
CURRENCY FUTURES AND OPTIONS TURNOVER SUMMARY

DATE: 29/07/2016

CURRENCY DERIVATIVES

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

Any day expiry  1  157 157,000.00  0.00$ / R  29-Jul-16 

Any day expiry  2  65 65,000.00  0.00€ / R  29-Jul-16 

Any day expiry  5  10,000 10,000,000.00  0.0014.21 C$ / R  12-Aug-16 

Any day expiry  3  13,217 13,217,000.00  0.00P$ / R  17-Aug-16 

Any day expiry  4  26,400 26,400,000.00  0.0014.08 P$ / R  24-Aug-16 

Any day expiry  1  39 39,000.00  0.00€ / R  26-Aug-16 

Any day expiry  6  80,000 80,000,000.00  0.00C$ / R  29-Aug-16 

Foreign Exchange Future  258  84,037 84,037,000.00  0.00$ / R  19-Sep-16 

Foreign Exchange Future  12  47 4,700,000.00  0.00$ / R MAXI  19-Sep-16 

Foreign Exchange Future  37  3,233 3,233,000.00  0.00£ / R  19-Sep-16 

Foreign Exchange Future  3  3,106 310,600,000.00  0.00¥ / R  19-Sep-16 

Foreign Exchange Future  18  883 883,000.00  0.00€ / R  19-Sep-16 

Foreign Exchange Future  4  823 823,000.00  0.00AU$ / R  19-Sep-16 

Any day expiry  1  500 500,000.00  0.00$ / R  27-Sep-16 

Foreign Exchange Future  115  12,398 12,398,000.00  0.0013.00 P$ / R  19-Dec-16 

Foreign Exchange Future  10  46 4,600,000.00  0.00$ / R MAXI  19-Dec-16 

Foreign Exchange Future  2  105 105,000.00  0.00£ / R  19-Dec-16 

Foreign Exchange Future  4  107 107,000.00  0.00€ / R  19-Dec-16 
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Contract Product No of Trades No. of Contracts Foreign ValueStrike Call/Put

Foreign Exchange Future  1  200 200,000.00  0.00AU$ / R  19-Dec-16 

Foreign Exchange Future  61  810 810,000.00  0.00$ / R  13-Mar-17 

Foreign Exchange Future  1  3 300,000.00  0.00$ / R MAXI  13-Mar-17 

Foreign Exchange Future  3  75 75,000.00  0.00£ / R  13-Mar-17 

Foreign Exchange Future  116  1,071 1,071,000.00  0.00$ / R  19-Jun-17 

Foreign Exchange Future  1  3 300,000.00  0.00$ / R MAXI  19-Jun-17 

Foreign Exchange Future  5  8,197 8,197,000.00  0.00£ / R  19-Jun-17 

Total Options

Total Futures

 137,370 

 108,152 425,447,000.00

137,370,000.00 26 

 648 0.00

0.00

Grand Total for Currency Future Turnover Summary  674  245,522 562,817,000.00  0.00
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