Yield-X Derivatives Daily Turnover Summary Report

JSE Interest Rate Exchange Report for 14/10/2008
Contract Strike C/P Product No of Trades No. of Contracts Value (R000's)
$ /R On 12-Dec-2008 Currency Future 76 47,929 434,300.55
£ /R On 12-Dec-2008 Currency Future 5 2,971 47,382.30
€ /R On 12-Dec-2008 Currency Future 11 15,020 186,387.74
ZAAD On 12-Dec-2008 Currency Future 4 1,350 8,809.35
€ /R On 12-Jun-2009 Currency Future 1 24 311.74
$ /R On 16-Mar-2009 Currency Future 5 2,494 23,377.10
€ /R On 16-Mar-2009 Currency Future 1 500 6,382.30
R157 On 06-Nov-2008 Bond Future 4 404 505,328.61
Grand Total for Daily Turnover Summary: 107 70,692 1,212,279.69
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