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From Date : 03/12/2013

Contract Strike C/P

JSE JOHANNESBURG STOCK EXCHANGE
Interest Rates & Currency Derivatives

Derivatives Daily Turnover Summary Report

Product

To Date : 03/12/2013

No of Trades

No. of Contracts

Value (R000's)

JBAF On 18-Jun-2014
IGOV On 06-Feb-2014
R157 On 06-Feb-2014
R186 On 06-Feb-2014
R203 On 06-Feb-2014
R207 On 06-Feb-2014
R208 On 06-Feb-2014
R209 On 08-May-2014 9.85 Put
R211 On 06-Feb-2014
R248 On 06-Feb-2014

Grand Total for Daily Turnover Summary:

Jibar Tradeable Future

Index Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future

Bond Future

11

11
72

129

2,000
4

114
474
450
384
2,042
30,000
1,500
320

37,288

18 834 500.00
8 057.60

132 351.42
549 913.55
479 644.99
376 869.61
1835 580.84
0.00

1930 875.00
308 934.05

24 456 727.07
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