CURRENCY DERIVATIVES

CURRENCY FUTURES AND OPTIONS DETAILED TURNOVER

DATE 29/03/2019
Contract Call/ Strike Buy/ Number of  Contract Foreign Value Price  Spot ZAR
Put Sell Contracts Size Rate Converted
Amount
Mar 2019 $/R
$/R 29/03/2019 Any day expiry Buy 425 1,000 425,000.00 14.4772 6,152,810.00
$/R 29/03/2019 Any day expiry Buy 2,984 1,000 2,984,000.00 14.4772 43,199,964.80
$/R 29/03/2019 Any day expiry Sell 3,409 1,000 3,409,000.00 14.4772 49,352,774.80
Total Futures 6,818 6,818,000.00 98,705,549.60
Total Options
Total $/R Any day expiry 6,818 6,818,000.00 98,705,549.60
Mar 2019 £/R
£/R 29/03/2019 Any day expiry Buy 80 1,000 80,000.00 18.9274 1,514,192.00
£/R 29/03/2019 Any day expiry Sell 80 1,000 80,000.00 18.9274 1,514,192.00
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