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2N Derivatives Daily Turnover Summary Report

JSE Interest Rate Exchange

Contract

Strike C/P Product

No of Trades

Report for 05/02/2008

No. of Contracts

Value (R000's)

R153 On 07-Feb-2008
R157 On 07-Feb-2008
R204 On 07-Feb-2008
R209 On 07-Feb-2008
$ /R On 13-Jun-2008
£ /R On 13-Jun-2008
€ /R On 13-Jun-2008
$ /R On 17-Mar-2008
R153 On 02-May-2008
R157 On 02-May-2008
R204 On 02-May-2008
R209 On 02-May-2008
$ /R On 15-Sep-2008

€ /R On 15-Sep-2008

Bond Future
Bond Future
Bond Future
Bond Future
Currency Future
Currency Future
Currency Future
Currency Future
Bond Future
Bond Future
Bond Future
Bond Future
Currency Future

Currency Future

Grand Total for Daily Turnover Summary:

49

8,357
9,407
3,265
6,410
50

50
100
423
8,366
9,681
3,265
6,410
1,038

710

57,532

9,637,795.18
12,400,222.60
3,170,883.44
5,158,341.74
385.39

756.13
1,139.20
3,198.77
9,223,583.30
12,399,118.21
3,250,022.14
5,086,317.05
8,202.91

8,242.50

60,248,208.53
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