Yield-X Derivatives Daily Turnover Summary Report

JSE Interest Rate Exchange Report for 04/03/2009
Contract Strike C/P Product No of Trades No. of Contracts Value (R000's)
$ /R On 12-Jun-2009 Currency Future 19 8,173 88,006.86
£ /R On 12-Jun-2009 Currency Future 2 2 30.07
€ /R On 12-Jun-2009 Currency Future 1 750 10,063.88
$ /R On 16-Mar-2009 Currency Future 27 1,164 12,210.84
£ /R On 16-Mar-2009 Currency Future 2 60 892.80
ALBI On 07-May-2009 Index Future 1 12 0.00
R157 On 07-May-2009 Bond Future 3 477 617,421.05
R186 On 07-May-2009 Bond Future 1 1,132 1,405,959.51
R209 On 07-May-2009 Bond Future 2 968 775,252.25
$ /R On 14-Sep-2009 Currency Future 2 19 206.46
£ /R On 14-Sep-2009 Currency Future 1 5 76.53
Grand Total for Daily Turnover Summary: 61 12,762 2,910,120.24
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