_ .,
Yield-<

JSE Interest Rate Exchange

Contract Strike C/P

Derivatives Daily Turnover Summary Report

Product

Report for 07/07/2008

No of Trades

No. of Contracts

Value (R000's)

$ /R On 12-Dec-2008
€/ R On 12-Dec-2008
ZAAD 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

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

4

4,372
25
1,100
690
23
438
2,867
2,005

500

12,020

35,362.58
312.59
8,220.85
5,728.01
369.38
5,617.55
22,616.66
24,756.43

3,695.20

106,679.24
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