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JSE Interest Rate Exchange

Derivatives Daily Turnover Summary Report

Contract Strike C/P Product

Report for 12/09/2008

No of Trades

No. of Contracts

Value (R000's)

$ /R On 12-Dec-2008
£ /R On 12-Dec-2008
€/ R On 12-Dec-2008
GOVI On 05-Feb-2009
$ /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
$ /R On 15-Sep-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
jGovi

Currency Future
Currency Future
Currency Future
jGovi

Bond Future
Bond Future
Currency Future
Currency Future
Currency Future

Currency Future

72

142

21,279
262
4,076
1
8,143
1,175
1,770
25

848
605
38,248
243

3,856

80,532

177,776.07
3,831.24
47,690.15
2,814.07
69,541.08
21,004.54
21,002.29
68,273.75
912,733.05
754,093.05
312,178.62
3,491.85
44,218.17

6.61

2,438,654.54
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