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JSE Interest Rate Exchange

Contract Strike C/P

Derivatives Daily Turnover Summary Report

Product

Report for 14/08/2008

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
R186 On 06-Nov-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
Bond Future

Currency Future

Currency Future

21

53

1,449
500
10
2,343

112

21,510

3,676

29,601

11,729.59
7,671.62
119.66
19,197.42
1,694.00
1,177.46
169,309.26

25,391.97

236,290.97
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