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Currency Futures Monthly Statistics

JSE Interest Rate Exchange For July 2008
Date Contract Details Product MTM Price Previous Day's Open Interest
Closing Price
31/07/2008 $/R On 16-March-09 Currency Future 7.7398 7.8387 6,903
31/07/2008 $/R On 15-September-08 Currency Future 7.3975 7.4863 175,339
31/07/2008 $/R On 12-December-08 Currency Future 7.5686 7.6606 32,123
31/07/2008 £/R On 16-March-09 Currency Future 15.0872 15.2673 5,101
31/07/2008 £/R On 15-September-08 Currency Future 14.6050 14.7662 2,189
31/07/2008 £/R On 12-December-08 Currency Future 14.8445 15.0095 1,940
31/07/2008 €/R On 16-March-09 Currency Future 11.9428 12.0589 749
31/07/2008 €/R On 15-September-08 Currency Future 11.5205 11.6224 14,856
31/07/2008 €/R On 12-December-08 Currency Future 11.7308 11.8366 15,503
31/07/2008 ZAAD On 16-March-09 Currency Future 7.0842 7.1876 10
31/07/2008 ZAAD On 15-September-08 Currency Future 6.9217 7.0203 2,203
31/07/2008 ZAAD On 12-December-08 Currency Future 7.0019 7.1017 4,065
Total 260,981
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