
CURRENCY FUTURES AND OPTIONS TURNOVER SUMMARY

DATE: 12/09/2014

CURRENCY DERIVATIVES

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

Rand

Strike Call/Put

Foreign Exchange Future  92  162,009 162,009,000.00  1 775 811 477.0712.00 P$ / R  15-Sep-14 

Foreign Exchange Future  3  54 5,400,000.00  59 369 300.00$ / R MAXI  15-Sep-14 

Foreign Exchange Future  17  14,620 14,620,000.00  261 073 324.00£ / R  15-Sep-14 

Foreign Exchange Future  26  11,738 11,738,000.00  166 665 902.50€ / R  15-Sep-14 

Foreign Exchange Future  4  1,100 1,100,000.00  10 951 595.00AU$ / R  15-Sep-14 

Foreign Exchange Future  1  50 500,000.00  646 400.00QUANTO € / $  15-Sep-14 

Foreign Exchange Future  168  242,204 242,204,000.00  2 690 574 735.38P$ / R  12-Dec-14 

Foreign Exchange Future  7  128 12,800,000.00  142 757 520.00$ / R MAXI  12-Dec-14 

Foreign Exchange Future  20  14,253 14,253,000.00  258 230 488.50£ / R  12-Dec-14 

Foreign Exchange Future  32  30,385 30,385,000.00  438 011 387.40€ / R  12-Dec-14 

Foreign Exchange Future  1  50 500,000.00  646 200.00QUANTO € / $  12-Dec-14 

Foreign Exchange Future  4  10,035 10,035,000.00  113 885 496.00$ / R  16-Mar-15 

Foreign Exchange Future  1  300 300,000.00  4 408 500.00€ / R  16-Mar-15 

Foreign Exchange Future  3  1,000 1,000,000.00  10 127 365.00AU$ / R  16-Mar-15 

Total Options

Total Futures

 1,191 

 486,735 505,653,000.00

1,191,000.00 3 

 376 5,932,028,618.00

1,131,072.85
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Contract Product No of Trades No. of Contracts Foreign Value Premium Value in 

Rand

Strike Call/Put

Grand Total for Currency Future Turnover Summary  379  487,926 506,844,000.00  5 933 159 690.85
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