Yield-X Derivatives Daily Turnover Summary Report

JSE Interest Rate Exchange Report for 13/03/2008
Contract Strike C/P Product No of Trades No. of Contracts Value (R000's)
$ /R On 13-Jun-2008 Currency Future 70 4,068 33,080.45
£ /R On 13-Jun-2008 Currency Future 2 50 813.55
€ /R On 13-Jun-2008 Currency Future 1 100 1,254.37
$ /R On 17-Mar-2008 Currency Future 55 4,108 32,621.03
£ /R On 17-Mar-2008 Currency Future 1 50 807.25
€/ R On 17-Mar-2008 Currency Future 1 100 1,229.59
R153 On 02-May-2008 Bond Future 1 1,830 1,999,369.61
$ /R On 15-Sep-2008 Currency Future 4 97 807.48
£ /R On 15-Sep-2008 Currency Future 3 87 1,445.28
€ /R On 15-Sep-2008 Currency Future 3 438 5,605.38
Grand Total for Daily Turnover Summary: 141 10,928 2,077,033.98
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