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JSE Interest Rate Exchange

Derivatives Weekly Statistics Report

From: 04/04/2011 To: 04/04/2011

Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
04/04/2011 0106 On 22-December-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
04/04/2011 0357 On 15-September-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
04/04/2011 0403 On 21-December-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
04/04/2011 0457 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
04/04/2011 0703 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
04/04/2011 0757 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
04/04/2011 0804 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
04/04/2011 0807 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
04/04/2011 0857 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
04/04/2011 0904 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
04/04/2011 0908 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
04/04/2011 0957 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
04/04/2011 0986 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00

Page 1 of 16

2011/04/04, 05:44:32PM



Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
04/04/2011 1386 On 28-February-31 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
04/04/2011 1409 On 28-February-41 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
04/04/2011 5701 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
04/04/2011 5706 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
04/04/2011 8607 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
04/04/2011 8608 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
04/04/2011 8657 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
04/04/2011 AL7T On 05-May-11 Index Future 373.77 371.4770 373.7720 371.4770 30.00
04/04/2011 AL7T On 04-August-11 Index Future 379.12 376.7900 379.1220 376.7900 0.00
04/04/2011 ALBI On 05-May-11 Index Future 343.76 341.9050 343.7550 341.9050 1,070.00
04/04/2011 ALBI On 04-August-11 Index Future 348.68 346.7950 348.6760 346.7950 0.00
04/04/2011 C155 On 31-August-11 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
04/04/2011 C157 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
04/04/2011 C186 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
04/04/2011 C189 On 01-April-13 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
04/04/2011 C197 On 07-December-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
04/04/2011 C201 On 22-December-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
04/04/2011 C202 On 07-December-33 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
04/04/2011 C203 On 15-September-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
04/04/2011 C204 On 21-December-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
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04/04/2011 C206 On 15-January-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
04/04/2011 C207 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
04/04/2011 C208 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
04/04/2011 C209 On 31-March-36 Price Contribution 6.25 6.2500 6.2500 6.2500 0.00
04/04/2011 C210 On 31-March-28 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
04/04/2011 C211 On 31-January-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
04/04/2011 C212 On 31-January-22 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
04/04/2011 C213 On 28-February-31 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
04/04/2011 C214 On 28-February-41 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
04/04/2011 CES1 On 20-April-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
04/04/2011 CRD1 On 05-May-11 Index Future 155.58 155.0510 155.5750 155.0510 2.00
04/04/2011 CRD1 On 04-August-11 Index Future 157.72 157.1900 157.7210 157.1900 0.00
04/04/2011 CS23 On 25-January-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
04/04/2011 CS26 On 02-April-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
04/04/2011 CS33 On 15-September-33 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
04/04/2011 GOVI On 05-May-11 GOoVvI 344.90 343.1110 344.8950 343.1110 205.00
04/04/2011 GOVI On 05-May-11 349.00 Call GovI 0 0 0 0 0.00
04/04/2011 GOVI On 05-May-11 349.01 Call GovI 0 0 0 0 0.00
04/04/2011 GOVI On 05-May-11 348.99 Call GovIi 0 0 0 0 0.00
04/04/2011 GOVI On 05-May-11 348.99 Put GovI 40950 6 4 6 0.00
04/04/2011 GOVI On 05-May-11 349.01 Put GovI 41150 6 4 6 0.00
04/04/2011 GOVI On 05-May-11 349.00 Put GOV 41050 6 4 6 0.00
04/04/2011 GOVI On 04-August-11 GovI 349.83 348.0190 349.8320 348.0190 0.00
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04/04/2011 GOVI On 04-August-11 348.00 Call GovI 18320 0 2 0 0.00
04/04/2011 GOVI On 04-August-11 348.01 Call GOoVI 18220 0 2 0 0.00
04/04/2011 GOVI On 04-August-11 347.99 Call GovI 18420 0 2 0 0.00
04/04/2011 GOVI On 04-August-11 347.99 Put GovI 0 0 0 0 0.00
04/04/2011 GOVI On 04-August-11 348.01 Put GovIi 0 0 0 0 0.00
04/04/2011 GOVI On 04-August-11 348.00 Put GovI 0 0 0 0 0.00
04/04/2011 GVIX On 01-January-29 LIVE INDEX 110.00 110.0000 110.0000 110.0000 0.00
04/04/2011 IGOV On 05-May-11 Index Future 150.21 149.9990 150.2130 149.9990 61.00
04/04/2011 IGOV On 04-August-11 Index Future 152.36 152.1450 152.3640 152.1450 0.00
04/04/2011 ILBI On 05-May-11 Index Future 406.31 405.9130 406.3130 405.9130 336.00
04/04/2011 J157 On 15-September-15 Interest Rate Swap 8.82 0.0200 0.0200 0.0200 0.00
04/04/2011 J186 On 21-December-26 Interest Rate Swap 8.68 0.1077 0.1077 0.1077 0.00
04/04/2011 J201 On 22-December-14 Interest Rate Swap 8.66 0.0514 0.0514 0.0514 0.00
04/04/2011 J203 On 15-September-17 Interest Rate Swap 8.98 0.0847 0.0847 0.0847 0.00
04/04/2011 J204 On 21-December-18 Interest Rate Swap 8.96 0.0958 0.0958 0.0958 0.00
04/04/2011 J207 On 15-January-20 Interest Rate Swap 9.00 0.0691 0.0691 0.0691 0.00
04/04/2011 JBAF On 20-April-11 Jibar Tradeable Future 5.59 94.4000 94.4060 94.4000 2,001.00
04/04/2011 JBAF On 18-May-11 Jibar Tradeable Future 5.63 94.3700 94.3740 94.3700 3,001.00
04/04/2011 JBAF On 15-June-11 Jibar Tradeable Future 5.66 94.3400 94.3430 94.3400 3,890.00
04/04/2011 JBAF On 20-July-11 Jibar Tradeable Future 5.73 94.2300 94.2670 94.2300 2,000.00
04/04/2011 JBAF On 17-August-11 Jibar Tradeable Future 5.82 94.1600 94.1800 94.1600 0.00
04/04/2011 JBAF On 21-September-11 Jibar Tradeable Future 5.94 94.0300 94.0650 94.0300 14,700.00
04/04/2011 JBAF On 21-December-11 Jibar Tradeable Future 6.38 93.6100 93.6240 93.6100 5,591.00
04/04/2011 JBAF On 20-March-12 Jibar Tradeable Future 6.91 93.0600 93.0910 93.0600 1,090.00
04/04/2011 JBAF On 20-June-12 Jibar Tradeable Future 7.42 92.5500 92.5850 92.5500 2,890.00
04/04/2011 JBAF On 19-September-12 Jibar Tradeable Future 7.81 92.1400 92.1890 92.1400 44,710.00
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04/04/2011 JBAF On 19-December-12 Jibar Tradeable Future 8.16 91.8000 91.8420 91.8000 513.00
04/04/2011 JBAF On 20-March-13 Jibar Tradeable Future 8.49 91.5600 91.5100 91.5600 0.00
04/04/2011 JNO2 On 05-May-11 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
04/04/2011 JNO2 On 05-May-11 7.75 Call JNOTE 0 0 0 0 0.00
04/04/2011 JNO2 On 05-May-11 8.00 Call JNOTE 0 0 0 0 0.00
04/04/2011 JNO2 On 05-May-11 8.25 Call JNOTE 0 0 0 0 0.00
04/04/2011 JNO2 On 05-May-11 8.25 Put JNOTE 750000 1 1 1 0.00
04/04/2011 JNO2 On 05-May-11 8.00 Put JNOTE 500000 1 1 1 0.00
04/04/2011 JNO2 On 05-May-11 7.75 Put JNOTE 250000 0 0 0 0.00
04/04/2011 JNO5 On 05-May-11 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
04/04/2011 JNO5 On 05-May-11 7.75 Call JNOTE 0 0 0 0 0.00
04/04/2011 JNO5 On 05-May-11 8.25 Call JNOTE 0 0 0 0 0.00
04/04/2011 JNO5 On 05-May-11 8.00 Call JNOTE 0 0 0 0 0.00
04/04/2011 JNO5 On 05-May-11 8.00 Put JNOTE 500000 1 1 1 0.00
04/04/2011 JNO5 On 05-May-11 8.25 Put JNOTE 750000 1 1 1 0.00
04/04/2011 JNO5 On 05-May-11 7.75 Put JNOTE 250000 0 0 0 0.00
04/04/2011 JN10 On 05-May-11 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
04/04/2011 JN10 On 05-May-11 7.75 Call JNOTE 0 0 0 0 0.00
04/04/2011 JN10 On 05-May-11 8.00 Call JNOTE 0 0 0 0 0.00
04/04/2011 JN10 On 05-May-11 7.50 Call JNOTE 0 0 0 0 0.00
04/04/2011 JN10 On 05-May-11 7.50 Put JNOTE 0 0 0 0 0.00
04/04/2011 JN10 On 05-May-11 8.00 Put JNOTE 500000 1 1 1 0.00
04/04/2011 JN10 On 05-May-11 7.75 Put JNOTE 250000 0 0 0 0.00
04/04/2011 OTH1 On 05-May-11 Index Future 337.24 335.0310 337.2400 335.0310 3.00
04/04/2011 OTH1 On 04-August-11 Index Future 342.07 339.8230 342.0670 339.8230 0.00
04/04/2011 R157 On 05-May-11 Bond Future 7.74 122.6836 122.9621 122.6836 2,405.00
04/04/2011 R157 On 05-May-11 7.75 Call Bond Future 553 0 1 0 0.00
04/04/2011 R157 On 05-May-11 7.80 Call Bond Future 666 1 1 1 0.00
04/04/2011 R157 On 05-May-11 7.65 Call Bond Future 365 0 0 0 0.00
04/04/2011 R157 On 05-May-11 7.70 Call Bond Future 453 0 0 0 0.00
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04/04/2011 R157 On 05-May-11 7.70 Put Bond Future 609 1 1 1 0.00
04/04/2011 R157 On 05-May-11 7.65 Put Bond Future 727 1 1 1 0.00
04/04/2011 R157 On 05-May-11 7.80 Put Bond Future 412 1 0 1 0.00
04/04/2011 R157 On 05-May-11 7.75 Put Bond Future 504 1 1 1 0.00
04/04/2011 R157 On 04-August-11 Bond Future 7.89 124.4573 124.7421 124.4573 0.00
04/04/2011 R157 On 04-August-11 7.50 Call Bond Future 525 0 1 0 0.00
04/04/2011 R157 On 04-August-11 7.45 Call Bond Future 468 0 0 0 0.00
04/04/2011 R157 On 04-August-11 7.55 Call Bond Future 588 1 1 1 0.00
04/04/2011 R157 On 04-August-11 7.55 Put Bond Future 1896 2 2 2 0.00
04/04/2011 R157 On 04-August-11 7.45 Put Bond Future 2168 2 2 2 0.00
04/04/2011 R157 On 04-August-11 7.50 Put Bond Future 2029 2 2 2 0.00
04/04/2011 R157 On 03-November-11 Bond Future 8.06 119.4146 119.7033 119.4146 3,694.00
04/04/2011 R157 On 03-November-11 8.25 Call Bond Future 1922 2 2 2 0.00
04/04/2011 R157 On 03-November-11 8.30 Call Bond Future 2031 2 2 2 0.00
04/04/2011 R157 On 03-November-11 8.20 Call Bond Future 1817 2 2 2 0.00
04/04/2011 R157 On 03-November-11 8.20 Put Bond Future 1294 1 1 1 0.00
04/04/2011 R157 On 03-November-11 8.30 Put Bond Future 1150 1 1 1 0.00
04/04/2011 R157 On 03-November-11 8.25 Put Bond Future 1220 1 1 1 0.00
04/04/2011 R157 On 02-February-12 Bond Future 8.25 121.1551 121.4477 121.1551 0.00
04/04/2011 R157 On 02-February-12 8.50 Call Bond Future 2331 2 2 2 0.00
04/04/2011 R157 On 02-February-12 8.55 Call Bond Future 2433 2 2 2 0.00
04/04/2011 R157 On 02-February-12 8.45 Call Bond Future 2231 2 2 2 0.00
04/04/2011 R157 On 02-February-12 8.45 Put Bond Future 1543 2 2 2 0.00
04/04/2011 R157 On 02-February-12 8.55 Put Bond Future 1411 2 1 2 0.00
04/04/2011 R157 On 02-February-12 8.50 Put Bond Future 1476 2 1 2 0.00
04/04/2011 R186 On 05-May-11 Bond Future 8.83 117.2978 118.0522 117.2978 28,849.00
04/04/2011 R186 On 05-May-11 8.75 Call Bond Future 1066 1 1 1 0.00
04/04/2011 R186 On 05-May-11 8.80 Call Bond Future 1274 1 1 1 1.00
04/04/2011 R186 On 05-May-11 8.00 Call Bond Future 13 0 0 0 5,500.00
04/04/2011 R186 On 05-May-11 8.70 Call Bond Future 882 1 1 1 0.00
04/04/2011 R186 On 05-May-11 8.70 Put Bond Future 2065 3 2 3 0.00
04/04/2011 R186 On 05-May-11 8.00 Put Bond Future 8050 9 8 9 0.00
04/04/2011 R186 On 05-May-11 8.80 Put Bond Future 1524 2 2 2 0.00
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04/04/2011 R186 On 05-May-11 8.75 Put Bond Future 1781 2 2 2 0.00
04/04/2011 R186 On 04-August-11 Bond Future 8.92 113.7055 114.4720 113.7055 0.00
04/04/2011 R186 On 04-August-11 8.25 Call Bond Future 830 1 1 1 0.00
04/04/2011 R186 On 04-August-11 8.30 Call Bond Future 931 1 1 1 0.00
04/04/2011 R186 On 04-August-11 8.20 Call Bond Future 739 1 1 1 0.00
04/04/2011 R186 On 04-August-11 8.35 Call Bond Future 1041 0 1 0 600.00
04/04/2011 R186 On 04-August-11 9.70 Call Bond Future 7517 0 8 0 0.00
04/04/2011 R186 On 04-August-11 8.70 Call Bond Future 2071 0 2 0 200.00
04/04/2011 R186 On 04-August-11 8.95 Call Bond Future 3115 0 3 0 0.00
04/04/2011 R186 On 04-August-11 8.95 Put Bond Future 2862 0 3 0 200.00
04/04/2011 R186 On 04-August-11 9.70 Put Bond Future 778 0 1 0 600.00
04/04/2011 R186 On 04-August-11 8.70 Put Bond Future 4109 0 4 0 0.00
04/04/2011 R186 On 04-August-11 8.20 Put Bond Future 7569 8 8 8 0.00
04/04/2011 R186 On 04-August-11 8.35 Put Bond Future 6404 0 6 0 0.00
04/04/2011 R186 On 04-August-11 8.30 Put Bond Future 6780 7 7 7 0.00
04/04/2011 R186 On 04-August-11 8.25 Put Bond Future 7168 8 7 8 0.00
04/04/2011 R186 On 03-November-11 Bond Future 9.02 115.3201 116.0979 115.3201 12,982.00
04/04/2011 R186 On 03-November-11 9.00 Call Bond Future 4024 4 4 4 0.00
04/04/2011 R186 On 03-November-11 8.95 Call Bond Future 3805 3 4 3 0.00
04/04/2011 R186 On 03-November-11 9.05 Call Bond Future 4251 4 4 4 0.00
04/04/2011 R186 On 03-November-11 9.05 Put Bond Future 3967 4 4 4 0.00
04/04/2011 R186 On 03-November-11 8.95 Put Bond Future 4412 5 4 5 0.00
04/04/2011 R186 On 03-November-11 9.00 Put Bond Future 4184 5 4 5 0.00
04/04/2011 R186 On 02-February-12 Bond Future 9.12 111.7148 112.4943 111.7148 0.00
04/04/2011 R186 On 02-February-12 9.00 Call Bond Future 4574 4 5 4 0.00
04/04/2011 R186 On 02-February-12 8.95 Call Bond Future 4366 4 4 4 0.00
04/04/2011 R186 On 02-February-12 9.05 Call Bond Future 4787 4 5 4 0.00
04/04/2011 R186 On 02-February-12 9.05 Put Bond Future 5373 6 5 6 0.00
04/04/2011 R186 On 02-February-12 8.95 Put Bond Future 5834 6 6 6 0.00
04/04/2011 R186 On 02-February-12 9.00 Put Bond Future 5599 6 6 6 0.00
04/04/2011 R189 On 05-May-11 Bond Future 208.79 208.7404 208.7850 208.7404 0.00
04/04/2011 R189 On 05-May-11 207.30 Call Bond Future 1485 1 1 1 0.00
04/04/2011 R189 On 05-May-11 207.35 Call Bond Future 1435 1 1 1 0.00
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04/04/2011 R189 On 05-May-11 207.25 Call Bond Future 1535 1 2 1 0.00
04/04/2011 R189 On 05-May-11 207.25 Put Bond Future 0 0 0 0 0.00
04/04/2011 R189 On 05-May-11 207.35 Put Bond Future 0 0 0 0 0.00
04/04/2011 R189 On 05-May-11 207.30 Put Bond Future 0 0 0 0 0.00
04/04/2011 R197 On 05-May-11 Bond Future 231.95 231.4975 231.9527 231.4975 0.00
04/04/2011 R197 On 05-May-11 232.00 Call Bond Future 0 0 0 0 0.00
04/04/2011 R197 On 05-May-11 231.95 Call Bond Future 3 0 0 0 0.00
04/04/2011 R197 On 05-May-11 232.05 Call Bond Future 0 0 0 0 0.00
04/04/2011 R197 On 05-May-11 232.05 Put Bond Future 97 1 0 1 0.00
04/04/2011 R197 On 05-May-11 231.95 Put Bond Future 0 0 0 0 0.00
04/04/2011 R197 On 05-May-11 232.00 Put Bond Future 47 1 0 1 0.00
04/04/2011 R201 On 05-May-11 Bond Future 7.36 107.5596 107.7103 107.5596 484.00
04/04/2011 R201 On 05-May-11 7.75 Call Bond Future 1300 1 1 1 0.00
04/04/2011 R201 On 05-May-11 7.80 Call Bond Future 1446 1 1 1 0.00
04/04/2011 R201 On 05-May-11 7.70 Call Bond Future 1159 1 1 1 0.00
04/04/2011 R201 On 05-May-11 7.70 Put Bond Future 59 0 0 0 0.00
04/04/2011 R201 On 05-May-11 7.80 Put Bond Future 30 0 0 0 0.00
04/04/2011 R201 On 05-May-11 7.75 Put Bond Future 42 0 0 0 0.00
04/04/2011 R201 On 04-August-11 Bond Future 7.49 104.7038 104.8593 104.7038 0.00
04/04/2011 R201 On 04-August-11 7.25 Call Bond Future 510 0 1 0 0.00
04/04/2011 R201 On 04-August-11 7.30 Call Bond Future 568 1 1 1 0.00
04/04/2011 R201 On 04-August-11 7.20 Call Bond Future 455 0 0 0 0.00
04/04/2011 R201 On 04-August-11 7.20 Put Bond Future 1334 1 1 1 0.00
04/04/2011 R201 On 04-August-11 7.30 Put Bond Future 1145 1 1 1 0.00
04/04/2011 R201 On 04-August-11 7.25 Put Bond Future 1238 1 1 1 0.00
04/04/2011 R201 On 03-November-11 Bond Future 7.64 106.1882 106.3493 106.1882 0.00
04/04/2011 R201 On 03-November-11 8.00 Call Bond Future 1710 2 2 2 0.00
04/04/2011 R201 On 03-November-11 8.05 Call Bond Future 1802 2 2 2 0.00
04/04/2011 R201 On 03-November-11 7.95 Call Bond Future 1620 2 2 2 0.00
04/04/2011 R201 On 03-November-11 7.95 Put Bond Future 773 1 1 1 0.00
04/04/2011 R201 On 03-November-11 8.05 Put Bond Future 681 1 1 1 0.00
04/04/2011 R201 On 03-November-11 8.00 Put Bond Future 726 1 1 1 0.00
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04/04/2011 R201 On 02-February-12 Bond Future 7.82 103.3294 103.4883 103.3294 0.00
04/04/2011 R201 On 02-February-12 8.25 Call Bond Future 1961 2 2 2 0.00
04/04/2011 R201 On 02-February-12 8.30 Call Bond Future 2046 2 2 2 0.00
04/04/2011 R201 On 02-February-12 8.20 Call Bond Future 1878 2 2 2 0.00
04/04/2011 R201 On 02-February-12 8.20 Put Bond Future 901 1 1 1 0.00
04/04/2011 R201 On 02-February-12 8.30 Put Bond Future 816 1 1 1 0.00
04/04/2011 R201 On 02-February-12 8.25 Put Bond Future 858 1 1 1 0.00
04/04/2011 R202 On 05-May-11 Bond Future 0.36 168.4338 168.4338 168.4338 10,539.00
04/04/2011 R202 On 05-May-11 2.05 Call Bond Future 41774 42 42 42 0.00
04/04/2011 R202 On 05-May-11 2.10 Call Bond Future 42802 43 43 43 0.00
04/04/2011 R202 On 05-May-11 2.00 cCall Bond Future 40736 41 41 41 0.00
04/04/2011 R202 On 05-May-11 2.00 Put Bond Future 0 0.00
04/04/2011 R202 On 05-May-11 2.10 Put Bond Future 0 0.00
04/04/2011 R202 On 05-May-11 2.05 Put Bond Future 0 0.00
04/04/2011 R203 On 05-May-11 Bond Future 8.32 100.4724 100.9220 100.4724 517.00
04/04/2011 R203 On 05-May-11 8.25 Call Bond Future 519 0 1 0 0.00
04/04/2011 R203 On 05-May-11 8.20 Call Bond Future 421 0 0 0 0.00
04/04/2011 R203 On 05-May-11 8.30 Call Bond Future 631 0 1 0 0.00
04/04/2011 R203 On 05-May-11 8.30 Put Bond Future 704 1 1 1 0.00
04/04/2011 R203 On 05-May-11 8.20 Put Bond Future 981 1 1 1 0.00
04/04/2011 R203 On 05-May-11 8.25 Put Bond Future 835 1 1 1 0.00
04/04/2011 R203 On 04-August-11 Bond Future 8.45 101.9246 102.3805 101.9246 0.00
04/04/2011 R203 On 04-August-11 8.00 Call Bond Future 611 1 1 1 0.00
04/04/2011 R203 On 04-August-11 7.95 Call Bond Future 546 0 1 0 0.00
04/04/2011 R203 On 04-August-11 8.05 Call Bond Future 681 1 1 1 0.00
04/04/2011 R203 On 04-August-11 8.05 Put Bond Future 2555 3 3 3 0.00
04/04/2011 R203 On 04-August-11 7.95 Put Bond Future 2899 3 3 3 0.00
04/04/2011 R203 On 04-August-11 8.00 Put Bond Future 2724 3 3 3 0.00
04/04/2011 R203 On 03-November-11 Bond Future 8.59 99.2113 99.6718 99.2113 1,416.00
04/04/2011 R203 On 03-November-11 8.50 Call Bond Future 1751 2 0.00
04/04/2011 R203 On 03-November-11 8.45 Call Bond Future 1643 2 0.00
04/04/2011 R203 On 03-November-11 8.55 Call Bond Future 1863 2 2 0.00
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04/04/2011 R203 On 03-November-11 8.55 Put Bond Future 2038 2 2 2 0.00
04/04/2011 R203 On 03-November-11 8.45 Put Bond Future 2269 3 2 3 0.00
04/04/2011 R203 On 03-November-11 8.50 Put Bond Future 2151 2 2 2 0.00
04/04/2011 R203 On 02-February-12 Bond Future 8.74 100.6575 101.1247 100.6575 0.00
04/04/2011 R203 On 02-February-12 8.75 Call Bond Future 2455 2 2 2 0.00
04/04/2011 R203 On 02-February-12 8.70 Call Bond Future 2343 2 2 2 0.00
04/04/2011 R203 On 02-February-12 8.80 Call Bond Future 2571 2 3 2 0.00
04/04/2011 R203 On 02-February-12 8.80 Put Bond Future 2326 3 2 3 0.00
04/04/2011 R203 On 02-February-12 8.70 Put Bond Future 2528 3 3 3 0.00
04/04/2011 R203 On 02-February-12 8.75 Put Bond Future 2425 3 2 3 0.00
04/04/2011 R204 On 05-May-11 Bond Future 8.46 100.0186 100.5450 100.0186 100.00
04/04/2011 R204 On 05-May-11 8.50 Call Bond Future 906 1 1 1 0.00
04/04/2011 R204 On 05-May-11 8.55 Call Bond Future 1063 1 1 1 0.00
04/04/2011 R204 On 05-May-11 8.45 Call Bond Future 763 1 1 1 0.00
04/04/2011 R204 On 05-May-11 8.45 Put Bond Future 790 1 1 1 0.00
04/04/2011 R204 On 05-May-11 8.55 Put Bond Future 547 1 1 1 0.00
04/04/2011 R204 On 05-May-11 8.50 Put Bond Future 661 1 1 1 0.00
04/04/2011 R204 On 04-August-11 Bond Future 8.58 97.4325 97.9684 97.4325 0.00
04/04/2011 R204 On 04-August-11 8.00 Call Bond Future 545 0 1 0 0.00
04/04/2011 R204 On 04-August-11 8.05 Call Bond Future 611 1 1 1 0.00
04/04/2011 R204 On 04-August-11 7.95 Call Bond Future 485 0 0 0 0.00
04/04/2011 R204 On 04-August-11 7.95 Put Bond Future 3869 4 4 4 0.00
04/04/2011 R204 On 04-August-11 8.05 Put Bond Future 3446 4 3 4 0.00
04/04/2011 R204 On 04-August-11 8.00 Put Bond Future 3654 4 4 4 0.00
04/04/2011 R204 On 03-November-11 Bond Future 8.71 98.8128 99.3620 98.8128 1,876.00
04/04/2011 R204 On 03-November-11 8.75 Call Bond Future 2425 2 2 2 0.00
04/04/2011 R204 On 03-November-11 8.80 Call Bond Future 2563 2 3 2 0.00
04/04/2011 R204 On 03-November-11 8.70 Call Bond Future 2292 2 2 2 0.00
04/04/2011 R204 On 03-November-11 8.70 Put Bond Future 2318 3 2 3 0.00
04/04/2011 R204 On 03-November-11 8.80 Put Bond Future 2080 2 2 2 0.00
04/04/2011 R204 On 03-November-11 8.75 Put Bond Future 2196 2 2 2 0.00
04/04/2011 R204 On 02-February-12 Bond Future 8.84 96.2252 96.7757 96.2252 0.00
04/04/2011 R204 On 02-February-12 9.00 Call Bond Future 3304 3 3 3 0.00
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04/04/2011 R204 On 02-February-12 9.05 Call Bond Future 3444 3 3 3 0.00
04/04/2011 R204 On 02-February-12 8.95 Call Bond Future 3168 3 3 3 0.00
04/04/2011 R204 On 02-February-12 8.95 Put Bond Future 2627 3 3 3 0.00
04/04/2011 R204 On 02-February-12 9.05 Put Bond Future 2415 3 2 3 0.00
04/04/2011 R204 On 02-February-12 9.00 Put Bond Future 2519 3 3 3 0.00
04/04/2011 R206 On 05-May-11 Bond Future 7.06 103.3314 103.4234 103.3314 0.00
04/04/2011 R206 On 05-May-11 7.50 Call Bond Future 1077 1 1 1 0.00
04/04/2011 R206 On 05-May-11 7.45 Call Bond Future 966 1 1 1 0.00
04/04/2011 R206 On 05-May-11 7.55 Call Bond Future 1190 1 1 1 0.00
04/04/2011 R206 On 05-May-11 7.55 Put Bond Future 14 0 0 0 0.00
04/04/2011 R206 On 05-May-11 7.45 Put Bond Future 29 0 0 0 0.00
04/04/2011 R206 On 05-May-11 7.50 Put Bond Future 20 0 0 0 0.00
04/04/2011 R206 On 04-August-11 Bond Future 7.21 101.0609 101.1555 101.0609 0.00
04/04/2011 R206 On 04-August-11 7.00 Call Bond Future 361 0 0 0 0.00
04/04/2011 R206 On 04-August-11 6.95 Call Bond Future 320 0 0 0 0.00
04/04/2011 R206 On 04-August-11 7.05 Call Bond Future 407 0 0 0 0.00
04/04/2011 R206 On 04-August-11 7.05 Put Bond Future 762 1 1 1 0.00
04/04/2011 R206 On 04-August-11 6.95 Put Bond Future 897 1 1 1 0.00
04/04/2011 R206 On 04-August-11 7.00 Put Bond Future 827 1 1 1 0.00
04/04/2011 R206 On 03-November-11 Bond Future 7.38 102.4949 102.5904 102.4949 0.00
04/04/2011 R206 On 03-November-11 7.75 Call Bond Future 1215 1 1 1 0.00
04/04/2011 R206 On 03-November-11 7.70 Call Bond Future 1150 1 1 1 0.00
04/04/2011 R206 On 03-November-11 7.80 Call Bond Future 1282 1 1 1 0.00
04/04/2011 R206 On 03-November-11 7.80 Put Bond Future 447 0 0 0 0.00
04/04/2011 R206 On 03-November-11 7.70 Put Bond Future 512 1 1 1 0.00
04/04/2011 R206 On 03-November-11 7.75 Put Bond Future 478 1 0 1 0.00
04/04/2011 R206 On 02-February-12 Bond Future 7.58 100.2256 100.3211 100.2256 0.00
04/04/2011 R206 On 02-February-12 8.00 Call Bond Future 1342 1 1 1 0.00
04/04/2011 R206 On 02-February-12 7.95 Call Bond Future 1285 1 1 1 0.00
04/04/2011 R206 On 02-February-12 8.05 Call Bond Future 1400 1 1 1 0.00
04/04/2011 R206 On 02-February-12 8.05 Put Bond Future 576 1 1 1 0.00
04/04/2011 R206 On 02-February-12 7.95 Put Bond Future 637 1 1 1 0.00
04/04/2011 R206 On 02-February-12 8.00 Put Bond Future 606 1 1 1 0.00
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04/04/2011 R207 On 05-May-11 Bond Future 8.55 93.9163 94.4481 93.9163 1,020.00
04/04/2011 R207 On 05-May-11 8.50 Call Bond Future 686 1 1 1 0.00
04/04/2011 R207 On 05-May-11 8.55 Call Bond Future 824 1 1 1 0.00
04/04/2011 R207 On 05-May-11 8.45 Call Bond Future 564 0 1 0 0.00
04/04/2011 R207 On 05-May-11 8.45 Put Bond Future 1123 2 1 2 0.00
04/04/2011 R207 On 05-May-11 8.55 Put Bond Future 807 1 1 1 0.00
04/04/2011 R207 On 05-May-11 8.50 Put Bond Future 956 1 1 1 0.00
04/04/2011 R207 On 04-August-11 Bond Future 8.66 91.6332 92.1724 91.6332 0.00
04/04/2011 R207 On 04-August-11 8.25 Call Bond Future 834 1 1 1 0.00
04/04/2011 R207 On 04-August-11 8.30 Call Bond Future 924 1 1 1 0.00
04/04/2011 R207 On 04-August-11 8.20 Call Bond Future 751 1 1 1 0.00
04/04/2011 R207 On 04-August-11 8.20 Put Bond Future 3381 4 3 4 0.00
04/04/2011 R207 On 04-August-11 8.30 Put Bond Future 2978 3 3 3 0.00
04/04/2011 R207 On 04-August-11 8.25 Put Bond Future 3176 4 3 4 0.00
04/04/2011 R207 On 03-November-11 Bond Future 8.78 92.9362 93.4825 92.9362 600.00
04/04/2011 R207 On 03-November-11 8.75 Call Bond Future 2386 2 2 2 0.00
04/04/2011 R207 On 03-November-11 8.80 Call Bond Future 2525 2 3 2 0.00
04/04/2011 R207 On 03-November-11 8.70 Call Bond Future 2251 2 2 2 0.00
04/04/2011 R207 On 03-November-11 8.70 Put Bond Future 2670 3 3 3 0.00
04/04/2011 R207 On 03-November-11 8.80 Put Bond Future 2400 3 2 3 0.00
04/04/2011 R207 On 03-November-11 8.75 Put Bond Future 2533 3 3 3 0.00
04/04/2011 R207 On 02-February-12 Bond Future 8.90 90.6523 91.2040 90.6523 0.00
04/04/2011 R207 On 02-February-12 9.00 Call Bond Future 3334 3 3 3 0.00
04/04/2011 R207 On 02-February-12 9.05 Call Bond Future 3480 3 3 3 0.00
04/04/2011 R207 On 02-February-12 8.95 Call Bond Future 3184 3 3 3 0.00
04/04/2011 R207 On 02-February-12 8.95 Put Bond Future 2916 3 3 3 0.00
04/04/2011 R207 On 02-February-12 9.05 Put Bond Future 2688 3 3 3 0.00
04/04/2011 R207 On 02-February-12 9.00 Put Bond Future 2803 3 3 3 0.00
04/04/2011 R208 On 05-May-11 Bond Future 8.60 87.9957 88.5496 87.9957 190.00
04/04/2011 R208 On 05-May-11 8.50 Call Bond Future 588 0 1 0 0.00
04/04/2011 R208 On 05-May-11 8.45 Call Bond Future 477 0 0 0 0.00
04/04/2011 R208 On 05-May-11 8.55 Call Bond Future 715 1 1 1 0.00
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04/04/2011 R208 On 05-May-11 8.55 Put Bond Future 1036 1 1 1 0.00
04/04/2011 R208 On 05-May-11 8.45 Put Bond Future 1408 2 1 2 0.00
04/04/2011 R208 On 05-May-11 8.50 Put Bond Future 1213 2 1 2 0.00
04/04/2011 R208 On 04-August-11 Bond Future 8.71 89.2692 89.8336 89.2692 120.00
04/04/2011 R208 On 04-August-11 8.25 Call Bond Future 804 1 1 1 0.00
04/04/2011 R208 On 04-August-11 8.30 Call Bond Future 893 1 1 1 0.00
04/04/2011 R208 On 04-August-11 8.20 Call Bond Future 721 1 1 1 0.00
04/04/2011 R208 On 04-August-11 8.20 Put Bond Future 3775 4 4 4 0.00
04/04/2011 R208 On 04-August-11 8.30 Put Bond Future 3332 4 3 4 0.00
04/04/2011 R208 On 04-August-11 8.25 Put Bond Future 3550 4 4 4 0.00
04/04/2011 R208 On 03-November-11 Bond Future 8.81 87.1368 87.7107 87.1368 5,604.00
04/04/2011 R208 On 03-November-11 8.75 Call Bond Future 2390 2 2 2 0.00
04/04/2011 R208 On 03-November-11 8.70 Call Bond Future 2250 2 2 2 0.00
04/04/2011 R208 On 03-November-11 8.80 Call Bond Future 2535 2 3 2 0.00
04/04/2011 R208 On 03-November-11 8.80 Put Bond Future 2610 3 3 3 0.00
04/04/2011 R208 On 03-November-11 8.70 Put Bond Future 2904 3 3 3 0.00
04/04/2011 R208 On 03-November-11 8.75 Put Bond Future 2754 3 3 3 0.00
04/04/2011 R208 On 02-February-12 Bond Future 8.92 88.4081 88.9904 88.4081 0.00
04/04/2011 R208 On 02-February-12 9.00 Call Bond Future 3477 3 3 3 0.00
04/04/2011 R208 On 02-February-12 8.95 Call Bond Future 3327 3 3 3 0.00
04/04/2011 R208 On 02-February-12 9.05 Call Bond Future 3630 3 4 3 0.00
04/04/2011 R208 On 02-February-12 9.05 Put Bond Future 2920 3 3 3 0.00
04/04/2011 R208 On 02-February-12 8.95 Put Bond Future 3175 3 3 3 0.00
04/04/2011 R208 On 02-February-12 9.00 Put Bond Future 3045 3 3 3 0.00
04/04/2011 R209 On 05-May-11 Bond Future 8.88 73.7619 74.4297 73.7619 21,100.00
04/04/2011 R209 On 05-May-11 8.50 Call Bond Future 214 0 0 0 0.00
04/04/2011 R209 On 05-May-11 8.55 Call Bond Future 280 0 0 0 0.00
04/04/2011 R209 On 05-May-11 8.45 Call Bond Future 161 0 0 0 0.00
04/04/2011 R209 On 05-May-11 8.45 Put Bond Future 3686 4 4 4 0.00
04/04/2011 R209 On 05-May-11 8.55 Put Bond Future 2969 4 3 4 0.00
04/04/2011 R209 On 05-May-11 8.50 Put Bond Future 3319 4 3 4 0.00
04/04/2011 R209 On 04-August-11 Bond Future 8.96 74.8256 75.5071 74.8256 0.00
04/04/2011 R209 On 04-August-11 8.50 Call Bond Future 1116 1 1 1 0.00
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04/04/2011 R209 On 04-August-11 8.55 Call Bond Future 1235 1 1 1 0.00
04/04/2011 R209 On 04-August-11 8.45 Call Bond Future 1004 1 1 1 0.00
04/04/2011 R209 On 04-August-11 10.10 Call Bond Future 8353 8 8 8 0.00
04/04/2011 R209 On 04-August-11 10.10 Put Bond Future 329 0 0 0 0.00
04/04/2011 R209 On 04-August-11 8.45 Put Bond Future 5090 6 5 6 0.00
04/04/2011 R209 On 04-August-11 8.55 Put Bond Future 4487 5 4 5 0.00
04/04/2011 R209 On 04-August-11 8.50 Put Bond Future 4783 5 5 5 0.00
04/04/2011 R209 On 03-November-11 Bond Future 9.03 72.7436 73.4384 72.7436 1,033.00
04/04/2011 R209 On 03-November-11 8.75 Call Bond Future 2497 2 2 0.00
04/04/2011 R209 On 03-November-11 8.80 Call Bond Future 2660 2 3 2 0.00
04/04/2011 R209 On 03-November-11 8.70 Call Bond Future 2342 2 2 2 0.00
04/04/2011 R209 On 03-November-11 8.70 Put Bond Future 4925 5 5 5 0.00
04/04/2011 R209 On 03-November-11 8.80 Put Bond Future 4445 5 4 5 0.00
04/04/2011 R209 On 03-November-11 8.75 Put Bond Future 4679 5 5 5 0.00
04/04/2011 R209 On 02-February-12 Bond Future 9.10 73.8024 74.5099 73.8024 0.00
04/04/2011 R209 On 02-February-12 9.00 Call Bond Future 3984 4 4 4 0.00
04/04/2011 R209 On 02-February-12 9.05 Call Bond Future 4167 4 4 4 0.00
04/04/2011 R209 On 02-February-12 8.95 Call Bond Future 3805 3 4 3 0.00
04/04/2011 R209 On 02-February-12 8.95 Put Bond Future 4976 5 5 5 0.00
04/04/2011 R209 On 02-February-12 9.05 Put Bond Future 4574 5 5 5 0.00
04/04/2011 R209 On 02-February-12 9.00 Put Bond Future 4772 5 5 5 0.00
04/04/2011 R210 On 05-May-11 Bond Future 125.36 125.3517 125.3597 125.3517 278.00
04/04/2011 R210 On 05-May-11 126.00 Call Bond Future 0 0 0 0 0.00
04/04/2011 R210 On 05-May-11 126.05 Call Bond Future 0 0 0 0 0.00
04/04/2011 R210 On 05-May-11 125.95 Call Bond Future 0 0 0 0 0.00
04/04/2011 R210 On 05-May-11 125.95 Put Bond Future 590 1 1 1 0.00
04/04/2011 R210 On 05-May-11 126.05 Put Bond Future 690 1 1 1 0.00
04/04/2011 R210 On 05-May-11 126.00 Put Bond Future 640 1 1 1 0.00
04/04/2011 R211 On 05-May-11 Bond Future 1.64 105.2084 105.3815 105.2084 539.00
04/04/2011 R211 On 05-May-11 214 Call Bond Future 2769 3 3 3 0.00
04/04/2011 R211 On 05-May-11 2.19 Call Bond Future 3040 3 3 3 0.00
04/04/2011 R211 On 05-May-11 2.09 Call Bond Future 2497 2 2 2 0.00
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04/04/2011 R211 On 05-May-11 2.09 Put Bond Future 0 0.00
04/04/2011 R211 On 05-May-11 2.19 Put Bond Future 0 0.00
04/04/2011 R211 On 05-May-11 214 Put Bond Future 0 0.00
04/04/2011 R212 On 05-May-11 Bond Future 243 103.7175 103.7270 103.7175 2,532.00
04/04/2011 R212 On 05-May-11 2.25 Call Bond Future 0 0 0 0 0.00
04/04/2011 R212 On 05-May-11 2.20 Call Bond Future 0 0 0 0 0.00
04/04/2011 R212 On 05-May-11 2.30 Call Bond Future 0 0 0 0 0.00
04/04/2011 R212 On 05-May-11 2.30 Put Bond Future 1279 1 1 1 0.00
04/04/2011 R212 On 05-May-11 2.20 Put Bond Future 2253 2 2 2 0.00
04/04/2011 R212 On 05-May-11 2.25 Put Bond Future 1765 2 2 2 0.00
04/04/2011 R213 On 05-May-11 Bond Future 8.96 82.6980 83.3040 82.6980 0.00
04/04/2011 R213 On 05-May-11 8.00 Call Bond Future 0 0 0 0 0.00
04/04/2011 R213 On 05-May-11 8.05 Call Bond Future 0 0 0 0 0.00
04/04/2011 R213 On 05-May-11 7.95 Call Bond Future 0 0 0 0 0.00
04/04/2011 R213 On 05-May-11 7.95 Put Bond Future 8632 9 9 9 0.00
04/04/2011 R213 On 05-May-11 8.05 Put Bond Future 7719 8 8 8 0.00
04/04/2011 R213 On 05-May-11 8.00 Put Bond Future 8174 9 8 9 0.00
04/04/2011 R213 On 04-August-11 Bond Future 9.04 83.8948 84.5069 83.8948 0.00
04/04/2011 R213 On 04-August-11 8.00 Call Bond Future 0 0 0 0 0.00
04/04/2011 R213 On 04-August-11 7.95 Call Bond Future 0 0 0 0 0.00
04/04/2011 R213 On 04-August-11 8.05 Call Bond Future 0 0 0 0 0.00
04/04/2011 R213 On 04-August-11 8.05 Put Bond Future 8330 9 8 9 0.00
04/04/2011 R213 On 04-August-11 7.95 Put Bond Future 9238 10 9 10 0.00
04/04/2011 R213 On 04-August-11 8.00 Put Bond Future 8782 9 9 9 0.00
04/04/2011 R213 On 03-November-11 Bond Future 9.13 81.5450 82.1705 81.5450 0.00
04/04/2011 R213 On 03-November-11 8.75 Call Bond Future 0 0 0 0 0.00
04/04/2011 R213 On 03-November-11 8.80 Call Bond Future 0 0 0 0 0.00
04/04/2011 R213 On 03-November-11 8.70 Call Bond Future 0 0 0 0 0.00
04/04/2011 R213 On 03-November-11 8.70 Put Bond Future 3380 4 3 4 0.00
04/04/2011 R213 On 03-November-11 8.80 Put Bond Future 2569 3 3 3 0.00
04/04/2011 R213 On 03-November-11 8.75 Put Bond Future 2973 4 3 4 0.00
04/04/2011 R213 On 02-February-12 Bond Future 9.22 82.7358 83.3663 82.7358 0.00
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04/04/2011 R213 On 02-February-12 9.00 Call Bond Future 0 0 0 0 0.00
04/04/2011 R213 On 02-February-12 9.05 Call Bond Future 0 0 0 0 0.00
04/04/2011 R213 On 02-February-12 8.95 Call Bond Future 0 0 0 0 0.00
04/04/2011 R213 On 02-February-12 8.95 Put Bond Future 2039 3 2 3 0.00
04/04/2011 R213 On 02-February-12 9.05 Put Bond Future 1261 2 1 2 0.00
04/04/2011 R213 On 02-February-12 9.00 Put Bond Future 1648 2 2 2 0.00
04/04/2011 TRT1 On 05-May-11 Index Future 340.71 338.9330 340.7120 338.9330 100.00
04/04/2011 TRT1 On 04-August-11 Index Future 345.41 343.6070 345.4120 343.6070 0.00
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