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Yield-X Derivatives Daily Turnover Summary Report

JSE Interest Rate Exchange Report for 12/11/2008
Contract Strike C/P Product No of Trades No. of Contracts Value (R000's)
R157 On 06-Aug-2009 Bond Future 1 2,500 3,219,476.75
$ /R On 12-Dec-2008 Currency Future 71 9,264 96,952.33
£ /R On 12-Dec-2008 Currency Future 3 79 1,266.17
€ /R On 12-Dec-2008 Currency Future 8 1,155 15,059.22
ALBI On 05-Feb-2009 Index Future 1 1 0.00
R157 On 05-Feb-2009 Bond Future 1 700 908,960.01
$ /R On 12-Jun-2009 Currency Future 14 1,045 11,525.00
£ /R On 12-Jun-2009 Currency Future 1 2 33.64
$ /R On 16-Mar-2009 Currency Future 7 1,065 11,489.61
Grand Total for Daily Turnover Summary: 107 15,811 4,264,762.73
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