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JSE Interest Rate Exchange

Derivatives Daily Turnover Summary Report

Contract Strike C/P Product

Report for 29/01/2008

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 17-Mar-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

21

110
50
5,040
5,037
2,000
300

600

13,137

817.30
730.50
54,076.20
36,408.68
21,300.00
2,265.90

6,594.20

122,192.77
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