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JSE Interest Rate Exchange

Derivatives Daily Turnover Summary Report

Contract Strike C/P Product

Report for 16/01/2008

No of Trades

No. of Contracts

Value (R000's)

$ /R On 13-Jun-2008
£/R On 13-Jun-2008
€/R On 13-Jun-2008
$ /R On 17-Mar-2008
$ /R On 15-Sep-2008
£ /R On 15-Sep-2008

€ /R On 15-Sep-2008

Grand Total for Daily Turnover Summary:

Currency Future
Currency Future
Currency Future
Currency Future
Currency Future
Currency Future

Currency Future

31

1,640
50
107
195
317
155

34

2,498

11,547.04
693.16
1,117.08
1,359.99
2,322.41
2,187.35

366.35

19,593.38
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