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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
Mar 2015 $/R
$ /R 16/03/2015 Foreign Exchange Future Buy 1 1,000 1,000.00 11.8365 11,836.50
$ /R 16/03/2015 Foreign Exchange Future Buy 1 1,000 1,000.00 11.8060 11,806.00
$ /R 16/03/2015 Foreign Exchange Future Buy 1 1,000 1,000.00 11.8160 11,816.00
$ /R 16/03/2015 Foreign Exchange Future Sell 1 1,000 1,000.00 11.8210 11,821.00
$ /R 16/03/2015 Foreign Exchange Future Sell 1 1,000 1,000.00 11.7960 11,796.00
$ /R 16/03/2015 Foreign Exchange Future Sell 1 1,000 1,000.00 11.8060 11,806.00
$ /R 16/03/2015 Foreign Exchange Future Sell 1 1,000 1,000.00 11.8160 11,816.00
$ /R 16/03/2015 Foreign Exchange Future Sell 1 1,000 1,000.00 11.8160 11,816.00
$ /R 16/03/2015 Foreign Exchange Future Buy 1 1,000 1,000.00 11.7960 11,796.00
$ /R 16/03/2015 Foreign Exchange Future Buy 1 1,000 1,000.00 11.8160 11,816.00
$ /R 16/03/2015 Foreign Exchange Future Buy 1 1,000 1,000.00 11.8210 11,821.00
$ /R 16/03/2015 Foreign Exchange Future Sell 1 1,000 1,000.00 11.8365 11,836.50
$ /R 16/03/2015 Foreign Exchange Future Sell 2 1,000 2,000.00 11.8400 23,680.00
$ /R 16/03/2015 Foreign Exchange Future Buy 2 1,000 2,000.00 11.8400 23,680.00
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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 16/03/2015 Foreign Exchange Future Buy 580 1,000 580,000.00 11.7750 6,829,500.00
$ /R 16/03/2015 Foreign Exchange Future Sell 801 1,000 801,000.00 11.7650 9,423,765.00
$ /R 16/03/2015 Foreign Exchange Future Buy 890 1,000 890,000.00 11.7750 10,479,750.00
$ /R 16/03/2015 Foreign Exchange Future Sell 999 1,000 999,000.00 11.7650 11,753,235.00
$ /R 16/03/2015 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 11.9920 11,992,000.00
$ /R 16/03/2015 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 11.9920 11,992,000.00
$ /R 16/03/2015 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 11.8254 11,825,400.00
$ /R 16/03/2015 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 11.8254 11,825,400.00
$ /R 16/03/2015 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 11.8254 11,825,400.00
$ /R 16/03/2015 Foreign Exchange Future Sell 1,017 1,000 1,017,000.00 11.7650 11,965,005.00
$ /R 16/03/2015 Foreign Exchange Future Buy 1,110 1,000 1,110,000.00 11.7750 13,070,250.00
$ /R 16/03/2015 Foreign Exchange Future Buy 1,130 1,000 1,130,000.00 11.7750 13,305,750.00
$ /R 16/03/2015 Foreign Exchange Future Sell 2,000 1,000 2,000,000.00 11.8254 23,650,800.00
$ /R 16/03/2015 Foreign Exchange Future Buy 2,000 1,000 2,000,000.00 11.7403 23,480,600.00
$ /R 16/03/2015 Foreign Exchange Future Buy 2,000 1,000 2,000,000.00 11.7403 23,480,600.00
$ /R 16/03/2015 Foreign Exchange Future Sell 2,000 1,000 2,000,000.00 11.8254 23,650,800.00
$ /R 16/03/2015 Foreign Exchange Future Buy 2,000 1,000 2,000,000.00 11.8254 23,650,800.00
$ /R 16/03/2015 Foreign Exchange Future Sell 2,000 1,000 2,000,000.00 11.7403 23,480,600.00
$ /R 16/03/2015 Foreign Exchange Future Sell 4,220 1,000 4,220,000.00 11.7650 49,648,300.00
Total Futures 30,718 30,718,000.00 362,375,550.70
Total Options
Total $ / R Foreign Exchange Future 30,718 30,718,000.00 362,375,550.70
Mar 2015 $/R MAXI
$ / R MAXI 16/03/2015 Foreign Exchange Future Sell 50 100,000 5,000,000.00 11.8080 59,040,000.00
$ / R MAXI 16/03/2015 Foreign Exchange Future Sell 50 100,000 5,000,000.00 11.8080 59,040,000.00
$ / R MAXI 16/03/2015 Foreign Exchange Future Buy 50 100,000 5,000,000.00 11.8080 59,040,000.00
Total Futures 150 15,000,000.00 177,120,000.00
Total Options
Total $ / R MAXI Foreign Exchange Future 150 15,000,000.00 177,120,000.00
Mar 2015 £/R
£ /R 16/03/2015 Foreign Exchange Future Buy 14 1,000 14,000.00 18.2679 255,750.60
£ /R 16/03/2015 Foreign Exchange Future Sell 14 1,000 14,000.00 18.2679 255,750.60
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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 12/06/2015 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 11.9920 11,992,000.00
$ /R 12/06/2015 Foreign Exchange Future Sell 1,000 1,000 1,000,000.00 11.9940 11,994,000.00
$ /R 12/06/2015 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 11.9920 11,992,000.00
$ /R 12/06/2015 Foreign Exchange Future Buy 1,000 1,000 1,000,000.00 11.9940 11,994,000.00
Total Futures 9,122 9,122,000.00 109,331,856.90
Total Options
Total $ / R Foreign Exchange Future 9,122 9,122,000.00 109,331,856.90
Jun 2015 €/R
€/R 12/06/2015 Foreign Exchange Future Sell 200 1,000 200,000.00 14.4700 2,894,000.00
€/R 12/06/2015 Foreign Exchange Future Buy 200 1,000 200,000.00 14.4700 2,894,000.00
Total Futures 400 400,000.00 5,788,000.00
Total Options
Total € / R Foreign Exchange Future 400 400,000.00 5,788,000.00
Total Futures 51,408 66,258,000.00 811 040 024.80
Total Options
Grand Total for Currency Future Detailed Turnover 51,408 66,258,000.00 811 040 024.80
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