Yield-X Derivatives Daily Turnover Summary Report

JSE Interest Rate Exchange Report for: 20/06/2011
Contract Strike C/P Product No of Trades No. of Contracts Value (R000's)
R186 On 04'AUg'2011 Bond Future 5 180 211.776.16
R197 On 04-Aug-2011 Bond Future 1 30 70.371.90
R202 On 03-Nov-2011 Bond Future 8 13,863 24.296.836.88
R211 On 03-Nov-2011 Bond Future 2 529 578.491.86
R212 On 03-Nov-2011 Bond Future 25 5,437 5805.117.10
RZ02 On 03-Nov-2011 Bond Future 5 10,598 18.575.442.70
RZ11 On 03-Nov-2011 Bond Future 2 529 578.491.86
RZ12 On 03-Nov-2011 Bond Future 23 5,364 5727.196.35
Grand Total for Daily Turnover Summary: 7 36,530 55,843,724.83

Page 1 of 1 2011/06/20, 06:31:57PM



