Yield-X Derivatives Daily Turnover Summary Report

JSE Interest Rate Exchange Report for 24/07/2008
Contract Strike C/P Product No of Trades No. of Contracts Value (R000's)
R157 On 07-Aug-2008 Bond Future 6 772 960,359.15
$ /R On 12-Dec-2008 Currency Future 6 183 1,419.20
£ /R On 12-Dec-2008 Currency Future 6 300 4,519.35
€ /R On 12-Dec-2008 Currency Future 2 100 1,217.00
$ /R On 16-Mar-2009 Currency Future 7 350 2,794.90
£ /R On 16-Mar-2009 Currency Future 3 3,400 53,519.20
€ /R On 16-Mar-2009 Currency Future 2 100 1,238.45
$ /R On 15-Sep-2008 Currency Future 26 1,531 11,750.97
£ /R On 15-Sep-2008 Currency Future 6 257 3,869.29
€ /R On 15-Sep-2008 Currency Future 8 360 4,284.00
ZAAD On 15-Sep-2008 Currency Future 1 50 363.70
Grand Total for Daily Turnover Summary: 73 7,403 1,045,335.21
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