Yield-X Derivatives Daily Turnover Summary Report

JSE Interest Rate Exchange Report for 29/05/2008
Contract Strike C/P Product No of Trades No. of Contracts Value (R000's)
$ /R On 12-Dec-2008 Currency Future 3 193 1,563.14
£ /R On 12-Dec-2008 Currency Future 2 78 1,226.81
€ /R On 12-Dec-2008 Currency Future 3 121 1,513.50
R186 On 05-Feb-2009 Bond Future 1 2,500 2,748,261.50
$ /R On 13-Jun-2008 Currency Future 13 205 1,568.93
€ /R On 13-Jun-2008 Currency Future 3 20 237.79
$ /R On 15-Sep-2008 Currency Future 15 11,090 87,565.88
£ /R On 15-Sep-2008 Currency Future 2 150 2,304.26
€ /R On 15-Sep-2008 Currency Future 2 125 1,512.67
Grand Total for Daily Turnover Summary: 44 14,482 2,845,754.48
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