Yield-X Derivatives Daily Turnover Summary Report

JSE Interest Rate Exchange Report for: 02/11/2010
Contract Strike C/P Product No of Trades No. of Contracts Value (R000's)
ALBI On 03-Feb-2011 Index Future 116 4,212 0.00
AL7T On 03-Feb-2011 Index Future 1 13 0.00
GOVI On 03-Feb-2011 GOV 2 90 314.136.90
R157 On 03-Feb-2011 Bond Future 3 1,017 1.316.371.40
R186 On 03-Feb-2011 Bond Future 5 12,203 15.234.709.03
R201 On 03-Feb-2011 Bond Future 1 5 5379.71
R208 On 03-Feb-2011 Bond Future 1 17 15.993.17
R209 On 03-Feb-2011 Bond Future 3 43,212 35.524.432.11
R211 On 03-Feb-2011 Bond Future 1 539 551.483.24
Grand Total for Daily Turnover Summary: 133 61,308 52,962,505.57
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