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JSE Interest Rate Exchange

Derivatives Daily Turnover Summary Report

Contract Strike C/P Product

Report for 12/03/2009

No of Trades

No. of Contracts

Value (R000's)

$ /R On 12-Jun-2009
£/R On 12-Jun-2009
€ /R On 12-Jun-2009
ZAAD On 12-Jun-2009
$ /R On 16-Mar-2009
£ /R On 16-Mar-2009
€ /R On 16-Mar-2009
ZAAD On 16-Mar-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
Currency Future

Currency Future

93
21
12

2

28

186

52,293
3,502
1,431
1,715

23,857
5,052
2,405
1,715

852

3,220

96,042

541,670.18
50,187.77
18,995.23
11,469.06

242,014.45
71,228.57
31,355.97
11,271.82

9,017.15

47,203.41

1,034,413.60
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