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Yield-2< Derivatives Daily Turnover Summary Report

JSE Interest Rate Exchange

Report for 05/06/2007

No. of Contracts

Value (R000's)

Contract Strike C/P Product No of Trades

GOVI On 02-Aug-2007 iGovi 13 83 213,662.66

R153 On 02-Aug-2007 Bond Future 2 1,926 2,262,769.57

R157 On 02-Aug-2007 Bond Future 1 5 6,871.62

R209 On 02-Aug-2007 Bond Future 3 349 308,661.22
19 2,363 2,791,965.07

Grand Total for Daily Turnover Summary:
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