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JSE Interest Rate Exchange

Contract

Derivatives Daily Turnover Summary Report

Strike C/P Product

No of Trades

Report for 06/08/2008

No. of Contracts

Value (R000's)

GOVI On 07-Aug-2008
R153 On 07-Aug-2008
R157 On 07-Aug-2008
R186 On 07-Aug-2008
$ /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
GOVI On 06-Nov-2008
R153 On 06-Nov-2008
R157 On 06-Nov-2008
R186 On 06-Nov-2008
$ /R On 15-Sep-2008
£ /R On 15-Sep-2008
€ /R On 15-Sep-2008

ZAAD On 15-Sep-2008

jGovi

Bond Future
Bond Future
Bond Future
Currency Future
Currency Future
Currency Future
Currency Future
Currency Future
Currency Future
jGovi

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

Currency Future

11
6,275
140
194
19,311
700
145
139
928
35

11
6,275
140
194

960

255

29,031.42
6,974,597.49
177,560.95
221,074.76
146,945.36
10,430.00
1,716.54
1,093.54
14,062.12
422.80
29,874.57
6,764,463.88
173,012.69
227,858.16
7,209.71
73.42

58.00

1,751.83
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Contract Strike C/P Product No of Trades No. of Contracts Value (R000's)

Grand Total for Daily Turnover Summary: 67 35,723 14,781,237.22
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