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JSE Interest Rate Exchange

Derivatives Daily Turnover Summary Report

Contract Strike C/P Product

No of Trades

Report for 06/05/2008

No. of Contracts

Value (R000's)

R157 On 07-Aug-2008
R186 On 07-Aug-2008
$ /R On 12-Dec-2008
£ /R On 12-Dec-2008
€/ R On 12-Dec-2008
$ /R On 13-Jun-2008
£ /R On 13-Jun-2008
€ /R On 13-Jun-2008
$ /R On 15-Sep-2008

£ /R On 15-Sep-2008

Grand Total for Daily Turnover Summary:

Bond Future

Bond Future

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

Currency Future

45

180
110
530
265
340
1,455
65

40
26,200

15

29,200

228,282.19
124,239.76
4,207.18
4,078.35
4,127.52
10,766.73
972.92
473.64
204,351.18

230.36

581,729.82
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