
Derivatives High/Low Report
High/Low for 08/05/2007

Deal Date Contract Details Previous Today Today's High Today's Low % MovementStrike C/P Product Open Interest

Close Yield Close Yield in MTM

08/05/2007  263.1520  262.7430 (0.155)  0.0000  0.0000  0   Index Future2007/08/02ALBI

254.0008/05/2007  2,070.0000  2,327.0000  12.415  0  0  0 Put Index Future2007/08/02ALBI

254.0008/05/2007  93,590.0000  89,757.0000 (4.096)  0  0  0 Call Index Future2007/08/02ALBI

08/05/2007  269.2210  288.3170  7.093  0.0000  0.0000  0   Index Future2007/11/01ALBI

254.0008/05/2007  1,810.0000  3.0000 (99.834)  0  0  0 Put Index Future2007/11/01ALBI

254.0008/05/2007  154,020.0000  343,173.0000  122.811  0  0  0 Call Index Future2007/11/01ALBI

08/05/2007  275.8660  275.4440 (0.153)  0.0000  0.0000  0   Index Future2008/02/07ALBI

254.0008/05/2007  219,934.0000  215,820.0000 (1.871)  0  0  0 Call Index Future2008/02/07ALBI

254.0008/05/2007  1,274.0000  1,380.0000  8.320  0  0  0 Put Index Future2008/02/07ALBI

08/05/2007  112.1580  112.0670 (0.081)  0.0000  0.0000  10   Index Future2007/08/02CRD1

08/05/2007  263.5575  263.2440 (0.119)  0.0000  0.0000  195   jGovi2007/08/02GOVI

240.5008/05/2007  0.0000  0.0000  -     0  0  0 Put jGovi2007/08/02GOVI

240.5008/05/2007  230,575.0000  227,440.0000 (1.360)  0  0  0 Call jGovi2007/08/02GOVI

08/05/2007  269.4425  269.1210 (0.119)  0.0000  0.0000  59   jGovi2007/11/01GOVI

265.0008/05/2007  63,575.0000  61,283.0000 (3.605)  0  0  0 Call jGovi2007/11/01GOVI

265.0008/05/2007  19,150.0000  20,073.0000  4.820  0  0  0 Put jGovi2007/11/01GOVI

08/05/2007  275.7090  275.3810 (0.119)  0.0000  0.0000  30   jGovi2008/02/07GOVI

265.0008/05/2007  118,652.0000  115,902.0000 (2.318)  0  0  0 Call jGovi2008/02/07GOVI

265.0008/05/2007  11,562.0000  12,092.0000  4.584  0  0  0 Put jGovi2008/02/07GOVI
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Deal Date Contract Details Previous Today Today's High Today's Low % MovementStrike C/P Product Open Interest

Close Yield Close Yield in MTM

08/05/2007  281.8780  281.8160 (0.022)  0.0000  0.0000  0   Index Future2007/08/02ILBI

08/05/2007  8.7780  8.7990  0.239  0.0000  0.0000  0   jSwap2010/08/31J153

08/05/2007  8.2820  8.3010  0.229  0.0000  0.0000  0   jSwap2015/09/15J157

08/05/2007  7.7470  7.7700  0.297  0.0000  0.0000  0   jSwap2026/12/21J186

08/05/2007  8.3620  8.3830  0.251  0.0000  0.0000  0   jSwap2014/12/22J201

08/05/2007  8.1690  8.1880  0.233  0.0000  0.0000  0   jSwap2017/09/15J203

08/05/2007  8.1250  8.1510  0.320  0.0000  0.0000  0   jSwap2018/12/21J204

08/05/2007  8.0530  8.0820  0.360  0.0000  0.0000  0   jSwap2020/01/15J207

08/05/2007  9.2080  9.2130  0.054  0.0000  0.0000  0   jBar2005/12/21JBAR

08/05/2007  9.2680  9.2700  0.022  0.0000  0.0000  0   jFra2007/08/02JFRA

7.5008/05/2007  4,313.0000  4,318.0000  0.116  0  0  0 Call Option on jFra2007/08/02JFRA

7.5008/05/2007  5.0000  5.0000  -     0  0  0 Put Option on jFra2007/08/02JFRA

08/05/2007  9.1870  9.1950  0.087  0.0000  0.0000  0   jFra2007/11/01JFRA

7.5008/05/2007  58.0000  56.0000 (3.448)  0  0  0 Put Option on jFra2007/11/01JFRA

7.5008/05/2007  4,478.0000  4,497.0000  0.424  0  0  0 Call Option on jFra2007/11/01JFRA

08/05/2007  9.0790  9.0770 (0.022)  0.0000  0.0000  0   jFra2008/02/07JFRA

7.5008/05/2007  19,303.0000  19,269.0000 (0.176)  0  0  0 Call Option on jFra2008/02/07JFRA

7.5008/05/2007  15,455.0000  15,426.0000 (0.188)  0  0  0 Put Option on jFra2008/02/07JFRA

08/05/2007  8.8610  8.8700  0.102  0.0000  0.0000  0   jNote2007/08/02JN02

9.2508/05/2007  13,726.0000  13,570.0000 (1.137)  0  0  0 Put Option on jNote2007/08/02JN02

9.2508/05/2007  6,633.0000  6,642.0000  0.136  0  0  0 Call Option on jNote2007/08/02JN02
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Deal Date Contract Details Previous Today Today's High Today's Low % MovementStrike C/P Product Open Interest

Close Yield Close Yield in MTM

08/05/2007  8.7300  8.7450  0.172  0.0000  0.0000  0   jNote2007/11/01JN02

9.0008/05/2007  11,637.0000  11,718.0000  0.696  0  0  0 Call Option on jNote2007/11/01JN02

9.0008/05/2007  16,567.0000  16,374.0000 (1.165)  0  0  0 Put Option on jNote2007/11/01JN02

08/05/2007  8.5890  8.6100  0.244  0.0000  0.0000  0   jNote2008/02/07JN02

9.0008/05/2007  21,387.0000  21,137.0000 (1.169)  0  0  0 Put Option on jNote2008/02/07JN02

9.0008/05/2007  13,937.0000  14,068.0000  0.940  0  0  0 Call Option on jNote2008/02/07JN02

08/05/2007  8.3650  8.3820  0.203  0.0000  0.0000  0   jNote2007/08/02JN05

9.2508/05/2007  839.0000  871.0000  3.814  0  0  0 Call Option on jNote2007/08/02JN05

9.2508/05/2007  36,538.0000  35,872.0000 (1.823)  0  0  0 Put Option on jNote2007/08/02JN05

08/05/2007  8.2810  8.3020  0.254  0.0000  0.0000  0   jNote2007/11/01JN05

9.0008/05/2007  33,176.0000  32,464.0000 (2.146)  0  0  0 Put Option on jNote2007/11/01JN05

9.0008/05/2007  4,104.0000  4,251.0000  3.582  0  0  0 Call Option on jNote2007/11/01JN05

08/05/2007  8.1940  8.2200  0.317  0.0000  0.0000  0   jNote2008/02/07JN05

9.0008/05/2007  38,576.0000  37,726.0000 (2.203)  0  0  0 Put Option on jNote2008/02/07JN05

9.0008/05/2007  5,900.0000  6,118.0000  3.695  0  0  0 Call Option on jNote2008/02/07JN05

08/05/2007  8.0330  8.0530  0.249  0.0000  0.0000  0   jNote2007/08/02JN10

9.0008/05/2007  65,500.0000  64,097.0000 (2.142)  0  0  0 Put Option on jNote2007/08/02JN10

9.0008/05/2007  37.0000  42.0000  13.514  0  0  0 Call Option on jNote2007/08/02JN10

08/05/2007  7.9720  7.9930  0.263  0.0000  0.0000  0   jNote2007/11/01JN10

9.0008/05/2007  70,179.0000  68,726.0000 (2.070)  0  0  0 Put Option on jNote2007/11/01JN10

9.0008/05/2007  367.0000  400.0000  8.992  0  0  0 Call Option on jNote2007/11/01JN10

08/05/2007  7.9070  7.9310  0.304  0.0000  0.0000  0   jNote2008/02/07JN10

9.0008/05/2007  930.0000  1,004.0000  7.957  0  0  0 Call Option on jNote2008/02/07JN10

9.0008/05/2007  75,312.0000  73,686.0000 (2.159)  0  0  0 Put Option on jNote2008/02/07JN10

08/05/2007  8.7040  8.7010 (0.034)  0.0000  0.0000  0   jRod2007/05/31JROD

08/05/2007  8.8800  8.8760 (0.045)  0.0000  0.0000  0   jRod2007/06/29JROD
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Deal Date Contract Details Previous Today Today's High Today's Low % MovementStrike C/P Product Open Interest

Close Yield Close Yield in MTM

08/05/2007  9.1460  9.1420 (0.044)  0.0000  0.0000  0   jRod2007/07/31JROD

08/05/2007  9.0310  9.0270 (0.044)  0.0000  0.0000  0   jRod2007/08/31JROD

08/05/2007  9.1480  9.1400 (0.087)  0.0000  0.0000  0   jRod2007/09/28JROD

08/05/2007  9.2670  9.2540 (0.140)  0.0000  0.0000  0   jRod2007/10/31JROD

08/05/2007  9.1370  9.1240 (0.142)  0.0000  0.0000  0   jRod2007/11/30JROD

08/05/2007  9.2230  9.2080 (0.163)  0.0000  0.0000  0   jRod2007/12/31JROD

08/05/2007  260.0810  259.6650 (0.160)  0.0000  0.0000  15   Index Future2007/08/02OTH1

08/05/2007  7.8800  7.9000  0.254  0.0000  0.0000  215   Bond Future2007/08/02R153

8.5008/05/2007  19,233.0000  18,718.0000 (2.678)  0  0  0 Call Option on Bond Future2007/08/02R153

8.5008/05/2007  1,397.0000  1,463.0000  4.724  0  0  0 Put Option on Bond Future2007/08/02R153

8.7008/05/2007  789.0000  827.0000  4.816  0  0  0 Put Option on Bond Future2007/08/02R153

8.7008/05/2007  24,302.0000  23,759.0000 (2.234)  0  0  0 Call Option on Bond Future2007/08/02R153

8.8008/05/2007  26,924.0000  26,371.0000 (2.054)  0  0  0 Call Option on Bond Future2007/08/02R153

8.7508/05/2007  25,608.0000  25,059.0000 (2.144)  0  0  0 Call Option on Bond Future2007/08/02R153

8.7508/05/2007  681.0000  713.0000  4.699  0  0  0 Put Option on Bond Future2007/08/02R153

9.0008/05/2007  32,278.0000  31,712.0000 (1.754)  0  0  0 Call Option on Bond Future2007/08/02R153

9.0008/05/2007  317.0000  332.0000  4.732  0  0  0 Put Option on Bond Future2007/08/02R153

8.8008/05/2007  586.0000  614.0000  4.778  0  0  0 Put Option on Bond Future2007/08/02R153

08/05/2007  7.6740  7.9000  2.945  0.0000  0.0000  0   Bond Future2007/11/01R153

7.7508/05/2007  17,137.0000  14,071.0000 (17.891)  0  0  0 Call Option on Bond Future2007/11/01R153

7.7508/05/2007  15,089.0000  18,100.0000  19.955  0  0  0 Put Option on Bond Future2007/11/01R153

8.2508/05/2007  9,462.0000  11,681.0000  23.452  0  0  0 Put Option on Bond Future2007/11/01R153

8.2508/05/2007  24,869.0000  21,010.0000 (15.517)  0  0  0 Call Option on Bond Future2007/11/01R153

8.0008/05/2007  12,048.0000  14,656.0000  21.647  0  0  0 Put Option on Bond Future2007/11/01R153

8.0008/05/2007  20,801.0000  17,332.0000 (16.677)  0  0  0 Call Option on Bond Future2007/11/01R153

08/05/2007  7.5640  7.5930  0.383  0.0000  0.0000  0   Bond Future2008/02/07R153

7.7508/05/2007  22,833.0000  22,411.0000 (1.848)  0  0  0 Call Option on Bond Future2008/02/07R153
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Deal Date Contract Details Previous Today Today's High Today's Low % MovementStrike C/P Product Open Interest

Close Yield Close Yield in MTM

7.7508/05/2007  18,281.0000  18,570.0000  1.581  0  0  0 Put Option on Bond Future2008/02/07R153

8.0008/05/2007  15,546.0000  15,803.0000  1.653  0  0  0 Put Option on Bond Future2008/02/07R153

8.0008/05/2007  26,179.0000  25,724.0000 (1.738)  0  0  0 Call Option on Bond Future2008/02/07R153

8.2508/05/2007  29,783.0000  29,297.0000 (1.632)  0  0  0 Call Option on Bond Future2008/02/07R153

8.2508/05/2007  13,111.0000  13,337.0000  1.724  0  0  0 Put Option on Bond Future2008/02/07R153

08/05/2007  7.5300  7.5500  0.266  0.0000  0.0000  5   Bond Future2007/08/02R157

8.7508/05/2007  86,192.0000  84,751.0000 (1.672)  0  0  0 Call Option on Bond Future2007/08/02R157

8.7508/05/2007  518.0000  543.0000  4.826  0  0  0 Put Option on Bond Future2007/08/02R157

9.0008/05/2007  102,514.0000  101,057.0000 (1.421)  0  0  0 Call Option on Bond Future2007/08/02R157

8.5008/05/2007  1,157.0000  1,214.0000  4.927  0  0  0 Put Option on Bond Future2007/08/02R157

8.8008/05/2007  89,453.0000  88,008.0000 (1.615)  0  0  0 Call Option on Bond Future2007/08/02R157

7.2508/05/2007  28,022.0000  28,979.0000  3.415  0  0  0 Put Option on Bond Future2007/08/02R157

8.5008/05/2007  69,875.0000  68,467.0000 (2.015)  0  0  0 Call Option on Bond Future2007/08/02R157

7.2508/05/2007  7,284.0000  6,776.0000 (6.974)  0  0  96 Call Option on Bond Future2007/08/02R157

7.7508/05/2007  25,618.0000  24,576.0000 (4.067)  0  0  0 Call Option on Bond Future2007/08/02R157

8.7008/05/2007  610.0000  639.0000  4.754  0  0  0 Put Option on Bond Future2007/08/02R157

8.7008/05/2007  82,917.0000  81,481.0000 (1.732)  0  0  0 Call Option on Bond Future2007/08/02R157

8.8008/05/2007  423.0000  444.0000  4.965  0  0  0 Put Option on Bond Future2007/08/02R157

9.0008/05/2007  181.0000  189.0000  4.420  0  0  0 Put Option on Bond Future2007/08/02R157

7.7508/05/2007  9,613.0000  10,037.0000  4.411  0  0  86 Put Option on Bond Future2007/08/02R157

08/05/2007  7.4200  7.4460  0.350  0.0000  0.0000  0   Bond Future2007/11/01R157

7.2508/05/2007  26,022.0000  27,093.0000  4.116  0  0  0 Put Option on Bond Future2007/11/01R157

7.7508/05/2007  32,988.0000  31,655.0000 (4.041)  0  0  0 Call Option on Bond Future2007/11/01R157

7.5008/05/2007  16,398.0000  17,191.0000  4.836  0  0  0 Put Option on Bond Future2007/11/01R157

7.5008/05/2007  22,133.0000  21,058.0000 (4.857)  0  0  0 Call Option on Bond Future2007/11/01R157

7.2508/05/2007  13,729.0000  12,933.0000 (5.798)  0  0  0 Call Option on Bond Future2007/11/01R157

7.7508/05/2007  9,537.0000  10,071.0000  5.599  0  0  0 Put Option on Bond Future2007/11/01R157

7.5008/05/2007  16,398.0000  17,191.0000  4.836  0  0  0 Put Option on Bond Future2007/11/01R157

7.5008/05/2007  22,133.0000  21,058.0000 (4.857)  0  0  0 Call Option on Bond Future2007/11/01R157

08/05/2007  7.4250  7.3850 (0.539)  0.0000  0.0000  477   Bond Future2008/02/07R157

7.2508/05/2007  18,799.0000  19,978.0000  6.272  0  0  0 Call Option on Bond Future2008/02/07R157

7.7508/05/2007  36,967.0000  38,770.0000  4.877  0  0  0 Call Option on Bond Future2008/02/07R157

7.2508/05/2007  31,059.0000  29,449.0000 (5.184)  0  0  0 Put Option on Bond Future2008/02/07R157
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Deal Date Contract Details Previous Today Today's High Today's Low % MovementStrike C/P Product Open Interest

Close Yield Close Yield in MTM

7.5008/05/2007  26,984.0000  28,479.0000  5.540  0  0  0 Call Option on Bond Future2008/02/07R157

7.5008/05/2007  21,774.0000  20,480.0000 (5.943)  0  0  0 Put Option on Bond Future2008/02/07R157

7.7508/05/2007  14,581.0000  13,595.0000 (6.762)  0  0  0 Put Option on Bond Future2008/02/07R157

08/05/2007  7.2080  7.2440  0.499  0.0000  0.0000  6   Bond Future2007/08/02R186

8.7508/05/2007  179,146.0000  174,532.0000 (2.576)  0  0  0 Call Option on Bond Future2007/08/02R186

8.2508/05/2007  1,292.0000  1,451.0000  12.307  0  0  0 Put Option on Bond Future2007/08/02R186

8.7508/05/2007  182.0000  207.0000  13.736  0  0  0 Put Option on Bond Future2007/08/02R186

8.2508/05/2007  126,414.0000  121,934.0000 (3.544)  0  0  0 Call Option on Bond Future2007/08/02R186

8.5508/05/2007  158,320.0000  153,739.0000 (2.894)  0  0  0 Call Option on Bond Future2007/08/02R186

8.5508/05/2007  446.0000  504.0000  13.004  0  0  0 Put Option on Bond Future2007/08/02R186

8.4508/05/2007  147,764.0000  143,209.0000 (3.083)  0  0  0 Call Option on Bond Future2007/08/02R186

8.5008/05/2007  552.0000  622.0000  12.681  0  0  0 Put Option on Bond Future2007/08/02R186

8.4508/05/2007  656.0000  739.0000  12.652  0  0  0 Put Option on Bond Future2007/08/02R186

8.5008/05/2007  153,062.0000  148,494.0000 (2.984)  0  0  0 Call Option on Bond Future2007/08/02R186

08/05/2007  7.1630  7.2000  0.517  0.0000  0.0000  0   Bond Future2007/11/01R186

7.5008/05/2007  47,298.0000  43,426.0000 (8.186)  0  0  0 Call Option on Bond Future2007/11/01R186

7.2508/05/2007  14,136.0000  16,086.0000  13.795  0  0  0 Put Option on Bond Future2007/11/01R186

7.5008/05/2007  4,846.0000  5,735.0000  18.345  0  0  0 Put Option on Bond Future2007/11/01R186

7.2508/05/2007  25,291.0000  22,480.0000 (11.115)  0  0  0 Call Option on Bond Future2007/11/01R186

7.0008/05/2007  10,614.0000  9,045.0000 (14.782)  0  0  0 Call Option on Bond Future2007/11/01R186

7.0008/05/2007  31,888.0000  35,079.0000  10.007  0  0  0 Put Option on Bond Future2007/11/01R186

08/05/2007  7.1220  7.1590  0.520  0.0000  0.0000  0   Bond Future2008/02/07R186

7.2508/05/2007  32,545.0000  29,646.0000 (8.908)  0  0  0 Call Option on Bond Future2008/02/07R186

7.2508/05/2007  16,228.0000  18,076.0000  11.388  0  0  0 Put Option on Bond Future2008/02/07R186

7.5008/05/2007  6,831.0000  7,811.0000  14.346  0  0  0 Put Option on Bond Future2008/02/07R186

7.7508/05/2007  2,385.0000  2,806.0000  17.652  0  0  0 Put Option on Bond Future2008/02/07R186

7.7508/05/2007  79,706.0000  75,381.0000 (5.426)  0  0  0 Call Option on Bond Future2008/02/07R186

7.5008/05/2007  54,182.0000  50,416.0000 (6.951)  0  0  0 Call Option on Bond Future2008/02/07R186

08/05/2007  8.1600  8.1900  0.368  0.0000  0.0000  0   Bond Future2007/08/02R196

8.5008/05/2007  1,413.0000  1,521.0000  7.643  0  0  0 Put Option on Bond Future2007/08/02R196

8.5008/05/2007  6,392.0000  6,059.0000 (5.210)  0  0  0 Call Option on Bond Future2007/08/02R196

8.7508/05/2007  648.0000  705.0000  8.796  0  0  0 Put Option on Bond Future2007/08/02R196
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Deal Date Contract Details Previous Today Today's High Today's Low % MovementStrike C/P Product Open Interest

Close Yield Close Yield in MTM

8.2508/05/2007  4,034.0000  3,771.0000 (6.520)  0  0  0 Call Option on Bond Future2007/08/02R196

8.7508/05/2007  9,267.0000  8,883.0000 (4.144)  0  0  0 Call Option on Bond Future2007/08/02R196

8.2508/05/2007  2,713.0000  2,891.0000  6.561  0  0  0 Put Option on Bond Future2007/08/02R196

08/05/2007  8.0110  8.0420  0.387  0.0000  0.0000  0   Bond Future2007/11/01R196

8.7508/05/2007  10,334.0000  10,448.0000  1.103  0  0  0 Put Option on Bond Future2007/11/01R196

8.7508/05/2007  19,504.0000  19,231.0000 (1.400)  0  0  0 Call Option on Bond Future2007/11/01R196

8.5008/05/2007  11,643.0000  11,769.0000  1.082  0  0  0 Put Option on Bond Future2007/11/01R196

8.2508/05/2007  13,062.0000  13,200.0000  1.056  0  0  0 Put Option on Bond Future2007/11/01R196

8.5008/05/2007  17,724.0000  17,462.0000 (1.478)  0  0  0 Call Option on Bond Future2007/11/01R196

8.2508/05/2007  16,040.0000  15,791.0000 (1.552)  0  0  0 Call Option on Bond Future2007/11/01R196

08/05/2007  7.8610  7.8940  0.420  0.0000  0.0000  0   Bond Future2008/02/07R196

8.7508/05/2007  23,177.0000  22,951.0000 (0.975)  0  0  0 Call Option on Bond Future2008/02/07R196

8.7508/05/2007  14,339.0000  14,444.0000  0.732  0  0  0 Put Option on Bond Future2008/02/07R196

8.5008/05/2007  15,436.0000  15,547.0000  0.719  0  0  0 Put Option on Bond Future2008/02/07R196

8.5008/05/2007  21,799.0000  21,581.0000 (1.000)  0  0  0 Call Option on Bond Future2008/02/07R196

8.2508/05/2007  16,589.0000  16,707.0000  0.711  0  0  0 Put Option on Bond Future2008/02/07R196

8.2508/05/2007  20,470.0000  20,258.0000 (1.036)  0  0  0 Call Option on Bond Future2008/02/07R196

08/05/2007  7.5700  7.5900  0.264  0.0000  0.0000  0   Bond Future2007/08/02R201

8.5008/05/2007  959.0000  1,008.0000  5.109  0  0  0 Put Option on Bond Future2007/08/02R201

8.5008/05/2007  53,229.0000  52,118.0000 (2.087)  0  0  0 Call Option on Bond Future2007/08/02R201

8.8008/05/2007  354.0000  371.0000  4.802  0  0  0 Put Option on Bond Future2007/08/02R201

8.7508/05/2007  66,182.0000  65,044.0000 (1.720)  0  0  0 Call Option on Bond Future2007/08/02R201

8.7508/05/2007  419.0000  440.0000  5.012  0  0  0 Put Option on Bond Future2007/08/02R201

9.0008/05/2007  79,207.0000  78,056.0000 (1.453)  0  0  0 Call Option on Bond Future2007/08/02R201

9.0008/05/2007  178.0000  186.0000  4.494  0  0  0 Put Option on Bond Future2007/08/02R201

8.7008/05/2007  496.0000  521.0000  5.040  0  0  0 Put Option on Bond Future2007/08/02R201

8.7008/05/2007  63,579.0000  62,445.0000 (1.784)  0  0  0 Call Option on Bond Future2007/08/02R201

8.8008/05/2007  68,789.0000  67,647.0000 (1.660)  0  0  0 Call Option on Bond Future2007/08/02R201

08/05/2007  7.4790  7.5110  0.428  0.0000  0.0000  0   Bond Future2007/11/01R201

7.7508/05/2007  24,072.0000  22,846.0000 (5.093)  0  0  0 Call Option on Bond Future2007/11/01R201

7.2508/05/2007  22,874.0000  23,987.0000  4.866  0  0  0 Put Option on Bond Future2007/11/01R201

7.5008/05/2007  15,946.0000  14,977.0000 (6.077)  0  0  0 Call Option on Bond Future2007/11/01R201
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7.2508/05/2007  9,764.0000  9,061.0000 (7.200)  0  0  0 Call Option on Bond Future2007/11/01R201

7.5008/05/2007  14,754.0000  15,600.0000  5.734  0  0  0 Put Option on Bond Future2007/11/01R201

7.7508/05/2007  8,815.0000  9,405.0000  6.693  0  0  0 Put Option on Bond Future2007/11/01R201

08/05/2007  7.4190  7.4510  0.431  0.0000  0.0000  0   Bond Future2008/02/07R201

7.5008/05/2007  16,596.0000  17,377.0000  4.706  0  0  0 Put Option on Bond Future2008/02/07R201

7.7508/05/2007  10,954.0000  11,538.0000  5.331  0  0  0 Put Option on Bond Future2008/02/07R201

7.5008/05/2007  21,065.0000  20,078.0000 (4.685)  0  0  0 Call Option on Bond Future2008/02/07R201

7.7508/05/2007  29,069.0000  27,884.0000 (4.077)  0  0  0 Call Option on Bond Future2008/02/07R201

7.2508/05/2007  23,937.0000  24,925.0000  4.128  0  0  0 Put Option on Bond Future2008/02/07R201

7.2508/05/2007  14,537.0000  13,757.0000 (5.366)  0  0  0 Call Option on Bond Future2008/02/07R201

08/05/2007  7.4390  7.4650  0.350  0.0000  0.0000  0   Bond Future2007/08/02R203

9.0008/05/2007  111.0000  120.0000  8.108  0  0  0 Put Option on Bond Future2007/08/02R203

8.8008/05/2007  93,527.0000  91,658.0000 (1.998)  0  0  0 Call Option on Bond Future2007/08/02R203

8.7008/05/2007  399.0000  429.0000  7.519  0  0  0 Put Option on Bond Future2007/08/02R203

8.8008/05/2007  272.0000  293.0000  7.721  0  0  0 Put Option on Bond Future2007/08/02R203

8.7508/05/2007  90,360.0000  88,496.0000 (2.063)  0  0  0 Call Option on Bond Future2007/08/02R203

9.0008/05/2007  106,146.0000  104,265.0000 (1.772)  0  0  0 Call Option on Bond Future2007/08/02R203

8.7008/05/2007  87,178.0000  85,319.0000 (2.132)  0  0  0 Call Option on Bond Future2007/08/02R203

8.7508/05/2007  336.0000  361.0000  7.440  0  0  0 Put Option on Bond Future2007/08/02R203

8.5008/05/2007  74,436.0000  72,605.0000 (2.460)  0  0  0 Call Option on Bond Future2007/08/02R203

8.5008/05/2007  780.0000  838.0000  7.436  0  0  0 Put Option on Bond Future2007/08/02R203

08/05/2007  7.3840  7.4100  0.352  0.0000  0.0000  0   Bond Future2007/11/01R203

7.5008/05/2007  11,089.0000  11,821.0000  6.601  0  0  0 Put Option on Bond Future2007/11/01R203

7.5008/05/2007  19,379.0000  18,247.0000 (5.841)  0  0  0 Call Option on Bond Future2007/11/01R203

08/05/2007  7.3350  7.3620  0.368  0.0000  0.0000  0   Bond Future2008/02/07R203

7.5008/05/2007  13,680.0000  14,414.0000  5.365  0  0  0 Put Option on Bond Future2008/02/07R203

7.5008/05/2007  25,265.0000  24,093.0000 (4.639)  0  0  0 Call Option on Bond Future2008/02/07R203

08/05/2007  7.4360  7.4620  0.350  0.0000  0.0000  0   Bond Future2007/08/02R204

8.5008/05/2007  80,624.0000  78,701.0000 (2.385)  0  0  0 Call Option on Bond Future2007/08/02R204

8.5008/05/2007  1,825.0000  1,927.0000  5.589  0  0  0 Put Option on Bond Future2007/08/02R204

9.0008/05/2007  341.0000  362.0000  6.158  0  0  0 Put Option on Bond Future2007/08/02R204
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8.7508/05/2007  96,976.0000  94,998.0000 (2.040)  0  0  0 Call Option on Bond Future2007/08/02R204

8.8008/05/2007  100,268.0000  98,284.0000 (1.979)  0  0  0 Call Option on Bond Future2007/08/02R204

8.7008/05/2007  93,687.0000  91,718.0000 (2.102)  0  0  0 Call Option on Bond Future2007/08/02R204

8.7508/05/2007  823.0000  871.0000  5.832  0  0  0 Put Option on Bond Future2007/08/02R204

8.7008/05/2007  971.0000  1,028.0000  5.870  0  0  0 Put Option on Bond Future2007/08/02R204

8.8008/05/2007  694.0000  735.0000  5.908  0  0  0 Put Option on Bond Future2007/08/02R204

9.0008/05/2007  113,432.0000  111,427.0000 (1.768)  0  0  0 Call Option on Bond Future2007/08/02R204

08/05/2007  7.3860  7.4120  0.352  0.0000  0.0000  0   Bond Future2007/11/01R204

7.5008/05/2007  19,712.0000  18,490.0000 (6.199)  0  0  0 Call Option on Bond Future2007/11/01R204

7.5008/05/2007  10,956.0000  11,739.0000  7.147  0  0  0 Put Option on Bond Future2007/11/01R204

08/05/2007  7.3390  7.3660  0.368  0.0000  0.0000  0   Bond Future2008/02/07R204

7.5008/05/2007  12,831.0000  13,612.0000  6.087  0  0  0 Put Option on Bond Future2008/02/07R204

7.5008/05/2007  25,024.0000  23,747.0000 (5.103)  0  0  0 Call Option on Bond Future2008/02/07R204

08/05/2007  7.5390  7.5660  0.358  0.0000  0.0000  0   Bond Future2007/08/02R206

8.0008/05/2007  25,836.0000  24,710.0000 (4.358)  0  0  0 Call Option on Bond Future2007/08/02R206

8.0008/05/2007  3,012.0000  3,242.0000  7.636  0  0  0 Put Option on Bond Future2007/08/02R206

8.2508/05/2007  36,160.0000  34,911.0000 (3.454)  0  0  0 Call Option on Bond Future2007/08/02R206

8.2508/05/2007  1,228.0000  1,334.0000  8.632  0  0  0 Put Option on Bond Future2007/08/02R206

7.7508/05/2007  16,930.0000  15,995.0000 (5.523)  0  0  0 Call Option on Bond Future2007/08/02R206

7.7508/05/2007  6,403.0000  6,823.0000  6.559  0  0  0 Put Option on Bond Future2007/08/02R206

08/05/2007  7.4670  7.4930  0.348  0.0000  0.0000  0   Bond Future2007/11/01R206

7.7508/05/2007  8,358.0000  8,765.0000  4.870  0  0  0 Put Option on Bond Future2007/11/01R206

7.7508/05/2007  22,086.0000  21,222.0000 (3.912)  0  0  0 Call Option on Bond Future2007/11/01R206

08/05/2007  7.3990  7.4260  0.365  0.0000  0.0000  0   Bond Future2008/02/07R206

7.7508/05/2007  10,373.0000  10,791.0000  4.030  0  0  0 Put Option on Bond Future2008/02/07R206

7.7508/05/2007  26,848.0000  25,987.0000 (3.207)  0  0  0 Call Option on Bond Future2008/02/07R206

08/05/2007  7.3690  7.3950  0.353  0.0000  0.0000  0   Bond Future2007/08/02R207

8.5008/05/2007  85,491.0000  83,436.0000 (2.404)  0  0  0 Call Option on Bond Future2007/08/02R207

8.5008/05/2007  226.0000  249.0000  10.177  0  0  0 Put Option on Bond Future2007/08/02R207

9.0008/05/2007  11.0000  13.0000  18.182  0  0  0 Put Option on Bond Future2007/08/02R207
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8.7008/05/2007  99,381.0000  97,311.0000 (2.083)  0  0  0 Call Option on Bond Future2007/08/02R207

8.7008/05/2007  75.0000  83.0000  10.667  0  0  0 Put Option on Bond Future2007/08/02R207

9.0008/05/2007  119,833.0000  117,757.0000 (1.732)  0  0  0 Call Option on Bond Future2007/08/02R207

8.8008/05/2007  106,258.0000  104,185.0000 (1.951)  0  0  0 Call Option on Bond Future2007/08/02R207

8.7508/05/2007  55.0000  62.0000  12.727  0  0  0 Put Option on Bond Future2007/08/02R207

8.7508/05/2007  102,826.0000  100,755.0000 (2.014)  0  0  0 Call Option on Bond Future2007/08/02R207

8.8008/05/2007  41.0000  46.0000  12.195  0  0  0 Put Option on Bond Future2007/08/02R207

08/05/2007  7.3190  7.3450  0.355  0.0000  0.0000  0   Bond Future2007/11/01R207

7.5008/05/2007  22,321.0000  20,937.0000 (6.200)  0  0  0 Call Option on Bond Future2007/11/01R207

7.5008/05/2007  8,073.0000  8,752.0000  8.411  0  0  0 Put Option on Bond Future2007/11/01R207

08/05/2007  7.2740  7.3000  0.357  0.0000  0.0000  0   Bond Future2008/02/07R207

7.5008/05/2007  27,455.0000  26,082.0000 (5.001)  0  0  0 Call Option on Bond Future2008/02/07R207

7.5008/05/2007  9,867.0000  10,538.0000  6.800  0  0  0 Put Option on Bond Future2008/02/07R207

08/05/2007  6.9300  6.9600  0.433  0.0000  0.0000  314   Bond Future2007/08/02R209

7.2508/05/2007  8,983.0000  9,780.0000  8.872  0  0  0 Put Option on Bond Future2007/08/02R209

6.7508/05/2007  14,134.0000  12,774.0000 (9.622)  0  0  0 Call Option on Bond Future2007/08/02R209

7.2508/05/2007  44,800.0000  42,143.0000 (5.931)  0  0  0 Call Option on Bond Future2007/08/02R209

6.7508/05/2007  35,308.0000  37,404.0000  5.936  0  0  0 Put Option on Bond Future2007/08/02R209

7.0008/05/2007  19,052.0000  20,456.0000  7.369  0  0  0 Put Option on Bond Future2007/08/02R209

7.0008/05/2007  27,083.0000  25,031.0000 (7.577)  0  0  0 Call Option on Bond Future2007/08/02R209

08/05/2007  6.9000  6.9150  0.217  0.0000  0.0000  0   Bond Future2007/11/01R209

7.0008/05/2007  19,364.0000  18,225.0000 (5.882)  0  0  0 Call Option on Bond Future2007/11/01R209

7.0008/05/2007  7,885.0000  8,483.0000  7.584  0  0  0 Put Option on Bond Future2007/11/01R209

08/05/2007  6.8700  6.8700  -     0.0000  0.0000  0   Bond Future2008/02/07R209

7.0008/05/2007  24,822.0000  24,794.0000 (0.113)  0  0  0 Call Option on Bond Future2008/02/07R209

7.0008/05/2007  9,895.0000  9,867.0000 (0.283)  0  0  0 Put Option on Bond Future2008/02/07R209

08/05/2007  260.4250  260.1130 (0.120)  0.0000  0.0000  500   Index Future2007/08/02TRT1

 2,008 Grand Total:
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