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JSE Interest Rate Exchange

Derivatives Daily Turnover Summary Report

Contract Strike C/P Product

Report for 02/03/2009

No of Trades

No. of Contracts

Value (R000's)

$ /R On 12-Jun-2009
£ /R On 12-Jun-2009
€ /R On 12-Jun-2009
$ /R On 16-Mar-2009
£ /R On 16-Mar-2009
$ /R On 14-Sep-2009
£ /R On 14-Sep-2009

€/ R On 14-Sep-2009

Grand Total for Daily Turnover Summary:

Currency Future
Currency Future
Currency Future
Currency Future
Currency Future
Currency Future
Currency Future

Currency Future

25

105

8,891
312
766

16,843
710
37

8

5

27,572

94,140.23
4,681.59
10,237.59
174,555.95
10,417.99
396.20
121.65

67.41

294,618.62
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