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R157 On 04/11/2010 7.39400  7.28100  4.00  59,468,366.80  470 
 4,817 Bond Future

R157 On 03/02/2011 7.48100  7.35900  4.25  0.00  0 
 0 Bond Future

R157 On 05/05/2011 7.56900  7.43900  4.00  0.00  0 
 0 Bond Future

 4,817 Total  R157 Future  470  59,468,366.80

R157 On 04/11/2010  8.50  5,499.00000  4,979,000  4.62  0.00  0 
 0 CallBond Future

R157 On 04/11/2010  8.50  3.00000  5,000  4.62  0.00  0 
 0 PutBond Future

R157 On 04/11/2010  8.55  5,717.00000  5,197,000  4.64  0.00  0 
 0 CallBond Future

R157 On 04/11/2010  8.55  2.00000  5,000  4.64  0.00  0 
 0 PutBond Future

R157 On 04/11/2010  8.45  5,281.00000  4,762,000  4.59  0.00  0 
 0 CallBond Future

R157 On 04/11/2010  8.45  4.00000  8,000  4.59  0.00  0 
 0 PutBond Future

R157 On 04/11/2010  7.50  361.00000  534,000  4.12  0.00  0 
 0 PutBond Future

R157 On 04/11/2010  7.50  1,372.00000  1,022,000  4.12  0.00  0 
 500 CallBond Future

R157 On 03/02/2011  7.90  2,916.00000  2,526,000  4.59  0.00  0 
 0 CallBond Future

R157 On 03/02/2011  7.90  567.00000  712,000  4.59  0.00  0 
 0 PutBond Future

R157 On 03/02/2011  7.95  3,082.00000  2,682,000  4.61  0.00  0 
 0 CallBond Future

R157 On 03/02/2011  7.95  519.00000  654,000  4.61  0.00  0 
 0 PutBond Future

R157 On 03/02/2011  7.85  2,753.00000  2,373,000  4.56  0.00  0 
 0 CallBond Future
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R157 On 03/02/2011  7.85  619.00000  774,000  4.56  0.00  0 
 0 PutBond Future

R157 On 05/05/2011  7.75  2,386.00000  2,058,000  4.25  0.00  0 
 0 CallBond Future

R157 On 05/05/2011  7.75  1,103.00000  1,313,000  4.25  0.00  0 
 0 PutBond Future

R157 On 05/05/2011  7.80  2,523.00000  2,185,000  4.28  0.00  0 
 0 CallBond Future

R157 On 05/05/2011  7.80  1,035.00000  1,235,000  4.28  0.00  0 
 0 PutBond Future

R157 On 05/05/2011  7.70  2,253.00000  1,935,000  4.23  0.00  0 
 0 CallBond Future

R157 On 05/05/2011  7.70  1,175.00000  1,395,000  4.23  0.00  0 
 0 PutBond Future

 500 Total  R157 Option  0  0.00

 5,317 Total  For  R157  470  59,468,366.80

R186 On 04/11/2010 8.09400  7.91200  10.25  0.00  0 
 16,933 Bond Future

R186 On 03/02/2011 8.14900  7.96100  10.75  0.00  0 
 0 Bond Future

R186 On 05/05/2011 8.20600  8.01200  11.25  0.00  0 
 0 Bond Future

 16,933 Total  R186 Future  0  0.00

R186 On 04/11/2010  9.25  12,991.00000  11,116,000  11.94  0.00  0 
 0 CallBond Future

R186 On 04/11/2010  9.25  12.00000  30,000  11.94  0.00  0 
 0 PutBond Future

R186 On 04/11/2010  9.30  13,434.00000  11,555,000  12.00  0.00  0 
 0 CallBond Future

R186 On 04/11/2010  9.30  10.00000  24,000  12.00  0.00  0 
 0 PutBond Future

R186 On 04/11/2010  9.20  12,546.00000  10,675,000  11.87  0.00  0 
 0 CallBond Future

R186 On 04/11/2010  9.20  15.00000  37,000  11.87  0.00  0 
 0 PutBond Future

R186 On 04/11/2010  8.75  106.00000  229,000  11.28  0.00  0 
 0 PutBond Future

R186 On 04/11/2010  8.75  8,481.00000  6,711,000  11.28  536,880.00  80 
 7,900 CallBond Future

R186 On 03/02/2011  9.00  10,685.00000  9,028,000  12.13  0.00  0 
 0 CallBond Future

R186 On 03/02/2011  9.00  575.00000  843,000  12.13  0.00  0 
 0 PutBond Future

R186 On 03/02/2011  9.05  11,090.00000  9,414,000  12.20  0.00  0 
 0 CallBond Future

R186 On 03/02/2011  9.05  525.00000  774,000  12.20  0.00  0 
 0 PutBond Future

R186 On 03/02/2011  8.95  10,281.00000  8,646,000  12.06  0.00  0 
 0 CallBond Future
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R186 On 03/02/2011  8.95  629.00000  919,000  12.06  0.00  0 
 0 PutBond Future

R186 On 03/02/2011  7.75  4,348.00000  5,583,000  10.08  0.00  0 
 0 PutBond Future

R186 On 03/02/2011  7.75  2,134.00000  1,444,000  10.08  43,320.00  30 
 3,000 CallBond Future

R186 On 05/05/2011  8.75  9,228.00000  7,821,000  12.35  0.00  0 
 0 CallBond Future

R186 On 05/05/2011  8.75  2,029.00000  2,576,000  12.35  0.00  0 
 0 PutBond Future

R186 On 05/05/2011  8.80  9,584.00000  8,153,000  12.42  0.00  0 
 0 CallBond Future

R186 On 05/05/2011  8.80  1,919.00000  2,443,000  12.42  0.00  0 
 0 PutBond Future

R186 On 05/05/2011  8.70  8,876.00000  7,494,000  12.28  0.00  0 
 0 CallBond Future

R186 On 05/05/2011  8.70  2,145.00000  2,717,000  12.28  0.00  0 
 0 PutBond Future

 10,900 Total  R186 Option  110  580,200.00

 27,833 Total  For  R186  110  580,200.00

R189 On 04/11/2010 1.61600  1.58900  0.00  0 
 0 Bond Future

 0 Total  R189 Future  0  0.00

R189 On 04/11/2010  1.75  400.00000  333,000  0.00  0 
 0 CallBond Future

R189 On 04/11/2010  1.75  0.00000  0,000  0.00  0 
 0 PutBond Future

R189 On 04/11/2010  1.80  524.00000  457,000  0.00  0 
 0 CallBond Future

R189 On 04/11/2010  1.80  0.00000  0,000  0.00  0 
 0 PutBond Future

R189 On 04/11/2010  1.70  276.00000  209,000  0.00  0 
 0 CallBond Future

R189 On 04/11/2010  1.70  0.00000  0,000  0.00  0 
 0 PutBond Future

 0 Total  R189 Option  0  0.00

 0 Total  For  R189  0  0.00

R197 On 04/11/2010 2.66200  2.66100  0.00  0 
 0 Bond Future

 0 Total  R197 Future  0  0.00

R197 On 04/11/2010  3.05  4,924.00000  4,911,000  0.00  0 
 0 CallBond Future

R197 On 04/11/2010  3.05  0.00000  0,000  0.00  0 
 0 PutBond Future

R197 On 04/11/2010  3.10  5,540.00000  5,527,000  0.00  0 
 0 CallBond Future

R197 On 04/11/2010  3.10  0.00000  0,000  0.00  0 
 0 PutBond Future
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R197 On 04/11/2010  3.00  4,304.00000  4,291,000  0.00  0 
 0 CallBond Future

R197 On 04/11/2010  3.00  0.00000  0,000  0.00  0 
 0 PutBond Future

 0 Total  R197 Option  0  0.00

 0 Total  For  R197  0  0.00

R201 On 04/11/2010 7.30700  7.20900  4.00  32,521,941.00  300 
 1,391 Bond Future

R201 On 03/02/2011 7.38900  7.28300  4.00  0.00  0 
 0 Bond Future

R201 On 05/05/2011 7.48100  7.36700  4.00  0.00  0 
 0 Bond Future

 1,391 Total  R201 Future  300  32,521,941.00

R201 On 04/11/2010  8.50  4,556.00000  4,203,000  4.48  0.00  0 
 0 CallBond Future

R201 On 04/11/2010  8.50  3.00000  4,000  4.48  0.00  0 
 0 PutBond Future

R201 On 04/11/2010  8.55  4,726.00000  4,373,000  4.48  0.00  0 
 0 CallBond Future

R201 On 04/11/2010  8.55  1.00000  3,000  4.48  0.00  0 
 0 PutBond Future

R201 On 04/11/2010  8.45  4,385.00000  4,033,000  4.48  0.00  0 
 0 CallBond Future

R201 On 04/11/2010  8.45  4.00000  6,000  4.48  0.00  0 
 0 PutBond Future

R201 On 04/11/2010  7.50  1,321.00000  1,067,000  4.24  0.00  0 
 0 CallBond Future

R201 On 04/11/2010  7.50  273.00000  373,000  4.24  0.00  0 
 140 PutBond Future

R201 On 04/11/2010  7.25  564.00000  736,000  4.00  0.00  0 
 0 PutBond Future

R201 On 04/11/2010  7.25  712.00000  530,000  4.00  0.00  0 
 140 CallBond Future

R201 On 04/11/2010  8.00  2,860.00000  2,526,000  4.48  0.00  0 
 0 CallBond Future

R201 On 04/11/2010  8.00  41.00000  61,000  4.48  0.00  0 
 420 PutBond Future

R201 On 04/11/2010  6.75  1,784.00000  2,095,000  3.79  0.00  0 
 0 PutBond Future

R201 On 04/11/2010  6.75  104.00000  61,000  3.79  0.00  0 
 420 CallBond Future

R201 On 03/02/2011  8.00  2,743.00000  2,456,000  4.46  0.00  0 
 0 CallBond Future

R201 On 03/02/2011  8.00  328.00000  402,000  4.46  0.00  0 
 0 PutBond Future

R201 On 03/02/2011  8.05  2,876.00000  2,583,000  4.46  0.00  0 
 0 CallBond Future

R201 On 03/02/2011  8.05  295.00000  363,000  4.46  0.00  0 
 0 PutBond Future
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R201 On 03/02/2011  7.95  2,585.00000  2,303,000  4.32  0.00  0 
 0 CallBond Future

R201 On 03/02/2011  7.95  336.00000  415,000  4.32  0.00  0 
 0 PutBond Future

R201 On 05/05/2011  7.75  2,126.00000  1,896,000  4.22  0.00  0 
 0 CallBond Future

R201 On 05/05/2011  7.75  906.00000  1,041,000  4.22  0.00  0 
 0 PutBond Future

R201 On 05/05/2011  7.80  2,233.00000  1,998,000  4.24  0.00  0 
 0 CallBond Future

R201 On 05/05/2011  7.80  855.00000  985,000  4.24  0.00  0 
 0 PutBond Future

R201 On 05/05/2011  7.70  2,021.00000  1,797,000  4.20  0.00  0 
 0 CallBond Future

R201 On 05/05/2011  7.70  959.00000  1,100,000  4.20  0.00  0 
 0 PutBond Future

 1,120 Total  R201 Option  0  0.00

 2,511 Total  For  R201  300  32,521,941.00

R202 On 04/11/2010 2.59400  2.59400  0.00  0 
 0 Bond Future

 0 Total  R202 Future  0  0.00

R202 On 04/11/2010  3.05  8,201.00000  8,201,000  0.00  0 
 0 CallBond Future

R202 On 04/11/2010  3.05  0.00000  0,000  0.00  0 
 0 PutBond Future

R202 On 04/11/2010  3.10  9,055.00000  9,055,000  0.00  0 
 0 CallBond Future

R202 On 04/11/2010  3.10  0.00000  0,000  0.00  0 
 0 PutBond Future

R202 On 04/11/2010  3.00  7,339.00000  7,339,000  0.00  0 
 0 CallBond Future

R202 On 04/11/2010  3.00  0.00000  0,000  0.00  0 
 0 PutBond Future

 0 Total  R202 Option  0  0.00

 0 Total  For  R202  0  0.00

R203 On 04/11/2010 7.88400  7.74600  6.25  0.00  0 
 1,918 Bond Future

R203 On 03/02/2011 7.96800  7.82400  6.50  0.00  0 
 0 Bond Future

R203 On 05/05/2011 8.05400  7.90200  6.25  0.00  0 
 0 Bond Future

 1,918 Total  R203 Future  0  0.00

R203 On 04/11/2010  9.25  7,635.00000  6,905,000  7.05  0.00  0 
 0 CallBond Future

R203 On 04/11/2010  9.25  1.00000  3,000  7.05  0.00  0 
 0 PutBond Future

R203 On 04/11/2010  9.30  7,876.00000  7,145,000  7.05  0.00  0 
 0 CallBond Future
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R203 On 04/11/2010  9.30  1.00000  2,000  7.05  0.00  0 
 0 PutBond Future

R203 On 04/11/2010  9.20  7,393.00000  6,664,000  7.05  0.00  0 
 0 CallBond Future

R203 On 04/11/2010  9.20  1.00000  4,000  7.05  0.00  0 
 0 PutBond Future

R203 On 03/02/2011  8.50  4,015.00000  3,453,000  7.13  0.00  0 
 0 CallBond Future

R203 On 03/02/2011  8.50  608.00000  784,000  7.13  0.00  0 
 0 PutBond Future

R203 On 03/02/2011  8.55  4,213.00000  3,640,000  7.17  0.00  0 
 0 CallBond Future

R203 On 03/02/2011  8.55  560.00000  725,000  7.17  0.00  0 
 0 PutBond Future

R203 On 03/02/2011  8.45  3,819.00000  3,270,000  7.09  0.00  0 
 0 CallBond Future

R203 On 03/02/2011  8.45  659.00000  848,000  7.09  0.00  0 
 0 PutBond Future

R203 On 05/05/2011  8.25  3,059.00000  2,596,000  6.46  0.00  0 
 0 CallBond Future

R203 On 05/05/2011  8.25  1,347.00000  1,636,000  6.46  0.00  0 
 0 PutBond Future

R203 On 05/05/2011  8.30  3,224.00000  2,748,000  6.50  0.00  0 
 0 CallBond Future

R203 On 05/05/2011  8.30  1,269.00000  1,545,000  6.50  0.00  0 
 0 PutBond Future

R203 On 05/05/2011  8.20  2,898.00000  2,447,000  6.42  0.00  0 
 0 CallBond Future

R203 On 05/05/2011  8.20  1,430.00000  1,731,000  6.42  0.00  0 
 0 PutBond Future

 0 Total  R203 Option  0  0.00

 1,918 Total  For  R203  0  0.00

R204 On 04/11/2010 7.96900  7.84200  7.25  0.00  0 
 2,252 Bond Future

R204 On 03/02/2011 8.04400  7.91100  7.25  0.00  0 
 0 Bond Future

R204 On 05/05/2011 8.12300  7.98500  7.50  0.00  0 
 0 Bond Future

 2,252 Total  R204 Future  0  0.00

R204 On 04/11/2010  9.25  7,967.00000  7,218,000  8.19  0.00  0 
 0 CallBond Future

R204 On 04/11/2010  9.25  3.00000  7,000  8.19  0.00  0 
 0 PutBond Future

R204 On 04/11/2010  9.30  8,234.00000  7,484,000  8.19  0.00  0 
 0 CallBond Future

R204 On 04/11/2010  9.30  3.00000  6,000  8.19  0.00  0 
 0 PutBond Future

R204 On 04/11/2010  9.20  7,700.00000  6,951,000  8.19  0.00  0 
 0 CallBond Future
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R204 On 04/11/2010  9.20  5.00000  9,000  8.19  0.00  0 
 0 PutBond Future

R204 On 03/02/2011  8.50  4,024.00000  3,450,000  7.72  0.00  0 
 0 CallBond Future

R204 On 03/02/2011  8.50  683.00000  876,000  7.72  0.00  0 
 0 PutBond Future

R204 On 03/02/2011  8.55  4,243.00000  3,656,000  7.77  0.00  0 
 0 CallBond Future

R204 On 03/02/2011  8.55  625.00000  805,000  7.77  0.00  0 
 0 PutBond Future

R204 On 03/02/2011  8.45  3,808.00000  3,249,000  7.67  0.00  0 
 0 CallBond Future

R204 On 03/02/2011  8.45  745.00000  953,000  7.67  0.00  0 
 0 PutBond Future

R204 On 05/05/2011  8.50  4,249.00000  3,733,000  7.99  0.00  0 
 0 CallBond Future

R204 On 05/05/2011  8.50  1,402.00000  1,659,000  7.99  0.00  0 
 0 PutBond Future

R204 On 05/05/2011  8.55  4,443.00000  3,916,000  8.04  0.00  0 
 0 CallBond Future

R204 On 05/05/2011  8.55  1,325.00000  1,571,000  8.04  0.00  0 
 0 PutBond Future

R204 On 05/05/2011  8.45  4,057.00000  3,553,000  7.94  0.00  0 
 0 CallBond Future

R204 On 05/05/2011  8.45  1,482.00000  1,751,000  7.94  0.00  0 
 0 PutBond Future

 0 Total  R204 Option  0  0.00

 2,252 Total  For  R204  0  0.00

R206 On 04/11/2010 7.13100  7.05300  3.25  0.00  0 
 0 Bond Future

R206 On 03/02/2011 7.21500  7.12900  3.25  0.00  0 
 0 Bond Future

R206 On 05/05/2011 7.31800  7.22400  3.00  0.00  0 
 0 Bond Future

 0 Total  R206 Future  0  0.00

R206 On 04/11/2010  8.50  3,996.00000  3,776,000  3.62  0.00  0 
 0 CallBond Future

R206 On 04/11/2010  8.50  1.00000  1,000  3.62  0.00  0 
 0 PutBond Future

R206 On 04/11/2010  8.55  4,130.00000  3,910,000  3.62  0.00  0 
 0 CallBond Future

R206 On 04/11/2010  8.55  0.00000  1,000  3.62  0.00  0 
 0 PutBond Future

R206 On 04/11/2010  8.45  3,861.00000  3,641,000  3.62  0.00  0 
 0 CallBond Future

R206 On 04/11/2010  8.45  1.00000  1,000  3.62  0.00  0 
 0 PutBond Future

R206 On 04/11/2010  7.25  830.00000  684,000  3.34  0.00  0 
 150 CallBond Future
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R206 On 04/11/2010  7.25  274.00000  349,000  3.34  0.00  0 
 150 PutBond Future

R206 On 04/11/2010  8.00  2,650.00000  2,436,000  3.62  0.00  0 
 0 CallBond Future

R206 On 04/11/2010  8.00  13.00000  19,000  3.62  0.00  0 
 450 PutBond Future

R206 On 04/11/2010  6.75  1,031.00000  1,201,000  3.17  0.00  0 
 0 PutBond Future

R206 On 04/11/2010  6.75  169.00000  119,000  3.17  0.00  0 
 450 CallBond Future

R206 On 03/02/2011  8.00  2,436.00000  2,246,000  3.60  0.00  0 
 0 CallBond Future

R206 On 03/02/2011  8.00  184.00000  219,000  3.60  0.00  0 
 0 PutBond Future

R206 On 03/02/2011  8.05  2,544.00000  2,351,000  3.60  0.00  0 
 0 CallBond Future

R206 On 03/02/2011  8.05  164.00000  196,000  3.60  0.00  0 
 0 PutBond Future

R206 On 03/02/2011  7.95  2,327.00000  2,140,000  3.58  0.00  0 
 0 CallBond Future

R206 On 03/02/2011  7.95  202.00000  240,000  3.58  0.00  0 
 0 PutBond Future

R206 On 05/05/2011  7.50  1,395.00000  1,260,000  3.16  0.00  0 
 0 CallBond Future

R206 On 05/05/2011  7.50  732.00000  824,000  3.16  0.00  0 
 0 PutBond Future

R206 On 05/05/2011  7.55  1,473.00000  1,334,000  3.18  0.00  0 
 0 CallBond Future

R206 On 05/05/2011  7.55  691.00000  778,000  3.18  0.00  0 
 0 PutBond Future

R206 On 05/05/2011  7.45  1,320.00000  1,188,000  3.14  0.00  0 
 0 CallBond Future

R206 On 05/05/2011  7.45  777.00000  871,000  3.14  0.00  0 
 0 PutBond Future

 1,200 Total  R206 Option  0  0.00

 1,200 Total  For  R206  0  0.00

R207 On 04/11/2010 8.06600  7.89800  8.25  0.00  0 
 811 Bond Future

R207 On 03/02/2011 8.13600  7.96200  8.25  0.00  0 
 0 Bond Future

R207 On 05/05/2011 8.21200  8.03100  8.25  0.00  0 
 0 Bond Future

 811 Total  R207 Future  0  0.00

R207 On 04/11/2010  9.25  8,029.00000  6,991,000  9.31  0.00  0 
 0 CallBond Future

R207 On 04/11/2010  9.25  6.00000  15,000  9.31  0.00  0 
 0 PutBond Future

R207 On 04/11/2010  9.30  8,308.00000  7,268,000  9.31  0.00  0 
 0 CallBond Future
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R207 On 04/11/2010  9.30  5.00000  12,000  9.31  0.00  0 
 0 PutBond Future

R207 On 04/11/2010  9.20  7,751.00000  6,715,000  9.31  0.00  0 
 0 CallBond Future

R207 On 04/11/2010  9.20  9.00000  20,000  9.31  0.00  0 
 0 PutBond Future

R207 On 04/11/2010  9.40  8,862.00000  7,819,000  9.31  0.00  0 
 1 CallBond Future

R207 On 04/11/2010  9.40  3.00000  6,000  9.31  0.00  0 
 0 PutBond Future

R207 On 03/02/2011  8.75  5,210.00000  4,364,000  9.04  0.00  0 
 0 CallBond Future

R207 On 03/02/2011  8.75  534.00000  746,000  9.04  0.00  0 
 0 PutBond Future

R207 On 03/02/2011  8.80  5,451.00000  4,590,000  9.09  0.00  0 
 0 CallBond Future

R207 On 03/02/2011  8.80  488.00000  685,000  9.09  0.00  0 
 0 PutBond Future

R207 On 03/02/2011  8.70  4,972.00000  4,142,000  8.99  0.00  0 
 0 CallBond Future

R207 On 03/02/2011  8.70  583.00000  812,000  8.99  0.00  0 
 0 PutBond Future

R207 On 05/05/2011  8.50  4,284.00000  3,588,000  8.81  0.00  0 
 0 CallBond Future

R207 On 05/05/2011  8.50  1,532.00000  1,910,000  8.81  0.00  0 
 0 PutBond Future

R207 On 05/05/2011  8.55  4,487.00000  3,775,000  8.87  0.00  0 
 0 CallBond Future

R207 On 05/05/2011  8.55  1,447.00000  1,810,000  8.87  0.00  0 
 0 PutBond Future

R207 On 05/05/2011  8.45  4,084.00000  3,405,000  8.75  0.00  0 
 0 CallBond Future

R207 On 05/05/2011  8.45  1,620.00000  2,016,000  8.75  0.00  0 
 0 PutBond Future

 1 Total  R207 Option  0  0.00

 812 Total  For  R207  0  0.00

R208 On 04/11/2010 8.08900  7.92700  8.75  0.00  0 
 6,325 Bond Future

R208 On 03/02/2011 8.15500  7.98700  9.25  0.00  0 
 0 Bond Future

R208 On 05/05/2011 8.22200  8.04800  9.00  0.00  0 
 0 Bond Future

 6,325 Total  R208 Future  0  0.00

R208 On 04/11/2010  9.25  8,244.00000  7,187,000  9.85  0.00  0 
 0 CallBond Future

R208 On 04/11/2010  9.25  5.00000  12,000  9.85  0.00  0 
 0 PutBond Future

R208 On 04/11/2010  9.30  8,534.00000  7,476,000  9.85  0.00  0 
 0 CallBond Future
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R208 On 04/11/2010  9.30  3.00000  9,000  9.85  0.00  0 
 0 PutBond Future

R208 On 04/11/2010  9.20  7,952.00000  6,897,000  9.85  0.00  0 
 0 CallBond Future

R208 On 04/11/2010  9.20  7.00000  16,000  9.85  0.00  0 
 0 PutBond Future

R208 On 03/02/2011  8.75  5,431.00000  4,582,000  10.13  0.00  0 
 0 CallBond Future

R208 On 03/02/2011  8.75  652.00000  884,000  10.13  0.00  0 
 0 PutBond Future

R208 On 03/02/2011  8.80  5,680.00000  4,815,000  10.19  0.00  0 
 0 CallBond Future

R208 On 03/02/2011  8.80  599.00000  815,000  10.19  0.00  0 
 0 PutBond Future

R208 On 03/02/2011  8.70  5,184.00000  4,351,000  10.07  0.00  0 
 0 CallBond Future

R208 On 03/02/2011  8.70  708.00000  956,000  10.07  0.00  0 
 0 PutBond Future

R208 On 05/05/2011  8.50  4,391.00000  3,680,000  9.60  0.00  0 
 0 CallBond Future

R208 On 05/05/2011  8.50  1,578.00000  1,963,000  9.60  0.00  0 
 0 PutBond Future

R208 On 05/05/2011  8.55  4,605.00000  3,877,000  9.66  0.00  0 
 0 CallBond Future

R208 On 05/05/2011  8.55  1,487.00000  1,856,000  9.66  0.00  0 
 0 PutBond Future

R208 On 05/05/2011  8.45  4,180.00000  3,488,000  9.54  0.00  0 
 0 CallBond Future

R208 On 05/05/2011  8.45  1,672.00000  2,077,000  9.54  0.00  0 
 0 PutBond Future

 0 Total  R208 Option  0  0.00

 6,325 Total  For  R208  0  0.00

R209 On 04/11/2010 8.05700  7.87500  13.25  0.00  0 
 23,873 Bond Future

R209 On 03/02/2011 8.09700  7.91100  14.75  0.00  0 
 0 Bond Future

R209 On 05/05/2011 8.13800  7.94700  14.50  0.00  0 
 0 Bond Future

R209 On 04/08/2011 8.17600  7.98000  14.75  0.00  0 
 0 Bond Future

 23,873 Total  R209 Future  0  0.00

R209 On 04/11/2010  9.00  9,576.00000  7,928,000  15.00  0.00  0 
 0 CallBond Future

R209 On 04/11/2010  9.00  19.00000  49,000  15.00  0.00  0 
 0 PutBond Future

R209 On 04/11/2010  9.05  9,955.00000  8,301,000  15.08  0.00  0 
 0 CallBond Future

R209 On 04/11/2010  9.05  15.00000  39,000  15.08  0.00  0 
 0 PutBond Future
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R209 On 04/11/2010  8.95  9,195.00000  7,554,000  14.91  0.00  0 
 0 CallBond Future

R209 On 04/11/2010  8.95  24.00000  61,000  14.91  0.00  0 
 0 PutBond Future

R209 On 04/11/2010  8.50  5,717.00000  4,236,000  14.14  0.00  0 
 0 CallBond Future

R209 On 04/11/2010  8.50  175.00000  372,000  14.14  0.00  0 
 54 PutBond Future

R209 On 04/11/2010  8.25  461.00000  878,000  13.70  0.00  0 
 0 PutBond Future

R209 On 04/11/2010  8.25  3,860.00000  2,599,000  13.70  0.00  0 
 54 CallBond Future

R209 On 04/11/2010  9.25  11,443.00000  9,776,000  15.41  0.00  0 
 0 CallBond Future

R209 On 04/11/2010  9.25  5.00000  16,000  15.41  0.00  0 
 162 PutBond Future

R209 On 04/11/2010  7.75  2,228.00000  3,371,000  12.81  0.00  0 
 0 PutBond Future

R209 On 04/11/2010  7.75  1,043.00000  508,000  12.81  0.00  0 
 162 CallBond Future

R209 On 03/02/2011  9.00  9,743.00000  8,276,000  16.65  0.00  0 
 0 CallBond Future

R209 On 03/02/2011  9.00  538.00000  770,000  16.65  0.00  0 
 0 PutBond Future

R209 On 03/02/2011  9.05  10,082.00000  8,599,000  16.74  0.00  0 
 0 CallBond Future

R209 On 03/02/2011  9.05  494.00000  711,000  16.74  0.00  0 
 0 PutBond Future

R209 On 03/02/2011  8.95  9,404.00000  7,955,000  16.56  0.00  0 
 0 CallBond Future

R209 On 03/02/2011  8.95  584.00000  835,000  16.56  0.00  0 
 0 PutBond Future

R209 On 05/05/2011  8.50  6,824.00000  5,640,000  15.50  0.00  0 
 0 CallBond Future

R209 On 05/05/2011  8.50  1,971.00000  2,517,000  15.50  0.00  0 
 0 PutBond Future

R209 On 05/05/2011  8.55  7,126.00000  5,916,000  15.60  0.00  0 
 0 CallBond Future

R209 On 05/05/2011  8.55  1,857.00000  2,377,000  15.60  0.00  0 
 0 PutBond Future

R209 On 05/05/2011  8.45  6,524.00000  5,366,000  15.40  0.00  0 
 0 CallBond Future

R209 On 05/05/2011  8.45  2,091.00000  2,662,000  15.40  0.00  0 
 0 PutBond Future

R209 On 04/08/2011  8.50  7,722.00000  6,584,000  16.85  0.00  0 
 0 CallBond Future

R209 On 04/08/2011  8.50  3,181.00000  3,803,000  16.85  0.00  0 
 1,000 PutBond Future

R209 On 04/08/2011  8.55  8,034.00000  6,876,000  17.05  0.00  0 
 0 CallBond Future
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R209 On 04/08/2011  8.55  3,078.00000  3,680,000  17.05  0.00  0 
 0 PutBond Future

R209 On 04/08/2011  8.45  7,349.00000  6,230,000  16.43  0.00  0 
 0 CallBond Future

R209 On 04/08/2011  8.45  3,227.00000  3,868,000  16.43  0.00  0 
 0 PutBond Future

R209 On 04/08/2011  10.10  17,111.00000  15,554,000  20.00  0.00  0 
 0 CallBond Future

R209 On 04/08/2011  10.10  879.00000  1,082,000  20.00  0.00  0 
 1,000 PutBond Future

 2,432 Total  R209 Option  0  0.00

 26,305 Total  For  R209  0  0.00

R210 On 04/11/2010 2.60900  2.60800  0.00  0 
 0 Bond Future

 0 Total  R210 Future  0  0.00

R210 On 04/11/2010  3.10  6,571.00000  6,557,000  0.00  0 
 0 CallBond Future

R210 On 04/11/2010  3.10  0.00000  0,000  0.00  0 
 0 PutBond Future

R210 On 04/11/2010  3.15  7,210.00000  7,196,000  0.00  0 
 0 CallBond Future

R210 On 04/11/2010  3.15  0.00000  0,000  0.00  0 
 0 PutBond Future

R210 On 04/11/2010  3.05  5,927.00000  5,913,000  0.00  0 
 0 CallBond Future

R210 On 04/11/2010  3.05  0.00000  0,000  0.00  0 
 0 PutBond Future

 0 Total  R210 Option  0  0.00

 0 Total  For  R210  0  0.00

R211 On 04/11/2010 2.41400  2.41200  0.00  0 
 0 Bond Future

 0 Total  R211 Future  0  0.00

R211 On 04/11/2010  2.75  1,928.00000  1,916,000  0.00  0 
 0 CallBond Future

R211 On 04/11/2010  2.75  0.00000  0,000  0.00  0 
 0 PutBond Future

R211 On 04/11/2010  2.80  2,209.00000  2,198,000  0.00  0 
 0 CallBond Future

R211 On 04/11/2010  2.80  0.00000  0,000  0.00  0 
 0 PutBond Future

R211 On 04/11/2010  2.70  1,645.00000  1,634,000  0.00  0 
 0 CallBond Future

R211 On 04/11/2010  2.70  0.00000  0,000  0.00  0 
 0 PutBond Future

 0 Total  R211 Option  0  0.00

 0 Total  For  R211  0  0.00
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R212 On 04/11/2010 2.71300  2.68100  0.00  0 
 1,080 Bond Future

 1,080 Total  R212 Future  0  0.00

R212 On 04/11/2010  3.00  3,033.00000  2,724,000  0.00  0 
 0 CallBond Future

R212 On 04/11/2010  3.00  0.00000  0,000  0.00  0 
 0 PutBond Future

R212 On 04/11/2010  3.05  3,499.00000  3,190,000  0.00  0 
 0 CallBond Future

R212 On 04/11/2010  3.05  0.00000  0,000  0.00  0 
 0 PutBond Future

R212 On 04/11/2010  2.95  2,565.00000  2,256,000  0.00  0 
 0 CallBond Future

R212 On 04/11/2010  2.95  0.00000  0,000  0.00  0 
 0 PutBond Future

 0 Total  R212 Option  0  0.00

 1,080 Total  For  R212  0  0.00

 75,553  880  92,570,507.80Total for Bond

GOVI On 04/11/2010 341.77400  344.91200  0.00  0 
 159 GOVI

 159 Total  GOVI Future  0  0.00

GOVI On 04/11/2010  329.00  159,120.00000  127,740,000  0.00  0 
 0 CallGOVI

GOVI On 04/11/2010  329.00  0.00000  0,000  0.00  0 
 0 PutGOVI

GOVI On 04/11/2010  329.01  159,020.00000  127,640,000  0.00  0 
 0 CallGOVI

GOVI On 04/11/2010  329.01  0.00000  0,000  0.00  0 
 0 PutGOVI

GOVI On 04/11/2010  328.99  159,220.00000  127,840,000  0.00  0 
 0 CallGOVI

GOVI On 04/11/2010  328.99  0.00000  0,000  0.00  0 
 0 PutGOVI

 0 Total  GOVI Option  0  0.00

 159 Total  For  GOVI  0  0.00

 159  0  0.00Total for GOVI

AL7T On 04/11/2010 369.78700  373.12400  0.00  0 
 38 Index Future

 38 Total  AL7T Future  0  0.00

 38 Total  For  AL7T  0  0.00

ALBI On 04/11/2010 341.19500  344.45700  0.00  0 
 1,308 Index Future

ALBI On 03/02/2011 346.45500  349.76900  0.00  0 
 0 Index Future

 1,308 Total  ALBI Future  0  0.00
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 1,308 Total  For  ALBI  0  0.00

CRD1 On 04/11/2010 149.74300  150.37000  0.00  0 
 2 Index Future

CRD1 On 03/02/2011 151.94700  152.58300  0.00  0 
 0 Index Future

 2 Total  CRD1 Future  0  0.00

 2 Total  For  CRD1  0  0.00

ILBI On 04/11/2010 398.82800  398.95300  0.00  0 
 507 Index Future

ILBI On 03/02/2011 405.53000  405.65500  0.00  0 
 0 Index Future

 507 Total  ILBI Future  0  0.00

 507 Total  For  ILBI  0  0.00

OTH1 On 04/11/2010 337.70300  341.63800  0.00  0 
 3 Index Future

OTH1 On 03/02/2011 342.91000  346.90600  0.00  0 
 0 Index Future

 3 Total  OTH1 Future  0  0.00

 3 Total  For  OTH1  0  0.00

TRT1 On 04/11/2010 337.80500  340.47400  0.00  0 
 100 Index Future

TRT1 On 03/02/2011 342.77700  345.48500  0.00  0 
 0 Index Future

 100 Total  TRT1 Future  0  0.00

 100 Total  For  TRT1  0  0.00

 1,958  0  0.00Total for Index

JIBAR FUTUREOn 20/10/2010 6.05000  6.05000  0.00  0 
 0 Jibar Future

JIBAR FUTUREOn 17/11/2010 6.04000  6.04000  0.00  0 
 0 Jibar Future

JIBAR FUTUREOn 15/12/2010 5.99000  5.97000  0.00  0 
 1 Jibar Future

JIBAR FUTUREOn 19/01/2011 5.98000  5.95000  0.00  0 
 0 Jibar Future

JIBAR FUTUREOn 16/02/2011 5.97000  5.95000  0.00  0 
 0 Jibar Future

JIBAR FUTUREOn 16/03/2011 5.96000  5.94000  0.00  0 
 5,500 Jibar Future

JIBAR FUTUREOn 15/06/2011 6.14000  6.05000  0.00  0 
 4,500 Jibar Future

JIBAR FUTUREOn 21/09/2011 6.36000  6.27000  0.00  0 
 6,000 Jibar Future

JIBAR FUTUREOn 21/12/2011 6.56000  6.47000  0.00  0 
 5,000 Jibar Future

JIBAR FUTUREOn 20/03/2012 6.79000  6.70000  0.00  0 
 0 Jibar Future
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JIBAR FUTUREOn 20/06/2012 7.02000  6.92000  0.00  0 
 0 Jibar Future

JIBAR FUTUREOn 19/09/2012 7.10000  6.99000  0.00  0 
 0 Jibar Future

 21,001 Total  Jibar Future  0  0.00

 21,001 Total  For  JIBAR FUTURE  0  0.00

 21,001  0  0.00Total for Jibar

Total for Derivatives :  92,570,507.80  880  98,671 

R155 On 31/08/2011 6.30000  6.19000  0.00  0 
 0 Spot Bond

 0 Total  R155 SPOT  0  0.00

 0 Total  For  R155  0  0.00

R157 On 15/09/2015 7.35000  7.24000  0.00  0 
 0 Spot Bond

 0 Total  R157 SPOT  0  0.00

 0 Total  For  R157  0  0.00

R186 On 21/12/2026 8.06500  7.88500  0.00  0 
 0 Spot Bond

 0 Total  R186 SPOT  0  0.00

 0 Total  For  R186  0  0.00

R189 On 31/03/2013 1.50000  1.48000  0.00  0 
 0 Spot Bond

 0 Total  R189 SPOT  0  0.00

 0 Total  For  R189  0  0.00

R197 On 07/12/2023 2.62000  2.62000  0.00  0 
 0 Spot Bond

 0 Total  R197 SPOT  0  0.00

 0 Total  For  R197  0  0.00

R201 On 21/12/2014 7.26500  7.17000  0.00  0 
 0 Spot Bond

 0 Total  R201 SPOT  0  0.00

 0 Total  For  R201  0  0.00

R202 On 07/12/2033 2.57000  2.57000  0.00  0 
 0 Spot Bond

 0 Total  R202 SPOT  0  0.00

 0 Total  For  R202  0  0.00

R203 On 15/09/2017 7.84000  7.70500  0.00  0 
 0 Spot Bond

 0 Total  R203 SPOT  0  0.00

 0 Total  For  R203  0  0.00
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R204 On 21/12/2018 7.93000  7.80500  0.00  0 
 0 Spot Bond

 0 Total  R204 SPOT  0  0.00

 0 Total  For  R204  0  0.00

R206 On 15/01/2014 7.09000  7.01500  0.00  0 
 0 Spot Bond

 0 Total  R206 SPOT  0  0.00

 0 Total  For  R206  0  0.00

R207 On 15/01/2020 8.03000  7.86500  0.00  0 
 0 Spot Bond

 0 Total  R207 SPOT  0  0.00

 0 Total  For  R207  0  0.00

R208 On 31/03/2021 8.05500  7.89500  0.00  0 
 0 Spot Bond

 0 Total  R208 SPOT  0  0.00

 0 Total  For  R208  0  0.00

R209 On 31/03/2036 8.03500  7.85500  0.00  0 
 0 Spot Bond

 0 Total  R209 SPOT  0  0.00

 0 Total  For  R209  0  0.00

R210 On 31/03/2028 2.58000  2.58000  0.00  0 
 0 Spot Bond

 0 Total  R210 SPOT  0  0.00

 0 Total  For  R210  0  0.00

R211 On 31/01/2017 2.35000  2.35000  0.00  0 
 0 Spot Bond

 0 Total  R211 SPOT  0  0.00

 0 Total  For  R211  0  0.00

R212 On 31/01/2022 2.67000  2.64000  0.00  0 
 0 Spot Bond

 0 Total  R212 SPOT  0  0.00

 0 Total  For  R212  0  0.00

 0  0  0.00Total for SPOT

Total for SPOT :  0.00  0  0 

Grand Total:  98,671  880  92,570,507.80 

 16,153 

 82,518  770 

 110  580,200.00

 91,990,307.80Total Futures

Total Options
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