
CURRENCY FUTURES AND OPTIONS DETAILED TURNOVER

DATE: 02/11/2017

CURRENCY DERIVATIVES

Contract 

Size

Foreign ValueNumber of 

Contracts

Buy/

Sell

Call/ 

Put

StrikeContract Price Spot 

Rate

ZAR 

Converted 

Amount

$ / RDec 2017

Sell  4  4,000.00 $ / R 15/12/2017   Any day expiry 1,000 14.0460  56,184.00 

Buy  4  4,000.00 $ / R 15/12/2017   Any day expiry 1,000 14.0460  56,184.00 

Total $ / R Any day expiry  8  8,000.00 

 8  8,000.00 

Total Options

Total Futures  112,368.00 

 112,368.00 

$ / RDec 2017

Buy  1  1,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0763  14,076.30 

Sell  1  1,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0763  14,076.30 

Sell  1  1,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0980  14,098.00 

Sell  1  1,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0623  14,062.30 
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Sell  1  1,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0911  14,091.10 

Buy  1  1,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0911  14,091.10 

Sell  2  2,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0686  28,137.20 

Sell  2  2,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0636  28,127.20 

Buy  2  2,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.1048  28,209.60 

Sell  2  2,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0969  28,193.80 

Buy  2  2,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0969  28,193.80 

Sell  2  2,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0436  28,087.20 

Sell  2  2,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0538  28,107.60 

Sell  2  2,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0640  28,128.00 

Buy  2  2,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0538  28,107.60 

Buy  2  2,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0436  28,087.20 

Buy  2  2,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0640  28,128.00 

Sell  2  2,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.1048  28,209.60 

Buy  2  2,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0928  28,185.60 

Buy  3  3,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0894  42,268.20 

Buy  3  3,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0892  42,267.60 

Sell  3  3,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0892  42,267.60 

Sell  3  3,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0894  42,268.20 

Buy  3  3,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0540  42,162.00 

Sell  3  3,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0540  42,162.00 

Buy  4  4,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0717  56,286.80 

Sell  4  4,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0813  56,325.20 

Sell  5  5,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0686  70,343.00 

Buy  5  5,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0686  70,343.00 

Buy  5  5,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0785  70,392.50 

Buy  5  5,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0750  70,375.00 

Buy  5  5,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0500  70,250.00 

Sell  5  5,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0785  70,392.50 

Sell  5  5,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0500  70,250.00 

Buy  5  5,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.1350  70,675.00 

Sell  5  5,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.1350  70,675.00 

Buy  6  6,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0708  84,424.80 

Buy  9  9,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0526  126,473.40 

Sell  9  9,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0526  126,473.40 

Sell  10  10,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0684  140,684.00 

Sell  10  10,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0629  140,629.00 

Sell  10  10,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0888  140,888.00 

Sell  10  10,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0902  140,902.00 

Sell  10  10,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0902  140,902.00 

Buy  10  10,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0629  140,629.00 

Buy  10  10,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0755  140,755.00 

Buy  10  10,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0675  140,675.00 

Sell  10  10,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.1035  141,035.00 

Buy  10  10,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0393  140,393.00 
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Contract 

Size

Foreign ValueNumber of 

Contracts

Buy/
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Put

StrikeContract Price Spot 
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ZAR 

Converted 

Amount

Sell  10  10,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0605  140,605.00 

Buy  10  10,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0888  140,888.00 

Sell  10  10,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0755  140,755.00 

Buy  10  10,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0684  140,684.00 

Sell  10  10,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0400  140,400.00 

Sell  10  10,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0675  140,675.00 

Sell  10  10,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0730  140,730.00 

Buy  10  10,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0730  140,730.00 

Sell  10  10,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0400  140,400.00 

Buy  10  10,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0680  140,680.00 

Sell  10  10,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0680  140,680.00 

Buy  10  10,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0400  140,400.00 

Sell  10  10,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0393  140,393.00 

Buy  10  10,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0605  140,605.00 

Buy  10  10,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0400  140,400.00 

Sell  14  14,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0596  196,834.40 

Buy  14  14,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0596  196,834.40 

Sell  15  15,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0779  211,168.50 

Buy  15  15,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0840  211,260.00 

Sell  15  15,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0840  211,260.00 

Buy  15  15,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0700  211,050.00 

Buy  15  15,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0779  211,168.50 

Buy  15  15,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0655  210,982.50 

Sell  15  15,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0690  211,035.00 

Sell  15  15,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0870  211,305.00 

Buy  15  15,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0425  210,637.50 

Buy  15  15,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0637  210,955.50 

Sell  15  15,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0655  210,982.50 

Buy  15  15,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0690  211,035.00 

Buy  15  15,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0870  211,305.00 

Sell  15  15,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0425  210,637.50 

Sell  15  15,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0637  210,955.50 

Buy  15  15,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0813  211,219.50 

Buy  15  15,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0813  211,219.50 

Buy  15  15,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0750  211,125.00 

Sell  20  20,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0834  281,668.00 

Buy  20  20,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0794  281,588.00 

Sell  20  20,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0476  280,952.00 

Buy  20  20,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0438  280,876.00 

Buy  20  20,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0991  281,982.00 
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Sell  20  20,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.1066  282,132.00 

Sell  20  20,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0991  281,982.00 

Sell  20  20,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0438  280,876.00 

Buy  20  20,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0880  281,760.00 

Buy  20  20,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0970  281,940.00 

Sell  20  20,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0794  281,588.00 

Buy  20  20,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0834  281,668.00 

Buy  20  20,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0902  281,804.00 

Buy  20  20,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.1066  282,132.00 

Buy  25  25,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0681  351,702.50 

Buy  25  25,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0400  351,000.00 

Sell  25  25,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0681  351,702.50 

Sell  25  25,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0400  351,000.00 

Buy  30  30,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0981  422,943.00 

Sell  30  30,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0970  422,910.00 

Buy  30  30,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0970  422,910.00 

Buy  30  30,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0750  422,250.00 

Buy  30  30,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0813  422,439.00 

Buy  30  30,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0813  422,439.00 

Sell  30  30,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0981  422,943.00 

Sell  40  40,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0652  562,608.00 

Buy  40  40,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0362  561,448.00 

Sell  40  40,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0362  561,448.00 

Buy  40  40,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0652  562,608.00 

Sell  48  48,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.2849  685,675.20 

Buy  48  48,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.2849  685,675.20 

Buy  50  50,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0817  704,085.00 

Buy  50  50,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0837  704,185.00 

Buy  50  50,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0961  704,805.00 

Sell  50  50,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0392  701,960.00 

Sell  50  50,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0519  702,595.00 

Buy  50  50,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0836  704,180.00 

Buy  50  50,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0354  701,770.00 

Sell  50  50,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.2001  710,005.00 

Buy  50  50,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.2001  710,005.00 

Sell  50  50,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0836  704,180.00 

Buy  50  50,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0734  703,670.00 

Buy  50  50,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0621  703,105.00 

Buy  50  50,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0723  703,615.00 

Buy  50  50,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0669  703,345.00 

Sell  50  50,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0780  703,900.00 

Buy  50  50,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.1000  705,000.00 

Buy  50  50,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0519  702,595.00 

Buy  50  50,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0810  704,050.00 

Sell  50  50,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0786  703,930.00 
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Buy  50  50,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0813  704,065.00 

Buy  50  50,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0419  702,095.00 

Sell  50  50,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0354  701,770.00 

Sell  50  50,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0419  702,095.00 

Buy  50  50,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.1020  705,100.00 

Buy  50  50,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0780  703,900.00 

Sell  50  50,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.1020  705,100.00 

Buy  50  50,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0392  701,960.00 

Sell  55  55,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0777  774,273.50 

Sell  55  55,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0555  773,052.50 

Sell  55  55,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0441  772,425.50 

Buy  55  55,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0441  772,425.50 

Buy  60  60,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0813  844,878.00 

Sell  85  85,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.2526  1,211,471.00 

Buy  85  85,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.2526  1,211,471.00 

Buy  85  85,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0676  1,195,746.00 

Sell  100  100,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0904  1,409,040.00 

Sell  100  100,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0904  1,409,040.00 

Buy  100  100,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0992  1,409,920.00 

Sell  100  100,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0992  1,409,920.00 

Sell  100  100,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0555  1,405,550.00 

Sell  100  100,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0333  1,403,330.00 

Sell  100  100,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0971  1,409,710.00 

Sell  111  111,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0888  1,563,856.80 

Sell  111  111,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0777  1,562,624.70 

Sell  120  120,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0904  1,690,848.00 

Buy  120  120,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0904  1,690,848.00 

Sell  140  140,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0821  1,971,494.00 

Sell  140  140,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0680  1,969,520.00 

Buy  140  140,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0680  1,969,520.00 

Sell  150  150,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0992  2,114,880.00 

Buy  150  150,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0505  2,107,575.00 

Sell  150  150,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0505  2,107,575.00 

Sell  158  158,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0584  2,221,227.20 

Buy  158  158,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0584  2,221,227.20 

Sell  200  200,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0763  2,815,260.00 

Sell  200  200,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0813  2,816,260.00 

Buy  220  220,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0835  3,098,370.00 

Sell  220  220,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0835  3,098,370.00 

Sell  221  221,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0434  3,103,591.40 
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Buy  221  221,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0434  3,103,591.40 

Buy  250  250,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0927  3,523,175.00 

Sell  250  250,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0927  3,523,175.00 

Sell  250  250,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0927  3,523,175.00 

Buy  250  250,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.1130  3,528,250.00 

Sell  250  250,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.2121  3,553,025.00 

Sell  250  250,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0460  3,511,500.00 

Sell  250  250,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0640  3,516,000.00 

Sell  250  250,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0625  3,515,625.00 

Buy  250  250,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0927  3,523,175.00 

Sell  250  250,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.1130  3,528,250.00 

Buy  250  250,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0460  3,511,500.00 

Buy  279  279,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0434  3,918,108.60 

Sell  279  279,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0434  3,918,108.60 

Sell  300  300,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0904  4,227,120.00 

Buy  300  300,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0904  4,227,120.00 

Buy  300  300,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.1000  4,230,000.00 

Sell  300  300,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0400  4,212,000.00 

Buy  300  300,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0700  4,221,000.00 

Buy  400  400,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0927  5,637,080.00 

Buy  400  400,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0927  5,637,080.00 

Sell  400  400,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0927  5,637,080.00 

Sell  400  400,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0927  5,637,080.00 

Buy  450  450,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0927  6,341,715.00 

Sell  450  450,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0406  6,318,270.00 

Sell  450  450,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0927  6,341,715.00 

Buy  450  450,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0948  6,342,660.00 

Buy  450  450,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0406  6,318,270.00 

Sell  470  470,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.1009  6,627,423.00 

Buy  470  470,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.1002  6,627,094.00 

Buy  470  470,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.1009  6,627,423.00 

Sell  470  470,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.1002  6,627,094.00 

Sell  485  485,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0752  6,826,472.00 

Buy  485  485,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0752  6,826,472.00 

Sell  500  500,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0795  7,039,750.00 

Sell  500  500,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0791  7,039,550.00 

Sell  500  500,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.1032  7,051,600.00 

Buy  500  500,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0419  7,020,950.00 

Buy  500  500,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0404  7,020,200.00 

Buy  500  500,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0419  7,020,950.00 

Buy  500  500,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0431  7,021,550.00 

Buy  500  500,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0429  7,021,450.00 

Buy  500  500,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0359  7,017,950.00 

Buy  500  500,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0632  7,031,600.00 

Sell  500  500,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0812  7,040,600.00 
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Buy  500  500,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0918  7,045,900.00 

Buy  500  500,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0812  7,040,600.00 

Buy  500  500,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0633  7,031,650.00 

Sell  500  500,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0990  7,049,500.00 

Buy  500  500,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0795  7,039,750.00 

Buy  500  500,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0791  7,039,550.00 

Buy  500  500,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.1032  7,051,600.00 

Buy  500  500,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0919  7,045,950.00 

Buy  500  500,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0919  7,045,950.00 

Sell  500  500,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0730  7,036,500.00 

Sell  500  500,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0918  7,045,900.00 

Sell  500  500,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.1130  7,056,500.00 

Sell  500  500,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0777  7,038,850.00 

Sell  500  500,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0555  7,027,750.00 

Sell  500  500,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0632  7,031,600.00 

Sell  500  500,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0419  7,020,950.00 

Sell  500  500,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0359  7,017,950.00 

Sell  500  500,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0368  7,018,400.00 

Sell  500  500,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0419  7,020,950.00 

Sell  500  500,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0404  7,020,200.00 

Sell  500  500,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0431  7,021,550.00 

Sell  500  500,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0429  7,021,450.00 

Buy  500  500,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0730  7,036,500.00 

Buy  500  500,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0368  7,018,400.00 

Sell  500  500,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0565  7,028,250.00 

Buy  500  500,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.1130  7,056,500.00 

Buy  500  500,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0990  7,049,500.00 

Sell  600  600,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0727  8,443,620.00 

Buy  600  600,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0813  8,448,780.00 

Sell  600  600,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0840  8,450,400.00 

Buy  600  600,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0727  8,443,620.00 

Sell  800  800,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0812  11,264,960.00 

Buy  800  800,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0812  11,264,960.00 

Sell  800  800,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0812  11,264,960.00 

Buy  800  800,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0812  11,264,960.00 

Sell  900  900,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0812  12,673,080.00 

Buy  900  900,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0812  12,673,080.00 

Sell  900  900,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0484  12,643,560.00 

Buy  900  900,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0862  12,677,580.00 

Buy  900  900,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0484  12,643,560.00 
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Sell  900  900,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0862  12,677,580.00 

Buy  1,000  1,000,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0458  14,045,800.00 

Buy  1,000  1,000,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0948  14,094,800.00 

Sell  1,000  1,000,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0919  14,091,900.00 

Sell  1,000  1,000,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0948  14,094,800.00 

Sell  1,000  1,000,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0458  14,045,800.00 

Sell  1,200  1,200,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0840  16,900,800.00 

Buy  1,500  1,500,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.1721  21,258,150.00 

Buy  1,500  1,500,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0542  21,081,300.00 

Sell  1,500  1,500,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0542  21,081,300.00 

Sell  1,500  1,500,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.1721  21,258,150.00 

Sell  1,854  1,854,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0920  26,126,568.00 

Buy  1,854  1,854,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0920  26,126,568.00 

Buy  2,000  2,000,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.1450  28,290,000.00 

Sell  2,000  2,000,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.1450  28,290,000.00 

Sell  2,200  2,200,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0840  30,984,800.00 

Buy  2,500  2,500,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.1671  35,417,750.00 

Sell  2,500  2,500,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.1621  35,405,250.00 

Sell  3,250  3,250,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0927  45,801,275.00 

Buy  3,250  3,250,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0927  45,801,275.00 

Buy  4,000  4,000,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0745  56,298,000.00 

Sell  4,000  4,000,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0400  56,160,000.00 

Buy  4,000  4,000,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0400  56,160,000.00 

Buy  4,000  4,000,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0840  56,336,000.00 

Sell  5,000  5,000,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0960  70,480,000.00 

Buy  5,000  5,000,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0243  70,121,500.00 

Sell  5,000  5,000,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0873  70,436,500.00 

Buy  5,000  5,000,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0960  70,480,000.00 

Buy  5,000  5,000,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0873  70,436,500.00 

Sell  5,000  5,000,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0243  70,121,500.00 

Buy  6,500  6,500,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0812  91,527,800.00 

Sell  6,500  6,500,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 14.0812  91,527,800.00 

Total $ / R Foreign Exchange Future  141,152  141,152,000.00 

 141,152  141,152,000.00 

Total Options

Total Futures  1,987,553,687.80 

 1,987,553,687.80 

$ / R MAXIDec 2017

Buy  5  500,000.00 $ / R MAXI 18/12/2017   Foreign Exchange Future 100,000 14.0419  7,020,950.00 

Buy  5  500,000.00 $ / R MAXI 18/12/2017   Foreign Exchange Future 100,000 14.0419  7,020,950.00 

Buy  5  500,000.00 $ / R MAXI 18/12/2017   Foreign Exchange Future 100,000 14.0431  7,021,550.00 

Sell  5  500,000.00 $ / R MAXI 18/12/2017   Foreign Exchange Future 100,000 14.0386  7,019,300.00 

Sell  5  500,000.00 $ / R MAXI 18/12/2017   Foreign Exchange Future 100,000 14.0791  7,039,550.00 
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Buy  5  500,000.00 $ / R MAXI 18/12/2017   Foreign Exchange Future 100,000 14.1018  7,050,900.00 

Sell  5  500,000.00 $ / R MAXI 18/12/2017   Foreign Exchange Future 100,000 14.0684  7,034,200.00 

Sell  5  500,000.00 $ / R MAXI 18/12/2017   Foreign Exchange Future 100,000 14.0904  7,045,200.00 

Sell  5  500,000.00 $ / R MAXI 18/12/2017   Foreign Exchange Future 100,000 14.0361  7,018,050.00 

Sell  5  500,000.00 $ / R MAXI 18/12/2017   Foreign Exchange Future 100,000 14.0743  7,037,150.00 

Buy  5  500,000.00 $ / R MAXI 18/12/2017   Foreign Exchange Future 100,000 14.0749  7,037,450.00 

Buy  5  500,000.00 $ / R MAXI 18/12/2017   Foreign Exchange Future 100,000 14.0791  7,039,550.00 

Sell  5  500,000.00 $ / R MAXI 18/12/2017   Foreign Exchange Future 100,000 14.1130  7,056,500.00 

Sell  5  500,000.00 $ / R MAXI 18/12/2017   Foreign Exchange Future 100,000 14.0419  7,020,950.00 

Sell  5  500,000.00 $ / R MAXI 18/12/2017   Foreign Exchange Future 100,000 14.0419  7,020,950.00 

Buy  5  500,000.00 $ / R MAXI 18/12/2017   Foreign Exchange Future 100,000 14.0684  7,034,200.00 

Buy  5  500,000.00 $ / R MAXI 18/12/2017   Foreign Exchange Future 100,000 14.0904  7,045,200.00 

Sell  5  500,000.00 $ / R MAXI 18/12/2017   Foreign Exchange Future 100,000 14.0431  7,021,550.00 

Buy  5  500,000.00 $ / R MAXI 18/12/2017   Foreign Exchange Future 100,000 14.0386  7,019,300.00 

Buy  5  500,000.00 $ / R MAXI 18/12/2017   Foreign Exchange Future 100,000 14.0865  7,043,250.00 

Buy  5  500,000.00 $ / R MAXI 18/12/2017   Foreign Exchange Future 100,000 14.0361  7,018,050.00 

Sell  5  500,000.00 $ / R MAXI 18/12/2017   Foreign Exchange Future 100,000 14.0865  7,043,250.00 

Buy  5  500,000.00 $ / R MAXI 18/12/2017   Foreign Exchange Future 100,000 14.1130  7,056,500.00 

Sell  5  500,000.00 $ / R MAXI 18/12/2017   Foreign Exchange Future 100,000 14.1018  7,050,900.00 

Buy  5  500,000.00 $ / R MAXI 18/12/2017   Foreign Exchange Future 100,000 14.0743  7,037,150.00 

Sell  5  500,000.00 $ / R MAXI 18/12/2017   Foreign Exchange Future 100,000 14.0749  7,037,450.00 

Sell  15  1,500,000.00 $ / R MAXI 18/12/2017   Foreign Exchange Future 100,000 14.1050  21,157,500.00 

Buy  15  1,500,000.00 $ / R MAXI 18/12/2017   Foreign Exchange Future 100,000 14.1050  21,157,500.00 

Sell  250  25,000,000.00 $ / R MAXI 18/12/2017   Foreign Exchange Future 100,000 14.1130  352,825,000.00 

Total $ / R MAXI Foreign Exchange Future  410  41,000,000.00 

 410  41,000,000.00 

Total Options

Total Futures  578,030,000.00 

 578,030,000.00 

£ / RDec 2017

Buy  3  3,000.00 £ / R 18/12/2017   Foreign Exchange Future 1,000 18.5656  55,696.80 

Sell  3  3,000.00 £ / R 18/12/2017   Foreign Exchange Future 1,000 18.5656  55,696.80 

Sell  5  5,000.00 £ / R 18/12/2017   Foreign Exchange Future 1,000 18.7000  93,500.00 

Sell  5  5,000.00 £ / R 18/12/2017   Foreign Exchange Future 1,000 18.5242  92,621.00 

Buy  5  5,000.00 £ / R 18/12/2017   Foreign Exchange Future 1,000 18.7000  93,500.00 

Buy  5  5,000.00 £ / R 18/12/2017   Foreign Exchange Future 1,000 18.5242  92,621.00 

Sell  10  10,000.00 £ / R 18/12/2017   Foreign Exchange Future 1,000 18.5339  185,339.00 

Sell  10  10,000.00 £ / R 18/12/2017   Foreign Exchange Future 1,000 18.5263  185,263.00 
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Buy  10  10,000.00 £ / R 18/12/2017   Foreign Exchange Future 1,000 18.5339  185,339.00 

Sell  12  12,000.00 £ / R 18/12/2017   Foreign Exchange Future 1,000 18.5231  222,277.20 

Buy  12  12,000.00 £ / R 18/12/2017   Foreign Exchange Future 1,000 18.5231  222,277.20 

Sell  15  15,000.00 £ / R 18/12/2017   Foreign Exchange Future 1,000 18.5076  277,614.00 

Buy  15  15,000.00 £ / R 18/12/2017   Foreign Exchange Future 1,000 18.5076  277,614.00 

Buy  23  23,000.00 £ / R 18/12/2017   Foreign Exchange Future 1,000 18.9467  435,774.10 

Sell  23  23,000.00 £ / R 18/12/2017   Foreign Exchange Future 1,000 18.9467  435,774.10 

Sell  50  50,000.00 £ / R 18/12/2017   Foreign Exchange Future 1,000 18.5181  925,905.00 

Buy  50  50,000.00 £ / R 18/12/2017   Foreign Exchange Future 1,000 18.4668  923,340.00 

Buy  50  50,000.00 £ / R 18/12/2017   Foreign Exchange Future 1,000 18.4676  923,380.00 

Sell  53  53,000.00 £ / R 18/12/2017   Foreign Exchange Future 1,000 18.9543  1,004,577.90 

Buy  53  53,000.00 £ / R 18/12/2017   Foreign Exchange Future 1,000 18.9543  1,004,577.90 

Sell  90  90,000.00 £ / R 18/12/2017   Foreign Exchange Future 1,000 18.5254  1,667,286.00 

Sell  100  100,000.00 £ / R 18/12/2017   Foreign Exchange Future 1,000 18.4990  1,849,900.00 

Buy  150  150,000.00 £ / R 18/12/2017   Foreign Exchange Future 1,000 18.4896  2,773,440.00 

Sell  180  180,000.00 £ / R 18/12/2017   Foreign Exchange Future 1,000 18.4777  3,325,986.00 

Buy  180  180,000.00 £ / R 18/12/2017   Foreign Exchange Future 1,000 18.6617  3,359,106.00 

Sell  180  180,000.00 £ / R 18/12/2017   Foreign Exchange Future 1,000 18.6617  3,359,106.00 

Buy  180  180,000.00 £ / R 18/12/2017   Foreign Exchange Future 1,000 18.4777  3,325,986.00 

Sell  250  250,000.00 £ / R 18/12/2017   Foreign Exchange Future 1,000 18.4777  4,619,425.00 

Buy  250  250,000.00 £ / R 18/12/2017   Foreign Exchange Future 1,000 18.5134  4,628,350.00 

Buy  250  250,000.00 £ / R 18/12/2017   Foreign Exchange Future 1,000 18.4777  4,619,425.00 

Buy  1,403  1,403,000.00 £ / R 18/12/2017   Foreign Exchange Future 1,000 18.7085  26,248,025.50 

Sell  1,403  1,403,000.00 £ / R 18/12/2017   Foreign Exchange Future 1,000 18.7085  26,248,025.50 

Total £ / R Foreign Exchange Future  5,028  5,028,000.00 

 5,028  5,028,000.00 

Total Options

Total Futures  93,716,749.00 

 93,716,749.00 

€ / RDec 2017

Sell  2  2,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 16.6691  33,338.20 

Sell  2  2,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 16.6181  33,236.20 

Buy  2  2,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 16.6691  33,338.20 

Buy  2  2,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 16.6181  33,236.20 

Sell  5  5,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 16.4230  82,115.00 

Buy  5  5,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 16.4230  82,115.00 

Sell  15  15,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 16.4500  246,750.00 

Sell  15  15,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 16.4500  246,750.00 

Buy  15  15,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 16.4500  246,750.00 

Buy  15  15,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 16.4500  246,750.00 

Buy  18  18,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 16.5936  298,684.80 

Sell  18  18,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 16.5936  298,684.80 

Buy  25  25,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 16.3052  407,630.00 
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Buy  26  26,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 16.6691  433,396.60 

Sell  26  26,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 16.6691  433,396.60 

Sell  35  35,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 16.4075  574,262.50 

Buy  35  35,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 16.4075  574,262.50 

Sell  52  52,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 16.4514  855,472.80 

Buy  52  52,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 16.4514  855,472.80 

Sell  54  54,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 16.5341  892,841.40 

Sell  67  67,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 16.4119  1,099,597.30 

Buy  67  67,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 16.4119  1,099,597.30 

Sell  70  70,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 16.4441  1,151,087.00 

Buy  70  70,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 16.4441  1,151,087.00 

Sell  125  125,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 16.4441  2,055,512.50 

Buy  125  125,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 16.4441  2,055,512.50 

Buy  125  125,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 16.4491  2,056,137.50 

Sell  200  200,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 16.4441  3,288,820.00 

Buy  200  200,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 16.4441  3,288,820.00 

Buy  215  215,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 16.4274  3,531,891.00 

Sell  230  230,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 16.3922  3,770,206.00 

Buy  230  230,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 16.3922  3,770,206.00 

Buy  250  250,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 16.4461  4,111,525.00 

Sell  250  250,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 16.4353  4,108,825.00 

Sell  250  250,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 16.4545  4,113,625.00 

Sell  250  250,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 16.4292  4,107,300.00 

Sell  250  250,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 16.3952  4,098,800.00 

Buy  250  250,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 16.4528  4,113,200.00 

Buy  250  250,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 16.4371  4,109,275.00 

Buy  250  250,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 16.4278  4,106,950.00 

Buy  250  250,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 16.4545  4,113,625.00 

Buy  250  250,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 16.4503  4,112,575.00 

Buy  250  250,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 16.4475  4,111,875.00 

Buy  250  250,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 16.4052  4,101,300.00 

Buy  250  250,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 16.4353  4,108,825.00 

Buy  250  250,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 16.4292  4,107,300.00 

Buy  500  500,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 16.4332  8,216,600.00 

Buy  500  500,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 16.4229  8,211,450.00 

Buy  500  500,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 16.4469  8,223,450.00 

Sell  529  529,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 16.4381  8,695,754.90 

Buy  540  540,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 16.4441  8,879,814.00 

Sell  810  810,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 16.4341  13,311,621.00 

Sell  2,686  2,686,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 16.4381  44,152,736.60 
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Total € / R Foreign Exchange Future  11,708  11,708,000.00 

 11,708  11,708,000.00 

Total Options

Total Futures  192,443,384.20 

 192,443,384.20 

CAD/ RDec 2017

Sell  500  500,000.00 CAD/ R 18/12/2017   Foreign Exchange Future 1,000 10.9957  5,497,850.00 

Buy  500  500,000.00 CAD/ R 18/12/2017   Foreign Exchange Future 1,000 10.9648  5,482,400.00 

Sell  500  500,000.00 CAD/ R 18/12/2017   Foreign Exchange Future 1,000 10.9957  5,497,850.00 

Buy  500  500,000.00 CAD/ R 18/12/2017   Foreign Exchange Future 1,000 10.9957  5,497,850.00 

Buy  500  500,000.00 CAD/ R 18/12/2017   Foreign Exchange Future 1,000 10.9648  5,482,400.00 

Sell  500  500,000.00 CAD/ R 18/12/2017   Foreign Exchange Future 1,000 10.9648  5,482,400.00 

Sell  500  500,000.00 CAD/ R 18/12/2017   Foreign Exchange Future 1,000 10.9648  5,482,400.00 

Buy  500  500,000.00 CAD/ R 18/12/2017   Foreign Exchange Future 1,000 10.9957  5,497,850.00 

Buy  800  800,000.00 CAD/ R 18/12/2017   Foreign Exchange Future 1,000 10.9648  8,771,840.00 

Buy  800  800,000.00 CAD/ R 18/12/2017   Foreign Exchange Future 1,000 10.9957  8,796,560.00 

Sell  800  800,000.00 CAD/ R 18/12/2017   Foreign Exchange Future 1,000 10.9957  8,796,560.00 

Buy  800  800,000.00 CAD/ R 18/12/2017   Foreign Exchange Future 1,000 10.9648  8,771,840.00 

Sell  800  800,000.00 CAD/ R 18/12/2017   Foreign Exchange Future 1,000 10.9957  8,796,560.00 

Buy  800  800,000.00 CAD/ R 18/12/2017   Foreign Exchange Future 1,000 10.9957  8,796,560.00 

Sell  800  800,000.00 CAD/ R 18/12/2017   Foreign Exchange Future 1,000 10.9648  8,771,840.00 

Sell  800  800,000.00 CAD/ R 18/12/2017   Foreign Exchange Future 1,000 10.9648  8,771,840.00 

Buy  900  900,000.00 CAD/ R 18/12/2017   Foreign Exchange Future 1,000 10.9648  9,868,320.00 

Buy  900  900,000.00 CAD/ R 18/12/2017   Foreign Exchange Future 1,000 10.9957  9,896,130.00 

Sell  900  900,000.00 CAD/ R 18/12/2017   Foreign Exchange Future 1,000 10.9957  9,896,130.00 

Sell  900  900,000.00 CAD/ R 18/12/2017   Foreign Exchange Future 1,000 10.9648  9,868,320.00 

Buy  6,500  6,500,000.00 CAD/ R 18/12/2017   Foreign Exchange Future 1,000 10.9648  71,271,200.00 

Sell  6,500  6,500,000.00 CAD/ R 18/12/2017   Foreign Exchange Future 1,000 10.9648  71,271,200.00 

Sell  6,500  6,500,000.00 CAD/ R 18/12/2017   Foreign Exchange Future 1,000 10.9957  71,472,050.00 

Buy  6,500  6,500,000.00 CAD/ R 18/12/2017   Foreign Exchange Future 1,000 10.9957  71,472,050.00 

Total CAD/ R Foreign Exchange Future  40,000  40,000,000.00 

 40,000  40,000,000.00 

Total Options

Total Futures  439,210,000.00 

 439,210,000.00 

QUANTO € / $Dec 2017

Buy  15  150,000.00 QUANTO € / $ 18/12/2017   Foreign Exchange Future 10,000 1.1697  175,455.00 

Sell  15  150,000.00 QUANTO € / $ 18/12/2017   Foreign Exchange Future 10,000 1.1697  175,455.00 
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Contract 

Size

Foreign ValueNumber of 

Contracts

Buy/

Sell

Call/ 

Put

StrikeContract Price Spot 

Rate

ZAR 

Converted 

Amount

Total QUANTO € / $ Foreign Exchange Future  30  300,000.00 

 30  300,000.00 

Total Options

Total Futures  350,910.00 

 350,910.00 

$ / RMar 2018

Buy  2,500  2,500,000.00 $ / R 02/03/2018   Any day expiry 1,000 232.1900P  13.40  580,475,000.00 

Buy  2,500  2,500,000.00 $ / R 02/03/2018   Any day expiry 1,000 232.1900P  13.40  580,475,000.00 

Buy  4,000  4,000,000.00 $ / R 02/03/2018   Any day expiry 1,000 232.1900P  13.40  928,760,000.00 

Buy  4,000  4,000,000.00 $ / R 02/03/2018   Any day expiry 1,000 232.1900P  13.40  928,760,000.00 

Buy  4,000  4,000,000.00 $ / R 02/03/2018   Any day expiry 1,000 232.1900P  13.40  928,760,000.00 

Buy  4,000  4,000,000.00 $ / R 02/03/2018   Any day expiry 1,000 232.1900P  13.40  928,760,000.00 

Buy  4,500  4,500,000.00 $ / R 02/03/2018   Any day expiry 1,000 232.1900P  13.40  1,044,855,000.00 

Buy  4,500  4,500,000.00 $ / R 02/03/2018   Any day expiry 1,000 232.1900P  13.40  1,044,855,000.00 

Buy  5,000  5,000,000.00 $ / R 01/03/2018   Any day expiry 1,000 239.5619P  13.50  1,197,809,500.00 

Sell  5,000  5,000,000.00 $ / R 01/03/2018   Any day expiry 1,000 239.5619P  13.50  1,197,809,500.00 

Sell  5,000  5,000,000.00 $ / R 02/03/2018   Any day expiry 1,000 232.1900P  13.40  1,160,950,000.00 

Buy  5,000  5,000,000.00 $ / R 01/03/2018   Any day expiry 1,000 239.5619P  13.50  1,197,809,500.00 

Buy  5,000  5,000,000.00 $ / R 02/03/2018   Any day expiry 1,000 232.1900P  13.40  1,160,950,000.00 

Buy  8,000  8,000,000.00 $ / R 01/03/2018   Any day expiry 1,000 239.5619P  13.50  1,916,495,200.00 

Buy  8,000  8,000,000.00 $ / R 01/03/2018   Any day expiry 1,000 239.5619P  13.50  1,916,495,200.00 

Buy  9,000  9,000,000.00 $ / R 01/03/2018   Any day expiry 1,000 239.5619P  13.50  2,156,057,100.00 

Buy  32,500  32,500,000.00 $ / R 02/03/2018   Any day expiry 1,000 232.1900P  13.40  7,546,175,000.00 

Buy  32,500  32,500,000.00 $ / R 02/03/2018   Any day expiry 1,000 232.1900P  13.40  7,546,175,000.00 

Buy  65,000  65,000,000.00 $ / R 01/03/2018   Any day expiry 1,000 239.5619P  13.50  15,571,523,500.00 

Sell  95,000  95,000,000.00 $ / R 01/03/2018   Any day expiry 1,000 239.5619P  13.50  22,758,380,500.00 

Sell  95,000  95,000,000.00 $ / R 02/03/2018   Any day expiry 1,000 232.1900P  13.40  22,058,050,000.00 

Total $ / R Any day expiry  400,000  400,000,000.00 

 0  0.00 

Total Options

Total Futures

 400,000  400,000,000  94,350,380,000.00 

 0.00 

 94,350,380,000.00 

$ / RMar 2018

Buy  5  5,000.00 $ / R 19/03/2018   Foreign Exchange Future 1,000 14.3165  71,582.50 

Sell  5  5,000.00 $ / R 19/03/2018   Foreign Exchange Future 1,000 14.3165  71,582.50 

Sell  10  10,000.00 $ / R 19/03/2018   Foreign Exchange Future 1,000 14.2450  142,450.00 

Buy  10  10,000.00 $ / R 19/03/2018   Foreign Exchange Future 1,000 14.2450  142,450.00 
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Buy  20  20,000.00 $ / R 19/03/2018   Foreign Exchange Future 1,000 14.2951  285,902.00 

Sell  20  20,000.00 $ / R 19/03/2018   Foreign Exchange Future 1,000 14.2740  285,480.00 

Sell  20  20,000.00 $ / R 19/03/2018   Foreign Exchange Future 1,000 14.2600  285,200.00 

Buy  20  20,000.00 $ / R 19/03/2018   Foreign Exchange Future 1,000 14.3100  286,200.00 

Buy  40  40,000.00 $ / R 19/03/2018   Foreign Exchange Future 1,000 14.2670  570,680.00 

Sell  40  40,000.00 $ / R 19/03/2018   Foreign Exchange Future 1,000 14.3025  572,100.00 

Sell  40  40,000.00 $ / R 19/03/2018   Foreign Exchange Future 1,000 14.2550  570,200.00 

Sell  40  40,000.00 $ / R 19/03/2018   Foreign Exchange Future 1,000 14.2723  570,892.00 

Buy  40  40,000.00 $ / R 19/03/2018   Foreign Exchange Future 1,000 14.2723  570,892.00 

Buy  50  50,000.00 $ / R 19/03/2018   Foreign Exchange Future 1,000 14.3106  715,530.00 

Sell  50  50,000.00 $ / R 19/03/2018   Foreign Exchange Future 1,000 14.3106  715,530.00 

Sell  100  100,000.00 $ / R 19/03/2018   Foreign Exchange Future 1,000 14.2500  1,425,000.00 

Buy  140  140,000.00 $ / R 19/03/2018   Foreign Exchange Future 1,000 14.2514  1,995,196.00 

Sell  170  170,000.00 $ / R 19/03/2018   Foreign Exchange Future 1,000 14.2604  2,424,268.00 

Buy  170  170,000.00 $ / R 19/03/2018   Foreign Exchange Future 1,000 14.2604  2,424,268.00 

Sell  170  170,000.00 $ / R 19/03/2018   Foreign Exchange Future 1,000 14.2504  2,422,568.00 

Sell  170  170,000.00 $ / R 19/03/2018   Foreign Exchange Future 1,000 14.2554  2,423,418.00 

Sell  450  450,000.00 $ / R 19/03/2018   Foreign Exchange Future 1,000 14.2676  6,420,420.00 

Buy  450  450,000.00 $ / R 19/03/2018   Foreign Exchange Future 1,000 14.2676  6,420,420.00 

Sell  500  500,000.00 $ / R 19/03/2018   Foreign Exchange Future 1,000 14.3019  7,150,950.00 

Buy  500  500,000.00 $ / R 19/03/2018   Foreign Exchange Future 1,000 14.3019  7,150,950.00 

Total $ / R Foreign Exchange Future  3,230  3,230,000.00 

 3,230  3,230,000.00 

Total Options

Total Futures  46,114,129.00 

 46,114,129.00 

$ / R MAXIMar 2018

Sell  5  500,000.00 $ / R MAXI 19/03/2018   Foreign Exchange Future 100,000 14.2676  7,133,800.00 

Buy  5  500,000.00 $ / R MAXI 19/03/2018   Foreign Exchange Future 100,000 14.2676  7,133,800.00 

Total $ / R MAXI Foreign Exchange Future  10  1,000,000.00 

 10  1,000,000.00 

Total Options

Total Futures  14,267,600.00 

 14,267,600.00 

£ / RMar 2018

Sell  2  2,000.00 £ / R 19/03/2018   Foreign Exchange Future 1,000 18.8446  37,689.20 

Buy  2  2,000.00 £ / R 19/03/2018   Foreign Exchange Future 1,000 18.8446  37,689.20 

Buy  250  250,000.00 £ / R 19/03/2018   Foreign Exchange Future 1,000 19.0131  4,753,275.00 

Buy  250  250,000.00 £ / R 19/03/2018   Foreign Exchange Future 1,000 19.0113  4,752,825.00 

Buy  250  250,000.00 £ / R 19/03/2018   Foreign Exchange Future 1,000 19.0159  4,753,975.00 

Buy  250  250,000.00 £ / R 19/03/2018   Foreign Exchange Future 1,000 19.0152  4,753,800.00 

Buy  250  250,000.00 £ / R 19/03/2018   Foreign Exchange Future 1,000 19.0131  4,753,275.00 
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Contract 

Size

Foreign ValueNumber of 

Contracts

Buy/

Sell

Call/ 

Put

StrikeContract Price Spot 

Rate

ZAR 

Converted 

Amount

Buy  250  250,000.00 £ / R 19/03/2018   Foreign Exchange Future 1,000 19.0113  4,752,825.00 

Sell  250  250,000.00 £ / R 19/03/2018   Foreign Exchange Future 1,000 19.0131  4,753,275.00 

Sell  250  250,000.00 £ / R 19/03/2018   Foreign Exchange Future 1,000 19.0113  4,752,825.00 

Sell  250  250,000.00 £ / R 19/03/2018   Foreign Exchange Future 1,000 19.0131  4,753,275.00 

Sell  250  250,000.00 £ / R 19/03/2018   Foreign Exchange Future 1,000 19.0113  4,752,825.00 

Sell  250  250,000.00 £ / R 19/03/2018   Foreign Exchange Future 1,000 19.0159  4,753,975.00 

Sell  250  250,000.00 £ / R 19/03/2018   Foreign Exchange Future 1,000 19.0152  4,753,800.00 

Total £ / R Foreign Exchange Future  3,004  3,004,000.00 

 3,004  3,004,000.00 

Total Options

Total Futures  57,115,328.40 

 57,115,328.40 

€ / RMar 2018

Buy  2  2,000.00 € / R 19/03/2018   Foreign Exchange Future 1,000 16.8001  33,600.20 

Sell  2  2,000.00 € / R 19/03/2018   Foreign Exchange Future 1,000 16.8001  33,600.20 

Sell  3  3,000.00 € / R 19/03/2018   Foreign Exchange Future 1,000 16.7950  50,385.00 

Buy  3  3,000.00 € / R 19/03/2018   Foreign Exchange Future 1,000 16.7950  50,385.00 

Sell  100  100,000.00 € / R 19/03/2018   Foreign Exchange Future 1,000 16.7972  1,679,720.00 

Buy  100  100,000.00 € / R 19/03/2018   Foreign Exchange Future 1,000 16.8000  1,680,000.00 

Sell  100  100,000.00 € / R 19/03/2018   Foreign Exchange Future 1,000 16.8000  1,680,000.00 

Buy  100  100,000.00 € / R 19/03/2018   Foreign Exchange Future 1,000 16.7972  1,679,720.00 

Buy  180  180,000.00 € / R 19/03/2018   Foreign Exchange Future 1,000 16.8116  3,026,088.00 

Sell  180  180,000.00 € / R 19/03/2018   Foreign Exchange Future 1,000 16.8116  3,026,088.00 

Total € / R Foreign Exchange Future  770  770,000.00 

 770  770,000.00 

Total Options

Total Futures  12,939,586.40 

 12,939,586.40 

AU$ / RMar 2018

Buy  250  250,000.00 AU$ / R 19/03/2018   Foreign Exchange Future 1,000 11.0232  2,755,800.00 

Buy  250  250,000.00 AU$ / R 19/03/2018   Foreign Exchange Future 1,000 11.0239  2,755,975.00 

Sell  250  250,000.00 AU$ / R 19/03/2018   Foreign Exchange Future 1,000 11.0232  2,755,800.00 

Sell  250  250,000.00 AU$ / R 19/03/2018   Foreign Exchange Future 1,000 11.0239  2,755,975.00 
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Total AU$ / R Foreign Exchange Future  1,000  1,000,000.00 

 1,000  1,000,000.00 

Total Options

Total Futures  11,023,550.00 

 11,023,550.00 

$ / RApr 2018

Buy  500  500,000.00 $ / R 30/04/2018   Any day expiry 1,000 429.2915C  15.23  214,645,750.00 

Sell  500  500,000.00 $ / R 30/04/2018   Any day expiry 1,000 429.2915C  15.23  214,645,750.00 

Sell  500  500,000.00 $ / R 30/04/2018   Any day expiry 1,000 429.2915P  13.80  214,645,750.00 

Buy  500  500,000.00 $ / R 30/04/2018   Any day expiry 1,000 429.2915P  13.80  214,645,750.00 

Total $ / R Any day expiry  2,000  2,000,000.00 

 0  0.00 

Total Options

Total Futures

 2,000  2,000,000  858,583,000.00 

 0.00 

 858,583,000.00 

$ / RMay 2018

Buy  181  181,000.00 $ / R 31/05/2018   Any day expiry 1,000 14.4448  2,614,508.80 

Sell  181  181,000.00 $ / R 31/05/2018   Any day expiry 1,000 14.4448  2,614,508.80 

Buy  500  500,000.00 $ / R 31/05/2018   Any day expiry 1,000 455.9770C  15.43  227,988,500.00 

Sell  500  500,000.00 $ / R 31/05/2018   Any day expiry 1,000 455.9770C  15.43  227,988,500.00 

Sell  500  500,000.00 $ / R 31/05/2018   Any day expiry 1,000 455.9770P  13.80  227,988,500.00 

Buy  500  500,000.00 $ / R 31/05/2018   Any day expiry 1,000 455.9770P  13.80  227,988,500.00 

Total $ / R Any day expiry  2,362  2,362,000.00 

 362  362,000.00 

Total Options

Total Futures

 2,000  2,000,000  911,954,000.00 

 5,229,017.60 

 917,183,017.60 

AU$ / RJun 2018

Buy  9  9,000.00 AU$ / R 18/06/2018   Foreign Exchange Future 1,000 11.1773  100,595.70 

Sell  9  9,000.00 AU$ / R 18/06/2018   Foreign Exchange Future 1,000 11.1773  100,595.70 

Sell  149  149,000.00 AU$ / R 18/06/2018   Foreign Exchange Future 1,000 11.2673  1,678,827.70 

Buy  150  150,000.00 AU$ / R 18/06/2018   Foreign Exchange Future 1,000 11.1771  1,676,565.00 

Sell  150  150,000.00 AU$ / R 18/06/2018   Foreign Exchange Future 1,000 11.1771  1,676,565.00 

Buy  1,490  1,490,000.00 AU$ / R 18/06/2018   Foreign Exchange Future 1,000 11.1773  16,654,177.00 

Sell  1,499  1,499,000.00 AU$ / R 18/06/2018   Foreign Exchange Future 1,000 11.1673  16,739,782.70 
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Contract 

Size

Foreign ValueNumber of 

Contracts

Buy/

Sell

Call/ 

Put

StrikeContract Price Spot 

Rate

ZAR 

Converted 

Amount

Total AU$ / R Foreign Exchange Future  3,456  3,456,000.00 

 3,456  3,456,000.00 

Total Options

Total Futures  38,627,108.80 

 38,627,108.80 

$ / RJun 2018

Buy  500  500,000.00 $ / R 29/06/2018   Any day expiry 1,000 478.8250C  15.62  239,412,500.00 

Sell  500  500,000.00 $ / R 29/06/2018   Any day expiry 1,000 478.8250C  15.62  239,412,500.00 

Sell  500  500,000.00 $ / R 29/06/2018   Any day expiry 1,000 478.8257P  13.80  239,412,850.00 

Buy  500  500,000.00 $ / R 29/06/2018   Any day expiry 1,000 478.8257P  13.80  239,412,850.00 

Total $ / R Any day expiry  2,000  2,000,000.00 

 0  0.00 

Total Options

Total Futures

 2,000  2,000,000  957,650,700.00 

 0.00 

 957,650,700.00 

$ / RJul 2018

Buy  500  500,000.00 $ / R 31/07/2018   Any day expiry 1,000 499.3789C  15.82  249,689,450.00 

Sell  500  500,000.00 $ / R 31/07/2018   Any day expiry 1,000 499.3789C  15.82  249,689,450.00 

Sell  500  500,000.00 $ / R 31/07/2018   Any day expiry 1,000 499.3789P  13.80  249,689,450.00 

Buy  500  500,000.00 $ / R 31/07/2018   Any day expiry 1,000 499.3789P  13.80  249,689,450.00 

Buy  788  788,000.00 $ / R 31/07/2018   Any day expiry 1,000 14.5789  11,488,173.20 

Sell  788  788,000.00 $ / R 31/07/2018   Any day expiry 1,000 14.5789  11,488,173.20 

Total $ / R Any day expiry  3,576  3,576,000.00 

 1,576  1,576,000.00 

Total Options

Total Futures

 2,000  2,000,000  998,757,800.00 

 22,976,346.40 

 1,021,734,146.40 

$ / RAug 2018

Buy  500  500,000.00 $ / R 31/08/2018   Any day expiry 1,000 520.2799C  16.05  260,139,950.00 

Sell  500  500,000.00 $ / R 31/08/2018   Any day expiry 1,000 520.2799C  16.05  260,139,950.00 

Sell  500  500,000.00 $ / R 31/08/2018   Any day expiry 1,000 520.2799P  13.80  260,139,950.00 

Buy  500  500,000.00 $ / R 31/08/2018   Any day expiry 1,000 520.2799P  13.80  260,139,950.00 
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Total $ / R Any day expiry  2,000  2,000,000.00 

 0  0.00 

Total Options

Total Futures

 2,000  2,000,000  1,040,559,800.00 

 0.00 

 1,040,559,800.00 

$ / RSep 2018

Buy  500  500,000.00 $ / R 28/09/2018   Any day expiry 1,000 536.0399C  16.25  268,019,950.00 

Sell  500  500,000.00 $ / R 28/09/2018   Any day expiry 1,000 536.0399C  16.25  268,019,950.00 

Sell  500  500,000.00 $ / R 28/09/2018   Any day expiry 1,000 536.0399P  13.80  268,019,950.00 

Buy  500  500,000.00 $ / R 28/09/2018   Any day expiry 1,000 536.0399P  13.80  268,019,950.00 

Total $ / R Any day expiry  2,000  2,000,000.00 

 0  0.00 

Total Options

Total Futures

 2,000  2,000,000  1,072,079,800.00 

 0.00 

 1,072,079,800.00 

$ / ROct 2018

Buy  500  500,000.00 $ / R 31/10/2018   Any day expiry 1,000 553.8448C  16.47  276,922,400.00 

Sell  500  500,000.00 $ / R 31/10/2018   Any day expiry 1,000 553.8448C  16.47  276,922,400.00 

Sell  500  500,000.00 $ / R 31/10/2018   Any day expiry 1,000 553.8448P  13.80  276,922,400.00 

Buy  500  500,000.00 $ / R 31/10/2018   Any day expiry 1,000 553.8448P  13.80  276,922,400.00 

Total $ / R Any day expiry  2,000  2,000,000.00 

 0  0.00 

Total Options

Total Futures

 2,000  2,000,000  1,107,689,600.00 

 0.00 

 1,107,689,600.00 

$ / RNov 2018

Buy  500  500,000.00 $ / R 30/11/2018   Any day expiry 1,000 547.3200C  16.70  273,660,000.00 

Sell  500  500,000.00 $ / R 30/11/2018   Any day expiry 1,000 547.3200C  16.70  273,660,000.00 

Sell  500  500,000.00 $ / R 30/11/2018   Any day expiry 1,000 546.9600P  13.80  273,480,000.00 

Buy  500  500,000.00 $ / R 30/11/2018   Any day expiry 1,000 546.9600P  13.80  273,480,000.00 

Total $ / R Any day expiry  2,000  2,000,000.00 

 0  0.00 

Total Options

Total Futures

 2,000  2,000,000  1,094,280,000.00 

 0.00 

 1,094,280,000.00 

$ / RDec 2018

Buy  500  500,000.00 $ / R 31/12/2018   Any day expiry 1,000 563.6700C  16.93  281,835,000.00 

Sell  500  500,000.00 $ / R 31/12/2018   Any day expiry 1,000 563.6700C  16.93  281,835,000.00 
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Contract 

Size

Foreign ValueNumber of 

Contracts

Buy/

Sell

Call/ 

Put

StrikeContract Price Spot 

Rate

ZAR 

Converted 

Amount

Sell  500  500,000.00 $ / R 31/12/2018   Any day expiry 1,000 564.4100P  13.80  282,205,000.00 

Buy  500  500,000.00 $ / R 31/12/2018   Any day expiry 1,000 564.4100P  13.80  282,205,000.00 

Total $ / R Any day expiry  2,000  2,000,000.00 

 0  0.00 

Total Options

Total Futures

 2,000  2,000,000  1,128,080,000.00 

 0.00 

 1,128,080,000.00 

 671,594,000.00 Grand Total for Currency Future Detailed Turnover  629,744 

Total Options

Total Futures  211,744  253,594,000.00 

 418,000,000.00  418,000 

 107 019 724 465.60

 103 520 014 700.00

 3 499 709 765.60
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