Yield-X Currency Future High/Low

JSE Interest Rate Exchange High/Low for 25/03/2008
Deal Date  Contract Details Product Previous Today % Movement Today's High Today's Low Open Interest
Close Price Close Price in MTM
25/03/2008 $/R  2008/06/13 Currency Future 8.3533 8.2709 (0.986) 8.2600 8.2200 29,965
25/03/2008 $/R  2008/09/15 Currency Future 8.5467 8.4651 (0.955) 8.4700 8.4700 16,444
25/03/2008 $/R  2008/12/12 Currency Future 8.7529 8.6594 (1.068) 8.6700 8.6700 5,418
25/03/2008 £/R  2008/06/13 Currency Future 16.4451 16.4098 (0.215) 0.0000 0.0000 2,395
25/03/2008 £/R  2008/09/15 Currency Future 16.6961 16.6656 (0.183) 0.0000 0.0000 667
25/03/2008 £/R  2008/12/12 Currency Future 16.9773 16.9242 (0.313) 0.0000 0.0000 50
25/03/2008 €/R  2008/06/13 Currency Future 12.8374 12.8340 (0.026) 12.8000 12.6800 10,480
25/03/2008 €/R  2008/09/15 Currency Future 13.0683 13.0685 0.002 0.0000 0.0000 8,474
25/03/2008 €/R  2008/12/12 Currency Future 13.3212 13.3074 (0.104) 13.3400 13.3400 2,530
Total 76,423
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