Yield-X Derivatives Daily Turnover Summary Report

JSE Interest Rate Exchange Report for: 03/02/2011
Contract Strike C/P Product No of Trades No. of Contracts Value (R000's)
ALBI On 05-May-2011 Index Future 3 4 0.00
GOVI On 05-May-2011 GOvI 2 132 451,782.54
ILBI On 03-Feb-2011 Index Future 1 17 0.00
JBAF On 19-Sep-2012 Jibar Tradeable Future 8 4,501 0.00
IGOV On 05-May-2011 Index Future 3 81 0.00
R157 On 05-May-2011 Bond Future 2 1,004 1,249,465.75
R186 On 04-Aug-2011 Bond Future 5 35,600 42.010,107.07
R204 On 03-Feb-2011 Bond Future 1 50 49,172.85
R207 On 05-May-2011 Bond Future 2 400 373.100.46
R209 On 05-May-2011 Bond Future 4 41,800 32,268,850.74
R211 On 03-Feb-2011 Bond Future 1 50 52.082.50
Grand Total for Daily Turnover Summary: 32 83,639 76,454,561.90
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