JSE JOHANNESBURG STOCK EXCHANGE

ll\\ Interest Rates & Currency Derivatives

Derivatives Daily Turnover Summary Report

From Date : 29/01/2014 To Date : 29/01/2014

Contract Strike C/P Product No of Trades No. of Contracts Value (R000's)
JBAF On 19-Feb-2014 Jibar Tradeable Future 2 4,000 37 821 000.00

R186 On 06-Feb-2014 Bond Future 2 934 1074 019.96

R023 On 08-May-2014 Bond Future 3 900 865 538.69

R208 On 08-May-2014 Bond Future 8 1,140 1 047 036.88

R209 On 08-May-2014 Bond Future 4 100 71718.28

Grand Total for Daily Turnover Summary: 19 7,074 40 879 313.80
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