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Derivatives Daily Turnover Summary Report

Report for 06/11/2008

Contract Strike C/P Product No of Trades No. of Contracts Value (R000's)
CRD1 On 06-Aug-2009 Index Future 1 2 0.00
OTH1 On 06-Aug-2009 Index Future 1 3 0.00
TRT1 On 06-Aug-2009 Index Future 1 100 0.00
$ /R On 12-Dec-2008 Currency Future 58 33,862 335,266.99
£ /R On 12-Dec-2008 Currency Future 4 577 9,162.32
€ /R On 12-Dec-2008 Currency Future 12 545 6,984.70
ZAAD On 12-Dec-2008 Currency Future 1 21 141.96
ALBI On 05-Feb-2009 Index Future 2 580 0.00
GOVI On 05-Feb-2009 jGovi 8 202 577,370.50
ILBI On 05-Feb-2009 Index Future 1 1 0.00
R153 On 05-Feb-2009 Bond Future 3 2,018 2,256,942.13
R157 On 05-Feb-2009 Bond Future 8 1,015 1,320,457.14
R186 On 05-Feb-2009 Bond Future 3 359 437,378.63
R206 On 05-Feb-2009 Bond Future 2 1,730 1,660,205.74
R209 On 05-Feb-2009 Bond Future 2 1,420 1,188,157.17
R157 On 05-Feb-2009 10.00 Put Option on Bond Future 2 600 0.00
R157 On 06-Nov-2008 8.75 Call  Option on Bond Future 2 700 0.00
$ /R On 12-Jun-2009 Currency Future 2 19 199.03
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Grand Total for Daily Turnover Summary:
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