JSE JOHANNESBURG STOCK EXCHANGE

”\\ Interest Rates & Currency Derivatives

Derivatives Daily Turnover Summary Report

From Date : 04/11/2013 To Date : 04/11/2013

Contract Strike C/P Product No of Trades No. of Contracts Value (R000's)
GOVI On 06-Feb-2014 GOV 5 322 1 407 826.00
2038 On 06-Feb-2014 Bond Future 4 72 76 398.48
IGOV On 08-May-2014 Index Future 2 14 28 587.44
R157 On 06-Feb-2014 Bond Future 71 62,758 72 587 685.64
R186 On 06-Nov-2014 Bond Future 85 96,066 116 683 903.36
R202 On 06-Feb-2014 Bond Future 4 492 1 027 559.22
R203 On 06-Feb-2014 Bond Future 74 59,568 63 425 458.80
R204 On 06-Nov-2014 Bond Future 57 91,207 97 108 378.46
R209 On 06-Feb-2014 Bond Future 38 12,588 9521 142.36
R213 On 06-Feb-2014 Bond Future 33 25,298 21 859 249 .56
Grand Total for Daily Turnover Summary: 373 348,385 383 726 189.32
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