JSE JOHANNESBURG STOCK EXCHANGE

ll\\ Interest Rates & Currency Derivatives

Derivatives Daily Turnover Summary Report

From Date : 18/01/2013 To Date : 18/01/2013

Contract Strike C/P Product No of Trades No. of Contracts Value (R000's)
ALBI On 07-Feb-2013 Index Future 1 3 0.00
R157 On 02-May-2013 Bond Future 1 50 59 877.86
R186 On 02-May-2013 Bond Future 20 8,534 5890 777.44
R207 On 07-Feb-2013 Bond Future 13 3,197 3 392 488.88
R209 On 07-Feb-2013 Bond Future 14 3,377 2 835 274.49
R212 On 02-May-2013 Bond Future 1 2,500 3 367 158.00
Grand Total for Daily Turnover Summary: 50 17,661 15 545 576.67
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