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JSE Interest Rate Exchange

Contract

Derivatives Daily Turnover Summary Report

Strike C/P Product

Report for 05/08/2008

No of Trades

No. of Contracts

Value (R000's)

GOVI On 07-Aug-2008
R153 On 07-Aug-2008
R157 On 07-Aug-2008
R204 On 07-Aug-2008
R209 On 07-Aug-2008
$ /R On 12-Dec-2008

€/ R On 12-Dec-2008

ZAAD On 12-Dec-2008
GOVI On 05-Feb-2009
R153 On 05-Feb-2009
R157 On 05-Feb-2009
R204 On 05-Feb-2009
$ /R On 16-Mar-2009

£ /R On 16-Mar-2009

€ /R On 16-Mar-2009

R153 On 06-Nov-2008
R157 On 06-Nov-2008

R204 On 06-Nov-2008

jGovi

Bond Future
Bond Future
Bond Future
Bond Future
Currency Future
Currency Future
Currency Future
jGovi

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

Bond Future

286
6,903
708
3,135
4,493
26,790
890
200
253

3

83

9
1,259
56

70
6,900
30

3,126

752,926.46
7,671,332.08
898,669.66
2,911,275.30
3,411,262.17
203,527.71
10,403.11
1,390.91
705,566.40
3,327.70
105,251.70
8,482.52
9,765.47
839.26
835.17
7,429,939.32
37,053.70

2,989,174.35
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Contract Strike C/P

Product

No of Trades

No. of Contracts

Value (R000's)

R209 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

29

139

4,493
2,051
6

10

61,754

3,372,923.41
15,326.39
87.03

114.95

30,539,474.77
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