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Yield-X Derivatives Daily Turnover Summary Report

JSE Interest Rate Exchange Report for: 04/08/2010
Contract Strike C/P Product No of Trades No. of Contracts Value (R000's)
AL7T On 04-Nov-2010 Index Future 2 2 0.00
CRD1 On 04-Nov-2010 Index Future 2 4 0.00
GOVI On 04-Nov-2010 GOV 2 90 208.141.20
OTH1 On 04-Nov-2010 Index Future 2 6 0.00
R157 On 04-Nov-2010 Bond Future 2 120 152.943.82
R186 On 04-Nov-2010 Bond Future 4 8,542 10,264.252.59
R203 On 04-Nov-2010 Bond Future 2 14 14.364.79
R207 On 04-Nov-2010 Bond Future 2 58 54.732.17
TRT1 On 04-Nov-2010 Index Future 2 200 0.00
Grand Total for Daily Turnover Summary: 20 9,036 10,784,434.56
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