
CURRENCY FUTURES AND OPTIONS TURNOVER SUMMARY

DATE: 08/06/2016

CURRENCY DERIVATIVES

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

Any day expiry  1  700 700,000.00  0.00$ / R  8-Jun-16 

Any day expiry  141  134,052 134,052,000.00  0.00P$ / R  17-Jun-16 

Foreign Exchange Future  27  139 13,900,000.00  0.00$ / R MAXI  13-Jun-16 

Foreign Exchange Future  9  1,679 1,679,000.00  0.00£ / R  13-Jun-16 

Foreign Exchange Future  2  20 2,000,000.00  0.00¥ / R  13-Jun-16 

Foreign Exchange Future  16  5,155 5,155,000.00  0.00€ / R  13-Jun-16 

Foreign Exchange Future  4  303 303,000.00  0.00AU$ / R  13-Jun-16 

Any day expiry  2  45,200 45,200,000.00  0.00P$ / R  5-Jul-16 

Any day expiry  1  616 616,000.00  0.00$ / R  29-Jul-16 

Any day expiry  1  900 900,000.00  0.00$ / R  29-Aug-16 

Any day expiry  3  72,260 72,260,000.00  0.0017.30 C$ / R  8-Sep-16 

Any day expiry  2  5,106 5,106,000.00  0.0025.85 C£ / R  8-Sep-16 

Foreign Exchange Future  212  97,941 97,941,000.00  0.00$ / R  19-Sep-16 

Foreign Exchange Future  11  40 4,000,000.00  0.00$ / R MAXI  19-Sep-16 

Foreign Exchange Future  10  534 534,000.00  0.00£ / R  19-Sep-16 

Foreign Exchange Future  1  15 1,500,000.00  0.00¥ / R  19-Sep-16 

Foreign Exchange Future  15  2,718 2,718,000.00  0.00€ / R  19-Sep-16 

Foreign Exchange Future  1  73 73,000.00  0.00AU$ / R  19-Sep-16 
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Contract Product No of Trades No. of Contracts Foreign ValueStrike Call/Put

Foreign Exchange Future  40  34,138 34,138,000.00  0.0017.66 C$ / R  19-Dec-16 

Foreign Exchange Future  5  15 1,500,000.00  0.00$ / R MAXI  19-Dec-16 

Foreign Exchange Future  1  1 1,000.00  0.00€ / R  19-Dec-16 

Foreign Exchange Future  5  5,013 5,013,000.00  0.00$ / R  13-Mar-17 

Foreign Exchange Future  1  1 1,000.00  0.00£ / R  13-Mar-17 

Foreign Exchange Future  1  50 50,000.00  0.00AU$ / R  13-Mar-17 

Total Options

Total Futures

 163,866 

 242,803 265,474,000.00

163,866,000.00 21 

 491 0.00

0.00

Grand Total for Currency Future Turnover Summary  512  406,669 429,340,000.00  0.00
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