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JSE Interest Rate Exchange

Derivatives Daily Turnover Summary Report

Contract Strike C/P Product

Report for 16/07/2008

No of Trades

No. of Contracts

Value (R000's)

ALBI On 07-Aug-2008
R153 On 07-Aug-2008
R157 On 07-Aug-2008
$ /R On 12-Dec-2008
£ /R On 12-Dec-2008
€ / R On 16-Mar-2009

$ /R On 15-Sep-2008

Grand Total for Daily Turnover Summary:

Index Future
Bond Future
Bond Future
Currency Future
Currency Future
Currency Future

Currency Future

15

29

5,313
350
218

165

719

6,770

0.00
5,813,734.44
429,579.05
1,733.93
2,584.73
50.80

5,670.05

6,253,252.99
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