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JSE Interest Rate Exchange

Derivatives Daily Turnover Summary Report

Contract Strike C/P Product

Report for 11/08/2008

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 16-Mar-2009
£ /R On 16-Mar-2009
€ /R On 16-Mar-2009
R153 On 06-Nov-2008
R157 On 06-Nov-2008
$ /R On 15-Sep-2008
€ /R On 15-Sep-2008

ZAAD On 15-Sep-2008

Grand Total for Daily Turnover Summary:

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

Bond Future

Currency Future
Currency Future

Currency Future

16

58

6,250
500
433
330

2,786
140

5
330

1,508

305

25

12,612

49,816.03
7,521.79
5,149.41
2,696.16

42,719.53
1,685.88
5,400.70

407,465.91

11,688.84

3,5640.22

172.75

537,857.22
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