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Yield-X Derivatives Daily Turnover Summary Report

JSE Interest Rate Exchange Report for 21/08/2008
Contract Strike C/P Product No of Trades No. of Contracts Value (R000's)
$ /R On 12-Dec-2008 Currency Future 7 200 1,590.68
£ /R On 12-Dec-2008 Currency Future 1 20 295.63
€ /R On 12-Dec-2008 Currency Future 2 35 410.54
ZAAD On 12-Dec-2008 Currency Future 2 105 715.45
$ /R On 16-Mar-2009 Currency Future 1 640 5,184.00
£ /R On 16-Mar-2009 Currency Future 1 3 44 .82
ZAAD On 16-Mar-2009 Currency Future 1 50 346.32
R153 On 06-Nov-2008 Bond Future 2 3,340 3,608,342.95
R157 On 06-Nov-2008 Bond Future 1 10 12,423.63
R209 On 06-Nov-2008 Bond Future 1 580 442,827.97
$ /R On 15-Sep-2008 Currency Future 12 1,776 13,762.52
£ /R On 15-Sep-2008 Currency Future 1 4 58.00
€/R On 15-Sep-2008 Currency Future 3 40 459.25
Grand Total for Daily Turnover Summary: 35 6,803 4,086,461.74
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