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JSE Interest Rate Exchange

Derivatives Daily Turnover Summary Report

Contract Strike C/P Product

No of Trades

Report for 13/03/2009

No. of Contracts

Value (R000's)

GOVI On 06-Aug-2009

$ /R On 14-Dec-2009

R209 On 06-Aug-2009 8.00 Call
$ /R On 12-Jun-2009 10.50 Call
$ /R On 12-Jun-2009 10.80 Call

$ /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

Grand Total for Daily Turnover Summary:

jGovi

Currency Future

Option on Bond Future

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

Currency Future

128

175
2,000
2,500

140

37,728
111
10,060
1,700
7,807
50
1,510
1,700

378

65,865

18,354.90
1,837.36
0.00

0.00

0.00
384,077.71
1,578.60
132,656.93
11,332.54
77,752.30
696.57
19,690.02
11,134.66

3,882.14

662,993.71
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