N7

JSE JOHANNESBURG STOCK EXCHANGE
Interest Rates & Currency Derivatives

From Date : 27/09/2013

V/ 4\

Derivatives Daily Turnover Summary Report

To Date : 27/09/2013

Contract Strike C/P Product No of Trades No. of Contracts Nominal
Value(R000's)
ALBI On 07-Nov-2013 Index Future 2 6 26 100.87
JBAF On 20-Nov-2013 Jibar Tradeable Future 2 2,000 47 381.25
IGOV On 07-Nov-2013 Index Future 2 24 47 263.68
R157 On 07-Nov-2013 Bond Future 1 108 12 393.83
R186 On 08-May-2014 7.50 Call Bond Future 8 11,718 110 433.72
R023 On 07-Nov-2013 Bond Future 2 24 2 454.81
R209 On 06-Feb-2014 Bond Future 5 410 3648.50
Grand Total for Daily Turnover Summary: 22 14,290 249 676.66
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