
Daily MTM Report
Daily summary for 02/06/2008

Call/StrikeContract Details MTM Yield Previous Premium on  Contracts OpenVolatility Value

Put MTM Option InterestTraded

j-Bonds

  R153 On 31/08/2010 Bond 11.59000  11.05000  0.00  0  0.00 

  R157 On 15/09/2015 Bond 10.20000  9.81000  0.00  0  0.00 

  R186 On 21/12/2026 Bond 9.98500  9.61000  0.00  0  0.00 

  R196 On 28/02/2009 Bond 12.54900  12.35800  0.00  0  0.00 

  R201 On 21/12/2014 Bond 10.27500  9.87500  0.00  0  0.00 

  R203 On 15/09/2017 Bond 10.14500  9.77000  0.00  0  0.00 

  R204 On 21/12/2018 Bond 10.11000  9.73500  0.00  0  0.00 

  R206 On 15/01/2014 Bond 10.36000  9.92500  0.00  0  0.00 

  R207 On 15/01/2020 Bond 10.09000  9.69500  0.00  0  0.00 

  R209 On 31/03/2036 Bond 9.77500  9.38500  0.00  0  0.00 
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Total for j-Bonds:  0  0.00  0.00 

Derivatives

  $ / R On 13/06/2008 Currency Future 7.74220  7.69080  0.00  75,590.00  9,427  72,985,719.40 
  $ / R On 15/09/2008 Currency Future 7.93720  7.86500  0.00  94,893.00  7,134  56,623,984.80 
  $ / R On 12/12/2008 Currency Future 8.13930  8.06330  0.00  18,828.00  9,550  77,730,315.00 

  £ / R On 13/06/2008 Currency Future 15.18590  15.14520  0.00  6,370.00  0  0.00 
  £ / R On 15/09/2008 Currency Future 15.45780  15.41700  0.00  1,542.00  0  0.00 
  £ / R On 12/12/2008 Currency Future 15.73980  15.69310  0.00  727.00  0  0.00 

  € / R On 13/06/2008 Currency Future 12.01190  11.91690  0.00  15,165.00  0  0.00 
  € / R On 15/09/2008 Currency Future 12.25660  12.16220  0.00  9,513.00  5  61,283.00 
  € / R On 12/12/2008 Currency Future 12.50740  12.40880  0.00  5,372.00  100  1,250,740.00 

  ALBI On 07/08/2008 Index Future 250.01500  250.68200  0.00  0.00  0  0.00 
CallALBI On 07/08/2008 Index Future  265.00  95.00000 51  0.00  0.00  0  0.00 
PutALBI On 07/08/2008 Index Future  265.00  143,275.00000 149,901  0.00  0.00  0  0.00 
  ALBI On 06/11/2008 Index Future 257.75800  258.44500  0.00  594.00  0  0.00 
CallALBI On 06/11/2008 Index Future  265.00  11,234.00000 9,510  0.00  0.00  0  0.00 
PutALBI On 06/11/2008 Index Future  265.00  76,784.00000 81,930  0.00  0.00  0  0.00 
  ALBI On 05/02/2009 Index Future 266.64100  271.24000  0.00  0.00  0  0.00 

  CRD1 On 07/08/2008 Index Future 108.89600  109.09800  0.00  0.00  0  0.00 
  CRD1 On 06/11/2008 Index Future 112.26900  112.47700  0.00  8.00  0  0.00 
  CRD1 On 05/02/2009 Index Future 115.99900  116.21500  0.00  0.00  0  0.00 

  GOVI On 07/08/2008 jGovi 252.57800  253.37300  0.00  230.00  0  0.00 
CallGOVI On 07/08/2008 jGovi  274.00  2.00000 1  0.00  0.00  0  0.00 
PutGOVI On 07/08/2008 jGovi  274.00  206,272.00000 214,221  0.00  0.00  0  0.00 
  GOVI On 06/11/2008 jGovi 260.39950  261.21950  0.00  60.00  0  0.00 
CallGOVI On 06/11/2008 jGovi  274.00  2,952.00000 2,275  0.00  0.00  0  0.00 
PutGOVI On 06/11/2008 jGovi  274.00  130,757.00000 138,280  0.00  0.00  0  0.00 
  GOVI On 05/02/2009 jGovi 269.05300  269.90100  0.00  0.00  0  0.00 

  ILBI On 07/08/2008 Index Future 321.42350  321.53300  0.00  1.00  0  0.00 
  ILBI On 06/11/2008 Index Future 331.87700  331.88700  0.00  0.00  0  0.00 
  ILBI On 05/02/2009 Index Future 342.29000  342.29000  0.00  0.00  0  0.00 
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  J153 On 31/08/2010 jSwap 12.49700  12.22200  0.00  0.00  0  0.00 

  J157 On 15/09/2015 jSwap 11.15600  10.80800  0.00  0.00  0  0.00 

  J186 On 21/12/2026 jSwap 10.28100  9.96700  0.00  0.00  0  0.00 

  J201 On 22/12/2014 jSwap 11.28400  10.96800  0.00  0.00  0  0.00 

  J203 On 15/09/2017 jSwap 10.88100  10.52900  0.00  0.00  0  0.00 

  J204 On 21/12/2018 jSwap 10.73600  10.41400  0.00  0.00  0  0.00 

  J207 On 15/01/2020 jSwap 10.61000  10.29900  0.00  0.00  0  0.00 

  JBAR On 21/12/2005 jBar 12.57500  12.57500  0.00  0.00  0  0.00 

  JFRA On 07/08/2008 jFra 12.88100  12.47200  0.00  0.00  0  0.00 
  JFRA On 06/11/2008 jFra 12.98500  12.55900  0.00  0.00  0  0.00 
  JFRA On 06/11/2008 jFra 12.98500  0.00000  0.00  0.00  0  0.00 
  JFRA On 05/02/2009 jFra 12.94600  12.53900  0.00  0.00  0  0.00 
  JFRA On 05/02/2009 jFra 12.94600  0.00000  0.00  0.00  0  0.00 
  JFRA On 07/05/2009 jFra 12.72600  12.40900  0.00  0.00  0  0.00 
  JFRA On 07/05/2009 jFra 12.72600  0.00000  0.00  0.00  0  0.00 
  JFRA On 06/08/2009 jFra 12.41400  12.07100  0.00  0.00  0  0.00 
  JFRA On 05/11/2009 jFra 12.09000  11.83100  0.00  0.00  0  0.00 

  JN02 On 07/08/2008 jNote 12.46100  12.10800  0.00  0.00  0  0.00 
  JN02 On 06/11/2008 jNote 12.28100  11.93300  0.00  0.00  0  0.00 
  JN02 On 05/02/2009 jNote 12.05900  11.71900  0.00  0.00  0  0.00 

  JN05 On 07/08/2008 jNote 11.38800  11.03000  0.00  0.00  0  0.00 
  JN05 On 07/11/2008 jNote 10.68100  10.16500  0.00  0.00  0  0.00 
  JN05 On 05/02/2009 jNote 11.03100  10.69400  0.00  0.00  0  0.00 

  JN10 On 07/08/2008 jNote 10.53400  10.19300  0.00  0.00  0  0.00 
  JN10 On 07/11/2008 jNote 10.21300  9.79900  0.00  0.00  0  0.00 
  JN10 On 05/02/2009 jNote 10.28300  9.95400  0.00  0.00  0  0.00 

  JROD On 30/06/2008 jRod 11.34300  11.30500  0.00  0.00  0  0.00 
  JROD On 31/07/2008 jRod 11.88200  11.69000  0.00  0.00  0  0.00 
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  JROD On 29/08/2008 jRod 12.49800  12.12200  0.00  0.00  0  0.00 
  JROD On 30/09/2008 jRod 12.19000  11.92500  0.00  0.00  0  0.00 
  JROD On 31/10/2008 jRod 12.56400  12.24900  0.00  0.00  0  0.00 
  JROD On 28/11/2008 jRod 12.89100  12.53600  0.00  0.00  0  0.00 
  JROD On 31/12/2008 jRod 12.55700  12.29000  0.00  0.00  0  0.00 

  OTH1 On 07/08/2008 Index Future 237.23600  237.99800  0.00  0.00  0  0.00 
  OTH1 On 06/11/2008 Index Future 244.58200  245.36900  0.00  12.00  0  0.00 
  OTH1 On 05/02/2009 Index Future 252.71000  253.52300  0.00  0.00  0  0.00 

  R153 On 07/08/2008 Bond Future 11.53000  11.47000  2.33  8,254.00  0  0.00 
CallR153 On 07/08/2008 Bond Future  8.50  0.00000 0  2.22  0.00  0  0.00 
PutR153 On 07/08/2008 Bond Future  8.50  5,587.00000 5,696  2.22  0.00  0  0.00 
CallR153 On 07/08/2008 Bond Future  8.25  0.00000 0  2.16  0.00  0  0.00 
PutR153 On 07/08/2008 Bond Future  8.25  6,075.00000 6,184  2.16  0.00  0  0.00 
  R153 On 06/11/2008 Bond Future 11.37000  11.31000  3.00  0.00  0  0.00 
CallR153 On 06/11/2008 Bond Future  9.25  48.00000 41  3.00  0.00  0  0.00 
PutR153 On 06/11/2008 Bond Future  9.25  3,463.00000 3,553  3.00  0.00  0  0.00 
  R153 On 05/02/2009 Bond Future 11.31000  11.25000  0.00  0.00  0  0.00 
CallR153 On 05/02/2009 Bond Future  10.00  1,052.00000 1,012  0.00  0.00  0  0.00 
PutR153 On 05/02/2009 Bond Future  10.00  2,837.00000 2,882  0.00  0.00  0  0.00 

  R157 On 07/08/2008 Bond Future 10.13000  10.06000  6.25  6,726.00  0  0.00 
CallR157 On 07/08/2008 Bond Future  10.25  2,034.00000 1,771  6.85  0.00  0  0.00 
PutR157 On 07/08/2008 Bond Future  10.25  987.00000 1,111  6.85  1,000.00  0  0.00 
CallR157 On 07/08/2008 Bond Future  9.75  760.00000 615  6.85  0.00  0  0.00 
PutR157 On 07/08/2008 Bond Future  9.75  2,495.00000 2,736  6.85  0.00  0  0.00 
CallR157 On 07/08/2008 Bond Future  9.50  404.00000 312  6.85  0.00  0  0.00 
PutR157 On 07/08/2008 Bond Future  9.50  3,562.00000 3,857  6.85  200.00  0  0.00 
CallR157 On 07/08/2008 Bond Future  8.75  23.00000 14  6.55  1,500.00  0  0.00 
PutR157 On 07/08/2008 Bond Future  8.75  7,590.00000 7,969  6.55  0.00  0  0.00 
CallR157 On 07/08/2008 Bond Future  9.00  74.00000 50  6.70  0.00  0  0.00 
PutR157 On 07/08/2008 Bond Future  9.00  6,148.00000 6,511  6.70  0.00  0  0.00 
CallR157 On 07/08/2008 Bond Future  9.25  193.00000 141  6.85  0.00  0  0.00 
PutR157 On 07/08/2008 Bond Future  9.25  4,798.00000 5,133  6.85  500.00  0  0.00 
CallR157 On 07/08/2008 Bond Future  750.00  116,215.00000 115,828  6.85  0.00  0  0.00 
PutR157 On 07/08/2008 Bond Future  750.00  0.00000 0  6.85  0.00  0  0.00 
CallR157 On 07/08/2008 Bond Future  8.50  6.00000 3  6.40  200.00  0  0.00 
PutR157 On 07/08/2008 Bond Future  8.50  9,090.00000 9,475  6.40  0.00  0  0.00 
CallR157 On 07/08/2008 Bond Future  8.25  1.00000 1  6.25  500.00  0  0.00 
PutR157 On 07/08/2008 Bond Future  8.25  10,627.00000 11,013  6.25  0.00  0  0.00 
CallR157 On 07/08/2008 Bond Future  8.00  0.00000 0  6.10  0.00  0  0.00 
PutR157 On 07/08/2008 Bond Future  8.00  12,192.00000 12,579  6.10  0.00  0  0.00 
  R157 On 06/11/2008 Bond Future 10.01000  9.94100  5.00  0.00  0  0.00 
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CallR157 On 06/11/2008 Bond Future  10.25  2,536.00000 2,278  5.00  0.00  0  0.00 
PutR157 On 06/11/2008 Bond Future  10.25  874.00000 990  5.00  700.00  0  0.00 
CallR157 On 06/11/2008 Bond Future  9.50  665.00000 556  5.00  700.00  0  0.00 
PutR157 On 06/11/2008 Bond Future  9.50  3,092.00000 3,357  5.00  1,000.00  0  0.00 
CallR157 On 06/11/2008 Bond Future  8.75  84.00000 63  5.00  700.00  0  0.00 
PutR157 On 06/11/2008 Bond Future  8.75  6,792.00000 7,146  5.00  0.00  0  0.00 
  R157 On 05/02/2009 Bond Future 9.92500  9.85500  0.00  2,500.00  0  0.00 
CallR157 On 05/02/2009 Bond Future  9.25  826.00000 721  0.00  0.00  0  0.00 
PutR157 On 05/02/2009 Bond Future  9.25  4,089.00000 4,354  0.00  0.00  0  0.00 

  R186 On 07/08/2008 Bond Future 9.94100  9.87100  12.02  2,410.00  0  0.00 
CallR186 On 07/08/2008 Bond Future  7.75  0.00000 0  11.44  0.00  0  0.00 
PutR186 On 07/08/2008 Bond Future  7.75  21,417.00000 22,027  11.44  0.00  0  0.00 
  R186 On 06/11/2008 Bond Future 9.85300  9.78300  0.00  2,500.00  0  0.00 
CallR186 On 06/11/2008 Bond Future  8.50  1.00000 0  0.00  0.00  0  0.00 
PutR186 On 06/11/2008 Bond Future  8.50  12,293.00000 12,906  0.00  0.00  0  0.00 
  R186 On 05/02/2009 Bond Future 9.78800  9.71800  0.00  2,500.00  0  0.00 
CallR186 On 05/02/2009 Bond Future  9.25  432.00000 325  0.00  0.00  0  0.00 
PutR186 On 05/02/2009 Bond Future  9.25  4,690.00000 5,198  0.00  0.00  0  0.00 

  R196 On 07/08/2008 Bond Future 12.39800  12.11600  0.00  0.00  0  0.00 
CallR196 On 07/08/2008 Bond Future  8.75  284.00000 239  0.00  0.00  0  0.00 
PutR196 On 07/08/2008 Bond Future  8.75  2,043.00000 2,143  0.00  0.00  0  0.00 
  R196 On 06/11/2008 Bond Future 12.13100  11.76800  0.00  0.00  0  0.00 
CallR196 On 06/11/2008 Bond Future  8.75  947.00000 892  0.00  0.00  0  0.00 
PutR196 On 06/11/2008 Bond Future  8.75  1,838.00000 1,890  0.00  0.00  0  0.00 
  R196 On 05/02/2009 Bond Future 11.72300  11.27600  0.00  0.00  0  0.00 
CallR196 On 05/02/2009 Bond Future  10.75  1,714.00000 1,692  0.00  0.00  0  0.00 
PutR196 On 05/02/2009 Bond Future  10.75  1,741.00000 1,742  0.00  0.00  0  0.00 

  R201 On 07/08/2008 Bond Future 10.21000  10.14000  6.45  0.00  0  0.00 
CallR201 On 07/08/2008 Bond Future  8.00  0.00000 0  6.14  0.00  0  0.00 
PutR201 On 07/08/2008 Bond Future  8.00  10,085.00000 10,394  6.14  0.00  0  0.00 
  R201 On 06/11/2008 Bond Future 10.07000  10.00000  0.00  1,000.00  0  0.00 
CallR201 On 06/11/2008 Bond Future  8.75  63.00000 47  0.00  0.00  0  0.00 
PutR201 On 06/11/2008 Bond Future  8.75  5,678.00000 5,966  0.00  0.00  0  0.00 
  R201 On 05/02/2009 Bond Future 9.98100  9.91100  0.00  0.00  0  0.00 
CallR201 On 05/02/2009 Bond Future  9.25  574.00000 497  0.00  0.00  0  0.00 
PutR201 On 05/02/2009 Bond Future  9.25  3,421.00000 3,639  0.00  0.00  0  0.00 

  R203 On 07/08/2008 Bond Future 10.08000  10.00000  0.00  0.00  0  0.00 
CallR203 On 07/08/2008 Bond Future  7.75  0.00000 0  0.00  0.00  0  0.00 
PutR203 On 07/08/2008 Bond Future  7.75  13,517.00000 13,954  0.00  0.00  0  0.00 
  R203 On 06/11/2008 Bond Future 9.97100  9.89100  0.00  0.00  0  0.00 
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CallR203 On 06/11/2008 Bond Future  8.50  6.00000 3  0.00  0.00  0  0.00 
PutR203 On 06/11/2008 Bond Future  8.50  8,002.00000 8,433  0.00  0.00  0  0.00 
  R203 On 05/02/2009 Bond Future 9.88700  9.80700  0.00  0.00  0  0.00 
CallR203 On 05/02/2009 Bond Future  9.25  504.00000 407  0.00  0.00  0  0.00 
PutR203 On 05/02/2009 Bond Future  9.25  3,567.00000 3,900  0.00  0.00  0  0.00 

  R204 On 07/08/2008 Bond Future 10.05000  9.99200  0.00  3,188.00  0  0.00 
CallR204 On 07/08/2008 Bond Future  7.75  0.00000 0  0.00  0.00  0  0.00 
PutR204 On 07/08/2008 Bond Future  7.75  14,437.00000 14,773  0.00  0.00  0  0.00 
  R204 On 06/11/2008 Bond Future 9.94400  9.88400  0.00  0.00  0  0.00 
CallR204 On 06/11/2008 Bond Future  8.50  3.00000 2  0.00  0.00  0  0.00 
PutR204 On 06/11/2008 Bond Future  8.50  8,532.00000 8,878  0.00  0.00  0  0.00 
  R204 On 05/02/2009 Bond Future 9.86400  9.80400  0.00  0.00  0  0.00 
CallR204 On 05/02/2009 Bond Future  9.25  409.00000 338  0.00  0.00  0  0.00 
PutR204 On 05/02/2009 Bond Future  9.25  3,676.00000 3,951  0.00  0.00  0  0.00 

  R206 On 07/08/2008 Bond Future 10.27000  10.20000  0.00  0.00  0  0.00 
CallR206 On 07/08/2008 Bond Future  8.00  0.00000 0  0.00  0.00  0  0.00 
PutR206 On 07/08/2008 Bond Future  8.00  8,875.00000 9,141  0.00  0.00  0  0.00 
  R206 On 06/11/2008 Bond Future 10.11000  10.05000  0.00  610.00  0  0.00 
CallR206 On 06/11/2008 Bond Future  8.00  6.00000 4  0.00  0.00  0  0.00 
PutR206 On 06/11/2008 Bond Future  8.00  8,025.00000 8,245  0.00  0.00  0  0.00 
  R206 On 05/02/2009 Bond Future 9.98800  9.92800  0.00  0.00  0  0.00 
CallR206 On 05/02/2009 Bond Future  9.25  598.00000 536  0.00  0.00  0  0.00 
PutR206 On 05/02/2009 Bond Future  9.25  3,081.00000 3,235  0.00  0.00  0  0.00 

  R207 On 07/08/2008 Bond Future 10.03000  9.97500  0.00  0.00  0  0.00 
CallR207 On 07/08/2008 Bond Future  8.00  0.00000 0  0.00  0.00  0  0.00 
PutR207 On 07/08/2008 Bond Future  8.00  12,787.00000 13,109  0.00  0.00  0  0.00 
  R207 On 06/11/2008 Bond Future 9.93400  9.87400  0.00  0.00  0  0.00 
CallR207 On 06/11/2008 Bond Future  8.50  1.00000 1  0.00  0.00  0  0.00 
PutR207 On 06/11/2008 Bond Future  8.50  8,623.00000 8,974  0.00  0.00  0  0.00 
  R207 On 05/02/2009 Bond Future 9.85800  9.79800  0.00  0.00  0  0.00 
CallR207 On 05/02/2009 Bond Future  9.25  336.00000 272  0.00  0.00  0  0.00 
PutR207 On 05/02/2009 Bond Future  9.25  3,626.00000 3,912  0.00  0.00  0  0.00 

  R209 On 07/08/2008 Bond Future 9.73600  9.67600  0.00  6,986.00  0  0.00 
CallR209 On 07/08/2008 Bond Future  7.75  0.00000 0  0.00  0.00  0  0.00 
PutR209 On 07/08/2008 Bond Future  7.75  15,822.00000 16,232  0.00  0.00  0  0.00 
  R209 On 06/11/2008 Bond Future 9.66200  9.60200  0.00  260.00  0  0.00 
CallR209 On 06/11/2008 Bond Future  7.75  0.00000 0  0.00  0.00  0  0.00 
PutR209 On 06/11/2008 Bond Future  7.75  15,293.00000 15,709  0.00  0.00  0  0.00 
  R209 On 05/02/2009 Bond Future 9.60700  9.54700  0.00  0.00  0  0.00 
CallR209 On 05/02/2009 Bond Future  9.00  125.00000 88  0.00  0.00  0  0.00 
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PutR209 On 05/02/2009 Bond Future  9.00  4,159.00000 4,541  0.00  0.00  0  0.00 

  TRT1 On 07/08/2008 Index Future 249.24400  250.02600  0.00  0.00  0  0.00 
  TRT1 On 06/11/2008 Index Future 256.96200  257.76900  0.00  400.00  0  0.00 
  TRT1 On 05/02/2009 Index Future 265.50100  266.33600  0.00  0.00  0  0.00 

  ZAAD On 13/06/2008 Currency Future 7.38780  7.30650  0.00  10.00  0  0.00 
  ZAAD On 15/09/2008 Currency Future 7.47900  7.39810  0.00  0.00  0  0.00 
  ZAAD On 12/12/2008 Currency Future 7.57640  7.49210  0.00  240.00  0  0.00 

Total for Derivatives:  26,216  273,489.00  208,652,042.20 

Grand Total:  26,216  273,489.00  208,652,042.20 
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