Yield-X Derivatives Daily Turnover Summary Report

JSE Interest Rate Exchange Report for: 04/05/2010
Contract Strike C/P Product No of Trades No. of Contracts Value (R000's)
CRD1 On 05-Aug-2010 Index Future 2 4 0.00
GOVI On 05-Aug-2010 GovVvI 2 530 1.697.113.00
OTH1 On 05-Aug-2010 Index Future 2 6 0.00
R157 On 05-Aug-2010 Bond Future 4 1,388 1.764.536.92
R186 On 05-Aug-2010 Bond Future 6 35,178 22 434.364.16
R203 On 05-Aug-2010 Bond Future 2 3,140 3.175.919.72
R207 On 05-Aug-2010 Bond Future 1 40 36.458.01
TRT1 On 05-Aug-2010 Index Future 2 200 0.00
Grand Total for Daily Turnover Summary: 21 40,486 29,108,391.81

Page 1 of 1 2010/05/04, 05:37:06PM



