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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Spot ZAR Premium Value
Put Sell Contracts Size Rate  Converted
Amount
Dec 2014 $/R
$ /R 12/12/2014 Foreign Exchange Future Sell 1 1,000 1,000.00 11.3157 11,315.70
$ /R 12/12/2014 Foreign Exchange Future Sell 1 1,000 1,000.00 11.3666 11,366.60
$ /R 12/12/2014 Foreign Exchange Future Sell 1 1,000 1,000.00 11.3800 11,380.00
$/R 12/12/2014 Foreign Exchange Future Sell 1 1,000 1,000.00 11.3550 11,355.00
$/R 12/12/2014 Foreign Exchange Future Buy 1 1,000 1,000.00 11.3666 11,366.60
$/R 12/12/2014 Foreign Exchange Future Buy 1 1,000 1,000.00 11.3157 11,315.70
$ /R 12/12/2014 Foreign Exchange Future Buy 1 1,000 1,000.00 11.3700 11,370.00
$ /R 12/12/2014 Foreign Exchange Future Sell 2 1,000 2,000.00 11.3845 22,769.00
$ /R 12/12/2014 Foreign Exchange Future Buy 2 1,000 2,000.00 11.3845 22,769.00
$ /R 12/12/2014 Foreign Exchange Future Sell 2 1,000 2,000.00 11.3303 22,660.60
$ /R 12/12/2014 Foreign Exchange Future Buy 2 1,000 2,000.00 11.3314 22,662.80
$ /R 12/12/2014 Foreign Exchange Future Buy 2 1,000 2,000.00 11.3303 22,660.60
$ /R 12/12/2014 Foreign Exchange Future Sell 2 1,000 2,000.00 11.3314 22,662.80
$ /R 12/12/2014 Foreign Exchange Future Sell 3 1,000 3,000.00 11.3437 34,031.10
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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Spot ZAR Premium Value
Put Sell Contracts Size Rate  Converted
Amount
$ /R 12/12/2014 Foreign Exchange Future Sell 11 1,000 11,000.00 11.3538 124,891.80
$ /R 12/12/2014 Foreign Exchange Future Buy 1 1,000 11,000.00 11.3538 124,891.80
$ /R 12/12/2014 Foreign Exchange Future Buy 15 1,000 15,000.00 11.3477 170,215.50
$ /R 12/12/2014 Foreign Exchange Future Buy 15 1,000 15,000.00 11.3101 169,651.50
$ /R 12/12/2014 Foreign Exchange Future Sell 15 1,000 15,000.00 11.3101 169,651.50
$ /R 12/12/2014 Foreign Exchange Future Sell 15 1,000 15,000.00 11.3477 170,215.50
$ /R 12/12/2014 Foreign Exchange Future Sell 20 1,000 20,000.00 11.3151 226,302.00
$ /R 12/12/2014 Foreign Exchange Future Sell 20 1,000 20,000.00 11.3151 226,302.00
$ /R 12/12/2014 Foreign Exchange Future Buy 20 1,000 20,000.00 11.3330 226,660.00
$ /R 12/12/2014 Foreign Exchange Future Buy 20 1,000 20,000.00 11.3752 227,504.00
$/R 12/12/2014 Foreign Exchange Future Sell 20 1,000 20,000.00 11.3752 227,504.00
$/R 12/12/2014 Foreign Exchange Future Buy 20 1,000 20,000.00 11.3151 226,302.00
$ /R 12/12/2014 Foreign Exchange Future Sell 20 1,000 20,000.00 11.3899 227,798.00
$ /R 12/12/2014 Foreign Exchange Future Sell 20 1,000 20,000.00 11.3330 226,660.00
$ /R 12/12/2014 Foreign Exchange Future Buy 20 1,000 20,000.00 11.3323 226,646.00
$ /R 12/12/2014 Foreign Exchange Future Buy 20 1,000 20,000.00 11.3115 226,230.00
$ /R 12/12/2014 Foreign Exchange Future Sell 20 1,000 20,000.00 11.3115 226,230.00
$ /R 12/12/2014 Foreign Exchange Future Sell 20 1,000 20,000.00 11.3699 227,398.00
$ /R 12/12/2014 Foreign Exchange Future Buy 20 1,000 20,000.00 11.3151 226,302.00
$ /R 12/12/2014 Foreign Exchange Future Buy 20 1,000 20,000.00 11.3699 227,398.00
$ /R 12/12/2014 Foreign Exchange Future Sell 20 1,000 20,000.00 11.3323 226,646.00
$ /R 12/12/2014 Foreign Exchange Future Sell 25 1,000 25,000.00 11.3678 284,195.00
$ /R 12/12/2014 Foreign Exchange Future Sell 25 1,000 25,000.00 11.3670 284,175.00
$/R 12/12/2014 Foreign Exchange Future Buy 25 1,000 25,000.00 11.3752 284,380.00
$/R 12/12/2014 Foreign Exchange Future Buy 25 1,000 25,000.00 11.3678 284,195.00
$ /R 12/12/2014 Foreign Exchange Future Buy 30 1,000 30,000.00 11.3330 339,990.00
$ /R 12/12/2014 Foreign Exchange Future Buy 37 1,000 37,000.00 11.3750 420,875.00
$ /R 12/12/2014 Foreign Exchange Future Sell 37 1,000 37,000.00 11.3750 420,875.00
$ /R 12/12/2014 Foreign Exchange Future Buy 50 1,000 50,000.00 11.3577 567,885.00
$ /R 12/12/2014 Foreign Exchange Future Buy 50 1,000 50,000.00 11.3330 566,650.00
$ /R 12/12/2014 Foreign Exchange Future Buy 50 1,000 50,000.00 11.3590 567,950.00
$ /R 12/12/2014 Foreign Exchange Future Buy 50 1,000 50,000.00 11.3728 568,640.00
$ /R 12/12/2014 Foreign Exchange Future Buy 50 1,000 50,000.00 11.2912 564,560.00
$ /R 12/12/2014 Foreign Exchange Future Sell 50 1,000 50,000.00 11.3728 568,640.00
$/R 12/12/2014 Foreign Exchange Future Buy 50 1,000 50,000.00 11.3700 568,500.00
$ /R 12/12/2014 Foreign Exchange Future Sell 50 1,000 50,000.00 11.3850 569,250.00
$ /R 12/12/2014 Foreign Exchange Future Sell 50 1,000 50,000.00 11.3577 567,885.00
$ /R 12/12/2014 Foreign Exchange Future Buy 60 1,000 60,000.00 11.3550 681,300.00
$ /R 12/12/2014 Foreign Exchange Future Sell 60 1,000 60,000.00 11.3548 681,288.00
$ /R 12/12/2014 Foreign Exchange Future Buy 80 1,000 80,000.00 11.3862 910,896.00
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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Premium Value
Put Sell Contracts Size
$/R 12/12/2014 Foreign Exchange Future Buy 500 1,000 500,000.00 11.3599 5,679,950.00
$/R 12/12/2014 Foreign Exchange Future Buy 500 1,000 500,000.00 11.3645 5,682,250.00
$/R 12/12/2014 Foreign Exchange Future Sell 500 1,000 500,000.00 11.3470 5,673,500.00
$/R 12/12/2014 Foreign Exchange Future Buy 500 1,000 500,000.00 11.3445 5,672,250.00
$/R 12/12/2014 Foreign Exchange Future Buy 500 1,000 500,000.00 11.3869 5,693,450.00
$/R 12/12/2014 Foreign Exchange Future Buy 500 1,000 500,000.00 11.3604 5,680,200.00
$ /R 12/12/2014 Foreign Exchange Future Sell 500 1,000 500,000.00 11.3645 5,682,250.00
$ /R 12/12/2014 Foreign Exchange Future Sell 500 1,000 500,000.00 11.3190 5,659,500.00
$/R 12/12/2014 Foreign Exchange Future Buy 500 1,000 500,000.00 11.3622 5,681,100.00
$ /R 12/12/2014 Foreign Exchange Future Buy 500 1,000 500,000.00 11.3590 5,679,500.00
$/R 12/12/2014 Foreign Exchange Future Sell 600 1,000 600,000.00 11.3443 6,806,580.00
$/R 12/12/2014 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 11.2781 11,278,100.00
$ /R 12/12/2014 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 11.3641 11,364,100.00
$ /R 12/12/2014 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 11.3095 11,309,500.00
$ /R 12/12/2014 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 11.3641 11,364,100.00
$ /R 12/12/2014 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 11.2781 11,278,100.00
$ /R 12/12/2014 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 11.2781 11,278,100.00
$ /R 12/12/2014 Foreign Exchange Future Sell 1,500 1,000 1,500,000.00 11.3547 17,032,050.00
$ /R 12/12/2014 Foreign Exchange Future Buy 1,500 1,000 1,500,000.00 11.3547 17,032,050.00
Total Futures 25,592 25,592,000.00 290,313,091.50
Total Options
Total $ / R Foreign Exchange Future 25,592 25,592,000.00 290,313,091.50
Dec 2014 $/R MAXI
$ /R MAXI 12/12/2014 Foreign Exchange Future Buy 5 100,000 500,000.00 11.3730 5,686,500.00
$ /R MAXI 12/12/2014 Foreign Exchange Future Buy 5 100,000 500,000.00 11.3503 5,675,150.00
$ /R MAXI 12/12/2014 Foreign Exchange Future Sell 5 100,000 500,000.00 11.3503 5,675,150.00
$ /R MAXI 12/12/2014 Foreign Exchange Future Sell 5 100,000 500,000.00 11.3730 5,686,500.00
Total Futures 20 2,000,000.00 22,723,300.00
Total Options
Total $ / R MAXI Foreign Exchange Future 20 2,000,000.00 22,723,300.00
Dec 2014 £/R
£ /R 12/12/2014 Foreign Exchange Future Buy 4 1,000 4,000.00 17.9965 71,986.00
£ /R 12/12/2014 Foreign Exchange Future Sell 4 1,000 4,000.00 17.9965 71,986.00
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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Premium Value
Put Sell Contracts Size
CHF / R 12/12/2014 Foreign Exchange Future Buy 250 1,000 250,000.00 11.7555 2,938,875.00
CHF / R 12/12/2014 Foreign Exchange Future Sell 250 1,000 250,000.00 11.7555 2,938,875.00
Total Futures 910 910,000.00 10,692,252.00
Total Options

Total CHF / R Foreign Exchange Future 910 910,000.00 10,692,252.00

Mar 2015 $/R
$ /R 16/03/2015 Foreign Exchange Future Buy 1 1,000 1,000.00 11.5531 11,553.10
$ /R 16/03/2015 Foreign Exchange Future Sell 1 1,000 1,000.00 11.5531 11,553.10
$ /R 16/03/2015 Foreign Exchange Future Buy 4 1,000 4,000.00 11.5547 46,218.80
$ /R 16/03/2015 Foreign Exchange Future Sell 4 1,000 4,000.00 11.5547 46,218.80
$ /R 16/03/2015 Foreign Exchange Future Sell 5 1,000 5,000.00 11.5500 57,750.00
$ /R 16/03/2015 Foreign Exchange Future Buy 5 1,000 5,000.00 11.5500 57,750.00
$ /R 16/03/2015 Foreign Exchange Future Buy 15 1,000 15,000.00 11.5031 172,546.50
$ /R 16/03/2015 Foreign Exchange Future Sell 15 1,000 15,000.00 11.5031 172,546.50
$ /R 16/03/2015 Foreign Exchange Future Buy 20 1,000 20,000.00 11.5470 230,940.00
$ /R 16/03/2015 Foreign Exchange Future Buy 20 1,000 20,000.00 11.5200 230,400.00
$ /R 16/03/2015 Foreign Exchange Future Sell 20 1,000 20,000.00 11.5200 230,400.00
$ /R 16/03/2015 Foreign Exchange Future Sell 20 1,000 20,000.00 11.5470 230,940.00
$ /R 16/03/2015 Foreign Exchange Future Buy 37 1,000 37,000.00 11.5580 427,646.00
$ /R 16/03/2015 Foreign Exchange Future Sell 37 1,000 37,000.00 11.5580 427,646.00
$ /R 16/03/2015 Foreign Exchange Future Sell 64 1,000 64,000.00 11.5274 737,753.60
$ /R 16/03/2015 Foreign Exchange Future Buy 64 1,000 64,000.00 11.5274 737,753.60
$ /R 16/03/2015 Foreign Exchange Future Buy 87 1,000 87,000.00 11.5097 1,001,343.90
$ /R 16/03/2015 Foreign Exchange Future Sell 87 1,000 87,000.00 11.5097 1,001,343.90
$ /R 16/03/2015 Foreign Exchange Future Buy 149 1,000 149,000.00 11.5500 1,720,950.00
$ /R 16/03/2015 Foreign Exchange Future Sell 149 1,000 149,000.00 11.5500 1,720,950.00
$ /R 16/03/2015 Foreign Exchange Future Buy 200 1,000 200,000.00 11.4332 2,286,640.00
$ /R 16/03/2015 Foreign Exchange Future Sell 200 1,000 200,000.00 11.4332 2,286,640.00
$ /R 16/03/2015 Foreign Exchange Future Sell 300 1,000 300,000.00 11.5330 3,459,900.00
$ /R 16/03/2015 Foreign Exchange Future Sell 300 1,000 300,000.00 11.5330 3,459,900.00
$ /R 16/03/2015 Foreign Exchange Future Buy 300 1,000 300,000.00 11.5330 3,459,900.00
$ /R 16/03/2015 Foreign Exchange Future Buy 300 1,000 300,000.00 11.5330 3,459,900.00
$ /R 16/03/2015 Foreign Exchange Future Sell 600 1,000 600,000.00 11.5330 6,919,800.00
$ /R 16/03/2015 Foreign Exchange Future C 12.58 Buy 50,000 1,000 50,000,000.00 98.0300 4,901,500,000.00
$ /R 16/03/2015 Foreign Exchange Future C 12.58 Buy 50,000 1,000 50,000,000.00 100.0300 5,001,500,000.00
$ /R 16/03/2015 Foreign Exchange Future C 12.58 Sell 50,000 1,000 50,000,000.00 98.0300 4,901,500,000.00
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Total Futures

Total Options

Total $ / R Foreign Exchange Future

Mar 2015 £/R

£/R 16/03/2015
£/R 16/03/2015
£/R 16/03/2015
£/R 16/03/2015
£/R 16/03/2015
£/R 16/03/2015
£/R 16/03/2015
£/R 16/03/2015
£/R 16/03/2015
£/R 16/03/2015
£/R 16/03/2015
£/R 16/03/2015
£/R 16/03/2015

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 2015 €/R

€/R 16/03/2015
€/R 16/03/2015
€/R 16/03/2015

Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future

Total Futures

Total Options

Total € / R Foreign Exchange Future

Jun2015 $/R

$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015
$ /R 12/06/2015

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

OO0 TV TV UV Do

O

3,004

150,000

153,004

3,004,000.00

150,000,000

153,004,000.00

34,606,883.80

14,804,500,000.00

14,839,106,883.80

17.00
17.00
17.00
17.00
19.64
19.64
19.64

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

200
200
200
200
347
347
2,793
2,793
2,799
2,799
21,000
21,000
21,000
1,494

74,184

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

200,000.00
200,000.00
200,000.00
200,000.00
347,000.00
347,000.00
2,793,000.00
2,793,000.00
2,799,000.00
2,799,000.00
21,000,000.00
21,000,000.00
21,000,000.00
1,494,000.00

74,184,000

75,678,000.00

18.2452
18.2200
18.2452
18.2200
18.2680
18.2680
74.0600
74.0600
78.6400
78.6400
150.4000
152.4000
150.4000

3,649,040.00
3,644,000.00
3,649,040.00
3,644,000.00
6,338,996.00
6,338,996.00
206,849,580.00
206,849,580.00
220,113,360.00
220,113,360.00
3,158,400,000.00
3,200,400,000.00
3,158,400,000.00
27,264,072.00

10,371,125,880.00

10,398,389,952.00

15.36
15.36
15.36

Buy
Buy
Sell

1,000
1,000
1,000

32,000,000.00
32,000,000.00
32,000,000.00

0.00

96,000,000

96,000,000.00

123.0200
125.0200
123.0200

3,936,640,000.00
4,000,640,000.00
3,936,640,000.00

0.00

11,873,920,000.00

11,873,920,000.00

Buy
Sell
Buy
Sell
Buy
Sell

W W = A

100
100

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

1,000.00
1,000.00
3,000.00
3,000.00
100,000.00
100,000.00

11.6935
11.6935
11.6935
11.6935
11.7257
11.7257

11,693.50
11,693.50
35,080.50
35,080.50
1,172,570.00
1,172,570.00
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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Premium Value
Put Sell Contracts Size
$ /R 12/06/2015 Foreign Exchange Future Sell 500 1,000 500,000.00 11.7130 5,856,500.00
$ /R 12/06/2015 Foreign Exchange Future Buy 500 1,000 500,000.00 11.7130 5,856,500.00
$ /R 12/06/2015 Foreign Exchange Future Sell 500 1,000 500,000.00 11.7130 5,856,500.00
$ /R 12/06/2015 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 11.7230 11,723,000.00
$ /R 12/06/2015 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 11.6815 11,681,500.00
$ /R 12/06/2015 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 11.7230 11,723,000.00
$ /R 12/06/2015 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 11.7230 11,723,000.00
$ /R 12/06/2015 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 11.6815 11,681,500.00
$ /R 12/06/2015 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 11.6815 11,681,500.00
$ /R 12/06/2015 Foreign Exchange Future Sell 2,000 1,000 2,000,000.00 11.7552 23,510,400.00
$ /R 12/06/2015 Foreign Exchange Future Sell 2,000 1,000 2,000,000.00 11.7552 23,510,400.00
$ /R 12/06/2015 Foreign Exchange Future Buy 2,000 1,000 2,000,000.00 11.7552 23,510,400.00
Total Futures 13,708 13,708,000.00 160,752,888.00
Total Options
Total $ / R Foreign Exchange Future 13,708 13,708,000.00 160,752,888.00
Jun 2015 £/R
£/R 12/06/2015 Foreign Exchange Future Buy 10 1,000 10,000.00 18.56327 185,327.00
£ /R 12/06/2015 Foreign Exchange Future Sell 10 1,000 10,000.00 18.5327 185,327.00
Total Futures 20 20,000.00 370,654.00
Total Options
Total £ / R Foreign Exchange Future 20 20,000.00 370,654.00
Sep 2015 €/R
€/R 14/09/2015 Foreign Exchange Future Buy 5 1,000 5,000.00 14.8119 74,059.50
€/R 14/09/2015 Foreign Exchange Future Sell 5 1,000 5,000.00 14.8400 74,200.00
€/R 14/09/2015 Foreign Exchange Future Sell 5 1,000 5,000.00 14.8119 74,059.50
€/R 14/09/2015 Foreign Exchange Future Buy 5 1,000 5,000.00 14.8400 74,200.00
Total Futures 20 20,000.00 296,519.00
Total Options
Total € / R Foreign Exchange Future 20 20,000.00 296,519.00
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Total Futures 49,988 51,968,000.00 634 670 146.70
Total Options 320,184 320,184,000.00 37 049 545 880.00

Grand Total for Currency Future Detailed Turnover 370,172 372,152,000.00 37 684 216 026.70
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