Yield-X Currency Future High/Low

JSE Interest Rate Exchange High/Low for 26/06/2008
Deal Date = Contract Details Product Previous Today % Movement Today's High Today's Low Open Interest
Close Price Close Price in MTM

26/06/2008 $/R  2008/09/15 Currency Future 8.0829 8.0610 (0.271) 8.1000 8.0200 105,512
26/06/2008 $/R  2008/12/12 Currency Future 8.2760 8.2575 (0.224) 8.2600 8.2100 44,334
26/06/2008 $/R  2009/03/16 Currency Future 8.4679 8.4548 (0.155) 0.0000 0.0000 1,107
26/06/2008 £/R  2008/09/15 Currency Future 15.8156 15.9358 0.760 15.8500 15.8200 2,005
26/06/2008 £/R  2008/12/12 Currency Future 16.0854 16.2129 0.793 16.0700 16.0700 1,886
26/06/2008 £/R  2009/03/16 Currency Future 16.3573 16.4948 0.841 0.0000 0.0000 0
26/06/2008 €/R  2008/09/15 Currency Future 12.5331 12.6427 0.874 12.6500 12.5600 16,050
26/06/2008 €/R  2008/12/12 Currency Future 12.7762 12.8916 0.903 12.8000 12.8000 8,691

26/06/2008 €/R  2009/03/16 Currency Future 13.0218 13.1438 0.937 0.0000 0.0000 200
26/06/2008 ZAAD  2008/09/15 Currency Future 7.6374 7.6407 0.043 0.0000 0.0000 540
26/06/2008 ZAAD  2008/12/12 Currency Future 7.7283 7.7337 0.070 0.0000 0.0000 1,975
26/06/2008 ZAAD  2009/03/16 Currency Future 7.8186 7.8269 0.106 0.0000 0.0000 5
Total 182,305
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