Yield-X Derivatives Daily Turnover Summary Report

JSE Interest Rate Exchange Report for: 27/10/2010
Contract Strike C/P Product No of Trades No. of Contracts Value (R000's)
GOVI On 03-Feb-2011 GovI 2 15 52.049.05
R157 On 03-Feb-2011 Bond Future 5 9,744 12.491.320.54
R186 On 03-Feb-2011 Bond Future 8 40,516 49 .938.466.92
R201 On 03-Feb-2011 Bond Future 4 740 799 159.78
R203 On 03-Feb-2011 Bond Future 3 2,805 2.927.123.68
R204 On 03-Feb-2011 Bond Future 4 3,741 3.828 566.58
R207 On 03-Feb-2011 Bond Future 4 2,800 2698 066.78
R208 On 03-Feb-2011 Bond Future 3 11,193 10.338.182.00
R209 On 03-Feb-2011 Bond Future 4 5,250 4.248 657.26
Grand Total for Daily Turnover Summary: 37 76,804 87,321,592.61
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