Yield-X Derivatives Daily Turnover Summary Report

JSE Interest Rate Exchange Report for 01/08/2008
Contract Strike C/P Product No of Trades No. of Contracts Value (R000's)
R153 On 07-Aug-2008 Bond Future 2 35 38,635.40
$ /R On 12-Dec-2008 Currency Future 21 1,263 9,541.68
£ /R On 12-Dec-2008 Currency Future 4 932 13,868.64
€/ R On 12-Dec-2008 Currency Future 5 1,211 14,231.74
ZAAD On 12-Dec-2008 Currency Future 2 1,920 13,469.05
$ /R On 16-Mar-2009 Currency Future 15 1,128 8,721.20
£ /R On 16-Mar-2009 Currency Future 2 140 2,101.75
€ /R On 16-Mar-2009 Currency Future 4 87 1,031.02
ALBI On 06-Nov-2008 Index Future 1 28 0.00
R157 On 06-Nov-2008 Bond Future 1 72 89,186.94
$ /R On 15-Sep-2008 Currency Future 40 3,324 24,638.48
£ /R On 15-Sep-2008 Currency Future 2 15 217.95
€/R On 15-Sep-2008 Currency Future 7 350 4,012.78
Grand Total for Daily Turnover Summary: 106 10,505 219,656.62
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