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Currency Derivatives

Currency Futures & Options Turnover Summary

Date: 04/09/2012

Value in Rand

Contract Strike  Call/Put  Product No of Trades No. of Contracts Foreign Value
DAUD 10-Sep-12 8.62 C Any day expiry 2 5,000 5,000,000.00 268 000 000.00
$/R 17-Sep-12 Foreign Exchange Future 37 5,417 5,417,000.00 45416 663.20
£/R 17-Sep-12 Foreign Exchange Future 1 100 100,000.00 1333 400.00
€/R 17-Sep-12 Foreign Exchange Future 2 273 273,000.00 2 886 898.40
AU$ /R 17-Sep-12 Foreign Exchange Future 3 56 56,000.00 481 237.50
$/R 14-Dec-12 Foreign Exchange Future 20 4,706 4,706,000.00 1151 489 430.00
$ /R MAX| 14-Dec-12 Foreign Exchange Future 1 50 5,000,000.00 42 415 000.00
£ /R 14-Dec-12 Foreign Exchange Future 3 151 151,000.00 2 034 048.50
$/R 18-Mar-13 Foreign Exchange Future 1 60 60,000.00 515 550.00
Total Futures 67 7,813 12,763,000.00 109,572,227.60
Total Options

P 3 8,000 8,000,000.00 1,405,000,000.00
Grand Total for Currency Future Turnover Summary 70 15,813 20,763,000.00 1514 572 227.60

Page 1 of 1

2012/09/04, 06:02:01PM



