange Future Buy 10 1,000 10,000.00 16.9800 169,800.00
£ /R 13/03/2017 Foreign Exchange Future Sell 20 1,000 20,000.00 17.2163 344,326.00
£ /R 13/03/2017 Foreign Exchange Future Buy 20 1,000 20,000.00 17.2163 344,326.00
£ /R 13/03/2017 Foreign Exchange Future Sell 86 1,000 86,000.00 16.7064 1,436,750.40
£ /R 13/03/2017 Foreign Exchange Future Buy 86 1,000 86,000.00 16.7064 1,436,750.40
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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Spot ZAR
Put Sell Contracts Size Rate Converted
Amount
Total Futures 300 3,000,000.00 5,345,000.00
Total Options
Total HK$/R Foreign Exchange Future 300 3,000,000.00 5,345,000.00
Mar 2017 QUANTO €/ $
QUANTO €/ $ 13/03/2017 Foreign Exchange Future Buy 15 10,000 150,000.00 1.0575 158,625.00
QUANTO €/ $ 13/03/2017 Foreign Exchange Future Sell 15 10,000 150,000.00 1.0575 158,625.00
Total Futures 30 300,000.00 317,250.00
Total Options
Total QUANTO €/ $ Foreign Exchange Future 30 300,000.00 317,250.00
Jun 2017 $/R
$ /R 19/06/2017 Foreign Exchange Future Sell 10 1,000 10,000.00 14.0927 140,927.00
$ /R 19/06/2017 Foreign Exchange Future Sell 10 1,000 10,000.00 14.0927 140,927.00
$ /R 19/06/2017 Foreign Exchange Future Buy 10 1,000 10,000.00 14.0631 140,631.00
$ /R 19/06/2017 Foreign Exchange Future Sell 10 1,000 10,000.00 14.0631 140,631.00
Total Futures 40 40,000.00 563,116.00
Total Options
Total $ / R Foreign Exchange Future 40 40,000.00 563,116.00
Jun 2017 €/R
€/R 19/06/2017 Foreign Exchange Future Sell 50 1,000 50,000.00 14.9164 745,820.00
€ /R 19/06/2017 Foreign Exchange Future Buy 50 1,000 50,000.00 14.9164 745,820.00
Total Futures 100 100,000.00 1,491,640.00
Total Options
Total € / R Foreign Exchange Future 100 100,000.00 1,491,640.00
Sep 2017 $/R
$ /R 18/09/2017 Foreign Exchange Future Buy 400 1,000 400,000.00 14.3405 5,736,200.00
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$ /R 18/09/2017 Foreign Exchange Future
Total Futures

Total Options

Total $ / R Foreign Exchange Future

Total Futures

Total Options

Grand Total for Currency Future Detailed Turnover

Sell 400 1,000 400,000.00 14.3405 5,736,200.00

800 800,000.00 11,472,400.00
,,,,,,,,,,,,,,,,,,,,,,,,,,,, 0. e o Teraan
26,101 29,071,000.00 362,351,947.60

26,101 29,071,000.00 362,351,947.60
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