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Currency Derivatives
Market Statistics

Market Statistics for 12 Mar 2024

Instrument Type Contract Code Call/Put
Future

Deals Contracts
Traded 

Nominal
Value

Delta
Value

Premium
Value

Open
Interest

Contract
/ Deals

ISIN InstrumentID

Forex AnyDay Future Off screen
Forex AnyDay Future 15APR24 USDZAR ANYDAY Future 1 300 5611440.00 5611440.00 5599050.00 500 300 ZAF000029788 700019578
Forex AnyDay Future 18APR24 USDZAR ANYDAY Future 1 850 15899080.00 15899080.00 15870775.00 500 850 ZAF000029838 700019630
Forex AnyDay Future 28JUN24 USDZAR ANYDAY Future 1 228 4264694.40 4264694.40 4284006.00 258 228 ZAF000030133 700019953
Forex AnyDay Future 30APR24 USDZAR ANYDAY Future 2 258 4825838.40 4825838.40 4821986.10 2426 129 ZAF000029945 700019768
Forex AnyDay Future 31MAY24 USDZAR ANYDAY Future 1 102 1907889.60 1907889.60 1910531.40 2916 102 ZAF000029952 700019769
Total Forex AnyDay FutureOff screen 6 1738 32508942.40 32508942.40 32486348.50 6600 1609

Forex Future Off screen
Forex Future 13DEC24 USDZAR Future 7 46921 877647920.80 877647920.80 897343708.00 60457 6703 ZAF000022445 1077851
Forex Future 14JUN24 AUDZAR Future 1 369 4558773.60 4558773.60 4605230.70 47893 369 ZAF000026800 1087723
Forex Future 14JUN24 EURZAR Future 7 72416 1480103382.40 1480103382.40 1489713515.10 176220 10345 ZAF000026693 1087718
Forex Future 14JUN24 GBPZAR Future 2 42585 1018296778.50 1018296778.50 1021513822.60 84271 21293 ZAF000026719 1087720
Forex Future 14JUN24 NOKZAR Future 1 30000 534000000.00 534000000.00 539400000.00 30000 30000 ZAF000026990 1088389
Forex Future 14JUN24 SEKZAR Future 1 40000 730800000.00 730800000.00 738400000.00 40000 40000 ZAF000029861 1094439
Forex Future 14JUN24 USDZAR Future 37 224204 4193690979.20 4193690979.20 4203849899.00 824209 6060 ZAF000018070 1067695
Forex Future 14JUN24 USDZAR MAXI Future 1 30 56114400.00 56114400.00 56605500.00 1088 30 ZAF000018062 1067694
Forex Future 18MAR24 EURZAR Future 3 65720 1343244508.00 1343244508.00 1336209100.00 109236 21907 ZAF000025778 1085235
Forex Future 18MAR24 GBPZAR Future 2 42586 1018320690.60 1018320690.60 1013039068.50 87317 21293 ZAF000025786 1085236
Forex Future 18MAR24 NOKZAR Future 1 30000 534000000.00 534000000.00 534150000.00 8455 30000 ZAF000025810 1085247
Forex Future 18MAR24 SEKZAR Future 1 40000 730800000.00 730800000.00 730000000.00 40000 40000 ZAF000029853 1094438
Forex Future 18MAR24 USDZAR Future 38 217397 4066367405.60 4066367405.60 4044439606.70 564108 5721 ZAF000019961 1072624
Total Forex Future Off screen 102 852228 16587944838.70 16587944838.70 16609269450.60 2073254 233720

Forex Future On Screen
Forex Future 14JUN24 USDZAR Future 76 3869 72368871.20 72368871.20 72747414.70 824209 51 ZAF000018070 1067695
Forex Future 16SEP24 USDZAR Future 3 42 785601.60 785601.60 793520.00 26021 14 ZAF000022353 1077618
Forex Future 18MAR24 EURZAR Future 1 1 20438.90 20438.90 20360.00 109236 1 ZAF000025778 1085235
Forex Future 18MAR24 USDZAR Future 138 4729 88454999.20 88454999.20 88349553.80 564108 34 ZAF000019961 1072624
Total Forex Future On Screen 218 8641 161629910.90 161629910.90 161910848.50 1523574 100

Forex AnyDay Option Off screen
Forex AnyDay Option 11JUL24 USDZAR ANYDAY 19C Call 1 60000 1134252000.00 528107731.20 31903200.00 60000 60000 ZAFA00042596 700020055
Forex AnyDay Option 28MAR24 USDZAR ANYDAY 18.85C Call 1 40000 749384000.00 228637058.40 3799200.00 40000 40000 ZAFA00042588 700020053
Forex AnyDay Option 28MAR24 USDZAR ANYDAY 19.15C Call 1 40000 749384000.00 111583277.60 1590800.00 0 40000 ZAFA00042430 700020011
Total Forex AnyDay Option Off screen 3 140000 2633020000.00 868328067.20 37293200.00 100000 140000

Forex Option Off screen
Forex Option 14JUN24 USDZAR 20.02C Call 1 3323 62671115.40 15830723.75 704941.22 27883 3323 ZAFA00041663 700019605
Total Forex Option Off screen 1 3323 62671115.40 15830723.75 704941.22 27883 3323
Grand Total Futures 326 862607 16782083692 16782083692 16803666647.6 235425
Grand Total Options 4 143323 2695691115.4 884158790.95004 37998141.22 143323
Grand Total 330 1005930 19477774807.4 17666242482.95 16841664788.82 378748


