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JSE Interest Rate Exchange

Currency Futures & Options Turnover Summary

Date: 10/06/2010

Contract

Strike

Call/Put

Product

No of Trades

No. of Contracts

Foreign Value

Value in Rand

$/R 14-Jun-10
£/R 14-Jun-10
€/R 14-Jun-10
AU$ /R 14-Jun-10
$/R 13-Sep-10
£/R 13-Sep-10
€/R 13-Sep-10
AU$ /R 13-Sep-10
$/R 13-Dec-10
£/R 13-Dec-10
€/R 13-Dec-10
AU$ /R 13-Dec-10

Total Futures
Total Options

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
Foreign Exchange Future
Foreign Exchange Future
Foreign Exchange Future

Grand Total for Currency Future Turnover Summary

165 148,251 148,251,000.00 1,150,920,075.60
44 0,466 9,466,000.00 106,975,579.40
46 5,002 5,002,000.00 46.737.410.50
23 5,451 5,451,000.00 35,476,478.00

184 128,722 128,722,000.00 1,015,767,290.80
46 2,398 2,398,000.00 27,561,028.30
48 2,401 2,401,000.00 22,804,393.70
19 3,511 3,511,000.00 22,993,266.00
10 12,358 12,358,000.00 98,811,480.50

3 7,095 7,095,000.00 82,693,824.00
2 2,371 2,371,000.00 22,876,627.80
1 1,790 1,790,000.00 11,766,386.00
591 328,816 328,816,000.00 2,645,383,840.60
591 328,816 328,816,000.00 2,645,383,840.60

Page 1 of 1

2010/06/10, 05:27:15PN



