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JSE Interest Rate Exchange

Derivatives Daily Turnover Summary Report

Contract Strike C/P Product

Report for 02/12/2008

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
GOVI On 05-Feb-2009
ILBI On 05-Feb-2009
$ /R On 12-Jun-2009
£ /R On 12-Jun-2009
$ /R On 16-Mar-2009

ZAAD On 16-Mar-2009

Grand Total for Daily Turnover Summary:

Currency Future
Currency Future
Currency Future
Currency Future
jGovi

Index Future
Currency Future
Currency Future
Currency Future

Currency Future

52

51

118

9,307
387
148
310

1

1

10

58
7,752

150

18,124

97,331.68
6,097.81
1,943.00
2,077.00
2,911.56

0.00
109.20
952.45

82,918.63

1,021.80

195,363.12
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