Yield-X Derivatives Daily Turnover Summary Report

JSE Interest Rate Exchange Report for 07/10/2008
Contract Strike C/P Product No of Trades No. of Contracts Value (R000's)
$ /R On 12-Dec-2008 Currency Future 52 67,120 599,569.99
£ /R On 12-Dec-2008 Currency Future 6 1,492 23,401.31
€ /R On 12-Dec-2008 Currency Future 4 72 888.49
ZAAD On 12-Dec-2008 Currency Future 2 1,100 7,129.87
R157 On 05-Feb-2009 Bond Future 1 10 12,997.72
R153 On 06-Nov-2008 8.75 Call  Option on Bond Future 1 250 0.00
R153 On 06-Nov-2008 9.25 Put Option on Bond Future 1 250 0.00
£ /R On 12-Jun-2009 Currency Future 1 7 114.18
ZAAD On 12-Jun-2009 Currency Future 1 100 669.00
$ /R On 16-Mar-2009 Currency Future 11 16,946 157,487.44
£ /R On 16-Mar-2009 Currency Future 3 2,643 41,860.53
€ /R On 16-Mar-2009 Currency Future 3 3,315 41,165.57
ZAAD On 16-Mar-2009 Currency Future 2 200 1,308.52
R153 On 06-Nov-2008 Bond Future 2 331 360,267.35
R206 On 06-Nov-2008 Bond Future 1 1,120 1,084,127.86
Grand Total for Daily Turnover Summary: 91 94,956 2,330,987.82
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