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JSE Interest Rate Exchange

Derivatives Daily Turnover Summary Report

Contract Strike C/P Product

Report for 27/05/2008

No of Trades

No. of Contracts

Value (R000's)

$ /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

€ /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
Currency Future

Currency Future

60

260
140
170

1,966

40
139
5,067
15

175

7,972

2,125.50
2,230.54
2,172.60
15,310.53
612.00
1,700.85
40,467.65
233.80

2,181.95

67,035.42
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