JSE JOHANNESBURG STOCK EXCHANGE

ll\\ Interest Rates & Currency Derivatives

Derivatives Daily Turnover Summary Report

From Date : 28/01/2014 To Date : 28/01/2014

Contract Strike C/P Product No of Trades No. of Contracts Value (R000's)
ALBI On 06-Feb-2014 Index Future 3 1" 47 073.07
GOVI On 07-Aug-2014 GOV 8 750 3 255 289.25
JBAF On 18-Jun-2014 Jibar Tradeable Future 3 6,000 56 336 300.00
R186 On 06-Feb-2014 Bond Future 97 11,759 13 538 953.28
R023 On 06-Feb-2014 Bond Future 2 2,000 1 980 911.00
R207 On 06-Feb-2014 Bond Future 15 1,500 1 451 086.80
R213 On 06-Feb-2014 Bond Future 3 33 27 885.10
Grand Total for Daily Turnover Summary: 131 22,053 76 637 498.50
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