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2N Derivatives Daily Turnover Summary Report

JSE Interest Rate Exchange

Contract

Strike C/P Product

Report for 07/02/2008

No of Trades

No. of Contracts

Value (R000's)

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

€ /R On 15-Sep-2008

Index Future
jGovi

Bond Future
Currency Future
Currency Future
Currency Future
Index Future
jGovi

Bond Future
Bond Future
Bond Future
Currency Future
Currency Future

Currency Future

Grand Total for Daily Turnover Summary:

15

34

79

594

9
1,270
1,270
50
2,790

594

24
1,053
23
895
930

2,165

11,676

0.00
23,243.07
1,667,415.26
10,219.29
765.25
21,871.66
0.00
23,813.22
26,416.64
1,342,496.24
17,916.75
7,342.75
14,671.43

25,434.86

3,181,606.41
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