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CURRENCY FUTURES DAILY TRADE INFORMATION FOR 26-June-2013

JSE JOHANNESBURG STOCK EXCHANGE
Currency Derivatives

Future

Future

Future

Future

Future

Future

Future

Dec 2013

Dec 2013

Dec 2013

Dec 2013

Sep 2013

Jul 2013

Jul 2013

CADP

CADR

CADS

CADT

CADU

CADV

CADZ

Future

2,274

2,274

Total

2,274

Future

742

742

Total

742

Future

6,000

6,000

Total

6,000

Future

1,600

1,600

Total

1,600

Future

5,000

5,000

Total

5,000

Future

10

10

Total

10

Future

10

(270.6746)

470.4949

712.0347

335.6121

76.6501

153.8200

593.9300

(250.4811)

457.0851

693.2703

2185.3634

74.4663

175.7100

605.9600

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 2274.00 121 795.44

0.00 0.00 2274.00 121 795.44
0 0.00

0.00 0.00 742.00 260 167.46

0.00 0.00 742.00 260 167.46
0 0.00

0.00 0.00 6 000.00 0.60

0.00 0.00 6 000.00 0.60
0 0.00

0.00 0.00 3200.00 135 075.84

0.00 0.00 3200.00 135 075.84
0 0.00

0.00 0.00 10 000.00 1030 000.00

0.00 0.00 10 000.00 1030 000.00
0 0.00

0.00 0.00 10.00 325 000.00

0.00 0.00 10.00 325 000.00
0 0.00
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Future
Jul 2013

Future
Jun 2013

Future
Jul 2013

Future
Jul 2013

Future
Jul 2013
Jul 2013
Feb 2014
Mar 2014
May 2014

Option
Jul 2013
Jul 2013
Jul 2013
Jul 2013
Jul 2013
Jul 2013
Jul 2013
Jul 2013
Jul 2013
Jul 2013
Aug 2013
Aug 2013

CAEB

CAEE

CAEF

CAEH

DAUS
DAUS
DAUS
DAUS
DAUS

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

10

Total 10
Future 10

10

Total 10
Future 10

10

Total 10
Future 17,500

17,500

Total 17,500
Future 30,000
30,000

Total 30,000
Future 150

Future 50,000

Future 2,500

Future 3,000

Future 10,150

65,800

9.98 Call 1,000
10.18 Put 1,000
9.94 Call 5,000
10.19 Call 5,000
9.20 Put 1,400
9.80 Call 2,800
10.11 Call 1,000
10.26 Put 1,000
8.40 Put 7,500
10.20 Call 7,500
8.30 Put 7,500
9.24 Put 2,200

435.5160

129.6718

69.1353

61.3716

10.1190
10.1522
10.4642
10.4921
10.6000

223.4014
177.9488
269.3559
133.2647
7.9871
414.3350
219.9995
280.0649
0.6072
201.3333
2.0283
27.6050

456.0099

344.7030

69.0342

58.0074

10.0858
10.1177
10.4266
10.4550
10.5653

210.2986
207.8777
253.5679
128.9232
6.8966
391.2147
211.0217
308.7542
0.4625
193.6097
2.1676
28.8063

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

0.00 0.00 10.00 340 000.00
0.00 0.00 10.00 340 000.00

0 0.00
0.00 0.00 10.00 320 000.00
0.00 0.00 10.00 320 000.00

0 0.00
0.00 0.00 10.00 320 000.00
0.00 0.00 10.00 320 000.00

7,500 585,975.00
7,500.00 585,975.00 17 500.00 1365 975.00
7,500.00 585,975.00 17 500.00 1365 975.00

0 0.00
0.00 0.00 30 000.00 1 899 900.00
0.00 0.00 30 000.00 1899 900.00

100 999,770.00

0 0.00

0 0.00

0 0.00

0 0.00
100.00 999,770.00 1882 890.00 17 083 925 798.50

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 0.00

0 0.00

0 0.00

0 0.00
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Aug 2013 DAUS 9.70 Call 7,500
Aug 2013 DAUS 9.84 Call 4,400
Sep 2013 DAUS 9.28 Put 1,200
Sep 2013 DAUS 9.88 Call 2,400
Sep 2013 DAUS 8.30 Put 7,500
Sep 2013 DAUS 9.70 Call 7,500
Oct 2013 DAUS 9.47 Put 3,000
Oct 2013 DAUS 10.07 Call 6,000
Oct 2013 DAUS 9.55 Put 3,000
Oct 2013 DAUS 10.10 Call 6,000
Oct 2013 DAUS 8.30 Put 7,500
Oct 2013 DAUS 9.70 Call 7,500
Nov 2013 DAUS 8.30 Put 7,500
Nov 2013 DAUS 9.70 Call 7,500
Jan 2014 DAUS 10.12 Call 6,000
127,400
Total 193,200
Future
Sep 2013 ZAAD Future 8,422
Dec 2013 ZAAD Future 9,865
Mar 2014 ZAAD Future 2,140
20,427
Option
Sep 2013 ZAAD 8.50 Put 201
Sep 2013 ZAAD 8.80 Put 201
Sep 2013 ZAAD 9.30 Call 201
Sep 2013 ZAAD 10.30 Call 201
Dec 2013 ZAAD 8.30 Put 201
Dec 2013 ZAAD 8.60 Put 100
Dec 2013 ZAAD 9.30 Call 201
Dec 2013 ZAAD 9.60 Call 100
Dec 2013 ZAAD 10.30 Call 201
Dec 2013 ZAAD 10.60 Call 100
1,707
Total 22,134
Future
Sep 2013 ZACA Future 50
50
Total 50
Future

596.1097
501.5015
48.9568
553.1099
4.3328
675.4692
103.6876
522.1377
125.5481
515.3097
7.7523
751.8671
13.4340
820.4412
713.3685

9.4752
9.5387
9.6070

13.1147
21.3126
271.2842
26.9694
25.8366
39.5554
381.4138
234.7422
64.4745
42.7937

9.7414

569.2525
478.4005
52.5178
530.2447
4.4245
648.8658
112.1247
504.4767
135.5179
498.3900
8.6710
726.9007
15.2738
796.6551
697.2835

9.3585
9.4191
9.4880

16.3027
27.7813
197.4502
23.9973
31.2581
44.6079
312.3415
188.7716
48.6003
37.9398

9.6653

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

9.7520

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

9.7520

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

I
o
S

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

2814 270.00

127 830 975.85

100.00

999,770.00

4697 160.00

17 211 756 774.35

0.00

0.00
0.00
0.00
0.00

1933 134.00

14 320 983 186.20

O O O O O O o o o o

S
o
S

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

1.907.00

259 357.00

0.00

0.00

1935 041.00

14 321 242 543.20

25
25.00

243,800.00
243,800.00

26 492.00

199 088 824.60

25.00

243,800.00

26 492.00

199 088 824.60
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Sep 2013
Dec 2013
Mar 2014
Dec 2014

Option
Sep 2013
Sep 2013
Sep 2013
Sep 2013
Sep 2013
Sep 2013
Sep 2013
Sep 2013
Sep 2013
Sep 2013
Sep 2013
Sep 2013
Dec 2013
Dec 2013
Dec 2013

Future
Sep 2013
Dec 2013

Future
Sep 2013
Dec 2013
Mar 2014

Future
Sep 2013
Dec 2013

ZAEU
ZAEU
ZAEU
ZAEU

ZAEU
ZAEU
ZAEU
ZAEU
ZAEU
ZAEU
ZAEU
ZAEU
ZAEU
ZAEU
ZAEU
ZAEU
ZAEU
ZAEU
ZAEU

ZAFR
ZAFR

ZAGB
ZAGB
ZAGB

ZAJY
ZAJY

Future 73,723 13.2989
Future 31,088 13.4742
Future 7,587 13.6631
Future 1,000 13.9975

113,398
11.30 Put 29,000 13.3070
11.50 Put 400 16.5610
11.55 Put 500 17.5152
12.05 Call 400 1286.8540
12.10 Call 500 1242.6975
12.10 Put 30,800 43.7975
12.25 Put 200 65.3841
12.35 Call 200 1032.4210
12.55 Put 46,000 129.9304
12.85 Call 200 678.2372
13.80 Call 19,900 274.8168
14.50 Call 7,900 141.1581
12.50 Put 200 210.3641
12.60 Put 200 240.1991
13.10 Call 200 815.1871

136,600

Total 249,998
Future 75 10.8552
Future 50 11.0053

125

Total 125
Future 28,238 15.6768
Future 3,749 15.8685
Future 1,679 16.0735

33,666

Total 33,666
Future 694 0.1050
Future 14,250 0.1064

14,944

Total 14,944

13.3250
13.4984
13.6905
14.0244

14.7677
18.6552
19.7982
1314.8302
1270.6879
45.6879
67.1630
1060.0782
130.6396
702.7698
290.1831
150.1612
207.9576
237.4300
833.0998

10.8456
10.9941

15.6935
15.8828
16.0902

0.1042
0.1056

13.3130
13.4950
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

15.6725
15.9070
0.0000

0.0000
0.0000

13.2538
13.4910
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

15.6095
15.8735
0.0000

0.0000
0.0000

1,628 21,675,489.80

1,016 13,710,580.00

0 0.00

0 0.00
2,644.00 35,386,069.80 3573 100.00 40 530 100 328.00

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 0.00

0 0.00

0 0.00

0 0.00

0 0.00

0 0.00

0 0.00
0.00 0.00 1213 255.00 209 622 784.70
2,644.00 35,386,069.80 4 786 355.00 40739723 112.70

0 0.00

0 0.00
0.00 0.00 378 197.00 3273 237 420.00
0.00 0.00 378 197.00 3273 237 420.00

1,501 23,477,130.50

751 11,921,032.00

0 0.00
2,252.00 35,398,162.50 2754 503.00 34 993 785 454.00
2,252.00 35,398,162.50 3145 874.00 35120 630 139.05

0 0.00

0 0.00
0.00 0.00 479 186.00 4910 622 719.30
0.00 0.00 479 186.00 4910622 719.30
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Future

Future

Option

Future

Option

Sep 2013

Sep 2013
Dec 2013
Mar 2014

Sep 2013

Sep 2013
Dec 2013
Mar 2014
Jun 2014

Sep 2013
Sep 2013
Sep 2013
Sep 2013
Sep 2013
Sep 2013
Sep 2013
Sep 2013
Sep 2013
Sep 2013
Sep 2013
Sep 2013
Sep 2013
Sep 2013
Sep 2013
Sep 2013
Sep 2013
Sep 2013
Sep 2013
Sep 2013
Sep 2013

ZANZ

ZAUM
ZAUM
ZAUM

ZAUM

ZAUS
ZAUS
ZAUS
ZAUS

ZAUS
ZAUS
ZAUS
ZAUS
ZAUS
ZAUS
ZAUS
ZAUS
ZAUS
ZAUS
ZAUS
ZAUS
ZAUS
ZAUS
ZAUS
ZAUS
ZAUS
ZAUS
ZAUS
ZAUS
ZAUS

Future 7.9761
Total

Future 751 10.2208
Future 10 10.3509
Future 0 10.4892

761
10.35 Call 200 30891.9038

200

Total 961
Future 664,863 10.2208
Future 81,857 10.3509
Future 33,743 10.4892
Future 3,270 10.6290

783,733
8.70 Put 12,000 10.7738
8.75 Put 2,630 12.1858
8.80 Put 100 13.7688
8.85 Put 2,193 15.5412
9.00 Put 6,202 22.2083
9.20 Call 12,000 1056.0068
9.30 Put 75,438 47.3238
9.40 Call 400 883.2450
9.50 Put 6 80.9503
9.55 Put 43,095 91.5871
9.70 Put 3,201 129.5352
9.75 Put 1,600 145.8196
9.80 Call 100 584.1413
9.85 Call 200 552.9031
9.90 Call 200 522.9078
10.00 Put 23,569 245.8306
10.10 Call 1 415.2294
10.10 Put 10,000 294.4294
10.12 Call 2,000 405.5226
10.20 Call 500 368.5544
10.27 Call 15,000 339.6671

7.8395

10.1840
10.3120
10.4520

29697.4720

10.1840
10.3120
10.4520
10.5948

11.1745
12.6777
14.3666
16.2608
23.4100
1021.4051
50.5605
850.9710
87.0189
98.5201
139.3976
156.7909
559.4564
529.3877
500.5838
262.7197
397.7311
313.7311
388.5017
353.4132
325.9008

0.0000

10.2412
10.3390
10.4780

0.0000

10.2600
10.3385
10.4780

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

10.1525
10.3390
10.4780

0.0000

10.1480
10.3068
10.4780

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

5,000 39,357,500.00
5,000.00 39,357,500.00 135 000.00 1024 973 000.00
5,000.00 39,357,500.00 155 000.00 1025 657 000.00
25 25,519,350.00
5 5,169,500.00
5 5,239,000.00
35.00 35,927,850.00 39 502.00 33213 216 490.00
0 0.00
0.00 0.00 1953.00 62 758 311.88
35.00 35,927,850.00 41 455.00 33275974 801.88
27,345 278,909,854.30
1,560 16,099,397.00
750 7,858,500.00
0 0.00
29,655.00 302,867,751.30 40 798 555.00 339 232 646 017.40

O O O O O O O O O 0O O O O O 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
0.00
0.00
0.00
0.00
0.00
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Sep 2013 ZAUS 10.30 Call 35,000 327.9438 314.7481 0.0000 0.0000 0 0.00
Sep 2013 ZAUS 10.32 Call 200 320.3387 307.5187 0.0000 0.0000 0 0.00
Sep 2013 ZAUS 10.40 Call 6 291.5652 280.1871 0.0000 0.0000 0 0.00
Sep 2013 ZAUS 10.50 Call 200 259.0967 249.3884 0.0000 0.0000 0 0.00
Sep 2013 ZAUS 10.60 Call 10,000 230.2025 222.0165 0.0000 0.0000 0 0.00
Sep 2013 ZAUS 10.65 Call 5,000 216.9923 209.5120 0.0000 0.0000 0 0.00
Sep 2013 ZAUS 10.70 Call 10,000 204.5529 197.7391 0.0000 0.0000 0 0.00
Sep 2013 ZAUS 10.75 Call 19,088 193.1400 186.8965 0.0000 0.0000 0 0.00
Sep 2013 ZAUS 10.80 Call 50,958 182.4076 176.7008 0.0000 0.0000 0 0.00
Sep 2013 ZAUS 11.00 Call 42,500 145.5479 141.6723 0.0000 0.0000 0 0.00
Dec 2013 ZAUS 8.00 Put 100 10.1720 11.5954 0.0000 0.0000 0 0.00
Dec 2013 ZAUS 8.75 Put 750 39.8634 44.4020 0.0000 0.0000 0 0.00
Dec 2013 ZAUS 9.00 Put 750 61.8857 67.7622 0.0000 0.0000 0 0.00
Dec 2013 ZAUS 9.20 Call 100 1237.1358 1205.3242 0.0000 0.0000 0 0.00
Dec 2013 ZAUS 9.55 Put 100 160.1025 173.0259 0.0000 0.0000 0 0.00
Dec 2013 ZAUS 9.69 Call 750 862.6290 838.3929 0.0000 0.0000 0 0.00
Dec 2013 ZAUS 9.70 Put 400 204.9497 219.7367 0.0000 0.0000 0 0.00
Dec 2013 ZAUS 9.80 Put 21,500 239.0155 255.0492 0.0000 0.0000 0 0.00
Dec 2013 ZAUS 10.00 Put 300 324.9079 346.7480 0.0000 0.0000 0 0.00
Dec 2013 ZAUS 10.10 Put 300 374.6201 398.1387 0.0000 0.0000 0 0.00
Dec 2013 ZAUS 10.27 Call 750 548.1484 535.4464 0.0000 0.0000 0 0.00
Dec 2013 ZAUS 10.30 Call 400 535.5066 523.2519 0.0000 0.0000 0 0.00
Dec 2013 ZAUS 10.40 Call 300 495.5290 484.8212 0.0000 0.0000 0 0.00
Dec 2013 ZAUS 10.55 Call 6 441.3557 432.6908 0.0000 0.0000 0 0.00
Dec 2013 ZAUS 10.70 Call 250 393.4566 386.6187 0.0000 0.0000 0 0.00
Dec 2013 ZAUS 10.80 Call 100 364.6958 358.9570 0.0000 0.0000 0 0.00
Dec 2013 ZAUS 11.00 Call 100 314.5008 310.8296 0.0000 0.0000 0 0.00
Dec 2013 ZAUS 11.20 Call 100 272.3751 270.2633 0.0000 0.0000 0 0.00
Dec 2013 ZAUS 11.50 Call 16,200 221.0727 220.6304 0.0000 0.0000 0 0.00
Mar 2014 ZAUS 9.25 Put 200 142.1958 148.9071 0.0000 0.0000 0 0.00
Mar 2014 ZAUS 9.70 Put 6 262.4776 276.0237 0.0000 0.0000 0 0.00
Mar 2014 ZAUS 9.75 Put 250 280.5415 294.6252 0.0000 0.0000 0 0.00
Mar 2014 ZAUS 10.50 Call 200 649.7496 637.8112 0.0000 0.0000 0 0.00
Mar 2014 ZAUS 10.65 Call 6 594.9801 584.6799 0.0000 0.0000 0 0.00
Mar 2014 ZAUS 11.15 Call 250 447.6250 442.0783 0.0000 0.0000 0 0.00
Jun 2014 ZAUS 9.75 Put 250 315.7947 326.6637 0.0000 0.0000 0 0.00
Jun 2014 ZAUS 9.80 Put 6 334.8158 346.3681 0.0000 0.0000 0 0.00
Jun 2014 ZAUS 10.80 Call 6 707.2400 695.5556 0.0000 0.0000 0 0.00
Jun 2014 ZAUS 11.60 Call 250 489.6452 483.4685 0.0000 0.0000 0 0.00
Sep 2014 ZAUS 9.90 Put 6 449.1667 463.3532 0.0000 0.0000 0 0.00
Sep 2014 ZAUS 10.95 Call 6 791.5305 779.4576 0.0000 0.0000 0 0.00
Dec 2014 ZAUS 8.00 Call 200 2803.4335 2767.6048 0.0000 0.0000 0 0.00
Dec 2014 ZAUS 10.00 Put 6 563.6658 579.2907 0.0000 0.0000 0 0.00
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Dec 2014 ZAUS 11.00 Call 6 883.2311 871.4735 0.0000 0.0000 0 0.00
428,291 0.00 0.00 6 338 331.00 2051171 113.86
Total 1,212,024 29,655.00 302,867,751.30 47 136 886.00 341283 817 131.26
Grand Total 1,790,258 47,211.00 450 766 878.60 68,758,708 518,319,520,089.28
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