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JSE Interest Rate Exchange

Derivatives Daily Turnover Summary Report

Contract Strike C/P Product

Report for 04/11/2008

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
R186 On 05-Feb-2009
$ /R On 12-Jun-2009
$ /R On 16-Mar-2009
£ /R On 16-Mar-2009
€ /R On 16-Mar-2009

R209 On 06-Nov-2008

Grand Total for Daily Turnover Summary:

Currency Future
Currency Future
Currency Future
Currency Future
Bond Future

Currency Future
Currency Future
Currency Future
Currency Future

Bond Future

39

56

13,180
21

57
1,000
25

43
400

6,500

23

21,250

133,166.07
333.75
731.17

6,646.10
29,457.35
458.43
4,070.46
106,080.44
13.05

18,494.81

299,451.63
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