
Derivatives Weekly Statistics Report
From 2007/11/05 To 2007/11/09

Strike Call/ Product Previous Day's Previous Day's Open InterestContract DetailsDate MTM Yield MTM Price

Closing PriceClosing MTMPut

$ / R  On  17-March-08 05/11/2007   6.6677 6.6677  20919.00 Currency Future 6.7400 6.7373

$ / R  On  13-June-08 05/11/2007   6.7660 6.7660  2527.00 Currency Future 6.8500 6.8466

$ / R  On  14-December-07 05/11/2007   6.5741 6.5741  25355.00 Currency Future 6.6300 6.6340

£ / R  On  17-March-08 05/11/2007   13.7221 13.7221  0.00 Currency Future 13.9500 13.9548

£ / R  On  13-June-08 05/11/2007   13.8764 13.8764  0.00 Currency Future 14.1400 14.1353

£ / R  On  14-December-07 05/11/2007   13.5742 13.5742  37.00 Currency Future 13.7800 13.7839

€ / R  On  17-March-08 05/11/2007   9.6393 9.6393  750.00 Currency Future 9.7700 9.7704

€ / R  On  13-June-08 05/11/2007   9.7815 9.7815  0.00 Currency Future 9.9300 9.9292

€ / R  On  14-December-07 05/11/2007   9.4979 9.4979  1.00 Currency Future 9.6100 9.6140

ALBI  On  07-February-08 05/11/2007   265.7670 265.7670  508.00 Index Future 265.2800 265.2800

ALBI  On  02-May-08 05/11/2007   266.2820 266.2820  0.00 Index Future 265.8100 265.8060

ALBI  On  07-August-08 05/11/2007   273.9560 273.9560  0.00 Index Future 273.5100 273.5130

ALBI  On  06-November-08 05/11/2007   281.1150 281.1150  0.00 Index Future 280.7100 280.7110

CRD1  On  07-February-08 05/11/2007   114.0510 114.0510  0.00 Index Future 113.9000 113.9030

CRD1  On  02-May-08 05/11/2007   117.0030 117.0030  0.00 Index Future 116.8500 116.8510

CRD1  On  07-August-08 05/11/2007   121.7400 121.7400  0.00 Index Future 121.6000 121.5980

CRD1  On  06-November-08 05/11/2007   124.9210 124.9210  8.00 Index Future 122.9700 122.9670
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Strike Call/ Product Previous Day's Previous Day's Open InterestContract DetailsDate MTM Yield MTM Price

Closing PriceClosing MTMPut

GOVI  On  07-February-08 05/11/2007   266.8950 266.8950  5.00 jGovi 266.4500 266.4450

GOVI  On  02-May-08 05/11/2007   273.8020 273.8020  0.00 jGovi 273.3400 273.3410

GOVI  On  07-August-08 05/11/2007   280.9690 280.9690  0.00 jGovi 280.5000 280.4960

GOVI  On  06-November-08 05/11/2007   288.1310 288.1310  60.00 jGovi 287.6500 287.6470

ILBI  On  07-February-08 05/11/2007   294.1920 294.1920  0.00 Index Future 294.6100 294.6140

J153  On  31-August-10 05/11/2007   10.0230 0.0648  0.00 jSwap 10.0800 0.0664

J157  On  15-September-15 05/11/2007   9.0210 0.0128  0.00 jSwap 9.0600 0.0109

J186  On  21-December-26 05/11/2007   8.2360 0.0714  0.00 jSwap 8.2500 0.0730

J201  On  22-December-14 05/11/2007   9.1260 0.0888  0.00 jSwap 9.1600 0.0909

J203  On  15-September-17 05/11/2007   8.8490 0.0880  0.00 jSwap 8.8800 0.0902

J204  On  21-December-18 05/11/2007   8.7870 0.0937  0.00 jSwap 8.8200 0.0959

J207  On  15-January-20 05/11/2007   8.7020 0.0534  0.00 jSwap 8.7300 0.0555

JBAR  On  21-December-05 05/11/2007   10.7130 10.7130  0.00 jBar 10.7100 10.7130

JFRA  On  07-February-08 05/11/2007   10.7690 0.0262  0.00 jFra 10.8200 0.0263

JFRA  On  05-February-09 05/11/2007   9.9520 0.0242  0.00 jFra 10.0500 0.0244

JFRA  On  02-May-08 05/11/2007   10.7300 0.0277  0.00 jFra 10.8000 0.0279

JFRA  On  07-May-09 05/11/2007   9.6600 0.0235  0.00 jFra 9.7600 0.0238

JFRA  On  07-August-08 05/11/2007   10.5010 0.0255  0.00 jFra 10.5800 0.0257

JFRA  On  06-August-09 05/11/2007   9.3570 0.0228  0.00 jFra 9.4600 0.0230

JFRA  On  06-November-08 05/11/2007   10.2190 0.0248  0.00 jFra 10.3200 0.0251

JFRA  On  05-November-09 05/11/2007   9.0980 0.0222  0.00 jFra 9.1400 0.0223
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Strike Call/ Product Previous Day's Previous Day's Open InterestContract DetailsDate MTM Yield MTM Price

Closing PriceClosing MTMPut

JN02  On  07-February-08 05/11/2007   10.0680 0.1794  0.00 jNote 10.1500 0.1806

JN02  On  02-May-08 05/11/2007   9.8380 0.1771  0.00 jNote 9.9200 0.1783

JN02  On  07-August-08 05/11/2007   9.5720 0.1714  0.00 jNote 9.6500 0.1726

JN05  On  07-February-08 05/11/2007   9.1320 0.3600  0.00 jNote 9.1900 0.3617

JN05  On  02-May-08 05/11/2007   8.9940 0.3561  0.00 jNote 9.0500 0.3577

JN05  On  07-August-08 05/11/2007   8.8390 0.3505  0.00 jNote 8.8900 0.3522

JN10  On  07-February-08 05/11/2007   8.6250 0.5655  0.00 jNote 8.6600 0.5666

JN10  On  02-May-08 05/11/2007   8.5290 0.5629  0.00 jNote 8.5600 0.5641

JN10  On  07-August-08 05/11/2007   8.4230 0.5584  0.00 jNote 8.4600 0.5595

JROD  On  31-January-08 05/11/2007   10.6860 0.0074  0.00 jRod 10.6700 0.0068

JROD  On  29-February-08 05/11/2007   10.4360 0.0127  0.00 jRod 10.4300 0.0121

JROD  On  31-March-08 05/11/2007   10.6290 0.0137  0.00 jRod 10.6200 0.0132

JROD  On  30-April-08 05/11/2007   10.7830 0.0141  0.00 jRod 10.7700 0.0136

JROD  On  30-May-08 05/11/2007   10.5720 0.0194  0.00 jRod 10.5600 0.0188

JROD  On  30-June-08 05/11/2007   10.7010 0.0203  0.00 jRod 10.6900 0.0198

JROD  On  31-July-08 05/11/2007   10.8150 0.0208  0.00 jRod 10.8100 0.0203

JROD  On  30-November-07 05/11/2007   10.0110 0.0058  0.00 jRod 10.0000 0.0052

JROD  On  31-December-07 05/11/2007   10.3560 0.0067  0.00 jRod 10.3400 0.0062

OTH1  On  07-February-08 05/11/2007   261.3270 261.3270  0.00 Index Future 260.6100 260.6120

OTH1  On  02-May-08 05/11/2007   268.0900 268.0900  0.00 Index Future 267.3600 267.3570

OTH1  On  07-August-08 05/11/2007   251.9830 251.9830  0.00 Index Future 251.3700 251.3670

OTH1  On  06-November-08 05/11/2007   258.5670 258.5670  12.00 Index Future 281.3500 281.3500

R153  On  07-February-08 05/11/2007   8.7040 115.5328  8666.00 Bond Future 8.7600 115.3903

R153  On  02-May-08 05/11/2007   8.4930 111.6820  0.00 Bond Future 8.5500 111.5509

R153  On  07-August-08 05/11/2007   8.2820 114.5562  0.00 Bond Future 8.3400 114.4388

Page 3 of 21 2007/11/09, 07:00:19PM



Strike Call/ Product Previous Day's Previous Day's Open InterestContract DetailsDate MTM Yield MTM Price

Closing PriceClosing MTMPut

R157  On  07-February-08 05/11/2007   8.0270 136.2012  9179.00 Bond Future 8.0700 135.9341

R157  On  02-May-08 05/11/2007   7.9110 132.6411  0.00 Bond Future 7.9500 132.3791

R157  On  07-August-08 05/11/2007   7.8050 136.0572  0.00 Bond Future 7.8500 135.8017

R186  On  07-February-08 05/11/2007   7.8420 127.4465  0.00 Bond Future 7.8800 126.9826

R186  On  02-May-08 05/11/2007   7.7660 130.6262  0.00 Bond Future 7.8100 130.1606

R186  On  07-August-08 05/11/2007   7.7000 128.7511  0.00 Bond Future 7.7400 128.2851

R196  On  07-February-08 05/11/2007   9.3000 105.2304  0.00 Bond Future 9.3700 105.1579

R196  On  02-May-08 05/11/2007   9.0420 102.5745  0.00 Bond Future 9.1200 102.5180

R196  On  07-August-08 05/11/2007   8.7060 105.1588  0.00 Bond Future 8.7900 105.1168

R201  On  07-February-08 05/11/2007   8.1050 104.5913  910.00 Bond Future 8.1500 104.3799

R201  On  02-May-08 05/11/2007   7.9770 107.2013  0.00 Bond Future 8.0200 106.9938

R201  On  07-August-08 05/11/2007   7.8630 105.5983  0.00 Bond Future 7.9000 105.3959

R203  On  07-February-08 05/11/2007   7.9780 105.1870  0.00 Bond Future 8.0200 104.9197

R203  On  02-May-08 05/11/2007   7.8750 103.6221  0.00 Bond Future 7.9200 103.3569

R203  On  07-August-08 05/11/2007   7.7820 106.3608  0.00 Bond Future 7.8200 106.0990

R204  On  07-February-08 05/11/2007   7.9750 101.3218  3331.00 Bond Future 8.0200 101.0349

R204  On  02-May-08 05/11/2007   7.8810 103.8477  0.00 Bond Future 7.9200 103.5623

R204  On  07-August-08 05/11/2007   7.7980 102.5386  0.00 Bond Future 7.8400 102.2558

R206  On  07-February-08 05/11/2007   8.0910 97.8291  0.00 Bond Future 8.1300 97.6470

R206  On  02-May-08 05/11/2007   7.9540 100.2654  0.00 Bond Future 7.9900 100.0876

R206  On  07-August-08 05/11/2007   7.8270 99.1384  0.00 Bond Future 7.8700 98.9660

R207  On  07-February-08 05/11/2007   7.9500 95.2192  0.00 Bond Future 7.9900 94.9261

R207  On  02-May-08 05/11/2007   7.8650 97.5883  0.00 Bond Future 7.9100 97.2960

R207  On  07-August-08 05/11/2007   7.7890 96.5134  0.00 Bond Future 7.8300 96.2229
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Strike Call/ Product Previous Day's Previous Day's Open InterestContract DetailsDate MTM Yield MTM Price

Closing PriceClosing MTMPut

R209  On  07-February-08 05/11/2007   7.5530 87.1858  6590.00 Bond Future 7.6000 86.6794

R209  On  02-May-08 05/11/2007   7.4900 86.1954  0.00 Bond Future 7.5400 85.6837

R209  On  07-August-08 05/11/2007   7.4340 88.4692  0.00 Bond Future 7.4800 87.9532

TRT1  On  07-February-08 05/11/2007   263.6710 263.6710  0.00 Index Future 263.2200 263.2190

TRT1  On  02-May-08 05/11/2007   270.4950 270.4950  0.00 Index Future 270.0300 270.0310

TRT1  On  07-August-08 05/11/2007   277.6160 277.6160  0.00 Index Future 277.1900 277.1940

TRT1  On  06-November-08 05/11/2007   284.8700 284.8700  400.00 Index Future 284.1600 284.1640

$ / R  On  17-March-08 06/11/2007   6.7373 6.7373  20962.00 Currency Future 6.7100 6.7087

$ / R  On  13-June-08 06/11/2007   6.8466 6.8466  2547.00 Currency Future 6.7700 6.7671

$ / R  On  14-December-07 06/11/2007   6.6340 6.6340  24092.00 Currency Future 6.5600 6.5569

£ / R  On  17-March-08 06/11/2007   13.9548 13.9548  0.00 Currency Future 13.9500 13.9525

£ / R  On  13-June-08 06/11/2007   14.1353 14.1353  0.00 Currency Future 14.0300 14.0294

£ / R  On  14-December-07 06/11/2007   13.7839 13.7839  37.00 Currency Future 13.6800 13.6778

€ / R  On  17-March-08 06/11/2007   9.7704 9.7704  751.00 Currency Future 9.7800 9.7819

€ / R  On  13-June-08 06/11/2007   9.9292 9.9292  0.00 Currency Future 9.8700 9.8679

€ / R  On  14-December-07 06/11/2007   9.6140 9.6140  1.00 Currency Future 9.5500 9.5534

ALBI  On  07-February-08 06/11/2007   265.2800 265.2800  508.00 Index Future 266.0600 266.0580

ALBI  On  02-May-08 06/11/2007   265.8060 265.8060  0.00 Index Future 266.6400 266.6370

ALBI  On  07-August-08 06/11/2007   273.5130 273.5130  0.00 Index Future 274.3800 274.3750

ALBI  On  06-November-08 06/11/2007   280.7110 280.7110  0.00 Index Future 281.6000 281.5990

CRD1  On  07-February-08 06/11/2007   113.9030 113.9030  0.00 Index Future 114.1400 114.1410

CRD1  On  02-May-08 06/11/2007   116.8510 116.8510  0.00 Index Future 117.1000 117.0950

CRD1  On  07-August-08 06/11/2007   121.5980 121.5980  0.00 Index Future 121.6100 121.6050

CRD1  On  06-November-08 06/11/2007   122.9670 122.9670  8.00 Index Future 123.2300 123.2250
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Strike Call/ Product Previous Day's Previous Day's Open InterestContract DetailsDate MTM Yield MTM Price

Closing PriceClosing MTMPut

GOVI  On  07-February-08 06/11/2007   266.4450 266.4450  5.00 jGovi 267.1800 267.1760

GOVI  On  02-May-08 06/11/2007   273.3410 273.3410  0.00 jGovi 274.0900 274.0920

GOVI  On  07-August-08 06/11/2007   280.4960 280.4960  0.00 jGovi 281.2700 281.2670

GOVI  On  06-November-08 06/11/2007   287.6470 287.6470  60.00 jGovi 288.4400 288.4390

ILBI  On  07-February-08 06/11/2007   294.6140 294.6140  0.00 Index Future 295.3000 295.2960

J153  On  31-August-10 06/11/2007   10.0840 0.0664  0.00 jSwap 10.0600 0.0659

J157  On  15-September-15 06/11/2007   9.0550 0.0109  0.00 jSwap 8.9900 0.0149

J186  On  21-December-26 06/11/2007   8.2530 0.0730  0.00 jSwap 8.1800 0.0664

J201  On  22-December-14 06/11/2007   9.1640 0.0909  0.00 jSwap 9.1000 0.0874

J203  On  15-September-17 06/11/2007   8.8840 0.0902  0.00 jSwap 8.8000 0.0853

J204  On  21-December-18 06/11/2007   8.8180 0.0959  0.00 jSwap 8.7500 0.0909

J207  On  15-January-20 06/11/2007   8.7300 0.0555  0.00 jSwap 8.6600 0.0504

JBAR  On  21-December-05 06/11/2007   10.7130 10.7130  0.00 jBar 10.7200 10.7170

JFRA  On  07-February-08 06/11/2007   10.8150 0.0263  0.00 jFra 10.8200 0.0263

JFRA  On  05-February-09 06/11/2007   10.0490 0.0244  0.00 jFra 10.0300 0.0244

JFRA  On  02-May-08 06/11/2007   10.7950 0.0279  0.00 jFra 10.8000 0.0279

JFRA  On  07-May-09 06/11/2007   9.7610 0.0238  0.00 jFra 9.7500 0.0237

JFRA  On  07-August-08 06/11/2007   10.5750 0.0257  0.00 jFra 10.5800 0.0257

JFRA  On  06-August-09 06/11/2007   9.4570 0.0230  0.00 jFra 9.4500 0.0230

JFRA  On  06-November-08 06/11/2007   10.3210 0.0251  0.00 jFra 10.2900 0.0250

JFRA  On  05-November-09 06/11/2007   9.1410 0.0223  0.00 jFra 9.0900 0.0222
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Strike Call/ Product Previous Day's Previous Day's Open InterestContract DetailsDate MTM Yield MTM Price

Closing PriceClosing MTMPut

JN02  On  07-February-08 06/11/2007   10.1460 0.1806  0.00 jNote 10.1400 0.1804

JN02  On  02-May-08 06/11/2007   9.9160 0.1783  0.00 jNote 9.9000 0.1780

JN02  On  07-August-08 06/11/2007   9.6450 0.1726  0.00 jNote 9.6100 0.1720

JN05  On  07-February-08 06/11/2007   9.1880 0.3617  0.00 jNote 9.1200 0.3592

JN05  On  02-May-08 06/11/2007   9.0500 0.3577  0.00 jNote 8.9700 0.3551

JN05  On  07-August-08 06/11/2007   8.8940 0.3522  0.00 jNote 8.8100 0.3492

JN10  On  07-February-08 06/11/2007   8.6600 0.5666  0.00 jNote 8.5800 0.5630

JN10  On  02-May-08 06/11/2007   8.5640 0.5641  0.00 jNote 8.4800 0.5604

JN10  On  07-August-08 06/11/2007   8.4550 0.5595  0.00 jNote 8.3700 0.5558

JROD  On  31-January-08 06/11/2007   10.6690 0.0068  0.00 jRod 10.6600 0.0068

JROD  On  29-February-08 06/11/2007   10.4280 0.0121  0.00 jRod 10.4300 0.0122

JROD  On  31-March-08 06/11/2007   10.6210 0.0132  0.00 jRod 10.6500 0.0133

JROD  On  30-April-08 06/11/2007   10.7730 0.0136  0.00 jRod 10.8200 0.0138

JROD  On  30-May-08 06/11/2007   10.5640 0.0188  0.00 jRod 10.6000 0.0191

JROD  On  30-June-08 06/11/2007   10.6940 0.0198  0.00 jRod 10.7400 0.0201

JROD  On  31-July-08 06/11/2007   10.8090 0.0203  0.00 jRod 10.8600 0.0206

JROD  On  30-November-07 06/11/2007   10.0000 0.0052  0.00 jRod 10.0000 0.0052

JROD  On  31-December-07 06/11/2007   10.3400 0.0062  0.00 jRod 10.3300 0.0062

OTH1  On  07-February-08 06/11/2007   260.6120 260.6120  0.00 Index Future 261.6700 261.6710

OTH1  On  02-May-08 06/11/2007   267.3570 267.3570  0.00 Index Future 268.4400 268.4440

OTH1  On  07-August-08 06/11/2007   251.3670 251.3670  0.00 Index Future 252.4900 252.4900

OTH1  On  06-November-08 06/11/2007   281.3500 281.3500  12.00 Index Future 282.5000 282.4960

R153  On  07-February-08 06/11/2007   8.7640 115.3903  8666.00 Bond Future 8.7100 115.5090

R153  On  02-May-08 06/11/2007   8.5530 111.5509  0.00 Bond Future 8.5000 111.6602

R153  On  07-August-08 06/11/2007   8.3420 114.4388  0.00 Bond Future 8.2900 114.5366
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Strike Call/ Product Previous Day's Previous Day's Open InterestContract DetailsDate MTM Yield MTM Price

Closing PriceClosing MTMPut

R157  On  07-February-08 06/11/2007   8.0670 135.9341  9179.00 Bond Future 8.0100 136.3350

R157  On  02-May-08 06/11/2007   7.9510 132.3791  0.00 Bond Future 7.8900 132.7724

R157  On  07-August-08 06/11/2007   7.8450 135.8017  0.00 Bond Future 7.7900 136.1851

R186  On  07-February-08 06/11/2007   7.8820 126.9826  0.00 Bond Future 7.8200 127.6795

R186  On  02-May-08 06/11/2007   7.8060 130.1606  0.00 Bond Future 7.7500 130.8600

R186  On  07-August-08 06/11/2007   7.7400 128.2851  0.00 Bond Future 7.6800 128.9850

R196  On  07-February-08 06/11/2007   9.3740 105.1579  0.00 Bond Future 9.3200 105.2128

R196  On  02-May-08 06/11/2007   9.1150 102.5180  0.00 Bond Future 9.0500 102.5707

R196  On  07-August-08 06/11/2007   8.7850 105.1168  0.00 Bond Future 8.7100 105.1583

R201  On  07-February-08 06/11/2007   8.1450 104.3799  910.00 Bond Future 8.0900 104.6972

R201  On  02-May-08 06/11/2007   8.0170 106.9938  0.00 Bond Future 7.9600 107.3052

R201  On  07-August-08 06/11/2007   7.9030 105.3959  0.00 Bond Future 7.8400 105.6997

R203  On  07-February-08 06/11/2007   8.0180 104.9197  0.00 Bond Future 7.9600 105.3209

R203  On  02-May-08 06/11/2007   7.9150 103.3569  0.00 Bond Future 7.8600 103.7550

R203  On  07-August-08 06/11/2007   7.8220 106.0990  0.00 Bond Future 7.7600 106.4921

R204  On  07-February-08 06/11/2007   8.0150 101.0349  3331.00 Bond Future 7.9700 101.3936

R204  On  02-May-08 06/11/2007   7.9210 103.5623  0.00 Bond Future 7.8700 103.9192

R204  On  07-August-08 06/11/2007   7.8380 102.2558  0.00 Bond Future 7.7900 102.6095

R206  On  07-February-08 06/11/2007   8.1310 97.6470  0.00 Bond Future 8.0700 97.9202

R206  On  02-May-08 06/11/2007   7.9940 100.0876  0.00 Bond Future 7.9300 100.3545

R206  On  07-August-08 06/11/2007   7.8670 98.9660  0.00 Bond Future 7.8100 99.2248

R207  On  07-February-08 06/11/2007   7.9900 94.9261  0.00 Bond Future 7.9300 95.3662

R207  On  02-May-08 06/11/2007   7.9050 97.2960  0.00 Bond Future 7.8500 97.7349

R207  On  07-August-08 06/11/2007   7.8290 96.2229  0.00 Bond Future 7.7700 96.6591
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Strike Call/ Product Previous Day's Previous Day's Open InterestContract DetailsDate MTM Yield MTM Price

Closing PriceClosing MTMPut

R209  On  07-February-08 06/11/2007   7.6030 86.6794  6590.00 Bond Future 7.5400 87.2877

R209  On  02-May-08 06/11/2007   7.5400 85.6837  0.00 Bond Future 7.4800 86.2983

R209  On  07-August-08 06/11/2007   7.4840 87.9532  0.00 Bond Future 7.4200 88.5731

TRT1  On  07-February-08 06/11/2007   263.2190 263.2190  0.00 Index Future 263.9500 263.9500

TRT1  On  02-May-08 06/11/2007   270.0310 270.0310  0.00 Index Future 270.7800 270.7820

TRT1  On  07-August-08 06/11/2007   277.1940 277.1940  0.00 Index Future 278.0200 278.0160

TRT1  On  06-November-08 06/11/2007   284.1640 284.1640  400.00 Index Future 284.9600 284.9560

$ / R  On  17-March-08 07/11/2007   6.7087 6.7087  20976.00 Currency Future 6.6200 6.6185

$ / R  On  13-June-08 07/11/2007   6.7671 6.7671  2597.00 Currency Future 6.7300 6.7270

$ / R  On  14-December-07 07/11/2007   6.5569 6.5569  24090.00 Currency Future 6.5200 6.5158

£ / R  On  17-March-08 07/11/2007   13.9525 13.9525  0.00 Currency Future 13.8700 13.8702

£ / R  On  13-June-08 07/11/2007   14.0294 14.0294  0.00 Currency Future 14.0500 14.0535

£ / R  On  14-December-07 07/11/2007   13.6778 13.6778  37.00 Currency Future 13.7000 13.6962

€ / R  On  17-March-08 07/11/2007   9.7819 9.7819  751.00 Currency Future 9.7300 9.7274

€ / R  On  13-June-08 07/11/2007   9.8679 9.8679  0.00 Currency Future 9.8900 9.8880

€ / R  On  14-December-07 07/11/2007   9.5534 9.5534  1.00 Currency Future 9.5700 9.5693

ALBI  On  07-February-08 07/11/2007   266.0580 266.0580  508.00 Index Future 265.4700 265.4710

ALBI  On  02-May-08 07/11/2007   266.6370 266.6370  0.00 Index Future 265.9800 265.9750

ALBI  On  07-August-08 07/11/2007   274.3750 274.3750  0.00 Index Future 273.7200 273.7190

ALBI  On  06-November-08 07/11/2007   281.5990 281.5990  0.00 Index Future 280.9600 280.9640

CRD1  On  07-February-08 07/11/2007   114.1410 114.1410  0.00 Index Future 113.9300 113.9320

CRD1  On  02-May-08 07/11/2007   117.0950 117.0950  0.00 Index Future 116.8800 116.8820

CRD1  On  07-August-08 07/11/2007   121.6050 121.6050  0.00 Index Future 121.4200 121.4150

CRD1  On  06-November-08 07/11/2007   123.2250 123.2250  8.00 Index Future 124.6300 124.6280
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GOVI  On  07-February-08 07/11/2007   267.1760 267.1760  5.00 jGovi 266.6100 266.6070

GOVI  On  02-May-08 07/11/2007   274.0920 274.0920  0.00 jGovi 273.5100 273.5090

GOVI  On  07-August-08 07/11/2007   281.2670 281.2670  0.00 jGovi 280.6700 280.6700

GOVI  On  06-November-08 07/11/2007   288.4390 288.4390  60.00 jGovi 287.8300 287.8310

ILBI  On  07-February-08 07/11/2007   295.2960 295.2960  0.00 Index Future 296.6900 296.6900

J153  On  31-August-10 07/11/2007   10.0620 0.0659  0.00 jSwap 10.1300 0.0675

J157  On  15-September-15 07/11/2007   8.9850 0.0149  0.00 jSwap 9.0000 0.0139

J186  On  21-December-26 07/11/2007   8.1810 0.0664  0.00 jSwap 8.2000 0.0679

J201  On  22-December-14 07/11/2007   9.0970 0.0874  0.00 jSwap 9.1200 0.0884

J203  On  15-September-17 07/11/2007   8.8040 0.0853  0.00 jSwap 8.8200 0.0865

J204  On  21-December-18 07/11/2007   8.7450 0.0909  0.00 jSwap 8.7700 0.0924

J207  On  15-January-20 07/11/2007   8.6600 0.0504  0.00 jSwap 8.6800 0.0520

JBAR  On  21-December-05 07/11/2007   10.7170 10.7170  0.00 jBar 10.7800 10.7750

JFRA  On  07-February-08 07/11/2007   10.8180 0.0263  0.00 jFra 10.8800 0.0264

JFRA  On  05-February-09 07/11/2007   10.0290 0.0244  0.00 jFra 10.0800 0.0245

JFRA  On  02-May-08 07/11/2007   10.8030 0.0279  0.00 jFra 10.8600 0.0281

JFRA  On  07-May-09 07/11/2007   9.7540 0.0237  0.00 jFra 9.8100 0.0239

JFRA  On  07-August-08 07/11/2007   10.5810 0.0257  0.00 jFra 10.6300 0.0258

JFRA  On  06-August-09 07/11/2007   9.4470 0.0230  0.00 jFra 9.5100 0.0232

JFRA  On  06-November-08 07/11/2007   10.2930 0.0250  0.00 jFra 10.3700 0.0252

JFRA  On  05-November-09 07/11/2007   9.0900 0.0222  0.00 jFra 9.2000 0.0224

Page 10 of 21 2007/11/09, 07:00:19PM



Strike Call/ Product Previous Day's Previous Day's Open InterestContract DetailsDate MTM Yield MTM Price

Closing PriceClosing MTMPut

JN02  On  07-February-08 07/11/2007   10.1350 0.1804  0.00 jNote 10.2000 0.1815

JN02  On  02-May-08 07/11/2007   9.8980 0.1780  0.00 jNote 9.9700 0.1791

JN02  On  07-August-08 07/11/2007   9.6140 0.1720  0.00 jNote 9.6900 0.1732

JN05  On  07-February-08 07/11/2007   9.1150 0.3592  0.00 jNote 9.1400 0.3599

JN05  On  02-May-08 07/11/2007   8.9710 0.3551  0.00 jNote 9.0000 0.3558

JN05  On  07-August-08 07/11/2007   8.8070 0.3492  0.00 jNote 8.8300 0.3499

JN10  On  07-February-08 07/11/2007   8.5770 0.5630  0.00 jNote 8.6000 0.5637

JN10  On  02-May-08 07/11/2007   8.4790 0.5604  0.00 jNote 8.5000 0.5611

JN10  On  07-August-08 07/11/2007   8.3690 0.5558  0.00 jNote 8.3900 0.5565

JROD  On  31-January-08 07/11/2007   10.6610 0.0068  0.00 jRod 10.7100 0.0069

JROD  On  29-February-08 07/11/2007   10.4340 0.0122  0.00 jRod 10.4600 0.0123

JROD  On  31-March-08 07/11/2007   10.6450 0.0133  0.00 jRod 10.6700 0.0134

JROD  On  30-April-08 07/11/2007   10.8170 0.0138  0.00 jRod 10.8400 0.0139

JROD  On  30-May-08 07/11/2007   10.6040 0.0191  0.00 jRod 10.6200 0.0192

JROD  On  30-June-08 07/11/2007   10.7400 0.0201  0.00 jRod 10.7600 0.0202

JROD  On  31-July-08 07/11/2007   10.8580 0.0206  0.00 jRod 10.8800 0.0208

JROD  On  30-November-07 07/11/2007   9.9950 0.0052  0.00 jRod 10.0000 0.0052

JROD  On  31-December-07 07/11/2007   10.3270 0.0062  0.00 jRod 10.3500 0.0062

OTH1  On  07-February-08 07/11/2007   261.6710 261.6710  0.00 Index Future 260.9600 260.9610

OTH1  On  02-May-08 07/11/2007   268.4440 268.4440  0.00 Index Future 267.7200 267.7170

OTH1  On  07-August-08 07/11/2007   252.4900 252.4900  0.00 Index Future 251.6800 251.6770

OTH1  On  06-November-08 07/11/2007   282.4960 282.4960  12.00 Index Future 258.3400 258.3380

R153  On  07-February-08 07/11/2007   8.7140 115.5090  8666.00 Bond Future 8.7500 115.4141

R153  On  02-May-08 07/11/2007   8.5030 111.6602  0.00 Bond Future 8.5400 111.5728

R153  On  07-August-08 07/11/2007   8.2920 114.5366  0.00 Bond Future 8.3300 114.4583
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R157  On  07-February-08 07/11/2007   8.0070 136.3350  9179.00 Bond Future 8.0500 136.0675

R157  On  02-May-08 07/11/2007   7.8910 132.7724  0.00 Bond Future 7.9300 132.5100

R157  On  07-August-08 07/11/2007   7.7850 136.1851  0.00 Bond Future 7.8300 135.9293

R186  On  07-February-08 07/11/2007   7.8220 127.6795  0.00 Bond Future 7.8600 127.2142

R186  On  02-May-08 07/11/2007   7.7460 130.8600  0.00 Bond Future 7.7900 130.3931

R186  On  07-August-08 07/11/2007   7.6800 128.9850  0.00 Bond Future 7.8100 127.4872

R196  On  07-February-08 07/11/2007   9.3180 105.2128  0.00 Bond Future 9.3700 105.1599

R196  On  02-May-08 07/11/2007   9.0470 102.5707  0.00 Bond Future 9.1100 102.5257

R196  On  07-August-08 07/11/2007   8.7070 105.1583  0.00 Bond Future 8.7600 105.1296

R201  On  07-February-08 07/11/2007   8.0850 104.6972  910.00 Bond Future 8.1400 104.4063

R201  On  02-May-08 07/11/2007   7.9570 107.3052  0.00 Bond Future 8.0100 107.0197

R201  On  07-August-08 07/11/2007   7.8430 105.6997  0.00 Bond Future 7.9000 105.4212

R203  On  07-February-08 07/11/2007   7.9580 105.3209  0.00 Bond Future 8.0000 105.0533

R203  On  02-May-08 07/11/2007   7.8550 103.7550  0.00 Bond Future 7.9000 103.4894

R203  On  07-August-08 07/11/2007   7.7620 106.4921  0.00 Bond Future 7.8000 106.2298

R204  On  07-February-08 07/11/2007   7.9650 101.3936  3331.00 Bond Future 8.0100 101.1065

R204  On  02-May-08 07/11/2007   7.8710 103.9192  0.00 Bond Future 7.9100 103.6336

R204  On  07-August-08 07/11/2007   7.7880 102.6095  0.00 Bond Future 7.8300 102.3264

R206  On  07-February-08 07/11/2007   8.0710 97.9202  0.00 Bond Future 8.1300 97.6698

R206  On  02-May-08 07/11/2007   7.9340 100.3545  0.00 Bond Future 7.9900 100.1098

R206  On  07-August-08 07/11/2007   7.8070 99.2248  0.00 Bond Future 7.8600 98.9875

R207  On  07-February-08 07/11/2007   7.9300 95.3662  0.00 Bond Future 7.9700 95.0725

R207  On  02-May-08 07/11/2007   7.8450 97.7349  0.00 Bond Future 7.8900 97.4420

R207  On  07-August-08 07/11/2007   7.7690 96.6591  0.00 Bond Future 7.8100 96.3680
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R209  On  07-February-08 07/11/2007   7.5430 87.2877  6590.00 Bond Future 7.5900 86.8308

R209  On  02-May-08 07/11/2007   7.4800 86.2983  0.00 Bond Future 7.5300 85.8367

R209  On  07-August-08 07/11/2007   7.4240 88.5731  0.00 Bond Future 7.4700 88.1075

TRT1  On  07-February-08 07/11/2007   263.9500 263.9500  0.00 Index Future 263.3800 263.3840

TRT1  On  02-May-08 07/11/2007   270.7820 270.7820  0.00 Index Future 270.2000 270.2020

TRT1  On  07-August-08 07/11/2007   278.0160 278.0160  0.00 Index Future 277.3800 277.3830

TRT1  On  06-November-08 07/11/2007   284.9560 284.9560  400.00 Index Future 284.7200 284.7240

$ / R  On  17-March-08 08/11/2007   6.6185 6.6185  20983.00 Currency Future 6.6300 6.6348

$ / R  On  13-June-08 08/11/2007   6.7270 6.7270  2597.00 Currency Future 6.7400 6.7447

$ / R  On  14-December-07 08/11/2007   6.5158 6.5158  24115.00 Currency Future 6.5300 6.5311

£ / R  On  17-March-08 08/11/2007   13.8702 13.8702  0.00 Currency Future 13.9100 13.9149

£ / R  On  13-June-08 08/11/2007   14.0535 14.0535  0.00 Currency Future 14.1000 14.0996

£ / R  On  14-December-07 08/11/2007   13.6962 13.6962  37.00 Currency Future 13.7400 13.7402

€ / R  On  17-March-08 08/11/2007   9.7274 9.7274  751.00 Currency Future 9.7400 9.7428

€ / R  On  13-June-08 08/11/2007   9.8880 9.8880  0.00 Currency Future 9.9000 9.9038

€ / R  On  14-December-07 08/11/2007   9.5693 9.5693  1.00 Currency Future 9.5800 9.5837

ALBI  On  07-February-08 08/11/2007   265.4710 265.4710  508.00 Index Future 265.0000 265.0000

ALBI  On  02-May-08 08/11/2007   265.9750 265.9750  0.00 Index Future 265.6100 265.6090

ALBI  On  07-August-08 08/11/2007   273.7190 273.7190  0.00 Index Future 273.3600 273.3630

ALBI  On  06-November-08 08/11/2007   280.9640 280.9640  0.00 Index Future 280.6000 280.5950

CRD1  On  07-February-08 08/11/2007   113.9320 113.9320  0.00 Index Future 113.7700 113.7730

CRD1  On  02-May-08 08/11/2007   116.8820 116.8820  0.00 Index Future 116.7200 116.7190

CRD1  On  07-August-08 08/11/2007   121.4150 121.4150  0.00 Index Future 121.3000 121.2950

CRD1  On  06-November-08 08/11/2007   124.6280 124.6280  8.00 Index Future 122.8300 122.8310
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GOVI  On  07-February-08 08/11/2007   266.6070 266.6070  5.00 jGovi 266.1700 266.1650

GOVI  On  02-May-08 08/11/2007   273.5090 273.5090  0.00 jGovi 273.0600 273.0560

GOVI  On  07-August-08 08/11/2007   280.6700 280.6700  0.00 jGovi 280.2100 280.2060

GOVI  On  06-November-08 08/11/2007   287.8310 287.8310  60.00 jGovi 287.3600 287.3560

ILBI  On  07-February-08 08/11/2007   296.6900 296.6900  0.00 Index Future 298.2900 298.2850

J153  On  31-August-10 08/11/2007   10.1270 0.0675  0.00 jSwap 10.1600 0.0683

J157  On  15-September-15 08/11/2007   9.0020 0.0139  0.00 jSwap 9.0300 0.0121

J186  On  21-December-26 08/11/2007   8.1980 0.0679  0.00 jSwap 8.2100 0.0687

J201  On  22-December-14 08/11/2007   9.1170 0.0884  0.00 jSwap 9.1500 0.0903

J203  On  15-September-17 08/11/2007   8.8240 0.0865  0.00 jSwap 8.8500 0.0882

J204  On  21-December-18 08/11/2007   8.7670 0.0924  0.00 jSwap 8.7900 0.0941

J207  On  15-January-20 08/11/2007   8.6810 0.0520  0.00 jSwap 8.7100 0.0537

JBAR  On  21-December-05 08/11/2007   10.7750 10.7750  0.00 jBar 10.7800 10.7790

JFRA  On  07-February-08 08/11/2007   10.8780 0.0264  0.00 jFra 10.8800 0.0264

JFRA  On  05-February-09 08/11/2007   10.0780 0.0245  0.00 jFra 10.0700 0.0245

JFRA  On  02-May-08 08/11/2007   10.8590 0.0281  0.00 jFra 10.8700 0.0281

JFRA  On  07-May-09 08/11/2007   9.8140 0.0239  0.00 jFra 9.8200 0.0239

JFRA  On  07-August-08 08/11/2007   10.6260 0.0258  0.00 jFra 10.6300 0.0258

JFRA  On  06-August-09 08/11/2007   9.5120 0.0232  0.00 jFra 9.5300 0.0232

JFRA  On  06-November-08 08/11/2007   10.3740 0.0252  0.00 jFra 10.3700 0.0252

JFRA  On  05-November-09 08/11/2007   9.1950 0.0224  0.00 jFra 9.2900 0.0226
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JN02  On  07-February-08 08/11/2007   10.1990 0.1815  0.00 jNote 10.2100 0.1817

JN02  On  02-May-08 08/11/2007   9.9650 0.1791  0.00 jNote 9.9900 0.1796

JN02  On  07-August-08 08/11/2007   9.6850 0.1732  0.00 jNote 9.7300 0.1739

JN05  On  07-February-08 08/11/2007   9.1440 0.3599  0.00 jNote 9.2000 0.3617

JN05  On  02-May-08 08/11/2007   8.9980 0.3558  0.00 jNote 9.0500 0.3575

JN05  On  07-August-08 08/11/2007   8.8320 0.3499  0.00 jNote 8.8900 0.3516

JN10  On  07-February-08 08/11/2007   8.5970 0.5637  0.00 jNote 8.6200 0.5646

JN10  On  02-May-08 08/11/2007   8.4990 0.5611  0.00 jNote 8.5300 0.5620

JN10  On  07-August-08 08/11/2007   8.3870 0.5565  0.00 jNote 8.4200 0.5574

JROD  On  31-January-08 08/11/2007   10.7060 0.0069  0.00 jRod 10.7000 0.0069

JROD  On  29-February-08 08/11/2007   10.4630 0.0123  0.00 jRod 10.4700 0.0123

JROD  On  31-March-08 08/11/2007   10.6730 0.0134  0.00 jRod 10.6900 0.0135

JROD  On  30-April-08 08/11/2007   10.8430 0.0139  0.00 jRod 10.8700 0.0140

JROD  On  30-May-08 08/11/2007   10.6190 0.0192  0.00 jRod 10.6400 0.0194

JROD  On  30-June-08 08/11/2007   10.7550 0.0202  0.00 jRod 10.7800 0.0204

JROD  On  31-July-08 08/11/2007   10.8770 0.0208  0.00 jRod 10.9100 0.0210

JROD  On  30-November-07 08/11/2007   9.9970 0.0052  0.00 jRod 9.9900 0.0052

JROD  On  31-December-07 08/11/2007   10.3480 0.0062  0.00 jRod 10.3400 0.0062

OTH1  On  07-February-08 08/11/2007   260.9610 260.9610  0.00 Index Future 260.3200 260.3170

OTH1  On  02-May-08 08/11/2007   267.7170 267.7170  0.00 Index Future 267.0600 267.0560

OTH1  On  07-August-08 08/11/2007   251.6770 251.6770  0.00 Index Future 251.1000 251.0950

OTH1  On  06-November-08 08/11/2007   258.3380 258.3380  12.00 Index Future 281.0400 281.0420

R153  On  07-February-08 08/11/2007   8.7540 115.4141  8666.00 Bond Future 8.7900 115.3192

R153  On  02-May-08 08/11/2007   8.5430 111.5728  0.00 Bond Future 8.5800 111.4855

R153  On  07-August-08 08/11/2007   8.3320 114.4583  0.00 Bond Future 8.3700 114.3801
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R157  On  07-February-08 08/11/2007   8.0470 136.0675  9179.00 Bond Future 8.0700 135.9341

R157  On  02-May-08 08/11/2007   7.9310 132.5100  0.00 Bond Future 7.9500 132.3791

R157  On  07-August-08 08/11/2007   7.8250 135.9293  0.00 Bond Future 7.8500 135.8017

R186  On  07-February-08 08/11/2007   7.8620 127.2142  0.00 Bond Future 7.8800 126.9826

R186  On  02-May-08 08/11/2007   7.7860 130.3931  0.00 Bond Future 7.8100 130.1606

R186  On  07-August-08 08/11/2007   7.8090 127.4872  0.00 Bond Future 7.7400 128.2851

R196  On  07-February-08 08/11/2007   9.3720 105.1599  0.00 Bond Future 9.4200 105.1159

R196  On  02-May-08 08/11/2007   9.1050 102.5257  0.00 Bond Future 9.1500 102.4924

R196  On  07-August-08 08/11/2007   8.7610 105.1296  0.00 Bond Future 8.8100 105.1062

R201  On  07-February-08 08/11/2007   8.1400 104.4063  910.00 Bond Future 8.1600 104.3271

R201  On  02-May-08 08/11/2007   8.0120 107.0197  0.00 Bond Future 8.0300 106.9420

R201  On  07-August-08 08/11/2007   7.8980 105.4212  0.00 Bond Future 7.9100 105.3454

R203  On  07-February-08 08/11/2007   7.9980 105.0533  0.00 Bond Future 8.0200 104.9197

R203  On  02-May-08 08/11/2007   7.8950 103.4894  0.00 Bond Future 7.9200 103.3569

R203  On  07-August-08 08/11/2007   7.8020 106.2298  0.00 Bond Future 7.8200 106.0990

R204  On  07-February-08 08/11/2007   8.0050 101.1065  3331.00 Bond Future 8.0300 100.9634

R204  On  02-May-08 08/11/2007   7.9110 103.6336  0.00 Bond Future 7.9300 103.4911

R204  On  07-August-08 08/11/2007   7.8280 102.3264  0.00 Bond Future 7.8500 102.1852

R206  On  07-February-08 08/11/2007   8.1260 97.6698  0.00 Bond Future 8.1500 97.5562

R206  On  02-May-08 08/11/2007   7.9890 100.1098  0.00 Bond Future 8.0100 99.9988

R206  On  07-August-08 08/11/2007   7.8620 98.9875  0.00 Bond Future 7.8900 98.8799

R207  On  07-February-08 08/11/2007   7.9700 95.0725  0.00 Bond Future 7.9900 94.9261

R207  On  02-May-08 08/11/2007   7.8850 97.4420  0.00 Bond Future 7.9100 97.2960

R207  On  07-August-08 08/11/2007   7.8090 96.3680  0.00 Bond Future 7.8300 96.2229
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R209  On  07-February-08 08/11/2007   7.5880 86.8308  6590.00 Bond Future 7.6100 86.5787

R209  On  02-May-08 08/11/2007   7.5250 85.8367  0.00 Bond Future 7.5500 85.5820

R209  On  07-August-08 08/11/2007   7.4690 88.1075  0.00 Bond Future 7.4900 87.8506

TRT1  On  07-February-08 08/11/2007   263.3840 263.3840  0.00 Index Future 262.9400 262.9420

TRT1  On  02-May-08 08/11/2007   270.2020 270.2020  0.00 Index Future 269.7500 269.7490

TRT1  On  07-August-08 08/11/2007   277.3830 277.3830  0.00 Index Future 277.0600 277.0560

TRT1  On  06-November-08 08/11/2007   284.7240 284.7240  400.00 Index Future 283.8800 283.8760

$ / R  On  17-March-08 09/11/2007   6.6348 6.6348  21028.00 Currency Future 6.7600 6.7588

$ / R  On  13-June-08 09/11/2007   6.7447 6.7447  2607.00 Currency Future 6.8700 6.8717

$ / R  On  14-December-07 09/11/2007   6.5311 6.5311  24564.00 Currency Future 6.6500 6.6534

£ / R  On  17-March-08 09/11/2007   13.9149 13.9149  0.00 Currency Future 14.1000 14.1034

£ / R  On  13-June-08 09/11/2007   14.0996 14.0996  0.00 Currency Future 14.2900 14.2942

£ / R  On  14-December-07 09/11/2007   13.7402 13.7402  37.00 Currency Future 13.9300 13.9279

€ / R  On  17-March-08 09/11/2007   9.7428 9.7428  751.00 Currency Future 9.9300 9.9309

€ / R  On  13-June-08 09/11/2007   9.9038 9.9038  0.00 Currency Future 10.1000 10.0954

€ / R  On  14-December-07 09/11/2007   9.5837 9.5837  1.00 Currency Future 9.7700 9.7702

ALBI  On  07-February-08 09/11/2007   265.0000 265.0000  508.00 Index Future 264.2000 264.2040

ALBI  On  02-May-08 09/11/2007   265.6090 265.6090  0.00 Index Future 264.8800 264.8810

ALBI  On  07-August-08 09/11/2007   273.3630 273.3630  0.00 Index Future 272.6200 272.6190

ALBI  On  06-November-08 09/11/2007   280.5950 280.5950  0.00 Index Future 279.8400 279.8420

CRD1  On  07-February-08 09/11/2007   113.7730 113.7730  0.00 Index Future 113.5200 113.5160

CRD1  On  02-May-08 09/11/2007   116.7190 116.7190  0.00 Index Future 116.4600 116.4550

CRD1  On  07-August-08 09/11/2007   121.2950 121.2950  0.00 Index Future 121.0400 121.0420

CRD1  On  06-November-08 09/11/2007   122.8310 122.8310  8.00 Index Future 124.2500 124.2490
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GOVI  On  07-February-08 09/11/2007   266.1650 266.1650  5.00 jGovi 265.4000 265.3970

GOVI  On  02-May-08 09/11/2007   273.0560 273.0560  0.00 jGovi 272.2700 272.2680

GOVI  On  07-August-08 09/11/2007   280.2060 280.2060  0.00 jGovi 279.4000 279.3980

GOVI  On  06-November-08 09/11/2007   287.3560 287.3560  60.00 jGovi 286.5300 286.5290

ILBI  On  07-February-08 09/11/2007   298.2850 298.2850  0.00 Index Future 298.4500 298.4500

J153  On  31-August-10 09/11/2007   10.1610 0.0683  0.00 jSwap 10.1900 0.0691

J157  On  15-September-15 09/11/2007   9.0340 0.0121  0.00 jSwap 9.0800 0.0097

J186  On  21-December-26 09/11/2007   8.2070 0.0687  0.00 jSwap 8.2500 0.0730

J201  On  22-December-14 09/11/2007   9.1530 0.0903  0.00 jSwap 9.1900 0.0924

J203  On  15-September-17 09/11/2007   8.8510 0.0882  0.00 jSwap 8.8900 0.0905

J204  On  21-December-18 09/11/2007   8.7920 0.0941  0.00 jSwap 8.8200 0.0963

J207  On  15-January-20 09/11/2007   8.7050 0.0537  0.00 jSwap 8.7400 0.0560

JBAR  On  21-December-05 09/11/2007   10.7790 10.7790  0.00 jBar 10.7800 10.7790

JFRA  On  07-February-08 09/11/2007   10.8830 0.0264  0.00 jFra 10.8900 0.0264

JFRA  On  05-February-09 09/11/2007   10.0700 0.0245  0.00 jFra 10.0800 0.0245

JFRA  On  02-May-08 09/11/2007   10.8680 0.0281  0.00 jFra 10.8700 0.0281

JFRA  On  07-May-09 09/11/2007   9.8230 0.0239  0.00 jFra 9.8500 0.0240

JFRA  On  07-August-08 09/11/2007   10.6310 0.0258  0.00 jFra 10.6500 0.0259

JFRA  On  06-August-09 09/11/2007   9.5290 0.0232  0.00 jFra 9.5500 0.0233

JFRA  On  06-November-08 09/11/2007   10.3690 0.0252  0.00 jFra 10.3900 0.0252

JFRA  On  05-November-09 09/11/2007   9.2870 0.0226  0.00 jFra 9.3500 0.0228
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JN02  On  07-February-08 09/11/2007   10.2140 0.1817  0.00 jNote 10.2400 0.1821

JN02  On  02-May-08 09/11/2007   9.9920 0.1796  0.00 jNote 10.0200 0.1800

JN02  On  07-August-08 09/11/2007   9.7290 0.1739  0.00 jNote 9.7700 0.1746

JN05  On  07-February-08 09/11/2007   9.1980 0.3617  0.00 jNote 9.2500 0.3633

JN05  On  02-May-08 09/11/2007   9.0520 0.3575  0.00 jNote 9.1100 0.3593

JN05  On  07-August-08 09/11/2007   8.8850 0.3516  0.00 jNote 8.9500 0.3536

JN10  On  07-February-08 09/11/2007   8.6240 0.5646  0.00 jNote 8.6600 0.5660

JN10  On  02-May-08 09/11/2007   8.5260 0.5620  0.00 jNote 8.5600 0.5634

JN10  On  07-August-08 09/11/2007   8.4150 0.5574  0.00 jNote 8.4500 0.5588

JROD  On  31-January-08 09/11/2007   10.6970 0.0069  0.00 jRod 10.6800 0.0073

JROD  On  29-February-08 09/11/2007   10.4650 0.0123  0.00 jRod 10.4600 0.0128

JROD  On  31-March-08 09/11/2007   10.6860 0.0135  0.00 jRod 10.6800 0.0140

JROD  On  30-April-08 09/11/2007   10.8670 0.0140  0.00 jRod 10.8700 0.0145

JROD  On  30-May-08 09/11/2007   10.6420 0.0194  0.00 jRod 10.6500 0.0199

JROD  On  30-June-08 09/11/2007   10.7820 0.0204  0.00 jRod 10.7900 0.0210

JROD  On  31-July-08 09/11/2007   10.9070 0.0210  0.00 jRod 10.9200 0.0215

JROD  On  30-November-07 09/11/2007   9.9920 0.0052  0.00 jRod 9.9900 0.0057

JROD  On  31-December-07 09/11/2007   10.3380 0.0062  0.00 jRod 10.3200 0.0067

OTH1  On  07-February-08 09/11/2007   260.3170 260.3170  0.00 Index Future 259.3500 259.3530

OTH1  On  02-May-08 09/11/2007   267.0560 267.0560  0.00 Index Future 266.0700 266.0690

OTH1  On  07-August-08 09/11/2007   251.0950 251.0950  0.00 Index Future 250.1800 250.1820

OTH1  On  06-November-08 09/11/2007   281.0420 281.0420  12.00 Index Future 256.8100 256.8100

R153  On  07-February-08 09/11/2007   8.7940 115.3192  8734.00 Bond Future 8.8500 115.1771

R153  On  02-May-08 09/11/2007   8.5830 111.4855  0.00 Bond Future 8.6400 111.3547

R153  On  07-August-08 09/11/2007   8.3720 114.3801  0.00 Bond Future 8.4300 114.2630
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R157  On  07-February-08 09/11/2007   8.0670 135.9341  9179.00 Bond Future 8.1300 135.5348

R157  On  02-May-08 09/11/2007   7.9510 132.3791  0.00 Bond Future 8.0100 131.9874

R157  On  07-August-08 09/11/2007   7.8450 135.8017  0.00 Bond Future 7.9100 135.4197

R186  On  07-February-08 09/11/2007   7.8820 126.9826  0.00 Bond Future 7.9400 126.2914

R186  On  02-May-08 09/11/2007   7.8060 130.1606  0.00 Bond Future 7.8700 129.4670

R186  On  07-August-08 09/11/2007   7.7400 128.2851  0.00 Bond Future 7.8000 127.5908

R196  On  07-February-08 09/11/2007   9.4170 105.1159  0.00 Bond Future 9.4800 105.0592

R196  On  02-May-08 09/11/2007   9.1480 102.4924  0.00 Bond Future 9.2200 102.4383

R196  On  07-August-08 09/11/2007   8.8050 105.1062  0.00 Bond Future 8.8800 105.0658

R201  On  07-February-08 09/11/2007   8.1550 104.3271  910.00 Bond Future 8.2200 104.0112

R201  On  02-May-08 09/11/2007   8.0270 106.9420  0.00 Bond Future 8.0900 106.6319

R201  On  07-August-08 09/11/2007   7.9130 105.3454  0.00 Bond Future 7.9700 105.0430

R203  On  07-February-08 09/11/2007   8.0180 104.9197  0.00 Bond Future 8.0800 104.5206

R203  On  02-May-08 09/11/2007   7.9150 103.3569  0.00 Bond Future 7.9800 102.9609

R203  On  07-August-08 09/11/2007   7.8220 106.0990  0.00 Bond Future 7.8800 105.7078

R204  On  07-February-08 09/11/2007   8.0250 100.9634  3331.00 Bond Future 8.0800 100.6067

R204  On  02-May-08 09/11/2007   7.9310 103.4911  0.00 Bond Future 7.9800 103.1362

R204  On  07-August-08 09/11/2007   7.8480 102.1852  0.00 Bond Future 7.9000 101.8334

R206  On  07-February-08 09/11/2007   8.1510 97.5562  0.00 Bond Future 8.2100 97.2843

R206  On  02-May-08 09/11/2007   8.0140 99.9988  0.00 Bond Future 8.0700 99.7331

R206  On  07-August-08 09/11/2007   7.8870 98.8799  0.00 Bond Future 7.9500 98.6223

R207  On  07-February-08 09/11/2007   7.9900 94.9261  0.00 Bond Future 8.0500 94.4887

R207  On  02-May-08 09/11/2007   7.9050 97.2960  0.00 Bond Future 7.9700 96.8597

R207  On  07-August-08 09/11/2007   7.8290 96.2229  0.00 Bond Future 7.8900 95.7893
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R209  On  07-February-08 09/11/2007   7.6130 86.5787  6590.00 Bond Future 7.6500 86.1779

R209  On  02-May-08 09/11/2007   7.5500 85.5820  0.00 Bond Future 7.5900 85.1770

R209  On  07-August-08 09/11/2007   7.4940 87.8506  0.00 Bond Future 7.5300 87.4420

TRT1  On  07-February-08 09/11/2007   262.9420 262.9420  0.00 Index Future 262.1800 262.1770

TRT1  On  02-May-08 09/11/2007   269.7490 269.7490  0.00 Index Future 268.9700 268.9660

TRT1  On  07-August-08 09/11/2007   277.0560 277.0560  0.00 Index Future 276.3300 276.3320

TRT1  On  06-November-08 09/11/2007   283.8760 283.8760  400.00 Index Future 283.6500 283.6540
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