JSE JOHANNESBURG STOCK EXCHANGE

ll\\ Interest Rates & Currency Derivatives

Derivatives Daily Turnover Summary Report

From Date : 06/03/2014 To Date : 06/03/2014

Contract Strike C/P Product No of Trades No. of Contracts Value (R000's)
JBAF On 21-May-2014 Jibar Tradeable Future 6 12,000 112 977 000.00
R186 On 08-May-2014 Bond Future 2 50 59 373.52
R197 On 08-May-2014 Bond Future 2 150 308 863.12
R202 On 08-May-2014 Bond Future 3 140 300 959.40
Grand Total for Daily Turnover Summary: 13 12,340 113 736 196.04
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