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JSE Interest Rate Exchange

Derivatives Daily Turnover Summary Report

Contract Strike C/P Product

Report for 17/09/2008

No of Trades

No. of Contracts

Value (R000's)

$ /R On 12-Dec-2008
£ /R On 12-Dec-2008
€/ R On 12-Dec-2008
$ /R On 12-Jun-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

Grand Total for Daily Turnover Summary:

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

Bond Future

46

80

39,537
450
731

2
600
400
400
135

100

42,355

331,334.36
6,684.86
8,642.06

17.42
5,093.62
6,031.28
4,804.58

145,898.40

124,879.44

633,386.03
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