Yield-X Derivatives Daily Turnover Summary Report

JSE Interest Rate Exchange Report for 30/07/2008
Contract Strike C/P Product No of Trades No. of Contracts Value (R000's)
R153 On 07-Aug-2008 Bond Future 2 6,002 6,617,056.15
R157 On 07-Aug-2008 Bond Future 4 550 693,109.78
$ /R On 12-Dec-2008 Currency Future 18 1,172 8,967.96
£ /R On 12-Dec-2008 Currency Future 1 16 238.12
€ /R On 12-Dec-2008 Currency Future 4 36 427.94
$ /R On 16-Mar-2009 Currency Future 6 235 1,838.97
£ /R On 16-Mar-2009 Currency Future 1 100 1,527.50
R157 On 06-Nov-2008 Bond Future 1 20 24,453.19
$ /R On 15-Sep-2008 Currency Future 41 9,229 69,166.59
£ /R On 15-Sep-2008 Currency Future 2 119 1,746.45
€/ R On 15-Sep-2008 Currency Future 4 202 2,344.62
ZAAD On 15-Sep-2008 Currency Future 1 299 2,091.51
Grand Total for Daily Turnover Summary: 85 17,980 7,422,968.77
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