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JSE Interest Rate Exchange

Derivatives Daily Turnover Summary Report

Contract Strike C/P Product

Report for 28/07/2008

No of Trades

No. of Contracts

Value (R000's)

R157 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 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

11

14

45

550
178
100

10
150
300
505

91

1,884

689,671.51
1,386.72
1,534.30

121.70
1,197.90
4,686.95
3,852.84

1,142.69

703,594.62
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