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Yield-X Derivatives Daily Turnover Summary Report

JSE Interest Rate Exchange Report for 11/06/2008
Contract Strike C/P Product No of Trades No. of Contracts Value (R000's)
R153 On 07-Aug-2008 Bond Future 1 2,011 2,177,996.26
R157 On 07-Aug-2008 Bond Future 1 200 243,487.76
R186 On 07-Aug-2008 Bond Future 2 194 204,276.94
$ /R On 12-Dec-2008 Currency Future 2 6,250 52,283.00
€ /R On 12-Dec-2008 Currency Future 2 20 256.70
$ /R On 13-Jun-2008 Currency Future 80 19,025 151,256.69
£ /R On 13-Jun-2008 Currency Future 5 90 1,398.96
€ /R On 13-Jun-2008 Currency Future 14 1,314 16,287.06
$ /R On 15-Sep-2008 Currency Future 120 49,252 400,807.17
£ /R On 15-Sep-2008 Currency Future 14 140 2,226.36
€/ R On 15-Sep-2008 Currency Future 34 866 10,799.41
Grand Total for Daily Turnover Summary: 275 79,362 3,261,076.30
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