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JSE JOHANNESBURG STOCK EXCHANGE
Interest Rates & Currency Derivatives

Derivatives Daily Turnover Summary Report

To Date : 06/12/2013

Contract Strike C/P Product No of Trades No. of Contracts Value (R000's)
ALBI On 08-May-2014 Index Future 9 50 219 167.50
JBAF On 17-Jun-2015 Jibar Tradeable Future 4 4,000 19 999 000.00
R157 On 06-Feb-2014 Bond Future 1 79 91 706.15
R186 On 06-Feb-2014 Bond Future 5 518 606 465.79
R023 On 06-Feb-2014 Bond Future 1 82 82 47717
R203 On 06-Feb-2014 Bond Future 1 67 71 414.45
R204 On 06-Feb-2014 Bond Future 1 45 46 440.45
R207 On 06-Feb-2014 Bond Future 1 42 41 219.41
R208 On 06-Feb-2014 Bond Future 1 52 49 946.18
R209 On 06-Feb-2014 Bond Future 1 64 47 648.25
R213 On 06-Feb-2014 Bond Future 1 89 76 110.05
R214 On 06-Feb-2014 Bond Future 1 40 30 019.87
R248 On 08-May-2014 Bond Future 31 4,720 4 529 496.62
Grand Total for Daily Turnover Summary: 58 9,848 25891 111.88
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