
CURRENCY FUTURES AND OPTIONS TURNOVER SUMMARY

DATE: 09/06/2016

CURRENCY DERIVATIVES

Contract Product No of Trades No. of Contracts Foreign ValueStrike Call/Put

Any day expiry  1  264 264,000.00  0.00$ / R  9-Jun-16 

Any day expiry  254  232,310 232,310,000.00  0.0015.61 C$ / R  17-Jun-16 

Foreign Exchange Future  1  120 12,000,000.00  0.00$ / R MAXI  13-Jun-16 

Foreign Exchange Future  18  10,851 10,851,000.00  0.00£ / R  13-Jun-16 

Foreign Exchange Future  28  21,041 21,041,000.00  0.00€ / R  13-Jun-16 

Foreign Exchange Future  6  49 49,000.00  0.00AU$ / R  13-Jun-16 

Foreign Exchange Future  12  5,070 5,070,000.00  0.00CHF / R  13-Jun-16 

Foreign Exchange Future  2  13,409 134,090,000.00  0.00QUANTO € / $  13-Jun-16 

Any day expiry  1  935 935,000.00  0.00$ / R  29-Jul-16 

Any day expiry  2  20,000 20,000,000.00  0.0016.31 C$ / R  23-Aug-16 

Any day expiry  2  254 254,000.00  0.00C$ / R  9-Sep-16 

Foreign Exchange Future  318  304,698 304,698,000.00  0.00$ / R  19-Sep-16 

Foreign Exchange Future  2  125 12,500,000.00  0.00$ / R MAXI  19-Sep-16 

Foreign Exchange Future  31  13,680 13,680,000.00  0.00£ / R  19-Sep-16 

Foreign Exchange Future  43  25,022 25,022,000.00  0.00€ / R  19-Sep-16 

Foreign Exchange Future  10  752 752,000.00  0.00AU$ / R  19-Sep-16 

Foreign Exchange Future  14  10,666 10,666,000.00  0.00CHF / R  19-Sep-16 

Foreign Exchange Future  1  13,408 134,080,000.00  0.00QUANTO € / $  19-Sep-16 
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Contract Product No of Trades No. of Contracts Foreign ValueStrike Call/Put

Foreign Exchange Future  7  4,743 4,743,000.00  0.00$ / R  19-Dec-16 

Foreign Exchange Future  1  3 300,000.00  0.00$ / R MAXI  19-Dec-16 

Foreign Exchange Future  1  25 25,000.00  0.00AU$ / R  19-Dec-16 

Foreign Exchange Future  3  150 150,000.00  0.00$ / R  13-Mar-17 

Total Options

Total Futures

 25,254 

 652,321 918,226,000.00

25,254,000.00 10 

 748 0.00

0.00

Grand Total for Currency Future Turnover Summary  758  677,575 943,480,000.00  0.00
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