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CURRENCY FUTURES DAILY TRADE INFORMATION FOR 26-February-2013

JSE JOHANNESBURG STOCK EXCHANGE
Currency Derivatives

Future

Future

Future

Future

Future

Future

Future

Mar 2013

Mar 2013

Mar 2013

Mar 2013

Mar 2013

Mar 2013

Feb 2013

CACE

CACI

CACN

CACO

CACQ

CACR

CACS

Future

4,500

4,500

Total

4,500

Future

37,000

37,000

Total

37,000

Future

24,000

24,000

Total

24,000

Future

7,500

7,500

Total

7,500

Future

67,300

67,300

Total

67,300

Future

70,400

70,400

Total

70,400

Future

0.0443

0.0138

(0.0820)

(0.0864)

0.0389

0.0221

0.0000

0.0403

0.0125

(0.0855)

(0.0774)

0.0351

0.0199

156.9830

0.0000

0.0000

0.0000

0.0000

0.0000

0.0000

0.0000

0.0000

0.0000

0.0000

0.0000

0.0000

0.0000

0.0000

0 0.00
0.00 0.00 5 354.00 598 997.60
0.00 0.00 5354.00 598 997.60
0 0.00
0.00 0.00 39 987.00 3770356.10
0.00 0.00 39 987.00 3770 356.10
0 0.00
0.00 0.00 24 000.00 10 149 600.00
0.00 0.00 24 000.00 10 149 600.00
0 0.00
0.00 0.00 13 500.00 4 499 550.00
0.00 0.00 13 500.00 4 499 550.00
0 0.00
0.00 0.00 78 460.00 4272 990.00
0.00 0.00 78 460.00 4272 990.00
0 0.00
0.00 0.00 71737.00 3731 358.00
0.00 0.00 71737.00 3731 358.00
40 0.00
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0

Future

Future

Future

Future

Future

Option

Option

Option

Feb 2013

Jun 2013

Feb 2013

Mar 2013

Mar 2013

Mar 2013

Mar 2013

Mar 2013

Mar 2013
Mar 2013
Mar 2013

CACU

CACV

CACW

CACX

DAAD

DAAD

DAAD

DACA

DAEU
DAEU
DAEU

Total
Future 0.1064
Total
Future 5,000 0.0810
5,000
Total 5,000
Future 0.1164
Total
Future 50 1237.9067
50
Total 50
Future 5,000 9.0566
5,000
9.07 Call 8,000 20.1466
9.16 Put 5,000 107.3817
13,000
Total 18,000
8.60 Call 5,000 67.9503
5,000
Total 5,000
11.72 Call 5,000 16.9459
11.75 Call 5,000 34.2901
11.95 Call 5,000 10.2900
15,000
Total 15,000

0.1220

0.0772

0.1356

2977.6531

9.0744

0.0000

94.1422

0.0000

58.2014
80.4981
27.8387

0.0000

0.0000

0.0000

0.0000

0.0000

0.0000

0.0000

0.0000

0.0000
0.0000
0.0000

0.0000

0.0000

0.0000

0.0000

0.0000

0.0000

0.0000

0.0000

0.0000
0.0000
0.0000

40.00 0.00 80.00 1140 000.00
40.00 0.00 80.00 1140 000.00
88,000 9,398,400.00
88,000.00 9,398,400.00 176 000.00 1057 478 400.00
88,000.00 9,398,400.00 176 000.00 1057 478 400.00
0 0.00
0.00 0.00 5 000.00 495 000.00
0.00 0.00 5000.00 495 000.00
34,000 4,600,200.00
34,000.00 4,600,200.00 68 000.00 4 603 600.00
34,000.00 4,600,200.00 68 000.00 4 603 600.00
0 0.00
0.00 0.00 50.00 135 000.00
0.00 0.00 50.00 135 000.00
5,000 45,026,500.00
5,000.00 45,026,500.00 34 000.00 308 592 800.00
8,000 482,000.00
0 0.00
8,000.00 482,000.00 29 000.00 1585 000.00
13,000.00 45,508,500.00 63 000.00 310 177 800.00
5,000 467,000.00
5,000.00 467,000.00 5 000.00 467 000.00
5,000.00 467,000.00 5000.00 467 000.00
0 0.00
0 0.00
0 0.00
0.00 0.00 5 000.00 613 000.00
0.00 0.00 5000.00 613 000.00
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Option
Mar 2013

Future
Feb 2013

Option
Feb 2013
Feb 2013
Feb 2013
Feb 2013
Feb 2013
Feb 2013
Feb 2013
Feb 2013

Future
Feb 2013
Jul 2013
Feb 2014
Mar 2014

Option

Mar 2013
Mar 2013
Mar 2013
Apr 2013
Apr 2013
May 2013
May 2013
Jun 2013
Jun 2013
Jul 2013

Jul 2013

Jul 2013

Jul 2013

Aug 2013
Aug 2013
Sep 2013

DAGB

DANZ

DANZ
DANZ
DANZ
DANZ
DANZ
DANZ
DANZ
DANZ

DAUS
DAUS
DAUS
DAUS

DAUS
DAUS
DAUS
DAUS
DAUS
DAUS
DAUS
DAUS
DAUS
DAUS
DAUS
DAUS
DAUS
DAUS
DAUS
DAUS

13.32 Call 4,000
4,000

Total 4,000
Future 28,000
28,000

7.33 Call 16,000
7.37 Call 12,000
7.40 Call 8,000
7.41 Call 8,000
7.45 Call 10,000
7.45 Put 10,000
7.52 Put 4,000
7.55 Put 14,000
82,000

Total 110,000
Future 0
Future 25,000
Future 2,500
Future 3,000
30,500

8.93 Call 50,000
8.10 Put 5,400
9.35 Call 5,400
8.10 Put 5,800
9.35 Call 5,800
8.10 Put 7,500
9.35 Call 7,500
8.10 Put 7,500
9.35 Call 7,500
9.20 Put 1,400
9.80 Call 2,800
8.10 Put 7,500
9.35 Call 7,500
9.24 Put 2,200
9.84 Call 4,400
9.28 Put 1,200

135.7356

7.3173

23.6385
12.0502
7.0512
5.8751
2.8007
135.5007
203.4624
233.1412

8.8335
9.0153
9.2658
9.2747

12.4369
0.8681
15.0557
5.0913
51.6325
13.0222
97.8015
22.4199
143.6041
419.8405
104.1766
31.8917
189.8144
460.8881
138.4613
501.8823

0.0000

7.3934

0.0000
0.0000
29.3972
25.6178
14.5156
71.1156
131.8522
160.0197

8.8841
8.9959
9.2445
9.2534

12.0512
0.9517
14.2454
5.3757
49.1285
14.0531
95.2760
23.4133
139.9694
432.9739
102.0920
32.8674
184.8416
473.7318
135.6043
515.3554

0.0000

0.0000

0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000

0.0000
0.0000
0.0000
0.0000

0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000

0.0000

0.0000

0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000

0.0000
0.0000
0.0000
0.0000

0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000

4,000
4,000.00

282,000.00
282,000.00

4 000.00

282 000.00

4,000.00

282,000.00

4 000.00

282 000.00

10,000
10,000.00

73,355,000.00
73,355,000.00

255 000.00

1835341 100.00

16,000
12,000

0
0
0
0
0
0

28,000.00

450,000.00
330,000.00
0.00
0.00
0.00
0.00
0.00
0.00
780,000.00

214 000.00

10 283 998.74

38,000.00

74,135,000.00

469 000.00

1845 625 098.74

100,000

0

0

0
100,000.00

884,040,000.00
0.00
0.00
0.00
884,040,000.00

610 110.00

5423 165 821.00

O O O O O O O O 0O O o o o o o o

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
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Future

Option

Future

Future

Option

Future

Sep 2013

Mar 2013
Jun 2013
Sep 2013
Dec 2013

Sep 2013
Sep 2013

Jun 2013

Mar 2013
Jun 2013
Sep 2013
Dec 2013

Mar 2013
Mar 2013
Jun 2013
Jun 2013
Jun 2013
Sep 2013
Sep 2013
Sep 2013

Mar 2013
Jun 2013

DAUS

ZAAD
ZAAD
ZAAD
ZAAD

ZAAD
ZAAD

ZACA

ZAEU
ZAEU
ZAEU
ZAEU

ZAEU
ZAEU
ZAEU
ZAEU
ZAEU
ZAEU
ZAEU
ZAEU

ZAFR
ZAFR

9.88 Call 2,400
131,800

Total 162,300
Future 13,015

Future 12,178

Future 5,100

Future 685

30,978

8.80 Put 201
9.30 Call 201
402

Total 31,380
Future 50

50

Total 50
Future 34,306

Future 37,381

Future 14,470

Future 485

86,642

11.00 Put 1,250
12.64 Call 27,600
11.40 Put 300
11.80 Put 600
12.50 Call 600
12.25 Put 200
12.35 Call 200
12.85 Call 200
30,950

Total 117,592
Future 50

Future 50

100

167.0528

9.0685
9.1150
9.1683
9.2190

121.0360
229.2605

8.7321

11.6047
11.7513
11.9064
12.0531

5.0233

1.9671
159.1185
346.2986
116.2891
691.9852
319.5279
2111775

9.5195
9.6323

164.0472

9.0856
9.1319
9.1824
9.2294

110.5042
226.6386

8.7036

11.7382
11.8853
12.0404
12.1856

3.4427

3.9504
120.4545
280.4636
145.2336
607.6132
365.6315
242.1576

9.5328
9.6564

0.0000

9.0785
9.1280
0.0000
0.0000

0.0000
0.0000

8.7230

11.6100
11.7700

0.0000
12.0202

0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000

0.0000
0.0000

0.0000

9.0785
9.1128
0.0000
0.0000

0.0000
0.0000

8.7230

11.5610
11.6900

0.0000
12.0202

0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000

0.0000
0.0000

0 0.00
0.00 0.00 1267 090.00 66 540 508.45
100,000.00 884,040,000.00 1877 200.00 5489 706 329.45

500 4,539,250.00

550 5,019,640.00

0 0.00

0 0.00
1,050.00 9,558,890.00 1696 820.00 12 086 046 215.60

0 0.00

0 0.00
0.00 0.00 602.00 153 961.00
1,050.00 9,558,890.00 1697 422.00 12 086 200 176.60

24 209,352.00
24.00 209,352.00 21 680.00 155 370 556.20
24.00 209,352.00 21680.00 155 370 556.20

5,892 68,376,867.50

866 10,161,705.00

0 0.00

25 300,505.00
6,783.00 78,839,077.50 2922 753.00 32 280 662 197.40

0 0.00

0 0.00

0 0.00

0 0.00

0 0.00

0 0.00

0 0.00

0 0.00
0.00 0.00 624 468.00 158 733 905.40
6,783.00 78,839,077.50 3547 221.00 32 439 396 102.80

0 0.00

0 0.00
0.00 0.00 370 186.00 3191 099 847.50
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Future

Option

Future

Future

Future

Option

Future

Mar 2013
Jun 2013
Sep 2013
Dec 2013

Mar 2013
Mar 2013
Jun 2013
Jun 2013
Jun 2013
Jun 2013
Jun 2013

Mar 2013
Jun 2013

Mar 2013

Mar 2013
Jun 2013
Sep 2013

Mar 2013

Mar 2013
Jun 2013

ZAGB
ZAGB
ZAGB
ZAGB

ZAGB
ZAGB
ZAGB
ZAGB
ZAGB
ZAGB
ZAGB

ZAJY
ZAJY

ZANZ

ZAUM
ZAUM
ZAUM

ZAUM

ZAUS
ZAUS

Total 100
Future 13,559 13.4461
Future 2,975 13.5997
Future 500 13.7638
Future 31 13.9195

17,065
13.70 Put 200 305.3508
13.90 Call 200 26.0696
12.00 Put 699 17.2726
13.00 Put 699 73.9329
14.65 Put 200 1120.4512
14.80 Call 200 55.2622
15.30 Call 200 30.5095

2,398

Total 19,463
Future 24,041 0.0963
Future 13,618 0.0975

37,659

Total 37,659
Future 2,000 7.3311

2,000

Total 2,000
Future 1,372 8.8550
Future 5 8.9600
Future 2 9.0707

1,379
9.02 Call 97 4171.1130

97

Total 1,476
Future 358,494 8.8550
Future 81,319 8.9600

13.3553
13.5075
13.6690
13.8213

379.4440
17.5714
20.6214

100.8329

1205.0967
49.7007
29.2564

0.0940
0.0952

7.4075

8.8359
8.9407
9.0509

3777.3458

8.8359
8.9407

13.5060
13.6190
0.0000
0.0000

0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000

0.0000
0.0965

0.0000

0.0000
0.0000
0.0000

0.0000

8.8870
8.9795

13.3690
13.5271
0.0000
0.0000

0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000

0.0000
0.0965

0.0000

0.0000
0.0000
0.0000

0.0000

8.8088
8.9223

0.00 0.00 370 186.00 3191 099 847.50
2,165 29,004,855.50
330 4,486,117.20
0 0.00
0 0.00
2,495.00 33,490,972.70 2467 737.00 30 784 641 097.00
0 0.00
0 0.00
0 0.00
0 0.00
0 0.00
0 0.00
0 0.00
0.00 0.00 391 371.00 126 844 685.05
2,495.00 33,490,972.70 2859 108.00 30911 485 782.05
0 0.00
22 212,328.60
22.00 212,328.60 377 842.00 3883 541 152.50
22.00 212,328.60 377 842.00 3883 541 152.50
2,000 14,857,600.00
2,000.00 14,857,600.00 10 000.00 73017 200.00
2,000.00 14,857,600.00 30 000.00 73 701 200.00
0 0.00
0 0.00
0 0.00
0.00 0.00 29 598.00 23 829 097 850.00
0 0.00
0.00 0.00 1153.00 31741211.88
0.00 0.00 30 751.00 23 860 839 061.88
13,642 120,760,303.30
8,550 76,565,070.00
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Sep 2013 ZAUS Future 26,507 9.0707 9.0509 0.0000 0.0000 0 0.00

Dec 2013 ZAUS Future 11,687 9.1746 9.1540 9.1832 9.1832 15 137,748.00
478,007 22,207.00 197,463,121.30 34 416 775.00 277 968 567 138.10
Option
Mar 2013 ZAUS 8.00 Put 10,000 0.2794 0.2861 0.0000 0.0000 0 0.00
Mar 2013 ZAUS 8.10 Put 180 0.4833 0.5125 0.0000 0.0000 0 0.00
Mar 2013 ZAUS 8.30 Put 7,000 1.5663 1.7683 0.0000 0.0000 0 0.00
Mar 2013 ZAUS 8.40 Put 3,000 2.9421 3.4061 0.0000 0.0000 0 0.00
Mar 2013 ZAUS 8.50 Put 4,376 7.6083 8.8379 0.0000 0.0000 0 0.00
Mar 2013 ZAUS 8.60 Put 15,000 17.6518 20.3851 0.0000 0.0000 0 0.00
Mar 2013 ZAUS 8.75 Put 6,000 50.9921 57.7030 0.0000 0.0000 0 0.00
Mar 2013 ZAUS 8.77 Put 10,000 57.7096 65.0849 0.0000 0.0000 0 0.00
Mar 2013 ZAUS 8.80 Call 1,500 123.9603 113.2682 0.0000 0.0000 0 0.00
Mar 2013 ZAUS 8.80 Put 100 68.9603 77.3682 0.0000 0.0000 0 0.00
Mar 2013 ZAUS 8.85 Call 1,700 95.9931 87.0728 0.0000 0.0000 0 0.00
Mar 2013 ZAUS 8.90 Call 1,000 75.7307 68.5278 0.0000 0.0000 0 0.00
Mar 2013 ZAUS 8.90 Put 6,000 120.7307 132.6278 0.0000 0.0000 0 0.00
Mar 2013 ZAUS 9.00 Call 21,000 46.1628 41.7718 0.0000 0.0000 0 0.00
Mar 2013 ZAUS 9.00 Put 1,000 191.1628 205.8718 0.0000 0.0000 0 0.00
Mar 2013 ZAUS 9.02 Call 10,000 41.7111 37.7735 0.0000 0.0000 0 0.00
Mar 2013 ZAUS 9.10 Call 10,000 27.6746 25.2053 0.0000 0.0000 0 0.00
Mar 2013 ZAUS 9.20 Call 100 16.5040 15.2200 0.0000 0.0000 0 0.00
Mar 2013 ZAUS 9.25 Call 5,000 12.7566 11.8617 0.0000 0.0000 0 0.00
Mar 2013 ZAUS 9.30 Call 10,000 9.8797 9.2731 0.0000 0.0000 0 0.00
Mar 2013 ZAUS 9.32 Call 2,000 8.9918 8.4447 0.0000 0.0000 0 0.00
Mar 2013 ZAUS 9.35 Call 6,200 7.8200 7.3498 0.0000 0.0000 0 0.00
Mar 2013 ZAUS 9.41 Call 2,000 5.9507 5.6003 0.0000 0.0000 0 0.00
Mar 2013 ZAUS 9.45 Call 1,000 4.9837 4.6934 0.0000 0.0000 0 0.00
Mar 2013 ZAUS 9.50 Call 6,500 4.0150 3.7836 0.0000 0.0000 0 0.00
Mar 2013 ZAUS 9.60 Call 200 2.6558 2.5042 0.0000 0.0000 0 0.00
Mar 2013 ZAUS 10.00 Call 21,000 0.4257 0.4197 0.0000 0.0000 0 0.00
Mar 2013 ZAUS 10.20 Call 250 0.1620 0.1669 0.0000 0.0000 0 0.00
Mar 2013 ZAUS 10.55 Call 250 0.0335 0.0377 0.0000 0.0000 0 0.00
Mar 2013 ZAUS 10.85 Call 250 0.0119 0.0136 0.0000 0.0000 0 0.00
Jun 2013 ZAUS 8.50 Put 1,000 65.1674 68.9313 0.0000 0.0000 0 0.00
Jun 2013 ZAUS 8.60 Put 10,000 91.6169 96.8831 0.0000 0.0000 0 0.00
Jun 2013 ZAUS 8.68 Put 145 117.4042 124.0138 0.0000 0.0000 0 0.00
Jun 2013 ZAUS 8.70 Put 20,000 124.5214 131.4789 0.0000 0.0000 0 0.00
Jun 2013 ZAUS 8.75 Put 500 143.5021 151.3547 0.0000 0.0000 0 0.00
Jun 2013 ZAUS 8.85 Put 6,000 186.6161 196.3007 0.0000 0.0000 0 0.00
Jun 2013 ZAUS 9.00 Call 2,500 226.4979 219.4318 0.0000 0.0000 0 0.00
Jun 2013 ZAUS 9.00 Put 3,400 266.4979 278.7318 0.0000 0.0000 0 0.00
Jun 2013 ZAUS 9.10 Call 20,000 191.0218 185.3003 0.0000 0.0000 0 0.00
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Jun 2013 ZAUS 9.18 Call 6,000 166.6986 161.9314 0.0000 0.0000 0 0.00
Jun 2013 ZAUS 9.20 Call 10,000 161.1299 156.5843 0.0000 0.0000 0 0.00
Jun 2013  ZAUS 9.28 Call 100 140.7311 137.0043 0.0000 0.0000 0 0.00
Jun 2013  ZAUS 9.30 Put 300 476.0698 491.8313 0.0000 0.0000 0 0.00
Jun 2013 ZAUS 9.40 Call 300 115.1294 112.4388 0.0000 0.0000 0 0.00
Jun 2013 ZAUS 9.70 Call 300 72.8758 71.6964 0.0000 0.0000 0 0.00
Jun 2013 ZAUS 9.85 Call 500 58.9352 58.2186 0.0000 0.0000 0 0.00
Jun 2013 ZAUS 10.00 Call 5,000 48.1990 47.7655 0.0000 0.0000 0 0.00
Sep 2013 ZAUS 8.75 Put 500 200.7382 208.4239 0.0000 0.0000 0 0.00
Sep 2013 ZAUS 9.35 Put 200 547.8515 561.9729 0.0000 0.0000 0 0.00
Sep 2013 ZAUS 9.40 Call 200 254.7176 249.4170 0.0000 0.0000 0 0.00
Sep 2013 ZAUS 9.90 Call 200 155.5776 152.7664 0.0000 0.0000 0 0.00
Sep 2013 ZAUS 10.20 Call 500 118.9100 116.9860 0.0000 0.0000 0 0.00
Dec 2013 ZAUS 8.00 Put 100 67.3110 69.8952 0.0000 0.0000 0 0.00
Dec 2013 ZAUS 8.75 Put 750 245.8004 253.9569 0.0000 0.0000 0 0.00
Dec 2013 ZAUS 9.00 Put 750 368.5887 379.0101 0.0000 0.0000 0 0.00
Dec 2013 ZAUS 9.20 Call 100 459.2709 450.7546 0.0000 0.0000 0 0.00
Dec 2013 ZAUS 9.69 Call 750 310.6830 305.2786 0.0000 0.0000 0 0.00
Dec 2013 ZAUS 10.27 Call 750 205.0909 201.8597 0.0000 0.0000 0 0.00
Dec 2013 ZAUS 11.00 Call 100 131.0242 129.3060 0.0000 0.0000 0 0.00
Dec 2014 ZAUS 8.00 Call 200 1593.9314 1578.2166 0.0000 0.0000 0 0.00

253,751 0.00 0.00 4 333 964.00 1797 522 020.95

Total 731,758 22,207.00 197,463,121.30 38 750 739.00 279 766 089 159.05

Grand Total 1,471,528 316,621.00 1353 062 442.10 54,488,051 414,748,356,110.17
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