_ .,
Yield-<

JSE Interest Rate Exchange

Derivatives Daily Turnover Summary Report

Contract Strike C/P Product

Report for 02/07/2008

No of Trades

No. of Contracts

Value (R000's)

$ /R On 12-Dec-2008
€/ R On 12-Dec-2008
$ /R On 16-Mar-2009
£ /R On 16-Mar-2009
€ /R On 16-Mar-2009
$ /R On 15-Sep-2008
£ /R On 15-Sep-2008
€ /R On 15-Sep-2008

ZAAD On 15-Sep-2008

Grand Total for Daily Turnover Summary:

Currency Future
Currency Future
Currency Future
Currency Future
Currency Future
Currency Future
Currency Future
Currency Future

Currency Future

38

205
1

1,285

20

2,416

1,688.30
12.85
10,755.40
33.04
65.48
7,155.63
15.89
12.57

152.50

19,891.65
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