JSE JOHANNESBURG STOCK EXCHANGE

ll\\ Interest Rates & Currency Derivatives

Derivatives Daily Turnover Summary Report

From Date : 10/01/2013 To Date : 10/01/2013

Contract Strike C/P Product No of Trades No. of Contracts Value (R000's)
R157 On 07-Feb-2013 Bond Future 3 1,530 1913 526.17
R186 On 02-May-2013 Bond Future 9 641 772 719.31
R197 On 07-Feb-2013 Bond Future 1 35 100 533.65
R203 On 07-Nov-2013 5.71 Call Bond Future 1 15 0.00
R204 On 07-Feb-2013 Bond Future 1 410 456 408.31
R207 On 07-Feb-2013 Bond Future 2 530 565 626.12
R209 On 07-Feb-2013 Bond Future 1 50 42 269.89
R210 On 07-Feb-2013 Bond Future 1 25 41 661.50
Grand Total for Daily Turnover Summary: 19 3,236 3 892 744.95
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