
Report for 10/06/2011

Derivatives Matched Trades Report
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12:07:18 IGOV 04-Aug-11  1 Member BuyOn Index Future  0.00  3,490,000 

12:07:18 IGOV 04-Aug-11  1 Client SellOn Index Future  0.00  3,490,000 

Total for IGOV Index Future  2  6,980,000  0.00 

12:17:02 JIBAR FUTURE21-Dec-11  1 Member BuyOn Jibar Tradeable Future  0.00  10,000,000 

12:17:02 JIBAR FUTURE21-Dec-11  1 Client SellOn Jibar Tradeable Future  0.00  10,000,000 

Total for JIBAR FUTURE Jibar Tradeable Future  2  20,000,000  0.00 

11:25:26 R157 04-Aug-11  1 Member BuyOn Bond Future  1,262.46  100,000 

11:25:26 R157 04-Aug-11  1 Client SellOn Bond Future  0.00  100,000 

Total for R157 Bond Future  2  200,000  1,262.46 

11:26:01 R186 04-Aug-11  1 Member BuyOn Bond Future  1,183.93  100,000 

11:26:01 R186 04-Aug-11  1 Client SellOn Bond Future  0.00  100,000 

12:29:06 R186 04-Aug-11  1 Member BuyOn Bond Future  1,182.03  100,000 

12:29:06 R186 04-Aug-11  1 Member SellOn Bond Future  0.00  100,000 

Total for R186 Bond Future  4  400,000  2,365.96 

11:26:28 R201 04-Aug-11  1 Member BuyOn Bond Future  1,060.41  100,000 

11:26:28 R201 04-Aug-11  1 Client SellOn Bond Future  0.00  100,000 
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Total for R201 Bond Future  2  200,000  1,060.41 

Grand Total for all Instruments  12  27,780,000  4,688.82 
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