
CURRENCY FUTURES AND OPTIONS TURNOVER SUMMARY

DATE: 10/12/2015

CURRENCY DERIVATIVES

Contract Product No of Trades No. of Contracts Foreign ValueStrike Call/Put

Foreign Exchange Future  240  196,879 196,879,000.00  0.00C$ / R  11-Dec-15 

Foreign Exchange Future  29  294 29,400,000.00  0.00$ / R MAXI  11-Dec-15 

Foreign Exchange Future  24  12,926 12,926,000.00  0.00C£ / R  11-Dec-15 

Foreign Exchange Future  4  7,637 763,700,000.00  0.00¥ / R  11-Dec-15 

Foreign Exchange Future  28  33,239 33,239,000.00  0.00€ / R  11-Dec-15 

Foreign Exchange Future  6  4,184 4,184,000.00  0.00AU$ / R  11-Dec-15 

Foreign Exchange Future  9  6,452 6,452,000.00  0.00CHF / R  11-Dec-15 

Foreign Exchange Future  5  25,110 251,100,000.00  0.00CNH / R  11-Dec-15 

Any day expiry  1  101 101,000.00  0.00$ / R  14-Dec-15 

Any day expiry  5  20,000 20,000,000.00  0.0014.80 P$ / R  15-Jan-16 

Any day expiry  3  8,520 8,520,000.00  0.0013.11 C$ / R  27-Jan-16 

Foreign Exchange Future  412  371,289 371,289,000.00  0.0016.00 P$ / R  14-Mar-16 

Foreign Exchange Future  29  297 29,700,000.00  0.00$ / R MAXI  14-Mar-16 

Foreign Exchange Future  30  8,218 8,218,000.00  0.00£ / R  14-Mar-16 

Foreign Exchange Future  12  8,147 814,700,000.00  0.00¥ / R  14-Mar-16 

Foreign Exchange Future  80  40,409 40,409,000.00  0.00C€ / R  14-Mar-16 

Foreign Exchange Future  10  6,051 6,051,000.00  0.00AU$ / R  14-Mar-16 

Foreign Exchange Future  20  7,192 7,192,000.00  0.00CHF / R  14-Mar-16 
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Contract Product No of Trades No. of Contracts Foreign ValueStrike Call/Put

Foreign Exchange Future  61  84,170 84,170,000.00  0.0018.07 C$ / R  13-Jun-16 

Foreign Exchange Future  20  54 5,400,000.00  0.00$ / R MAXI  13-Jun-16 

Foreign Exchange Future  1  4,588 458,800,000.00  0.00¥ / R  13-Jun-16 

Foreign Exchange Future  2  1,518 1,518,000.00  0.00€ / R  13-Jun-16 

Foreign Exchange Future  50  61,390 61,390,000.00  0.0019.55 C$ / R  19-Sep-16 

Foreign Exchange Future  5  25 2,500,000.00  0.00$ / R MAXI  19-Sep-16 

Foreign Exchange Future  3  15 15,000.00  0.00£ / R  19-Sep-16 

Foreign Exchange Future  2  10 10,000.00  0.00€ / R  19-Sep-16 

Foreign Exchange Future  1  90 90,000.00  0.00AU$ / R  19-Sep-16 

Foreign Exchange Future  5  6,319 6,319,000.00  0.00C$ / R  19-Dec-16 

Total Options

Total Futures

 173,394 

 741,730 3,050,878,000.00

173,394,000.00 40 

 1,057 0.00

0.00

Grand Total for Currency Future Turnover Summary  1,097  915,124 3,224,272,000.00  0.00
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