From Date : 05/02/2014

V/ 4\

JSE JOHANNESBURG STOCK EXCHANGE
Interest Rates & Currency Derivatives

Derivatives Daily Turnover Summary Report

To Date : 05/02/2014

Contract Strike C/P Product No of Trades No. of Contracts Value (R000's)
ALBI On 08-May-2014 Index Future 23 1,771 7 669 786.37
GOVI On 08-May-2014 GovI 7 495 2 129 483.30
2038 On 08-May-2014 Bond Future 48 50 162.30
2050 On 08-May-2014 Bond Future 700 759 564.40
JBAF On 17-Jun-2015 Jibar Tradeable Future 7,000 47 749 500.00
IGOV On 08-May-2014 Index Future 10 174 340 830.91
R157 On 08-May-2014 Bond Future 74 78,934 88 752 420.41
R186 On 08-May-2014 Bond Future 10 20,600 23 924 559.58
R202 On 08-May-2014 Bond Future 3 77 158 306.42
R023 On 08-May-2014 Bond Future 10 1,000 975 456.80
R203 On 08-May-2014 Bond Future 8 5,370 5 506 450.00
2037 On 07-Aug-2014 Bond Future 19 3,124 2896 537.17
R248 On 08-May-2014 Bond Future 32 12,576 12 140 256.71
R209 On 08-May-2014 Bond Future 10 9,402 6 994 738.87
R213 On 08-May-2014 Bond Future 10 3,966 3337 690.81
Grand Total for Daily Turnover Summary: 226 145,237 203 385 744.05
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