Yield-X Currency Future High/Low

JSE Interest Rate Exchange High/Low for 19/06/2008
Deal Date = Contract Details Product Previous Today % Movement Today's High Today's Low Open Interest
Close Price Close Price in MTM
19/06/2008 $/R  2008/09/15 Currency Future 8.2452 8.1310 (1.385) 8.2600 8.1400 92,319
19/06/2008 $/R  2008/12/12 Currency Future 8.4422 8.3231 (1.411) 8.4600 8.3500 36,464
19/06/2008 $/R  2009/03/16 Currency Future 8.6379 8.5141 (1.433) 8.6400 8.6000 1,005
19/06/2008 £/R  2008/09/15 Currency Future 16.0416 15.9225 (0.742) 16.1400 16.0900 2,235
19/06/2008 £/R  2008/12/12 Currency Future 16.3173 16.1860 (0.805) 16.3700 16.2300 1,886
19/06/2008 £/R  2009/03/16 Currency Future 16.5958 16.4500 (0.879) 0.0000 0.0000 0
19/06/2008 €/R  2008/09/15 Currency Future 12.7325 12.5374 (1.532) 0.0000 0.0000 16,348
19/06/2008 €/R  2008/12/12 Currency Future 12.9789 12.7774 (1.553) 13.0200 12.8100 8,644
19/06/2008 €/R  2009/03/16 Currency Future 13.2295 13.0204 (1.581) 13.2400 13.1200 29
19/06/2008 ZAAD  2008/09/15 Currency Future 7.6871 7.6332 (0.701) 0.0000 0.0000 500
19/06/2008 ZAAD  2008/12/12 Currency Future 7.7794 7.7230 (0.725) 0.0000 0.0000 1,190
19/06/2008 ZAAD  2009/03/16 Currency Future 7.8720 7.8118 (0.765) 0.0000 0.0000 0
Total 160,620
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