Yield-X Currency Future High/Low

JSE Interest Rate Exchange High/Low for 03/07/2008
Deal Date = Contract Details Product Previous Today % Movement Today's High Today's Low Open Interest
Close Price Close Price in MTM
03/07/2008 $/R  2008/09/15 Currency Future 7.9717 7.9044 (0.844) 8.0400 7.8900 121,449
03/07/2008 $/R  2008/12/12 Currency Future 8.1648 8.0969 (0.832) 8.1800 8.0900 45,067
03/07/2008 $/R  2009/03/16 Currency Future 8.3597 8.2917 (0.813) 8.4400 8.3200 2,641
03/07/2008 £/R  2008/09/15 Currency Future 15.7933 15.5916 (1.277) 15.7800 15.5400 1,900
03/07/2008 £/R  2008/12/12 Currency Future 16.0672 15.8648 (1.260) 0.0000 0.0000 1,909
03/07/2008 £/R  2009/03/16 Currency Future 16.3428 16.1416 (1.231) 16.5100 16.2000 46
03/07/2008 €/R  2008/09/15 Currency Future 12.6000 12.3770 (1.770) 12.7000 12.3300 15,220
03/07/2008 €/R  2008/12/12 Currency Future 12.8461 12.6203 (1.758) 12.9700 12.8500 8,820
03/07/2008 €/R  2009/03/16 Currency Future 13.0927 12.8682 (1.715) 13.2400 12.9500 205
03/07/2008 ZAAD  2008/09/15 Currency Future 7.6062 7.5240 (1.081) 7.6500 7.6000 645
03/07/2008 ZAAD  2008/12/12 Currency Future 7.7000 7.6172 (1.075) 7.6300 7.6300 2,475
03/07/2008 ZAAD  2009/03/16 Currency Future 7.7912 7.7086 (1.060) 0.0000 0.0000 10
Total 200,387
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