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JSE Interest Rate Exchange

Derivatives Daily Turnover Summary Report

Contract Strike C/P Product

Report for 18/07/2008

No of Trades

No. of Contracts

Value (R000's)

R157 On 07-Aug-2008
R186 On 07-Aug-2008
$ /R On 12-Dec-2008
£ /R On 12-Dec-2008
€ /R On 12-Dec-2008
$ /R On 16-Mar-2009
£ /R On 16-Mar-2009
€/R On 16-Mar-2009
$ /R On 15-Sep-2008
€ /R On 15-Sep-2008

ZAAD On 15-Sep-2008

Grand Total for Daily Turnover Summary:

Bond Future

Bond Future

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

Currency Future

34

240
90
1,260
100

57
366
34

44
35,437
1,610

7,352

46,590

296,938.42
98,330.51
9,939.10
1,5655.58
710.18
2,948.63
535.50
555.36
271,894.03
19,511.98

55,273.26

758,192.53
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