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Yield-X Derivatives Daily Turnover Summary Report

JSE Interest Rate Exchange Report for 06/02/2009
Contract Strike C/P Product No of Trades No. of Contracts Value (R000's)
$ /R On 12-Jun-2009 Currency Future 12 703 7,113.37
€ /R On 12-Jun-2009 Currency Future 4 85 1,102.75
$ /R On 16-Mar-2009 Currency Future 60 29,386 292,753.95
£ /R On 16-Mar-2009 Currency Future 2 443 6,482.64
€ /R On 16-Mar-2009 Currency Future 10 926 11,778.68
ZAAD On 16-Mar-2009 Currency Future 1 2,000 13,045.20
R157 On 07-May-2009 Bond Future 5 216 284,749.10
R186 On 07-May-2009 Bond Future 1 90 114,828.13
$ /R On 14-Sep-2009 Currency Future 3 25 257.00
Grand Total for Daily Turnover Summary: 98 33,874 732,110.82
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