
Derivatives High/Low Report
High/Low for 09/11/2007

Deal Date Contract Details Previous Today Today's High Today's Low % MovementStrike C/P Product Open Interest

Close Yield Close Yield in MTM

09/11/2007  6.5311  6.6534  1.873  6.6200  6.5000  24,564   Currency Future2007/12/14$ / R

09/11/2007  6.6348  6.7588  1.869  6.7400  6.6000  21,028   Currency Future2008/03/17$ / R

09/11/2007  6.7447  6.8717  1.883  6.7200  6.7200  2,607   Currency Future2008/06/13$ / R

09/11/2007  13.7402  13.9279  1.366  0.0000  0.0000  37   Currency Future2007/12/14£ / R

09/11/2007  13.9149  14.1034  1.355  0.0000  0.0000  0   Currency Future2008/03/17£ / R

09/11/2007  14.0996  14.2942  1.380  0.0000  0.0000  0   Currency Future2008/06/13£ / R

09/11/2007  9.5837  9.7702  1.946  0.0000  0.0000  1   Currency Future2007/12/14€ / R

09/11/2007  9.7428  9.9309  1.931  0.0000  0.0000  751   Currency Future2008/03/17€ / R

09/11/2007  9.9038  10.0954  1.935  0.0000  0.0000  0   Currency Future2008/06/13€ / R

09/11/2007  265.0000  264.2040 (0.300)  0.0000  0.0000  508   Index Future2008/02/07ALBI

254.0009/11/2007  1,190.0000  1,543.0000  29.664  0  0  0 Put Index Future2008/02/07ALBI

254.0009/11/2007  111,190.0000  103,583.0000 (6.841)  0  0  0 Call Index Future2008/02/07ALBI

09/11/2007  265.6090  264.8810 (0.274)  0.0000  0.0000  0   Index Future2008/05/02ALBI

265.0009/11/2007  33,782.0000  37,190.0000  10.088  0  0  0 Put Index Future2008/05/02ALBI

265.0009/11/2007  39,872.0000  36,000.0000 (9.711)  0  0  0 Call Index Future2008/05/02ALBI
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Deal Date Contract Details Previous Today Today's High Today's Low % MovementStrike C/P Product Open Interest

Close Yield Close Yield in MTM

09/11/2007  273.3630  272.6190 (0.272)  0.0000  0.0000  0   Index Future2008/08/07ALBI

265.0009/11/2007  99,741.0000  94,013.0000 (5.743)  0  0  0 Call Index Future2008/08/07ALBI

265.0009/11/2007  16,111.0000  17,823.0000  10.626  0  0  0 Put Index Future2008/08/07ALBI

09/11/2007  280.5950  279.8420 (0.268)  0.0000  0.0000  0   Index Future2008/11/06ALBI

265.0009/11/2007  8,536.0000  9,447.0000  10.672  0  0  0 Put Index Future2008/11/06ALBI

265.0009/11/2007  164,486.0000  157,867.0000 (4.024)  0  0  0 Call Index Future2008/11/06ALBI

09/11/2007  113.7730  113.5160 (0.226)  0.0000  0.0000  0   Index Future2008/02/07CRD1

09/11/2007  116.7190  116.4550 (0.226)  0.0000  0.0000  0   Index Future2008/05/02CRD1

09/11/2007  121.2950  121.0420 (0.209)  0.0000  0.0000  0   Index Future2008/08/07CRD1

09/11/2007  122.8310  124.2490  1.154  0.0000  0.0000  8   Index Future2008/11/06CRD1

09/11/2007  266.1650  265.3970 (0.289)  0.0000  0.0000  5   jGovi2008/02/07GOVI

265.0009/11/2007  15,277.0000  18,512.0000  21.176  0  0  0 Put jGovi2008/02/07GOVI

265.0009/11/2007  26,927.0000  22,482.0000 (16.508)  0  0  0 Call jGovi2008/02/07GOVI

09/11/2007  273.0560  272.2680 (0.289)  0.0000  0.0000  0   jGovi2008/05/02GOVI

264.0009/11/2007  98,758.0000  92,161.0000 (6.680)  0  0  0 Call jGovi2008/05/02GOVI

264.0009/11/2007  8,198.0000  9,481.0000  15.650  0  0  0 Put jGovi2008/05/02GOVI

09/11/2007  280.2060  279.3980 (0.288)  0.0000  0.0000  0   jGovi2008/08/07GOVI

274.0009/11/2007  23,040.0000  25,437.0000  10.404  0  0  0 Put jGovi2008/08/07GOVI

274.0009/11/2007  85,100.0000  79,417.0000 (6.678)  0  0  0 Call jGovi2008/08/07GOVI

09/11/2007  287.3560  286.5290 (0.288)  0.0000  0.0000  60   jGovi2008/11/06GOVI

274.0009/11/2007  12,749.0000  14,114.0000  10.707  0  0  0 Put jGovi2008/11/06GOVI

274.0009/11/2007  146,309.0000  139,404.0000 (4.719)  0  0  0 Call jGovi2008/11/06GOVI

09/11/2007  298.2850  298.4500  0.055  0.0000  0.0000  0   Index Future2008/02/07ILBI
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Deal Date Contract Details Previous Today Today's High Today's Low % MovementStrike C/P Product Open Interest

Close Yield Close Yield in MTM

09/11/2007  10.1610  10.1890  0.276  0.0000  0.0000  0   jSwap2010/08/31J153

09/11/2007  9.0340  9.0760  0.465  0.0000  0.0000  0   jSwap2015/09/15J157

09/11/2007  8.2070  8.2530  0.560  0.0000  0.0000  0   jSwap2026/12/21J186

09/11/2007  9.1530  9.1930  0.437  0.0000  0.0000  0   jSwap2014/12/22J201

09/11/2007  8.8510  8.8880  0.418  0.0000  0.0000  0   jSwap2017/09/15J203

09/11/2007  8.7920  8.8240  0.364  0.0000  0.0000  0   jSwap2018/12/21J204

09/11/2007  8.7050  8.7370  0.368  0.0000  0.0000  0   jSwap2020/01/15J207

09/11/2007  10.7790  10.7790  -     0.0000  0.0000  0   jBar2005/12/21JBAR

09/11/2007  10.8830  10.8920  0.083  0.0000  0.0000  0   jFra2008/02/07JFRA

7.5009/11/2007  14,559.0000  14,520.0000 (0.268)  0  0  0 Call Option on jFra2008/02/07JFRA

7.5009/11/2007  6,350.0000  6,291.0000 (0.929)  0  0  0 Put Option on jFra2008/02/07JFRA

09/11/2007  10.8680  10.8740  0.055  0.0000  0.0000  0   jFra2008/05/02JFRA

10.2509/11/2007  14,652.0000  14,621.0000 (0.212)  0  0  0 Call Option on jFra2008/05/02JFRA

10.2509/11/2007  13,056.0000  13,009.0000 (0.360)  0  0  0 Put Option on jFra2008/05/02JFRA

09/11/2007  10.6310  10.6470  0.151  0.0000  0.0000  0   jFra2008/08/07JFRA

10.2509/11/2007  16,783.0000  16,732.0000 (0.304)  0  0  0 Put Option on jFra2008/08/07JFRA

10.2509/11/2007  17,708.0000  17,696.0000 (0.068)  0  0  0 Call Option on jFra2008/08/07JFRA

09/11/2007  10.3690  10.3870  0.174  0.0000  0.0000  0   jFra2008/11/06JFRA

10.2509/11/2007  19,771.0000  19,721.0000 (0.253)  0  0  0 Put Option on jFra2008/11/06JFRA

10.2509/11/2007  20,060.0000  20,054.0000 (0.030)  0  0  0 Call Option on jFra2008/11/06JFRA

09/11/2007  10.0700  10.0790  0.089  0.0000  0.0000  0   jFra2009/02/05JFRA

10.0009/11/2007  22,181.0000  22,146.0000 (0.158)  0  0  0 Put Option on jFra2009/02/05JFRA

10.0009/11/2007  22,352.0000  22,338.0000 (0.063)  0  0  0 Call Option on jFra2009/02/05JFRA
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Deal Date Contract Details Previous Today Today's High Today's Low % MovementStrike C/P Product Open Interest

Close Yield Close Yield in MTM

09/11/2007  9.8230  9.8530  0.305  0.0000  0.0000  0   jFra2009/05/07JFRA

09/11/2007  9.5290  9.5510  0.231  0.0000  0.0000  0   jFra2009/08/06JFRA

10.0009/11/2007  25,792.0000  25,797.0000  0.019  0  0  0 Call Option on jFra2009/08/06JFRA

10.0009/11/2007  26,939.0000  26,891.0000 (0.178)  0  0  0 Put Option on jFra2009/08/06JFRA

09/11/2007  9.2870  9.3540  0.721  0.0000  0.0000  0   jFra2009/11/05JFRA

09/11/2007  10.2140  10.2350  0.206  0.0000  0.0000  0   jNote2008/02/07JN02

9.0009/11/2007  2,598.0000  2,489.0000 (4.196)  0  0  0 Put Option on jNote2008/02/07JN02

9.0009/11/2007  24,195.0000  24,463.0000  1.108  0  0  0 Call Option on jNote2008/02/07JN02

09/11/2007  9.9920  10.0210  0.290  0.0000  0.0000  0   jNote2008/05/02JN02

10.0009/11/2007  13,137.0000  12,844.0000 (2.230)  0  0  0 Put Option on jNote2008/05/02JN02

10.0009/11/2007  14,567.0000  14,795.0000  1.565  0  0  0 Call Option on jNote2008/05/02JN02

09/11/2007  9.7290  9.7690  0.411  0.0000  0.0000  0   jNote2008/08/07JN02

09/11/2007  9.1980  9.2460  0.522  0.0000  0.0000  0   jNote2008/02/07JN05

9.0009/11/2007  6,512.0000  5,770.0000 (11.394)  0  0  0 Put Option on jNote2008/02/07JN05

9.0009/11/2007  14,294.0000  15,432.0000  7.961  0  0  0 Call Option on jNote2008/02/07JN05

09/11/2007  9.0520  9.1060  0.597  0.0000  0.0000  0   jNote2008/05/02JN05

9.5009/11/2007  7,328.0000  7,992.0000  9.061  0  0  0 Call Option on jNote2008/05/02JN05

9.5009/11/2007  23,541.0000  22,058.0000 (6.300)  0  0  0 Put Option on jNote2008/05/02JN05

09/11/2007  8.8850  8.9460  0.687  0.0000  0.0000  0   jNote2008/08/07JN05

09/11/2007  8.6240  8.6620  0.441  0.0000  0.0000  0   jNote2008/02/07JN10

9.0009/11/2007  2,211.0000  2,615.0000  18.272  0  0  0 Call Option on jNote2008/02/07JN10

9.0009/11/2007  26,830.0000  24,703.0000 (7.928)  0  0  0 Put Option on jNote2008/02/07JN10

09/11/2007  8.5260  8.5640  0.446  0.0000  0.0000  0   jNote2008/05/02JN10

9.0009/11/2007  33,751.0000  31,680.0000 (6.136)  0  0  0 Put Option on jNote2008/05/02JN10

Page 4 of 10 2007/11/09, 06:59:11PM



Deal Date Contract Details Previous Today Today's High Today's Low % MovementStrike C/P Product Open Interest

Close Yield Close Yield in MTM

9.0009/11/2007  3,893.0000  4,385.0000  12.638  0  0  0 Call Option on jNote2008/05/02JN10

09/11/2007  8.4150  8.4530  0.452  0.0000  0.0000  0   jNote2008/08/07JN10

09/11/2007  9.9920  9.9850 (0.070)  0.0000  0.0000  0   jRod2007/11/30JROD

09/11/2007  10.3380  10.3220 (0.155)  0.0000  0.0000  0   jRod2007/12/31JROD

09/11/2007  10.6970  10.6760 (0.196)  0.0000  0.0000  0   jRod2008/01/31JROD

09/11/2007  10.4650  10.4550 (0.096)  0.0000  0.0000  0   jRod2008/02/29JROD

09/11/2007  10.6860  10.6810 (0.047)  0.0000  0.0000  0   jRod2008/03/31JROD

09/11/2007  10.8670  10.8690  0.018  0.0000  0.0000  0   jRod2008/04/30JROD

09/11/2007  10.6420  10.6460  0.038  0.0000  0.0000  0   jRod2008/05/30JROD

09/11/2007  10.7820  10.7890  0.065  0.0000  0.0000  0   jRod2008/06/30JROD

09/11/2007  10.9070  10.9150  0.073  0.0000  0.0000  0   jRod2008/07/31JROD

09/11/2007  260.3170  259.3530 (0.370)  0.0000  0.0000  0   Index Future2008/02/07OTH1

09/11/2007  267.0560  266.0690 (0.370)  0.0000  0.0000  0   Index Future2008/05/02OTH1

09/11/2007  251.0950  250.1820 (0.364)  0.0000  0.0000  0   Index Future2008/08/07OTH1

09/11/2007  281.0420  256.8100 (8.622)  0.0000  0.0000  12   Index Future2008/11/06OTH1

09/11/2007  8.7940  8.8540  0.682  8.8600  8.8600  8,734   Bond Future2008/02/07R153

8.0009/11/2007  1,984.0000  2,103.0000  5.998  0  0  0 Put Option on Bond Future2008/02/07R153

8.0009/11/2007  81.0000  58.0000 (28.395)  0  0  0 Call Option on Bond Future2008/02/07R153

8.2509/11/2007  1,482.0000  1,582.0000  6.748  0  0  0 Put Option on Bond Future2008/02/07R153

7.7509/11/2007  2,545.0000  2,676.0000  5.147  0  0  0 Put Option on Bond Future2008/02/07R153
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Deal Date Contract Details Previous Today Today's High Today's Low % MovementStrike C/P Product Open Interest

Close Yield Close Yield in MTM

7.7509/11/2007  34.0000  23.0000 (32.353)  0  0  0 Call Option on Bond Future2008/02/07R153

8.2509/11/2007  183.0000  141.0000 (22.951)  0  0  0 Call Option on Bond Future2008/02/07R153

09/11/2007  8.5830  8.6430  0.699  0.0000  0.0000  0   Bond Future2008/05/02R153

9.0009/11/2007  1,348.0000  1,255.0000 (6.899)  0  0  0 Call Option on Bond Future2008/05/02R153

9.0009/11/2007  443.0000  480.0000  8.352  0  0  0 Put Option on Bond Future2008/05/02R153

09/11/2007  8.3720  8.4320  0.717  0.0000  0.0000  0   Bond Future2008/08/07R153

8.5009/11/2007  2,098.0000  941.0000 (55.148)  0  0  0 Call Option on Bond Future2008/08/07R153

8.5009/11/2007  1,849.0000  808.0000 (56.301)  0  0  0 Put Option on Bond Future2008/08/07R153

09/11/2007  8.0670  8.1270  0.744  0.0000  0.0000  9,179   Bond Future2008/02/07R157

7.7509/11/2007  2,852.0000  3,210.0000  12.553  0  0  0 Put Option on Bond Future2008/02/07R157

7.2509/11/2007  5,711.0000  6,112.0000  7.022  0  0  0 Put Option on Bond Future2008/02/07R157

7.7509/11/2007  715.0000  674.0000 (5.734)  0  0  0 Call Option on Bond Future2008/02/07R157

7.5009/11/2007  313.0000  302.0000 (3.514)  0  0  0 Call Option on Bond Future2008/02/07R157

7.5009/11/2007  4,167.0000  4,556.0000  9.335  0  0  0 Put Option on Bond Future2008/02/07R157

7.2509/11/2007  110.0000  111.0000  0.909  0  0  0 Call Option on Bond Future2008/02/07R157

09/11/2007  7.9510  8.0110  0.755  0.0000  0.0000  0   Bond Future2008/05/02R157

8.7509/11/2007  5,509.0000  5,433.0000 (1.380)  0  0  0 Call Option on Bond Future2008/05/02R157

8.5009/11/2007  4,222.0000  4,236.0000  0.332  0  0  0 Call Option on Bond Future2008/05/02R157

8.7509/11/2007  418.0000  733.0000  75.359  0  0  0 Put Option on Bond Future2008/05/02R157

8.5009/11/2007  695.0000  1,100.0000  58.273  0  0  2,000 Put Option on Bond Future2008/05/02R157

09/11/2007  7.8450  7.9050  0.765  0.0000  0.0000  0   Bond Future2008/08/07R157

8.0009/11/2007  2,859.0000  3,149.0000  10.143  0  0  0 Call Option on Bond Future2008/08/07R157

8.0009/11/2007  1,875.0000  2,547.0000  35.840  0  0  0 Put Option on Bond Future2008/08/07R157

09/11/2007  7.8820  7.9420  0.761  0.0000  0.0000  0   Bond Future2008/02/07R186

7.2509/11/2007  7,960.0000  8,689.0000  9.158  0  0  0 Put Option on Bond Future2008/02/07R186

7.2509/11/2007  318.0000  357.0000  12.264  0  0  0 Call Option on Bond Future2008/02/07R186

7.7509/11/2007  3,386.0000  4,036.0000  19.197  0  0  0 Put Option on Bond Future2008/02/07R186

7.5009/11/2007  5,399.0000  6,114.0000  13.243  0  0  0 Put Option on Bond Future2008/02/07R186

7.5009/11/2007  861.0000  885.0000  2.787  0  0  0 Call Option on Bond Future2008/02/07R186

7.7509/11/2007  1,846.0000  1,804.0000 (2.275)  0  0  0 Call Option on Bond Future2008/02/07R186
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Deal Date Contract Details Previous Today Today's High Today's Low % MovementStrike C/P Product Open Interest

Close Yield Close Yield in MTM

09/11/2007  7.8060  7.8660  0.769  0.0000  0.0000  0   Bond Future2008/05/02R186

8.0009/11/2007  4,593.0000  4,746.0000  3.331  0  0  0 Call Option on Bond Future2008/05/02R186

8.0009/11/2007  2,371.0000  3,218.0000  35.723  0  0  0 Put Option on Bond Future2008/05/02R186

09/11/2007  7.7400  7.8000  0.775  0.0000  0.0000  0   Bond Future2008/08/07R186

7.7509/11/2007  2,154.0000  5,331.0000  147.493  0  0  0 Put Option on Bond Future2008/08/07R186

7.7509/11/2007  2,270.0000  4,752.0000  109.339  0  0  0 Call Option on Bond Future2008/08/07R186

09/11/2007  9.4170  9.4750  0.616  0.0000  0.0000  0   Bond Future2008/02/07R196

8.2509/11/2007  1,185.0000  1,236.0000  4.304  0  0  0 Put Option on Bond Future2008/02/07R196

8.5009/11/2007  61.0000  53.0000 (13.115)  0  0  0 Call Option on Bond Future2008/02/07R196

8.2509/11/2007  34.0000  28.0000 (17.647)  0  0  0 Call Option on Bond Future2008/02/07R196

8.7509/11/2007  761.0000  804.0000  5.650  0  0  0 Put Option on Bond Future2008/02/07R196

8.7509/11/2007  105.0000  92.0000 (12.381)  0  0  0 Call Option on Bond Future2008/02/07R196

8.5009/11/2007  964.0000  1,012.0000  4.979  0  0  0 Put Option on Bond Future2008/02/07R196

09/11/2007  9.1480  9.2180  0.765  0.0000  0.0000  0   Bond Future2008/05/02R196

9.0009/11/2007  275.0000  251.0000 (8.727)  0  0  0 Call Option on Bond Future2008/05/02R196

9.0009/11/2007  390.0000  420.0000  7.692  0  0  0 Put Option on Bond Future2008/05/02R196

09/11/2007  8.8050  8.8810  0.863  0.0000  0.0000  0   Bond Future2008/08/07R196

8.7509/11/2007  1,799.0000  1,775.0000 (1.334)  0  0  0 Call Option on Bond Future2008/08/07R196

8.7509/11/2007  1,828.0000  1,845.0000  0.930  0  0  0 Put Option on Bond Future2008/08/07R196

09/11/2007  8.1550  8.2150  0.736  0.0000  0.0000  910   Bond Future2008/02/07R201

7.5009/11/2007  176.0000  169.0000 (3.977)  0  0  0 Call Option on Bond Future2008/02/07R201

7.5009/11/2007  3,705.0000  4,014.0000  8.340  0  0  0 Put Option on Bond Future2008/02/07R201

7.2509/11/2007  65.0000  65.0000  -     0  0  0 Call Option on Bond Future2008/02/07R201

7.7509/11/2007  2,596.0000  2,885.0000  11.133  0  0  0 Put Option on Bond Future2008/02/07R201

7.7509/11/2007  431.0000  404.0000 (6.265)  0  0  0 Call Option on Bond Future2008/02/07R201

7.2509/11/2007  4,981.0000  5,297.0000  6.344  0  0  0 Put Option on Bond Future2008/02/07R201

09/11/2007  8.0270  8.0870  0.747  0.0000  0.0000  0   Bond Future2008/05/02R201

8.5009/11/2007  619.0000  971.0000  56.866  0  0  0 Put Option on Bond Future2008/05/02R201

8.5009/11/2007  3,032.0000  3,074.0000  1.385  0  0  0 Call Option on Bond Future2008/05/02R201
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Deal Date Contract Details Previous Today Today's High Today's Low % MovementStrike C/P Product Open Interest

Close Yield Close Yield in MTM

09/11/2007  7.9130  7.9730  0.758  0.0000  0.0000  0   Bond Future2008/08/07R201

8.0009/11/2007  1,603.0000  2,152.0000  34.248  0  0  0 Put Option on Bond Future2008/08/07R201

8.0009/11/2007  2,041.0000  2,288.0000  12.102  0  0  0 Call Option on Bond Future2008/08/07R201

09/11/2007  8.0180  8.0780  0.748  0.0000  0.0000  0   Bond Future2008/02/07R203

7.5009/11/2007  3,966.0000  4,286.0000  8.069  0  0  0 Put Option on Bond Future2008/02/07R203

7.5009/11/2007  433.0000  354.0000 (18.245)  0  0  0 Call Option on Bond Future2008/02/07R203

09/11/2007  7.9150  7.9750  0.758  0.0000  0.0000  0   Bond Future2008/05/02R203

8.2509/11/2007  3,195.0000  2,925.0000 (8.451)  0  0  0 Call Option on Bond Future2008/05/02R203

8.2509/11/2007  1,009.0000  1,135.0000  12.488  0  0  0 Put Option on Bond Future2008/05/02R203

09/11/2007  7.8220  7.8820  0.767  0.0000  0.0000  0   Bond Future2008/08/07R203

7.7509/11/2007  2,080.0000  2,291.0000  10.144  0  0  0 Put Option on Bond Future2008/08/07R203

7.7509/11/2007  1,608.0000  1,428.0000 (11.194)  0  0  0 Call Option on Bond Future2008/08/07R203

09/11/2007  8.0250  8.0750  0.623  0.0000  0.0000  3,331   Bond Future2008/02/07R204

7.5009/11/2007  4,690.0000  4,949.0000  5.522  0  0  0 Put Option on Bond Future2008/02/07R204

7.5009/11/2007  841.0000  744.0000 (11.534)  0  0  0 Call Option on Bond Future2008/02/07R204

09/11/2007  7.9310  7.9810  0.630  0.0000  0.0000  0   Bond Future2008/05/02R204

8.2509/11/2007  3,355.0000  3,113.0000 (7.213)  0  0  0 Call Option on Bond Future2008/05/02R204

8.2509/11/2007  1,119.0000  1,232.0000  10.098  0  0  0 Put Option on Bond Future2008/05/02R204

09/11/2007  7.8480  7.8980  0.637  0.0000  0.0000  0   Bond Future2008/08/07R204

7.7509/11/2007  1,443.0000  1,289.0000 (10.672)  0  0  0 Call Option on Bond Future2008/08/07R204

7.7509/11/2007  2,137.0000  2,335.0000  9.265  0  0  0 Put Option on Bond Future2008/08/07R204

09/11/2007  8.1510  8.2110  0.736  0.0000  0.0000  0   Bond Future2008/02/07R206

7.7509/11/2007  413.0000  344.0000 (16.707)  0  0  0 Call Option on Bond Future2008/02/07R206

7.7509/11/2007  2,255.0000  2,457.0000  8.958  0  0  0 Put Option on Bond Future2008/02/07R206

09/11/2007  8.0140  8.0740  0.749  0.0000  0.0000  0   Bond Future2008/05/02R206

8.2509/11/2007  1,928.0000  1,761.0000 (8.662)  0  0  0 Call Option on Bond Future2008/05/02R206

8.2509/11/2007  887.0000  987.0000  11.274  0  0  0 Put Option on Bond Future2008/05/02R206
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09/11/2007  7.8870  7.9470  0.761  0.0000  0.0000  0   Bond Future2008/08/07R206

8.0009/11/2007  1,470.0000  1,585.0000  7.823  0  0  0 Put Option on Bond Future2008/08/07R206

8.0009/11/2007  1,955.0000  1,812.0000 (7.315)  0  0  0 Call Option on Bond Future2008/08/07R206

09/11/2007  7.9900  8.0500  0.751  0.0000  0.0000  0   Bond Future2008/02/07R207

7.5009/11/2007  4,098.0000  4,452.0000  8.638  0  0  0 Put Option on Bond Future2008/02/07R207

7.5009/11/2007  423.0000  339.0000 (19.858)  0  0  0 Call Option on Bond Future2008/02/07R207

09/11/2007  7.9050  7.9650  0.759  0.0000  0.0000  0   Bond Future2008/05/02R207

8.2509/11/2007  1,084.0000  1,219.0000  12.454  0  0  0 Put Option on Bond Future2008/05/02R207

8.2509/11/2007  3,556.0000  3,256.0000 (8.436)  0  0  0 Call Option on Bond Future2008/05/02R207

09/11/2007  7.8290  7.8890  0.766  0.0000  0.0000  0   Bond Future2008/08/07R207

8.0009/11/2007  2,336.0000  2,071.0000 (11.344)  0  0  0 Call Option on Bond Future2008/08/07R207

8.0009/11/2007  1,107.0000  1,275.0000  15.176  0  0  0 Put Option on Bond Future2008/08/07R207

09/11/2007  7.6130  7.6530  0.525  0.0000  0.0000  6,590   Bond Future2008/02/07R209

7.0009/11/2007  6,890.0000  7,236.0000  5.022  0  0  0 Put Option on Bond Future2008/02/07R209

7.0009/11/2007  341.0000  287.0000 (15.836)  0  0  0 Call Option on Bond Future2008/02/07R209

09/11/2007  7.5500  7.5900  0.530  0.0000  0.0000  0   Bond Future2008/05/02R209

7.7509/11/2007  2,124.0000  2,273.0000  7.015  0  0  0 Put Option on Bond Future2008/05/02R209

7.7509/11/2007  4,119.0000  3,863.0000 (6.215)  0  0  0 Call Option on Bond Future2008/05/02R209

09/11/2007  7.4940  7.5340  0.534  0.0000  0.0000  0   Bond Future2008/08/07R209

7.7509/11/2007  3,111.0000  2,805.0000 (9.836)  0  0  0 Call Option on Bond Future2008/08/07R209

7.7509/11/2007  549.0000  652.0000  18.761  0  0  0 Put Option on Bond Future2008/08/07R209

09/11/2007  262.9420  262.1770 (0.291)  0.0000  0.0000  0   Index Future2008/02/07TRT1

09/11/2007  269.7490  268.9660 (0.290)  0.0000  0.0000  0   Index Future2008/05/02TRT1

09/11/2007  277.0560  276.3320 (0.261)  0.0000  0.0000  0   Index Future2008/08/07TRT1
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09/11/2007  283.8760  283.6540 (0.078)  0.0000  0.0000  400   Index Future2008/11/06TRT1

 80,725 Grand Total:
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