
Report for 20/06/2012

Derivatives Matched Trades Report
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Product Value R(000's)Nominal

18:02:02 20/06/2012  1 Member SellOn Jibar Tradeable Future  0.00  29,000,000 JIBAR FUTURE

18:02:02 20/06/2012  1 Member SellOn Jibar Tradeable Future  0.00  29,000,000 JIBAR FUTURE

18:02:02 20/06/2012  1 Member BuyOn Jibar Tradeable Future  0.00  58,000,000 JIBAR FUTURE

18:02:02 20/06/2012  1 Member SellOn Jibar Tradeable Future  0.00  29,000,000 JIBAR FUTURE

18:02:02 20/06/2012  1 Member BuyOn Jibar Tradeable Future  0.00  10,000,000 JIBAR FUTURE

18:02:02 20/06/2012  1 Member BuyOn Jibar Tradeable Future  0.00  10,000,000 JIBAR FUTURE

18:02:02 20/06/2012  1 Member SellOn Jibar Tradeable Future  0.00  10,000,000 JIBAR FUTURE

18:02:02 20/06/2012  1 Client BuyOn Jibar Tradeable Future  0.00  10,000,000 JIBAR FUTURE

18:02:02 20/06/2012  1 Client SellOn Jibar Tradeable Future  0.00  10,000,000 JIBAR FUTURE

18:02:02 20/06/2012  1 Client BuyOn Jibar Tradeable Future  0.00  1,000,000 JIBAR FUTURE

18:02:02 20/06/2012  1 Client SellOn Jibar Tradeable Future  0.00  1,000,000 JIBAR FUTURE

18:02:02 20/06/2012  1 Client BuyOn Jibar Tradeable Future  0.00  29,000,000 JIBAR FUTURE

18:02:02 20/06/2012  1 Member SellOn Jibar Tradeable Future  0.00  250,000,000 JIBAR FUTURE

18:02:02 20/06/2012  1 Member BuyOn Jibar Tradeable Future  0.00  250,000,000 JIBAR FUTURE

18:02:02 20/06/2012  1 Member BuyOn Jibar Tradeable Future  0.00  250,000,000 JIBAR FUTURE

18:02:02 20/06/2012  1 Member SellOn Jibar Tradeable Future  0.00  260,000,000 JIBAR FUTURE

18:02:02 20/06/2012  1 Member SellOn Jibar Tradeable Future  0.00  260,000,000 JIBAR FUTURE

18:02:02 20/06/2012  1 Member BuyOn Jibar Tradeable Future  0.00  260,000,000 JIBAR FUTURE

Total for JIBAR FUTURE Jibar Tradeable Future  18  1,756,000,000  0.00 

11:01:06 01/11/2012  1 Member BuyOn Bond Future  1,212.27  100,000 R157

11:01:06 01/11/2012  1 Client SellOn Bond Future  0.00  100,000 R157
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Total for R157 Bond Future  2  200,000  1,212.27 

16:58:55 02/08/2012  1 Client SellOn Bond Future  0.00  5,000,000 R186

16:58:55 02/08/2012  1 Member BuyOn Bond Future  61,189.72  5,000,000 R186

Total for R186 Bond Future  2  10,000,000  61,189.72 

16:58:55 02/08/2012  1 Client SellOn Bond Future  0.00  10,000,000 R203

16:58:55 02/08/2012  1 Member BuyOn Bond Future  110,294.27  10,000,000 R203

Total for R203 Bond Future  2  20,000,000  110,294.27 

16:58:55 02/08/2012  1 Client SellOn Bond Future  0.00  5,000,000 R208

16:58:55 02/08/2012  1 Member BuyOn Bond Future  49,300.41  5,000,000 R208

Total for R208 Bond Future  2  10,000,000  49,300.41 

Grand Total for all Instruments  26  1,796,200,000  221,996.67 
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