Yield-X Derivatives Daily Turnover Summary Report

JSE Interest Rate Exchange Report for 23/04/2008
Contract Strike C/P Product No of Trades No. of Contracts Value (R000's)
$ /R On 12-Dec-2008 Currency Future 5 198 1,602.65
£ /R On 12-Dec-2008 Currency Future 3 46 730.37
€ /R On 12-Dec-2008 Currency Future 3 58 743.91
$ /R On 13-Jun-2008 Currency Future 24 5,043 39,011.57
£ /R On 13-Jun-2008 Currency Future 6 123 1,885.51
€ /R On 13-Jun-2008 Currency Future 3 28 346.62
R157 On 02-May-2008 Bond Future 1 210 261,295.69
GOVI On 06-Nov-2008 jGovi 1 60 162,535.80
$ /R On 15-Sep-2008 Currency Future 3 1,960 15,542.80
€ /R On 15-Sep-2008 Currency Future 1 50 626.00
Grand Total for Daily Turnover Summary: 50 7,776 484,320.91
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