JSE JOHANNESBURG STOCK EXCHANGE

”\\ Interest Rates & Currency Derivatives

From Date : 07/06/2013

Derivatives Daily Turnover Summary Report

To Date : 07/06/2013

Contract Strike C/P Product No of Trades No. of Contracts Value (R000's)
GOVI On 01-Aug-2013 GOV 1 3 12 847.38
JBAF On 17-Dec-2014 Jibar Tradeable Future 2 2,000 18 725 000.00
R157 On 01-Aug-2013 Bond Future 23 10,971 13 128 461.19
R186 On 01-Aug-2013 Bond Future 6 3,740 4 566 641.72
R197 On 01-Aug-2013 Bond Future 48 138 778.08
R023 On 01-Aug-2013 Bond Future 2 137 142 715.90
R203 On 01-Aug-2013 Bond Future 15 16 232.42
R204 On 01-Aug-2013 Bond Future 1 811 854 894.38
R207 On 01-Aug-2013 Bond Future 1 10 10 051.64
R208 On 01-Aug-2013 Bond Future 20 8,611 8520 211.10
R209 On 01-Aug-2013 Bond Future 1 15 11 561.47
R213 On 01-Aug-2013 Bond Future 1 10 8 875.63
R214 On 01-Aug-2013 Bond Future 1 5 3920.34
Grand Total for Daily Turnover Summary: 71 26,376 46 140 191.25
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