Yield-X Derivatives Daily Turnover Summary Report

JSE Interest Rate Exchange Report for 29/09/2008

Contract Strike C/P Product No of Trades No. of Contracts Value (R000's)
$ /R On 12-Dec-2008 Currency Future 82 60,127 500,799.40
£ /R On 12-Dec-2008 Currency Future 1 1,311 19,870.04
€ /R On 12-Dec-2008 Currency Future 16 17,157 207,571.63
$ /R On 12-Jun-2009 Currency Future 1 20 174.60
€ /R On 12-Jun-2009 Currency Future 1 10 125.40
$ /R On 16-Mar-2009 Currency Future 6 721 6,144.38
R157 On 06-Nov-2008 Bond Future 1 200 251,635.26
R186 On 06-Nov-2008 Bond Future 1 70 85,615.94

109 79,616 1,071,936.66

Grand Total for Daily Turnover Summary:
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