
CURRENCY FUTURES AND OPTIONS TURNOVER SUMMARY

DATE: 05/12/2014

CURRENCY DERIVATIVES

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

Rand

Strike Call/Put

Foreign Exchange Future  162  216,416 216,416,000.00  2 407 356 432.0711.15 C$ / R  12-Dec-14 

Foreign Exchange Future  18  80 8,000,000.00  89 989 310.00$ / R MAXI  12-Dec-14 

Foreign Exchange Future  3  15,300 15,300,000.00  270 753 180.00£ / R  12-Dec-14 

Foreign Exchange Future  12  1,257 1,257,000.00  17 445 502.70€ / R  12-Dec-14 

Foreign Exchange Future  1  25 25,000.00  247 500.00CAD/ R  12-Dec-14 

Any day expiry  2  4,000 4,000,000.00  1 372 000.0014.41 P€ / R  23-Feb-15 

Foreign Exchange Future  87  64,181 64,181,000.00  730 488 444.76C$ / R  16-Mar-15 

Foreign Exchange Future  26  106 10,600,000.00  121 041 820.00$ / R MAXI  16-Mar-15 

Foreign Exchange Future  2  120 120,000.00  2 157 900.00£ / R  16-Mar-15 

Foreign Exchange Future  33  3,980 3,980,000.00  26 077 525.8515.50 C€ / R  16-Mar-15 

Foreign Exchange Future  3  56 56,000.00  652 080.80CHF / R  16-Mar-15 

Any day expiry  1  2,000 2,000,000.00  795 000.00C€ / R  1-Jun-15 

Foreign Exchange Future  8  584 584,000.00  654 324.66C$ / R  12-Jun-15 

Foreign Exchange Future  3  37 37,000.00  674 619.50£ / R  12-Jun-15 

Foreign Exchange Future  5  406 406,000.00  64 025.71C€ / R  12-Jun-15 

Foreign Exchange Future  22  40,030 40,030,000.00  6 683 051.00C$ / R  14-Sep-15 

Foreign Exchange Future  7  9,303 9,303,000.00  5 026 814.03C$ / R  11-Dec-15 
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Premium Value in 

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

Rand

Strike Call/Put

Total Options

Total Futures

 61,634 

 296,247 314,661,000.00

61,634,000.00 86 

 309 3,667,342,929.00

14,136,602.09

Grand Total for Currency Future Turnover Summary  395  357,881 376,295,000.00  3 681 479 531.09
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