
CURRENCY FUTURES AND OPTIONS TURNOVER SUMMARY

DATE: 27/11/2014

CURRENCY DERIVATIVES

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

Rand

Strike Call/Put

Any day expiry  2  8,000 8,000,000.00  418960.00P$ / R  3-Dec-14 

Foreign Exchange Future  35  10,657 10,657,000.00  62583117.4011.00 C$ / R  12-Dec-14 

Foreign Exchange Future  1  25 25,000.00  433582.50£ / R  12-Dec-14 

Foreign Exchange Future  9  450 450,000.00  6183000.00€ / R  12-Dec-14 

Foreign Exchange Future  28  5,394 5,394,000.00  60276806.60C$ / R  16-Mar-15 

Foreign Exchange Future  4  18 1,800,000.00  20063500.00$ / R MAXI  16-Mar-15 

Any day expiry  7  10,965 10,965,000.00  2278307.70C$ / R  27-May-15 

Foreign Exchange Future  6  1,200 1,200,000.00  13605399.50$ / R  12-Jun-15 

Total Options

Total Futures

 23,965 

 12,744 14,526,000.00

23,965,000.00 10 

 82 162,720,006.00

3,122,667.70

Grand Total for Currency Future Turnover Summary  92  36,709 38,491,000.00  165842673.70
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