Yiel

N\\/4
= JSE

V/4\N

JSE Interest Rate Exchange

Derivatives Daily Turnover Summary Report

Report for 12/08/2008

Contract Strike C/P Product No of Trades No. of Contracts Value (R000's)
$ /R On 12-Dec-2008 Currency Future 11 3,522 28,261.76
£ /R On 12-Dec-2008 Currency Future 2 105 1,588.85
€ /R On 12-Dec-2008 Currency Future 1 1 11.90
$ /R On 16-Mar-2009 Currency Future 2 35 287.90
ZAAD On 16-Mar-2009 Currency Future 1 50 342.50
GOVI On 06-Nov-2008 jGovi 1 40 108,496.00
R153 On 06-Nov-2008 Bond Future 3 2,662 2,875,296.82
R186 On 06-Nov-2008 Bond Future 1 1 1,180.31
$ /R On 15-Sep-2008 Currency Future 41 4,322 33,834.28
£ /R On 15-Sep-2008 Currency Future 1 8 119.28
€/ R On 15-Sep-2008 Currency Future 2 105 1,222.37
ZAAD On 15-Sep-2008 Currency Future 1 4 27.51

67 10,855 3,050,669.48

Grand Total for Daily Turnover Summary:
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