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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Spot ZAR Premium Value
Put Sell Contracts Size Rate  Converted
Amount
Sep 2014 $/R
$ /R 15/09/2014 Foreign Exchange Future Buy 2 1,000 2,000.00 10.7372 21,474.40
$ /R 15/09/2014 Foreign Exchange Future Sell 2 1,000 2,000.00 10.7372 21,474.40
$ /R 15/09/2014 Foreign Exchange Future Sell 4 1,000 4,000.00 10.7400 42,960.00
$ /R 15/09/2014 Foreign Exchange Future Buy 4 1,000 4,000.00 10.7400 42,960.00
$ /R 15/09/2014 Foreign Exchange Future Sell 10 1,000 10,000.00 10.7100 107,100.00
$ /R 15/09/2014 Foreign Exchange Future Sell 10 1,000 10,000.00 10.7029 107,029.00
$ /R 15/09/2014 Foreign Exchange Future Buy 10 1,000 10,000.00 10.7029 107,029.00
$ /R 15/09/2014 Foreign Exchange Future Buy 10 1,000 10,000.00 10.7030 107,030.00
$ /R 15/09/2014 Foreign Exchange Future Sell 10 1,000 10,000.00 10.7030 107,030.00
$ /R 15/09/2014 Foreign Exchange Future Buy 10 1,000 10,000.00 10.7100 107,100.00
$ /R 15/09/2014 Foreign Exchange Future Sell 25 1,000 25,000.00 10.7066 267,665.00
$ /R 15/09/2014 Foreign Exchange Future Buy 25 1,000 25,000.00 10.7422 268,555.00
$ /R 15/09/2014 Foreign Exchange Future Sell 36 1,000 36,000.00 10.7363 386,506.80
$ /R 15/09/2014 Foreign Exchange Future Buy 36 1,000 36,000.00 10.7363 386,506.80
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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Spot ZAR Premium Value
Put Sell Contracts Size Rate  Converted
Amount
$ /R 15/09/2014 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 10.6892 10,689,200.00
$ /R 15/09/2014 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 10.6892 10,689,200.00
$ /R 15/09/2014 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 10.7363 10,736,300.00
$ /R 15/09/2014 Foreign Exchange Future Buy 5,000 1,000 5,000,000.00 10.6892 53,446,000.00
$ /R 15/09/2014 Foreign Exchange Future Buy 5,000 1,000 5,000,000.00 10.6892 53,446,000.00
$ /R 15/09/2014 Foreign Exchange Future Sell 5,000 1,000 5,000,000.00 10.6892 53,446,000.00
Total Futures 38,428 38,428,000.00 411,529,136.20
Total Options

Total $ / R Foreign Exchange Future 38,428 38,428,000.00 411,529,136.20

Sep 2014 $/R MAXI
$ /R MAXI 15/09/2014 Foreign Exchange Future Sell 5 100,000 500,000.00 10.7107 5,355,350.00
$ /R MAXI 15/09/2014 Foreign Exchange Future Sell 5 100,000 500,000.00 10.7012 5,350,600.00
$ / R MAXI 15/09/2014 Foreign Exchange Future Buy 5 100,000 500,000.00 10.7087 5,354,350.00
$ /R MAXI 15/09/2014 Foreign Exchange Future Sell 5 100,000 500,000.00 10.7107 5,355,350.00
$ / R MAXI 15/09/2014 Foreign Exchange Future Sell 5 100,000 500,000.00 10.7207 5,360,350.00
$ /R MAXI 15/09/2014 Foreign Exchange Future Buy 5 100,000 500,000.00 10.7217 5,360,850.00
$ / R MAXI 15/09/2014 Foreign Exchange Future Buy 5 100,000 500,000.00 10.7267 5,363,350.00
$ / R MAXI 15/09/2014 Foreign Exchange Future Buy 5 100,000 500,000.00 10.7217 5,360,850.00
$ / R MAXI 15/09/2014 Foreign Exchange Future Sell 5 100,000 500,000.00 10.7122 5,356,100.00
$ / R MAXI 15/09/2014 Foreign Exchange Future Buy 5 100,000 500,000.00 10.7007 5,350,350.00
$ / R MAXI 15/09/2014 Foreign Exchange Future Sell 5 100,000 500,000.00 10.7412 5,370,600.00
$ / R MAXI 15/09/2014 Foreign Exchange Future Buy 5 100,000 500,000.00 10.7089 5,354,450.00
$ / R MAXI 15/09/2014 Foreign Exchange Future Sell 5 100,000 500,000.00 10.7217 5,360,850.00
$ / R MAXI 15/09/2014 Foreign Exchange Future Buy 5 100,000 500,000.00 10.7122 5,356,100.00
$ / R MAXI 15/09/2014 Foreign Exchange Future Sell 5 100,000 500,000.00 10.7007 5,350,350.00
$ / R MAXI 15/09/2014 Foreign Exchange Future Buy 5 100,000 500,000.00 10.7207 5,360,350.00
$ / R MAXI 15/09/2014 Foreign Exchange Future Buy 5 100,000 500,000.00 10.7412 5,370,600.00
$ /R MAXI 15/09/2014 Foreign Exchange Future Sell 5 100,000 500,000.00 10.7217 5,360,850.00
$ / R MAXI 15/09/2014 Foreign Exchange Future Buy 5 100,000 500,000.00 10.7107 5,355,350.00
$ /R MAXI 15/09/2014 Foreign Exchange Future Sell 5 100,000 500,000.00 10.7267 5,363,350.00
$ /R MAXI 15/09/2014 Foreign Exchange Future Buy 5 100,000 500,000.00 10.7012 5,350,600.00
$ /R MAXI 15/09/2014 Foreign Exchange Future Sell 5 100,000 500,000.00 10.7087 5,354,350.00
$ /R MAXI 15/09/2014 Foreign Exchange Future Buy 5 100,000 500,000.00 10.7107 5,355,350.00
$ /R MAXI 15/09/2014 Foreign Exchange Future Sell 5 100,000 500,000.00 10.7089 5,354,450.00
$ /R MAXI 15/09/2014 Foreign Exchange Future Sell 6 100,000 600,000.00 10.7110 6,426,600.00
$ / R MAXI 15/09/2014 Foreign Exchange Future Buy 6 100,000 600,000.00 10.7110 6,426,600.00
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$ / R MAXI 15/09/2014 Foreign Exchange Future Buy 7 100,000 700,000.00 10.7110 7,497,700.00

$ / R MAXI 15/09/2014 Foreign Exchange Future Sell 7 100,000 700,000.00 10.7110 7,497,700.00
$ / R MAXI 15/09/2014 Foreign Exchange Future Buy 13 100,000 1,300,000.00 10.7110 13,924,300.00
Total Futures 159 15,900,000.00 170,358,000.00

Total Options
Total $ / R MAXI Foreign Exchange Future 159 15,900,000.00 170,358,000.00

Sep 2014 £/R

£ /R 15/09/2014 Foreign Exchange Future Sell 5 1,000 5,000.00 17.6548 88,274.00
£ /R 15/09/2014 Foreign Exchange Future Sell 5 1,000 5,000.00 17.6500 88,250.00
£ /R 15/09/2014 Foreign Exchange Future Buy 5 1,000 5,000.00 17.6500 88,250.00
£ /R 15/09/2014 Foreign Exchange Future Buy 5 1,000 5,000.00 17.6548 88,274.00
£ /R 15/09/2014 Foreign Exchange Future Sell 20 1,000 20,000.00 17.7034 354,068.00
£ /R 15/09/2014 Foreign Exchange Future Buy 20 1,000 20,000.00 17.7034 354,068.00
£ /R 15/09/2014 Foreign Exchange Future Sell 30 1,000 30,000.00 17.7052 531,156.00
£ /R 15/09/2014 Foreign Exchange Future Buy 30 1,000 30,000.00 17.7052 531,156.00
£ /R 15/09/2014 Foreign Exchange Future Sell 100 1,000 100,000.00 17.7348 1,773,480.00
£ /R 15/09/2014 Foreign Exchange Future Buy 100 1,000 100,000.00 17.6890 1,768,900.00
£ /R 15/09/2014 Foreign Exchange Future Sell 100 1,000 100,000.00 17.7120 1,771,200.00
£ /R 15/09/2014 Foreign Exchange Future Buy 100 1,000 100,000.00 17.7120 1,771,200.00
£ /R 15/09/2014 Foreign Exchange Future Buy 100 1,000 100,000.00 17.7348 1,773,480.00
£ /R 15/09/2014 Foreign Exchange Future Sell 100 1,000 100,000.00 17.6890 1,768,900.00
£ /R 15/09/2014 Foreign Exchange Future Sell 100 1,000 100,000.00 17.7348 1,773,480.00
£ /R 15/09/2014 Foreign Exchange Future Buy 200 1,000 200,000.00 17.6740 3,534,800.00
£ /R 15/09/2014 Foreign Exchange Future Sell 200 1,000 200,000.00 17.6740 3,534,800.00
£ /R 15/09/2014 Foreign Exchange Future Sell 250 1,000 250,000.00 17.6308 4,407,700.00
£/R 15/09/2014 Foreign Exchange Future Buy 250 1,000 250,000.00 17.6308 4,407,700.00
Total Futures 1,720 1,720,000.00 30,409,136.00

Total Options
Total £ / R Foreign Exchange Future 1,720 1,720,000.00 30,409,136.00

Sep 2014 €/R

€/R 15/09/2014 Foreign Exchange Future Sell 4 1,000 4,000.00 14.1168 56,467.20
€/R 15/09/2014 Foreign Exchange Future Buy 4 1,000 4,000.00 14.1168 56,467.20
€/R 15/09/2014 Foreign Exchange Future Sell 16 1,000 16,000.00 14.0754 225,206.40
€/R 15/09/2014 Foreign Exchange Future Buy 16 1,000 16,000.00 14.0754 225,206.40
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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Spot ZAR Premium Value
Put Sell Contracts Size Rate Converted
Amount
Total Futures 40 40,000.00 563,347.20
Total Options
Total € / R Foreign Exchange Future 40 40,000.00 563,347.20
Dec 2014 $/R
$/R 12/12/2014 Foreign Exchange Future Sell 1 1,000 1,000.00 10.9150 10,915.00
$/R 12/12/2014 Foreign Exchange Future Buy 1 1,000 1,000.00 10.8761 10,876.10
$/R 12/12/2014 Foreign Exchange Future Sell 1 1,000 1,000.00 10.8761 10,876.10
$/R 12/12/2014 Foreign Exchange Future Buy 1 1,000 1,000.00 10.9150 10,915.00
$/R 12/12/2014 Foreign Exchange Future Sell 50 1,000 50,000.00 10.8754 543,770.00
$/R 12/12/2014 Foreign Exchange Future Buy 50 1,000 50,000.00 10.8754 543,770.00
$/R 12/12/2014 Foreign Exchange Future Buy 500 1,000 500,000.00 10.8871 5,443,550.00
$/R 12/12/2014 Foreign Exchange Future Buy 500 1,000 500,000.00 10.8747 5,437,350.00
$/R 12/12/2014 Foreign Exchange Future Buy 500 1,000 500,000.00 10.8765 5,438,250.00
$ /R 12/12/2014 Foreign Exchange Future Buy 500 1,000 500,000.00 10.8788 5,439,400.00
$ /R 12/12/2014 Foreign Exchange Future Sell 500 1,000 500,000.00 10.8871 5,443,550.00
$/R 12/12/2014 Foreign Exchange Future Sell 500 1,000 500,000.00 10.8747 5,437,350.00
$/R 12/12/2014 Foreign Exchange Future Sell 500 1,000 500,000.00 10.8788 5,439,400.00
$/R 12/12/2014 Foreign Exchange Future Sell 500 1,000 500,000.00 10.8780 5,439,000.00
$/R 12/12/2014 Foreign Exchange Future Sell 500 1,000 500,000.00 10.8765 5,438,250.00
Total Futures 4,604 4,604,000.00 50,087,222.20
Total Options
Total $ / R Foreign Exchange Future 4,604 4,604,000.00 50,087,222.20
Dec 2014 $/R MAXI
$ /R MAXI 12/12/2014 Foreign Exchange Future Buy 5 100,000 500,000.00 10.8778 5,438,900.00
$ /R MAXI 12/12/2014 Foreign Exchange Future Sell 5 100,000 500,000.00 10.8778 5,438,900.00
Total Futures 10 1,000,000.00 10,877,800.00
Total Options
Total $ / R MAXI Foreign Exchange Future 10 1,000,000.00 10,877,800.00

Dec 2014 €/R
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Contract

Call/ Strike Buy/

Number of Contract

Foreign Value

Price

Premium Value

Put Sell Contracts Size

Mar 2015 $/R
$ /R 16/03/2015 Foreign Exchange Future Buy 10 1,000 10,000.00 11.0500 110,500.00
$ /R 16/03/2015 Foreign Exchange Future Sell 10 1,000 10,000.00 11.0850 110,850.00
$ /R 16/03/2015 Foreign Exchange Future Sell 10 1,000 10,000.00 11.0700 110,700.00
$ /R 16/03/2015 Foreign Exchange Future Sell 10 1,000 10,000.00 11.0900 110,900.00
$ /R 16/03/2015 Foreign Exchange Future Sell 10 1,000 10,000.00 11.0500 110,500.00
$ /R 16/03/2015 Foreign Exchange Future Sell 10 1,000 10,000.00 11.0500 110,500.00
$ /R 16/03/2015 Foreign Exchange Future Buy 10 1,000 10,000.00 11.0850 110,850.00
$ /R 16/03/2015 Foreign Exchange Future Buy 10 1,000 10,000.00 11.0700 110,700.00
$ /R 16/03/2015 Foreign Exchange Future Buy 10 1,000 10,000.00 11.0900 110,900.00
$ /R 16/03/2015 Foreign Exchange Future Buy 10 1,000 10,000.00 11.0500 110,500.00
$ /R 16/03/2015 Foreign Exchange Future Sell 160 1,000 160,000.00 11.0460 1,767,360.00
$ /R 16/03/2015 Foreign Exchange Future Buy 160 1,000 160,000.00 11.0460 1,767,360.00

Total Futures 420 420,000.00 4,641,620.00

Total Options

Total $ / R Foreign Exchange Future 420 420,000.00 4,641,620.00

Mar 2015 €/R
€/R 16/03/2015 Foreign Exchange Future Buy 3,000 1,000 3,000,000.00 14.5705 43,711,500.00
€/R 16/03/2015 Foreign Exchange Future Sell 3,000 1,000 3,000,000.00 14.5705 43,711,500.00

Total Futures 6,000 6,000,000.00 87,423,000.00

Total Options

Total € / R Foreign Exchange Future 6,000 6,000,000.00 87,423,000.00

Total Futures 52,441 69,172,000.00 781 064 485.60
Total Options
Grand Total for Currency Future Detailed Turnover 52,441 69,172,000.00 781 064 485.60
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