
CURRENCY FUTURES AND OPTIONS TURNOVER SUMMARY

DATE: 15/08/2014

CURRENCY DERIVATIVES

Contract Product No of Trades No. of Contracts Foreign Value Premium Value in 

Rand

Strike Call/Put

Foreign Exchange Future  69  27,940 27,940,000.00  263 358 697.3010.62 C$ / R  15-Sep-14 

Foreign Exchange Future  2  20 2,000,000.00  21 245 600.00$ / R MAXI  15-Sep-14 

Foreign Exchange Future  9  1,185 1,185,000.00  20 982 577.00£ / R  15-Sep-14 

Foreign Exchange Future  1  650 650,000.00  131 950.0014.30 P€ / R  15-Sep-14 

Foreign Exchange Future  73  72,582 72,582,000.00  383 744 886.3010.78 C$ / R  12-Dec-14 

Foreign Exchange Future  1  25 25,000.00  448 175.00£ / R  12-Dec-14 

Foreign Exchange Future  3  40 40,000.00  437 887.00$ / R  16-Mar-15 

Foreign Exchange Future  2  142 142,000.00  2 079 350.00€ / R  16-Mar-15 

Foreign Exchange Future  2  1,400 1,400,000.00  15 552 600.00$ / R  12-Jun-15 

Total Options

Total Futures

 41,851 

 62,133 64,113,000.00

41,851,000.00 31 

 131 695,695,022.60

12,286,700.00

Grand Total for Currency Future Turnover Summary  162  103,984 105,964,000.00  707 981 722.60
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