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Currency Derivatives
Market Statistics

Market Statistics for 08 Mar 2024

Instrument Type Contract Code Call/Put
Future

Deals Contracts
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Nominal
Value
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Open
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Contract
/ Deals

ISIN InstrumentID

Forex AnyDay Future Off screen
Forex AnyDay Future 15APR24 USDZAR ANYDAY Future 2 700 13135430.00 13135430.00 13195400.00 600 350 ZAF000029788 700019578
Forex AnyDay Future 17MAY24 USDZAR ANYDAY Future 1 24 454944.00 454944.00 461179.20 124 24 ZAF000029986 700019880
Forex AnyDay Future 20MAR24 USDZAR ANYDAY Future 3 30000 560859000.00 560859000.00 559899000.00 30000 10000 ZAF000030034 700019899
Forex AnyDay Future 28MAR24 USDZAR ANYDAY Future 1 311 5895316.00 5895316.00 5948372.60 5048 311 ZAF000028855 700018996
Forex AnyDay Future 30APR24 USDZAR ANYDAY Future 1 1383 25855599.90 25855599.90 25849099.80 2168 1383 ZAF000029945 700019768
Forex AnyDay Future 31MAY24 USDZAR ANYDAY Future 1 1383 25855599.90 25855599.90 25920877.50 2814 1383 ZAF000029952 700019769
Total Forex AnyDay FutureOff screen 9 33801 632055889.80 632055889.80 631273929.10 40754 13451

Forex Future Off screen
Forex Future 13DEC24 EURZAR Future 1 47778 982272679.80 982272679.80 1027227000.00 47808 47778 ZAF000027063 1088661
Forex Future 13DEC24 USDZAR Future 6 42346 796168454.10 796168454.10 817952288.00 40747 7058 ZAF000022445 1077851
Forex Future 14JUN24 AUDZAR Future 1 47000 578579400.00 578579400.00 587500000.00 47654 47000 ZAF000026800 1087723
Forex Future 14JUN24 EURZAR Future 5 68017 1397793439.80 1397793439.80 1421463828.10 106350 13603 ZAF000026693 1087718
Forex Future 14JUN24 GBPZAR Future 2 41708 1002899173.80 1002899173.80 1007454246.00 41708 20854 ZAF000026719 1087720
Forex Future 14JUN24 USDZAR Future 95 564771 10641861679.40 10641861679.40 10751201507.90 517134 5945 ZAF000018070 1067695
Forex Future 14JUN24 USDZAR MAXI Future 1 100 189560000.00 189560000.00 190996000.00 220 100 ZAF000018062 1067694
Forex Future 16SEP24 USDZAR Future 3 1260 23735718.00 23735718.00 24235072.20 25592 420 ZAF000022353 1077618
Forex Future 18MAR24 AUDZAR Future 2 47202 581088724.80 581088724.80 583896214.00 8937 23601 ZAF000025851 1085272
Forex Future 18MAR24 EURZAR Future 27 116648 2397677668.40 2397677668.40 2413874285.40 109920 4320 ZAF000025778 1085235
Forex Future 18MAR24 GBPZAR Future 18 53135 1277429218.20 1277429218.20 1274565208.90 87362 2952 ZAF000025786 1085236
Forex Future 18MAR24 USDZAR Future 180 616444 11620526652.40 11620526652.40 11649525105.35 740233 3425 ZAF000019961 1072624
Forex Future 18MAR24 USDZAR MAXI Future 1 55 102824150.00 102824150.00 102856600.00 844 55 ZAF000019953 1072623
Total Forex Future Off screen 342 1646464 31592416958.70 31592416958.70 31852747355.85 1774509 177111

Forex Future On Screen
Forex Future 14JUN24 AUDZAR Future 2 11 135972.00 135972.00 138070.00 47654 6 ZAF000026800 1087723
Forex Future 14JUN24 EURZAR Future 6 1143 23526952.10 23526952.10 23899885.60 106350 191 ZAF000026693 1087718
Forex Future 14JUN24 GBPZAR Future 1 500 12034600.00 12034600.00 12184800.00 41708 500 ZAF000026719 1087720
Forex Future 14JUN24 USDZAR Future 187 8391 158486123.10 158486123.10 160248268.10 517134 45 ZAF000018070 1067695
Forex Future 14JUN24 USDZAR MAXI Future 8 27 50738010.00 50738010.00 51114360.00 220 3 ZAF000018062 1067694
Forex Future 16SEP24 EURZAR Future 3 300 6167730.00 6167730.00 6352440.00 72523 100 ZAF000026701 1087719
Forex Future 16SEP24 GBPZAR Future 5 500 12034600.00 12034600.00 12283200.00 1924 100 ZAF000026727 1087721
Forex Future 16SEP24 USDZAR Future 31 723 13642429.10 13642429.10 13892739.60 25592 23 ZAF000022353 1077618
Forex Future 16SEP24 USDZAR MAXI Future 1 1 1869530.00 1869530.00 1897450.00 16 1 ZAF000022346 1077617
Forex Future 18MAR24 AUDZAR Future 1 2 24620.40 24620.40 24710.00 8937 2 ZAF000025851 1085272
Forex Future 18MAR24 EURZAR Future 10 1051 21606627.40 21606627.40 21699213.60 109920 105 ZAF000025778 1085235
Forex Future 18MAR24 GBPZAR Future 4 39 937850.80 937850.80 935951.40 87362 10 ZAF000025786 1085236
Forex Future 18MAR24 USDZAR Future 444 19075 360217015.70 360217015.70 361207617.60 740233 43 ZAF000019961 1072624
Forex Future 18MAR24 USDZAR MAXI Future 7 25 47129300.00 47129300.00 47261600.00 844 4 ZAF000019953 1072623
Total Forex Future On Screen 710 31788 708551360.60 708551360.60 713140305.90 1760417 1132

Inverted Currency Future Off screen
Inverted Currency Future 18MAR24 JPYZAR Future 2 238 3028422.80 3028422.80 3027240.00 67668 119 ZAF000025877 1085415
Total Inverted Currency Future Off screen 2 238 3028422.80 3028422.80 3027240.00 67668 119

Forex AnyDay Option Off screen
Forex AnyDay Option 05MAR24 USDZAR ANYDAY 19.14P Put 1 3210 60848760.00 60848760.00 465642.60 3210 ZAFA00042240 700019922
Forex AnyDay Option 13MAY24 USDZAR ANYDAY 19.3C Call 1 1000 18877100.00 6922232.57 255490.00 1000 1000 ZAFA00042455 700020016
Forex AnyDay Option 15APR24 USDZAR ANYDAY 18.8P Put 2 350 6599000.00 0.00 82572.50 500 175 ZAFA00042000 700019792
Forex AnyDay Option 15APR24 USDZAR ANYDAY 19.1P Put 1 100 1875040.00 1275777.22 50137.00 1000 100 ZAFA00042257 700019927
Forex AnyDay Option 15MAR24 USDZAR ANYDAY 18.95C Call 1 40000 751608000.00 241191007.20 2910400.00 40000 40000 ZAFA00042463 700020017
Forex AnyDay Option 15MAR24 USDZAR ANYDAY 19.25C Call 1 40000 751608000.00 88764904.80 888400.00 40000 40000 ZAFA00042158 700019889
Forex AnyDay Option 15MAY24 USDZAR ANYDAY 19.75C Call 7 109353 2064387023.40 479763544.24 16243294.62 106560 15622 ZAFA00042471 700020020
Forex AnyDay Option 15MAY24 USDZAR ANYDAY 20C Call 1 13900 266016810.00 70228437.84 2636969.00 13900 13900 ZAFA00042380 700019972
Forex AnyDay Option 28JUN24 USDZAR ANYDAY 19.75C Call 4 107491 2037587176.20 667717317.64 35503202.39 106560 26873 ZAFA00042489 700020021
Forex AnyDay Option 28JUN24 USDZAR ANYDAY 20C Call 1 13900 267091280.00 91532181.66 4991351.00 13900 13900 ZAFA00042372 700019971
Forex AnyDay Option 28MAR24 USDZAR ANYDAY 19.15C Call 1 40000 755396000.00 238402977.60 4666000.00 40000 40000 ZAFA00042430 700020011
Total Forex AnyDay Option Off screen 21 369304 6981894189.60 1946647140.76 68693459.11 363420 194780

Forex Option Off screen
Forex Option 13DEC24 USDZAR 17.32P Put 1 200 3850080.00 689164.32 50332.00 200 200 ZAFA00042448 700020012
Forex Option 13DEC24 USDZAR 18.48P Put 1 1260 24496794.00 7525415.12 649983.60 1260 1260 ZAFA00042398 700019981
Forex Option 13DEC24 USDZAR 20.99C Call 1 1260 24496794.00 7878168.95 650890.80 1260 1260 ZAFA00042406 700019982
Forex Option 14JUN24 USDZAR 18.27P Put 1 44034 837077533.20 223081162.60 10105362.66 44034 44034 ZAFA00042414 700019988
Forex Option 14JUN24 USDZAR 19.3C Call 1 445 8459361.00 3731424.14 199457.90 445 445 ZAFA00042422 700019991
Forex Option 14JUN24 USDZAR 19P Put 1 100 1912290.00 0.00 47719.00 6605 100 ZAFA00037836 700017955
Forex Option 18MAR24 USDZAR 18.06P Put 1 463 8785841.70 92251.34 731.54 7609 463 ZAFA00039667 700018686
Forex Option 18MAR24 USDZAR 19.01C Call 1 463 8785841.70 4703939.65 76015.34 7609 463 ZAFA00039675 700018687
Forex Option 18MAR24 USDZAR 19.72C Call 1 463 8785841.70 791604.34 9454.46 7609 463 ZAFA00039683 700018688
Total Forex Option Off screen 9 48688 926650377.30 248493130.44 11789947.30 76631 48688
Grand Total Futures 1063 1712291 32936052631.9 32936052631.9 33200188830.846 191804
Grand Total Options 30 417992 7908544566.9 2195140271.2042 80483406.41 243466
Grand Total 1093 2130283 40844597198.8 35131192903.1042 33280672237.256 435270


