Yield-X Derivatives Daily Turnover Summary Report

JSE Interest Rate Exchange Report for: 09/05/2011
Contract Strike C/P Product No of Trades No. of Contracts Value (R000's)
ALBI On 04-Aug-2011 Index Future 1 10 0.00
JBAF On 21-Sep-2011 Jibar Tradeable Future 1 500 0.00
R157 On 04-Aug-2011 Bond Future 4 380 476.815.14
R206 On 04-Aug-2011 Bond Future 2 3,292 3.343.029.68
R208 On 04-Aug-2011 Bond Future 2 240 219.283.15
R210 On 04-Aug-2011 Bond Future 1 5 6.378.89
Grand Total for Daily Turnover Summary: 1 4,427 4,045,506.86
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