Yield-X Currency Future High/Low

JSE Interest Rate Exchange High/Low for 24/06/2008
Deal Date = Contract Details Product Previous Today % Movement Today's High Today's Low Open Interest
Close Price Close Price in MTM

24/06/2008 $/R  2008/09/15 Currency Future 8.2318 8.1895 (0.514) 8.2700 8.2000 101,985
24/06/2008 $/R  2008/12/12 Currency Future 8.4362 8.3910 (0.536) 8.4500 8.3900 37,723
24/06/2008 $/R  2009/03/16 Currency Future 8.6244 8.5806 (0.508) 8.6500 8.6500 1,007
24/06/2008 £/R  2008/09/15 Currency Future 16.0288 16.0419 0.082 0.0000 0.0000 2,235
24/06/2008 £/R  2008/12/12 Currency Future 16.3156 16.3265 0.067 0.0000 0.0000 2,086
24/06/2008 £/R  2009/03/16 Currency Future 16.5760 16.5929 0.102 0.0000 0.0000 0
24/06/2008 €/R  2008/09/15 Currency Future 12.6941 12.7204 0.207 12.8000 12.7500 16,420
24/06/2008 €/R  2008/12/12 Currency Future 12.9519 12.9757 0.184 12.9700 12.9700 8,941

24/06/2008 €/R  2009/03/16 Currency Future 13.1883 13.2179 0.224 0.0000 0.0000 200
24/06/2008 ZAAD  2008/09/15 Currency Future 7.7357 7.7568 0.273 7.8100 7.8100 540
24/06/2008 ZAAD  2008/12/12 Currency Future 7.8345 7.8541 0.250 0.0000 0.0000 1,715
24/06/2008 ZAAD  2009/03/16 Currency Future 7.9179 7.9408 0.289 0.0000 0.0000 5
Total 172,857
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