
HIGH/LOW FROM:  21/02/2020 TO 21/02/2020

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

21/02/2020 Any day expiry  14.89510  14.89510  0.00000  0.00000 0.00000  0    $ / R 2020/02/28

21/02/2020 Any day expiry  0.08577  0.07753  0.00000  0.00000-9.60501  0 P 14.78    $ / R 2020/02/28

21/02/2020 Any day expiry  0.20087  0.19263  0.00000  0.00000-4.10118  0 C 14.78    $ / R 2020/02/28

21/02/2020 Any day expiry  14.90060  14.90060  0.00000  0.00000 0.00000  0    $ / R 2020/03/02

21/02/2020 Any day expiry  0.00001  0.00000  0.00000  0.00000-56.25000  0 P 13.59    $ / R 2020/03/02

21/02/2020 Any day expiry  1.31061  1.31060  0.00000  0.00000-0.00034  0 C 13.59    $ / R 2020/03/02

21/02/2020 Foreign Exchange Future  0.00004  0.00003  0.00000  0.00000-25.71429  0 P 13.19    $ / R 2020/03/16

21/02/2020 Foreign Exchange Future  0.08097  0.07736  0.00000  0.00000-4.45845  0 P 14.51    $ / R 2020/03/16

21/02/2020 Foreign Exchange Future  0.00151  0.00126  0.00000  0.00000-16.58806  0 C 16.81    $ / R 2020/03/16

21/02/2020 Foreign Exchange Future  0.58174  0.57873  0.00000  0.00000-0.51740  0 C 14.40    $ / R 2020/03/16

21/02/2020 Foreign Exchange Future  1.67706  1.67663  0.00000  0.00000-0.02566  0 P 16.60    $ / R 2020/03/16

21/02/2020 Foreign Exchange Future  0.01099  0.00991  0.00000  0.00000-9.83167  0 P 14.01    $ / R 2020/03/16

21/02/2020 Foreign Exchange Future  0.00007  0.00005  0.00000  0.00000-25.65598  0 C 17.73    $ / R 2020/03/16

21/02/2020 Foreign Exchange Future  0.04910  0.04609  0.00000  0.00000-6.12724  0 C 15.63    $ / R 2020/03/16

21/02/2020 Foreign Exchange Future  0.05171  0.04862  0.00000  0.00000-5.98056  0 C 15.61    $ / R 2020/03/16

21/02/2020 Foreign Exchange Future  14.92590  14.92590  0.00000  0.00000 0.00000  0    $ / R 2020/03/16

21/02/2020 Foreign Exchange Future  1.86591  1.86591  0.00000  0.00000-0.00018  0 C 13.06    $ / R 2020/03/16

21/02/2020 Foreign Exchange Future  0.00001  0.00001  0.00000  0.00000-29.31034  0 P 13.06    $ / R 2020/03/16

Page 1 of 5 2020/02/21, 18:10:06



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

21/02/2020 Foreign Exchange Future  0.49687  0.49326  0.00000  0.00000-0.72651  0 C 14.51    $ / R 2020/03/16

21/02/2020 Foreign Exchange Future  3.01590  3.01590  0.00000  0.00000 0.00000  0 C 11.91    $ / R 2020/03/16

21/02/2020 Foreign Exchange Future  0.00000  0.00000  0.00000  0.00000 0.00000  0 P 11.91    $ / R 2020/03/16

21/02/2020 Foreign Exchange Future  0.73581  0.73272  0.00000  0.00000-0.42030  0 P 15.61    $ / R 2020/03/16

21/02/2020 Foreign Exchange Future  1.73594  1.73593  0.00000  0.00000-0.00062  0 C 13.19    $ / R 2020/03/16

21/02/2020 Foreign Exchange Future  1.88561  1.88536  0.00000  0.00000-0.01324  0 P 16.81    $ / R 2020/03/16

21/02/2020 Foreign Exchange Future  0.05584  0.05283  0.00000  0.00000-5.39027  0 P 14.40    $ / R 2020/03/16

21/02/2020 Foreign Exchange Future  0.00296  0.00253  0.00000  0.00000-14.53864  0 C 16.60    $ / R 2020/03/16

21/02/2020 Foreign Exchange Future  0.92689  0.92581  0.00000  0.00000-0.11657  0 C 14.01    $ / R 2020/03/16

21/02/2020 Foreign Exchange Future  2.80417  2.80415  0.00000  0.00000-0.00063  0 P 17.73    $ / R 2020/03/16

21/02/2020 Foreign Exchange Future  0.75320  0.75019  0.00000  0.00000-0.39945  0 P 15.63    $ / R 2020/03/16

21/02/2020 Foreign Exchange Future  0.39270  0.38839  0.00000  0.00000-1.09697  0 C 14.66    $ / R 2020/03/16

21/02/2020 Foreign Exchange Future  0.12680  0.12249  0.00000  0.00000-3.39729  0 P 14.66    $ / R 2020/03/16

21/02/2020 Foreign Exchange Future  2.11481  2.11467  0.00000  0.00000-0.00630  0 P 17.04    $ / R 2020/03/16

21/02/2020 Foreign Exchange Future  0.00071  0.00057  0.00000  0.00000-18.85884  0 C 17.04    $ / R 2020/03/16

21/02/2020 Foreign Exchange Future  1.14919  1.14875  0.00000  0.00000-0.03807  0 C 13.78    $ / R 2020/03/16

21/02/2020 Foreign Exchange Future  0.00329  0.00285  0.00000  0.00000-13.31203  0 P 13.78    $ / R 2020/03/16

21/02/2020 Foreign Exchange Future  2.95414  2.95413  0.00000  0.00000-0.00038  0 P 17.88    $ / R 2020/03/16

21/02/2020 Foreign Exchange Future  0.00004  0.00003  0.00000  0.00000-27.00730  0 C 17.88    $ / R 2020/03/16

21/02/2020 Foreign Exchange Future  1.96590  1.96590  0.00000  0.00000-0.00006  0 C 12.96    $ / R 2020/03/16

21/02/2020 Foreign Exchange Future  0.00000  0.00000  0.00000  0.00000-30.76923  0 P 12.96    $ / R 2020/03/16

21/02/2020 Foreign Exchange Future  0.05039  0.04734  0.00000  0.00000-6.05388  0 C 15.62    $ / R 2020/03/16

21/02/2020 Foreign Exchange Future  0.74449  0.74144  0.00000  0.00000-0.40977  0 P 15.62    $ / R 2020/03/16

21/02/2020 Any day expiry  1.32495  1.32441  0.00000  0.00000-0.04059  0 C 13.64    $ / R 2020/04/02

21/02/2020 Any day expiry  14.95720  14.95720  0.00000  0.00000 0.00000  0    $ / R 2020/04/02

21/02/2020 Any day expiry  0.00775  0.00721  0.00000  0.00000-6.93810  0 P 13.64    $ / R 2020/04/02

21/02/2020 Any day expiry  15.00870  15.00870  0.00000  0.00000 0.00000  0    $ / R 2020/04/29

21/02/2020 Any day expiry  0.02832  0.02744  0.00000  0.00000-3.10817  0 P 13.69    $ / R 2020/04/29

21/02/2020 Any day expiry  1.34702  1.34614  0.00000  0.00000-0.06535  0 C 13.69    $ / R 2020/04/29

21/02/2020 Any day expiry  0.06208  0.06104  0.00000  0.00000-1.68057  0 P 13.74    $ / R 2020/06/02

21/02/2020 Any day expiry  15.07600  15.07600  0.00000  0.00000 0.00000  0    $ / R 2020/06/02

21/02/2020 Any day expiry  1.39808  1.39704  0.00000  0.00000-0.07462  0 C 13.74    $ / R 2020/06/02

21/02/2020 Foreign Exchange Future  3.19604  3.19602  0.00000  0.00000-0.00040  0 C 11.90    $ / R 2020/06/12

21/02/2020 Foreign Exchange Future  1.02182  1.02013  0.00000  0.00000-0.16565  0 C 14.25    $ / R 2020/06/12

21/02/2020 Foreign Exchange Future  0.57811  0.57572  0.00000  0.00000-0.41349  0 P 15.17    $ / R 2020/06/12

21/02/2020 Foreign Exchange Future  15.09580  15.09580  0.00000  0.00000 0.00000  0    $ / R 2020/06/12

21/02/2020 Foreign Exchange Future  0.17602  0.17433  0.00000  0.00000-0.96160  0 P 14.25    $ / R 2020/06/12

21/02/2020 Foreign Exchange Future  2.24045  2.23918  0.00000  0.00000-0.05645  0 P 17.26    $ / R 2020/06/12

21/02/2020 Foreign Exchange Future  0.07625  0.07498  0.00000  0.00000-1.65864  0 C 17.26    $ / R 2020/06/12

21/02/2020 Foreign Exchange Future  0.50391  0.50152  0.00000  0.00000-0.47437  0 C 15.17    $ / R 2020/06/12

21/02/2020 Foreign Exchange Future  0.00024  0.00022  0.00000  0.00000-5.39049  0 P 11.90    $ / R 2020/06/12

21/02/2020 Foreign Exchange Future  0.49971  0.49732  0.00000  0.00000-0.47866  0 C 15.18    $ / R 2020/06/12

21/02/2020 Foreign Exchange Future  0.57233  0.56994  0.00000  0.00000-0.41736  0 P 15.16    $ / R 2020/06/12

21/02/2020 Foreign Exchange Future  0.58391  0.58152  0.00000  0.00000-0.40963  0 P 15.18    $ / R 2020/06/12

21/02/2020 Foreign Exchange Future  0.50813  0.50574  0.00000  0.00000-0.47010  0 C 15.16    $ / R 2020/06/12
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21/02/2020 Any day expiry  15.18680  15.18680  0.00000  0.00000 0.00000  0    $ / R 2020/07/28

21/02/2020 Any day expiry  0.75413  0.75207  0.00000  0.00000-0.27305  0 P 15.37    $ / R 2020/07/28

21/02/2020 Any day expiry  0.57093  0.56887  0.00000  0.00000-0.36067  0 C 15.37    $ / R 2020/07/28

21/02/2020 Foreign Exchange Future  0.78899  0.78717  0.00000  0.00000-0.23056  0 P 15.35    $ / R 2020/09/14

21/02/2020 Foreign Exchange Future  0.72352  0.72170  0.00000  0.00000-0.25123  0 C 15.34    $ / R 2020/09/14

21/02/2020 Foreign Exchange Future  15.28040  15.28040  0.00000  0.00000 0.00000  0    $ / R 2020/09/14

21/02/2020 Foreign Exchange Future  0.71939  0.71757  0.00000  0.00000-0.25287  0 C 15.35    $ / R 2020/09/14

21/02/2020 Foreign Exchange Future  0.78312  0.78130  0.00000  0.00000-0.23211  0 P 15.34    $ / R 2020/09/14

21/02/2020 Foreign Exchange Future  0.71528  0.71346  0.00000  0.00000-0.25451  0 C 15.36    $ / R 2020/09/14

21/02/2020 Foreign Exchange Future  0.79488  0.79306  0.00000  0.00000-0.22903  0 P 15.36    $ / R 2020/09/14

21/02/2020 Foreign Exchange Future  0.37989  0.37551  0.00000  0.00000-1.15431  0 C 14.68    $ / R MAXI 2020/03/16

21/02/2020 Foreign Exchange Future  0.13769  0.13327  0.00000  0.00000-3.21171  0 P 14.69    $ / R MAXI 2020/03/16

21/02/2020 Foreign Exchange Future  14.92590  14.92590  0.00000  0.00000 0.00000  0    $ / R MAXI 2020/03/16

21/02/2020 Foreign Exchange Future  0.13399  0.12961  0.00000  0.00000-3.27266  0 P 14.68    $ / R MAXI 2020/03/16

21/02/2020 Foreign Exchange Future  0.37359  0.36917  0.00000  0.00000-1.18369  0 C 14.69    $ / R MAXI 2020/03/16

21/02/2020 Foreign Exchange Future  0.38626  0.38192  0.00000  0.00000-1.12541  0 C 14.67    $ / R MAXI 2020/03/16

21/02/2020 Foreign Exchange Future  0.13036  0.12602  0.00000  0.00000-3.33454  0 P 14.67    $ / R MAXI 2020/03/16

21/02/2020 Foreign Exchange Future  0.07652  0.07237  0.00000  0.00000-5.42274  0 C 20.31    £ / R 2020/03/16

21/02/2020 Foreign Exchange Future  0.09078  0.08645  0.00000  0.00000-4.76253  0 P 19.00    £ / R 2020/03/16

21/02/2020 Foreign Exchange Future  19.57520  19.57520  0.00000  0.00000 0.00000  0    £ / R 2020/03/16

21/02/2020 Foreign Exchange Future  0.07986  0.07563  0.00000  0.00000-5.30579  0 C 20.29    £ / R 2020/03/16

21/02/2020 Foreign Exchange Future  0.79466  0.79043  0.00000  0.00000-0.53323  0 P 20.29    £ / R 2020/03/16

21/02/2020 Foreign Exchange Future  0.81132  0.80717  0.00000  0.00000-0.51145  0 P 20.31    £ / R 2020/03/16

21/02/2020 Foreign Exchange Future  0.66598  0.66165  0.00000  0.00000-0.64915  0 C 19.00    £ / R 2020/03/16

21/02/2020 Foreign Exchange Future  0.07818  0.07398  0.00000  0.00000-5.36411  0 C 20.30    £ / R 2020/03/16

21/02/2020 Foreign Exchange Future  0.80298  0.79878  0.00000  0.00000-0.52224  0 P 20.30    £ / R 2020/03/16

21/02/2020 Foreign Exchange Future  0.75512  0.75212  0.00000  0.00000-0.39705  0 P 20.01    £ / R 2020/06/12

21/02/2020 Foreign Exchange Future  19.86290  19.86290  0.00000  0.00000 0.00000  0    £ / R 2020/06/12

21/02/2020 Foreign Exchange Future  0.61228  0.60928  0.00000  0.00000-0.48961  0 C 20.00    £ / R 2020/06/12

21/02/2020 Foreign Exchange Future  0.74938  0.74638  0.00000  0.00000-0.40004  0 P 20.00    £ / R 2020/06/12

21/02/2020 Foreign Exchange Future  0.60802  0.60502  0.00000  0.00000-0.49311  0 C 20.01    £ / R 2020/06/12

21/02/2020 Foreign Exchange Future  0.61657  0.61357  0.00000  0.00000-0.48616  0 C 19.99    £ / R 2020/06/12

21/02/2020 Foreign Exchange Future  0.74367  0.74067  0.00000  0.00000-0.40307  0 P 19.99    £ / R 2020/06/12

21/02/2020 Foreign Exchange Future  1.02244  1.02012  0.00000  0.00000-0.22687  0 P 20.29    £ / R 2020/09/14

21/02/2020 Foreign Exchange Future  0.89856  0.89624  0.00000  0.00000-0.25822  0 C 20.30    £ / R 2020/09/14

21/02/2020 Foreign Exchange Future  20.17040  20.17040  0.00000  0.00000 0.00000  0    £ / R 2020/09/14

21/02/2020 Foreign Exchange Future  0.89430  0.89198  0.00000  0.00000-0.25953  0 C 20.31    £ / R 2020/09/14

21/02/2020 Foreign Exchange Future  1.03390  1.03158  0.00000  0.00000-0.22449  0 P 20.31    £ / R 2020/09/14

21/02/2020 Foreign Exchange Future  0.90284  0.90052  0.00000  0.00000-0.25692  0 C 20.29    £ / R 2020/09/14

21/02/2020 Foreign Exchange Future  1.02816  1.02584  0.00000  0.00000-0.22567  0 P 20.30    £ / R 2020/09/14

21/02/2020 Foreign Exchange Future  0.01290  0.01289  0.00000  0.00000-0.08447  0 P 0.15    ¥ / R 2020/03/16

21/02/2020 Foreign Exchange Future  0.13720  0.13720  0.00000  0.00000 0.00000  0    ¥ / R 2020/03/16

21/02/2020 Foreign Exchange Future  0.00141  0.00137  0.00000  0.00000-3.34313  0 C 0.14    ¥ / R 2020/03/16

21/02/2020 Foreign Exchange Future  0.00421  0.00417  0.00000  0.00000-1.12134  0 P 0.14    ¥ / R 2020/03/16

21/02/2020 Foreign Exchange Future  0.00010  0.00009  0.00000  0.00000-10.82792  0 C 0.15    ¥ / R 2020/03/16
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21/02/2020 Foreign Exchange Future  0.00748  0.00746  0.00000  0.00000-0.26929  0 C 0.13    ¥ / R 2020/03/16

21/02/2020 Foreign Exchange Future  0.00028  0.00026  0.00000  0.00000-7.28475  0 P 0.13    ¥ / R 2020/03/16

21/02/2020 Foreign Exchange Future  0.01091  0.00974  0.00000  0.00000-10.78520  0 C 18.46    € / R 2020/03/16

21/02/2020 Foreign Exchange Future  1.36492  1.36372  0.00000  0.00000-0.08796  0 P 18.45    € / R 2020/03/16

21/02/2020 Foreign Exchange Future  17.09630  17.09630  0.00000  0.00000 0.00000  0    € / R 2020/03/16

21/02/2020 Foreign Exchange Future  0.01062  0.00946  0.00000  0.00000-10.86924  0 C 18.47    € / R 2020/03/16

21/02/2020 Foreign Exchange Future  1.38432  1.38316  0.00000  0.00000-0.08336  0 P 18.47    € / R 2020/03/16

21/02/2020 Foreign Exchange Future  1.37461  1.37344  0.00000  0.00000-0.08562  0 P 18.46    € / R 2020/03/16

21/02/2020 Foreign Exchange Future  0.01122  0.01002  0.00000  0.00000-10.70225  0 C 18.45    € / R 2020/03/16

21/02/2020 Foreign Exchange Future  0.01669  0.01546  0.00000  0.00000-7.38588  0 C 11.06    AU$ / R 2020/03/16

21/02/2020 Foreign Exchange Future  0.46440  0.46312  0.00000  0.00000-0.27405  0 P 11.05    AU$ / R 2020/03/16

21/02/2020 Foreign Exchange Future  10.60320  10.60320  0.00000  0.00000 0.00000  0    AU$ / R 2020/03/16

21/02/2020 Foreign Exchange Future  0.01583  0.01463  0.00000  0.00000-7.54004  0 C 11.07    AU$ / R 2020/03/16

21/02/2020 Foreign Exchange Future  0.48263  0.48143  0.00000  0.00000-0.24727  0 P 11.07    AU$ / R 2020/03/16

21/02/2020 Foreign Exchange Future  0.47349  0.47226  0.00000  0.00000-0.26036  0 P 11.06    AU$ / R 2020/03/16

21/02/2020 Foreign Exchange Future  0.01760  0.01632  0.00000  0.00000-7.23277  0 C 11.05    AU$ / R 2020/03/16

21/02/2020 Foreign Exchange Future  0.01924  0.01781  0.00000  0.00000-7.43644  0 C 11.70    CAD/ R 2020/03/16

21/02/2020 Foreign Exchange Future  11.16030  11.16030  0.00000  0.00000 0.00000  0    CAD/ R 2020/03/16

21/02/2020 Foreign Exchange Future  0.02105  0.01954  0.00000  0.00000-7.17611  0 C 11.68    CAD/ R 2020/03/16

21/02/2020 Foreign Exchange Future  0.54075  0.53924  0.00000  0.00000-0.27935  0 P 11.68    CAD/ R 2020/03/16

21/02/2020 Foreign Exchange Future  0.55894  0.55751  0.00000  0.00000-0.25598  0 P 11.70    CAD/ R 2020/03/16

21/02/2020 Foreign Exchange Future  0.02013  0.01866  0.00000  0.00000-7.30607  0 C 11.69    CAD/ R 2020/03/16

21/02/2020 Foreign Exchange Future  0.54983  0.54836  0.00000  0.00000-0.26745  0 P 11.69    CAD/ R 2020/03/16

21/02/2020 Foreign Exchange Future  1.56680  1.56623  0.00000  0.00000-0.03611  0 P 16.64    CHF / R 2020/03/16

21/02/2020 Foreign Exchange Future  15.07740  15.07740  0.00000  0.00000 0.00000  0    CHF / R 2020/03/16

21/02/2020 Foreign Exchange Future  0.00433  0.00375  0.00000  0.00000-13.37794  0 C 16.63    CHF / R 2020/03/16

21/02/2020 Foreign Exchange Future  1.55693  1.55635  0.00000  0.00000-0.03724  0 P 16.63    CHF / R 2020/03/16

21/02/2020 Foreign Exchange Future  0.00420  0.00363  0.00000  0.00000-13.47354  0 C 16.64    CHF / R 2020/03/16

21/02/2020 Foreign Exchange Future  0.00447  0.00388  0.00000  0.00000-13.28266  0 C 16.62    CHF / R 2020/03/16

21/02/2020 Foreign Exchange Future  1.54707  1.54648  0.00000  0.00000-0.03841  0 P 16.62    CHF / R 2020/03/16

21/02/2020 Foreign Exchange Future  0.00002  0.00002  0.00000  0.00000-22.92705  0 C 2.61    DKK / R 2020/03/16

21/02/2020 Foreign Exchange Future  0.30503  0.30502  0.00000  0.00000-0.00215  0 P 2.60    DKK / R 2020/03/16

21/02/2020 Foreign Exchange Future  2.29500  2.29500  0.00000  0.00000 0.00000  0    DKK / R 2020/03/16

21/02/2020 Foreign Exchange Future  0.00002  0.00001  0.00000  0.00000-23.77751  0 C 2.62    DKK / R 2020/03/16

21/02/2020 Foreign Exchange Future  0.32502  0.32501  0.00000  0.00000-0.00120  0 P 2.62    DKK / R 2020/03/16

21/02/2020 Foreign Exchange Future  0.31502  0.31502  0.00000  0.00000-0.00161  0 P 2.61    DKK / R 2020/03/16

21/02/2020 Foreign Exchange Future  0.00003  0.00002  0.00000  0.00000-22.08754  0 C 2.60    DKK / R 2020/03/16

21/02/2020 Foreign Exchange Future  0.13910  0.13910  0.00000  0.00000 0.00000  0    KES / R 2020/03/16

21/02/2020 Foreign Exchange Future  0.01407  0.01295  0.00000  0.00000-7.95663  0 C 10.52    NZ$ / R 2020/03/16

21/02/2020 Foreign Exchange Future  0.52925  0.52816  0.00000  0.00000-0.20455  0 P 10.53    NZ$ / R 2020/03/16

21/02/2020 Foreign Exchange Future  10.01410  10.01410  0.00000  0.00000 0.00000  0    NZ$ / R 2020/03/16

21/02/2020 Foreign Exchange Future  0.51996  0.51885  0.00000  0.00000-0.21523  0 P 10.52    NZ$ / R 2020/03/16

21/02/2020 Foreign Exchange Future  0.01335  0.01226  0.00000  0.00000-8.11113  0 C 10.53    NZ$ / R 2020/03/16

21/02/2020 Foreign Exchange Future  0.01482  0.01366  0.00000  0.00000-7.80402  0 C 10.51    NZ$ / R 2020/03/16

21/02/2020 Foreign Exchange Future  0.51072  0.50956  0.00000  0.00000-0.22643  0 P 10.51    NZ$ / R 2020/03/16
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21/02/2020 Foreign Exchange Future  1.31150  1.31150  0.00000  0.00000 0.00000  0    QUANTO £ /$ 2020/03/16

21/02/2020 Foreign Exchange Future  1.14540  1.14540  0.00000  0.00000 0.00000  0    QUANTO € / $ 2020/03/16

Total  0 

Future Open Interest

Option Open Interest  0 

 0 
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