
HIGH/LOW FROM:  24/08/2020 TO 24/08/2020

CURRENCY FUTURES AND OPTIONS HIGH/LOW

CURRENCY DERIVATIVES

Deal Date Product Previous Close 

Price

Today Close

Price

Today's

 High

Today's 

Low

% Movement 

In MTM

Open 

Interest

Contract Details Call/

Put

Strike Spot Rate ZAR Converted 

Amount

24/08/2020 Foreign Exchange Future  0.29307  0.27660  0.00000  0.00000-5.62261  0 P 15.35    $ / R 2020/09/14

24/08/2020 Foreign Exchange Future  0.22782  0.21133  0.00000  0.00000-7.23787  0 C 15.34    $ / R 2020/09/14

24/08/2020 Foreign Exchange Future  15.28040  15.28040  0.00000  0.00000 0.00000  0    $ / R 2020/09/14

24/08/2020 Foreign Exchange Future  0.22347  0.20700  0.00000  0.00000-7.37376  0 C 15.35    $ / R 2020/09/14

24/08/2020 Foreign Exchange Future  0.28742  0.27093  0.00000  0.00000-5.73703  0 P 15.34    $ / R 2020/09/14

24/08/2020 Foreign Exchange Future  0.21918  0.20272  0.00000  0.00000-7.51108  0 C 15.36    $ / R 2020/09/14

24/08/2020 Foreign Exchange Future  0.29878  0.28232  0.00000  0.00000-5.51002  0 P 15.36    $ / R 2020/09/14

24/08/2020 Foreign Exchange Future  0.26700  0.24611  0.00000  0.00000-7.82185  0 C 20.30    £ / R 2020/09/14

24/08/2020 Foreign Exchange Future  0.39082  0.36990  0.00000  0.00000-5.35128  0 P 20.29    £ / R 2020/09/14

24/08/2020 Foreign Exchange Future  20.17040  20.17040  0.00000  0.00000 0.00000  0    £ / R 2020/09/14

24/08/2020 Foreign Exchange Future  0.26282  0.24197  0.00000  0.00000-7.93360  0 C 20.31    £ / R 2020/09/14

24/08/2020 Foreign Exchange Future  0.40242  0.38157  0.00000  0.00000-5.18141  0 P 20.31    £ / R 2020/09/14

24/08/2020 Foreign Exchange Future  0.39660  0.37571  0.00000  0.00000-5.26582  0 P 20.30    £ / R 2020/09/14

24/08/2020 Foreign Exchange Future  0.27122  0.25030  0.00000  0.00000-7.71105  0 C 20.29    £ / R 2020/09/14

Page 1 of 2 2020/08/24, 18:28:04



Deal Date Product Previous Close 

Price

Today Close

Price

Today's

 High

Today's 

Low

% Movement 

In MTM

Open 

Interest

Contract Details Call/

Put

Strike Spot Rate ZAR Converted 

Amount

Total  0 

Future Open Interest

Option Open Interest  0 

 0 
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