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JSE Interest Rate Exchange

Derivatives Daily Turnover Summary Report

Contract Strike C/P Product

Report for 21/10/2008

No of Trades

No. of Contracts

Value (R000's)

$ /R On 12-Dec-2008
£ /R On 12-Dec-2008
€/ R On 12-Dec-2008
ZAAD On 12-Dec-2008
$ /R On 12-Jun-2009
$ /R On 16-Mar-2009
£/R On 16-Mar-2009
ZAAD On 16-Mar-2009
GOVI 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
Currency Future
jGovi

Bond Future

103

129

36,434
50
630
750
49
1,120
100
100

30

50

39,313

384,158.83
902.97
8,718.02
5,348.61
539.01
12,027.88
1,842.00
737.50
80,778.90

61,222.70

556,276.42
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