Yield-X Derivatives Daily Turnover Summary Report

JSE Interest Rate Exchange Report for 17/01/2008
Contract Strike C/P Product No of Trades No. of Contracts Value (R000's)
R153 On 07-Aug-2008 Bond Future 1 1,290 1,464,946.58
R186 On 07-Aug-2008 Bond Future 3 4,620 5,877,165.29
$ /R On 13-Jun-2008 Currency Future 5 195 1,407.75
£ /R On 13-Jun-2008 Currency Future 1 30 422.15
$ /R On 17-Mar-2008 Currency Future 23 470 3,327.39
$ /R On 15-Sep-2008 Currency Future 3 55 403.85
£ /R On 15-Sep-2008 Currency Future 1 4 57.84
€/R On 15-Sep-2008 Currency Future 1 5 54.05
Grand Total for Daily Turnover Summary: 38 6,669 7,347,784.89
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