JSE JOHANNESBURG STOCK EXCHANGE

”\\ Interest Rates & Currency Derivatives

Derivatives Daily Turnover Summary Report

From Date : 12/12/2013 To Date : 12/12/2013

Contract Strike C/P Product No of Trades No. of Contracts Value (R000's)
ALBI On 06-Feb-2014 Index Future 2 14 61 462.10
JBAF On 17-Jun-2015 Jibar Tradeable Future 4 12,000 112 902 000.00
IGOV On 06-Feb-2014 Index Future 2 4 8 057.20
R203 On 06-Feb-2014 Bond Future 2 46 49 404.40
R208 On 06-Feb-2014 Bond Future 3 70 68 070.20
R209 On 08-May-2014 9.63 Put Bond Future 4 212 102 613.74
R211 On 06-Feb-2014 Bond Future 1 390 503 482.20
R212 On 06-Feb-2014 Bond Future 1 317 417 812.34
R213 On 06-Feb-2014 Bond Future 2 52 45 065.98
R248 On 06-Feb-2014 Bond Future 2 58 57 347.54
Grand Total for Daily Turnover Summary: 23 13,163 114 215 315.71
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