Yield-X Derivatives Daily Turnover Summary Report

JSE Interest Rate Exchange Report for 27/05/2009
Contract Strike C/P Product No of Trades No. of Contracts Value (R000's)
R209 On 06-Aug-2009 Bond Future 1 100 79,773.28
$ /R On 14-Dec-2009 Currency Future 5 258 2,199.33
€ /R On 14-Dec-2009 Currency Future 1 124 1,472.92
$ /R On 12-Jun-2009 Currency Future 42 19,610 162,359.31
£ /R On 12-Jun-2009 Currency Future 2 14,095 187,285.88
€ /R On 12-Jun-2009 Currency Future 6 14,626 169,153.91
$ /R On 14-Sep-2009 Currency Future 18 764 6,436.08
£ /R On 14-Sep-2009 Currency Future 3 650 8,749.00
€/R On 14-Sep-2009 Currency Future 10 2,365 27,584.18
Grand Total for Daily Turnover Summary: 88 52,592 645,013.89
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