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Currency Future High/Low

JSE Interest Rate Exchange High/Low for 26/05/2008
Deal Date = Contract Details Product Previous Today % Movement Today's High Today's Low Open Interest
Close Price Close Price in MTM
26/05/2008 $/R  2008/06/13 Currency Future 7.6939 7.7433 0.642 7.7200 7.7200 66,807
26/05/2008 $/R  2008/09/15 Currency Future 7.8807 7.9311 0.640 7.9500 7.9500 65,757
26/05/2008 $/R  2008/12/12 Currency Future 8.0731 8.1240 0.630 0.0000 0.0000 8,785
26/05/2008 £/R  2008/06/13 Currency Future 15.2228 15.3241 0.665 15.2800 15.2600 6,370
26/05/2008 £/R  2008/09/15 Currency Future 15.4734 15.5762 0.664 0.0000 0.0000 802
26/05/2008 £/R  2008/12/12 Currency Future 15.7368 15.8417 0.667 0.0000 0.0000 489
26/05/2008 €/R  2008/06/13 Currency Future 12.1252 12.2052 0.660 12.1800 12.1500 15,267
26/05/2008 €/R  2008/09/15 Currency Future 12.3565 12.4377 0.657 12.4400 12.4400 9,345
26/05/2008 €/R  2008/12/12 Currency Future 12.5966 12.6792 0.656 0.0000 0.0000 4,955
26/05/2008 ZAAD  2008/06/13 Currency Future 7.3841 7.4239 0.539 0.0000 0.0000 10
26/05/2008 ZAAD  2008/09/15 Currency Future 7.4655 7.5042 0.518 0.0000 0.0000 0
26/05/2008 ZAAD  2008/12/12 Currency Future 7.5531 7.5924 0.520 0.0000 0.0000 0
Total 178,587
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