JSE JOHANNESBURG STOCK EXCHANGE

”\\ Interest Rates & Currency Derivatives

Derivatives Daily Turnover Summary Report

From Date : 25/07/2013 To Date : 25/07/2013
Contract Strike C/P Product No of Trades No. of Contracts Nominal
Value(R000's)
ALBI On 06-Feb-2014 Index Future 2 124 539 394.42
GOVI On 06-Feb-2014 GovI 3 259 1110 571.89
2050 On 07-Nov-2013 Bond Future 2 244 26 876.86
IGOV On 06-Feb-2014 Index Future 2 6 12 037.32
R157 On 07-Nov-2013 Bond Future 14 8,298 971 321.14
R186 On 07-Nov-2013 Bond Future 58 49,252 5974 649.31
R197 On 07-Nov-2013 Bond Future 2 4,004 1122 551.23
R202 On 07-Nov-2013 Bond Future 4 85,604 18 180 621.29
R203 On 07-Nov-2013 Bond Future 1 1,424 149 811.21
R204 On 07-Nov-2013 Bond Future 5 1,685 178 603.83
R207 On 07-Nov-2013 Bond Future 2 1,380 138 738.99
R208 On 06-Feb-2014 Bond Future 40 2,266 219 599.07
R209 On 07-Nov-2013 Bond Future 40 27,422 2 071 156.56
R210 On 07-Nov-2013 Bond Future 2 2,474 394 856.96
R212 On 07-Nov-2013 Bond Future 6 43,706 5748 496.06
Grand Total for Daily Turnover Summary: 183 228,148 36 839 286.13
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