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JSE Interest Rate Exchange

Currency Futures & Options Turnover Summary

Date: 08/03/2010

Contract

Strike  Call/Put

Product

No of Trades

No. of Contracts

Foreign Value

Value in Rand

$/R 15-Mar-10
€/R 15-Mar-10
$/R 14-Jun-10
£/R 14-Jun-10
€/R 14-Jun-10
AU$ /R 14-Jun-10
$/R 13-Sep-10
€/R 13-Sep-10
AUS$ /R 13-Sep-10

Total Futures
Total Options

7.90 Cc

Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future

Grand Total for Currency Future Turnover Summary

48 13.701 13,701,000.00 101,604,501.70
4 411 411,000.00 4,177,037.00

44 15,069 15,069,000.00 113,519,958.90
8 391 391,000.00 4,463,214.00

7 108 108,000.00 1,112,163.00

3 52 52,000.00 354,372.50

8 469 469,000.00 34,729,602.50

3 108 103,000.00 1,078,475.00

1 1 1,000.00 6,815.00
125 30,205 30,205,000.00 229,146,139.60
1 100 100,000.00 31,900,000.00
126 30,305 30,305,000.00 261,046,139.60
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