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Yield-X Derivatives Daily Turnover Summary Report

JSE Interest Rate Exchange Report for 02/10/2008
Contract Strike C/P Product No of Trades No. of Contracts Value (R000's)
$ /R On 12-Dec-2008 Currency Future 91 7,961 67,427.07
£ /R On 12-Dec-2008 Currency Future 3 513 4,374.23
€ /R On 12-Dec-2008 Currency Future 4 32 380.16
€ / R On 16-Mar-2009 12.20 Call  Currency Future 1 200 0.00
$ /R On 12-Jun-2009 Currency Future 12 190 1,689.95
$ /R On 16-Mar-2009 Currency Future 15 222 1,937.06
ZAAD On 16-Mar-2009 Currency Future 1 20 135.97
R153 On 06-Nov-2008 Bond Future 3 120 130,168.01
R186 On 06-Nov-2008 Bond Future 1 70 84,427.92
R209 On 06-Nov-2008 Bond Future 1 12 9,536.77
Grand Total for Daily Turnover Summary: 132 9,340 300,077.15
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