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CURRENCY FUTURES AND OPTIONS TURNOVER SUMMARY
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Contract

$/R 4-Nov-14

$/R 12-Dec-14

$ /R MAXI 12-Dec-14
£/R 12-Dec-14

€/R 12-Dec-14

$/R 16-Mar-15

€/R 14-Sep-15

Total Futures

Total Options

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

Any day expiry 1 8,000 8,000,000.00 88 467 200.00
Foreign Exchange Future 26 10,288 10,288,000.00 114 404 514.60
Foreign Exchange Future 11 45 4,500,000.00 50010 510.00
Foreign Exchange Future 8 3,440 3,440,000.00 61 115 254.00
Foreign Exchange Future 3 111 111,000.00 1547 022.90
Foreign Exchange Future 2 920 920,000.00 10 381 766.50
Foreign Exchange Future 1 5 5,000.00 73 294.00
52 22,809 27,264,000.00 325,999,562.00

52 22,809 27,264,000.00 325 999 562.00

Grand Total for Currency Future Turnover Summary
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