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JSE Interest Rate Exchange

Derivatives Daily Turnover Summary Report

Contract Strike C/P Product

Report for 17/06/2008

No of Trades

No. of Contracts

Value (R000's)

R153 On 07-Aug-2008
$ /R On 12-Dec-2008
€/ R On 12-Dec-2008
ZAAD On 12-Dec-2008
R157 On 06-Nov-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
Bond Future

Currency Future
Currency Future

Currency Future

10

60

1,574
2,740
550

20
35,259
873

10

41,032

6,499.55
13,233.22
35,387.10

4,271.65
23,416.16

289,340.98
13,887.88

125.78

386,162.31
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