Yield-X Derivatives Daily Turnover Summary Report

JSE Interest Rate Exchange Report for 15/08/2008
Contract Strike C/P Product No of Trades No. of Contracts Value (R000's)
$ /R On 12-Dec-2008 Currency Future 14 324 2,651.38
€ /R On 12-Dec-2008 Currency Future 1 10 118.40
ZAAD On 12-Dec-2008 Currency Future 1 99 687.08
$ /R On 16-Mar-2009 Currency Future 4 1,354 11,337.67
R153 On 06-Nov-2008 Bond Future 2 2,453 2,651,211.09
R157 On 06-Nov-2008 Bond Future 1 20 24,901.13
$ /R On 15-Sep-2008 Currency Future 54 5,557 44,541.78
£ /R On 15-Sep-2008 Currency Future 1 7 103.25
€/R On 15-Sep-2008 Currency Future 3 28 327.38
ZAAD On 15-Sep-2008 Currency Future 1 98 678.16
Grand Total for Daily Turnover Summary: 82 9,950 2,736,557.32
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