JSE JOHANNESBURG STOCK EXCHANGE

”\\ Interest Rates & Currency Derivatives

From Date : 30/07/2013

Derivatives Daily Turnover Summary Report

To Date : 30/07/2013

Contract Strike C/P Product No of Trades No. of Contracts Nominal
Value(R000's)
ALBI On 07-Nov-2013 Index Future 9 538 2296 014.72
R157 On 07-Nov-2013 Bond Future 6 24,534 2 867 068.81
R186 On 07-Nov-2013 Bond Future 6 2,859 344 458.53
R197 On 07-Nov-2013 Bond Future 4 994 278 689.76
R202 On 07-Nov-2013 Bond Future 2 2,108 443 352.60
R023 On 07-Nov-2013 Bond Future 2 2,714 274 093.86
R203 On 07-Nov-2013 Bond Future 4 1,956 208 097.58
R204 On 07-Nov-2013 Bond Future 4 1,468 154 540.95
R207 On 07-Nov-2013 Bond Future 4 34,578 3454 322.15
R208 On 07-Nov-2013 Bond Future 9 19,256 1853 728.87
R209 On 07-Nov-2013 Bond Future 3 2,000 150 444 .23
R213 On 07-Nov-2013 Bond Future 4 2,584 222 884.18
R214 On 07-Nov-2013 Bond Future 2 1,126 84 780.81
R248 On 07-Nov-2013 Bond Future 4 1,560 151 883.34
Grand Total for Daily Turnover Summary: 63 98,275 12 784 360.39
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