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Derivatives Matched Trades Report
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 8:23:13 GOVI 02-Feb-12  1 Client BuyOn GOVI  0.00  10,000 

 8:23:13 GOVI 02-Feb-12  1 Client SellOn GOVI  0.00  10,000 

Total for GOVI GOVI  2  20,000  0.00 

13:02:15 IGOV 02-Feb-12  1 Client BuyOn Index Future  0.00  10,000 

13:02:15 IGOV 02-Feb-12  1 Member SellOn Index Future  0.00  10,000 

Total for IGOV Index Future  2  20,000  0.00 

16:53:36 R157 02-Feb-12  1 Client BuyOn Bond Future  378,694.26  30,000,000 

16:53:36 R157 02-Feb-12  1 Member SellOn Bond Future  0.00  45,000,000 

17:05:02 R157 02-Feb-12  1 Client BuyOn Bond Future  189,347.13  15,000,000 

Total for R157 Bond Future  3  90,000,000  568,041.39 

 8:19:31 R206 02-Feb-12  1 Client SellOn Bond Future  0.00  22,000,000 

 8:19:31 R206 02-Feb-12  1 Member BuyOn Bond Future  308,155.68  30,000,000 

 9:22:17 R206 02-Feb-12  1 Client SellOn Bond Future  0.00  8,000,000 

Total for R206 Bond Future  3  60,000,000  308,155.68 

16:53:36 R207 02-Feb-12  1 Client BuyOn Bond Future  19,130.10  2,000,000 

16:53:36 R207 02-Feb-12  1 Member SellOn Bond Future  0.00  2,000,000 
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Total for R207 Bond Future  2  4,000,000  19,130.10 

Grand Total for all Instruments  12  154,040,000  895,327.17 
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