From Date : 01/08/2012

Contract

V/ 4\

JSE JOHANNESBURG STOCK EXCHANGE
Interest Rates & Currency Derivatives

Derivatives Daily Turnover Summary Report

Strike C/P

Product

No of Trades

To Date : 01/08/2012

No. of Contracts

Value (R000's)

ALBI On 07-Feb-2013
GOVI On 01-Nov-2012
2025 On 01-Nov-2012
ILBI On 07-Feb-2013
IGOV On 01-Nov-2012
R023 On 01-Nov-2012
R157 On 01-Nov-2012
R186 On 07-Feb-2013
R197 On 01-Nov-2012
R202 On 02-Aug-2012
R203 On 07-Feb-2013
R207 On 02-Aug-2012
R208 On 01-Nov-2012
R210 On 01-Nov-2012

Grand Total for Daily Turnover Summary:

Index Future
Govi

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

Bond Future

39

444

60
338

561
6,046
18,874
40

960
818
4,511
34

32,699

0.00
12,719.82
63,853.74

0.00

0.00

594,011.15
7,5651,274.21
24,500,267.60
108,879.38
15,760.08
1,078,110.72
855,402.64
4,599,822.05
51,250.12

39,431,351.51
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