Yield-X Derivatives Daily Turnover Summary Report

JSE Interest Rate Exchange Report for: 03/02/2010
Contract Strike C/P Product No of Trades No. of Contracts Value (R000's)
CRD1 On 06-May-2010 Index Future 2 4 0.00
GOVI On 04-Feb-2010 GovI 1 400 1.214.904.00
OTH1 On 06-May-2010 Index Future 2 6 0.00
R157 On 06-May-2010 Bond Future 8 4,390 5535.483.75
R186 On 06-May-2010 Bond Future 2 18,156 20.822.503.64
R203 On 06-May-2010 Bond Future 3 3,280 3.232.873.49
R204 On 04-Feb-2010 Bond Future 1 276 262.356.91
R207 On 06-May-2010 Bond Future 1 137 123.229.01
TRT1 On 06-May-2010 Index Future 2 200 0.00
Grand Total for Daily Turnover Summary: 22 26,849 31,191,350.79
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