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JSE Interest Rate Exchange

Contract

Derivatives Daily Turnover Summary Report

Strike C/P Product

No of Trades

Report for 13/06/2008

No. of Contracts

Value (R000's)

GOVI On 07-Aug-2008
R157 On 07-Aug-2008
$ /R On 12-Dec-2008
£ /R On 12-Dec-2008
€ /R On 12-Dec-2008
R186 On 05-Feb-2009
$ /R On 13-Jun-2008
€ /R On 13-Jun-2008
€ /R On 16-Mar-2009
$ /R On 15-Sep-2008
£ /R On 15-Sep-2008
€ /R On 15-Sep-2008

ZAAD On 15-Sep-2008

Grand Total for Daily Turnover Summary:

jGovi

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

Currency Future

96

60
8,030

1,000

2,500
4,255
1,000

10
44,014
50
2,725

500

64,150

2,509.59
72,760.79
68,606.39
16,372.30

65.10
2,643,306.00
34,917.91
12,481.30
132.75
366,362.88
800.90
34,734.93

3,871.25

3,256,922.08
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