JSE JOHANNESBURG STOCK EXCHANGE

”\\ Interest Rates & Currency Derivatives

Derivatives Daily Turnover Summary Report

From Date : 30/01/2014 To Date : 30/01/2014

Contract Strike C/P Product No of Trades No. of Contracts Value (R000's)
2038 On 08-May-2014 Bond Future 4 102 108 796.48
JBAF On 18-Mar-2015 Jibar Tradeable Future 9 12,000 94 153 000.00
R157 On 08-May-2014 Bond Future 10 8,308 9313 044.10
R186 On 08-May-2014 Bond Future 77 28,695 32314 215.74
R023 On 08-May-2014 Bond Future 7 3,250 3135 964.31
2037 On 08-May-2014 Bond Future 24 3,736 3463 282.04
R248 On 08-May-2014 Bond Future 22 17,150 16 345 733.60
R207 On 06-Feb-2014 Bond Future 15 5,280 5012 170.94
R208 On 06-Feb-2014 Bond Future 2 416 386 678.82
R209 On 08-May-2014 Bond Future 44 20,000 14 547 063.00
R213 On 08-May-2014 Bond Future 22 13,306 10 999 515.34
R214 On 08-May-2014 Bond Future 22 4,100 3018 222.92
Grand Total for Daily Turnover Summary: 258 116,343 192 797 687.28
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