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High/Low for 12/10/2007

Deal Date = Contract Details Strike C/P  Product Previous Today % Movement Today's High Today's Low Open Interest
Close Yield Close Yield in MTM
12/10/2007 $/R 2007/12/14 Currency Future 6.7867 6.8145 0.410 6.8500 6.8000 24,700
12/10/2007 $/R 2008/03/17 Currency Future 6.8829 6.9121 0.424 6.9300 6.9200 15,747
12/10/2007 $/R 2008/06/13 Currency Future 6.9824 7.0126 0.433 0.0000 0.0000 1,006
12/10/2007 £/R 2007/12/14 Currency Future 13.8117 13.8369 0.182 0.0000 0.0000 0
12/10/2007 £/R 2008/03/17 Currency Future 13.9724 13.9987 0.188 0.0000 0.0000 0
12/10/2007 £/R 2008/06/13 Currency Future 14.1360 14.1615 0.180 0.0000 0.0000 0
12/10/2007 €/R 2007/12/14 Currency Future 9.6757 9.6649 (0.112) 0.0000 0.0000 0
12/10/2007 €/R 2008/03/17 Currency Future 9.8250 9.8147 (0.105) 0.0000 0.0000 0
12/10/2007 €/R 2008/06/13 Currency Future 9.9768 9.9655 (0.113) 0.0000 0.0000 0
12/10/2007 ALBI 2007/11/01 Index Future 259.0230 259.2200 0.076 0.0000 0.0000 166
12/10/2007 ALBI 2007/11/01 254.00 Call Index Future 50,891.0000 52,700.0000 3.555 0 0 0
12/10/2007 ALBI 2007/11/01 254.00 Put Index Future 661.0000 500.0000 (24.357) 0 0 0
12/10/2007 ALBI 2008/02/07 Index Future 266.3060 266.6590 0.133 0.0000 0.0000 0
12/10/2007 ALBI 2008/02/07 254.00 Put Index Future 1,506.0000 1,318.0000 (12.483) 0 0 0
12/10/2007 ALBI 2008/02/07 254.00 Call Index Future 124,566.0000 127,908.0000 2.683 0 0 0
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Deal Date = Contract Details Strike C/P  Product Previous Today % Movement Today's High Today's Low Open Interest
Close Yield Close Yield in MTM
12/10/2007 ALBI 2008/05/02 Index Future 272.7520 273.1830 0.158 0.0000 0.0000 0
12/10/2007 ALBI 2008/05/02 265.00 Put Index Future 12,701.0000 11,731.0000 (7.637) 0 0 0
12/10/2007 ALBI 2008/05/02 265.00 Call Index Future 90,221.0000 93,561.0000 3.702 0 0 0
12/10/2007 ALBI 2008/08/07 Index Future 280.3790 280.8490 0.168 0.0000 0.0000 0
12/10/2007 ALBI 2008/08/07 265.00 Put Index Future 6,360.0000 5,855.0000 (7.940) 0 0 0
12/10/2007 ALBI 2008/08/07 265.00 Call Index Future 160,150.0000 164,345.0000 2.619 0 0 0
12/10/2007 ALBI 2008/11/06 Index Future 287.4650 287.9750 0.177 0.0000 0.0000 0
12/10/2007 ALBI 2008/11/06 265.00 Call Index Future 228,212.0000 233,020.0000 2.107 0 0 0
12/10/2007 ALBI 2008/11/06 265.00 Put Index Future 3,562.0000 3,270.0000 (8.198) 0 0 0
12/10/2007 CRD1 2007/11/01 Index Future 111.0720 111.1360 0.058 0.0000 0.0000 8
12/10/2007 CRD1 2008/02/07 Index Future 114.0600 114.1630 0.090 0.0000 0.0000 0
12/10/2007 GOVI 2007/11/01 jGovi 259.9125 260.1370 0.086 0.0000 0.0000 60
12/10/2007 GOVI 2007/11/01 265.00 Call jGovi 168.0000 185.0000 10.119 0 0 0
12/10/2007 GOVI 2007/11/01 265.00 Put jGovi 51,043.0000 48,815.0000 (4.365) 0 0 0
12/10/2007 GOVI 2008/02/07 jGovi 266.9045 267.2240 0.120 0.0000 0.0000 4
12/10/2007 GOVI 2008/02/07 265.00 Call jGovi 34,302.0000 36,257.0000 5.699 0 0 0
12/10/2007 GOVI 2008/02/07 265.00 Put  jGovi 15,257.0000 14,017.0000 (8.127) 0 0 0
12/10/2007 GOVI 2008/05/02 jGovi 273.6460 273.9930 0.127 0.0000 0.0000 0
12/10/2007 GOVI 2008/05/02 264.00 Call jGovi 105,486.0000 108,342.0000 2.707 0 0 0
12/10/2007 GOVI 2008/05/02 264.00 Put jGovi 9,026.0000 8,412.0000 (6.803) 0 0 0
12/10/2007 ILBI  2007/11/01 Index Future 283.6140 283.7090 0.033 0.0000 0.0000 0
12/10/2007 ILBI  2008/02/07 Index Future 291.5890 291.7680 0.061 0.0000 0.0000 0
12/10/2007 J153 2010/08/31 jSwap 9.8560 9.8720 0.162 0.0000 0.0000 0
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12/10/2007 J157 2015/09/15 jSwap 9.2330 9.1850 (0.520) 0.0000 0.0000 0
12/10/2007 J186 2026/12/21 jSwap 8.4120 8.3790 (0.392) 0.0000 0.0000 0
12/10/2007 J201 2014/12/22 jSwap 9.3130 9.2690 (0.472) 0.0000 0.0000 0
12/10/2007 J203 2017/09/15 jSwap 9.0810 9.0370 (0.485) 0.0000 0.0000 0
12/10/2007 J204 2018/12/21 jSwap 8.9990 8.9590 (0.444) 0.0000 0.0000 0
12/10/2007 J207 2020/01/15 jSwap 8.8990 8.8670 (0.360) 0.0000 0.0000 0
12/10/2007 JBAR 2005/12/21 jBar 10.3170 0.0000 (100.000) 0.0000 0.0000 0
12/10/2007 JFRA 2007/11/01 jFra 10.4560 10.5870 1.253 0.0000 0.0000 0
12/10/2007 JFRA 2007/11/01 7.50 Put Option on jFra 0.0000 0.0000 - 0 0 0
12/10/2007 JFRA 2007/11/01 7.50 Call  Option on jFra 7,720.0000 8,059.0000 4.391 0 0 0
12/10/2007 JFRA 2008/02/07 jFra 10.5070 10.6020 0.904 0.0000 0.0000 0
12/10/2007 JFRA 2008/02/07 7.50 Put Option on jFra 8,052.0000 7,906.0000 (1.813) 0 0 0
12/10/2007 JFRA 2008/02/07 7.50 Call  Option on jFra 15,395.0000 15,497.0000 0.663 0 0 0
12/10/2007 JFRA 2008/05/02 jFra 10.4320 10.4790 0.451 0.0000 0.0000 0
12/10/2007 JFRA 2008/05/02 10.25 Put Option on jFra 14,678.0000 14,583.0000 (0.647) 0 0 0
12/10/2007 JFRA 2008/05/02 10.25 Call Option on jFra 15,141.0000 15,162.0000 0.139 0 0 0
12/10/2007 JFRA 2008/08/07 jFra 10.1470 10.1840 0.365 0.0000 0.0000 0
12/10/2007 JFRA 2008/08/07 10.25 Put Option on jFra 18,240.0000 18,164.0000 (0.417) 0 0 0
12/10/2007 JFRA 2008/08/07 10.25 Call  Option on jFra 17,990.0000 18,004.0000 0.078 0 0 0
12/10/2007 JFRA 2008/11/06 jFra 9.9530 9.9440 (0.090) 0.0000 0.0000 0
12/10/2007 JFRA 2008/11/06 10.25 Call Option on jFra 20,318.0000 20,281.0000 (0.182) 0 0 0
12/10/2007 JFRA 2008/11/06 10.25 Put Option on jFra 21,040.0000 21,025.0000 (0.071) 0 0 0
12/10/2007 JNO2 2007/11/01 jNote 10.0160 10.0400 0.240 0.0000 0.0000 0
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12/10/2007 JNO2 2007/11/01 9.00 Call  Option on jNote 18,596.0000 18,960.0000 1.957 0 0 0
12/10/2007 JNO2 2007/11/01 9.00 Put Option on jNote 319.0000 261.0000 (18.182) 0 0 0
12/10/2007 JNO2 2008/02/07 jNote 9.8330 9.8420 0.092 0.0000 0.0000 0
12/10/2007 JNO2 2008/02/07 9.00 Call  Option on jNote 20,269.0000 20,337.0000 0.335 0 0 0
12/10/2007 JNO2 2008/02/07 9.00 Put Option on jNote 5,388.0000 5,299.0000 (1.652) 0 0 0
12/10/2007 JNO2 2008/05/02 jNote 9.6350 9.6340 (0.010) 0.0000 0.0000 0
12/10/2007 JNO2 2008/05/02 10.00 Put Option on jNote 17,589.0000 17,566.0000 (0.131) 0 0 0
12/10/2007 JNO2 2008/05/02 10.00 Call  Option on jNote 12,576.0000 12,529.0000 (0.374) 0 0 0
12/10/2007 JNO5 2007/11/01 jNote 9.3580 9.3480 (0.107) 0.0000 0.0000 0
12/10/2007 JNO5 2007/11/01 9.00 Call  Option on jNote 14,773.0000 14,367.0000 (2.748) 0 0 0
12/10/2007 JNO5 2007/11/01 9.00 Put Option on jNote 693.0000 683.0000 (1.443) 0 0 0
12/10/2007 JNO5 2008/02/07 jNote 9.2530 9.2340 (0.205) 0.0000 0.0000 0
12/10/2007 JNO5 2008/02/07 9.00 Put Option on jNote 7,034.0000 7,268.0000 3.327 0 0 0
12/10/2007 JNO5 2008/02/07 9.00 Call  Option on jNote 17,016.0000 16,501.0000 (3.027) 0 0 0
12/10/2007 JNO5 2008/05/02 jNote 9.1560 9.1280 (0.306) 0.0000 0.0000 0
12/10/2007 JNO5 2008/05/02 9.50 Put Option on jNote 21,843.0000 22,524.0000 3.118 0 0 0
12/10/2007 JNO5 2008/05/02 9.50 Call  Option on jNote 9,709.0000 9,271.0000 (4.511) 0 0 0
12/10/2007 JN10 2007/11/01 jNote 8.9520 8.9130 (0.436) 0.0000 0.0000 0
12/10/2007 JN10 2007/11/01 9.00 Put Option on jNote 6,511.0000 8,042.0000 23.514 0 0 0
12/10/2007 JN10 2007/11/01 9.00 Call  Option on jNote 3,394.0000 2,389.0000 (29.611) 0 0 0
12/10/2007 JN10 2008/02/07 jNote 8.8670 8.8230 (0.496) 0.0000 0.0000 0
12/10/2007 JN10 2008/02/07 9.00 Put Option on jNote 16,286.0000 18,092.0000 11.089 0 0 0
12/10/2007 JN10 2008/02/07 9.00 Call  Option on jNote 7,627.0000 6,554.0000 (14.068) 0 0 0
12/10/2007 JN10 2008/05/02 jNote 8.7870 8.7390 (0.546) 0.0000 0.0000 0
12/10/2007 JN10 2008/05/02 9.00 Put Option on jNote 22,105.0000 24,146.0000 9.233 0 0 0
12/10/2007 JN10 2008/05/02 9.00 Call  Option on jNote 9,559.0000 8,424.0000 (11.874) 0 0 0
12/10/2007 JROD 2007/10/31 jRod 9.6190 9.7060 0.904 0.0000 0.0000 0
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12/10/2007 JROD 2007/11/30 jRod 9.9050 10.0780 1.747 0.0000 0.0000 0
12/10/2007 JROD 2007/12/31 jRod 10.1920 10.4130 2.168 0.0000 0.0000 0
12/10/2007 JROD 2008/01/31 jRod 10.0470 10.1880 1.403 0.0000 0.0000 0
12/10/2007 JROD 2008/02/29 jRod 10.2420 10.4220 1.757 0.0000 0.0000 0
12/10/2007 JROD 2008/03/31 jRod 10.3760 10.5960 2120 0.0000 0.0000 0
12/10/2007 OTH1 2007/11/01 Index Future 255.6080 255.7730 0.065 0.0000 0.0000 12
12/10/2007 OTH1 2008/02/07 Index Future 262.4850 262.7410 0.098 0.0000 0.0000 0
12/10/2007 R153 2007/11/01 Bond Future 8.8540 8.8700 0.181 0.0000 0.0000 4,190
12/10/2007 R153 2007/11/01 8.25 Call  Option on Bond Future 7.0000 5.0000 (28.571) 0 0 0
12/10/2007 R153 2007/11/01 8.25 Put Option on Bond Future 1,594.0000 1,634.0000 2.509 0 0 0
12/10/2007 R153 2007/11/01 8.00 Call  Option on Bond Future 1.0000 0.0000 (100.000) 0 0 0
12/10/2007 R153 2007/11/01 8.00 Put Option on Bond Future 2,253.0000 2,294.0000 1.820 0 0 0
12/10/2007 R153 2007/11/01 7.75 Put Option on Bond Future 2,923.0000 2,964.0000 1.403 0 0 0
12/10/2007 R153 2007/11/01 7.75 Call  Option on Bond Future 0.0000 0.0000 - 0 0 0
12/10/2007 R153 2008/02/07 Bond Future 8.7760 8.7400 (0.410) 0.0000 0.0000 6,220
12/10/2007 R153 2008/02/07 8.25 Put Option on Bond Future 1,559.0000 1,494.0000 (4.169) 0 0 0
12/10/2007 R153 2008/02/07 8.25 Call  Option on Bond Future 303.0000 323.0000 6.601 0 0 0
12/10/2007 R153 2008/02/07 8.00 Put Option on Bond Future 2,037.0000 1,964.0000 (3.584) 0 0 0
12/10/2007 R153 2008/02/07 8.00 Call  Option on Bond Future 176.0000 189.0000 7.386 0 0 0
12/10/2007 R153 2008/02/07 7.75 Put Option on Bond Future 2,564.0000 2,486.0000 (3.042) 0 0 0
12/10/2007 R153 2008/02/07 7.75 Call  Option on Bond Future 95.0000 103.0000 8.421 0 0 0
12/10/2007 R153 2008/05/02 Bond Future 8.7070 8.6130 (1.080) 0.0000 0.0000 0
12/10/2007 R153 2008/05/02 9.00 Put Option on Bond Future 597.0000 521.0000 (12.730) 0 0 0
12/10/2007 R153 2008/05/02 9.00 Call  Option on Bond Future 1,232.0000 1,360.0000 10.390 0 0 0
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12/10/2007 R157 2007/11/01 Bond Future 8.1630 8.1330 (0.368) 0.0000 0.0000 2,660
12/10/2007 R157 2007/11/01 7.50 Call  Option on Bond Future 5.0000 6.0000 20.000 0 0 0
12/10/2007 R157 2007/11/01 7.50 Put  Option on Bond Future 4,637.0000 4,433.0000 (4.399) 0 0 0
12/10/2007 R157 2007/11/01 8.50 Put  Option on Bond Future 105.0000 77.0000 (26.667) 0 0 0
12/10/2007 R157 2007/11/01 8.50 Call  Option on Bond Future 2,379.0000 2,555.0000 7.398 0 0 75
12/10/2007 R157 2007/11/01 8.75 Put  Option on Bond Future 12.0000 8.0000 (33.333) 0 0 50
12/10/2007 R157 2007/11/01 7.75 Put  Option on Bond Future 2,918.0000 2,722.0000 (6.717) 0 0 0
12/10/2007 R157 2007/11/01 8.75 Call  Option on Bond Future 3,939.0000 4,139.0000 5.077 0 0 0
12/10/2007 R157 2007/11/01 8.25 Call  Option on Bond Future 1,091.0000 1,207.0000 10.632 0 0 350
12/10/2007 R157 2007/11/01 8.25 Put  Option on Bond Future 499.0000 410.0000 (17.836) 0 0 0
12/10/2007 R157 2007/11/01 7.75 Call  Option on Bond Future 58.0000 67.0000 15.517 0 0 0
12/10/2007 R157 2007/11/01 7.50 Call  Option on Bond Future 5.0000 6.0000 20.000 0 0 0
12/10/2007 R157 2007/11/01 7.50 Put  Option on Bond Future 4,637.0000 4,433.0000 (4.399) 0 0 0
12/10/2007 R157 2007/11/01 7.25 Call  Option on Bond Future 0.0000 0.0000 - 0 0 0
12/10/2007 R157 2007/11/01 7.25 Put  Option on Bond Future 6,435.0000 6,230.0000 (3.186) 0 0 0
12/10/2007 R157 2008/02/07 Bond Future 8.0930 8.0370 (0.692) 0.0000 0.0000 3,580
12/10/2007 R157 2008/02/07 7.25 Call  Option on Bond Future 258.0000 300.0000 16.279 0 0 0
12/10/2007 R157 2008/02/07 7.50 Put  Option on Bond Future 4,543.0000 4,243.0000 (6.604) 0 0 0
12/10/2007 R157 2008/02/07 7.50 Call  Option on Bond Future 516.0000 590.0000 14.341 0 0 0
12/10/2007 R157 2008/02/07 7.25 Put  Option on Bond Future 6,032.0000 5,701.0000 (5.487) 0 0 0
12/10/2007 R157 2008/02/07 7.75 Put  Option on Bond Future 3,248.0000 2,992.0000 (7.882) 0 0 0
12/10/2007 R157 2008/02/07 7.75 Call  Option on Bond Future 939.0000 1,055.0000 12.354 0 0 0
12/10/2007 R157 2008/05/02 Bond Future 8.0360 7.9540 (1.020) 0.0000 0.0000 0
12/10/2007 R157 2008/05/02 8.75 Call  Option on Bond Future 5,073.0000 5,513.0000 8.673 0 0 0
12/10/2007 R157 2008/05/02 8.75 Put  Option on Bond Future 535.0000 441.0000 (17.570) 0 0 0
12/10/2007 R157 2008/05/02 8.50 Call  Option on Bond Future 3,885.0000 4,277.0000 10.090 0 0 0
12/10/2007 R157 2008/05/02 8.50 Put  Option on Bond Future 912.0000 769.0000 (15.680) 0 0 0
12/10/2007 R186 2007/11/01 Bond Future 7.8940 7.8850 (0.114) 0.0000 0.0000 0
12/10/2007 R186 2007/11/01 7.00 Put  Option on Bond Future 11,087.0000 10,982.0000 (0.947) 0 0 0
12/10/2007 R186 2007/11/01 7.00 Call  Option on Bond Future 1.0000 0.0000 (100.000) 0 0 0
12/10/2007 R186 2007/11/01 7.50 Call  Option on Bond Future 118.0000 115.0000 (2.542) 0 0 0
12/10/2007 R186 2007/11/01 7.25 Put  Option on Bond Future 7,855.0000 7,749.0000 (1.349) 0 0 0
12/10/2007 R186 2007/11/01 7.25 Call  Option on Bond Future 11.0000 10.0000 (9.091) 0 0 0
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12/10/2007 R186 2007/11/01 7.50 Put  Option on Bond Future 4,832.0000 4,724.0000 (2.235) 0 0 0
12/10/2007 R186 2008/02/07 Bond Future 7.8340 7.8100 (0.306) 0.0000 0.0000 0
12/10/2007 R186 2008/02/07 7.25 Put  Option on Bond Future 7,879.0000 7,645.0000 (2.970) 0 0 0
12/10/2007 R186 2008/02/07 7.25 Call  Option on Bond Future 794.0000 841.0000 5.919 0 0 0
12/10/2007 R186 2008/02/07 7.50 Call  Option on Bond Future 1,516.0000 1,594.0000 5.145 0 0 0
12/10/2007 R186 2008/02/07 7.50 Put  Option on Bond Future 5,497.0000 5,295.0000 (3.675) 0 0 0
12/10/2007 R186 2008/02/07 7.75 Put  Option on Bond Future 3,590.0000 3,429.0000 (4.485) 0 0 0
12/10/2007 R186 2008/02/07 7.75 Call  Option on Bond Future 2,607.0000 2,725.0000 4.526 0 0 0
12/10/2007 R186 2008/05/02 Bond Future 7.7850 7.7460 (0.501) 0.0000 0.0000 0
12/10/2007 R186 2008/05/02 8.00 Call  Option on Bond Future 5,094.0000 5,370.0000 5.418 0 0 0
12/10/2007 R186 2008/05/02 8.00 Put  Option on Bond Future 2,627.0000 2,449.0000 (6.776) 0 0 0
12/10/2007 R196 2007/11/01 Bond Future 9.2840 9.4030 1.282 0.0000 0.0000 0
12/10/2007 R196 2007/11/01 8.50 Call  Option on Bond Future 1.0000 0.0000 (100.000) 0 0 0
12/10/2007 R196 2007/11/01 8.25 Put  Option on Bond Future 1,275.0000 1,420.0000 11.373 0 0 0
12/10/2007 R196 2007/11/01 8.25 Call  Option on Bond Future 0.0000 0.0000 - 0 0 0
12/10/2007 R196 2007/11/01 8.50 Put  Option on Bond Future 965.0000 1,110.0000 15.026 0 0 0
12/10/2007 R196 2007/11/01 8.75 Put  Option on Bond Future 663.0000 803.0000 21.116 0 0 0
12/10/2007 R196 2007/11/01 8.75 Call  Option on Bond Future 8.0000 3.0000 (62.500) 0 0 0
12/10/2007 R196 2008/02/07 Bond Future 8.9400 9.0430 1.152 0.0000 0.0000 0
12/10/2007 R196 2008/02/07 8.50 Call  Option on Bond Future 207.0000 174.0000 (15.942) 0 0 0
12/10/2007 R196 2008/02/07 8.25 Call  Option on Bond Future 137.0000 113.0000 (17.518) 0 0 0
12/10/2007 R196 2008/02/07 8.75 Call  Option on Bond Future 299.0000 256.0000 (14.381) 0 0 0
12/10/2007 R196 2008/02/07 8.25 Put  Option on Bond Future 820.0000 897.0000 9.390 0 0 0
12/10/2007 R196 2008/02/07 8.50 Put  Option on Bond Future 641.0000 710.0000 10.764 0 0 0
12/10/2007 R196 2008/02/07 8.75 Put  Option on Bond Future 486.0000 545.0000 12.140 0 0 0
12/10/2007 R196 2008/05/02 Bond Future 8.6070 8.6910 0.976 0.0000 0.0000 0
12/10/2007 R196 2008/05/02 9.00 Call  Option on Bond Future 529.0000 487.0000 (7.940) 0 0 0
12/10/2007 R196 2008/05/02 9.00 Put  Option on Bond Future 223.0000 247.0000 10.762 0 0 0
12/10/2007 R201 2007/11/01 Bond Future 8.2060 8.1680 (0.463) 0.0000 0.0000 910
12/10/2007 R201 2007/11/01 7.50 Put  Option on Bond Future 3,917.0000 3,712.0000 (5.234) 0 0 0
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12/10/2007 R201 2007/11/01 7.75 Put Option on Bond Future 2,548.0000 2,351.0000 (7.732) 0 0 0
12/10/2007 R201 2007/11/01 7.50 Call  Option on Bond Future 4.0000 5.0000 25.000 0 0 0
12/10/2007 R201 2007/11/01 7.75 Call  Option on Bond Future 42.0000 51.0000 21.429 0 0 0
12/10/2007 R201 2007/11/01 7.25 Put Option on Bond Future 5,343.0000 5,137.0000 (3.856) 0 0 0
12/10/2007 R201 2007/11/01 7.25 Call  Option on Bond Future 0.0000 0.0000 - 0 0 0
12/10/2007 R201 2008/02/07 Bond Future 8.1130 8.0460 (0.826) 0.0000 0.0000 0
12/10/2007 R201 2008/02/07 7.50 Call  Option on Bond Future 405.0000 475.0000 17.284 0 0 0
12/10/2007 R201 2008/02/07 7.50 Put Option on Bond Future 3,712.0000 3,427.0000 (7.678) 0 0 0
12/10/2007 R201 2008/02/07 7.75 Put Option on Bond Future 2,675.0000 2,431.0000 (9.121) 0 0 0
12/10/2007 R201 2008/02/07 7.75 Call  Option on Bond Future 733.0000 843.0000 15.007 0 0 0
12/10/2007 R201 2008/02/07 7.25 Call  Option on Bond Future 204.0000 245.0000 20.098 0 0 0
12/10/2007 R201 2008/02/07 7.25 Put Option on Bond Future 4,898.0000 4,583.0000 (6.431) 0 0 0
12/10/2007 R201 2008/05/02 Bond Future 8.0350 7.9410 (1.170) 0.0000 0.0000 0
12/10/2007 R201 2008/05/02 8.50 Call  Option on Bond Future 3,100.0000 3,459.0000 11.581 0 0 0
12/10/2007 R201 2008/05/02 8.50 Put Option on Bond Future 728.0000 599.0000 (17.720) 0 0 0
12/10/2007 R203 2007/11/01 Bond Future 8.0810 8.0520 (0.359) 0.0000 0.0000 0
12/10/2007 R203 2007/11/01 7.50 Call  Option on Bond Future 12.0000 14.0000 16.667 0 0 0
12/10/2007 R203 2007/11/01 7.50 Put Option on Bond Future 4,040.0000 3,846.0000 (4.802) 0 0 0
12/10/2007 R203 2008/02/07 Bond Future 8.0060 7.9540 (0.650) 0.0000 0.0000 0
12/10/2007 R203 2008/02/07 7.50 Call  Option on Bond Future 619.0000 699.0000 12.924 0 0 0
12/10/2007 R203 2008/02/07 7.50 Put Option on Bond Future 4,072.0000 3,804.0000 (6.582) 0 0 0
12/10/2007 R203 2008/05/02 Bond Future 7.9420 7.8690 (0.919) 0.0000 0.0000 0
12/10/2007 R203 2008/05/02 8.25 Put Option on Bond Future 1,201.0000 1,041.0000 (13.322) 0 0 0
12/10/2007 R203 2008/05/02 8.25 Call  Option on Bond Future 3,209.0000 3,532.0000 10.065 0 0 0
12/10/2007 R204 2007/11/01 Bond Future 8.0610 8.0330 (0.347) 0.0000 0.0000 0
12/10/2007 R204 2007/11/01 7.50 Put Option on Bond Future 4,251.0000 4,054.0000 (4.634) 0 0 0
12/10/2007 R204 2007/11/01 7.50 Call  Option on Bond Future 81.0000 86.0000 6.173 0 0 0
12/10/2007 R204 2008/02/07 Bond Future 7.9900 7.9410 (0.613) 7.9600 7.9600 3,331
12/10/2007 R204 2008/02/07 7.50 Put Option on Bond Future 4,779.0000 4,526.0000 (5.294) 0 0 0
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12/10/2007 R204 2008/02/07 7.50 Call  Option on Bond Future 1,181.0000 1,281.0000 8.467 0 0 0
12/10/2007 R204 2008/05/02 Bond Future 7.9310 7.8630 (0.857) 0.0000 0.0000 0
12/10/2007 R204 2008/05/02 8.25 Put  Option on Bond Future 1,262.0000 1,103.0000 (12.599) 0 0 0
12/10/2007 R204 2008/05/02 8.25 Call  Option on Bond Future 3,498.0000 3,825.0000 9.348 0 0 0
12/10/2007 R206 2007/11/01 Bond Future 8.2030 8.1650 (0.463) 0.0000 0.0000 0
12/10/2007 R206 2007/11/01 7.75 Call  Option on Bond Future 31.0000 38.0000 22.581 0 0 0
12/10/2007 R206 2007/11/01 7.75 Put Option on Bond Future 2,181.0000 2,010.0000 (7.840) 0 0 0
12/10/2007 R206 2008/02/07 Bond Future 8.1000 8.0310 (0.852) 0.0000 0.0000 0
12/10/2007 R206 2008/02/07 7.75 Put  Option on Bond Future 2,222.0000 2,005.0000 (9.766) 0 0 0
12/10/2007 R206 2008/02/07 7.75 Call  Option on Bond Future 612.0000 710.0000 16.013 0 0 0
12/10/2007 R206 2008/05/02 Bond Future 8.0170 7.9180 (1.235) 0.0000 0.0000 0
12/10/2007 R206 2008/05/02 8.25 Call  Option on Bond Future 2,018.0000 2,297.0000 13.826 0 0 0
12/10/2007 R206 2008/05/02 8.25 Put  Option on Bond Future 991.0000 830.0000 (16.246) 0 0 0
12/10/2007 R207 2007/11/01 Bond Future 8.0220 7.9930 (0.362) 0.0000 0.0000 0
12/10/2007 R207 2007/11/01 7.50 Put  Option on Bond Future 3,979.0000 3,767.0000 (5.328) 0 0 0
12/10/2007 R207 2007/11/01 7.50 Call  Option on Bond Future 18.0000 21.0000 16.667 0 0 0
12/10/2007 R207 2008/02/07 Bond Future 7.9530 7.9060 (0.591) 0.0000 0.0000 0
12/10/2007 R207 2008/02/07 7.50 Put  Option on Bond Future 4,058.0000 3,794.0000 (6.506) 0 0 0
12/10/2007 R207 2008/02/07 7.50 Call  Option on Bond Future 654.0000 736.0000 12.538 0 0 0
12/10/2007 R207 2008/05/02 Bond Future 7.8990 7.8350 (0.810) 0.0000 0.0000 0
12/10/2007 R207 2008/05/02 8.25 Put  Option on Bond Future 1,214.0000 1,067.0000 (12.109) 0 0 0
12/10/2007 R207 2008/05/02 8.25 Call  Option on Bond Future 3,731.0000 4,052.0000 8.604 0 0 0
12/10/2007 R209 2007/11/01 Bond Future 7.5360 7.5380 0.027 0.0000 0.0000 0
12/10/2007 R209 2007/11/01 7.00 Call  Option on Bond Future 14.0000 12.0000 (14.286) 0 0 0
12/10/2007 R209 2007/11/01 7.00 Put  Option on Bond Future 5,796.0000 5,814.0000 0.311 0 0 0
12/10/2007 R209 2008/02/07 Bond Future 7.4820 7.4720 (0.134) 0.0000 0.0000 6,590
12/10/2007 R209 2008/02/07 7.00 Call  Option on Bond Future 776.0000 791.0000 1.933 0 0 0
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12/10/2007 R209 2008/02/07 Option on Bond Future 5,989.0000 5,901.0000 (1.469) 0 0

12/10/2007 R209 2008/05/02 Bond Future 7.4380 7.4170 (0.282) 0.0000 0.0000

12/10/2007 R209 2008/05/02 Option on Bond Future 1,935.0000 1,856.0000 (4.083) 0 0 0
12/10/2007 R209 2008/05/02 Option on Bond Future 5,080.0000 5,220.0000 2.756 0 0

12/10/2007 TRT1 2007/11/01 Index Future 256.8060 257.0260 0.086 0.0000 0.0000

12/10/2007 TRT1 2008/02/07 Index Future 263.7150 264.0270 0.118 0.0000 0.0000

Grand Total:
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