
CURRENCY FUTURES AND OPTIONS DETAILED TURNOVER

DATE: 15/05/2017

CURRENCY DERIVATIVES

Contract 

Size

Foreign ValueNumber of 

Contracts

Buy/

Sell

Call/ 

Put

StrikeContract Price Spot 

Rate

ZAR 

Converted 

Amount

$ / RMay 2017

Buy  10  10,000.00 $ / R 15/05/2017   Any day expiry 1,000 13.1825  131,825.00 

Sell  10  10,000.00 $ / R 15/05/2017   Any day expiry 1,000 13.1825  131,825.00 

Total $ / R Any day expiry  20  20,000.00 

 20  20,000.00 

Total Options

Total Futures  263,650.00 

 263,650.00 

$ / RJun 2017

Buy  240  240,000.00 $ / R 07/06/2017   Any day expiry 1,000 10.9900C  14.50  2,637,600.00 

Buy  240  240,000.00 $ / R 07/06/2017   Any day expiry 1,000 32.1600P  12.75  7,718,400.00 

Buy  358  358,000.00 $ / R 09/06/2017   Any day expiry 1,000 78.2400P  13.00  28,009,920.00 

Buy  447  447,000.00 $ / R 09/06/2017   Any day expiry 1,000 78.2400P  13.00  34,973,280.00 
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Buy  1,076  1,076,000.00 $ / R 09/06/2017   Any day expiry 1,000 78.2400P  13.00  84,186,240.00 

Buy  1,700  1,700,000.00 $ / R 07/06/2017   Any day expiry 1,000 10.9900C  14.50  18,683,000.00 

Buy  1,700  1,700,000.00 $ / R 07/06/2017   Any day expiry 1,000 32.1600P  12.75  54,672,000.00 

Buy  2,200  2,200,000.00 $ / R 07/06/2017   Any day expiry 1,000 10.9900C  14.50  24,178,000.00 

Buy  2,200  2,200,000.00 $ / R 07/06/2017   Any day expiry 1,000 32.1600P  12.75  70,752,000.00 

Buy  2,250  2,250,000.00 $ / R 07/06/2017   Any day expiry 1,000 10.9900C  14.50  24,727,500.00 

Buy  2,250  2,250,000.00 $ / R 07/06/2017   Any day expiry 1,000 32.1600P  12.75  72,360,000.00 

Buy  3,300  3,300,000.00 $ / R 07/06/2017   Any day expiry 1,000 10.9900C  14.50  36,267,000.00 

Buy  3,300  3,300,000.00 $ / R 07/06/2017   Any day expiry 1,000 32.1600P  12.75  106,128,000.00 

Buy  3,610  3,610,000.00 $ / R 07/06/2017   Any day expiry 1,000 10.9900C  14.50  39,673,900.00 

Buy  3,610  3,610,000.00 $ / R 07/06/2017   Any day expiry 1,000 32.1600P  12.75  116,097,600.00 

Buy  3,700  3,700,000.00 $ / R 07/06/2017   Any day expiry 1,000 10.9900C  14.50  40,663,000.00 

Buy  3,700  3,700,000.00 $ / R 07/06/2017   Any day expiry 1,000 32.1600P  12.75  118,992,000.00 

Buy  5,133  5,133,000.00 $ / R 09/06/2017   Any day expiry 1,000 78.2400P  13.00  401,605,920.00 

Buy  12,986  12,986,000.00 $ / R 09/06/2017   Any day expiry 1,000 78.2400P  13.00  1,016,024,640.00 

Sell  17,000  17,000,000.00 $ / R 07/06/2017   Any day expiry 1,000 10.9900C  14.50  186,830,000.00 

Sell  17,000  17,000,000.00 $ / R 07/06/2017   Any day expiry 1,000 10.9900C  14.50  186,830,000.00 

Sell  17,000  17,000,000.00 $ / R 07/06/2017   Any day expiry 1,000 27.1600P  12.75  461,720,000.00 

Sell  17,000  17,000,000.00 $ / R 07/06/2017   Any day expiry 1,000 32.1600P  12.75  546,720,000.00 

Sell  20,000  20,000,000.00 $ / R 09/06/2017   Any day expiry 1,000 78.2400P  13.00  1,564,800,000.00 

Buy  20,000  20,000,000.00 $ / R 09/06/2017   Any day expiry 1,000 78.2400P  13.00  1,564,800,000.00 

Sell  20,000  20,000,000.00 $ / R 09/06/2017   Any day expiry 1,000 78.2400P  13.00  1,564,800,000.00 

Total $ / R Any day expiry  182,000  182,000,000.00 

 0  0.00 

Total Options

Total Futures

 182,000  182,000,000  8,374,850,000.00 

 0.00 

 8,374,850,000.00 

$ / RJun 2017

Buy  1  1,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3462  13,346.20 

Sell  1  1,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3050  13,305.00 

Sell  1  1,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3617  13,361.70 

Buy  1  1,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2887  13,288.70 

Sell  1  1,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2887  13,288.70 

Sell  1  1,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3458  13,345.80 

Sell  1  1,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2500  13,250.00 

Sell  1  1,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2528  13,252.80 

Buy  1  1,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3458  13,345.80 

Buy  1  1,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3050  13,305.00 

Buy  1  1,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2500  13,250.00 

Buy  1  1,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3617  13,361.70 

Sell  2  2,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2850  26,570.00 

Sell  2  2,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2600  26,520.00 

Buy  2  2,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2600  26,520.00 
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Contract 

Size

Foreign ValueNumber of 

Contracts

Buy/

Sell

Call/ 

Put

StrikeContract Price Spot 

Rate

ZAR 

Converted 

Amount

Buy  2  2,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2850  26,570.00 

Sell  2  2,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3489  26,697.80 

Sell  2  2,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2556  26,511.20 

Sell  2  2,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3000  26,600.00 

Buy  2  2,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3515  26,703.00 

Sell  2  2,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3297  26,659.40 

Buy  2  2,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3000  26,600.00 

Buy  2  2,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3297  26,659.40 

Buy  2  2,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2556  26,511.20 

Buy  2  2,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3489  26,697.80 

Buy  2  2,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3460  26,692.00 

Buy  2  2,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3460  26,692.00 

Sell  3  3,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3231  39,969.30 

Sell  3  3,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3320  39,996.00 

Buy  3  3,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3231  39,969.30 

Buy  3  3,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2788  39,836.40 

Buy  3  3,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3320  39,996.00 

Sell  3  3,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2788  39,836.40 

Buy  4  4,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3327  53,330.80 

Sell  4  4,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3327  53,330.80 

Sell  5  5,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3360  66,680.00 

Sell  5  5,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3200  66,600.00 

Sell  5  5,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3350  66,675.00 

Sell  5  5,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2650  66,325.00 

Sell  5  5,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3400  66,700.00 

Sell  5  5,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2700  66,350.00 

Buy  5  5,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2480  66,240.00 

Buy  5  5,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2635  66,317.50 

Sell  5  5,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2494  66,247.00 

Sell  5  5,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2455  66,227.50 

Sell  5  5,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2534  66,267.00 

Sell  5  5,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2710  66,355.00 

Sell  5  5,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2500  66,250.00 

Sell  5  5,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2465  66,232.50 

Sell  5  5,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2565  66,282.50 

Buy  5  5,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2494  66,247.00 

Sell  5  5,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3301  66,650.50 

Sell  5  5,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3300  66,650.00 

Sell  5  5,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3250  66,625.00 

Sell  5  5,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2635  66,317.50 

Page 3 of 16 2017/05/15, 06:19:57PM



Sell  5  5,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2409  66,204.50 

Sell  5  5,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2655  66,327.50 

Sell  5  5,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3601  66,800.50 

Sell  5  5,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2480  66,240.00 

Sell  5  5,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3355  66,677.50 

Sell  5  5,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3100  66,550.00 

Buy  5  5,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3808  66,904.00 

Buy  5  5,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3601  66,800.50 

Sell  5  5,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3808  66,904.00 

Sell  5  5,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3400  66,700.00 

Buy  5  5,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3200  66,600.00 

Buy  5  5,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3000  66,500.00 

Buy  5  5,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3400  66,700.00 

Buy  5  5,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3355  66,677.50 

Buy  5  5,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3100  66,550.00 

Buy  5  5,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2409  66,204.50 

Buy  5  5,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2455  66,227.50 

Buy  5  5,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3300  66,650.00 

Buy  5  5,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3250  66,625.00 

Buy  5  5,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2534  66,267.00 

Buy  5  5,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3350  66,675.00 

Buy  5  5,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2700  66,350.00 

Buy  5  5,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2650  66,325.00 

Buy  5  5,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2655  66,327.50 

Buy  5  5,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3301  66,650.50 

Buy  5  5,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3400  66,700.00 

Buy  5  5,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3360  66,680.00 

Sell  5  5,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3460  66,730.00 

Buy  5  5,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2710  66,355.00 

Buy  5  5,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2565  66,282.50 

Sell  6  6,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3460  80,076.00 

Sell  6  6,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2625  79,575.00 

Sell  6  6,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3000  79,800.00 

Buy  6  6,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2625  79,575.00 

Buy  6  6,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3000  79,800.00 

Buy  6  6,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3460  80,076.00 

Sell  8  8,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2528  106,022.40 

Buy  8  8,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2528  106,022.40 

Sell  10  10,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3038  133,038.00 

Sell  10  10,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2850  132,850.00 

Sell  10  10,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3190  133,190.00 

Buy  10  10,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3045  133,045.00 

Sell  10  10,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3045  133,045.00 

Sell  10  10,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2516  132,516.00 

Sell  10  10,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3246  133,246.00 
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Contract 

Size

Foreign ValueNumber of 

Contracts

Buy/

Sell

Call/ 

Put

StrikeContract Price Spot 
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ZAR 

Converted 

Amount

Buy  10  10,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2730  132,730.00 

Buy  10  10,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2651  132,651.00 

Buy  10  10,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2500  132,500.00 

Buy  10  10,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2850  132,850.00 

Buy  10  10,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3190  133,190.00 

Buy  10  10,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2483  132,483.00 

Sell  10  10,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2645  132,645.00 

Sell  10  10,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2551  132,551.00 

Buy  10  10,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3246  133,246.00 

Sell  10  10,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3008  133,008.00 

Sell  10  10,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2730  132,730.00 

Buy  10  10,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2516  132,516.00 

Sell  10  10,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3000  133,000.00 

Sell  10  10,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2579  132,579.00 

Sell  10  10,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3260  133,260.00 

Sell  10  10,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3507  133,507.00 

Sell  10  10,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3477  133,477.00 

Sell  10  10,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2528  132,528.00 

Sell  10  10,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2651  132,651.00 

Sell  10  10,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2500  132,500.00 

Buy  10  10,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2645  132,645.00 

Sell  10  10,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3473  133,473.00 

Buy  10  10,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2579  132,579.00 

Buy  10  10,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3473  133,473.00 

Buy  10  10,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2551  132,551.00 

Buy  10  10,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3038  133,038.00 

Buy  10  10,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3477  133,477.00 

Buy  10  10,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3260  133,260.00 

Buy  10  10,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2528  132,528.00 

Buy  10  10,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3507  133,507.00 

Buy  10  10,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3008  133,008.00 

Buy  12  12,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3648  160,377.60 

Buy  15  15,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3462  200,193.00 

Sell  15  15,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3310  199,965.00 

Sell  15  15,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3060  199,590.00 

Sell  15  15,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2650  198,975.00 

Buy  15  15,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3100  199,650.00 

Buy  15  15,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3000  199,500.00 

Sell  15  15,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2860  199,290.00 

Sell  15  15,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3014  199,521.00 
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Sell  15  15,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3100  199,650.00 

Sell  15  15,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2515  198,772.50 

Sell  15  15,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3459  200,188.50 

Buy  15  15,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2860  199,290.00 

Buy  15  15,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3310  199,965.00 

Buy  15  15,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2650  198,975.00 

Buy  15  15,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3459  200,188.50 

Buy  15  15,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3060  199,590.00 

Buy  15  15,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2515  198,772.50 

Buy  15  15,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3014  199,521.00 

Sell  20  20,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2700  265,400.00 

Sell  20  20,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2600  265,200.00 

Buy  20  20,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3660  267,320.00 

Buy  20  20,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2600  265,200.00 

Buy  20  20,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2700  265,400.00 

Sell  20  20,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2820  265,640.00 

Sell  20  20,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3660  267,320.00 

Buy  20  20,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2820  265,640.00 

Sell  25  25,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2825  332,062.50 

Sell  25  25,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2800  332,000.00 

Sell  25  25,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2500  331,250.00 

Buy  25  25,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3000  332,500.00 

Buy  25  25,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2800  332,000.00 

Buy  25  25,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2500  331,250.00 

Sell  25  25,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2650  331,625.00 

Buy  25  25,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3000  332,500.00 

Buy  25  25,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3630  334,075.00 

Sell  25  25,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2919  332,297.50 

Sell  25  25,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2400  331,000.00 

Sell  25  25,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3630  334,075.00 

Buy  25  25,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2825  332,062.50 

Buy  25  25,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2650  331,625.00 

Buy  25  25,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2400  331,000.00 

Sell  28  28,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3300  373,240.00 

Sell  30  30,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2600  397,800.00 

Buy  30  30,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2600  397,800.00 

Buy  30  30,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2649  397,947.00 

Buy  30  30,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2551  397,653.00 

Sell  30  30,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3284  399,852.00 

Buy  30  30,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2547  397,641.00 

Buy  30  30,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3284  399,852.00 

Sell  30  30,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2547  397,641.00 

Sell  30  30,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2649  397,947.00 

Sell  30  30,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2551  397,653.00 

Sell  32  32,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3958  428,665.60 
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Buy  32  32,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3958  428,665.60 

Buy  33  33,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.4922  445,242.60 

Buy  36  36,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.4120  482,832.00 

Sell  40  40,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2441  529,764.00 

Buy  40  40,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2441  529,764.00 

Sell  45  45,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3370  600,165.00 

Buy  45  45,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.4120  603,540.00 

Buy  50  50,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2443  662,215.00 

Sell  50  50,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2443  662,215.00 

Sell  50  50,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3707  668,535.00 

Buy  50  50,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3000  665,000.00 

Buy  50  50,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3707  668,535.00 

Buy  51  51,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2801  677,285.10 

Sell  51  51,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2801  677,285.10 

Buy  52  52,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3406  693,711.20 

Sell  52  52,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3406  693,711.20 

Buy  55  55,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3594  734,767.00 

Sell  55  55,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3370  733,535.00 

Sell  55  55,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3594  734,767.00 

Buy  60  60,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3113  798,678.00 

Buy  75  75,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2873  996,547.50 

Sell  75  75,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2788  995,910.00 

Sell  75  75,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2873  996,547.50 

Buy  75  75,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2788  995,910.00 

Buy  90  90,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3113  1,198,017.00 

Sell  92  92,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.4179  1,234,446.80 

Buy  95  95,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3393  1,267,233.50 

Sell  95  95,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3393  1,267,233.50 

Sell  100  100,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2544  1,325,440.00 

Buy  100  100,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2600  1,326,000.00 

Buy  100  100,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3260  1,332,600.00 

Sell  100  100,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3260  1,332,600.00 

Sell  100  100,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3060  1,330,600.00 

Sell  100  100,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2538  1,325,380.00 

Buy  100  100,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3000  1,330,000.00 

Buy  100  100,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.1401  1,314,010.00 

Buy  100  100,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2528  1,325,280.00 

Sell  100  100,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2600  1,326,000.00 

Sell  100  100,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3476  1,334,760.00 

Buy  100  100,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2552  1,325,520.00 
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Sell  100  100,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2528  1,325,280.00 

Sell  100  100,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2860  1,328,600.00 

Buy  100  100,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2538  1,325,380.00 

Sell  100  100,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3416  1,334,160.00 

Sell  100  100,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3375  1,333,750.00 

Buy  100  100,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3416  1,334,160.00 

Sell  100  100,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2552  1,325,520.00 

Buy  100  100,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3407  1,334,070.00 

Buy  100  100,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3407  1,334,070.00 

Buy  100  100,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3407  1,334,070.00 

Buy  108  108,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.4120  1,448,496.00 

Sell  115  115,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.4179  1,543,058.50 

Sell  138  138,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3370  1,840,506.00 

Buy  150  150,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3500  2,002,500.00 

Sell  150  150,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3500  2,002,500.00 

Sell  174  174,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.4500  2,340,300.00 

Buy  174  174,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.4500  2,340,300.00 

Sell  200  200,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2856  2,657,120.00 

Sell  200  200,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3406  2,668,120.00 

Sell  200  200,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3420  2,668,400.00 

Buy  200  200,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3000  2,660,000.00 

Buy  200  200,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2926  2,658,520.00 

Sell  200  200,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2926  2,658,520.00 

Buy  200  200,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.1401  2,628,020.00 

Buy  200  200,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2970  2,659,400.00 

Buy  200  200,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3475  2,669,500.00 

Sell  200  200,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3000  2,660,000.00 

Sell  200  200,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2952  2,659,040.00 

Sell  200  200,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2970  2,659,400.00 

Sell  200  200,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3475  2,669,500.00 

Buy  200  200,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3420  2,668,400.00 

Buy  200  200,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3465  2,669,300.00 

Buy  200  200,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3406  2,668,120.00 

Sell  200  200,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3520  2,670,400.00 

Buy  200  200,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3520  2,670,400.00 

Buy  200  200,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3407  2,668,140.00 

Sell  225  225,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2860  2,989,350.00 

Buy  250  250,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2806  3,320,150.00 

Buy  250  250,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3113  3,327,825.00 

Buy  250  250,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3379  3,334,475.00 

Sell  250  250,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2535  3,313,375.00 

Sell  250  250,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2543  3,313,575.00 

Sell  250  250,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2806  3,320,150.00 

Buy  250  250,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2543  3,313,575.00 

Buy  250  250,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2535  3,313,375.00 
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Buy  270  270,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3653  3,608,631.00 

Sell  276  276,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.4179  3,703,340.40 

Buy  280  280,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3000  3,724,000.00 

Buy  300  300,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2745  3,982,350.00 

Sell  300  300,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2552  3,976,560.00 

Sell  400  400,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3113  5,324,520.00 

Buy  400  400,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3070  5,322,800.00 

Sell  450  450,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2954  5,982,930.00 

Buy  450  450,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2954  5,982,930.00 

Buy  500  500,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3041  6,652,050.00 

Sell  500  500,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3376  6,668,800.00 

Buy  500  500,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3305  6,665,250.00 

Buy  500  500,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3376  6,668,800.00 

Sell  500  500,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3305  6,665,250.00 

Sell  500  500,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3041  6,652,050.00 

Sell  500  500,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2535  6,626,750.00 

Sell  500  500,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3407  6,670,350.00 

Buy  500  500,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2500  6,625,000.00 

Sell  500  500,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3489  6,674,450.00 

Buy  647  647,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.4120  8,677,564.00 

Sell  675  675,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3370  9,002,475.00 

Buy  1,000  1,000,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2533  13,253,300.00 

Sell  1,000  1,000,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2301  13,230,100.00 

Sell  1,000  1,000,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2533  13,253,300.00 

Buy  1,000  1,000,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2449  13,244,900.00 

Sell  1,097  1,097,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2346  14,518,356.20 

Buy  1,098  1,098,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2346  14,531,590.80 

Buy  1,098  1,098,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2696  14,570,020.80 

Sell  1,300  1,300,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2748  17,257,240.00 

Sell  1,314  1,314,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.4179  17,631,120.60 

Buy  1,320  1,320,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3653  17,642,196.00 

Buy  1,464  1,464,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.4120  19,635,168.00 

Sell  1,671  1,671,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3370  22,286,127.00 

Buy  1,800  1,800,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3070  23,952,600.00 

Buy  1,800  1,800,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3070  23,952,600.00 

Sell  2,000  2,000,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2301  26,460,200.00 

Sell  2,000  2,000,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2550  26,510,000.00 

Sell  2,000  2,000,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3525  26,705,000.00 

Sell  2,000  2,000,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2440  26,488,000.00 

Buy  2,000  2,000,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2440  26,488,000.00 
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Sell  2,300  2,300,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.4120  30,847,600.00 

Buy  2,300  2,300,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.4120  30,847,600.00 

Sell  2,300  2,300,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.4120  30,847,600.00 

Buy  2,584  2,584,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3370  34,462,808.00 

Buy  3,000  3,000,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2401  39,720,300.00 

Sell  3,326  3,326,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.4179  44,627,935.40 

Buy  4,000  4,000,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2780  53,112,000.00 

Sell  4,000  4,000,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.2780  53,112,000.00 

Sell  4,000  4,000,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3070  53,228,000.00 

Sell  4,800  4,800,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3294  63,981,120.00 

Buy  4,828  4,828,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3350  64,381,380.00 

Sell  4,828  4,828,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3350  64,381,380.00 

Buy  6,560  6,560,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3653  87,676,368.00 

Sell  8,150  8,150,000.00 $ / R 19/06/2017   Foreign Exchange Future 1,000 13.3653  108,927,195.00 

Total $ / R Foreign Exchange Future  107,171  107,171,000.00 

 107,171  107,171,000.00 

Total Options

Total Futures  1,427,768,796.50 

 1,427,768,796.50 

$ / R MAXIJun 2017

Sell  1  100,000.00 $ / R MAXI 19/06/2017   Foreign Exchange Future 100,000 13.2841  1,328,410.00 

Buy  1  100,000.00 $ / R MAXI 19/06/2017   Foreign Exchange Future 100,000 13.2702  1,327,020.00 

Buy  1  100,000.00 $ / R MAXI 19/06/2017   Foreign Exchange Future 100,000 13.2841  1,328,410.00 

Sell  1  100,000.00 $ / R MAXI 19/06/2017   Foreign Exchange Future 100,000 13.2702  1,327,020.00 

Sell  10  1,000,000.00 $ / R MAXI 19/06/2017   Foreign Exchange Future 100,000 13.4481  13,448,100.00 

Buy  10  1,000,000.00 $ / R MAXI 19/06/2017   Foreign Exchange Future 100,000 13.4481  13,448,100.00 

Total $ / R MAXI Foreign Exchange Future  24  2,400,000.00 

 24  2,400,000.00 

Total Options

Total Futures  32,207,060.00 

 32,207,060.00 

£ / RJun 2017

Sell  3  3,000.00 £ / R 19/06/2017   Foreign Exchange Future 1,000 17.2901  51,870.30 

Buy  3  3,000.00 £ / R 19/06/2017   Foreign Exchange Future 1,000 17.2901  51,870.30 

Sell  8  8,000.00 £ / R 19/06/2017   Foreign Exchange Future 1,000 17.2217  137,773.60 

Buy  8  8,000.00 £ / R 19/06/2017   Foreign Exchange Future 1,000 17.2217  137,773.60 

Buy  13  13,000.00 £ / R 19/06/2017   Foreign Exchange Future 1,000 17.2350  224,055.00 

Sell  30  30,000.00 £ / R 19/06/2017   Foreign Exchange Future 1,000 17.2349  517,047.00 

Buy  30  30,000.00 £ / R 19/06/2017   Foreign Exchange Future 1,000 17.2349  517,047.00 

Buy  35  35,000.00 £ / R 19/06/2017   Foreign Exchange Future 1,000 17.2578  604,023.00 

Buy  40  40,000.00 £ / R 19/06/2017   Foreign Exchange Future 1,000 17.1120  684,480.00 

Sell  40  40,000.00 £ / R 19/06/2017   Foreign Exchange Future 1,000 17.1120  684,480.00 
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Buy  40  40,000.00 £ / R 19/06/2017   Foreign Exchange Future 1,000 17.1190  684,760.00 

Buy  43  43,000.00 £ / R 19/06/2017   Foreign Exchange Future 1,000 17.2578  742,085.40 

Buy  100  100,000.00 £ / R 19/06/2017   Foreign Exchange Future 1,000 17.0208  1,702,080.00 

Buy  107  107,000.00 £ / R 19/06/2017   Foreign Exchange Future 1,000 17.2578  1,846,584.60 

Buy  521  521,000.00 £ / R 19/06/2017   Foreign Exchange Future 1,000 17.2578  8,991,313.80 

Sell  1,000  1,000,000.00 £ / R 19/06/2017   Foreign Exchange Future 1,000 17.1108  17,110,800.00 

Buy  1,000  1,000,000.00 £ / R 19/06/2017   Foreign Exchange Future 1,000 17.1208  17,120,800.00 

Buy  1,293  1,293,000.00 £ / R 19/06/2017   Foreign Exchange Future 1,000 17.2578  22,314,335.40 

Sell  1,500  1,500,000.00 £ / R 19/06/2017   Foreign Exchange Future 1,000 17.1370  25,705,500.00 

Buy  1,500  1,500,000.00 £ / R 19/06/2017   Foreign Exchange Future 1,000 17.1370  25,705,500.00 

Sell  1,999  1,999,000.00 £ / R 19/06/2017   Foreign Exchange Future 1,000 17.2578  34,498,342.20 

Total £ / R Foreign Exchange Future  9,313  9,313,000.00 

 9,313  9,313,000.00 

Total Options

Total Futures  160,032,521.20 

 160,032,521.20 

€ / RJun 2017

Sell  7  7,000.00 € / R 19/06/2017   Foreign Exchange Future 1,000 14.5757  102,029.90 

Buy  7  7,000.00 € / R 19/06/2017   Foreign Exchange Future 1,000 14.5757  102,029.90 

Sell  8  8,000.00 € / R 19/06/2017   Foreign Exchange Future 1,000 14.6065  116,852.00 

Buy  8  8,000.00 € / R 19/06/2017   Foreign Exchange Future 1,000 14.5904  116,723.20 

Sell  8  8,000.00 € / R 19/06/2017   Foreign Exchange Future 1,000 14.5904  116,723.20 

Buy  8  8,000.00 € / R 19/06/2017   Foreign Exchange Future 1,000 14.6065  116,852.00 

Sell  10  10,000.00 € / R 19/06/2017   Foreign Exchange Future 1,000 14.5971  145,971.00 

Sell  10  10,000.00 € / R 19/06/2017   Foreign Exchange Future 1,000 14.6091  146,091.00 

Buy  10  10,000.00 € / R 19/06/2017   Foreign Exchange Future 1,000 14.5971  145,971.00 

Sell  15  15,000.00 € / R 19/06/2017   Foreign Exchange Future 1,000 14.5766  218,649.00 

Sell  15  15,000.00 € / R 19/06/2017   Foreign Exchange Future 1,000 14.5940  218,910.00 

Buy  20  20,000.00 € / R 19/06/2017   Foreign Exchange Future 1,000 14.6063  292,126.00 

Sell  20  20,000.00 € / R 19/06/2017   Foreign Exchange Future 1,000 14.6136  292,272.00 

Buy  20  20,000.00 € / R 19/06/2017   Foreign Exchange Future 1,000 14.5880  291,760.00 

Sell  28  28,000.00 € / R 19/06/2017   Foreign Exchange Future 1,000 14.6020  408,856.00 

Buy  28  28,000.00 € / R 19/06/2017   Foreign Exchange Future 1,000 14.6246  409,488.80 

Buy  28  28,000.00 € / R 19/06/2017   Foreign Exchange Future 1,000 14.6020  408,856.00 

Buy  30  30,000.00 € / R 19/06/2017   Foreign Exchange Future 1,000 14.5712  437,136.00 

Buy  60  60,000.00 € / R 19/06/2017   Foreign Exchange Future 1,000 14.5987  875,922.00 

Buy  70  70,000.00 € / R 19/06/2017   Foreign Exchange Future 1,000 14.5663  1,019,641.00 

Buy  70  70,000.00 € / R 19/06/2017   Foreign Exchange Future 1,000 14.5760  1,020,320.00 
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Sell  70  70,000.00 € / R 19/06/2017   Foreign Exchange Future 1,000 14.5563  1,018,941.00 

Sell  70  70,000.00 € / R 19/06/2017   Foreign Exchange Future 1,000 14.5760  1,020,320.00 

Buy  70  70,000.00 € / R 19/06/2017   Foreign Exchange Future 1,000 14.5563  1,018,941.00 

Buy  500  500,000.00 € / R 19/06/2017   Foreign Exchange Future 1,000 14.6201  7,310,050.00 

Sell  500  500,000.00 € / R 19/06/2017   Foreign Exchange Future 1,000 14.6201  7,310,050.00 

Sell  714  714,000.00 € / R 19/06/2017   Foreign Exchange Future 1,000 14.7200  10,510,080.00 

Buy  714  714,000.00 € / R 19/06/2017   Foreign Exchange Future 1,000 14.7200  10,510,080.00 

Buy  1,000  1,000,000.00 € / R 19/06/2017   Foreign Exchange Future 1,000 14.5950  14,595,000.00 

Sell  1,000  1,000,000.00 € / R 19/06/2017   Foreign Exchange Future 1,000 14.5950  14,595,000.00 

Buy  1,000  1,000,000.00 € / R 19/06/2017   Foreign Exchange Future 1,000 14.5502  14,550,200.00 

Total € / R Foreign Exchange Future  6,118  6,118,000.00 

 6,118  6,118,000.00 

Total Options

Total Futures  89,441,842.00 

 89,441,842.00 

AU$ / RJun 2017

Sell  101  101,000.00 AU$ / R 19/06/2017   Foreign Exchange Future 1,000 9.9020  1,000,102.00 

Buy  101  101,000.00 AU$ / R 19/06/2017   Foreign Exchange Future 1,000 9.9020  1,000,102.00 

Sell  500  500,000.00 AU$ / R 19/06/2017   Foreign Exchange Future 1,000 9.8954  4,947,700.00 

Buy  500  500,000.00 AU$ / R 19/06/2017   Foreign Exchange Future 1,000 9.8954  4,947,700.00 

Total AU$ / R Foreign Exchange Future  1,202  1,202,000.00 

 1,202  1,202,000.00 

Total Options

Total Futures  11,895,604.00 

 11,895,604.00 

NOK/RJun 2017

Buy  79  790,000.00 NOK/R 19/06/2017   Foreign Exchange Future 10,000 1.5661  1,237,219.00 

Buy  99  990,000.00 NOK/R 19/06/2017   Foreign Exchange Future 10,000 1.5661  1,550,439.00 

Buy  238  2,380,000.00 NOK/R 19/06/2017   Foreign Exchange Future 10,000 1.5661  3,727,318.00 

Buy  1,135  11,350,000.00 NOK/R 19/06/2017   Foreign Exchange Future 10,000 1.5661  17,775,235.00 

Buy  2,871  28,710,000.00 NOK/R 19/06/2017   Foreign Exchange Future 10,000 1.5661  44,962,731.00 

Sell  4,422  44,220,000.00 NOK/R 19/06/2017   Foreign Exchange Future 10,000 1.5661  69,252,942.00 

Total NOK/R Foreign Exchange Future  8,844  88,440,000.00 

 8,844  88,440,000.00 

Total Options

Total Futures  138,505,884.00 

 138,505,884.00 

$ / RJun 2017

Buy  1,065  1,065,000.00 $ / R 30/06/2017   Any day expiry 1,000 13.2933  14,157,364.50 

Sell  1,065  1,065,000.00 $ / R 30/06/2017   Any day expiry 1,000 13.2933  14,157,364.50 
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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  2,130  2,130,000.00 

 2,130  2,130,000.00 

Total Options

Total Futures  28,314,729.00 

 28,314,729.00 

$ / RJul 2017

Buy  1,080  1,080,000.00 $ / R 14/07/2017   Any day expiry 1,000 13.4126  14,485,608.00 

Sell  1,080  1,080,000.00 $ / R 14/07/2017   Any day expiry 1,000 13.4126  14,485,608.00 

Total $ / R Any day expiry  2,160  2,160,000.00 

 2,160  2,160,000.00 

Total Options

Total Futures  28,971,216.00 

 28,971,216.00 

$ / RSep 2017

Sell  1  1,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 13.5696  13,569.60 

Buy  1  1,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 13.5696  13,569.60 

Buy  5  5,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 13.5371  67,685.50 

Sell  5  5,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 13.5371  67,685.50 

Buy  8  8,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 13.5500  108,400.00 

Sell  8  8,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 13.5500  108,400.00 

Sell  9  9,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 13.4552  121,096.80 

Buy  9  9,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 13.4552  121,096.80 

Sell  10  10,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 13.4520  134,520.00 

Sell  10  10,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 13.4575  134,575.00 

Sell  10  10,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 13.4537  134,537.00 

Sell  10  10,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 13.4600  134,600.00 

Buy  10  10,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 13.4600  134,600.00 

Buy  10  10,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 13.4575  134,575.00 

Buy  10  10,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 13.4537  134,537.00 

Buy  10  10,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 13.4520  134,520.00 

Sell  18  18,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 13.4552  242,193.60 

Buy  18  18,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 13.4552  242,193.60 

Sell  20  20,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 13.4734  269,468.00 

Sell  20  20,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 13.5400  270,800.00 

Sell  20  20,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 13.5370  270,740.00 

Sell  20  20,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 13.5425  270,850.00 

Sell  20  20,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 13.4720  269,440.00 
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Sell  20  20,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 13.4675  269,350.00 

Sell  20  20,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 13.4675  269,350.00 

Buy  20  20,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 13.5425  270,850.00 

Buy  20  20,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 13.4675  269,350.00 

Buy  20  20,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 13.4734  269,468.00 

Buy  20  20,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 13.4720  269,440.00 

Buy  20  20,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 13.4675  269,350.00 

Buy  20  20,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 13.5400  270,800.00 

Buy  20  20,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 13.5370  270,740.00 

Buy  25  25,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 13.5500  338,750.00 

Sell  25  25,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 13.4700  336,750.00 

Sell  25  25,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 13.5108  337,770.00 

Sell  25  25,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 13.4621  336,552.50 

Sell  25  25,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 13.5500  338,750.00 

Buy  25  25,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 13.4621  336,552.50 

Sell  25  25,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 13.5350  338,375.00 

Sell  25  25,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 13.4650  336,625.00 

Sell  25  25,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 13.5475  338,687.50 

Sell  25  25,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 13.5450  338,625.00 

Buy  25  25,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 13.5108  337,770.00 

Buy  25  25,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 13.5450  338,625.00 

Buy  25  25,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 13.4700  336,750.00 

Buy  25  25,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 13.4650  336,625.00 

Buy  25  25,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 13.5350  338,375.00 

Buy  25  25,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 13.5475  338,687.50 

Sell  30  30,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 13.5425  406,275.00 

Sell  30  30,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 13.4792  404,376.00 

Buy  30  30,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 13.4792  404,376.00 

Buy  30  30,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 13.5425  406,275.00 

Sell  50  50,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 13.5000  675,000.00 

Sell  50  50,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 13.4600  673,000.00 

Sell  50  50,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 13.4727  673,635.00 

Buy  50  50,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 13.4727  673,635.00 

Buy  50  50,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 13.4600  673,000.00 

Buy  50  50,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 13.5000  675,000.00 

Sell  80  80,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 13.4496  1,075,968.00 

Buy  80  80,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 13.4496  1,075,968.00 

Sell  391  391,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 498.8400P  13.63  195,046,440.00 

Buy  391  391,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 498.8400P  13.63  195,046,440.00 

Buy  4,000  4,000,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 13.5025  54,010,000.00 

Sell  4,000  4,000,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 13.5025  54,010,000.00 
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Contract 

Size

Foreign ValueNumber of 

Contracts

Buy/

Sell

Call/ 

Put

StrikeContract Price Spot 

Rate

ZAR 

Converted 

Amount

Total $ / R Foreign Exchange Future  10,204  10,204,000.00 

 9,422  9,422,000.00 

Total Options

Total Futures

 782  782,000  390,092,880.00 

 127,203,129.00 

 517,296,009.00 

£ / RSep 2017

Buy  60  60,000.00 £ / R 18/09/2017   Foreign Exchange Future 1,000 17.5784  1,054,704.00 

Sell  60  60,000.00 £ / R 18/09/2017   Foreign Exchange Future 1,000 17.5784  1,054,704.00 

Total £ / R Foreign Exchange Future  120  120,000.00 

 120  120,000.00 

Total Options

Total Futures  2,109,408.00 

 2,109,408.00 

$ / RDec 2017

Buy  2  2,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.7364  27,472.80 

Buy  2  2,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.6946  27,389.20 

Sell  2  2,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.7364  27,472.80 

Sell  2  2,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.6946  27,389.20 

Buy  3  3,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.7895  41,368.50 

Sell  3  3,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.7895  41,368.50 

Buy  4  4,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.7364  54,945.60 

Sell  4  4,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.7364  54,945.60 

Buy  5  5,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.7895  68,947.50 

Sell  5  5,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.7895  68,947.50 

Buy  8  8,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.6946  109,556.80 

Sell  8  8,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.6946  109,556.80 

Sell  10  10,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.7191  137,191.00 

Buy  10  10,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.7191  137,191.00 

Sell  380  380,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.7515  5,225,570.00 

Sell  395  395,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 352.7800P  13.18  139,348,100.00 

Buy  395  395,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 352.7800P  13.18  139,348,100.00 

Sell  480  480,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 375.6700P  13.21  180,321,600.00 

Sell  3,400  3,400,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 375.6700P  13.21  1,277,278,000.00 

Sell  4,400  4,400,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 375.6700P  13.21  1,652,948,000.00 

Sell  4,500  4,500,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 375.6700P  13.21  1,690,515,000.00 

Sell  5,400  5,400,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.7605  74,306,700.00 

Buy  5,780  5,780,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.7655  79,564,590.00 
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Sell  5,780  5,780,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.7655  79,564,590.00 

Sell  6,600  6,600,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 375.6700P  13.21  2,479,422,000.00 

Sell  7,220  7,220,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 375.6700P  13.21  2,712,337,400.00 

Sell  7,400  7,400,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 375.6700P  13.21  2,779,958,000.00 

Buy  17,000  17,000,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 392.6200P  13.21  6,674,540,000.00 

Buy  17,000  17,000,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 386.7200P  13.21  6,574,240,000.00 

Buy  34,000  34,000,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 375.6700P  13.21  12,772,780,000.00 

Total $ / R Foreign Exchange Future  120,198  120,198,000.00 

 17,408  17,408,000.00 

Total Options

Total Futures

 102,790  102,790,000  39,073,036,200.00 

 239,595,192.80 

 39,312,631,392.80 

 531,476,000.00 Grand Total for Currency Future Detailed Turnover  449,504 

Total Options

Total Futures  163,932  245,904,000.00 

 285,572,000.00  285,572 

 50 124 288 112.50

 47 837 979 080.00

 2 286 309 032.50
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