Yield-3< Derivatives Daily Detailed Turnover Report

185 Interest Rete Exchange Date of Prinout: 25/01/2006

Contract Strike C/P Buy/Sell No. of Contracts Value (R000's)
2006/02/02 R153 Future

R153 On 02/02/2006 Bond Future Sell 1 0.00
R153 On 02/02/2006 Bond Future Buy 1 1,275.23
2006/02/02 R194 Future

R194 On 02/02/2006 Bond Future Sell 50 0.00
R194 On 02/02/2006 Bond Future Buy 50 54,863.92
2006/05/04 GOVI Future

GOVI On 04/05/2006 jGovi Buy 19 45,748.58
GOVI On 04/05/2006 jGovi Sell 19 0.00
GOVI On 04/05/2006 jGovi Sell 36 0.00
GOVI On 04/05/2006 jGovi Buy 36 86,681.52
2006/05/04 R153 Future

R153 On 04/05/2006 Bond Future Sell 0.00
R153 On 04/05/2006 Bond Future Buy 2,463.62
2006/05/04 R194 Future

R194 On 04/05/2006 Bond Future Buy 50 53,285.72
R194 On 04/05/2006 Bond Future Sell 50 0.00
Grand Total for Daily Detailed Turnover: 158 244,318.58
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