
Currency Futures Matched Trades
Report for 05/10/2009

Buy/Trade TypeQuantityProductContract DetailsMatched Time ForeignNominalNo of Traded Value in

Underlying ValueTrades Nominal SellPrice Rand

 1  1,004,000 1,000Currency Future$ / R 14-Dec-09 Sell09:14:32 1,004 10.7475 (10,790,490.00) Member

 1  1,004,000 1,000Currency Future$ / R 14-Dec-09 Buy09:14:32 1,004 10.7475  10,790,490.00 Client

 1  50,000 1,000Currency Future$ / R 15-Mar-10 Sell09:33:19 50 7.8350 (391,750.00) Sub-Account

 1  50,000 1,000Currency Future$ / R 15-Mar-10 Buy09:33:19 50 7.8350  391,750.00 Sub-Account

 1  10,000 1,000Currency Future$ / R 14-Dec-09 Sell09:48:02 10 7.7340 (77,340.00) Client

 1  10,000 1,000Currency Future$ / R 14-Dec-09 Buy09:48:02 10 7.7340  77,340.00 Client

 1  290,000 1,000Currency Future$ / R 14-Dec-09 Buy09:53:04 290 7.7340  2,242,860.00 Client

 1  290,000 1,000Currency Future$ / R 14-Dec-09 Sell09:53:04 290 7.7340 (2,242,860.00) Sub-Account

 1  80,000 1,000Currency Future$ / R 15-Mar-10 Sell09:56:08 80 7.8600 (628,800.00) Sub-Account

 1  80,000 1,000Currency Future$ / R 15-Mar-10 Buy09:56:08 80 7.8600  628,800.00 Sub-Account

 1  6,000 1,000Currency Future$ / R 15-Mar-10 Buy10:08:37 6 7.8810  47,286.00 Sub-Account

 1  6,000 1,000Currency Future$ / R 15-Mar-10 Sell10:08:37 6 7.8810 (47,286.00) Client

 1  5,000 1,000Currency Future$ / R 14-Dec-09 Sell10:11:44 5 7.7380 (38,690.00) Client

 1  135,000 1,000Currency Future$ / R 14-Dec-09 Sell10:11:44 135 7.7445 (1,045,507.50) Sub-Account

 1  10,000 1,000Currency Future$ / R 14-Dec-09 Buy10:11:44 10 7.7400  77,400.00 Client

 1  10,000 1,000Currency Future$ / R 14-Dec-09 Sell10:11:44 10 7.7400 (77,400.00) Sub-Account

 1  135,000 1,000Currency Future$ / R 14-Dec-09 Buy10:11:44 135 7.7445  1,045,507.50 Client

 1  5,000 1,000Currency Future$ / R 14-Dec-09 Buy10:11:44 5 7.7380  38,690.00 Client

 1  25,000 1,000Currency Future$ / R 14-Dec-09 Buy10:17:34 25 7.8673  196,682.50 Member

 1  25,000 1,000Currency Future$ / R 14-Dec-09 Sell10:29:07 25 7.8673 (196,682.50) Client

 1  50,000 1,000Currency Future$ / R 14-Dec-09 Sell11:10:44 50 7.7230 (386,150.00) Client

 1  50,000 1,000Currency Future$ / R 14-Dec-09 Buy11:10:44 50 7.7230  386,150.00 Sub-Account

 1  3,000 1,000Currency Future$ / R 14-Dec-09 Sell12:25:37 3 7.7251 (23,175.30) Client

 1  3,000 1,000Currency Future$ / R 14-Dec-09 Buy12:25:37 3 7.7251  23,175.30 Client

 1  5,000 1,000Currency Future$ / R 14-Dec-09 Buy12:34:56 5 7.7251  38,625.50 Client

 1  5,000 1,000Currency Future$ / R 14-Dec-09 Sell12:34:56 5 7.7251 (38,625.50) Sub-Account

 1  5,000 1,000Currency Future$ / R 14-Dec-09 Buy12:35:01 5 7.7250  38,625.00 Client

 1  5,000 1,000Currency Future$ / R 14-Dec-09 Sell12:35:01 5 7.7250 (38,625.00) Sub-Account

 1  50,000 1,000Currency Future$ / R 14-Dec-09 Sell12:35:06 50 7.7200 (386,000.00) Sub-Account

 1  50,000 1,000Currency Future$ / R 14-Dec-09 Buy12:35:06 50 7.7200  386,000.00 Client

 1  10,000 1,000Currency Future$ / R 14-Dec-09 Sell13:24:19 10 7.7285 (77,285.00) Member
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 1  10,000 1,000Currency Future$ / R 14-Dec-09 Buy13:39:37 10 7.7285  77,285.00 Client

 1  30,000 1,000Currency Future$ / R 14-Dec-09 Buy14:07:29 30 7.7030  231,090.00 Member

 1  130,000 1,000Currency Future$ / R 14-Dec-09 Sell14:21:03 130 7.7120 (1,002,560.00) Sub-Account

 1  130,000 1,000Currency Future$ / R 14-Dec-09 Buy14:21:03 130 7.7120  1,002,560.00 Client

 1  10,000 1,000Currency Future$ / R 14-Dec-09 Buy14:21:38 10 7.7000  77,000.00 Client

 1  10,000 1,000Currency Future$ / R 14-Dec-09 Sell14:21:38 10 7.7000 (77,000.00) Sub-Account

 1  20,000 1,000Currency Future$ / R 14-Dec-09 Sell14:21:43 20 7.7000 (154,000.00) Sub-Account

 1  20,000 1,000Currency Future$ / R 14-Dec-09 Buy14:21:43 20 7.7000  154,000.00 Client

 1  2,000 1,000Currency Future$ / R 14-Dec-09 Buy14:22:00 2 7.6900  15,380.00 Client

 1  2,000 1,000Currency Future$ / R 14-Dec-09 Sell14:22:00 2 7.6900 (15,380.00) Client

 1  9,000 1,000Currency Future$ / R 14-Dec-09 Sell14:28:34 9 7.6790 (69,111.00) Client

 1  9,000 1,000Currency Future$ / R 14-Dec-09 Buy14:28:34 9 7.6790  69,111.00 Sub-Account

 1  1,000 1,000Currency Future$ / R 14-Dec-09 Sell14:28:34 1 7.6900 (7,690.00) Client

 1  1,000 1,000Currency Future$ / R 14-Dec-09 Buy14:28:34 1 7.6900  7,690.00 Client

 1  30,000 1,000Currency Future$ / R 14-Dec-09 Sell14:39:09 30 7.7030 (231,090.00) Member

 1  40,000 1,000Currency Future$ / R 14-Dec-09 Buy14:44:16 40 7.6811  307,244.00 Member

 1  40,000 1,000Currency Future$ / R 14-Dec-09 Sell15:28:02 40 7.6811 (307,244.00) Client

 1  20,000 1,000Currency Future$ / R 14-Dec-09 Sell16:00:11 20 7.7201 (154,402.00) Member

 1  20,000 1,000Currency Future$ / R 14-Dec-09 Buy16:01:44 20 7.7201  154,402.00 Client

Total for $ / R Currency Future  25 2,000  2,000,000  18,505,143.80

 1  8,000 1,000Currency Future£ / R 14-Dec-09 Sell08:47:09 8 12.3364 (98,691.20) Member

 1  5,000 1,000Currency Future£ / R 14-Dec-09 Sell10:43:08 5 12.3413 (61,706.50) Member

 1  5,000 1,000Currency Future£ / R 14-Dec-09 Buy14:35:29 5 12.3413  61,706.50 Member

 1  5,000 1,000Currency Future£ / R 14-Dec-09 Buy14:50:39 5 12.2390  61,195.00 Sub-Account

 1  5,000 1,000Currency Future£ / R 14-Dec-09 Sell14:50:39 5 12.2390 (61,195.00) Client

 1  8,000 1,000Currency Future£ / R 14-Dec-09 Buy15:41:44 8 12.3364  98,691.20 Member

Total for £ / R Currency Future  3 18  18,000  221,592.70

 1  10,000 1,000Currency Future€ / R 14-Dec-09 Sell10:29:54 10 11.3455 (113,455.00) Sub-Account

 1  10,000 1,000Currency Future€ / R 14-Dec-09 Buy10:29:54 10 11.3455  113,455.00 Client

 1  50,000 1,000Currency Future€ / R 14-Dec-09 Sell14:21:03 50 11.2595 (562,975.00) Sub-Account

 1  50,000 1,000Currency Future€ / R 14-Dec-09 Buy14:21:03 50 11.2595  562,975.00 Client

 1  24,000 1,000Currency Future€ / R 15-Mar-10 Sell15:37:46 24 508.0000 (12,192,000.00) Member

 1  24,000 1,000Currency Future€ / R 15-Mar-10 Buy16:11:57 24 508.0000  12,192,000.00 Member
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Total for € / R Currency Future  3 84  84,000  12,868,430.00

Grand Total for all Instruments  31 2,102  2,102,000  31,595,166.50 
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