JSE JOHANNESBURG STOCK EXCHANGE
ll\\ Interest Rates & Currency Derivatives

Derivatives Daily Turnover Summary Report

From Date : 30/07/2012 To Date : 30/07/2012

Contract Strike C/P Product No of Trades No. of Contracts Value (R000's)
R157 On 01-Nov-2012 Bond Future 1 650 799 094.92

R197 On 01-Nov-2012 Bond Future 1 110 299 517.90

R203 On 07-Feb-2013 Bond Future 1 800 899 135.76

R204 On 01-Nov-2012 Bond Future 12 2,430 2.703.530.28

R207 On 01-Nov-2012 Bond Future 8 1,240 1.309.543.42

R208 On 01-Nov-2012 Bond Future 1 105 106.220.29

Grand Total for Daily Turnover Summary: 24 5,335 6,117,042.56
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