
CURRENCY FUTURES AND OPTIONS TURNOVER SUMMARY

DATE: 05/05/2014

CURRENCY DERIVATIVES

Contract Product No of Trades No. of Contracts Foreign Value Premium Value in 

Rand

Strike Call/Put

Foreign Exchange Future  64  42,461 42,461,000.00  138 632 564.8010.00 P$ / R  13-Jun-14 

Foreign Exchange Future  4  138 138,000.00  2 458 251.20£ / R  13-Jun-14 

Foreign Exchange Future  14  560 560,000.00  8 210 471.00€ / R  13-Jun-14 

Foreign Exchange Future  3  113 113,000.00  1 104 086.40AU$ / R  13-Jun-14 

Foreign Exchange Future  7  1,105 1,105,000.00  466 161.2611.47 C$ / R  15-Sep-14 

Foreign Exchange Future  1  250 250,000.00  3 720 550.00€ / R  15-Sep-14 

Any day expiry  17  9,800 9,800,000.00  106 973 585.00$ / R  11-Dec-14 

Foreign Exchange Future  1  3,000 3,000,000.00  33 141 000.00$ / R  16-Mar-15 

Total Options

Total Futures

 31,072 

 26,355 26,355,000.00

31,072,000.00 22 

 89 287,680,620.10

7,026,049.56

Grand Total for Currency Future Turnover Summary  111  57,427 57,427,000.00  294 706 669.66
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