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R157 On 03/02/2011 7.27400  7.10800  4.00  0.00  0 
 6,186 Bond Future

R157 On 05/05/2011 7.37500  7.19600  3.75  0.00  0 
 705 Bond Future

R157 On 04/08/2011 7.49200  7.29900  3.75  0.00  0 
 0 Bond Future

 6,891 Total  R157 Future  0  0.00

R157 On 03/02/2011  7.90  3,532.00000  2,862,000  4.13  0.00  0 
 0 CallBond Future

R157 On 03/02/2011  7.90  74.00000  139,000  4.13  0.00  0 
 0 PutBond Future

R157 On 03/02/2011  7.95  3,733.00000  3,053,000  4.14  0.00  0 
 0 CallBond Future

R157 On 03/02/2011  7.95  61.00000  116,000  4.14  0.00  0 
 0 PutBond Future

R157 On 03/02/2011  7.85  3,333.00000  2,675,000  4.12  0.00  0 
 0 CallBond Future

R157 On 03/02/2011  7.85  90.00000  167,000  4.12  0.00  0 
 0 PutBond Future

R157 On 05/05/2011  7.75  2,737.00000  2,186,000  3.84  0.00  0 
 0 CallBond Future

R157 On 05/05/2011  7.75  439.00000  636,000  3.84  0.00  0 
 0 PutBond Future

R157 On 05/05/2011  7.80  2,897.00000  2,330,000  3.85  0.00  0 
 0 CallBond Future

R157 On 05/05/2011  7.80  394.00000  575,000  3.85  0.00  0 
 0 PutBond Future

R157 On 05/05/2011  7.70  2,580.00000  2,045,000  3.83  0.00  0 
 0 CallBond Future

R157 On 05/05/2011  7.70  487.00000  700,000  3.83  0.00  0 
 0 PutBond Future

R157 On 05/05/2011  7.65  2,428.00000  1,909,000  3.82  0.00  0 
 0 CallBond Future
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R157 On 05/05/2011  7.65  540.00000  770,000  3.82  0.00  0 
 0 PutBond Future

R157 On 04/08/2011  7.50  2,024.00000  1,605,000  3.79  0.00  0 
 0 CallBond Future

R157 On 04/08/2011  7.50  1,234.00000  1,574,000  3.79  0.00  0 
 0 PutBond Future

R157 On 04/08/2011  7.55  2,141.00000  1,708,000  3.80  0.00  0 
 0 CallBond Future

R157 On 04/08/2011  7.55  1,155.00000  1,481,000  3.80  0.00  0 
 0 PutBond Future

R157 On 04/08/2011  7.45  1,910.00000  1,506,000  3.78  0.00  0 
 0 CallBond Future

R157 On 04/08/2011  7.45  1,316.00000  1,671,000  3.78  0.00  0 
 0 PutBond Future

 0 Total  R157 Option  0  0.00

 6,891 Total  For  R157  0  0.00

R186 On 03/02/2011 8.35500  8.18300  11.00  0.00  0 
 23,685 Bond Future

R186 On 05/05/2011 8.43000  8.25200  10.50  0.00  0 
 0 Bond Future

R186 On 04/08/2011 8.51100  8.32700  11.00  0.00  0 
 0 Bond Future

 23,685 Total  R186 Future  0  0.00

R186 On 03/02/2011  9.00  8,119.00000  6,598,000  11.57  0.00  0 
 0 CallBond Future

R186 On 03/02/2011  9.00  278.00000  473,000  11.57  0.00  0 
 0 PutBond Future

R186 On 03/02/2011  9.05  8,534.00000  6,989,000  11.60  0.00  0 
 0 CallBond Future

R186 On 03/02/2011  9.05  238.00000  409,000  11.60  0.00  0 
 0 PutBond Future

R186 On 03/02/2011  8.95  7,709.00000  6,213,000  11.54  0.00  0 
 0 CallBond Future

R186 On 03/02/2011  8.95  326.00000  546,000  11.54  0.00  0 
 0 PutBond Future

R186 On 03/02/2011  7.75  5,243.00000  6,626,000  10.71  0.00  0 
 0 PutBond Future

R186 On 03/02/2011  7.75  760.00000  427,000  10.71  0.00  0 
 3,000 CallBond Future

R186 On 05/05/2011  8.75  6,380.00000  5,173,000  10.76  0.00  0 
 0 CallBond Future

R186 On 05/05/2011  8.75  1,592.00000  2,130,000  10.76  0.00  0 
 0 PutBond Future

R186 On 05/05/2011  8.80  6,716.00000  5,476,000  10.79  0.00  0 
 0 CallBond Future

R186 On 05/05/2011  8.80  1,463.00000  1,967,000  10.79  0.00  0 
 0 PutBond Future

R186 On 05/05/2011  8.70  6,052.00000  4,878,000  10.73  0.00  0 
 0 CallBond Future
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R186 On 05/05/2011  8.70  1,732.00000  2,302,000  10.73  0.00  0 
 0 PutBond Future

R186 On 05/05/2011  8.00  4,864.00000  5,972,000  10.37  0.00  0 
 0 PutBond Future

R186 On 05/05/2011  8.00  2,330.00000  1,694,000  10.37  0.00  0 
 5,500 CallBond Future

R186 On 04/08/2011  8.25  4,041.00000  3,221,000  11.00  0.00  0 
 0 CallBond Future

R186 On 04/08/2011  8.25  4,793.00000  5,743,000  11.00  0.00  0 
 0 PutBond Future

R186 On 04/08/2011  8.30  4,279.00000  3,426,000  11.03  0.00  0 
 0 CallBond Future

R186 On 04/08/2011  8.30  4,542.00000  5,459,000  11.03  0.00  0 
 0 PutBond Future

R186 On 04/08/2011  8.20  3,812.00000  3,023,000  10.98  0.00  0 
 0 CallBond Future

R186 On 04/08/2011  8.20  5,056.00000  6,037,000  10.98  0.00  0 
 0 PutBond Future

 8,500 Total  R186 Option  0  0.00

 32,185 Total  For  R186  0  0.00

R201 On 03/02/2011 7.04300  6.87000  3.50  0.00  0 
 639 Bond Future

R201 On 05/05/2011 7.13700  6.95100  3.25  0.00  0 
 0 Bond Future

R201 On 04/08/2011 7.25200  7.04900  3.25  0.00  0 
 0 Bond Future

 639 Total  R201 Future  0  0.00

R201 On 03/02/2011  8.00  3,846.00000  3,259,000  3.68  0.00  0 
 0 CallBond Future

R201 On 03/02/2011  8.00  7.00000  19,000  3.68  0.00  0 
 0 PutBond Future

R201 On 03/02/2011  8.05  4,010.00000  3,420,000  3.68  0.00  0 
 0 CallBond Future

R201 On 03/02/2011  8.05  6.00000  15,000  3.68  0.00  0 
 0 PutBond Future

R201 On 03/02/2011  7.95  3,683.00000  3,098,000  3.67  0.00  0 
 0 CallBond Future

R201 On 03/02/2011  7.95  11.00000  25,000  3.67  0.00  0 
 0 PutBond Future

R201 On 05/05/2011  7.75  2,746.00000  2,244,000  3.37  0.00  0 
 0 CallBond Future

R201 On 05/05/2011  7.75  181.00000  283,000  3.37  0.00  0 
 0 PutBond Future

R201 On 05/05/2011  7.80  2,883.00000  2,372,000  3.38  0.00  0 
 0 CallBond Future

R201 On 05/05/2011  7.80  160.00000  253,000  3.38  0.00  0 
 0 PutBond Future

R201 On 05/05/2011  7.70  2,611.00000  2,119,000  3.36  0.00  0 
 0 CallBond Future
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R201 On 05/05/2011  7.70  204.00000  316,000  3.36  0.00  0 
 0 PutBond Future

R201 On 04/08/2011  7.25  1,476.00000  1,137,000  3.25  0.00  0 
 0 CallBond Future

R201 On 04/08/2011  7.25  867.00000  1,143,000  3.25  0.00  0 
 0 PutBond Future

R201 On 04/08/2011  7.30  1,580.00000  1,229,000  3.30  0.00  0 
 0 CallBond Future

R201 On 04/08/2011  7.30  820.00000  1,084,000  3.30  0.00  0 
 0 PutBond Future

R201 On 04/08/2011  7.20  1,388.00000  1,062,000  3.24  0.00  0 
 0 CallBond Future

R201 On 04/08/2011  7.20  930.00000  1,219,000  3.24  0.00  0 
 0 PutBond Future

 0 Total  R201 Option  0  0.00

 639 Total  For  R201  0  0.00

R202 On 03/02/2011 0.27500  0.27400  0.00  0 
 3,320 Bond Future

R202 On 05/05/2011 0.19600  0.19500  0.00  0 
 6,500 Bond Future

 9,820 Total  R202 Future  0  0.00

R202 On 03/02/2011  3.05  63,691.00000  63,660,000  0.00  0 
 0 CallBond Future

R202 On 03/02/2011  3.05  0.00000  0,000  0.00  0 
 0 PutBond Future

R202 On 03/02/2011  3.10  64,538.00000  64,507,000  0.00  0 
 0 CallBond Future

R202 On 03/02/2011  3.10  0.00000  0,000  0.00  0 
 0 PutBond Future

R202 On 03/02/2011  3.00  62,835.00000  62,805,000  0.00  0 
 0 CallBond Future

R202 On 03/02/2011  3.00  0.00000  0,000  0.00  0 
 0 PutBond Future

R202 On 05/05/2011  2.05  46,660.00000  46,629,000  0.00  0 
 0 CallBond Future

R202 On 05/05/2011  2.05  0.00000  0,000  0.00  0 
 0 PutBond Future

R202 On 05/05/2011  2.10  47,688.00000  47,657,000  0.00  0 
 0 CallBond Future

R202 On 05/05/2011  2.10  0.00000  0,000  0.00  0 
 0 PutBond Future

R202 On 05/05/2011  2.00  45,621.00000  45,591,000  0.00  0 
 0 CallBond Future

R202 On 05/05/2011  2.00  0.00000  0,000  0.00  0 
 0 PutBond Future

 0 Total  R202 Option  0  0.00

 9,820 Total  For  R202  0  0.00
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R203 On 03/02/2011 7.93200  7.74300  6.25  0.00  0 
 1,407 Bond Future

R203 On 05/05/2011 8.03500  7.83600  6.00  0.00  0 
 0 Bond Future

R203 On 04/08/2011 8.14900  7.93900  6.00  0.00  0 
 0 Bond Future

 1,407 Total  R203 Future  0  0.00

R203 On 03/02/2011  8.50  3,968.00000  3,116,000  6.48  0.00  0 
 0 CallBond Future

R203 On 03/02/2011  8.50  143.00000  263,000  6.48  0.00  0 
 0 PutBond Future

R203 On 03/02/2011  8.55  4,191.00000  3,325,000  6.50  0.00  0 
 0 CallBond Future

R203 On 03/02/2011  8.55  120.00000  226,000  6.50  0.00  0 
 0 PutBond Future

R203 On 03/02/2011  8.45  3,747.00000  2,913,000  6.47  0.00  0 
 0 CallBond Future

R203 On 03/02/2011  8.45  169.00000  307,000  6.47  0.00  0 
 0 PutBond Future

R203 On 05/05/2011  8.25  2,891.00000  2,243,000  6.15  0.00  0 
 0 CallBond Future

R203 On 05/05/2011  8.25  850.00000  1,190,000  6.15  0.00  0 
 0 PutBond Future

R203 On 05/05/2011  8.30  3,062.00000  2,393,000  6.16  0.00  0 
 0 CallBond Future

R203 On 05/05/2011  8.30  778.00000  1,097,000  6.16  0.00  0 
 0 PutBond Future

R203 On 05/05/2011  8.20  2,724.00000  2,097,000  6.13  0.00  0 
 0 CallBond Future

R203 On 05/05/2011  8.20  927.00000  1,287,000  6.13  0.00  0 
 0 PutBond Future

R203 On 04/08/2011  8.00  2,239.00000  1,739,000  6.00  0.00  0 
 0 CallBond Future

R203 On 04/08/2011  8.00  1,946.00000  2,449,000  6.00  0.00  0 
 0 PutBond Future

R203 On 04/08/2011  8.05  2,368.00000  1,850,000  6.01  0.00  0 
 0 CallBond Future

R203 On 04/08/2011  8.05  1,836.00000  2,321,000  6.01  0.00  0 
 0 PutBond Future

R203 On 04/08/2011  7.95  2,113.00000  1,632,000  5.99  0.00  0 
 0 CallBond Future

R203 On 04/08/2011  7.95  2,060.00000  2,582,000  5.99  0.00  0 
 0 PutBond Future

 0 Total  R203 Option  0  0.00

 1,407 Total  For  R203  0  0.00

R204 On 03/02/2011 8.08500  7.87100  7.25  0.00  0 
 1,926 Bond Future

R204 On 05/05/2011 8.18300  7.95900  6.75  0.00  0 
 0 Bond Future
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R204 On 04/08/2011 8.29200  8.05700  7.00  0.00  0 
 0 Bond Future

 1,926 Total  R204 Future  0  0.00

R204 On 03/02/2011  8.50  3,817.00000  2,804,000  7.53  0.00  0 
 0 CallBond Future

R204 On 03/02/2011  8.50  244.00000  465,000  7.53  0.00  0 
 0 PutBond Future

R204 On 03/02/2011  8.55  4,058.00000  3,019,000  7.55  0.00  0 
 0 CallBond Future

R204 On 03/02/2011  8.55  208.00000  403,000  7.55  0.00  0 
 0 PutBond Future

R204 On 03/02/2011  8.45  3,581.00000  2,595,000  7.51  0.00  0 
 0 CallBond Future

R204 On 03/02/2011  8.45  286.00000  534,000  7.51  0.00  0 
 0 PutBond Future

R204 On 05/05/2011  8.50  3,742.00000  2,859,000  6.92  0.00  0 
 0 CallBond Future

R204 On 05/05/2011  8.50  749.00000  1,119,000  6.92  0.00  0 
 0 PutBond Future

R204 On 05/05/2011  8.55  3,946.00000  3,039,000  6.94  0.00  0 
 0 CallBond Future

R204 On 05/05/2011  8.55  682.00000  1,028,000  6.94  0.00  0 
 0 PutBond Future

R204 On 05/05/2011  8.45  3,542.00000  2,684,000  6.90  0.00  0 
 0 CallBond Future

R204 On 05/05/2011  8.45  820.00000  1,216,000  6.90  0.00  0 
 0 PutBond Future

R204 On 04/08/2011  8.00  2,198.00000  1,624,000  7.00  0.00  0 
 0 CallBond Future

R204 On 04/08/2011  8.00  2,510.00000  3,210,000  7.00  0.00  0 
 0 PutBond Future

R204 On 04/08/2011  8.05  2,334.00000  1,736,000  7.02  0.00  0 
 0 CallBond Future

R204 On 04/08/2011  8.05  2,372.00000  3,048,000  7.02  0.00  0 
 0 PutBond Future

R204 On 04/08/2011  7.95  2,067.00000  1,516,000  6.98  0.00  0 
 0 CallBond Future

R204 On 04/08/2011  7.95  2,654.00000  3,377,000  6.98  0.00  0 
 0 PutBond Future

 0 Total  R204 Option  0  0.00

 1,926 Total  For  R204  0  0.00

R206 On 03/02/2011 6.72400  6.57000  2.75  0.00  0 
 0 Bond Future

R206 On 05/05/2011 6.81600  6.64600  2.50  0.00  0 
 0 Bond Future

R206 On 04/08/2011 6.93300  6.74300  2.50  0.00  0 
 0 Bond Future

 0 Total  R206 Future  0  0.00
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R206 On 03/02/2011  8.00  3,732.00000  3,323,000  2.89  0.00  0 
 0 CallBond Future

R206 On 03/02/2011  8.00  0.00000  2,000  2.89  0.00  0 
 0 PutBond Future

R206 On 03/02/2011  8.05  3,859.00000  3,450,000  2.89  0.00  0 
 0 CallBond Future

R206 On 03/02/2011  8.05  0.00000  1,000  2.89  0.00  0 
 0 PutBond Future

R206 On 03/02/2011  7.95  3,605.00000  3,197,000  2.89  0.00  0 
 0 CallBond Future

R206 On 03/02/2011  7.95  1.00000  3,000  2.89  0.00  0 
 0 PutBond Future

R206 On 05/05/2011  7.50  2,179.00000  1,822,000  2.59  0.00  0 
 0 CallBond Future

R206 On 05/05/2011  7.50  110.00000  169,000  2.59  0.00  0 
 0 PutBond Future

R206 On 05/05/2011  7.55  2,285.00000  1,923,000  2.60  0.00  0 
 0 CallBond Future

R206 On 05/05/2011  7.55  97.00000  151,000  2.60  0.00  0 
 0 PutBond Future

R206 On 05/05/2011  7.45  2,074.00000  1,724,000  2.58  0.00  0 
 0 CallBond Future

R206 On 05/05/2011  7.45  125.00000  191,000  2.58  0.00  0 
 0 PutBond Future

R206 On 04/08/2011  7.00  1,169.00000  926,000  2.52  0.00  0 
 0 CallBond Future

R206 On 04/08/2011  7.00  598.00000  777,000  2.52  0.00  0 
 0 PutBond Future

R206 On 04/08/2011  7.05  1,238.00000  986,000  2.52  0.00  0 
 0 CallBond Future

R206 On 04/08/2011  7.05  556.00000  727,000  2.52  0.00  0 
 0 PutBond Future

R206 On 04/08/2011  6.95  1,102.00000  868,000  2.51  0.00  0 
 0 CallBond Future

R206 On 04/08/2011  6.95  641.00000  830,000  2.51  0.00  0 
 0 PutBond Future

 0 Total  R206 Option  0  0.00

 0 Total  For  R206  0  0.00

R207 On 03/02/2011 8.17000  7.97200  8.25  0.00  0 
 1,400 Bond Future

R207 On 05/05/2011 8.26300  8.05600  7.75  0.00  0 
 0 Bond Future

R207 On 04/08/2011 8.36500  8.14900  8.00  0.00  0 
 0 Bond Future

 1,400 Total  R207 Future  0  0.00

R207 On 03/02/2011  8.75  4,779.00000  3,722,000  8.57  0.00  0 
 0 CallBond Future

R207 On 03/02/2011  8.75  164.00000  309,000  8.57  0.00  0 
 0 PutBond Future
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R207 On 03/02/2011  8.80  5,040.00000  3,965,000  8.59  0.00  0 
 0 CallBond Future

R207 On 03/02/2011  8.80  138.00000  265,000  8.59  0.00  0 
 0 PutBond Future

R207 On 03/02/2011  8.70  4,520.00000  3,484,000  8.55  0.00  0 
 0 CallBond Future

R207 On 03/02/2011  8.70  193.00000  359,000  8.55  0.00  0 
 0 PutBond Future

R207 On 05/05/2011  8.50  3,596.00000  2,779,000  7.95  0.00  0 
 0 CallBond Future

R207 On 05/05/2011  8.50  993.00000  1,401,000  7.95  0.00  0 
 0 PutBond Future

R207 On 05/05/2011  8.55  3,800.00000  2,959,000  7.97  0.00  0 
 0 CallBond Future

R207 On 05/05/2011  8.55  910.00000  1,294,000  7.97  0.00  0 
 0 PutBond Future

R207 On 05/05/2011  8.45  3,396.00000  2,605,000  7.93  0.00  0 
 0 CallBond Future

R207 On 05/05/2011  8.45  1,082.00000  1,516,000  7.93  0.00  0 
 0 PutBond Future

R207 On 04/08/2011  8.25  2,855.00000  2,214,000  8.09  0.00  0 
 0 CallBond Future

R207 On 04/08/2011  8.25  2,271.00000  2,874,000  8.09  0.00  0 
 0 PutBond Future

R207 On 04/08/2011  8.30  3,014.00000  2,351,000  8.11  0.00  0 
 0 CallBond Future

R207 On 04/08/2011  8.30  2,142.00000  2,723,000  8.11  0.00  0 
 0 PutBond Future

R207 On 04/08/2011  8.20  2,701.00000  2,083,000  8.07  0.00  0 
 0 CallBond Future

R207 On 04/08/2011  8.20  2,405.00000  3,031,000  8.07  0.00  0 
 0 PutBond Future

 0 Total  R207 Option  0  0.00

 1,400 Total  For  R207  0  0.00

R208 On 03/02/2011 8.24200  8.06000  9.00  0.00  0 
 5,598 Bond Future

R208 On 05/05/2011 8.32700  8.13700  8.75  0.00  0 
 0 Bond Future

R208 On 04/08/2011 8.41800  8.22100  9.00  0.00  0 
 0 Bond Future

 5,598 Total  R208 Future  0  0.00

R208 On 03/02/2011  8.75  4,550.00000  3,564,000  9.36  0.00  0 
 0 CallBond Future

R208 On 03/02/2011  8.75  242.00000  419,000  9.36  0.00  0 
 0 PutBond Future

R208 On 03/02/2011  8.80  4,816.00000  3,810,000  9.38  0.00  0 
 0 CallBond Future

R208 On 03/02/2011  8.80  207.00000  363,000  9.38  0.00  0 
 0 PutBond Future
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R208 On 03/02/2011  8.70  4,288.00000  3,325,000  9.34  0.00  0 
 0 CallBond Future

R208 On 03/02/2011  8.70  284.00000  483,000  9.34  0.00  0 
 0 PutBond Future

R208 On 05/05/2011  8.50  3,444.00000  2,686,000  8.86  0.00  0 
 0 CallBond Future

R208 On 05/05/2011  8.50  1,194.00000  1,623,000  8.86  0.00  0 
 0 PutBond Future

R208 On 05/05/2011  8.55  3,651.00000  2,868,000  8.88  0.00  0 
 0 CallBond Future

R208 On 05/05/2011  8.55  1,096.00000  1,500,000  8.88  0.00  0 
 0 PutBond Future

R208 On 05/05/2011  8.45  3,243.00000  2,511,000  8.84  0.00  0 
 0 CallBond Future

R208 On 05/05/2011  8.45  1,298.00000  1,753,000  8.84  0.00  0 
 0 PutBond Future

R208 On 04/08/2011  8.25  2,865.00000  2,270,000  9.00  0.00  0 
 0 CallBond Future

R208 On 04/08/2011  8.25  2,687.00000  3,294,000  9.00  0.00  0 
 0 PutBond Future

R208 On 04/08/2011  8.30  3,026.00000  2,409,000  9.02  0.00  0 
 0 CallBond Future

R208 On 04/08/2011  8.30  2,541.00000  3,127,000  9.02  0.00  0 
 0 PutBond Future

R208 On 04/08/2011  8.20  2,709.00000  2,135,000  8.98  0.00  0 
 0 CallBond Future

R208 On 04/08/2011  8.20  2,838.00000  3,467,000  8.98  0.00  0 
 0 PutBond Future

 0 Total  R208 Option  0  0.00

 5,598 Total  For  R208  0  0.00

R209 On 03/02/2011 8.38800  8.21100  14.50  0.00  0 
 23,687 Bond Future

R209 On 05/05/2011 8.44500  8.26300  14.25  0.00  0 
 0 Bond Future

R209 On 04/08/2011 8.50500  8.31800  14.50  0.00  0 
 0 Bond Future

 23,687 Total  R209 Future  0  0.00

R209 On 03/02/2011  9.00  6,775.00000  5,434,000  15.27  0.00  0 
 0 CallBond Future

R209 On 03/02/2011  9.00  284.00000  478,000  15.27  0.00  0 
 0 PutBond Future

R209 On 03/02/2011  9.05  7,117.00000  5,754,000  15.31  0.00  0 
 0 CallBond Future

R209 On 03/02/2011  9.05  243.00000  415,000  15.31  0.00  0 
 0 PutBond Future

R209 On 03/02/2011  8.95  6,432.00000  5,115,000  15.19  0.00  0 
 0 CallBond Future

R209 On 03/02/2011  8.95  326.00000  544,000  15.19  0.00  0 
 0 PutBond Future
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R209 On 05/05/2011  8.50  4,140.00000  3,219,000  14.44  0.00  0 
 0 CallBond Future

R209 On 05/05/2011  8.50  2,118.00000  2,757,000  14.44  0.00  0 
 0 PutBond Future

R209 On 05/05/2011  8.55  4,396.00000  3,442,000  14.47  0.00  0 
 0 CallBond Future

R209 On 05/05/2011  8.55  1,957.00000  2,564,000  14.47  0.00  0 
 0 PutBond Future

R209 On 05/05/2011  8.45  3,890.00000  3,004,000  14.40  0.00  0 
 0 CallBond Future

R209 On 05/05/2011  8.45  2,287.00000  2,962,000  14.40  0.00  0 
 0 PutBond Future

R209 On 04/08/2011  8.50  4,722.00000  3,835,000  14.68  0.00  0 
 0 CallBond Future

R209 On 04/08/2011  8.50  3,179.00000  3,877,000  14.68  0.00  0 
 0 PutBond Future

R209 On 04/08/2011  8.55  4,958.00000  4,044,000  14.71  0.00  0 
 0 CallBond Future

R209 On 04/08/2011  8.55  3,000.00000  3,670,000  14.71  0.00  0 
 0 PutBond Future

R209 On 04/08/2011  8.45  4,490.00000  3,631,000  14.64  0.00  0 
 0 CallBond Future

R209 On 04/08/2011  8.45  3,366.00000  4,092,000  14.64  0.00  0 
 0 PutBond Future

R209 On 04/08/2011  10.10  13,626.00000  12,178,000  15.82  0.00  0 
 0 CallBond Future

R209 On 04/08/2011  10.10  392.00000  528,000  15.82  0.00  0 
 0 PutBond Future

 0 Total  R209 Option  0  0.00

 23,687 Total  For  R209  0  0.00

R211 On 03/02/2011 1.68900  1.68500  0.00  0 
 589 Bond Future

 589 Total  R211 Future  0  0.00

R211 On 03/02/2011  2.50  4,616.00000  4,593,000  0.00  0 
 0 CallBond Future

R211 On 03/02/2011  2.50  0.00000  0,000  0.00  0 
 0 PutBond Future

R211 On 03/02/2011  2.55  4,892.00000  4,869,000  0.00  0 
 0 CallBond Future

R211 On 03/02/2011  2.55  0.00000  0,000  0.00  0 
 0 PutBond Future

R211 On 03/02/2011  2.45  4,340.00000  4,317,000  0.00  0 
 0 CallBond Future

R211 On 03/02/2011  2.45  0.00000  0,000  0.00  0 
 0 PutBond Future

 0 Total  R211 Option  0  0.00

 589 Total  For  R211  0  0.00
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R212 On 03/02/2011 2.38000  2.37800  0.00  0 
 1,868 Bond Future

 1,868 Total  R212 Future  0  0.00

R212 On 03/02/2011  3.00  5,899.00000  5,880,000  0.00  0 
 0 CallBond Future

R212 On 03/02/2011  3.00  0.00000  0,000  0.00  0 
 0 PutBond Future

R212 On 03/02/2011  3.05  6,357.00000  6,337,000  0.00  0 
 0 CallBond Future

R212 On 03/02/2011  3.05  0.00000  0,000  0.00  0 
 0 PutBond Future

R212 On 03/02/2011  2.95  5,440.00000  5,420,000  0.00  0 
 0 CallBond Future

R212 On 03/02/2011  2.95  0.00000  0,000  0.00  0 
 0 PutBond Future

 0 Total  R212 Option  0  0.00

 1,868 Total  For  R212  0  0.00

R213 On 03/02/2011 8.42400  8.25700  0.00  0 
 0 Bond Future

R213 On 05/05/2011 8.48600  8.31500  0.00  0 
 0 Bond Future

R213 On 04/08/2011 8.55300  8.37700  0.00  0 
 0 Bond Future

 0 Total  R213 Future  0  0.00

R213 On 03/02/2011  8.00  0.00000  0,000  0.00  0 
 0 CallBond Future

R213 On 03/02/2011  8.00  2,311.00000  3,766,000  0.00  0 
 0 PutBond Future

R213 On 03/02/2011  8.05  0.00000  0,000  0.00  0 
 0 CallBond Future

R213 On 03/02/2011  8.05  1,855.00000  3,309,000  0.00  0 
 0 PutBond Future

R213 On 03/02/2011  7.95  0.00000  0,000  0.00  0 
 0 CallBond Future

R213 On 03/02/2011  7.95  2,772.00000  4,226,000  0.00  0 
 0 PutBond Future

R213 On 05/05/2011  8.00  0.00000  0,000  0.00  0 
 0 CallBond Future

R213 On 05/05/2011  8.00  2,809.00000  4,279,000  0.00  0 
 0 PutBond Future

R213 On 05/05/2011  8.05  0.00000  0,000  0.00  0 
 0 CallBond Future

R213 On 05/05/2011  8.05  2,354.00000  3,825,000  0.00  0 
 0 PutBond Future

R213 On 05/05/2011  7.95  0.00000  0,000  0.00  0 
 0 CallBond Future

R213 On 05/05/2011  7.95  3,267.00000  4,738,000  0.00  0 
 0 PutBond Future
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R213 On 04/08/2011  8.00  0.00000  0,000  0.00  0 
 0 CallBond Future

R213 On 04/08/2011  8.00  3,331.00000  4,824,000  0.00  0 
 0 PutBond Future

R213 On 04/08/2011  8.05  0.00000  0,000  0.00  0 
 0 CallBond Future

R213 On 04/08/2011  8.05  2,879.00000  4,371,000  0.00  0 
 0 PutBond Future

R213 On 04/08/2011  7.95  0.00000  0,000  0.00  0 
 0 CallBond Future

R213 On 04/08/2011  7.95  3,787.00000  5,280,000  0.00  0 
 0 PutBond Future

 0 Total  R213 Option  0  0.00

 0 Total  For  R213  0  0.00

 86,010  0  0.00Total for Bond

GOVI On 03/02/2011 345.93200  349.69600  0.00  0 
 203 GOVI

GOVI On 05/05/2011 350.97900  354.79800  0.00  0 
 0 GOVI

 203 Total  GOVI Future  0  0.00

GOVI On 03/02/2011  343.00  66,960.00000  29,320,000  0.00  0 
 0 CallGOVI

GOVI On 03/02/2011  343.00  0.00000  0,000  0.00  0 
 0 PutGOVI

GOVI On 03/02/2011  343.01  66,860.00000  29,220,000  0.00  0 
 0 CallGOVI

GOVI On 03/02/2011  343.01  0.00000  0,000  0.00  0 
 0 PutGOVI

GOVI On 03/02/2011  342.99  67,060.00000  29,420,000  0.00  0 
 0 CallGOVI

GOVI On 03/02/2011  342.99  0.00000  0,000  0.00  0 
 0 PutGOVI

GOVI On 05/05/2011  349.00  57,980.00000  19,790,000  0.00  0 
 0 CallGOVI

GOVI On 05/05/2011  349.00  0.00000  0,000  0.00  0 
 0 PutGOVI

GOVI On 05/05/2011  349.01  57,880.00000  19,690,000  0.00  0 
 0 CallGOVI

GOVI On 05/05/2011  349.01  0.00000  0,000  0.00  0 
 0 PutGOVI

GOVI On 05/05/2011  348.99  58,080.00000  19,890,000  0.00  0 
 0 CallGOVI

GOVI On 05/05/2011  348.99  0.00000  0,000  0.00  0 
 0 PutGOVI

 0 Total  GOVI Option  0  0.00

 203 Total  For  GOVI  0  0.00

 203  0  0.00Total for GOVI
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AL7T On 03/02/2011 374.22900  378.93800  0.00  0 
 30 Index Future

 30 Total  AL7T Future  0  0.00

 30 Total  For  AL7T  0  0.00

ALBI On 03/02/2011 345.04700  348.91300  0.00  0 
 1,132 Index Future

ALBI On 05/05/2011 350.08100  354.00300  0.00  0 
 0 Index Future

 1,132 Total  ALBI Future  0  0.00

 1,132 Total  For  ALBI  0  0.00

CRD1 On 03/02/2011 153.22800  154.23500  0.00  0 
 2 Index Future

CRD1 On 05/05/2011 155.30700  156.32600  0.00  0 
 0 Index Future

 2 Total  CRD1 Future  0  0.00

 2 Total  For  CRD1  0  0.00

IGOV On 03/02/2011 150.11300  150.35700  0.00  0 
 0 Index Future

IGOV On 05/05/2011 152.30300  152.55000  0.00  0 
 0 Index Future

IGOV On 04/08/2011 154.49900  154.74900  0.00  0 
 0 Index Future

 0 Total  IGOV Future  0  0.00

 0 Total  For  IGOV  0  0.00

ILBI On 03/02/2011 405.76800  407.19400  0.00  0 
 370 Index Future

 370 Total  ILBI Future  0  0.00

 370 Total  For  ILBI  0  0.00

OTH1 On 03/02/2011 339.90200  344.31400  0.00  0 
 3 Index Future

OTH1 On 05/05/2011 344.86100  349.33700  0.00  0 
 0 Index Future

 3 Total  OTH1 Future  0  0.00

 3 Total  For  OTH1  0  0.00

TRT1 On 03/02/2011 341.64500  345.37400  0.00  0 
 100 Index Future

TRT1 On 05/05/2011 346.28000  350.05800  0.00  0 
 0 Index Future

 100 Total  TRT1 Future  0  0.00

 100 Total  For  TRT1  0  0.00

 1,637  0  0.00Total for Index

JIBAR FUTUREOn 15/12/2010 5.51900  5.52100  0.00  0 
 7,600 Jibar Future
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JIBAR FUTUREOn 19/01/2011 5.46000  5.46000  0.00  0 
 5,000 Jibar Future

JIBAR FUTUREOn 16/02/2011 5.47300  5.44300  0.00  0 
 2,500 Jibar Future

JIBAR FUTUREOn 16/03/2011 5.48100  5.44100  0.00  0 
 5,500 Jibar Future

JIBAR FUTUREOn 20/04/2011 5.48100  5.44100  0.00  0 
 0 Jibar Future

JIBAR FUTUREOn 18/05/2011 5.49000  5.45000  0.00  0 
 0 Jibar Future

JIBAR FUTUREOn 15/06/2011 5.51300  5.47400  0.00  0 
 4,500 Jibar Future

JIBAR FUTUREOn 21/09/2011 5.66200  5.60800  0.00  100 
 13,900 Jibar Future

JIBAR FUTUREOn 21/12/2011 5.87400  5.78600  0.00  0 
 5,200 Jibar Future

JIBAR FUTUREOn 20/03/2012 6.07600  5.98800  0.00  0 
 0 Jibar Future

JIBAR FUTUREOn 20/06/2012 6.32100  6.23300  0.00  100 
 100 Jibar Future

JIBAR FUTUREOn 19/09/2012 6.50400  6.41300  0.00  100 
 40,100 Jibar Future

 84,400 Total  Jibar Future  300  0.00

 84,400 Total  For  JIBAR FUTURE  300  0.00

 84,400  300  0.00Total for Jibar

Total for Derivatives :  0.00  300  172,250 

R155 On 31/08/2011 6.25000  6.13000  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 7.30000  7.18000  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 7.97500  7.83000  0.00  0 
 0 Spot Bond

 0 Total  R186 SPOT  0  0.00

 0 Total  For  R186  0  0.00

R201 On 21/12/2014 7.24000  7.11500  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 169.66400  169.34127  0.00  0 
 0 Spot Bond
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 0 Total  R202 SPOT  0  0.00

 0 Total  For  R202  0  0.00

R203 On 15/09/2017 7.71000  7.59000  0.00  0 
 0 Spot Bond

 0 Total  R203 SPOT  0  0.00

 0 Total  For  R203  0  0.00

R204 On 21/12/2018 7.83000  7.71000  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 7.03000  6.93000  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 7.94000  7.80000  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 7.97000  7.84000  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 7.95500  7.81000  0.00  0 
 0 Spot Bond

 0 Total  R209 SPOT  0  0.00

 0 Total  For  R209  0  0.00

R212 On 31/01/2022 2.62000  2.62000  0.00  0 
 0 Spot Bond

 0 Total  R212 SPOT  0  0.00

 0 Total  For  R212  0  0.00

R213 On 28/02/2031 8.00000  8.00000  0.00  0 
 0 Spot Bond

 0 Total  R213 SPOT  0  0.00

 0 Total  For  R213  0  0.00

 0  0  0.00Total for SPOT

Total for SPOT :  0.00  0  0 
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Grand Total:  172,250  300  0.00 

 8,500 

 163,750  300 

 0  0.00

 0.00Total Futures

Total Options
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