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Derivatives Daily Turnover Summary Report

Report for 28/05/2008

Contract Strike C/P Product No of Trades No. of Contracts Value (R000's)
R157 On 07-Aug-2008 Bond Future 4 196 243,939.58
R209 On 07-Aug-2008 Bond Future 1 26 18,706.49
$ /R On 12-Dec-2008 Currency Future 2 40 327.23
£ /R On 12-Dec-2008 Currency Future 2 20 319.44
€ /R On 12-Dec-2008 Currency Future 2 26 331.83
R157 On 06-Nov-2008 10.25 Put Option on Bond Future 3 900 0.00
R157 On 06-Nov-2008 8.75 Call  Option on Bond Future 2 700 0.00
R157 On 06-Nov-2008 9.50 Call  Option on Bond Future 3 900 0.00
$ /R On 13-Jun-2008 Currency Future 10 1,259 9,733.01
€ /R On 13-Jun-2008 Currency Future 1 1 12.15
R157 On 06-Nov-2008 Bond Future 2 1,000 1,177,970.60
R186 On 06-Nov-2008 Bond Future 2 5,000 5,663,791.25
R201 On 06-Nov-2008 Bond Future 2 2,000 1,990,223.60
$ /R On 15-Sep-2008 Currency Future 1 15 119.25
£ /R On 15-Sep-2008 Currency Future 2 15 23512
€ /R On 15-Sep-2008 Currency Future 3 28 348.97

42 12,126 9,106,058.52

Grand Total for Daily Turnover Summary:

Page 1 of 1

2008/05/28, 06:26:11PM



