
CURRENCY FUTURES AND OPTIONS DETAILED TURNOVER

DATE: 05/08/2015

CURRENCY DERIVATIVES

Contract 

Size

Foreign ValueNumber of 

Contracts

Buy/

Sell

Call/ 

Put

StrikeContract Price Spot 

Rate

ZAR 

Converted 

Amount

$ / RAug 2015

Sell  12,000  12,000,000.00 $ / R 27/08/2015   Any day expiry 1,000 12.8016  153,619,200.00 

Buy  12,000  12,000,000.00 $ / R 27/08/2015   Any day expiry 1,000 12.8016  153,619,200.00 

Total $ / R Any day expiry  24,000  24,000,000.00 

 24,000  24,000,000.00 

Total Options

Total Futures  307,238,400.00 

 307,238,400.00 

$ / RSep 2015

Buy  1  1,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.9002  12,900.20 

Sell  1  1,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8305  12,830.50 

Buy  1  1,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8188  12,818.80 

Buy  1  1,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8305  12,830.50 
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Sell  1  1,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.9002  12,900.20 

Buy  1  1,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8318  12,831.80 

Buy  1  1,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8293  12,829.30 

Buy  1  1,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8297  12,829.70 

Buy  1  1,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8297  12,829.70 

Buy  1  1,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8388  12,838.80 

Sell  1  1,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8293  12,829.30 

Sell  1  1,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8297  12,829.70 

Sell  1  1,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8297  12,829.70 

Sell  1  1,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8388  12,838.80 

Sell  1  1,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8318  12,831.80 

Buy  1  1,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8937  12,893.70 

Sell  1  1,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8323  12,832.30 

Buy  1  1,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8323  12,832.30 

Sell  1  1,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8188  12,818.80 

Sell  1  1,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8937  12,893.70 

Sell  2  2,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8953  25,790.60 

Buy  2  2,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8953  25,790.60 

Buy  3  3,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8774  38,632.20 

Sell  3  3,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8774  38,632.20 

Buy  3  3,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8650  38,595.00 

Sell  3  3,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8650  38,595.00 

Sell  4  4,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.9189  51,675.60 

Buy  4  4,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.9189  51,675.60 

Buy  5  5,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8200  64,100.00 

Buy  5  5,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8527  64,263.50 

Sell  5  5,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8868  64,434.00 

Sell  5  5,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8758  64,379.00 

Sell  5  5,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8200  64,100.00 

Sell  5  5,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8698  64,349.00 

Buy  5  5,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.7840  63,920.00 

Sell  5  5,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8527  64,263.50 

Buy  5  5,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8698  64,349.00 

Sell  5  5,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.7840  63,920.00 

Sell  5  5,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8779  64,389.50 

Buy  5  5,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8868  64,434.00 

Buy  5  5,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8758  64,379.00 

Buy  5  5,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8517  64,258.50 

Buy  5  5,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8779  64,389.50 

Buy  6  6,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8850  77,310.00 

Sell  6  6,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8850  77,310.00 

Sell  7  7,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8843  90,190.10 

Buy  7  7,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8843  90,190.10 

Sell  8  8,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8325  102,660.00 

Buy  8  8,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8325  102,660.00 
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Contract 

Size

Foreign ValueNumber of 

Contracts

Buy/

Sell

Call/ 

Put

StrikeContract Price Spot 

Rate

ZAR 

Converted 

Amount

Buy  10  10,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8885  128,885.00 

Buy  10  10,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8900  128,900.00 

Sell  10  10,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8900  128,900.00 

Buy  10  10,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8100  128,100.00 

Buy  10  10,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8200  128,200.00 

Sell  10  10,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8900  128,900.00 

Sell  10  10,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8800  128,800.00 

Sell  10  10,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8700  128,700.00 

Buy  10  10,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8354  128,354.00 

Sell  10  10,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8638  128,638.00 

Buy  10  10,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8720  128,720.00 

Buy  10  10,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8519  128,519.00 

Sell  10  10,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8302  128,302.00 

Sell  10  10,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8899  128,899.00 

Sell  10  10,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8201  128,201.00 

Sell  10  10,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8200  128,200.00 

Buy  10  10,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8899  128,899.00 

Sell  10  10,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8519  128,519.00 

Buy  10  10,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8302  128,302.00 

Buy  10  10,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8700  128,700.00 

Buy  10  10,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8800  128,800.00 

Sell  10  10,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8720  128,720.00 

Buy  10  10,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8900  128,900.00 

Buy  10  10,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8785  128,785.00 

Buy  10  10,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8799  128,799.00 

Buy  10  10,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8899  128,899.00 

Buy  10  10,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.9099  129,099.00 

Sell  10  10,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8354  128,354.00 

Buy  10  10,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8638  128,638.00 

Sell  10  10,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8100  128,100.00 

Sell  10  10,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8885  128,885.00 

Sell  10  10,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8799  128,799.00 

Sell  10  10,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8899  128,899.00 

Sell  10  10,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.9099  129,099.00 

Buy  10  10,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8201  128,201.00 

Sell  10  10,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8785  128,785.00 

Buy  20  20,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8790  257,580.00 

Sell  20  20,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8766  257,532.00 

Buy  20  20,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8950  257,900.00 

Buy  20  20,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.9015  258,030.00 
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Buy  20  20,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8590  257,180.00 

Sell  20  20,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8790  257,580.00 

Sell  20  20,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8950  257,900.00 

Sell  20  20,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.9015  258,030.00 

Sell  20  20,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8590  257,180.00 

Buy  25  25,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.9060  322,650.00 

Sell  25  25,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8410  321,025.00 

Sell  25  25,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8410  321,025.00 

Sell  25  25,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.9060  322,650.00 

Buy  30  30,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8800  386,400.00 

Buy  30  30,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8870  386,610.00 

Sell  30  30,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8870  386,610.00 

Sell  30  30,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8800  386,400.00 

Sell  50  50,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8900  644,500.00 

Sell  50  50,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.9000  645,000.00 

Buy  50  50,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8879  644,395.00 

Buy  50  50,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8614  643,070.00 

Sell  50  50,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8879  644,395.00 

Buy  50  50,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.9000  645,000.00 

Sell  50  50,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8614  643,070.00 

Buy  50  50,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8900  644,500.00 

Buy  50  50,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8310  641,550.00 

Buy  50  50,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8500  642,500.00 

Sell  50  50,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8410  642,050.00 

Sell  50  50,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8410  642,050.00 

Sell  50  50,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8410  642,050.00 

Sell  50  50,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8410  642,050.00 

Sell  50  50,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8410  642,050.00 

Sell  50  50,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8410  642,050.00 

Sell  50  50,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8410  642,050.00 

Sell  50  50,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8500  642,500.00 

Sell  50  50,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8310  641,550.00 

Sell  90  90,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8302  1,154,718.00 

Buy  90  90,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8302  1,154,718.00 

Sell  100  100,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8386  1,283,860.00 

Sell  100  100,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8567  1,285,670.00 

Sell  100  100,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8760  1,287,600.00 

Sell  100  100,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.9000  1,290,000.00 

Buy  100  100,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8498  1,284,980.00 

Sell  100  100,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8496  1,284,960.00 

Buy  100  100,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8496  1,284,960.00 

Buy  100  100,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8567  1,285,670.00 

Buy  100  100,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8200  1,282,000.00 

Buy  100  100,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.9000  1,290,000.00 

Buy  100  100,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8950  1,289,500.00 
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Sell  100  100,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8498  1,284,980.00 

Buy  100  100,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8386  1,283,860.00 

Sell  100  100,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8410  1,284,100.00 

Sell  100  100,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8410  1,284,100.00 

Sell  100  100,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8410  1,284,100.00 

Sell  100  100,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8410  1,284,100.00 

Sell  100  100,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8410  1,284,100.00 

Sell  100  100,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8410  1,284,100.00 

Sell  100  100,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8410  1,284,100.00 

Sell  100  100,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8200  1,282,000.00 

Sell  100  100,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8950  1,289,500.00 

Sell  140  140,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.7462  1,784,468.00 

Sell  140  140,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8302  1,796,228.00 

Sell  140  140,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8500  1,799,000.00 

Buy  140  140,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8302  1,796,228.00 

Buy  140  140,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8500  1,799,000.00 

Buy  140  140,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8731  1,802,234.00 

Sell  140  140,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8731  1,802,234.00 

Buy  200  200,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8352  2,567,040.00 

Sell  200  200,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8410  2,568,200.00 

Sell  200  200,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8410  2,568,200.00 

Sell  200  200,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8352  2,567,040.00 

Buy  220  220,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8870  2,835,140.00 

Sell  220  220,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8870  2,835,140.00 

Sell  250  250,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8567  3,214,175.00 

Sell  250  250,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8567  3,214,175.00 

Buy  250  250,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8567  3,214,175.00 

Buy  250  250,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8567  3,214,175.00 

Sell  250  250,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8761  3,219,025.00 

Sell  293  293,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8730  3,771,789.00 

Sell  299  299,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8355  3,837,814.50 

Buy  299  299,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8355  3,837,814.50 

Sell  300  300,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8915  3,867,450.00 

Buy  300  300,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8915  3,867,450.00 

Sell  400  400,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8567  5,142,680.00 

Sell  400  400,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8788  5,151,520.00 

Buy  400  400,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8567  5,142,680.00 

Buy  400  400,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8788  5,151,520.00 

Buy  410  410,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8731  5,277,971.00 

Sell  410  410,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8731  5,277,971.00 
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Buy  480  480,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8912  6,187,776.00 

Sell  480  480,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8912  6,187,776.00 

Buy  495  495,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8169  6,344,365.50 

Sell  495  495,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8262  6,348,969.00 

Sell  500  500,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8755  6,437,750.00 

Sell  500  500,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8766  6,438,300.00 

Buy  500  500,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8302  6,415,100.00 

Buy  500  500,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8302  6,415,100.00 

Buy  500  500,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8696  6,434,800.00 

Sell  500  500,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8302  6,415,100.00 

Sell  500  500,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8302  6,415,100.00 

Sell  500  500,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8302  6,415,100.00 

Buy  500  500,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8387  6,419,350.00 

Buy  500  500,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8377  6,418,850.00 

Buy  500  500,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8912  6,445,600.00 

Buy  500  500,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8347  6,417,350.00 

Sell  500  500,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8756  6,437,800.00 

Sell  500  500,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8757  6,437,850.00 

Sell  500  500,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8398  6,419,900.00 

Sell  500  500,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8388  6,419,400.00 

Buy  500  500,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8437  6,421,850.00 

Sell  500  500,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8903  6,445,150.00 

Buy  500  500,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8342  6,417,100.00 

Sell  500  500,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8786  6,439,300.00 

Sell  500  500,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8377  6,418,850.00 

Sell  500  500,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8387  6,419,350.00 

Sell  500  500,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8437  6,421,850.00 

Buy  500  500,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8161  6,408,050.00 

Buy  500  500,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8302  6,415,100.00 

Buy  500  500,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8339  6,416,950.00 

Buy  500  500,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8207  6,410,350.00 

Sell  500  500,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8207  6,410,350.00 

Sell  500  500,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8912  6,445,600.00 

Sell  500  500,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8696  6,434,800.00 

Sell  500  500,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8767  6,438,350.00 

Buy  500  500,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8164  6,408,200.00 

Sell  500  500,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8774  6,438,700.00 

Buy  500  500,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8546  6,427,300.00 

Buy  500  500,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8903  6,445,150.00 

Sell  500  500,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8342  6,417,100.00 

Sell  600  600,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8774  7,726,440.00 

Sell  610  610,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8302  7,826,422.00 

Buy  610  610,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8302  7,826,422.00 

Buy  637  637,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8901  8,210,993.70 

Sell  637  637,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8901  8,210,993.70 

Page 6 of 20 2015/08/05, 06:12:08PM



Contract 

Size

Foreign ValueNumber of 

Contracts

Buy/

Sell

Call/ 

Put

StrikeContract Price Spot 

Rate

ZAR 

Converted 

Amount

Sell  673  673,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8730  8,663,529.00 

Sell  750  750,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8763  9,657,225.00 

Sell  750  750,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8746  9,655,950.00 

Sell  800  800,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8302  10,264,160.00 

Buy  800  800,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8302  10,264,160.00 

Sell  800  800,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8776  10,302,080.00 

Sell  850  850,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8307  10,906,095.00 

Buy  850  850,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8307  10,906,095.00 

Sell  850  850,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8749  10,943,665.00 

Buy  850  850,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8731  10,942,135.00 

Sell  850  850,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8731  10,942,135.00 

Sell  864  864,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8768  11,125,555.20 

Sell  900  900,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8602  11,574,180.00 

Buy  900  900,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8602  11,574,180.00 

Buy  900  900,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8200  11,538,000.00 

Sell  900  900,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8705  11,583,450.00 

Sell  900  900,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8778  11,590,020.00 

Sell  900  900,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8778  11,590,020.00 

Sell  900  900,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8768  11,589,120.00 

Sell  900  900,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8768  11,589,120.00 

Sell  900  900,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8760  11,588,400.00 

Buy  900  900,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8731  11,585,790.00 

Buy  900  900,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8731  11,585,790.00 

Buy  900  900,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8731  11,585,790.00 

Sell  900  900,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8759  11,588,310.00 

Sell  900  900,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8758  11,588,220.00 

Sell  900  900,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8774  11,589,660.00 

Sell  900  900,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8913  11,602,170.00 

Sell  900  900,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8200  11,538,000.00 

Buy  900  900,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8913  11,602,170.00 

Sell  900  900,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8731  11,585,790.00 

Sell  900  900,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8731  11,585,790.00 

Sell  900  900,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8731  11,585,790.00 

Buy  900  900,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8705  11,583,450.00 

Buy  999  999,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.7700  12,757,230.00 

Sell  999  999,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8888  12,875,911.20 

Sell  999  999,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.7700  12,757,230.00 

Buy  999  999,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8888  12,875,911.20 

Sell  1,000  1,000,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8370  12,837,000.00 

Buy  1,000  1,000,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8393  12,839,300.00 
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Buy  1,000  1,000,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8370  12,837,000.00 

Sell  1,000  1,000,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8302  12,830,200.00 

Sell  1,000  1,000,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8302  12,830,200.00 

Sell  1,000  1,000,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8012  12,801,200.00 

Buy  1,000  1,000,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8302  12,830,200.00 

Buy  1,000  1,000,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8302  12,830,200.00 

Sell  1,000  1,000,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8769  12,876,900.00 

Sell  1,000  1,000,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8747  12,874,700.00 

Sell  1,000  1,000,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8957  12,895,700.00 

Sell  1,000  1,000,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8769  12,876,900.00 

Buy  1,000  1,000,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8957  12,895,700.00 

Sell  1,371  1,371,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8730  17,648,883.00 

Buy  1,495  1,495,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8095  19,150,202.50 

Sell  1,495  1,495,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8164  19,160,518.00 

Sell  1,500  1,500,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8570  19,285,500.00 

Sell  1,500  1,500,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8570  19,285,500.00 

Buy  1,500  1,500,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8570  19,285,500.00 

Buy  1,500  1,500,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8570  19,285,500.00 

Sell  2,000  2,000,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8556  25,711,200.00 

Buy  2,000  2,000,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8556  25,711,200.00 

Sell  3,197  3,197,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8730  41,154,981.00 

Sell  4,000  4,000,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8556  51,422,400.00 

Buy  4,000  4,000,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8556  51,422,400.00 

Sell  4,000  4,000,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8570  51,428,000.00 

Buy  4,000  4,000,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8570  51,428,000.00 

Sell  4,466  4,466,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8730  57,490,818.00 

Sell  5,000  5,000,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8980  64,490,000.00 

Buy  10,000  10,000,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8730  128,730,000.00 

Sell  18,684  18,684,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8865  240,771,366.00 

Buy  18,684  18,684,000.00 $ / R 14/09/2015   Foreign Exchange Future 1,000 12.8865  240,771,366.00 

Total $ / R Foreign Exchange Future  171,551  171,551,000.00 

 171,551  171,551,000.00 

Total Options

Total Futures  2,207,103,649.10 

 2,207,103,649.10 

$ / R MAXISep 2015

Buy  1  100,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8517  1,285,170.00 

Sell  1  100,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8597  1,285,970.00 

Sell  1  100,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8589  1,285,890.00 

Sell  1  100,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8889  1,288,890.00 

Buy  1  100,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8671  1,286,710.00 

Buy  1  100,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8444  1,284,440.00 

Buy  1  100,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8583  1,285,830.00 
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Buy  1  100,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8445  1,284,450.00 

Buy  1  100,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8950  1,289,500.00 

Buy  1  100,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8388  1,283,880.00 

Buy  1  100,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8937  1,289,370.00 

Sell  1  100,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8937  1,289,370.00 

Sell  1  100,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8950  1,289,500.00 

Buy  1  100,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8600  1,286,000.00 

Buy  1  100,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.9000  1,290,000.00 

Buy  1  100,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8567  1,285,670.00 

Sell  1  100,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8517  1,285,170.00 

Sell  1  100,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8445  1,284,450.00 

Sell  1  100,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8444  1,284,440.00 

Sell  1  100,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8567  1,285,670.00 

Buy  1  100,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8589  1,285,890.00 

Sell  1  100,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8583  1,285,830.00 

Buy  1  100,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8889  1,288,890.00 

Sell  1  100,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8671  1,286,710.00 

Buy  1  100,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8597  1,285,970.00 

Sell  1  100,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8388  1,283,880.00 

Sell  1  100,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8600  1,286,000.00 

Sell  1  100,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.9000  1,290,000.00 

Buy  2  200,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8376  2,567,520.00 

Sell  2  200,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8376  2,567,520.00 

Sell  2  200,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8925  2,578,500.00 

Buy  2  200,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8925  2,578,500.00 

Buy  3  300,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8522  3,855,660.00 

Buy  3  300,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8682  3,860,460.00 

Buy  3  300,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8223  3,846,690.00 

Buy  3  300,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8396  3,851,880.00 

Buy  3  300,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8583  3,857,490.00 

Buy  3  300,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8421  3,852,630.00 

Buy  3  300,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8339  3,850,170.00 

Buy  3  300,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8567  3,857,010.00 

Sell  3  300,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8223  3,846,690.00 

Sell  3  300,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8522  3,855,660.00 

Sell  3  300,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8339  3,850,170.00 

Sell  3  300,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8583  3,857,490.00 

Sell  3  300,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8567  3,857,010.00 

Sell  3  300,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8682  3,860,460.00 

Sell  3  300,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8396  3,851,880.00 
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Sell  3  300,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8421  3,852,630.00 

Buy  4  400,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8223  5,128,920.00 

Sell  4  400,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8327  5,133,080.00 

Buy  4  400,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8575  5,143,000.00 

Sell  4  400,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8925  5,157,000.00 

Buy  4  400,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8925  5,157,000.00 

Buy  4  400,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8327  5,133,080.00 

Sell  4  400,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8575  5,143,000.00 

Sell  4  400,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8223  5,128,920.00 

Sell  5  500,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8567  6,428,350.00 

Buy  5  500,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8356  6,417,800.00 

Buy  5  500,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8370  6,418,500.00 

Sell  5  500,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8740  6,437,000.00 

Sell  5  500,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8772  6,438,600.00 

Buy  5  500,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8785  6,439,250.00 

Sell  5  500,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8400  6,420,000.00 

Sell  5  500,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8395  6,419,750.00 

Sell  5  500,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8355  6,417,750.00 

Buy  5  500,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8745  6,437,250.00 

Sell  5  500,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8370  6,418,500.00 

Sell  5  500,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8785  6,439,250.00 

Sell  5  500,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8356  6,417,800.00 

Buy  5  500,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8400  6,420,000.00 

Buy  5  500,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8395  6,419,750.00 

Buy  5  500,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8740  6,437,000.00 

Buy  5  500,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8772  6,438,600.00 

Buy  5  500,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8355  6,417,750.00 

Sell  5  500,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8925  6,446,250.00 

Buy  5  500,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8925  6,446,250.00 

Sell  5  500,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8745  6,437,250.00 

Buy  5  500,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8567  6,428,350.00 

Sell  6  600,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8925  7,735,500.00 

Buy  6  600,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8925  7,735,500.00 

Sell  6  600,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8583  7,714,980.00 

Buy  6  600,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8583  7,714,980.00 

Buy  7  700,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8534  8,997,380.00 

Buy  7  700,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8421  8,989,470.00 

Sell  7  700,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8421  8,989,470.00 

Sell  7  700,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8534  8,997,380.00 

Sell  8  800,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8602  10,288,160.00 

Buy  8  800,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8602  10,288,160.00 

Sell  9  900,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8647  11,578,230.00 

Sell  9  900,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8602  11,574,180.00 

Buy  9  900,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8941  11,604,690.00 

Sell  9  900,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8886  11,599,740.00 
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Buy  9  900,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8583  11,572,470.00 

Buy  9  900,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8444  11,559,960.00 

Buy  9  900,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8613  11,575,170.00 

Buy  9  900,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8365  11,552,850.00 

Buy  9  900,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8219  11,539,710.00 

Sell  9  900,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8219  11,539,710.00 

Buy  9  900,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8602  11,574,180.00 

Sell  9  900,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8365  11,552,850.00 

Sell  9  900,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8583  11,572,470.00 

Sell  9  900,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8941  11,604,690.00 

Sell  9  900,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8613  11,575,170.00 

Buy  9  900,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8647  11,578,230.00 

Sell  9  900,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8444  11,559,960.00 

Buy  9  900,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8886  11,599,740.00 

Buy  10  1,000,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8502  12,850,200.00 

Buy  10  1,000,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8319  12,831,900.00 

Sell  10  1,000,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8319  12,831,900.00 

Sell  10  1,000,000.00 $ / R MAXI 14/09/2015   Foreign Exchange Future 100,000 12.8502  12,850,200.00 

Total $ / R MAXI Foreign Exchange Future  496  49,600,000.00 

 496  49,600,000.00 

Total Options

Total Futures  637,673,740.00 

 637,673,740.00 

£ / RSep 2015

Buy  1  1,000.00 £ / R 14/09/2015   Foreign Exchange Future 1,000 20.1198  20,119.80 

Sell  1  1,000.00 £ / R 14/09/2015   Foreign Exchange Future 1,000 20.1198  20,119.80 

Sell  2  2,000.00 £ / R 14/09/2015   Foreign Exchange Future 1,000 20.0985  40,197.00 

Buy  2  2,000.00 £ / R 14/09/2015   Foreign Exchange Future 1,000 20.0985  40,197.00 

Buy  14  14,000.00 £ / R 14/09/2015   Foreign Exchange Future 1,000 20.1014  281,419.60 

Sell  14  14,000.00 £ / R 14/09/2015   Foreign Exchange Future 1,000 20.1014  281,419.60 

Buy  20  20,000.00 £ / R 14/09/2015   Foreign Exchange Future 1,000 20.1300  402,600.00 

Sell  20  20,000.00 £ / R 14/09/2015   Foreign Exchange Future 1,000 20.1300  402,600.00 

Buy  30  30,000.00 £ / R 14/09/2015   Foreign Exchange Future 1,000 20.0922  602,766.00 

Sell  30  30,000.00 £ / R 14/09/2015   Foreign Exchange Future 1,000 20.0922  602,766.00 

Sell  50  50,000.00 £ / R 14/09/2015   Foreign Exchange Future 1,000 20.0632  1,003,160.00 

Buy  50  50,000.00 £ / R 14/09/2015   Foreign Exchange Future 1,000 20.0632  1,003,160.00 

Buy  100  100,000.00 £ / R 14/09/2015   Foreign Exchange Future 1,000 20.1145  2,011,450.00 

Buy  100  100,000.00 £ / R 14/09/2015   Foreign Exchange Future 1,000 20.1038  2,010,380.00 
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Sell  100  100,000.00 £ / R 14/09/2015   Foreign Exchange Future 1,000 20.1038  2,010,380.00 

Sell  100  100,000.00 £ / R 14/09/2015   Foreign Exchange Future 1,000 20.1208  2,012,080.00 

Sell  100  100,000.00 £ / R 14/09/2015   Foreign Exchange Future 1,000 20.1145  2,011,450.00 

Buy  100  100,000.00 £ / R 14/09/2015   Foreign Exchange Future 1,000 20.1208  2,012,080.00 

Sell  250  250,000.00 £ / R 14/09/2015   Foreign Exchange Future 1,000 20.1290  5,032,250.00 

Buy  250  250,000.00 £ / R 14/09/2015   Foreign Exchange Future 1,000 20.1290  5,032,250.00 

Total £ / R Foreign Exchange Future  1,334  1,334,000.00 

 1,334  1,334,000.00 

Total Options

Total Futures  26,832,844.80 

 26,832,844.80 

€ / RSep 2015

Buy  1  1,000.00 € / R 14/09/2015   Foreign Exchange Future 1,000 14.0192  14,019.20 

Sell  1  1,000.00 € / R 14/09/2015   Foreign Exchange Future 1,000 14.0192  14,019.20 

Sell  2  2,000.00 € / R 14/09/2015   Foreign Exchange Future 1,000 14.0140  28,028.00 

Buy  2  2,000.00 € / R 14/09/2015   Foreign Exchange Future 1,000 14.0140  28,028.00 

Sell  500  500,000.00 € / R 14/09/2015   Foreign Exchange Future 1,000 14.0286  7,014,300.00 

Buy  500  500,000.00 € / R 14/09/2015   Foreign Exchange Future 1,000 14.0286  7,014,300.00 

Total € / R Foreign Exchange Future  1,006  1,006,000.00 

 1,006  1,006,000.00 

Total Options

Total Futures  14,112,694.40 

 14,112,694.40 

AU$ / RSep 2015

Buy  50  50,000.00 AU$ / R 14/09/2015   Foreign Exchange Future 1,000 9.4546  472,730.00 

Buy  50  50,000.00 AU$ / R 14/09/2015   Foreign Exchange Future 1,000 9.4479  472,395.00 

Sell  50  50,000.00 AU$ / R 14/09/2015   Foreign Exchange Future 1,000 9.4546  472,730.00 

Sell  50  50,000.00 AU$ / R 14/09/2015   Foreign Exchange Future 1,000 9.4479  472,395.00 

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

 200  200,000.00 

Total Options

Total Futures  1,890,250.00 

 1,890,250.00 

QUANTO € / $Sep 2015

Sell  308  3,080,000.00 QUANTO € / $ 14/09/2015   Foreign Exchange Future 10,000 1.0872  3,348,576.00 

Buy  308  3,080,000.00 QUANTO € / $ 14/09/2015   Foreign Exchange Future 10,000 1.0872  3,348,576.00 
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Contract 

Size

Foreign ValueNumber of 

Contracts

Buy/

Sell

Call/ 

Put

StrikeContract Price Spot 

Rate

ZAR 

Converted 

Amount

Total QUANTO € / $ Foreign Exchange Future  616  6,160,000.00 

 616  6,160,000.00 

Total Options

Total Futures  6,697,152.00 

 6,697,152.00 

$ / RDec 2015

Buy  3  3,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0641  39,192.30 

Sell  3  3,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0641  39,192.30 

Buy  5  5,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0935  65,467.50 

Buy  5  5,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0818  65,409.00 

Sell  5  5,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0935  65,467.50 

Sell  5  5,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0818  65,409.00 

Buy  10  10,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.1169  131,169.00 

Sell  10  10,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.1000  131,000.00 

Sell  10  10,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0816  130,816.00 

Buy  10  10,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.1005  131,005.00 

Buy  10  10,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.1005  131,005.00 

Buy  10  10,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0843  130,843.00 

Buy  10  10,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0436  130,436.00 

Buy  10  10,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.1000  131,000.00 

Buy  10  10,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0363  130,363.00 

Buy  10  10,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0858  130,858.00 

Buy  10  10,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0695  130,695.00 

Sell  10  10,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0695  130,695.00 

Sell  10  10,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0843  130,843.00 

Sell  10  10,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0559  130,559.00 

Buy  10  10,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0816  130,816.00 

Buy  10  10,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0564  130,564.00 

Sell  10  10,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0858  130,858.00 

Buy  10  10,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.1200  131,200.00 

Buy  10  10,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0559  130,559.00 

Sell  10  10,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0363  130,363.00 

Sell  10  10,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.1169  131,169.00 

Buy  12  12,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0423  156,507.60 

Sell  12  12,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0423  156,507.60 

Buy  20  20,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0149  260,298.00 

Buy  20  20,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0647  261,294.00 

Sell  20  20,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0647  261,294.00 
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Buy  25  25,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.1130  327,825.00 

Sell  25  25,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.1130  327,825.00 

Buy  40  40,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0859  523,436.00 

Sell  40  40,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0859  523,436.00 

Sell  42  42,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0955  550,011.00 

Buy  42  42,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0955  550,011.00 

Buy  50  50,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0558  652,790.00 

Sell  50  50,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0246  651,230.00 

Buy  50  50,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.1010  655,050.00 

Buy  50  50,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0960  654,800.00 

Buy  50  50,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.1006  655,030.00 

Sell  50  50,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.1006  655,030.00 

Sell  50  50,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.1010  655,050.00 

Buy  50  50,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0246  651,230.00 

Sell  50  50,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0558  652,790.00 

Sell  50  50,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0960  654,800.00 

Sell  67  67,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0342  873,291.40 

Buy  67  67,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0342  873,291.40 

Sell  70  70,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0642  914,494.00 

Buy  100  100,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0448  1,304,480.00 

Buy  100  100,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0445  1,304,450.00 

Buy  100  100,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0984  1,309,840.00 

Sell  100  100,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.1025  1,310,250.00 

Sell  100  100,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0448  1,304,480.00 

Buy  100  100,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.1025  1,310,250.00 

Buy  100  100,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0253  1,302,530.00 

Sell  100  100,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0984  1,309,840.00 

Sell  100  100,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0253  1,302,530.00 

Sell  100  100,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0445  1,304,450.00 

Buy  140  140,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0359  1,825,026.00 

Buy  140  140,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0789  1,831,046.00 

Sell  140  140,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0789  1,831,046.00 

Sell  140  140,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0359  1,825,026.00 

Buy  200  200,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0484  2,609,680.00 

Sell  200  200,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0484  2,609,680.00 

Sell  250  250,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0610  3,265,250.00 

Sell  250  250,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0608  3,265,200.00 

Buy  250  250,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0854  3,271,350.00 

Buy  250  250,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0409  3,260,225.00 

Buy  250  250,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0479  3,261,975.00 

Buy  250  250,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0857  3,271,425.00 

Sell  250  250,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0409  3,260,225.00 

Sell  250  250,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0854  3,271,350.00 

Buy  250  250,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0608  3,265,200.00 

Sell  250  250,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0857  3,271,425.00 
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Buy  250  250,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0610  3,265,250.00 

Sell  250  250,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0479  3,261,975.00 

Buy  250  250,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 407.9500C  13.20  101,987,500.00 

Buy  250  250,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 407.9500C  13.20  101,987,500.00 

Buy  300  300,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0963  3,928,890.00 

Sell  300  300,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0963  3,928,890.00 

Buy  350  350,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0624  4,571,840.00 

Sell  350  350,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0624  4,571,840.00 

Buy  380  380,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0151  4,945,738.00 

Sell  380  380,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0151  4,945,738.00 

Buy  400  400,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0624  5,224,960.00 

Sell  400  400,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0624  5,224,960.00 

Buy  500  500,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0255  6,512,750.00 

Buy  500  500,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0216  6,510,800.00 

Buy  500  500,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0484  6,524,200.00 

Buy  500  500,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0624  6,531,200.00 

Buy  500  500,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0704  6,535,200.00 

Sell  500  500,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0610  6,530,500.00 

Buy  500  500,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0595  6,529,750.00 

Buy  500  500,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.1008  6,550,400.00 

Buy  500  500,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0877  6,543,850.00 

Buy  500  500,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0967  6,548,350.00 

Buy  500  500,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0970  6,548,500.00 

Buy  500  500,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0604  6,530,200.00 

Buy  500  500,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0481  6,524,050.00 

Buy  500  500,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0396  6,519,800.00 

Sell  500  500,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0255  6,512,750.00 

Sell  500  500,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0481  6,524,050.00 

Sell  500  500,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0604  6,530,200.00 

Sell  500  500,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0877  6,543,850.00 

Buy  500  500,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0610  6,530,500.00 

Sell  500  500,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0967  6,548,350.00 

Sell  500  500,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0970  6,548,500.00 

Sell  500  500,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0704  6,535,200.00 

Sell  500  500,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0595  6,529,750.00 

Sell  500  500,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0484  6,524,200.00 

Sell  500  500,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0624  6,531,200.00 

Sell  500  500,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.1008  6,550,400.00 

Sell  500  500,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0216  6,510,800.00 

Sell  500  500,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0396  6,519,800.00 
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Sell  500  500,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 177.7500C  14.00  88,875,000.00 

Sell  500  500,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 177.7500C  14.00  88,875,000.00 

Buy  750  750,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0728  9,804,600.00 

Buy  750  750,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0181  9,763,575.00 

Buy  750  750,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0978  9,823,350.00 

Buy  750  750,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0805  9,810,375.00 

Buy  750  750,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0906  9,817,950.00 

Sell  750  750,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0906  9,817,950.00 

Sell  750  750,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0728  9,804,600.00 

Sell  750  750,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0805  9,810,375.00 

Sell  750  750,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0181  9,763,575.00 

Sell  750  750,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0978  9,823,350.00 

Buy  850  850,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0465  11,089,525.00 

Buy  850  850,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0789  11,117,065.00 

Buy  850  850,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0364  11,080,940.00 

Sell  850  850,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0465  11,089,525.00 

Sell  850  850,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0364  11,080,940.00 

Sell  850  850,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0789  11,117,065.00 

Sell  1,000  1,000,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.1019  13,101,900.00 

Buy  1,000  1,000,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.1019  13,101,900.00 

Buy  1,000  1,000,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 177.7500C  14.00  177,750,000.00 

Sell  2,000  2,000,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.1169  26,233,800.00 

Buy  2,000  2,000,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.1169  26,233,800.00 

Sell  2,000  2,000,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0814  26,162,800.00 

Buy  2,000  2,000,000.00 $ / R 11/12/2015   Foreign Exchange Future 1,000 13.0814  26,162,800.00 

Total $ / R Foreign Exchange Future  48,158  48,158,000.00 

 45,658  45,658,000.00 

Total Options

Total Futures

 2,500  2,500,000  559,475,000.00 

 596,803,445.60 

 1,156,278,445.60 

$ / R MAXIDec 2015

Buy  1  100,000.00 $ / R MAXI 11/12/2015   Foreign Exchange Future 100,000 13.0624  1,306,240.00 

Sell  1  100,000.00 $ / R MAXI 11/12/2015   Foreign Exchange Future 100,000 13.0624  1,306,240.00 

Sell  3  300,000.00 $ / R MAXI 11/12/2015   Foreign Exchange Future 100,000 13.0601  3,918,030.00 

Buy  3  300,000.00 $ / R MAXI 11/12/2015   Foreign Exchange Future 100,000 13.0731  3,921,930.00 

Buy  3  300,000.00 $ / R MAXI 11/12/2015   Foreign Exchange Future 100,000 13.0252  3,907,560.00 

Buy  3  300,000.00 $ / R MAXI 11/12/2015   Foreign Exchange Future 100,000 13.0719  3,921,570.00 

Buy  3  300,000.00 $ / R MAXI 11/12/2015   Foreign Exchange Future 100,000 13.1013  3,930,390.00 

Buy  3  300,000.00 $ / R MAXI 11/12/2015   Foreign Exchange Future 100,000 13.0638  3,919,140.00 

Buy  3  300,000.00 $ / R MAXI 11/12/2015   Foreign Exchange Future 100,000 13.0601  3,918,030.00 

Sell  3  300,000.00 $ / R MAXI 11/12/2015   Foreign Exchange Future 100,000 13.0719  3,921,570.00 

Sell  3  300,000.00 $ / R MAXI 11/12/2015   Foreign Exchange Future 100,000 13.1013  3,930,390.00 

Sell  3  300,000.00 $ / R MAXI 11/12/2015   Foreign Exchange Future 100,000 13.0252  3,907,560.00 
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Sell  3  300,000.00 $ / R MAXI 11/12/2015   Foreign Exchange Future 100,000 13.0731  3,921,930.00 

Sell  3  300,000.00 $ / R MAXI 11/12/2015   Foreign Exchange Future 100,000 13.0638  3,919,140.00 

Buy  4  400,000.00 $ / R MAXI 11/12/2015   Foreign Exchange Future 100,000 13.0727  5,229,080.00 

Buy  4  400,000.00 $ / R MAXI 11/12/2015   Foreign Exchange Future 100,000 13.0630  5,225,200.00 

Buy  4  400,000.00 $ / R MAXI 11/12/2015   Foreign Exchange Future 100,000 13.0252  5,210,080.00 

Sell  4  400,000.00 $ / R MAXI 11/12/2015   Foreign Exchange Future 100,000 13.0727  5,229,080.00 

Sell  4  400,000.00 $ / R MAXI 11/12/2015   Foreign Exchange Future 100,000 13.0630  5,225,200.00 

Sell  4  400,000.00 $ / R MAXI 11/12/2015   Foreign Exchange Future 100,000 13.0252  5,210,080.00 

Sell  5  500,000.00 $ / R MAXI 11/12/2015   Foreign Exchange Future 100,000 13.0980  6,549,000.00 

Buy  5  500,000.00 $ / R MAXI 11/12/2015   Foreign Exchange Future 100,000 13.0855  6,542,750.00 

Sell  5  500,000.00 $ / R MAXI 11/12/2015   Foreign Exchange Future 100,000 13.0855  6,542,750.00 

Buy  5  500,000.00 $ / R MAXI 11/12/2015   Foreign Exchange Future 100,000 13.0875  6,543,750.00 

Buy  5  500,000.00 $ / R MAXI 11/12/2015   Foreign Exchange Future 100,000 13.0990  6,549,500.00 

Sell  5  500,000.00 $ / R MAXI 11/12/2015   Foreign Exchange Future 100,000 13.0990  6,549,500.00 

Buy  5  500,000.00 $ / R MAXI 11/12/2015   Foreign Exchange Future 100,000 13.0980  6,549,000.00 

Sell  5  500,000.00 $ / R MAXI 11/12/2015   Foreign Exchange Future 100,000 13.0996  6,549,800.00 

Buy  5  500,000.00 $ / R MAXI 11/12/2015   Foreign Exchange Future 100,000 13.0996  6,549,800.00 

Sell  5  500,000.00 $ / R MAXI 11/12/2015   Foreign Exchange Future 100,000 13.0875  6,543,750.00 

Buy  6  600,000.00 $ / R MAXI 11/12/2015   Foreign Exchange Future 100,000 13.0640  7,838,400.00 

Sell  6  600,000.00 $ / R MAXI 11/12/2015   Foreign Exchange Future 100,000 13.0640  7,838,400.00 

Sell  7  700,000.00 $ / R MAXI 11/12/2015   Foreign Exchange Future 100,000 13.0610  9,142,700.00 

Buy  7  700,000.00 $ / R MAXI 11/12/2015   Foreign Exchange Future 100,000 13.0634  9,144,380.00 

Buy  7  700,000.00 $ / R MAXI 11/12/2015   Foreign Exchange Future 100,000 13.0731  9,151,170.00 

Buy  7  700,000.00 $ / R MAXI 11/12/2015   Foreign Exchange Future 100,000 13.1074  9,175,180.00 

Buy  7  700,000.00 $ / R MAXI 11/12/2015   Foreign Exchange Future 100,000 13.0744  9,152,080.00 

Buy  7  700,000.00 $ / R MAXI 11/12/2015   Foreign Exchange Future 100,000 13.0456  9,131,920.00 

Buy  7  700,000.00 $ / R MAXI 11/12/2015   Foreign Exchange Future 100,000 13.0791  9,155,370.00 

Buy  7  700,000.00 $ / R MAXI 11/12/2015   Foreign Exchange Future 100,000 13.0181  9,112,670.00 

Buy  7  700,000.00 $ / R MAXI 11/12/2015   Foreign Exchange Future 100,000 13.0633  9,144,310.00 

Sell  7  700,000.00 $ / R MAXI 11/12/2015   Foreign Exchange Future 100,000 13.1074  9,175,180.00 

Sell  7  700,000.00 $ / R MAXI 11/12/2015   Foreign Exchange Future 100,000 13.0456  9,131,920.00 

Sell  7  700,000.00 $ / R MAXI 11/12/2015   Foreign Exchange Future 100,000 13.0576  9,140,320.00 

Sell  7  700,000.00 $ / R MAXI 11/12/2015   Foreign Exchange Future 100,000 13.0791  9,155,370.00 

Sell  7  700,000.00 $ / R MAXI 11/12/2015   Foreign Exchange Future 100,000 13.0744  9,152,080.00 

Sell  7  700,000.00 $ / R MAXI 11/12/2015   Foreign Exchange Future 100,000 13.0462  9,132,340.00 

Buy  7  700,000.00 $ / R MAXI 11/12/2015   Foreign Exchange Future 100,000 13.0610  9,142,700.00 

Sell  7  700,000.00 $ / R MAXI 11/12/2015   Foreign Exchange Future 100,000 13.0181  9,112,670.00 

Sell  7  700,000.00 $ / R MAXI 11/12/2015   Foreign Exchange Future 100,000 13.0634  9,144,380.00 

Sell  7  700,000.00 $ / R MAXI 11/12/2015   Foreign Exchange Future 100,000 13.0633  9,144,310.00 

Buy  7  700,000.00 $ / R MAXI 11/12/2015   Foreign Exchange Future 100,000 13.0462  9,132,340.00 
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Buy  7  700,000.00 $ / R MAXI 11/12/2015   Foreign Exchange Future 100,000 13.0576  9,140,320.00 

Sell  7  700,000.00 $ / R MAXI 11/12/2015   Foreign Exchange Future 100,000 13.0731  9,151,170.00 

Buy  9  900,000.00 $ / R MAXI 11/12/2015   Foreign Exchange Future 100,000 13.0454  11,740,860.00 

Buy  9  900,000.00 $ / R MAXI 11/12/2015   Foreign Exchange Future 100,000 13.0130  11,711,700.00 

Buy  9  900,000.00 $ / R MAXI 11/12/2015   Foreign Exchange Future 100,000 13.0622  11,755,980.00 

Sell  9  900,000.00 $ / R MAXI 11/12/2015   Foreign Exchange Future 100,000 13.0454  11,740,860.00 

Sell  9  900,000.00 $ / R MAXI 11/12/2015   Foreign Exchange Future 100,000 13.0130  11,711,700.00 

Sell  9  900,000.00 $ / R MAXI 11/12/2015   Foreign Exchange Future 100,000 13.0622  11,755,980.00 

Sell  10  1,000,000.00 $ / R MAXI 11/12/2015   Foreign Exchange Future 100,000 13.1010  13,101,000.00 

Buy  10  1,000,000.00 $ / R MAXI 11/12/2015   Foreign Exchange Future 100,000 13.1010  13,101,000.00 

Total $ / R MAXI Foreign Exchange Future  352  35,200,000.00 

 352  35,200,000.00 

Total Options

Total Futures  459,908,800.00 

 459,908,800.00 

£ / RDec 2015

Buy  1  1,000.00 £ / R 11/12/2015   Foreign Exchange Future 1,000 20.4353  20,435.30 

Sell  1  1,000.00 £ / R 11/12/2015   Foreign Exchange Future 1,000 20.4353  20,435.30 

Sell  250  250,000.00 £ / R 11/12/2015   Foreign Exchange Future 1,000 20.4410  5,110,250.00 

Buy  250  250,000.00 £ / R 11/12/2015   Foreign Exchange Future 1,000 20.4410  5,110,250.00 

Total £ / R Foreign Exchange Future  502  502,000.00 

 502  502,000.00 

Total Options

Total Futures  10,261,370.60 

 10,261,370.60 

€ / RDec 2015

Sell  250  250,000.00 € / R 11/12/2015   Foreign Exchange Future 1,000 14.2756  3,568,900.00 

Buy  250  250,000.00 € / R 11/12/2015   Foreign Exchange Future 1,000 14.2756  3,568,900.00 

Total € / R Foreign Exchange Future  500  500,000.00 

 500  500,000.00 

Total Options

Total Futures  7,137,800.00 

 7,137,800.00 

$ / RMar 2016

Sell  500  500,000.00 $ / R 14/03/2016   Foreign Exchange Future 1,000 13.3181  6,659,050.00 

Buy  500  500,000.00 $ / R 14/03/2016   Foreign Exchange Future 1,000 13.3181  6,659,050.00 

Buy  800  800,000.00 $ / R 14/03/2016   Foreign Exchange Future 1,000 13.2566  10,605,280.00 

Sell  800  800,000.00 $ / R 14/03/2016   Foreign Exchange Future 1,000 13.2566  10,605,280.00 
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Total $ / R Foreign Exchange Future  2,600  2,600,000.00 

 2,600  2,600,000.00 

Total Options

Total Futures  34,528,660.00 

 34,528,660.00 

$ / R MAXIMar 2016

Sell  1  100,000.00 $ / R MAXI 14/03/2016   Foreign Exchange Future 100,000 13.2749  1,327,490.00 

Buy  1  100,000.00 $ / R MAXI 14/03/2016   Foreign Exchange Future 100,000 13.2749  1,327,490.00 

Sell  4  400,000.00 $ / R MAXI 14/03/2016   Foreign Exchange Future 100,000 13.3181  5,327,240.00 

Buy  4  400,000.00 $ / R MAXI 14/03/2016   Foreign Exchange Future 100,000 13.3181  5,327,240.00 

Sell  5  500,000.00 $ / R MAXI 14/03/2016   Foreign Exchange Future 100,000 13.2776  6,638,800.00 

Buy  5  500,000.00 $ / R MAXI 14/03/2016   Foreign Exchange Future 100,000 13.2776  6,638,800.00 

Total $ / R MAXI Foreign Exchange Future  20  2,000,000.00 

 20  2,000,000.00 

Total Options

Total Futures  26,587,060.00 

 26,587,060.00 

£ / RMar 2016

Sell  10  10,000.00 £ / R 14/03/2016   Foreign Exchange Future 1,000 20.8071  208,071.00 

Buy  10  10,000.00 £ / R 14/03/2016   Foreign Exchange Future 1,000 20.8071  208,071.00 

Total £ / R Foreign Exchange Future  20  20,000.00 

 20  20,000.00 

Total Options

Total Futures  416,142.00 

 416,142.00 

$ / RJun 2016

Sell  500  500,000.00 $ / R 13/06/2016   Foreign Exchange Future 1,000 13.4926  6,746,300.00 

Buy  500  500,000.00 $ / R 13/06/2016   Foreign Exchange Future 1,000 13.4600  6,730,000.00 

Buy  500  500,000.00 $ / R 13/06/2016   Foreign Exchange Future 1,000 13.4712  6,735,600.00 

Sell  500  500,000.00 $ / R 13/06/2016   Foreign Exchange Future 1,000 13.4600  6,730,000.00 

Buy  500  500,000.00 $ / R 13/06/2016   Foreign Exchange Future 1,000 13.4926  6,746,300.00 

Sell  500  500,000.00 $ / R 13/06/2016   Foreign Exchange Future 1,000 13.4712  6,735,600.00 
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Total $ / R Foreign Exchange Future  3,000  3,000,000.00 

 3,000  3,000,000.00 

Total Options

Total Futures  40,423,800.00 

 40,423,800.00 

$ / RSep 2016

Sell  500  500,000.00 $ / R 19/09/2016   Foreign Exchange Future 1,000 13.7691  6,884,550.00 

Buy  500  500,000.00 $ / R 19/09/2016   Foreign Exchange Future 1,000 13.7691  6,884,550.00 

Total $ / R Foreign Exchange Future  1,000  1,000,000.00 

 1,000  1,000,000.00 

Total Options

Total Futures  13,769,100.00 

 13,769,100.00 

 346,831,000.00 Grand Total for Currency Future Detailed Turnover  255,355 

Total Options

Total Futures  252,855  344,331,000.00 

 2,500,000.00  2,500 

 4950859908.50

 559475000.00

 4391384908.50
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