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Yield-X Derivatives Daily Turnover Summary Report

JSE Interest Rate Exchange Report for 10/09/2008
Contract Strike C/P Product No of Trades No. of Contracts Value (R000's)
$ /R On 12-Dec-2008 Currency Future 35 74,465 612,359.81
£ /R On 12-Dec-2008 Currency Future 1 20 286.41
€ /R On 12-Dec-2008 Currency Future 6 2,513 29,190.90
GOVI On 05-Feb-2009 jGovi 1 85 238,245.65
$ /R On 16-Mar-2009 Currency Future 6 1,240 10,468.89
€ /R On 16-Mar-2009 Currency Future 1 1,000 13,079.00
$ /R On 15-Sep-2008 Currency Future 27 37,894 304,393.39
£ /R On 15-Sep-2008 Currency Future 2 70 992.79
€ /R On 15-Sep-2008 Currency Future 5 182 2,066.72
Grand Total for Daily Turnover Summary: 84 117,469 1,211,083.56
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