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JSE JOHANNESBURG STOCK EXCHANGE
Interest Rates & Currency Derivatives

Derivatives Daily Turnover Summary Report

To Date : 05/11/2013

Contract Strike C/P Product No of Trades No. of Contracts Value (R000's)
ALBI On 06-Feb-2014 Index Future 16 1,608 7 047 072.96
GOVI On 06-Feb-2014 GOV 6 92 402 907.56
IGOV On 06-Feb-2014 Index Future 10 72 144 049.44
R157 On 06-Feb-2014 Bond Future 38 20,150 23317 157.28
R186 On 06-Nov-2014 Bond Future 150 101,177 122 864 556.22
R023 On 06-Feb-2014 Bond Future 71 48,586 49 787 948.59
R203 On 06-Feb-2014 Bond Future 44 3,000 3217 882.71
2037 On 06-Feb-2014 Bond Future 11 926 885 348.53
R204 On 06-Feb-2014 Bond Future 56 54,328 57 803 066.42
R207 On 06-Feb-2014 Bond Future 94 93,932 95 029 641.02
R208 On 06-Feb-2014 Bond Future 107 53,916 52 641 664.14
R209 On 06-Feb-2014 Bond Future 49 15,744 11 907 253.96
R210 On 06-Feb-2014 Bond Future 4 328 526 510.52
R211 On 06-Feb-2014 Bond Future 2,208 2 844 996.96
R212 On 06-Feb-2014 Bond Future 128 168 712.32
R213 On 06-Feb-2014 Bond Future 20 5,014 4329 715.75
R214 On 06-Feb-2014 Bond Future 5 556 428 326.03
R248 On 06-Feb-2014 Bond Future 10 5,190 5085 528.33
Grand Total for Daily Turnover Summary: 699 406,955 438 432 338.72
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