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Yield-X Derivatives Daily Turnover Summary Report

JSE Interest Rate Exchange Report for: 01/02/2010
Contract Strike C/P Product No of Trades No. of Contracts Value (R000's)
ALBI On 06-May-2010 Index Future 12 1,944 0.00
GOVI On 06-May-2010 GovVvI 2 544 1.658.171.84
ILBI On 06-May-2010 Index Future 2 849 0.00
R157 On 06-May-2010 Bond Future 4 14,200 17.850.090.83
R186 On 06-May-2010 Bond Future 6 60,186 68.445.980.81
R201 On 06-May-2010 Bond Future 2 972 1.004.207.75
R204 On 06-May-2010 Bond Future 4 3,404 2971.483.10
R207 On 06-May-2010 Bond Future 2 1,200 1,066,414.80
R208 On 06-May-2010 Bond Future 6 30,024 25 447.838.00
R209 On 06-May-2010 Bond Future 4 4,676 3431 178.66
Grand Total for Daily Turnover Summary: 44 117,999 121,875,365.79
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