
CURRENCY FUTURES AND OPTIONS DETAILED TURNOVER

DATE: 07/09/2017

CURRENCY DERIVATIVES

Contract 
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Contracts
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Call/ 

Put

StrikeContract Price Spot 

Rate

ZAR 

Converted 
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$ / RSep 2017

Sell  1  1,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8284  12,828.40 

Sell  1  1,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8325  12,832.50 

Buy  1  1,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8325  12,832.50 

Buy  1  1,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8284  12,828.40 

Buy  2  2,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8600  25,720.00 

Sell  2  2,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8351  25,670.20 

Sell  2  2,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8426  25,685.20 

Buy  2  2,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8200  25,640.00 

Buy  2  2,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8351  25,670.20 

Buy  2  2,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8426  25,685.20 

Sell  2  2,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8200  25,640.00 

Buy  3  3,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 98.3366C  12.85  295,009.80 

Buy  3  3,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 98.3366C  12.85  295,009.80 

Sell  4  4,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8426  51,370.40 
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Buy  4  4,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8426  51,370.40 

Buy  4  4,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8600  51,440.00 

Buy  4  4,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 98.3366C  12.85  393,346.40 

Sell  5  5,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8458  64,229.00 

Sell  5  5,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8497  64,248.50 

Buy  5  5,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8497  64,248.50 

Buy  5  5,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8440  64,220.00 

Buy  5  5,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8458  64,229.00 

Sell  5  5,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8440  64,220.00 

Buy  5  5,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 98.3366C  12.85  491,683.00 

Sell  6  6,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8700  77,220.00 

Buy  6  6,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8700  77,220.00 

Buy  8  8,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8270  102,616.00 

Sell  8  8,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8419  102,735.20 

Buy  8  8,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8419  102,735.20 

Sell  8  8,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8270  102,616.00 

Sell  10  10,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8204  128,204.00 

Buy  10  10,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8204  128,204.00 

Buy  10  10,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8186  128,186.00 

Sell  10  10,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8186  128,186.00 

Buy  10  10,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8162  128,162.00 

Sell  15  15,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8218  192,327.00 

Buy  15  15,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8218  192,327.00 

Buy  15  15,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8218  192,327.00 

Sell  15  15,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8218  192,327.00 

Buy  15  15,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8685  193,027.50 

Buy  15  15,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8162  192,243.00 

Sell  15  15,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8685  193,027.50 

Sell  16  16,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8448  205,516.80 

Buy  16  16,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8448  205,516.80 

Sell  20  20,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8200  256,400.00 

Sell  20  20,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8355  256,710.00 

Buy  20  20,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8355  256,710.00 

Buy  20  20,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8162  256,324.00 

Buy  20  20,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8200  256,400.00 

Sell  24  24,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8647  308,752.80 

Buy  24  24,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8647  308,752.80 

Buy  25  25,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8513  321,282.50 

Buy  25  25,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.7928  319,820.00 

Buy  25  25,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8608  321,520.00 

Sell  25  25,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8608  321,520.00 

Buy  25  25,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8162  320,405.00 

Sell  25  25,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8513  321,282.50 

Sell  25  25,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.7928  319,820.00 

Sell  29  29,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8436  372,464.40 
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Buy  29  29,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8436  372,464.40 

Sell  30  30,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8650  385,950.00 

Sell  30  30,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8341  385,023.00 

Buy  30  30,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8450  385,350.00 

Sell  30  30,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.7872  383,616.00 

Buy  30  30,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8650  385,950.00 

Buy  30  30,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8341  385,023.00 

Sell  30  30,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8215  384,645.00 

Buy  30  30,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.7872  383,616.00 

Buy  30  30,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8215  384,645.00 

Sell  30  30,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8450  385,350.00 

Buy  35  35,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 98.3366C  12.85  3,441,781.00 

Buy  36  36,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8600  462,960.00 

Buy  40  40,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8162  512,648.00 

Buy  50  50,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8280  641,400.00 

Sell  50  50,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8326  641,630.00 

Sell  50  50,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8280  641,400.00 

Buy  50  50,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8280  641,400.00 

Buy  50  50,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8326  641,630.00 

Sell  50  50,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8665  643,325.00 

Buy  50  50,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8665  643,325.00 

Sell  50  50,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8280  641,400.00 

Buy  55  55,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8162  704,891.00 

Buy  58  58,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8700  746,460.00 

Sell  58  58,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8700  746,460.00 

Buy  60  60,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8162  768,972.00 

Buy  64  64,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8276  820,966.40 

Sell  70  70,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8150  897,050.00 

Buy  70  70,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8150  897,050.00 

Buy  76  76,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8137  973,841.20 

Sell  76  76,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8137  973,841.20 

Sell  84  84,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8085  1,075,914.00 

Buy  84  84,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8085  1,075,914.00 

Buy  85  85,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8162  1,089,377.00 

Buy  90  90,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8500  1,156,500.00 

Sell  90  90,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8500  1,156,500.00 

Buy  90  90,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8162  1,153,458.00 

Buy  98  98,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8276  1,257,104.80 

Buy  100  100,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8500  1,285,000.00 

Buy  100  100,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8550  1,285,500.00 
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Buy  100  100,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8500  1,285,000.00 

Sell  100  100,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8197  1,281,970.00 

Buy  100  100,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8058  1,280,580.00 

Sell  100  100,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8058  1,280,580.00 

Buy  100  100,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8450  1,284,500.00 

Sell  100  100,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8250  1,282,500.00 

Buy  100  100,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8600  1,286,000.00 

Buy  100  100,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8700  1,287,000.00 

Sell  100  100,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8450  1,284,500.00 

Buy  100  100,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8604  1,286,040.00 

Buy  100  100,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8498  1,284,980.00 

Buy  100  100,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8500  1,285,000.00 

Buy  100  100,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8539  1,285,390.00 

Buy  100  100,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8444  1,284,440.00 

Buy  100  100,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 98.3366C  12.85  9,833,660.00 

Buy  130  130,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8276  1,667,588.00 

Sell  150  150,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8502  1,927,530.00 

Buy  150  150,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8502  1,927,530.00 

Sell  188  188,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.7871  2,403,974.80 

Buy  188  188,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.7871  2,403,974.80 

Sell  194  194,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8276  2,488,554.40 

Sell  200  200,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8000  2,560,000.00 

Sell  200  200,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8218  2,564,360.00 

Buy  200  200,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 98.3366C  12.85  19,667,320.00 

Buy  232  232,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8276  2,976,003.20 

Sell  250  250,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8550  3,213,750.00 

Buy  250  250,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8550  3,213,750.00 

Sell  300  300,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8000  3,840,000.00 

Sell  300  300,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8600  3,858,000.00 

Buy  300  300,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8000  3,840,000.00 

Sell  300  300,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8200  3,846,000.00 

Buy  300  300,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8085  3,842,550.00 

Buy  300  300,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8200  3,846,000.00 

Buy  300  300,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8600  3,858,000.00 

Sell  300  300,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8085  3,842,550.00 

Sell  350  350,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 98.3366C  12.85  34,417,810.00 

Sell  400  400,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8162  5,126,480.00 

Buy  400  400,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8507  5,140,280.00 

Sell  400  400,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8507  5,140,280.00 

Sell  500  500,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8482  6,424,100.00 

Sell  500  500,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8348  6,417,400.00 

Sell  500  500,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8261  6,413,050.00 

Sell  500  500,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8271  6,413,550.00 

Sell  500  500,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8010  6,400,500.00 

Buy  500  500,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8600  6,430,000.00 
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Buy  500  500,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8660  6,433,000.00 

Buy  500  500,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8010  6,400,500.00 

Sell  500  500,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8660  6,433,000.00 

Buy  500  500,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8537  6,426,850.00 

Sell  500  500,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8450  6,422,500.00 

Sell  500  500,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8360  6,418,000.00 

Buy  500  500,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8271  6,413,550.00 

Buy  500  500,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8610  6,430,500.00 

Sell  500  500,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8600  6,430,000.00 

Buy  500  500,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8515  6,425,750.00 

Buy  500  500,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8501  6,425,050.00 

Buy  500  500,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8501  6,425,050.00 

Sell  500  500,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8300  6,415,000.00 

Buy  500  500,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.6995  6,349,750.00 

Sell  500  500,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8610  6,430,500.00 

Sell  500  500,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8537  6,426,850.00 

Sell  500  500,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8516  6,425,800.00 

Sell  500  500,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8515  6,425,750.00 

Sell  500  500,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8502  6,425,100.00 

Sell  500  500,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8502  6,425,100.00 

Sell  500  500,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8501  6,425,050.00 

Sell  500  500,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8508  6,425,400.00 

Sell  500  500,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8501  6,425,050.00 

Sell  500  500,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.6995  6,349,750.00 

Buy  500  500,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8502  6,425,100.00 

Buy  500  500,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8516  6,425,800.00 

Buy  500  500,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8502  6,425,100.00 

Buy  500  500,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8508  6,425,400.00 

Buy  500  500,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8248  6,412,400.00 

Buy  500  500,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8261  6,413,050.00 

Buy  500  500,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8353  6,417,650.00 

Buy  500  500,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8306  6,415,300.00 

Buy  1,000  1,000,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8255  12,825,500.00 

Buy  1,000  1,000,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8755  12,875,500.00 

Buy  1,000  1,000,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.7755  12,775,500.00 

Sell  1,000  1,000,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8755  12,875,500.00 

Sell  1,000  1,000,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.7755  12,775,500.00 

Sell  1,000  1,000,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8255  12,825,500.00 

Buy  1,784  1,784,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8585  22,939,564.00 

Sell  2,000  2,000,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8090  25,618,000.00 
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Buy  2,000  2,000,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.7985  25,597,000.00 

Sell  2,500  2,500,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8401  32,100,250.00 

Buy  2,676  2,676,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8276  34,326,657.60 

Sell  3,000  3,000,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8227  38,468,100.00 

Sell  3,006  3,006,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8276  38,559,765.60 

Buy  5,000  5,000,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8185  64,092,500.00 

Sell  7,000  7,000,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8077  89,653,900.00 

Buy  7,000  7,000,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8077  89,653,900.00 

Sell  8,500  8,500,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8235  108,999,750.00 

Buy  8,500  8,500,000.00 $ / R 18/09/2017   Foreign Exchange Future 1,000 12.8235  108,999,750.00 

Total $ / R Foreign Exchange Future  88,654  88,654,000.00 

 87,954  87,954,000.00 

Total Options

Total Futures

 700  700,000  68,835,620.00 

 1,128,010,068.80 

 1,196,845,688.80 

$ / R MAXISep 2017

Sell  1  100,000.00 $ / R MAXI 18/09/2017   Foreign Exchange Future 100,000 12.8673  1,286,730.00 

Buy  1  100,000.00 $ / R MAXI 18/09/2017   Foreign Exchange Future 100,000 12.8673  1,286,730.00 

Sell  2  200,000.00 $ / R MAXI 18/09/2017   Foreign Exchange Future 100,000 12.8110  2,562,200.00 

Sell  2  200,000.00 $ / R MAXI 18/09/2017   Foreign Exchange Future 100,000 12.8010  2,560,200.00 

Buy  2  200,000.00 $ / R MAXI 18/09/2017   Foreign Exchange Future 100,000 12.8110  2,562,200.00 

Buy  2  200,000.00 $ / R MAXI 18/09/2017   Foreign Exchange Future 100,000 12.8010  2,560,200.00 

Sell  5  500,000.00 $ / R MAXI 18/09/2017   Foreign Exchange Future 100,000 12.8226  6,411,300.00 

Buy  5  500,000.00 $ / R MAXI 18/09/2017   Foreign Exchange Future 100,000 12.8316  6,415,800.00 

Sell  5  500,000.00 $ / R MAXI 18/09/2017   Foreign Exchange Future 100,000 12.8316  6,415,800.00 

Buy  5  500,000.00 $ / R MAXI 18/09/2017   Foreign Exchange Future 100,000 12.8226  6,411,300.00 

Total $ / R MAXI Foreign Exchange Future  30  3,000,000.00 

 30  3,000,000.00 

Total Options

Total Futures  38,472,460.00 

 38,472,460.00 

£ / RSep 2017

Buy  3  3,000.00 £ / R 18/09/2017   Foreign Exchange Future 1,000 16.7227  50,168.10 

Sell  3  3,000.00 £ / R 18/09/2017   Foreign Exchange Future 1,000 16.7227  50,168.10 

Sell  16  16,000.00 £ / R 18/09/2017   Foreign Exchange Future 1,000 16.8100  268,960.00 

Buy  25  25,000.00 £ / R 18/09/2017   Foreign Exchange Future 1,000 16.8359  420,897.50 

Sell  25  25,000.00 £ / R 18/09/2017   Foreign Exchange Future 1,000 16.8359  420,897.50 

Sell  60  60,000.00 £ / R 18/09/2017   Foreign Exchange Future 1,000 16.7162  1,002,972.00 

Buy  60  60,000.00 £ / R 18/09/2017   Foreign Exchange Future 1,000 16.7162  1,002,972.00 

Sell  112  112,000.00 £ / R 18/09/2017   Foreign Exchange Future 1,000 16.8100  1,882,720.00 

Sell  168  168,000.00 £ / R 18/09/2017   Foreign Exchange Future 1,000 16.8100  2,824,080.00 

Sell  250  250,000.00 £ / R 18/09/2017   Foreign Exchange Future 1,000 16.6989  4,174,725.00 
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Sell  250  250,000.00 £ / R 18/09/2017   Foreign Exchange Future 1,000 16.7293  4,182,325.00 

Buy  250  250,000.00 £ / R 18/09/2017   Foreign Exchange Future 1,000 16.6989  4,174,725.00 

Buy  250  250,000.00 £ / R 18/09/2017   Foreign Exchange Future 1,000 16.7293  4,182,325.00 

Buy  296  296,000.00 £ / R 18/09/2017   Foreign Exchange Future 1,000 16.8100  4,975,760.00 

Buy  1,500  1,500,000.00 £ / R 18/09/2017   Foreign Exchange Future 1,000 16.7102  25,065,300.00 

Sell  1,500  1,500,000.00 £ / R 18/09/2017   Foreign Exchange Future 1,000 16.7102  25,065,300.00 

Total £ / R Foreign Exchange Future  4,768  4,768,000.00 

 4,768  4,768,000.00 

Total Options

Total Futures  79,744,295.20 

 79,744,295.20 

€ / RSep 2017

Sell  3  3,000.00 € / R 18/09/2017   Foreign Exchange Future 1,000 15.3432  46,029.60 

Buy  3  3,000.00 € / R 18/09/2017   Foreign Exchange Future 1,000 15.3432  46,029.60 

Buy  5  5,000.00 € / R 18/09/2017   Foreign Exchange Future 1,000 15.4058  77,029.00 

Sell  5  5,000.00 € / R 18/09/2017   Foreign Exchange Future 1,000 15.4058  77,029.00 

Buy  10  10,000.00 € / R 18/09/2017   Foreign Exchange Future 1,000 15.4005  154,005.00 

Sell  20  20,000.00 € / R 18/09/2017   Foreign Exchange Future 1,000 15.4560  309,120.00 

Buy  20  20,000.00 € / R 18/09/2017   Foreign Exchange Future 1,000 15.4560  309,120.00 

Buy  20  20,000.00 € / R 18/09/2017   Foreign Exchange Future 1,000 15.3835  307,670.00 

Sell  20  20,000.00 € / R 18/09/2017   Foreign Exchange Future 1,000 15.3835  307,670.00 

Sell  37  37,000.00 € / R 18/09/2017   Foreign Exchange Future 1,000 15.3545  568,116.50 

Buy  37  37,000.00 € / R 18/09/2017   Foreign Exchange Future 1,000 15.3545  568,116.50 

Buy  45  45,000.00 € / R 18/09/2017   Foreign Exchange Future 1,000 15.4006  693,027.00 

Buy  50  50,000.00 € / R 18/09/2017   Foreign Exchange Future 1,000 15.3680  768,400.00 

Buy  50  50,000.00 € / R 18/09/2017   Foreign Exchange Future 1,000 15.4100  770,500.00 

Buy  50  50,000.00 € / R 18/09/2017   Foreign Exchange Future 1,000 15.4033  770,165.00 

Buy  50  50,000.00 € / R 18/09/2017   Foreign Exchange Future 1,000 15.4100  770,500.00 

Buy  50  50,000.00 € / R 18/09/2017   Foreign Exchange Future 1,000 15.4038  770,190.00 

Buy  50  50,000.00 € / R 18/09/2017   Foreign Exchange Future 1,000 15.4046  770,230.00 

Buy  50  50,000.00 € / R 18/09/2017   Foreign Exchange Future 1,000 15.4032  770,160.00 

Buy  50  50,000.00 € / R 18/09/2017   Foreign Exchange Future 1,000 15.4048  770,240.00 

Buy  150  150,000.00 € / R 18/09/2017   Foreign Exchange Future 1,000 15.3680  2,305,200.00 

Buy  195  195,000.00 € / R 18/09/2017   Foreign Exchange Future 1,000 15.4039  3,003,760.50 

Buy  200  200,000.00 € / R 18/09/2017   Foreign Exchange Future 1,000 15.2687  3,053,740.00 

Sell  250  250,000.00 € / R 18/09/2017   Foreign Exchange Future 1,000 15.4536  3,863,400.00 

Sell  250  250,000.00 € / R 18/09/2017   Foreign Exchange Future 1,000 15.2842  3,821,050.00 

Sell  250  250,000.00 € / R 18/09/2017   Foreign Exchange Future 1,000 15.3950  3,848,750.00 

Page 7 of 16 2017/09/07, 06:26:45PM



Buy  250  250,000.00 € / R 18/09/2017   Foreign Exchange Future 1,000 15.3800  3,845,000.00 

Sell  250  250,000.00 € / R 18/09/2017   Foreign Exchange Future 1,000 15.4429  3,860,725.00 

Buy  250  250,000.00 € / R 18/09/2017   Foreign Exchange Future 1,000 15.3611  3,840,275.00 

Buy  250  250,000.00 € / R 18/09/2017   Foreign Exchange Future 1,000 15.3579  3,839,475.00 

Sell  250  250,000.00 € / R 18/09/2017   Foreign Exchange Future 1,000 15.4513  3,862,825.00 

Sell  250  250,000.00 € / R 18/09/2017   Foreign Exchange Future 1,000 15.3675  3,841,875.00 

Sell  250  250,000.00 € / R 18/09/2017   Foreign Exchange Future 1,000 15.3677  3,841,925.00 

Sell  250  250,000.00 € / R 18/09/2017   Foreign Exchange Future 1,000 15.3697  3,842,425.00 

Sell  250  250,000.00 € / R 18/09/2017   Foreign Exchange Future 1,000 15.3700  3,842,500.00 

Buy  250  250,000.00 € / R 18/09/2017   Foreign Exchange Future 1,000 15.4513  3,862,825.00 

Buy  250  250,000.00 € / R 18/09/2017   Foreign Exchange Future 1,000 15.4429  3,860,725.00 

Buy  250  250,000.00 € / R 18/09/2017   Foreign Exchange Future 1,000 15.4594  3,864,850.00 

Buy  250  250,000.00 € / R 18/09/2017   Foreign Exchange Future 1,000 15.4536  3,863,400.00 

Buy  250  250,000.00 € / R 18/09/2017   Foreign Exchange Future 1,000 15.2842  3,821,050.00 

Buy  250  250,000.00 € / R 18/09/2017   Foreign Exchange Future 1,000 15.3694  3,842,350.00 

Sell  250  250,000.00 € / R 18/09/2017   Foreign Exchange Future 1,000 15.3933  3,848,325.00 

Sell  250  250,000.00 € / R 18/09/2017   Foreign Exchange Future 1,000 15.3986  3,849,650.00 

Sell  250  250,000.00 € / R 18/09/2017   Foreign Exchange Future 1,000 15.4594  3,864,850.00 

Buy  250  250,000.00 € / R 18/09/2017   Foreign Exchange Future 1,000 15.3561  3,839,025.00 

Sell  250  250,000.00 € / R 18/09/2017   Foreign Exchange Future 1,000 15.3684  3,842,100.00 

Sell  250  250,000.00 € / R 18/09/2017   Foreign Exchange Future 1,000 15.3683  3,842,075.00 

Sell  400  400,000.00 € / R 18/09/2017   Foreign Exchange Future 1,000 15.3183  6,127,320.00 

Buy  400  400,000.00 € / R 18/09/2017   Foreign Exchange Future 1,000 15.3996  6,159,840.00 

Sell  2,250  2,250,000.00 € / R 18/09/2017   Foreign Exchange Future 1,000 15.3815  34,608,375.00 

Total € / R Foreign Exchange Future  10,220  10,220,000.00 

 10,220  10,220,000.00 

Total Options

Total Futures  157,233,032.70 

 157,233,032.70 

AU$ / RSep 2017

Buy  250  250,000.00 AU$ / R 18/09/2017   Foreign Exchange Future 1,000 10.2348  2,558,700.00 

Sell  250  250,000.00 AU$ / R 18/09/2017   Foreign Exchange Future 1,000 10.2277  2,556,925.00 

Buy  250  250,000.00 AU$ / R 18/09/2017   Foreign Exchange Future 1,000 10.2819  2,570,475.00 

Sell  250  250,000.00 AU$ / R 18/09/2017   Foreign Exchange Future 1,000 10.2348  2,558,700.00 

Buy  250  250,000.00 AU$ / R 18/09/2017   Foreign Exchange Future 1,000 10.2277  2,556,925.00 

Sell  250  250,000.00 AU$ / R 18/09/2017   Foreign Exchange Future 1,000 10.2819  2,570,475.00 

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

 1,500  1,500,000.00 

Total Options

Total Futures  15,372,200.00 

 15,372,200.00 

CHF / RSep 2017

Page 8 of 16 2017/09/07, 06:26:45PM



Contract 

Size

Foreign ValueNumber of 

Contracts

Buy/

Sell

Call/ 

Put

StrikeContract Price Spot 

Rate

ZAR 

Converted 

Amount

Sell  50  50,000.00 CHF / R 18/09/2017   Foreign Exchange Future 1,000 13.4652  673,260.00 

Buy  50  50,000.00 CHF / R 18/09/2017   Foreign Exchange Future 1,000 13.4652  673,260.00 

Sell  100  100,000.00 CHF / R 18/09/2017   Foreign Exchange Future 1,000 13.4661  1,346,610.00 

Sell  100  100,000.00 CHF / R 18/09/2017   Foreign Exchange Future 1,000 13.4652  1,346,520.00 

Buy  100  100,000.00 CHF / R 18/09/2017   Foreign Exchange Future 1,000 13.4661  1,346,610.00 

Buy  100  100,000.00 CHF / R 18/09/2017   Foreign Exchange Future 1,000 13.4652  1,346,520.00 

Total CHF / R Foreign Exchange Future  500  500,000.00 

 500  500,000.00 

Total Options

Total Futures  6,732,780.00 

 6,732,780.00 

QUANTO € / $Sep 2017

Sell  2,560  25,600,000.00 QUANTO € / $ 18/09/2017   Foreign Exchange Future 10,000 1.2057  30,865,920.00 

Sell  2,560  25,600,000.00 QUANTO € / $ 18/09/2017   Foreign Exchange Future 10,000 1.2057  30,865,920.00 

Buy  5,120  51,200,000.00 QUANTO € / $ 18/09/2017   Foreign Exchange Future 10,000 1.2057  61,731,840.00 

Total QUANTO € / $ Foreign Exchange Future  10,240  102,400,000.00 

 10,240  102,400,000.00 

Total Options

Total Futures  123,463,680.00 

 123,463,680.00 

$ / RDec 2017

Buy  1  1,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0562  13,056.20 

Sell  1  1,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0562  13,056.20 

Sell  2  2,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0220  26,044.00 

Sell  2  2,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 12.9905  25,981.00 

Sell  2  2,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0088  26,017.60 

Buy  2  2,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0220  26,044.00 

Sell  2  2,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0360  26,072.00 

Sell  2  2,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0242  26,048.40 

Sell  2  2,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 12.9668  25,933.60 

Buy  2  2,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0242  26,048.40 

Buy  2  2,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0360  26,072.00 

Sell  5  5,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0000  65,000.00 

Sell  5  5,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 12.9801  64,900.50 

Buy  5  5,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0000  65,000.00 

Buy  5  5,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 12.9987  64,993.50 

Buy  5  5,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 12.9987  64,993.50 
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Sell  5  5,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 12.9987  64,993.50 

Sell  5  5,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 12.9987  64,993.50 

Buy  5  5,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0350  65,175.00 

Sell  5  5,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0350  65,175.00 

Buy  5  5,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 12.9801  64,900.50 

Buy  6  6,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 12.9887  77,932.20 

Sell  7  7,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0300  91,210.00 

Sell  10  10,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0023  130,023.00 

Sell  10  10,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0000  130,000.00 

Sell  10  10,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0070  130,070.00 

Buy  10  10,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0000  130,000.00 

Buy  10  10,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0300  130,300.00 

Sell  10  10,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0300  130,300.00 

Sell  10  10,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0303  130,303.00 

Sell  10  10,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 12.9944  129,944.00 

Sell  10  10,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0052  130,052.00 

Sell  10  10,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0267  130,267.00 

Buy  10  10,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0070  130,070.00 

Buy  10  10,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 12.9944  129,944.00 

Buy  10  10,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0052  130,052.00 

Buy  10  10,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0023  130,023.00 

Buy  10  10,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0303  130,303.00 

Buy  10  10,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0267  130,267.00 

Sell  10  10,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0200  130,200.00 

Buy  10  10,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0200  130,200.00 

Sell  15  15,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0125  195,187.50 

Sell  15  15,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 12.9995  194,992.50 

Buy  15  15,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 12.9995  194,992.50 

Buy  15  15,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0125  195,187.50 

Sell  18  18,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0471  234,847.80 

Buy  18  18,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0471  234,847.80 

Sell  20  20,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 12.9900  259,800.00 

Buy  20  20,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 12.9860  259,720.00 

Buy  20  20,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0331  260,662.00 

Sell  20  20,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0331  260,662.00 

Sell  20  20,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 12.9860  259,720.00 

Buy  20  20,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 12.9900  259,800.00 

Sell  23  23,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0300  299,690.00 

Sell  25  25,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0125  325,312.50 

Buy  25  25,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0125  325,312.50 

Buy  26  26,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0114  338,296.40 

Buy  30  30,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0114  390,342.00 

Buy  30  30,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0300  390,900.00 

Buy  30  30,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 12.9870  389,610.00 

Sell  30  30,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 12.9870  389,610.00 
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Sell  33  33,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0406  430,339.80 

Buy  33  33,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0406  430,339.80 

Sell  40  40,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0355  521,420.00 

Buy  40  40,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0355  521,420.00 

Sell  50  50,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 12.9810  649,050.00 

Sell  50  50,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0225  651,125.00 

Sell  50  50,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0175  650,875.00 

Buy  50  50,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0286  651,430.00 

Sell  50  50,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0286  651,430.00 

Sell  50  50,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 12.9829  649,145.00 

Buy  50  50,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0225  651,125.00 

Buy  50  50,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0175  650,875.00 

Buy  50  50,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 12.9810  649,050.00 

Sell  70  70,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0000  910,000.00 

Buy  70  70,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0000  910,000.00 

Sell  85  85,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 12.9995  1,104,957.50 

Buy  85  85,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 12.9995  1,104,957.50 

Buy  90  90,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 12.9940  1,169,460.00 

Sell  90  90,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 12.9940  1,169,460.00 

Sell  100  100,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0372  1,303,720.00 

Sell  100  100,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 12.9885  1,298,850.00 

Sell  100  100,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 12.9843  1,298,430.00 

Buy  100  100,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0372  1,303,720.00 

Buy  100  100,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 12.9843  1,298,430.00 

Buy  104  104,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0270  1,354,808.00 

Sell  104  104,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0270  1,354,808.00 

Buy  110  110,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0206  1,432,266.00 

Sell  110  110,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0206  1,432,266.00 

Buy  115  115,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0114  1,496,311.00 

Sell  150  150,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 12.9829  1,947,435.00 

Sell  200  200,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0423  2,608,460.00 

Buy  200  200,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 12.9829  2,596,580.00 

Buy  200  200,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0423  2,608,460.00 

Buy  219  219,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0114  2,849,496.60 

Buy  223  223,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0114  2,901,542.20 

Buy  230  230,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0418  2,999,614.00 

Sell  230  230,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0418  2,999,614.00 

Sell  231  231,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0105  3,005,425.50 

Buy  231  231,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0105  3,005,425.50 

Sell  250  250,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 12.9810  3,245,250.00 
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Buy  250  250,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 12.9810  3,245,250.00 

Buy  500  500,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0118  6,505,900.00 

Buy  500  500,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0294  6,514,700.00 

Buy  549  549,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0114  7,143,258.60 

Buy  960  960,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0000  12,480,000.00 

Sell  960  960,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0000  12,480,000.00 

Buy  1,000  1,000,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0576  13,057,600.00 

Buy  1,000  1,000,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0499  13,049,900.00 

Buy  1,000  1,000,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0037  13,003,700.00 

Sell  1,000  1,000,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0576  13,057,600.00 

Sell  1,000  1,000,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0283  13,028,300.00 

Sell  1,000  1,000,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0576  13,057,600.00 

Buy  1,179  1,179,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0114  15,340,440.60 

Buy  1,500  1,500,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0118  19,517,700.00 

Buy  1,784  1,784,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0550  23,290,120.00 

Sell  1,784  1,784,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0400  23,263,360.00 

Sell  1,784  1,784,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0550  23,290,120.00 

Buy  2,000  2,000,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0430  26,086,000.00 

Buy  2,000  2,000,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0306  26,061,200.00 

Buy  2,000  2,000,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 12.9989  25,997,800.00 

Sell  2,500  2,500,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0050  32,512,500.00 

Buy  2,608  2,608,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0350  33,995,280.00 

Sell  2,608  2,608,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0350  33,995,280.00 

Buy  3,022  3,022,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0114  39,320,450.80 

Sell  4,000  4,000,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 331.1700C  13.20  1,324,680,000.00 

Buy  4,000  4,000,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 184.0400C  13.60  736,160,000.00 

Sell  4,000  4,000,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 184.0400C  13.60  736,160,000.00 

Buy  4,000  4,000,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 331.1700C  13.20  1,324,680,000.00 

Buy  4,000  4,000,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 79.1100P  12.00  316,440,000.00 

Sell  4,000  4,000,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 79.1100P  12.00  316,440,000.00 

Sell  5,363  5,363,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0114  69,780,138.20 

Sell  6,000  6,000,000.00 $ / R 18/12/2017   Foreign Exchange Future 1,000 13.0230  78,138,000.00 

Total $ / R Foreign Exchange Future  75,042  75,042,000.00 

 51,042  51,042,000.00 

Total Options

Total Futures

 24,000  24,000,000  4,754,560,000.00 

 664,761,021.20 

 5,419,321,021.20 

$ / R MAXIDec 2017

Sell  1  100,000.00 $ / R MAXI 18/12/2017   Foreign Exchange Future 100,000 12.9810  1,298,100.00 

Buy  1  100,000.00 $ / R MAXI 18/12/2017   Foreign Exchange Future 100,000 12.9810  1,298,100.00 

Buy  5  500,000.00 $ / R MAXI 18/12/2017   Foreign Exchange Future 100,000 12.9870  6,493,500.00 

Sell  5  500,000.00 $ / R MAXI 18/12/2017   Foreign Exchange Future 100,000 12.9870  6,493,500.00 
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Contracts
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Put

StrikeContract Price Spot 
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ZAR 

Converted 
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Total $ / R MAXI Foreign Exchange Future  12  1,200,000.00 

 12  1,200,000.00 

Total Options

Total Futures  15,583,200.00 

 15,583,200.00 

£ / RDec 2017

Sell  1  1,000.00 £ / R 18/12/2017   Foreign Exchange Future 1,000 16.9800  16,980.00 

Buy  1  1,000.00 £ / R 18/12/2017   Foreign Exchange Future 1,000 16.9800  16,980.00 

Sell  4  4,000.00 £ / R 18/12/2017   Foreign Exchange Future 1,000 16.9999  67,999.60 

Buy  4  4,000.00 £ / R 18/12/2017   Foreign Exchange Future 1,000 16.9999  67,999.60 

Sell  40  40,000.00 £ / R 18/12/2017   Foreign Exchange Future 1,000 17.0012  680,048.00 

Buy  40  40,000.00 £ / R 18/12/2017   Foreign Exchange Future 1,000 17.0012  680,048.00 

Sell  100  100,000.00 £ / R 18/12/2017   Foreign Exchange Future 1,000 16.9831  1,698,310.00 

Buy  100  100,000.00 £ / R 18/12/2017   Foreign Exchange Future 1,000 16.9831  1,698,310.00 

Total £ / R Foreign Exchange Future  290  290,000.00 

 290  290,000.00 

Total Options

Total Futures  4,926,675.20 

 4,926,675.20 

€ / RDec 2017

Buy  5  5,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 15.6837  78,418.50 

Buy  5  5,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 15.6927  78,463.50 

Sell  5  5,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 15.6927  78,463.50 

Sell  5  5,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 15.6837  78,418.50 

Buy  8  8,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 15.7679  126,143.20 

Sell  8  8,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 15.7679  126,143.20 

Buy  10  10,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 15.5845  155,845.00 

Sell  10  10,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 15.5845  155,845.00 

Sell  14  14,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 15.6353  218,894.20 

Buy  14  14,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 15.6353  218,894.20 

Sell  42  42,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 15.6823  658,656.60 

Buy  42  42,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 15.6823  658,656.60 

Buy  42  42,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 15.6305  656,481.00 

Sell  42  42,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 15.6305  656,481.00 

Sell  100  100,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 15.5740  1,557,400.00 

Sell  100  100,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 15.7355  1,573,550.00 

Buy  100  100,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 15.5740  1,557,400.00 
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Buy  100  100,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 15.7355  1,573,550.00 

Sell  108  108,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 15.7055  1,696,194.00 

Buy  108  108,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 15.7055  1,696,194.00 

Buy  245  245,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 15.6937  3,844,956.50 

Sell  245  245,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 15.6937  3,844,956.50 

Sell  250  250,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 15.7074  3,926,850.00 

Sell  250  250,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 15.7045  3,926,125.00 

Buy  250  250,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 15.6932  3,923,300.00 

Buy  250  250,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 15.7074  3,926,850.00 

Buy  250  250,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 15.7045  3,926,125.00 

Sell  250  250,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 15.6932  3,923,300.00 

Buy  550  550,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 15.5835  8,570,925.00 

Sell  550  550,000.00 € / R 18/12/2017   Foreign Exchange Future 1,000 15.5835  8,570,925.00 

Total € / R Foreign Exchange Future  3,958  3,958,000.00 

 3,958  3,958,000.00 

Total Options

Total Futures  61,984,405.00 

 61,984,405.00 

AU$ / RDec 2017

Sell  100  100,000.00 AU$ / R 18/12/2017   Foreign Exchange Future 1,000 10.3590  1,035,900.00 

Buy  100  100,000.00 AU$ / R 18/12/2017   Foreign Exchange Future 1,000 10.3590  1,035,900.00 

Total AU$ / R Foreign Exchange Future  200  200,000.00 

 200  200,000.00 

Total Options

Total Futures  2,071,800.00 

 2,071,800.00 

CHF / RDec 2017

Sell  50  50,000.00 CHF / R 18/12/2017   Foreign Exchange Future 1,000 13.7354  686,770.00 

Buy  50  50,000.00 CHF / R 18/12/2017   Foreign Exchange Future 1,000 13.7354  686,770.00 

Sell  100  100,000.00 CHF / R 18/12/2017   Foreign Exchange Future 1,000 13.7364  1,373,640.00 

Sell  100  100,000.00 CHF / R 18/12/2017   Foreign Exchange Future 1,000 13.7354  1,373,540.00 

Buy  100  100,000.00 CHF / R 18/12/2017   Foreign Exchange Future 1,000 13.7364  1,373,640.00 

Buy  100  100,000.00 CHF / R 18/12/2017   Foreign Exchange Future 1,000 13.7354  1,373,540.00 

Total CHF / R Foreign Exchange Future  500  500,000.00 

 500  500,000.00 

Total Options

Total Futures  6,867,900.00 

 6,867,900.00 

$ / RMar 2018

Buy  5  5,000.00 $ / R 19/03/2018   Foreign Exchange Future 1,000 13.1991  65,995.50 
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Buy  5  5,000.00 $ / R 19/03/2018   Foreign Exchange Future 1,000 13.1991  65,995.50 

Buy  5  5,000.00 $ / R 19/03/2018   Foreign Exchange Future 1,000 13.1491  65,745.50 

Buy  5  5,000.00 $ / R 19/03/2018   Foreign Exchange Future 1,000 13.1491  65,745.50 

Buy  5  5,000.00 $ / R 19/03/2018   Foreign Exchange Future 1,000 13.1491  65,745.50 

Sell  5  5,000.00 $ / R 19/03/2018   Foreign Exchange Future 1,000 13.1991  65,995.50 

Sell  5  5,000.00 $ / R 19/03/2018   Foreign Exchange Future 1,000 13.1991  65,995.50 

Sell  5  5,000.00 $ / R 19/03/2018   Foreign Exchange Future 1,000 13.1491  65,745.50 

Sell  5  5,000.00 $ / R 19/03/2018   Foreign Exchange Future 1,000 13.1491  65,745.50 

Sell  5  5,000.00 $ / R 19/03/2018   Foreign Exchange Future 1,000 13.1491  65,745.50 

Buy  10  10,000.00 $ / R 19/03/2018   Foreign Exchange Future 1,000 13.2491  132,491.00 

Sell  10  10,000.00 $ / R 19/03/2018   Foreign Exchange Future 1,000 13.1800  131,800.00 

Sell  10  10,000.00 $ / R 19/03/2018   Foreign Exchange Future 1,000 13.2491  132,491.00 

Sell  10  10,000.00 $ / R 19/03/2018   Foreign Exchange Future 1,000 13.2288  132,288.00 

Buy  10  10,000.00 $ / R 19/03/2018   Foreign Exchange Future 1,000 13.1800  131,800.00 

Buy  10  10,000.00 $ / R 19/03/2018   Foreign Exchange Future 1,000 13.2288  132,288.00 

Buy  40  40,000.00 $ / R 19/03/2018   Foreign Exchange Future 1,000 13.1436  525,744.00 

Sell  40  40,000.00 $ / R 19/03/2018   Foreign Exchange Future 1,000 13.1436  525,744.00 

Buy  100  100,000.00 $ / R 19/03/2018   Foreign Exchange Future 1,000 13.1571  1,315,710.00 

Sell  100  100,000.00 $ / R 19/03/2018   Foreign Exchange Future 1,000 13.1571  1,315,710.00 

Total $ / R Foreign Exchange Future  390  390,000.00 

 390  390,000.00 

Total Options

Total Futures  5,134,521.00 

 5,134,521.00 

$ / R MAXIMar 2018

Buy  1  100,000.00 $ / R MAXI 19/03/2018   Foreign Exchange Future 100,000 13.1571  1,315,710.00 

Sell  1  100,000.00 $ / R MAXI 19/03/2018   Foreign Exchange Future 100,000 13.1571  1,315,710.00 

Total $ / R MAXI Foreign Exchange Future  2  200,000.00 

 2  200,000.00 

Total Options

Total Futures  2,631,420.00 

 2,631,420.00 

€ / RMar 2018

Buy  100  100,000.00 € / R 19/03/2018   Foreign Exchange Future 1,000 15.8714  1,587,140.00 

Sell  100  100,000.00 € / R 19/03/2018   Foreign Exchange Future 1,000 15.8714  1,587,140.00 

Page 15 of 16 2017/09/07, 06:26:45PM



Total € / R Foreign Exchange Future  200  200,000.00 

 200  200,000.00 

Total Options

Total Futures  3,174,280.00 

 3,174,280.00 

$ / RJun 2018

Sell  216  216,000.00 $ / R 18/06/2018   Foreign Exchange Future 1,000 13.4066  2,895,825.60 

Buy  375  375,000.00 $ / R 18/06/2018   Foreign Exchange Future 1,000 13.3738  5,015,175.00 

Sell  375  375,000.00 $ / R 18/06/2018   Foreign Exchange Future 1,000 13.3738  5,015,175.00 

Buy  500  500,000.00 $ / R 18/06/2018   Foreign Exchange Future 1,000 13.3610  6,680,500.00 

Buy  500  500,000.00 $ / R 18/06/2018   Foreign Exchange Future 1,000 13.3515  6,675,750.00 

Buy  500  500,000.00 $ / R 18/06/2018   Foreign Exchange Future 1,000 13.3502  6,675,100.00 

Sell  500  500,000.00 $ / R 18/06/2018   Foreign Exchange Future 1,000 13.4065  6,703,250.00 

Buy  500  500,000.00 $ / R 18/06/2018   Foreign Exchange Future 1,000 13.3595  6,679,750.00 

Buy  500  500,000.00 $ / R 18/06/2018   Foreign Exchange Future 1,000 13.3595  6,679,750.00 

Buy  500  500,000.00 $ / R 18/06/2018   Foreign Exchange Future 1,000 13.3623  6,681,150.00 

Sell  500  500,000.00 $ / R 18/06/2018   Foreign Exchange Future 1,000 13.3595  6,679,750.00 

Sell  500  500,000.00 $ / R 18/06/2018   Foreign Exchange Future 1,000 13.3595  6,679,750.00 

Sell  500  500,000.00 $ / R 18/06/2018   Foreign Exchange Future 1,000 13.3623  6,681,150.00 

Sell  500  500,000.00 $ / R 18/06/2018   Foreign Exchange Future 1,000 13.3610  6,680,500.00 

Sell  500  500,000.00 $ / R 18/06/2018   Foreign Exchange Future 1,000 13.3515  6,675,750.00 

Sell  500  500,000.00 $ / R 18/06/2018   Foreign Exchange Future 1,000 13.3502  6,675,100.00 

Buy  716  716,000.00 $ / R 18/06/2018   Foreign Exchange Future 1,000 13.4065  9,599,054.00 

Total $ / R Foreign Exchange Future  8,182  8,182,000.00 

 8,182  8,182,000.00 

Total Options

Total Futures  109,372,479.60 

 109,372,479.60 

 301,204,000.00 Grand Total for Currency Future Detailed Turnover  204,688 

Total Options

Total Futures  179,988  276,504,000.00 

 24,700,000.00  24,700 

 7 248 931 838.70

 4 823 395 620.00

 2 425 536 218.70
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