Yield-X Derivatives Daily Turnover Summary Report

JSE Interest Rate Exchange Report for 07/05/2008
Contract Strike C/P Product No of Trades No. of Contracts Value (R000's)
R153 On 07-Aug-2008 Bond Future 1 500 554,699.65
$ /R On 12-Dec-2008 Currency Future 4 250 1,990.88
£/ R On 12-Dec-2008 Currency Future 2 91 1,394.07
€ /R On 12-Dec-2008 Currency Future 1 80 973.16
$ /R On 13-Jun-2008 Currency Future 22 1,953 14,822.06
£ /R On 13-Jun-2008 Currency Future 2 13 193.10
€ /R On 13-Jun-2008 Currency Future 7 221 2,578.49
$ /R On 15-Sep-2008 Currency Future 3 80 623.69
£ /R On 15-Sep-2008 Currency Future 1 136 2,056.66
€ /R On 15-Sep-2008 Currency Future 1 259 3,096.86
Grand Total for Daily Turnover Summary: 44 3,583 582,428.61
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