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JSE Interest Rate Exchange

Derivatives Daily Turnover Summary Report

Contract Strike C/P Product

Report for 12/06/2008

No of Trades

No. of Contracts

Value (R000's)

R153 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

€ /R On 15-Sep-2008

Grand Total for Daily Turnover Summary:

Bond Future

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

Currency Future

10

64

10

12

142

511
3,181
26
433
10,891
202
2,153
13,424
227

2,387

33,435

554,201.94
26,821.15
426.38
5,585.85
87,456.16
3,150.52
26,560.17
111,422.32
3,614.30

30,137.13

849,375.92
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