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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Spot ZAR
Put Sell Contracts Size Rate  Converted
Amount
Mar 2018 $/R
$ /R 19/03/2018 Foreign Exchange Future Buy 1 1,000 1,000.00 11.7016 11,701.60
$ /R 19/03/2018 Foreign Exchange Future Buy 1 1,000 1,000.00 11.6260 11,626.00
$ /R 19/03/2018 Foreign Exchange Future Sell 1 1,000 1,000.00 11.6260 11,626.00
$ /R 19/03/2018 Foreign Exchange Future Buy 1 1,000 1,000.00 11.7064 11,706.40
$ /R 19/03/2018 Foreign Exchange Future Buy 1 1,000 1,000.00 11.6360 11,636.00
$ /R 19/03/2018 Foreign Exchange Future Sell 1 1,000 1,000.00 11.6012 11,601.20
$ /R 19/03/2018 Foreign Exchange Future Sell 1 1,000 1,000.00 11.7064 11,706.40
$ /R 19/03/2018 Foreign Exchange Future Sell 1 1,000 1,000.00 11.7016 11,701.60
$ /R 19/03/2018 Foreign Exchange Future Buy 1 1,000 1,000.00 11.6012 11,601.20
$ /R 19/03/2018 Foreign Exchange Future Sell 2 1,000 2,000.00 11.7500 23,500.00
$ /R 19/03/2018 Foreign Exchange Future Sell 2 1,000 2,000.00 11.6892 23,378.40
$ /R 19/03/2018 Foreign Exchange Future Sell 2 1,000 2,000.00 11.7066 23,413.20
$ /R 19/03/2018 Foreign Exchange Future Buy 2 1,000 2,000.00 11.6892 23,378.40
$ /R 19/03/2018 Foreign Exchange Future Buy 2 1,000 2,000.00 11.7066 23,413.20
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116,750.00
116,437.00
116,010.00
116,859.00
116,859.00
116,089.00
115,985.00
116,089.00
115,985.00
116,010.00
176,197.50
176,197.50
199,444.00
199,444.00
235,040.00
235,040.00
290,792.50
290,165.00
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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Spot ZAR

Put Sell Contracts Size Rate  Converted

Amount
$ /R 19/03/2018 Foreign Exchange Future Sell 25 1,000 25,000.00 11.7033 292,582.50
$ /R 19/03/2018 Foreign Exchange Future Sell 25 1,000 25,000.00 11.7033 292,582.50
$ /R 19/03/2018 Foreign Exchange Future Sell 25 1,000 25,000.00 11.6618 291,545.00
$ /R 19/03/2018 Foreign Exchange Future Sell 25 1,000 25,000.00 11.6616 291,540.00
$ /R 19/03/2018 Foreign Exchange Future Sell 25 1,000 25,000.00 11.6769 291,922.50
$ /R 19/03/2018 Foreign Exchange Future Sell 25 1,000 25,000.00 11.6769 291,922.50
$ /R 19/03/2018 Foreign Exchange Future Buy 25 1,000 25,000.00 11.7033 292,582.50
$ /R 19/03/2018 Foreign Exchange Future Buy 25 1,000 25,000.00 11.6616 291,540.00
$ /R 19/03/2018 Foreign Exchange Future Buy 25 1,000 25,000.00 11.6618 291,545.00
$ /R 19/03/2018 Foreign Exchange Future Buy 25 1,000 25,000.00 11.6317 290,792.50
$ /R 19/03/2018 Foreign Exchange Future Sell 25 1,000 25,000.00 11.6066 290,165.00
$ /R 19/03/2018 Foreign Exchange Future Buy 30 1,000 30,000.00 11.7272 351,816.00
$ /R 19/03/2018 Foreign Exchange Future Sell 30 1,000 30,000.00 11.6859 350,577.00
$ /R 19/03/2018 Foreign Exchange Future Buy 45 1,000 45,000.00 11.7033 526,648.50
$ /R 19/03/2018 Foreign Exchange Future Sell 45 1,000 45,000.00 11.7033 526,648.50
$ /R 19/03/2018 Foreign Exchange Future Sell 45 1,000 45,000.00 11.7033 526,648.50
$ /R 19/03/2018 Foreign Exchange Future Buy 45 1,000 45,000.00 11.7033 526,648.50
$ /R 19/03/2018 Foreign Exchange Future Buy 50 1,000 50,000.00 11.7498 587,490.00
$ /R 19/03/2018 Foreign Exchange Future Buy 50 1,000 50,000.00 11.7200 586,000.00
$ /R 19/03/2018 Foreign Exchange Future Buy 50 1,000 50,000.00 11.7300 586,500.00
$ /R 19/03/2018 Foreign Exchange Future Sell 50 1,000 50,000.00 11.7498 587,490.00
$ /R 19/03/2018 Foreign Exchange Future Sell 50 1,000 50,000.00 11.6920 584,600.00
$ /R 19/03/2018 Foreign Exchange Future Sell 50 1,000 50,000.00 11.6700 583,500.00
$ /R 19/03/2018 Foreign Exchange Future Sell 50 1,000 50,000.00 11.6859 584,295.00
$ /R 19/03/2018 Foreign Exchange Future Buy 50 1,000 50,000.00 11.6920 584,600.00
$ /R 19/03/2018 Foreign Exchange Future Buy 50 1,000 50,000.00 11.6700 583,500.00
$ /R 19/03/2018 Foreign Exchange Future Sell 50 1,000 50,000.00 11.7200 586,000.00
$ /R 19/03/2018 Foreign Exchange Future Sell 50 1,000 50,000.00 11.7300 586,500.00
$ /R 19/03/2018 Foreign Exchange Future Buy 50 1,000 50,000.00 11.6769 583,845.00
$ /R 19/03/2018 Foreign Exchange Future Buy 55 1,000 55,000.00 11.7033 643,681.50
$ /R 19/03/2018 Foreign Exchange Future Sell 55 1,000 55,000.00 11.7033 643,681.50
$ /R 19/03/2018 Foreign Exchange Future Sell 65 1,000 65,000.00 11.5942 753,623.00
$ /R 19/03/2018 Foreign Exchange Future Buy 65 1,000 65,000.00 11.5942 753,623.00
$ /R 19/03/2018 Foreign Exchange Future Buy 65 1,000 65,000.00 11.5982 753,883.00
$ /R 19/03/2018 Foreign Exchange Future Sell 70 1,000 70,000.00 11.7033 819,231.00
$ /R 19/03/2018 Foreign Exchange Future Buy 70 1,000 70,000.00 11.7033 819,231.00
$ /R 19/03/2018 Foreign Exchange Future Sell 97 1,000 97,000.00 11.6270 1,127,819.00
$ /R 19/03/2018 Foreign Exchange Future Sell 100 1,000 100,000.00 11.6800 1,168,000.00
$ /R 19/03/2018 Foreign Exchange Future Sell 100 1,000 100,000.00 11.7200 1,172,000.00
$ /R 19/03/2018 Foreign Exchange Future Sell 100 1,000 100,000.00 11.6633 1,166,330.00
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11.7469
11.6200
11.6545
11.7712
11.6918
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11.5945
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2,579,984.00
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3,244,276.00
3,282,692.00
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3,478,200.00
3,479,460.00
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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Spot ZAR

Put Sell Contracts Size Rate Converted

Amount
$ /R 19/03/2018 Foreign Exchange Future Sell 300 1,000 300,000.00 11.5801 3,474,030.00
$ /R 19/03/2018 Foreign Exchange Future Buy 316 1,000 316,000.00 11.7100 3,700,360.00
$ /R 19/03/2018 Foreign Exchange Future Buy 330 1,000 330,000.00 11.7272 3,869,976.00
$ /R 19/03/2018 Foreign Exchange Future Buy 345 1,000 345,000.00 11.6116 4,006,002.00
$ /R 19/03/2018 Foreign Exchange Future Sell 345 1,000 345,000.00 11.6116 4,006,002.00
$ /R 19/03/2018 Foreign Exchange Future Sell 350 1,000 350,000.00 11.6475 4,076,625.00
$ /R 19/03/2018 Foreign Exchange Future Sell 350 1,000 350,000.00 11.7750 4,121,250.00
$ /R 19/03/2018 Foreign Exchange Future Buy 350 1,000 350,000.00 11.6475 4,076,625.00
$ /R 19/03/2018 Foreign Exchange Future Sell 365 1,000 365,000.00 11.7033 4,271,704.50
$ /R 19/03/2018 Foreign Exchange Future Buy 365 1,000 365,000.00 11.7033 4,271,704.50
$ /R 19/03/2018 Foreign Exchange Future Sell 374 1,000 374,000.00 11.6270 4,348,498.00
$ /R 19/03/2018 Foreign Exchange Future Buy 400 1,000 400,000.00 11.5888 4,635,520.00
$ /R 19/03/2018 Foreign Exchange Future Sell 400 1,000 400,000.00 11.5888 4,635,520.00
$ /R 19/03/2018 Foreign Exchange Future Sell 485 1,000 485,000.00 11.6295 5,640,307.50
$ /R 19/03/2018 Foreign Exchange Future Sell 500 1,000 500,000.00 11.5878 5,793,900.00
$ /R 19/03/2018 Foreign Exchange Future Sell 500 1,000 500,000.00 11.6090 5,804,500.00
$ /R 19/03/2018 Foreign Exchange Future Buy 500 1,000 500,000.00 11.6958 5,847,900.00
$ /R 19/03/2018 Foreign Exchange Future Sell 500 1,000 500,000.00 11.7503 5,875,150.00
$ /R 19/03/2018 Foreign Exchange Future Sell 500 1,000 500,000.00 11.6603 5,830,150.00
$ /R 19/03/2018 Foreign Exchange Future Buy 500 1,000 500,000.00 11.6859 5,842,950.00
$ /R 19/03/2018 Foreign Exchange Future Buy 500 1,000 500,000.00 11.7228 5,861,400.00
$ /R 19/03/2018 Foreign Exchange Future Buy 500 1,000 500,000.00 11.6612 5,830,600.00
$ /R 19/03/2018 Foreign Exchange Future Sell 500 1,000 500,000.00 11.6796 5,839,800.00
$ /R 19/03/2018 Foreign Exchange Future Sell 500 1,000 500,000.00 11.6443 5,822,150.00
$ /R 19/03/2018 Foreign Exchange Future Sell 500 1,000 500,000.00 11.6958 5,847,900.00
$ /R 19/03/2018 Foreign Exchange Future Buy 500 1,000 500,000.00 11.6900 5,845,000.00
$ /R 19/03/2018 Foreign Exchange Future Buy 500 1,000 500,000.00 11.7050 5,852,500.00
$ /R 19/03/2018 Foreign Exchange Future Buy 500 1,000 500,000.00 11.7100 5,855,000.00
$ /R 19/03/2018 Foreign Exchange Future Sell 500 1,000 500,000.00 11.6612 5,830,600.00
$ /R 19/03/2018 Foreign Exchange Future Buy 500 1,000 500,000.00 11.6603 5,830,150.00
$ /R 19/03/2018 Foreign Exchange Future Buy 500 1,000 500,000.00 11.6796 5,839,800.00
$ /R 19/03/2018 Foreign Exchange Future Buy 500 1,000 500,000.00 11.6443 5,822,150.00
$ /R 19/03/2018 Foreign Exchange Future Buy 500 1,000 500,000.00 11.6909 5,845,450.00
$ /R 19/03/2018 Foreign Exchange Future Buy 500 1,000 500,000.00 11.7503 5,875,150.00
$ /R 19/03/2018 Foreign Exchange Future Sell 500 1,000 500,000.00 11.7228 5,861,400.00
$ /R 19/03/2018 Foreign Exchange Future Buy 500 1,000 500,000.00 11.7050 5,852,500.00
$ /R 19/03/2018 Foreign Exchange Future Buy 500 1,000 500,000.00 11.6090 5,804,500.00
$ /R 19/03/2018 Foreign Exchange Future Sell 500 1,000 500,000.00 11.5978 5,798,900.00
$ /R 19/03/2018 Foreign Exchange Future Buy 500 1,000 500,000.00 11.5978 5,798,900.00
$ /R 19/03/2018 Foreign Exchange Future Buy 500 1,000 500,000.00 11.5878 5,793,900.00
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822,000.00
885,000.00
1,000,000.00
1,000,000.00
1,000,000.00
1,000,000.00
1,000,000.00
1,000,000.00
1,000,000.00
1,000,000.00
1,000,000.00
1,000,000.00
1,062,000.00
1,075,000.00
1,096,000.00
1,290,000.00
1,416,000.00
1,500,000.00
1,500,000.00
1,720,000.00
1,800,000.00
1,800,000.00
1,870,000.00
2,000,000.00
2,000,000.00
2,000,000.00
2,000,000.00
2,000,000.00
2,244,000.00
2,251,000.00
2,500,000.00
2,500,000.00
2,568,000.00

11.7020
11.6712
11.6712
11.6223
11.6240
11.5961
11.6933
11.6295
11.5978
11.5978
11.6745
11.7272
11.6223
11.6295
11.5628
11.6457
11.5628
11.7667
11.6457
11.5930
11.5933
11.5930
11.5933
11.7667
11.6223
11.6295
11.6745
11.6223
11.6745
11.5978
11.5978
11.6745
11.5983
11.5983
11.6295
11.6745
11.5933
11.5725
11.5725
11.5933
11.6223
11.6022
11.6207
11.6207
11.6022

5,851,000.00

5,835,600.00

5,835,600.00

6,764,178.60

6,974,400.00

6,957,660.00

7,366,779.00

7,966,207.50

8,698,350.00

8,698,350.00

9,059,412.00

9,264,488.00

9,553,530.60
10,292,107.50
11,562,800.00
11,645,700.00
11,562,800.00
11,766,700.00
11,645,700.00
11,593,000.00
11,593,300.00
11,593,000.00
11,593,300.00
11,766,700.00
12,342,882.60
12,501,712.50
12,795,252.00
14,992,767.00
16,531,092.00
17,396,700.00
17,396,700.00
20,080,140.00
20,876,940.00
20,876,940.00
21,747,165.00
23,349,000.00
23,186,600.00
23,145,000.00
23,145,000.00
23,186,600.00
26,080,441.20
26,116,552.20
29,051,750.00
29,051,750.00
29,794,449.60
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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Spot ZAR

Put Sell Contracts Size Rate Converted

Amount
$ /R 19/03/2018 Foreign Exchange Future Sell 2,577 1,000 2,577,000.00 11.6683 30,069,209.10
$ /R 19/03/2018 Foreign Exchange Future Buy 2,577 1,000 2,577,000.00 11.6683 30,069,209.10
$ /R 19/03/2018 Foreign Exchange Future Sell 2,816 1,000 2,816,000.00 11.7031 32,955,929.60
$ /R 19/03/2018 Foreign Exchange Future Buy 2,992 1,000 2,992,000.00 11.6745 34,930,104.00
$ /R 19/03/2018 Foreign Exchange Future Sell 3,000 1,000 3,000,000.00 11.6270 34,881,000.00
$ /R 19/03/2018 Foreign Exchange Future Buy 3,000 1,000 3,000,000.00 11.6223 34,866,900.00
$ /R 19/03/2018 Foreign Exchange Future Buy 3,500 1,000 3,500,000.00 11.7300 41,055,000.00
$ /R 19/03/2018 Foreign Exchange Future Buy 4,000 1,000 4,000,000.00 11.6270 46,508,000.00
$ /R 19/03/2018 Foreign Exchange Future Buy 4,000 1,000 4,000,000.00 11.5983 46,393,200.00
$ /R 19/03/2018 Foreign Exchange Future Sell 4,000 1,000 4,000,000.00 11.5709 46,283,600.00
$ /R 19/03/2018 Foreign Exchange Future Sell 5,000 1,000 5,000,000.00 11.6140 58,070,000.00
$ /R 19/03/2018 Foreign Exchange Future Buy 5,000 1,000 5,000,000.00 11.6140 58,070,000.00
$ /R 19/03/2018 Foreign Exchange Future Buy 5,000 1,000 5,000,000.00 11.6295 58,147,500.00
$ /R 19/03/2018 Foreign Exchange Future Sell 6,500 1,000 6,500,000.00 11.7300 76,245,000.00
$ /R 19/03/2018 Foreign Exchange Future Buy 6,500 1,000 6,500,000.00 11.7300 76,245,000.00
$ /R 19/03/2018 Foreign Exchange Future Sell 9,000 1,000 9,000,000.00 11.6223 104,600,700.00
$ /R 19/03/2018 Foreign Exchange Future Buy 10,000 1,000 10,000,000.00 11.6552 116,552,000.00
$ /R 19/03/2018 Foreign Exchange Future Sell 10,000 1,000 10,000,000.00 11.6745 116,745,000.00
$ /R 19/03/2018 Foreign Exchange Future Buy 10,000 1,000 10,000,000.00 11.6161 116,161,000.00
$ /R 19/03/2018 Foreign Exchange Future Sell 10,000 1,000 10,000,000.00 11.6161 116,161,000.00
$ /R 19/03/2018 Foreign Exchange Future Sell 10,000 1,000 10,000,000.00 11.7250 117,250,000.00
$ /R 19/03/2018 Foreign Exchange Future Buy 15,000 1,000 15,000,000.00 11.6870 175,305,000.00
$ /R 19/03/2018 Foreign Exchange Future Buy 15,000 1,000 15,000,000.00 11.6870 175,305,000.00
$ /R 19/03/2018 Foreign Exchange Future P 13.00 Sell 15,000 1,000 15,000,000.00 1303.3000 19,549,500,000.00
$ /R 19/03/2018 Foreign Exchange Future P 13.00 Buy 15,000 1,000 15,000,000.00 1311.9200 19,678,800,000.00
$ /R 19/03/2018 Foreign Exchange Future P 13.00 Buy 15,000 1,000 15,000,000.00 1303.3000 19,549,500,000.00
$ /R 19/03/2018 Foreign Exchange Future Sell 16,500 1,000 16,500,000.00 11.5648 190,819,200.00
$ /R 19/03/2018 Foreign Exchange Future Buy 16,500 1,000 16,500,000.00 11.5648 190,819,200.00
$ /R 19/03/2018 Foreign Exchange Future Sell 16,500 1,000 16,500,000.00 11.5648 190,819,200.00
$ /R 19/03/2018 Foreign Exchange Future Buy 25,000 1,000 25,000,000.00 11.6772 291,930,000.00
$ /R 19/03/2018 Foreign Exchange Future Sell 25,000 1,000 25,000,000.00 11.6772 291,930,000.00
$ /R 19/03/2018 Foreign Exchange Future Sell 25,000 1,000 25,000,000.00 11.6752 291,880,000.00
$ /R 19/03/2018 Foreign Exchange Future Sell 26,500 1,000 26,500,000.00 11.5648 306,467,200.00
$ /R 19/03/2018 Foreign Exchange Future Sell 26,500 1,000 26,500,000.00 11.5648 306,467,200.00
$ /R 19/03/2018 Foreign Exchange Future Buy 26,500 1,000 26,500,000.00 11.5648 306,467,200.00
$ /R 19/03/2018 Foreign Exchange Future Buy 43,000 1,000 43,000,000.00 11.5648 497,286,400.00
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Total Futures

Total Options

Total $ / R Foreign Exchange Future

Mar 2018 £/R

£/R19/03/2018
£/R 19/03/2018
£/R 19/03/2018
£/R 19/03/2018
£/R 19/03/2018
£/R 19/03/2018
£/R 19/03/2018
£/R 19/03/2018
£/R 19/03/2018
£/R 19/03/2018
£/R 19/03/2018
£/R 19/03/2018
£/R 19/03/2018
£/R 19/03/2018

Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future

Total Futures

Total Options

Total £ / R Foreign Exchange Future

Mar 2018 €/R

€/R 19/03/2018
€/R 19/03/2018
€/R 19/03/2018
€/R 19/03/2018
€/R 19/03/2018
€/R 19/03/2018
€/R 19/03/2018
€/R 19/03/2018
€/R 19/03/2018
€/R 19/03/2018
€/R 19/03/2018
€/R 19/03/2018
€/R 19/03/2018
€/R 19/03/2018
€/R 19/03/2018
€/R 19/03/2018

Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future

482,675

45,000

527,675

482,675,000.00

45,000,000

527,675,000.00

5,610,966,176.40

58,777,800,000.00

64,388,766,176.40

Buy
Sell
Sell
Buy
Buy
Sell
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy

10
10
15
15
90
90
90
90
300
300
500
500

2,020

1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000

5,000.00
5,000.00
10,000.00
10,000.00
15,000.00
15,000.00
90,000.00
90,000.00
90,000.00
90,000.00
300,000.00
300,000.00
500,000.00
500,000.00
2,020,000.00

2,020,000.00

16.2988
16.2988
16.2257
16.2257
16.2332
16.2332
16.2764
16.2829
16.2764
16.2829
16.3019
16.3019
16.3105
16.3105

81,494.00
81,494.00
162,257.00
162,257.00
243,498.00
243,498.00
1,464,876.00
1,465,461.00
1,464,876.00
1,465,461.00
4,890,570.00
4,890,570.00
8,155,250.00
8,155,250.00
32,926,812.00

32,926,812.00

Sell
Buy
Buy
Buy
Buy
Sell
Buy
Sell
Sell
Buy
Sell
Buy
Sell
Sell
Buy
Sell

1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000

1,000.00

1,000.00

5,000.00

5,000.00
10,000.00
10,000.00
10,000.00
10,000.00
10,000.00
15,000.00
15,000.00
20,000.00
20,000.00
40,000.00
40,000.00
50,000.00

14.4189
14.4189
14.3163
14.3172
14.4250
14.3167
14.3909
14.4250
14.3909
14.4126
14.4126
14.3965
14.3965
14.3400
14.3400
14.5066

14,418.90

14,418.90

71,581.50

71,586.00
144,250.00
143,167.00
143,909.00
144,250.00
143,909.00
216,189.00
216,189.00
287,930.00
287,930.00
573,600.00
573,600.00
725,330.00
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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Spot ZAR
Put Sell Contracts Size Rate Converted
Amount
€/R 19/03/2018 Foreign Exchange Future Buy 50 1,000 50,000.00 14.2590 712,950.00
€/R 19/03/2018 Foreign Exchange Future Buy 250 1,000 250,000.00 14.3858 3,596,450.00
€/R 19/03/2018 Foreign Exchange Future Sell 250 1,000 250,000.00 14.3900 3,597,500.00
€/R 19/03/2018 Foreign Exchange Future Sell 250 1,000 250,000.00 14.3858 3,596,450.00
€/R 19/03/2018 Foreign Exchange Future Buy 250 1,000 250,000.00 14.3900 3,597,500.00
€/R 19/03/2018 Foreign Exchange Future Sell 316 1,000 316,000.00 14.3974 4,549,578.40
€/R 19/03/2018 Foreign Exchange Future Buy 316 1,000 316,000.00 14.3974 4,549,578.40
€/R 19/03/2018 Foreign Exchange Future Sell 500 1,000 500,000.00 14.4066 7,203,300.00
€/R 19/03/2018 Foreign Exchange Future Buy 500 1,000 500,000.00 14.4166 7,208,300.00
€/R 19/03/2018 Foreign Exchange Future Sell 500 1,000 500,000.00 14.2815 7,140,750.00
€/R 19/03/2018 Foreign Exchange Future Buy 500 1,000 500,000.00 14.2840 7,142,000.00
€/R 19/03/2018 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 14.2982 14,298,200.00
€/R 19/03/2018 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 14.2982 14,298,200.00
€/R 19/03/2018 Foreign Exchange Future Sell 2,500 1,000 2,500,000.00 14.3110 35,777,500.00
€/R 19/03/2018 Foreign Exchange Future Buy 2,500 1,000 2,500,000.00 14.3110 35,777,500.00
Total Futures 10,944 10,944,000.00 156,818,015.10
Total Options
Total € / R Foreign Exchange Future 10,944 10,944,000.00 156,818,015.10
Mar 2018 QUANTO €/ $
QUANTO €/ $ 19/03/2018 Foreign Exchange Future Buy 15 10,000 150,000.00 1.2349 185,235.00
QUANTO €/ $ 19/03/2018 Foreign Exchange Future Sell 15 10,000 150,000.00 1.2349 185,235.00
Total Futures 30 300,000.00 370,470.00
Total Options
Total QUANTO €/ $ Foreign Exchange Future 30 300,000.00 370,470.00
Mar 2018 $/R
$ /R 28/03/2018 Any day expiry C 11.66 Buy 2,500 1,000 2,500,000.00 216.2305 540,576,250.00
$ /R 28/03/2018 Any day expiry (¢} 11.66 Sell 2,500 1,000 2,500,000.00 216.2305 540,576,250.00
$ /R 28/03/2018 Any day expiry (¢} 11.66 Buy 2,500 1,000 2,500,000.00 216.2305 540,576,250.00
$ /R 28/03/2018 Any day expiry C 11.66 Buy 4,000 1,000 4,000,000.00 216.2305 864,922,000.00
$ /R 28/03/2018 Any day expiry C 11.66 Buy 4,000 1,000 4,000,000.00 216.2305 864,922,000.00
$ /R 28/03/2018 Any day expiry C 11.66 Buy 4,500 1,000 4,500,000.00 216.2305 973,037,250.00
$ /R 28/03/2018 Any day expiry Buy 26,000 1,000 26,000,000.00 11.7200 304,720,000.00
$ /R 28/03/2018 Any day expiry Sell 26,000 1,000 26,000,000.00 11.7200 304,720,000.00
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$ /R 28/03/2018
$ /R 28/03/2018

Any day expiry
Any day expiry

Apr2018 $/R

$ /R 06/04/2018
$ /R 06/04/2018
$ /R 06/04/2018
$ /R 06/04/2018
$ /R 06/04/2018
$ /R 06/04/2018
$ /R 06/04/2018
$ /R 06/04/2018
$ /R 06/04/2018
$ /R 06/04/2018
$ /R 06/04/2018
$ /R 06/04/2018
$ /R 06/04/2018
$ /R 06/04/2018
$ /R 06/04/2018
$ /R 06/04/2018
$ /R 06/04/2018

Any day expiry
Any day expiry
Any day expiry
Any day expiry
Any day expiry
Any day expiry
Any day expiry
Any day expiry
Any day expiry
Any day expiry
Any day expiry
Any day expiry
Any day expiry
Any day expiry
Any day expiry
Any day expiry
Any day expiry

Jun 2018 $/R

$/R 18/06/2018
$ /R 18/06/2018
$/R 18/06/2018
$ /R 18/06/2018
$ /R 18/06/2018
$ /R 18/06/2018
$ /R 18/06/2018
$ /R 18/06/2018
$ /R 18/06/2018
$ /R 18/06/2018
$ /R 18/06/2018

Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future

Total Futures

Total Options

Total $ / R Any day expiry

Total Futures

Total Options

Total $ / R Any day expiry

OO0 000000000

11.66 Buy
11.66 Sell

32,500
47,500
52,000

100,000

152,000

1,000
1,000

32,500,000.00
47,500,000.00
52,000,000.00

100,000,000

152,000,000.00

216.2305
216.2305

7,027,491,250.00
10,270,948,750.00
609,440,000.00

21,623,050,000.00

22,232,490,000.00

11.61
11.61
11.61
11.61
11.61
11.61
11.61
11.61
11.61
11.61
11.61

11.61
11.61

Buy
Buy
Buy
Buy
Buy
Sell
Buy
Buy
Buy
Buy
Buy
Buy
Sell
Buy
Sell
Buy
Sell

1,000
1,600
1,600
1,800
5,000
6,000
6,000
8,000
8,000
9,000
13,000
19,000
19,000
55,000
55,000
65,000
114,000
148,000

240,000

388,000

1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000

1,000,000.00
1,600,000.00
1,600,000.00
1,800,000.00
5,000,000.00
6,000,000.00
6,000,000.00
8,000,000.00
8,000,000.00
9,000,000.00
13,000,000.00
19,000,000.00
19,000,000.00
55,000,000.00
55,000,000.00
65,000,000.00
114,000,000.00
148,000,000.00

240,000,000

388,000,000.00

258.4669
258.4669
258.4669
258.4669
258.4669
258.4669
258.4669
258.4669
258.4669
258.4669
258.4669

11.7490

11.7490

11.6395

11.6395
258.4669
258.4669

258,466,900.00
413,547,040.00
413,547,040.00
465,240,420.00
1,292,334,500.00
1,550,801,400.00
1,550,801,400.00
2,067,735,200.00
2,067,735,200.00
2,326,202,100.00
3,360,069,700.00
223,231,000.00
223,231,000.00
640,172,500.00
640,172,500.00
16,800,348,500.00
29,465,226,600.00
1,726,807,000.00

62,032,056,000.00

63,758,863,000.00

Sell
Sell
Buy
Sell
Buy
Sell
Buy
Buy
Sell
Sell
Buy

1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000

1,000.00
1,000.00
2,000.00
5,000.00
5,000.00
6,000.00
6,000.00
10,000.00
10,000.00
25,000.00
25,000.00

11.7979
11.7979
11.7979
11.7969
11.7969
11.7497
11.7497
11.7810
11.7810
11.7682
11.7682

11,797.90
11,797.90
23,595.80
58,984.50
58,984.50
70,498.20
70,498.20
117,810.00
117,810.00
294,205.00
294,205.00
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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Spot ZAR

Put Sell Contracts Size Rate  Converted

Amount
$ /R 18/06/2018 Foreign Exchange Future Sell 50 1,000 50,000.00 11.8191 590,955.00
$ /R 18/06/2018 Foreign Exchange Future Sell 50 1,000 50,000.00 11.7791 588,955.00
$ /R 18/06/2018 Foreign Exchange Future Buy 50 1,000 50,000.00 11.7791 588,955.00
$ /R 18/06/2018 Foreign Exchange Future Buy 50 1,000 50,000.00 11.8191 590,955.00
$ /R 18/06/2018 Foreign Exchange Future C 11.70 Buy 60 1,000 60,000.00 413.6712 24,820,272.00
$ /R 18/06/2018 Foreign Exchange Future C 11.70 Sell 60 1,000 60,000.00 413.6712 24,820,272.00
$ /R 18/06/2018 Foreign Exchange Future C 15.50 Sell 110 1,000 110,000.00 24218 266,398.00
$ /R 18/06/2018 Foreign Exchange Future C 15.50 Buy 110 1,000 110,000.00 24218 266,398.00
$ /R 18/06/2018 Foreign Exchange Future P 13.50 Buy 110 1,000 110,000.00 1779.8267 195,780,937.00
$ /R 18/06/2018 Foreign Exchange Future P 13.50 Sell 110 1,000 110,000.00 1779.8267 195,780,937.00
$ /R 18/06/2018 Foreign Exchange Future P 12.50 Sell 110 1,000 110,000.00 884.8788 97,336,668.00
$ /R 18/06/2018 Foreign Exchange Future P 12.50 Buy 110 1,000 110,000.00 884.8788 97,336,668.00
$ /R 18/06/2018 Foreign Exchange Future Sell 250 1,000 250,000.00 11.7602 2,940,050.00
$ /R 18/06/2018 Foreign Exchange Future Sell 250 1,000 250,000.00 11.8060 2,951,500.00
$ /R 18/06/2018 Foreign Exchange Future Buy 250 1,000 250,000.00 11.8060 2,951,500.00
$ /R 18/06/2018 Foreign Exchange Future Buy 250 1,000 250,000.00 11.7602 2,940,050.00
$ /R 18/06/2018 Foreign Exchange Future Sell 285 1,000 285,000.00 11.8400 3,374,400.00
$ /R 18/06/2018 Foreign Exchange Future Buy 285 1,000 285,000.00 11.8400 3,374,400.00
$ /R 18/06/2018 Foreign Exchange Future Sell 300 1,000 300,000.00 11.7621 3,528,630.00
$ /R 18/06/2018 Foreign Exchange Future Sell 400 1,000 400,000.00 11.8164 4,726,560.00
$ /R 18/06/2018 Foreign Exchange Future Sell 480 1,000 480,000.00 11.8158 5,671,584.00
$ /R 18/06/2018 Foreign Exchange Future Sell 800 1,000 800,000.00 11.8066 9,445,280.00
$ /R 18/06/2018 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 11.8228 11,822,800.00
$ /R 18/06/2018 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 11.7699 11,769,900.00
$ /R 18/06/2018 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 11.7781 11,778,100.00
$ /R 18/06/2018 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 11.7845 11,784,500.00
$ /R 18/06/2018 Foreign Exchange Future Buy 1,757 1,000 1,757,000.00 11.8346 20,793,392.20
$ /R 18/06/2018 Foreign Exchange Future Sell 1,757 1,000 1,757,000.00 11.8346 20,793,392.20
$ /R 18/06/2018 Foreign Exchange Future Sell 2,000 1,000 2,000,000.00 11.7595 23,519,000.00
$ /R 18/06/2018 Foreign Exchange Future Buy 7,980 1,000 7,980,000.00 11.7852 94,045,896.00
Total Futures 21,340 21,340,000.00 251,700,941.40
Total Options 780 780,000 636,408,550.00
Total $ / R Foreign Exchange Future 22,120 22,120,000.00 888,109,491.40

Jun 2018 €/R

€/R 18/06/2018 Foreign Exchange Future C 18.61 Sell 135 1,000 135,000.00 10.3200 1,393,200.00
€/R 18/06/2018 Foreign Exchange Future C 18.61 Buy 135 1,000 135,000.00 10.3200 1,393,200.00
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€/R 18/06/2018
€/R 18/06/2018
€/R 18/06/2018
€/R 18/06/2018
€/R 18/06/2018
€/R 18/06/2018
€/R 18/06/2018
€/R 18/06/2018
€/R 18/06/2018
€/R 18/06/2018
€/R 18/06/2018

Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future

Total Futures

Total Options

Total € / R Foreign Exchange Future

Jun 2018 AU$ /R

AUS$ / R 18/06/2018
AU$ / R 18/06/2018

Foreign Exchange Future
Foreign Exchange Future

Total Futures

Total Options

Total AU$ / R Foreign Exchange Future

Jun 2018 TRY/R

TRY /R 18/06/2018
TRY /R 18/06/2018
TRY /R 18/06/2018
TRY /R 18/06/2018
TRY /R 18/06/2018
TRY /R 18/06/2018
TRY /R 18/06/2018
TRY /R 18/06/2018
TRY /R 18/06/2018
TRY /R 18/06/2018
TRY /R 18/06/2018
TRY /R 18/06/2018
TRY /R 18/06/2018
TRY /R 18/06/2018
TRY /R 18/06/2018
TRY /R 18/06/2018
TRY /R 18/06/2018

Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future

W U U U U U U O

18.61 Sell
16.44 Buy
13.97 Sell
16.44 Sell
16.44 Buy
13.97 Buy
16.44 Buy
13.97 Sell

Sell

Buy

Sell

1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000

135,000.00
135,000.00
135,000.00
135,000.00
135,000.00
135,000.00
135,000.00
135,000.00
505,000.00
505,000.00
505,000.00
1,515,000.00

1,350,000

2,865,000.00

10.3200
1798.1000
168.8900
1788.1000
1788.1000
168.8900
1798.1000
168.8900
14.6965
14.6965
14.6985

1,393,200.00
242,743,500.00
22,800,150.00
241,393,500.00
241,393,500.00
22,800,150.00
242,743,500.00
22,800,150.00
7,421,732.50
7,421,732.50
7,422,742.50
22,266,207.50

1,040,854,050.00

1,063,120,257.50

Sell
Buy

20
20
40

1,000
1,000

20,000.00
20,000.00
40,000.00

40,000.00

9.2612
9.2612

185,224.00
185,224.00
370,448.00

370,448.00

Sell
Sell
Sell
Sell
Sell
Sell
Sell
Sell
Sell
Sell
Sell
Sell
Sell
Sell
Sell
Buy
Sell

40
100
100
100
100
100
100
100
100
100
100
100
100
100
100
400
400

1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000
1,000

40,000.00
100,000.00
100,000.00
100,000.00
100,000.00
100,000.00
100,000.00
100,000.00
100,000.00
100,000.00
100,000.00
100,000.00
100,000.00
100,000.00
100,000.00
400,000.00
400,000.00

3.0299
3.0330
3.0327
3.0298
3.0298
3.0298
3.0297
3.0294
3.0297
3.0316
3.0325
3.0326
3.0295
3.0297
3.0296
3.0296
3.0296

121,196.00
303,300.00
303,270.00
302,980.00
302,980.00
302,980.00
302,970.00
302,940.00
302,970.00
303,160.00
303,250.00
303,260.00
302,950.00
302,970.00
302,960.00
1,211,840.00
1,211,840.00
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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price
Put Sell Contracts Size
TRY /R 18/06/2018 Foreign Exchange Future Buy 600 1,000 600,000.00 3.0302 1,818,120.00
TRY /R 18/06/2018 Foreign Exchange Future Buy 840 1,000 840,000.00 3.0310 2,546,040.00
Total Futures 3,680 3,680,000.00 11,151,976.00
Total Options
Total TRY / R Foreign Exchange Future 3,680 3,680,000.00 11,151,976.00
Sep 2018 $/R
$ /R 17/09/2018 Foreign Exchange Future P 11.85 Buy 628 1,000 628,000.00 528.2100 331,715,880.00
$ /R 17/09/2018 Foreign Exchange Future P 11.85 Buy 2,196 1,000 2,196,000.00 528.2100 1,159,949,160.00
$ /R 17/09/2018 Foreign Exchange Future P 11.85 Buy 2,405 1,000 2,405,000.00 528.2100 1,270,345,050.00
$ /R 17/09/2018 Foreign Exchange Future P 11.85 Buy 3,309 1,000 3,309,000.00 528.2100 1,747,846,890.00
$ /R 17/09/2018 Foreign Exchange Future P 11.85 Buy 5,608 1,000 5,608,000.00 528.2100 2,962,201,680.00
$ /R 17/09/2018 Foreign Exchange Future P 11.85 Buy 34,054 1,000 34,054,000.00 528.2100 17,987,663,340.00
$ /R 17/09/2018 Foreign Exchange Future P 11.50 Buy 45,000 1,000 45,000,000.00 346.8200 15,606,900,000.00
$ /R 17/09/2018 Foreign Exchange Future P 11.50 Sell 45,000 1,000 45,000,000.00 336.8200 15,156,900,000.00
$ /R 17/09/2018 Foreign Exchange Future P 11.50 Sell 45,000 1,000 45,000,000.00 346.8200 15,606,900,000.00
$ /R 17/09/2018 Foreign Exchange Future P 11.85 Sell 48,200 1,000 48,200,000.00 518.2100 24,977,722,000.00
$ /R 17/09/2018 Foreign Exchange Future P 11.85 Sell 48,200 1,000 48,200,000.00 528.2100 25,459,722,000.00
Total Futures 0 0.00 0.00
Total Options 279,600 279,600,000 122,267,866,000.00
Total $ / R Foreign Exchange Future 279,600 279,600,000.00 122,267,866,000.00
Total Futures 722,244 722,514,000.00 8 422 818 046.40
Total Options 666,730 666,730,000.00 266 378 034 600.00
Grand Total for Currency Future Detailed Turnover 1,388,974 1,389,244,000.00 274 800 852 646.40
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