
CURRENCY FUTURES AND OPTIONS TURNOVER SUMMARY

DATE: 17/01/2018

CURRENCY DERIVATIVES

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

Any day expiry  2  3,460 3,460,000.00  0.0012.50 C$ / R  28-Feb-18 

Foreign Exchange Future  39  22,918 22,918,000.00  0.00$ / R  19-Mar-18 

Foreign Exchange Future  1  10 1,000,000.00  0.00$ / R MAXI  19-Mar-18 

Foreign Exchange Future  3  510 510,000.00  0.00£ / R  19-Mar-18 

Foreign Exchange Future  4  1,204 1,204,000.00  0.00€ / R  19-Mar-18 

Foreign Exchange Future  1  4,916 49,160,000.00  0.00QUANTO € / $  19-Mar-18 

Foreign Exchange Future  13  5,400 5,400,000.00  0.0016.65 C$ / R  18-Jun-18 

Foreign Exchange Future  3  1,050 1,050,000.00  0.00£ / R  18-Jun-18 

Foreign Exchange Future  2  440 440,000.00  0.00€ / R  18-Jun-18 

Foreign Exchange Future  2  451 451,000.00  0.00AU$ / R  18-Jun-18 

Foreign Exchange Future  1  5 5,000.00  0.00$ / R  17-Sep-18 

Total Options

Total Futures

 7,460 

 32,904 78,138,000.00

7,460,000.00 9 

 62 0.00

0.00

Grand Total for Currency Future Turnover Summary  71  40,364 85,598,000.00  0.00

Page 1 of 1 2018/01/17, 06:19:36PM


