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From Date : 16/07/2013

JSE JOHANNESBURG STOCK EXCHANGE
Interest Rates & Currency Derivatives

Derivatives Daily Turnover Summary Report

To Date : 16/07/2013

Contract Strike C/P Product No of Trades No. of Contracts Nominal
Value(R000's)
ALBI On 07-Nov-2013 Index Future 2 160 696 325.60
JBAF On 18-Mar-2015 Jibar Tradeable Future 1 250 405.00
IGOV On 07-Nov-2013 Index Future 2 46 90 930.27
R157 On 07-Nov-2013 Bond Future 4 601 70 690.49
R186 On 07-Nov-2013 8.25 Put Bond Future 9 1,611 133 374.59
R202 On 07-Nov-2013 Bond Future 2 328 68 042.45
R203 On 07-Nov-2013 Bond Future 2 2,952 317 006.71
R207 On 07-Nov-2013 Bond Future 2 3,360 340 850.53
R208 On 01-Aug-2013 Bond Future 1 38 3766.33
R209 On 07-Nov-2013 Bond Future 2 631 49 038.73
R213 On 07-Nov-2013 Bond Future 2 231 20 485.72
Grand Total for Daily Turnover Summary: 29 10,208 1790 916.42
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