Yield-X Derivatives Daily Turnover Summary Report

JSE Interest Rate Exchange Report for: 28/04/2011
Contract Strike C/P Product No of Trades No. of Contracts Value (R000's)
ALBI On 03-Nov-2011 Index Future 70 500 0.00
AL7T On 04-Aug-2011 Index Future 16 60 0.00
GOVI On 05-May-2011 GOV 1 1 3.478.04
ILBI On 05-May-2011 Index Future 1 336 0.00
IGOV On 04-Aug-2011 Index Future 2 912 0.00
R202 On 04-Aug-2011 Bond Future 10 33,176 55771.764.57
R206 On 04-Aug-2011 Bond Future 2 2,336 2373.879.41
R210 On 04-Aug-2011 Bond Future 16 500 633.297.75
R212 On 04-Aug-2011 Bond Future 25 8,224 8.563.467.88
Grand Total for Daily Turnover Summary: 143 46,045 67,345,887.64
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