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Contract Strike Buy/ Number of Contract Foreign Value Price Spot ZAR
Sell Contracts Size Rate Converted
Amount
Oct 2017 £/R
£/R 31/10/2017 Any day expiry Buy 43 1,000 43,000.00 18.0460 775,978.00
£/R 31/10/2017 Any day expiry Sell 43 1,000 43,000.00 18.0460 775,978.00
Total Futures 86 86,000.00 1,551,956.00
Total Options
Total £ / R Any day expiry 86 86,000.00 1,551,956.00
Dec 2017 $/R
$ /R 18/12/2017 Foreign Exchange Future Buy 1 1,000 1,000.00 13.8061 13,806.10
$ /R 18/12/2017 Foreign Exchange Future Buy 1 1,000 1,000.00 13.7950 13,795.00
$ /R 18/12/2017 Foreign Exchange Future Buy 1 1,000 1,000.00 13.8144 13,814.40
$ /R 18/12/2017 Foreign Exchange Future Sell 1 1,000 1,000.00 13.7695 13,769.50
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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Spot ZAR

Put Sell Contracts Size Rate  Converted

Amount
$ /R 18/12/2017 Foreign Exchange Future Buy 21 1,000 21,000.00 13.7954 289,703.40
$ /R 18/12/2017 Foreign Exchange Future Sell 21 1,000 21,000.00 13.7954 289,703.40
$ /R 18/12/2017 Foreign Exchange Future Sell 24 1,000 24,000.00 13.7950 331,080.00
$ /R 18/12/2017 Foreign Exchange Future Buy 24 1,000 24,000.00 13.7950 331,080.00
$ /R 18/12/2017 Foreign Exchange Future Sell 25 1,000 25,000.00 13.7942 344,855.00
$ /R 18/12/2017 Foreign Exchange Future Buy 25 1,000 25,000.00 13.7930 344,825.00
$ /R 18/12/2017 Foreign Exchange Future Buy 25 1,000 25,000.00 13.7942 344,855.00
$ /R 18/12/2017 Foreign Exchange Future Sell 25 1,000 25,000.00 13.7999 344,997.50
$ /R 18/12/2017 Foreign Exchange Future Sell 25 1,000 25,000.00 13.7930 344,825.00
$ /R 18/12/2017 Foreign Exchange Future Buy 25 1,000 25,000.00 13.7999 344,997.50
$ /R 18/12/2017 Foreign Exchange Future Sell 25 1,000 25,000.00 13.7755 344,387.50
$ /R 18/12/2017 Foreign Exchange Future Sell 25 1,000 25,000.00 13.7917 344,792.50
$ /R 18/12/2017 Foreign Exchange Future Buy 25 1,000 25,000.00 13.8050 345,125.00
$ /R 18/12/2017 Foreign Exchange Future Buy 25 1,000 25,000.00 13.8131 345,327.50
$ /R 18/12/2017 Foreign Exchange Future Buy 25 1,000 25,000.00 13.7922 344,805.00
$ /R 18/12/2017 Foreign Exchange Future Sell 25 1,000 25,000.00 13.7610 344,025.00
$ /R 18/12/2017 Foreign Exchange Future Buy 25 1,000 25,000.00 13.7794 344,485.00
$ /R 18/12/2017 Foreign Exchange Future Sell 25 1,000 25,000.00 13.8050 345,125.00
$ /R 18/12/2017 Foreign Exchange Future Sell 25 1,000 25,000.00 13.7922 344,805.00
$ /R 18/12/2017 Foreign Exchange Future Sell 25 1,000 25,000.00 13.8131 345,327.50
$ /R 18/12/2017 Foreign Exchange Future Sell 25 1,000 25,000.00 13.7794 344,485.00
$ /R 18/12/2017 Foreign Exchange Future Buy 25 1,000 25,000.00 13.7917 344,792.50
$ /R 18/12/2017 Foreign Exchange Future Buy 25 1,000 25,000.00 13.7755 344,387.50
$ /R 18/12/2017 Foreign Exchange Future Sell 28 1,000 28,000.00 13.8100 386,680.00
$ /R 18/12/2017 Foreign Exchange Future Buy 28 1,000 28,000.00 13.8100 386,680.00
$ /R 18/12/2017 Foreign Exchange Future Buy 30 1,000 30,000.00 13.7962 413,886.00
$ /R 18/12/2017 Foreign Exchange Future Sell 30 1,000 30,000.00 13.7962 413,886.00
$ /R 18/12/2017 Foreign Exchange Future Buy 33 1,000 33,000.00 13.7716 454,462.80
$ /R 18/12/2017 Foreign Exchange Future Sell 33 1,000 33,000.00 13.7716 454,462.80
$ /R 18/12/2017 Foreign Exchange Future Sell 39 1,000 39,000.00 13.8000 538,200.00
$ /R 18/12/2017 Foreign Exchange Future Buy 39 1,000 39,000.00 13.8000 538,200.00
$ /R 18/12/2017 Foreign Exchange Future Sell 40 1,000 40,000.00 13.7610 550,440.00
$ /R 18/12/2017 Foreign Exchange Future Sell 40 1,000 40,000.00 13.8140 552,560.00
$ /R 18/12/2017 Foreign Exchange Future Sell 50 1,000 50,000.00 13.7417 687,085.00
$ /R 18/12/2017 Foreign Exchange Future Sell 50 1,000 50,000.00 13.7581 687,905.00
$ /R 18/12/2017 Foreign Exchange Future Buy 50 1,000 50,000.00 13.7417 687,085.00
$ /R 18/12/2017 Foreign Exchange Future Buy 50 1,000 50,000.00 13.7589 687,945.00
$ /R 18/12/2017 Foreign Exchange Future Sell 50 1,000 50,000.00 13.8100 690,500.00
$ /R 18/12/2017 Foreign Exchange Future Buy 50 1,000 50,000.00 13.7591 687,955.00
$ /R 18/12/2017 Foreign Exchange Future Sell 50 1,000 50,000.00 13.7591 687,955.00
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20,693,250.00
24,112,375.00
24,112,375.00

Page 4 of 8

2017-10-05, 6:15:14PM



Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Spot ZAR
Put Sell Contracts Size Rate  Converted
Amount
$ /R 18/12/2017 Foreign Exchange Future Buy 2,500 1,000 2,500,000.00 13.8015 34,503,750.00
$ /R 18/12/2017 Foreign Exchange Future Sell 2,500 1,000 2,500,000.00 13.8015 34,503,750.00
$ /R 18/12/2017 Foreign Exchange Future Sell 4,000 1,000 4,000,000.00 13.7696 55,078,400.00
$ /R 18/12/2017 Foreign Exchange Future Buy 4,000 1,000 4,000,000.00 13.7696 55,078,400.00
Total Futures 32,698 32,698,000.00 450,729,295.60
Total Options
Total $ / R Foreign Exchange Future 32,698 32,698,000.00 450,729,295.60
Dec 2017 $/R MAXI
$ /R MAXI 18/12/2017 Foreign Exchange Future Sell 80 100,000 8,000,000.00 13.7515 110,012,000.00
$ /R MAXI 18/12/2017 Foreign Exchange Future Buy 80 100,000 8,000,000.00 13.7515 110,012,000.00
Total Futures 160 16,000,000.00 220,024,000.00
Total Options
Total $ / R MAXI Foreign Exchange Future 160 16,000,000.00 220,024,000.00
Dec 2017 £/R
£/R 18/12/2017 Foreign Exchange Future Sell 15 1,000 15,000.00 18.1601 272,401.50
£ /R 18/12/2017 Foreign Exchange Future Buy 15 1,000 15,000.00 18.1601 272,401.50
£/R 18/12/2017 Foreign Exchange Future Sell 20 1,000 20,000.00 18.1500 363,000.00
£/R 18/12/2017 Foreign Exchange Future Sell 20 1,000 20,000.00 18.1474 362,948.00
£/R 18/12/2017 Foreign Exchange Future Sell 20 1,000 20,000.00 18.1700 363,400.00
£/R 18/12/2017 Foreign Exchange Future Sell 20 1,000 20,000.00 18.1700 363,400.00
£/R 18/12/2017 Foreign Exchange Future Buy 20 1,000 20,000.00 18.1474 362,948.00
£/R 18/12/2017 Foreign Exchange Future Buy 20 1,000 20,000.00 18.1700 363,400.00
£/R 18/12/2017 Foreign Exchange Future Buy 20 1,000 20,000.00 18.1700 363,400.00
£/R 18/12/2017 Foreign Exchange Future Buy 20 1,000 20,000.00 18.1500 363,000.00
£/R 18/12/2017 Foreign Exchange Future Sell 50 1,000 50,000.00 18.1525 907,625.00
£/R 18/12/2017 Foreign Exchange Future Buy 50 1,000 50,000.00 18.1525 907,625.00
£/R 18/12/2017 Foreign Exchange Future Sell 375 1,000 375,000.00 18.2309 6,836,587.50
£ /R 18/12/2017 Foreign Exchange Future Buy 375 1,000 375,000.00 18.2309 6,836,587.50
£ /R 18/12/2017 Foreign Exchange Future Buy 550 1,000 550,000.00 18.2309 10,026,995.00
£ /R 18/12/2017 Foreign Exchange Future Sell 550 1,000 550,000.00 18.2309 10,026,995.00
£ /R 18/12/2017 Foreign Exchange Future Sell 575 1,000 575,000.00 18.2309 10,482,767.50
£ /R 18/12/2017 Foreign Exchange Future Buy 575 1,000 575,000.00 18.2309 10,482,767.50
£ /R 18/12/2017 Foreign Exchange Future Sell 650 1,000 650,000.00 18.2309 11,850,085.00
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£ /R 18/12/2017 Foreign Exchange Future Buy 650 1,000 650,000.00 18.2309 11,850,085.00
£ /R 18/12/2017 Foreign Exchange Future Sell 2,850 1,000 2,850,000.00 18.2309 51,958,065.00
£ /R 18/12/2017 Foreign Exchange Future Buy 2,850 1,000 2,850,000.00 18.2309 51,958,065.00
Total Futures 10,290 10,290,000.00 187,574,549.00
Total Options
Total £ / R Foreign Exchange Future 10,290 10,290,000.00 187,574,549.00
Dec 2017 €/R
€/R 18/12/2017 Foreign Exchange Future Sell 1 1,000 1,000.00 16.2860 16,286.00
€/R 18/12/2017 Foreign Exchange Future Sell 1 1,000 1,000.00 16.3038 16,303.80
€/R 18/12/2017 Foreign Exchange Future Buy 1 1,000 1,000.00 16.2932 16,293.20
€/R 18/12/2017 Foreign Exchange Future Buy 1 1,000 1,000.00 16.3038 16,303.80
€/R 18/12/2017 Foreign Exchange Future Sell 1 1,000 1,000.00 16.2932 16,293.20
€/R 18/12/2017 Foreign Exchange Future Buy 1 1,000 1,000.00 16.2860 16,286.00
€/R 18/12/2017 Foreign Exchange Future Buy 2 1,000 2,000.00 16.2250 32,450.00
€/R 18/12/2017 Foreign Exchange Future Sell 2 1,000 2,000.00 16.2250 32,450.00
€/R 18/12/2017 Foreign Exchange Future Buy 20 1,000 20,000.00 16.2947 325,894.00
€/R 18/12/2017 Foreign Exchange Future Sell 20 1,000 20,000.00 16.2947 325,894.00
€/R 18/12/2017 Foreign Exchange Future Sell 45 1,000 45,000.00 16.2690 732,105.00
€/R 18/12/2017 Foreign Exchange Future Buy 45 1,000 45,000.00 16.2740 732,330.00
€/R 18/12/2017 Foreign Exchange Future Buy 45 1,000 45,000.00 16.2690 732,105.00
Total Futures 185 185,000.00 3,010,994.00
Total Options
Total € / R Foreign Exchange Future 185 185,000.00 3,010,994.00
Dec 2017 QUANTO €/ $
QUANTO €/ $ 18/12/2017 Foreign Exchange Future Sell 5 10,000 50,000.00 1.1791 58,955.00
QUANTO €/ $ 18/12/2017 Foreign Exchange Future Buy 5 10,000 50,000.00 1.1773 58,865.00
QUANTO €/ $ 18/12/2017 Foreign Exchange Future Sell 5 10,000 50,000.00 1.1773 58,865.00
QUANTO €/ $ 18/12/2017 Foreign Exchange Future Buy 5 10,000 50,000.00 1.1791 58,955.00
Total Futures 20 200,000.00 235,640.00
Total Options
Total QUANTO €/ $ Foreign Exchange Future 20 200,000.00 235,640.00
Jan 2018 $/R
$ /R 31/01/2018 Any day expiry 13.40 Buy 17 1,000 17,000.00 311.0600 5,288,020.00
$ /R 31/01/2018 Any day expiry 13.40 Sell 17 1,000 17,000.00 311.0600 5,288,020.00
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Contract Call/ Strike Buy/ Number of Contract Foreign Value Price Spot ZAR
Put Sell Contracts Size Rate Converted
Amount
Total Futures 0 0.00 0.00
Total Options 34 34,000 10,576,040.00
Total $ / R Any day expiry 34 34,000.00 10,576,040.00
Jan 2018 €/R
€/R 31/01/2018 Any day expiry P 15.80 Buy 19 1,000 19,000.00 319.5400 6,071,260.00
€/R 31/01/2018 Any day expiry P 15.80 Sell 19 1,000 19,000.00 319.5400 6,071,260.00
Total Futures 0 0.00 0.00
Total Options 38 38,000 12,142,520.00
Total € / R Any day expiry 38 38,000.00 12,142,520.00
Mar 2018 $/R
$ /R 19/03/2018 Foreign Exchange Future Buy 2 1,000 2,000.00 13.9924 27,984.80
$ /R 19/03/2018 Foreign Exchange Future Sell 2 1,000 2,000.00 13.9924 27,984.80
$ /R 19/03/2018 Foreign Exchange Future Buy 200 1,000 200,000.00 14.0018 2,800,360.00
$ /R 19/03/2018 Foreign Exchange Future Sell 200 1,000 200,000.00 14.0018 2,800,360.00
$ /R 19/03/2018 Foreign Exchange Future Buy 200 1,000 200,000.00 14.0118 2,802,360.00
$ /R 19/03/2018 Foreign Exchange Future Buy 200 1,000 200,000.00 14.0068 2,801,360.00
$ /R 19/03/2018 Foreign Exchange Future Buy 500 1,000 500,000.00 14.0062 7,003,100.00
$ /R 19/03/2018 Foreign Exchange Future Sell 500 1,000 500,000.00 14.0062 7,003,100.00
Total Futures 1,804 1,804,000.00 25,266,609.60
Total Options
Total $ / R Foreign Exchange Future 1,804 1,804,000.00 25,266,609.60
Mar 2018 $ /R MAXI
$ / R MAXI 19/03/2018 Foreign Exchange Future Buy 5 100,000 500,000.00 14.0062 7,003,100.00
$ / R MAXI 19/03/2018 Foreign Exchange Future Sell 100,000 500,000.00 14.0062 7,003,100.00
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Total Futures

Total Options

Total $ / R MAXI Foreign Exchange Future

Jun 2018 $/R

$ /R 18/06/2018 Foreign Exchange Future
$ /R 18/06/2018 Foreign Exchange Future
Total Futures

Total Options

Total $ / R Foreign Exchange Future

Total Futures

Total Options

Grand Total for Currency Future Detailed Turnover

10 1,000,000.00 14,006,200.00
10 1,000,000.00 14,006,200.00
Buy 1,000 7,000.00 99,225.00
Sell 1,000 7,000.00 99,225.00
14 14,000.00 198,450.00
14 14,000.00 198,450.00
45,267 62,277,000.00 902,597,694.20
72 72,000.00 22,718,560.00
45,339 62,349,000.00 925,316,254.20
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