
Report for 11/09/2012

Derivatives Matched Trades Report
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12:29:40 01/11/2012  1 Member BuyOn Bond Future  131,418.06  10,000,000 R186

12:29:40 01/11/2012  1 Member SellOn Bond Future  0.00  10,000,000 R186

Total for R186 Bond Future  2  20,000,000  131,418.06 

11:56:30 01/11/2012  1 Client SellOn Bond Future  0.00  14,900,000 R203

11:56:30 01/11/2012  1 Member BuyOn Bond Future  165,590.17  14,900,000 R203

Total for R203 Bond Future  2  29,800,000  165,590.17 

11:56:30 01/11/2012  1 Client SellOn Bond Future  0.00  239,900,000 R207

11:56:30 01/11/2012  1 Member BuyOn Bond Future  2,562,087.62  239,900,000 R207

Total for R207 Bond Future  2  479,800,000  2,562,087.62 

11:56:30 01/11/2012  1 Client SellOn Bond Future  0.00  10,300,000 R208

11:56:30 01/11/2012  1 Member BuyOn Bond Future  104,568.30  10,300,000 R208

Total for R208 Bond Future  2  20,600,000  104,568.30 

11:56:30 01/11/2012  1 Client SellOn Bond Future  0.00  5,200,000 R209

11:56:30 01/11/2012  1 Member BuyOn Bond Future  42,437.80  5,200,000 R209
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Total for R209 Bond Future  2  10,400,000  42,437.80 

11:56:30 01/11/2012  1 Client BuyOn Bond Future  115,787.15  12,400,000 R213

11:56:30 01/11/2012  1 Member SellOn Bond Future  0.00  12,400,000 R213

Total for R213 Bond Future  2  24,800,000  115,787.15 

Grand Total for all Instruments  12  585,400,000  3,121,889.09 
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