
Derivatives High/Low Report
High/Low for 28/12/2007

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

Close Yield Close Yield in MTM

28/12/2007  6.9532  6.9080 (0.650)  6.9800  0.0000  46,936   Currency Future2008/03/17$ / R

28/12/2007  7.0778  7.0322 (0.644)  0.0000  0.0000  14,704   Currency Future2008/06/13$ / R

28/12/2007  7.2101  7.1643 (0.635)  0.0000  0.0000  1,472   Currency Future2008/09/15$ / R

28/12/2007  13.8232  13.7259 (0.704)  0.0000  0.0000  2,037   Currency Future2008/03/17£ / R

28/12/2007  14.0321  13.9330 (0.706)  0.0000  0.0000  1,155   Currency Future2008/06/13£ / R

28/12/2007  14.2475  14.1467 (0.707)  0.0000  0.0000  36   Currency Future2008/09/15£ / R

28/12/2007  10.1383  10.1513  0.128  0.0000  0.0000  1,752   Currency Future2008/03/17€ / R

28/12/2007  10.3176  10.3306  0.126  0.0000  0.0000  1,248   Currency Future2008/06/13€ / R

28/12/2007  10.4974  10.5116  0.135  0.0000  0.0000  50   Currency Future2008/09/15€ / R

28/12/2007  259.7630  260.0140  0.097  0.0000  0.0000  517   Index Future2008/02/07ALBI

254.0028/12/2007  59,519.0000  61,732.0000  3.718  0  0  0 Call Index Future2008/02/07ALBI

254.0028/12/2007  1,889.0000  1,592.0000 (15.723)  0  0  0 Put Index Future2008/02/07ALBI

28/12/2007  268.1100  267.8680 (0.090)  0.0000  0.0000  0   Index Future2008/05/02ALBI

265.0028/12/2007  18,235.0000  18,957.0000  3.959  0  0  0 Put Index Future2008/05/02ALBI

265.0028/12/2007  49,335.0000  47,637.0000 (3.442)  0  0  0 Call Index Future2008/05/02ALBI
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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

28/12/2007  276.1660  275.9150 (0.091)  0.0000  0.0000  0   Index Future2008/08/07ALBI

265.0028/12/2007  119,621.0000  117,418.0000 (1.842)  0  0  0 Call Index Future2008/08/07ALBI

265.0028/12/2007  7,961.0000  8,268.0000  3.856  0  0  0 Put Index Future2008/08/07ALBI

28/12/2007  283.7380  283.4810 (0.091)  0.0000  0.0000  0   Index Future2008/11/06ALBI

265.0028/12/2007  3,987.0000  4,136.0000  3.737  0  0  0 Put Index Future2008/11/06ALBI

265.0028/12/2007  191,367.0000  188,946.0000 (1.265)  0  0  0 Call Index Future2008/11/06ALBI

28/12/2007  111.7550  111.8380  0.074  0.0000  0.0000  0   Index Future2008/02/07CRD1

28/12/2007  114.6790  114.7640  0.074  0.0000  0.0000  0   Index Future2008/05/02CRD1

28/12/2007  119.7420  119.6340 (0.090)  0.0000  0.0000  0   Index Future2008/08/07CRD1

28/12/2007  121.3520  121.4430  0.075  0.0000  0.0000  8   Index Future2008/11/06CRD1

28/12/2007  261.1490  261.3845  0.090  0.0000  0.0000  7   jGovi2008/02/07GOVI

265.0028/12/2007  2,338.0000  2,578.0000  10.265  0  0  0 Call jGovi2008/02/07GOVI

265.0028/12/2007  40,848.0000  38,733.0000 (5.178)  0  0  0 Put jGovi2008/02/07GOVI

28/12/2007  268.4540  268.6950  0.090  0.0000  0.0000  0   jGovi2008/05/02GOVI

264.0028/12/2007  13,962.0000  13,195.0000 (5.493)  0  0  0 Put jGovi2008/05/02GOVI

264.0028/12/2007  58,502.0000  60,145.0000  2.808  0  0  0 Call jGovi2008/05/02GOVI

28/12/2007  276.0215  276.2690  0.090  0.0000  0.0000  0   jGovi2008/08/07GOVI

274.0028/12/2007  33,618.0000  32,501.0000 (3.323)  0  0  0 Put jGovi2008/08/07GOVI

274.0028/12/2007  53,833.0000  55,191.0000  2.523  0  0  0 Call jGovi2008/08/07GOVI

28/12/2007  283.5765  283.8325  0.090  0.0000  0.0000  60   jGovi2008/11/06GOVI

274.0028/12/2007  17,288.0000  16,663.0000 (3.615)  0  0  0 Put jGovi2008/11/06GOVI

274.0028/12/2007  113,053.0000  114,988.0000  1.712  0  0  0 Call jGovi2008/11/06GOVI

28/12/2007  298.4470  298.1790 (0.090)  0.0000  0.0000  0   Index Future2008/02/07ILBI
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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

28/12/2007  10.6070  10.6020 (0.047)  0.0000  0.0000  0   jSwap2010/08/31J153

28/12/2007  9.6010  9.5760 (0.260)  0.0000  0.0000  0   jSwap2015/09/15J157

28/12/2007  8.6360  8.6230 (0.151)  0.0000  0.0000  0   jSwap2026/12/21J186

28/12/2007  9.6520  9.6270 (0.259)  0.0000  0.0000  0   jSwap2014/12/22J201

28/12/2007  9.4110  9.3890 (0.234)  0.0000  0.0000  0   jSwap2017/09/15J203

28/12/2007  9.2520  9.2410 (0.119)  0.0000  0.0000  0   jSwap2018/12/21J204

28/12/2007  9.1940  9.1880 (0.065)  0.0000  0.0000  0   jSwap2020/01/15J207

28/12/2007  11.2330  11.2330  -     0.0000  0.0000  0   jBar2005/12/21JBAR

28/12/2007  11.2510  11.2480 (0.027)  0.0000  0.0000  0   jFra2008/02/07JFRA

7.5028/12/2007  12,290.0000  12,217.0000 (0.594)  0  0  0 Call Option on jFra2008/02/07JFRA

7.5028/12/2007  3,120.0000  3,052.0000 (2.179)  0  0  0 Put Option on jFra2008/02/07JFRA

28/12/2007  11.3060  11.3000 (0.053)  0.0000  0.0000  0   jFra2008/05/02JFRA

10.2528/12/2007  13,157.0000  13,102.0000 (0.418)  0  0  0 Call Option on jFra2008/05/02JFRA

10.2528/12/2007  10,442.0000  10,404.0000 (0.364)  0  0  0 Put Option on jFra2008/05/02JFRA

28/12/2007  11.1820  11.1760 (0.054)  0.0000  0.0000  0   jFra2008/08/07JFRA

10.2528/12/2007  14,503.0000  14,476.0000 (0.186)  0  0  0 Put Option on jFra2008/08/07JFRA

10.2528/12/2007  16,764.0000  16,722.0000 (0.251)  0  0  0 Call Option on jFra2008/08/07JFRA

28/12/2007  11.0000  10.9820 (0.164)  0.0000  0.0000  0   jFra2008/11/06JFRA

10.2528/12/2007  17,616.0000  17,608.0000 (0.045)  0  0  0 Put Option on jFra2008/11/06JFRA

10.2528/12/2007  19,436.0000  19,385.0000 (0.262)  0  0  0 Call Option on jFra2008/11/06JFRA

28/12/2007  10.6390  10.6310 (0.075)  0.0000  0.0000  0   jFra2009/02/05JFRA

10.0028/12/2007  21,804.0000  21,768.0000 (0.165)  0  0  0 Call Option on jFra2009/02/05JFRA

10.0028/12/2007  20,252.0000  20,236.0000 (0.079)  0  0  0 Put Option on jFra2009/02/05JFRA
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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

28/12/2007  10.3180  10.3090 (0.087)  0.0000  0.0000  0   jFra2009/05/07JFRA

28/12/2007  10.0140  9.9610 (0.529)  0.0000  0.0000  0   jFra2009/08/06JFRA

10.0028/12/2007  25,330.0000  25,246.0000 (0.332)  0  0  0 Call Option on jFra2009/08/06JFRA

10.0028/12/2007  25,296.0000  25,341.0000  0.178  0  0  0 Put Option on jFra2009/08/06JFRA

28/12/2007  9.7630  9.7580 (0.051)  0.0000  0.0000  0   jFra2009/11/05JFRA

28/12/2007  10.7170  10.7030 (0.131)  0.0000  0.0000  0   jNote2008/02/07JN02

9.0028/12/2007  30,608.0000  30,371.0000 (0.774)  0  0  0 Call Option on jNote2008/02/07JN02

9.0028/12/2007  227.0000  220.0000 (3.084)  0  0  0 Put Option on jNote2008/02/07JN02

28/12/2007  10.5140  10.5070 (0.067)  0.0000  0.0000  0   jNote2008/05/02JN02

10.0028/12/2007  7,107.0000  7,109.0000  0.028  0  0  0 Put Option on jNote2008/05/02JN02

10.0028/12/2007  17,851.0000  17,728.0000 (0.689)  0  0  0 Call Option on jNote2008/05/02JN02

28/12/2007  10.2630  10.2580 (0.049)  0.0000  0.0000  0   jNote2008/08/07JN02

28/12/2007  9.7660  9.7250 (0.420)  0.0000  0.0000  0   jNote2008/02/07JN05

9.0028/12/2007  251.0000  299.0000  19.124  0  0  0 Put Option on jNote2008/02/07JN05

9.0028/12/2007  29,989.0000  28,461.0000 (5.095)  0  0  0 Call Option on jNote2008/02/07JN05

28/12/2007  9.6310  9.5890 (0.436)  0.0000  0.0000  0   jNote2008/05/02JN05

9.5028/12/2007  8,736.0000  9,391.0000  7.498  0  0  0 Put Option on jNote2008/05/02JN05

9.5028/12/2007  15,300.0000  14,320.0000 (6.405)  0  0  0 Call Option on jNote2008/05/02JN05

28/12/2007  9.4710  9.4270 (0.465)  0.0000  0.0000  0   jNote2008/08/07JN05

28/12/2007  9.1920  9.1730 (0.207)  0.0000  0.0000  0   jNote2008/02/07JN10

9.0028/12/2007  14,565.0000  13,596.0000 (6.653)  0  0  0 Call Option on jNote2008/02/07JN10

9.0028/12/2007  2,297.0000  2,529.0000  10.100  0  0  0 Put Option on jNote2008/02/07JN10

28/12/2007  9.0940  9.0770 (0.187)  0.0000  0.0000  0   jNote2008/05/02JN10

9.0028/12/2007  15,798.0000  15,115.0000 (4.323)  0  0  0 Call Option on jNote2008/05/02JN10
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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

9.0028/12/2007  8,388.0000  8,792.0000  4.816  0  0  0 Put Option on jNote2008/05/02JN10

28/12/2007  8.9790  8.9640 (0.167)  0.0000  0.0000  0   jNote2008/08/07JN10

28/12/2007  10.2430  10.2430  -     0.0000  0.0000  0   jRod2007/12/31JROD

28/12/2007  10.5850  10.5810 (0.038)  0.0000  0.0000  0   jRod2008/01/31JROD

28/12/2007  10.9540  10.9480 (0.055)  0.0000  0.0000  0   jRod2008/02/29JROD

28/12/2007  10.7400  10.7360 (0.037)  0.0000  0.0000  0   jRod2008/03/31JROD

28/12/2007  11.0080  11.0020 (0.055)  0.0000  0.0000  0   jRod2008/04/30JROD

28/12/2007  11.2250  11.2180 (0.062)  0.0000  0.0000  0   jRod2008/05/30JROD

28/12/2007  10.9800  10.9740 (0.055)  0.0000  0.0000  0   jRod2008/06/30JROD

28/12/2007  11.1590  11.1530 (0.054)  0.0000  0.0000  0   jRod2008/07/31JROD

28/12/2007  253.5450  253.8810  0.133  0.0000  0.0000  0   Index Future2008/02/07OTH1

28/12/2007  260.1780  260.5220  0.132  0.0000  0.0000  0   Index Future2008/05/02OTH1

28/12/2007  270.6450  270.3990 (0.091)  0.0000  0.0000  0   Index Future2008/08/07OTH1

28/12/2007  275.3180  275.6850  0.133  0.0000  0.0000  12   Index Future2008/11/06OTH1

28/12/2007  9.3520  9.3320 (0.214)  0.0000  0.0000  8,063   Bond Future2008/02/07R153

8.2528/12/2007  2.0000  2.0000  -     0  0  0 Call Option on Bond Future2008/02/07R153

8.2528/12/2007  2,614.0000  2,567.0000 (1.798)  0  0  0 Put Option on Bond Future2008/02/07R153

7.7528/12/2007  3,824.0000  3,777.0000 (1.229)  0  0  0 Put Option on Bond Future2008/02/07R153

7.7528/12/2007  0.0000  0.0000  -     0  0  0 Call Option on Bond Future2008/02/07R153

8.0028/12/2007  3,216.0000  3,169.0000 (1.461)  0  0  0 Put Option on Bond Future2008/02/07R153

8.0028/12/2007  0.0000  0.0000  -     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

28/12/2007  9.1050  9.0850 (0.220)  0.0000  0.0000  0   Bond Future2008/05/02R153

9.0028/12/2007  579.0000  596.0000  2.936  0  0  0 Call Option on Bond Future2008/05/02R153

9.0028/12/2007  805.0000  779.0000 (3.230)  0  0  0 Put Option on Bond Future2008/05/02R153

28/12/2007  8.8280  8.8080 (0.227)  0.0000  0.0000  0   Bond Future2008/08/07R153

8.5028/12/2007  512.0000  525.0000  2.539  0  0  0 Call Option on Bond Future2008/08/07R153

8.5028/12/2007  1,148.0000  1,123.0000 (2.178)  0  0  0 Put Option on Bond Future2008/08/07R153

28/12/2007  8.5190  8.4990 (0.235)  0.0000  0.0000  9,138   Bond Future2008/02/07R157

8.2528/12/2007  2,235.0000  2,130.0000 (4.698)  0  0  0 Put Option on Bond Future2008/02/07R157

7.7528/12/2007  36.0000  38.0000  5.556  0  0  0 Call Option on Bond Future2008/02/07R157

8.2528/12/2007  479.0000  504.0000  5.219  0  0  250 Call Option on Bond Future2008/02/07R157

7.7528/12/2007  5,141.0000  5,014.0000 (2.470)  0  0  0 Put Option on Bond Future2008/02/07R157

7.5028/12/2007  6,828.0000  6,699.0000 (1.889)  0  0  0 Put Option on Bond Future2008/02/07R157

7.2528/12/2007  0.0000  1.0000  100.000  0  0  0 Call Option on Bond Future2008/02/07R157

7.2528/12/2007  8,570.0000  8,440.0000 (1.517)  0  0  0 Put Option on Bond Future2008/02/07R157

7.5028/12/2007  5.0000  6.0000  20.000  0  0  0 Call Option on Bond Future2008/02/07R157

8.5028/12/2007  1,110.0000  1,160.0000  4.505  0  0  0 Call Option on Bond Future2008/02/07R157

8.5028/12/2007  1,233.0000  1,153.0000 (6.488)  0  0  250 Put Option on Bond Future2008/02/07R157

28/12/2007  8.3830  8.3630 (0.239)  0.0000  0.0000  0   Bond Future2008/05/02R157

8.7528/12/2007  1,064.0000  1,017.0000 (4.417)  0  0  0 Put Option on Bond Future2008/05/02R157

8.7528/12/2007  3,369.0000  3,450.0000  2.404  0  0  0 Call Option on Bond Future2008/05/02R157

8.5028/12/2007  2,369.0000  2,434.0000  2.744  0  0  0 Call Option on Bond Future2008/05/02R157

8.5028/12/2007  1,628.0000  1,566.0000 (3.808)  0  0  2,000 Put Option on Bond Future2008/05/02R157

28/12/2007  8.2450  8.2250 (0.243)  0.0000  0.0000  2,500   Bond Future2008/08/07R157

8.0028/12/2007  3,396.0000  3,318.0000 (2.297)  0  0  0 Put Option on Bond Future2008/08/07R157

8.0028/12/2007  1,861.0000  1,907.0000  2.472  0  0  0 Call Option on Bond Future2008/08/07R157

28/12/2007  8.1590  8.1390 (0.245)  0.0000  0.0000  0   Bond Future2008/02/07R186

7.7528/12/2007  397.0000  421.0000  6.045  0  0  0 Call Option on Bond Future2008/02/07R186

7.7528/12/2007  5,081.0000  4,882.0000 (3.917)  0  0  0 Put Option on Bond Future2008/02/07R186

7.5028/12/2007  7,777.0000  7,560.0000 (2.790)  0  0  0 Put Option on Bond Future2008/02/07R186

7.2528/12/2007  10,799.0000  10,577.0000 (2.056)  0  0  0 Put Option on Bond Future2008/02/07R186
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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

7.5028/12/2007  96.0000  101.0000  5.208  0  0  0 Call Option on Bond Future2008/02/07R186

7.2528/12/2007  14.0000  15.0000  7.143  0  0  0 Call Option on Bond Future2008/02/07R186

28/12/2007  8.0760  8.0560 (0.248)  0.0000  0.0000  0   Bond Future2008/05/02R186

8.0028/12/2007  2,911.0000  3,005.0000  3.229  0  0  0 Call Option on Bond Future2008/05/02R186

8.0028/12/2007  3,766.0000  3,636.0000 (3.452)  0  0  0 Put Option on Bond Future2008/05/02R186

28/12/2007  7.9950  7.9750 (0.250)  0.0000  0.0000  0   Bond Future2008/08/07R186

7.7528/12/2007  3,269.0000  3,355.0000  2.631  0  0  0 Call Option on Bond Future2008/08/07R186

7.7528/12/2007  6,065.0000  5,926.0000 (2.292)  0  0  0 Put Option on Bond Future2008/08/07R186

28/12/2007  10.1950  10.1680 (0.265)  0.0000  0.0000  0   Bond Future2008/02/07R196

8.2528/12/2007  0.0000  0.0000  -     0  0  0 Call Option on Bond Future2008/02/07R196

8.5028/12/2007  0.0000  0.0000  -     0  0  0 Call Option on Bond Future2008/02/07R196

8.2528/12/2007  1,908.0000  1,882.0000 (1.363)  0  0  0 Put Option on Bond Future2008/02/07R196

8.5028/12/2007  1,660.0000  1,634.0000 (1.566)  0  0  0 Put Option on Bond Future2008/02/07R196

8.7528/12/2007  1,413.0000  1,387.0000 (1.840)  0  0  0 Put Option on Bond Future2008/02/07R196

8.7528/12/2007  1.0000  1.0000  -     0  0  0 Call Option on Bond Future2008/02/07R196

28/12/2007  9.8990  9.8680 (0.313)  0.0000  0.0000  0   Bond Future2008/05/02R196

9.0028/12/2007  753.0000  732.0000 (2.789)  0  0  0 Put Option on Bond Future2008/05/02R196

9.0028/12/2007  59.0000  63.0000  6.780  0  0  0 Call Option on Bond Future2008/05/02R196

28/12/2007  9.5080  9.4710 (0.389)  0.0000  0.0000  0   Bond Future2008/08/07R196

8.7528/12/2007  1,447.0000  1,452.0000  0.346  0  0  0 Call Option on Bond Future2008/08/07R196

8.7528/12/2007  1,848.0000  1,834.0000 (0.758)  0  0  0 Put Option on Bond Future2008/08/07R196

28/12/2007  8.5720  8.5520 (0.233)  0.0000  0.0000  0   Bond Future2008/02/07R201

7.7528/12/2007  4,353.0000  4,252.0000 (2.320)  0  0  0 Put Option on Bond Future2008/02/07R201

7.7528/12/2007  19.0000  20.0000  5.263  0  0  0 Call Option on Bond Future2008/02/07R201

7.5028/12/2007  5,702.0000  5,599.0000 (1.806)  0  0  0 Put Option on Bond Future2008/02/07R201

7.5028/12/2007  2.0000  3.0000  50.000  0  0  0 Call Option on Bond Future2008/02/07R201

7.2528/12/2007  7,086.0000  6,984.0000 (1.439)  0  0  0 Put Option on Bond Future2008/02/07R201

7.2528/12/2007  0.0000  0.0000  -     0  0  0 Call Option on Bond Future2008/02/07R201

28/12/2007  8.4390  8.4190 (0.237)  0.0000  0.0000  0   Bond Future2008/05/02R201

Page 7 of 10 2007/12/28, 06:42:09PM



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

Close Yield Close Yield in MTM

8.5028/12/2007  1,708.0000  1,757.0000  2.869  0  0  0 Call Option on Bond Future2008/05/02R201

8.5028/12/2007  1,401.0000  1,349.0000 (3.712)  0  0  0 Put Option on Bond Future2008/05/02R201

28/12/2007  8.3070  8.2870 (0.241)  0.0000  0.0000  0   Bond Future2008/08/07R201

8.0028/12/2007  1,327.0000  1,361.0000  2.562  0  0  0 Call Option on Bond Future2008/08/07R201

8.0028/12/2007  2,854.0000  2,790.0000 (2.242)  0  0  0 Put Option on Bond Future2008/08/07R201

28/12/2007  8.3840  8.3640 (0.239)  0.0000  0.0000  0   Bond Future2008/02/07R203

7.5028/12/2007  5,950.0000  5,822.0000 (2.151)  0  0  0 Put Option on Bond Future2008/02/07R203

7.5028/12/2007  14.0000  15.0000  7.143  0  0  0 Call Option on Bond Future2008/02/07R203

28/12/2007  8.2750  8.2550 (0.242)  0.0000  0.0000  0   Bond Future2008/05/02R203

8.2528/12/2007  1,683.0000  1,612.0000 (4.219)  0  0  0 Put Option on Bond Future2008/05/02R203

8.2528/12/2007  1,522.0000  1,580.0000  3.811  0  0  0 Call Option on Bond Future2008/05/02R203

28/12/2007  8.1650  8.1450 (0.245)  0.0000  0.0000  0   Bond Future2008/08/07R203

7.7528/12/2007  3,322.0000  3,226.0000 (2.890)  0  0  0 Put Option on Bond Future2008/08/07R203

7.7528/12/2007  639.0000  671.0000  5.008  0  0  0 Call Option on Bond Future2008/08/07R203

28/12/2007  8.3790  8.3590 (0.239)  0.0000  0.0000  3,331   Bond Future2008/02/07R204

7.5028/12/2007  6,414.0000  6,278.0000 (2.120)  0  0  0 Put Option on Bond Future2008/02/07R204

7.5028/12/2007  76.0000  78.0000  2.632  0  0  0 Call Option on Bond Future2008/02/07R204

28/12/2007  8.2800  8.2600 (0.242)  0.0000  0.0000  0   Bond Future2008/05/02R204

8.2528/12/2007  1,615.0000  1,677.0000  3.839  0  0  0 Call Option on Bond Future2008/05/02R204

8.2528/12/2007  1,822.0000  1,746.0000 (4.171)  0  0  0 Put Option on Bond Future2008/05/02R204

28/12/2007  8.1820  8.1620 (0.244)  0.0000  0.0000  0   Bond Future2008/08/07R204

7.7528/12/2007  513.0000  542.0000  5.653  0  0  0 Call Option on Bond Future2008/08/07R204

7.7528/12/2007  3,527.0000  3,419.0000 (3.062)  0  0  0 Put Option on Bond Future2008/08/07R204

28/12/2007  8.6760  8.6560 (0.231)  0.0000  0.0000  0   Bond Future2008/02/07R206

7.7528/12/2007  7.0000  8.0000  14.286  0  0  0 Call Option on Bond Future2008/02/07R206

7.7528/12/2007  4,197.0000  4,109.0000 (2.097)  0  0  0 Put Option on Bond Future2008/02/07R206

28/12/2007  8.5370  8.5170 (0.234)  0.0000  0.0000  0   Bond Future2008/05/02R206
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8.2528/12/2007  613.0000  638.0000  4.078  0  0  0 Call Option on Bond Future2008/05/02R206

8.2528/12/2007  1,860.0000  1,799.0000 (3.280)  0  0  0 Put Option on Bond Future2008/05/02R206

28/12/2007  8.3940  8.3740 (0.238)  0.0000  0.0000  0   Bond Future2008/08/07R206

8.0028/12/2007  2,501.0000  2,442.0000 (2.359)  0  0  0 Put Option on Bond Future2008/08/07R206

8.0028/12/2007  834.0000  859.0000  2.998  0  0  0 Call Option on Bond Future2008/08/07R206

28/12/2007  8.3520  8.3320 (0.239)  0.0000  0.0000  0   Bond Future2008/02/07R207

7.5028/12/2007  6,285.0000  6,145.0000 (2.228)  0  0  0 Put Option on Bond Future2008/02/07R207

7.5028/12/2007  11.0000  12.0000  9.091  0  0  0 Call Option on Bond Future2008/02/07R207

28/12/2007  8.2610  8.2410 (0.242)  0.0000  0.0000  0   Bond Future2008/05/02R207

8.2528/12/2007  1,792.0000  1,716.0000 (4.241)  0  0  0 Put Option on Bond Future2008/05/02R207

8.2528/12/2007  1,715.0000  1,780.0000  3.790  0  0  0 Call Option on Bond Future2008/05/02R207

28/12/2007  8.1700  8.1500 (0.245)  0.0000  0.0000  0   Bond Future2008/08/07R207

8.0028/12/2007  951.0000  1,003.0000  5.468  0  0  0 Call Option on Bond Future2008/08/07R207

8.0028/12/2007  2,153.0000  2,064.0000 (4.134)  0  0  0 Put Option on Bond Future2008/08/07R207

28/12/2007  7.8550  7.8350 (0.255)  0.0000  0.0000  6,590   Bond Future2008/02/07R209

7.0028/12/2007  8,939.0000  8,747.0000 (2.148)  0  0  0 Put Option on Bond Future2008/02/07R209

7.0028/12/2007  11.0000  12.0000  9.091  0  0  0 Call Option on Bond Future2008/02/07R209

28/12/2007  7.7860  7.7660 (0.257)  0.0000  0.0000  0   Bond Future2008/05/02R209

7.7528/12/2007  2,707.0000  2,600.0000 (3.953)  0  0  0 Put Option on Bond Future2008/05/02R209

7.7528/12/2007  2,356.0000  2,443.0000  3.693  0  0  0 Call Option on Bond Future2008/05/02R209

28/12/2007  7.7170  7.6970 (0.259)  0.0000  0.0000  0   Bond Future2008/08/07R209

7.7528/12/2007  1,503.0000  1,610.0000  7.119  0  0  0 Call Option on Bond Future2008/08/07R209

7.7528/12/2007  1,180.0000  1,090.0000 (7.627)  0  0  0 Put Option on Bond Future2008/08/07R209

28/12/2007  257.9330  258.1680  0.091  0.0000  0.0000  0   Index Future2008/02/07TRT1

28/12/2007  264.6810  264.9210  0.091  0.0000  0.0000  0   Index Future2008/05/02TRT1

28/12/2007  274.0930  273.8440 (0.091)  0.0000  0.0000  0   Index Future2008/08/07TRT1
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28/12/2007  280.0840  280.3400  0.091  0.0000  0.0000  400   Index Future2008/11/06TRT1

 102,516 Grand Total:
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