Yield-X Derivatives Daily Turnover Summary Report

JSE Interest Rate Exchange Report for 16/04/2008
Contract Strike C/P Product No of Trades No. of Contracts Value (R000's)
R157 On 07-Aug-2008 Bond Future 5 3,360 4,277,662.11
R186 On 07-Aug-2008 Bond Future 5 2,100 2,399,481.08
$ /R On 12-Dec-2008 Currency Future 3 29 245.33
£ /R On 12-Dec-2008 Currency Future 2 7 115.38
€ /R On 12-Dec-2008 Currency Future 3 109 1,451.42
$ /R On 13-Jun-2008 Currency Future 17 5,314 43,410.50
£ /R On 13-Jun-2008 Currency Future 8 212 3,368.78
€ /R On 13-Jun-2008 Currency Future 10 600 7,708.28
R153 On 02-May-2008 Bond Future 7 5,930 6,437,117.03
R157 On 02-May-2008 Bond Future 1 210 261,080.90
R186 On 02-May-2008 Bond Future 1 200 233,617.54
£ /R On 15-Sep-2008 Currency Future 1 10 161.50
Grand Total for Daily Turnover Summary: 63 18,081 13,665,419.86
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