
Derivatives Matched Trades Report
Report for 11/01/2007

Matched Time Contract Details No of Trades Nominal Trade Type Buy/SellProductC/PStrike Value (R000's)

14:43:30  1  1,000,000 BuyR153 On 01-Feb-07   ClientBond Future  1,203.62 

14:43:30  1  1,000,000 SellR153 On 01-Feb-07   MemberBond Future  0.00 

15:05:35  1  1,000,000 SellR153 On 01-Feb-07   ClientBond Future  0.00 

15:05:35  1  1,000,000 BuyR153 On 01-Feb-07   Bond Future  1,204.62 

15:06:30  1  1,000,000 SellR153 On 03-May-07   Bond Future  0.00 

15:06:30  1  1,000,000 BuyR153 On 03-May-07   ClientBond Future  1,165.22 

Total for R153 Bond Future:  6  6,000,000  3,573.46 

Grand Total for all Instruments:  6  6,000,000  3,573.46 
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