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JSE Interest Rate Exchange

Derivatives Daily Turnover Summary Report

Report for: 13/09/2010

Contract Strike C/P Product No of Trades No. of Contracts Value (R000's)
GOVI On 04-Nov-2010 GOV 1 7 24,239.53
R157 On 04-Nov-2010 Bond Future 1 135 172,109.41
R186 On 04-Nov-2010 Bond Future 1 202 257.945.98
R201 On 04-Nov-2010 Bond Future 1 68 74.140.01
R203 On 04-Nov-2010 Bond Future 1 140 145.793.59
R204 On 04-Nov-2010 Bond Future 1 101 105,218.53
R208 On 04-Nov-2010 Bond Future 3 305 283,150.51
R209 On 04-Nov-2010 Bond Future 2 59 49,129.18
Grand Total for Daily Turnover Summary: 11 1,017 1,111,726.75
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