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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
22/02/2008 $/R 2008/03/17 Currency Future 7.8252 7.7492 (0.971) 7.8400 0.0000 73,076
22/02/2008 $/R 2008/06/13 Currency Future 7.9900 7.9140 (0.951) 8.0000 0.0000 24,653
22/02/2008 $/R 2008/09/15 Currency Future 8.1600 8.0847 (0.923) 8.2000 0.0000 10,004
22/02/2008 £/R 2008/03/17 Currency Future 15.2980 15.2490 (0.320) 0.0000 0.0000 2,227
22/02/2008 £/R 2008/06/13 Currency Future 15.5170 15.4687 (0.311) 0.0000 0.0000 1,323
22/02/2008 £/R 2008/09/15 Currency Future 15.7452 15.6991 (0.293) 15.9000 0.0000 641
22/02/2008 €/R 2008/03/17 Currency Future 11.5239 11.4964 (0.239) 0.0000 0.0000 3,951
22/02/2008 €/R 2008/06/13 Currency Future 11.7251 11.6986 (0.226) 0.0000 0.0000 5,646
22/02/2008 €/R 2008/09/15 Currency Future 11.9328 11.9077 (0.210) 12.0500 0.0000 6,782
22/02/2008 ALBI 2008/05/02 Index Future 262.3120 262.6160 0.116 0.0000 0.0000 594
22/02/2008 ALBI 2008/05/02 265.00 Call Index Future 12,190.0000 13,059.0000 7.129 0 0 0
22/02/2008 ALBI 2008/05/02 265.00 Put Index Future 39,070.0000 36,899.0000 (5.557) 0 0 0
22/02/2008 ALBI 2008/08/07 Index Future 270.3810 270.6200 0.088 0.0000 0.0000 0
22/02/2008 ALBI 2008/08/07 265.00 Put Index Future 15,499.0000 14,773.0000 (4.684) 0 0 0
22/02/2008 ALBI 2008/08/07 265.00 Call Index Future 69,309.0000 70,973.0000 2.401 0 0 0
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22/02/2008 ALBI 2008/11/06 Index Future 277.8930 278.1610 0.096 0.0000 0.0000 0
22/02/2008 ALBI 2008/11/06 265.00 Put Index Future 7,419.0000 7,044.0000 (5.055) 0 0 0
22/02/2008 ALBI 2008/11/06 265.00 Call Index Future 136,349.0000 138,654.0000 1.691 0 0 0
22/02/2008 CRD1 2008/05/02 Index Future 113.1700 113.1810 0.010 0.0000 0.0000 0
22/02/2008 CRD1 2008/08/07 Index Future 116.5000 116.5110 0.009 0.0000 0.0000 0
22/02/2008 CRD1 2008/11/06 Index Future 119.7120 119.7240 0.010 0.0000 0.0000 8
22/02/2008 GOVI 2008/05/02 jGovi 264.2570 264.5330 0.104 0.0000 0.0000 17
22/02/2008 GOVI 2008/05/02 264.00 Call jGovi 24,544.0000 25,847.0000 5.309 0 0 0
22/02/2008 GOVI 2008/05/02 264.00 Put jGovi 21,974.0000 20,517.0000 (6.631) 0 0 0
22/02/2008 GOVI 2008/08/07 jGovi 272.0355 272.3195 0.104 0.0000 0.0000 0
22/02/2008 GOVI 2008/08/07 274.00 Put jGovi 47,596.0000 45,865.0000 (3.637) 0 0 0
22/02/2008 GOVI 2008/08/07 274.00 Call jGovi 27,951.0000 29,060.0000 3.968 0 0 0
22/02/2008 GOVI 2008/11/06 jGovi 279.4425 279.7355 0.105 0.0000 0.0000 60
22/02/2008 GOVI 2008/11/06 274.00 Put  jGovi 24,260.0000 23,276.0000 (4.056) 0 0 0
22/02/2008 GOVI 2008/11/06 274.00 Call jGovi 78,685.0000 80,631.0000 2473 0 0 0
22/02/2008 ILBI  2008/05/02 Index Future 307.8200 307.7790 (0.013) 0.0000 0.0000 0
22/02/2008 J153 2010/08/31 jSwap 10.5570 10.5850 0.265 0.0000 0.0000 0
22/02/2008 J157 2015/09/15 jSwap 9.8430 9.8540 0.112 0.0000 0.0000 0
22/02/2008 J186 2026/12/21 jSwap 9.1620 9.1610 (0.011) 0.0000 0.0000 0
22/02/2008 J201 2014/12/22 jSwap 9.8670 9.8760 0.091 0.0000 0.0000 0
22/02/2008 J203 2017/09/15 jSwap 9.7340 9.7430 0.092 0.0000 0.0000 0

Page 2 of 8

2008/02/22, 07:08:19PM



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
22/02/2008 J204 2018/12/21 jSwap 9.6330 9.6440 0.114 0.0000 0.0000 0
22/02/2008 J207 2020/01/15 jSwap 9.5540 9.5650 0.115 0.0000 0.0000 0
22/02/2008 JBAR 2005/12/21 jBar 11.2250 11.2250 - 0.0000 0.0000 0
22/02/2008 JFRA 2008/05/02 jFra 11.2670 11.2790 0.107 0.0000 0.0000 0
22/02/2008 JFRA 2008/05/02 10.25 Put Option on jFra 7,524.0000 7,451.0000 (0.970) 0 0 0
22/02/2008 JFRA 2008/05/02 10.25 Call Option on jFra 10,174.0000 10,127.0000 (0.462) 0 0 0
22/02/2008 JFRA 2008/08/07 jFra 11.1460 11.1770 0.278 0.0000 0.0000 0
22/02/2008 JFRA 2008/08/07 10.25 Call Option on jFra 14,632.0000 14,631.0000 (0.007) 0 0 0
22/02/2008 JFRA 2008/08/07 10.25 Put Option on jFra 12,459.0000 12,382.0000 (0.618) 0 0 0
22/02/2008 JFRA 2008/11/06 jFra 10.9010 10.9420 0.376 0.0000 0.0000 0
22/02/2008 JFRA 2008/11/06 10.25 Call Option on jFra 17,590.0000 17,608.0000 0.102 0 0 0
22/02/2008 JFRA 2008/11/06 10.25 Put Option on jFra 16,010.0000 15,929.0000 (0.506) 0 0 0
22/02/2008 JFRA 2009/02/05 jFra 10.6200 10.6440 0.226 0.0000 0.0000 0
22/02/2008 JFRA 2009/02/05 10.00 Put Option on jFra 18,773.0000 18,716.0000 (0.304) 0 0 0
22/02/2008 JFRA 2009/02/05 10.00 Call  Option on jFra 20,279.0000 20,280.0000 0.005 0 0 0
22/02/2008 JFRA 2009/05/07 jFra 10.2440 10.3020 0.566 0.0000 0.0000 0
22/02/2008 JFRA 2009/08/06 jFra 9.9710 10.0180 0.471 0.0000 0.0000 0
22/02/2008 JFRA 2009/08/06 10.00 Call Option on jFra 24,044.0000 24,077.0000 0.137 0 0 0
22/02/2008 JFRA 2009/08/06 10.00 Put Option on jFra 24,114.0000 24,033.0000 (0.336) 0 0 0
22/02/2008 JFRA 2009/11/05 jFra 9.6750 9.7130 0.393 0.0000 0.0000 0
22/02/2008 JN02 2008/05/02 jNote 10.4570 10.4920 0.335 0.0000 0.0000 0
22/02/2008 JN02 2008/05/02 10.00 Put Option on jNote 4,674.0000 4,420.0000 (5.434) 0 0 0
22/02/2008 JNO2 2008/05/02 10.00 Call  Option on jNote 14,591.0000 14,951.0000 2.467 0 0 0
22/02/2008 JN02 2008/08/07 jNote 10.1950 10.2350 0.392 0.0000 0.0000 0
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22/02/2008 JNO5 2008/05/02 jNote 9.7790 9.7940 0.153 0.0000 0.0000 0
22/02/2008 JNO5 2008/05/02 9.50 Put Option on jNote 3,838.0000 3,626.0000 (5.524) 0 0 0
22/02/2008 JN05 2008/05/02 9.50 Call  Option on jNote 16,475.0000 16,834.0000 2179 0 0 0
22/02/2008 JNO5 2008/08/07 jNote 9.6490 9.6690 0.207 0.0000 0.0000 0
22/02/2008 JN10 2008/05/02 jNote 9.4630 9.4740 0.116 0.0000 0.0000 0
22/02/2008 JN10 2008/05/02 9.00 Put Option on jNote 733.0000 662.0000 (9.686) 0 0 0
22/02/2008 JN10 2008/05/02 9.00 Call  Option on jNote 31,930.0000 32,536.0000 1.898 0 0 0
22/02/2008 JN10 2008/08/07 jNote 9.3720 9.3840 0.128 0.0000 0.0000 0
22/02/2008 JROD 2008/02/29 jRod 10.6570 10.6560 (0.009) 0.0000 0.0000 0
22/02/2008 JROD 2008/03/31 jRod 10.8070 10.8010 (0.056) 0.0000 0.0000 0
22/02/2008 JROD 2008/04/30 jRod 11.0280 11.0190 (0.082) 0.0000 0.0000 0
22/02/2008 JROD 2008/05/30 jRod 10.9760 10.9710 (0.046) 0.0000 0.0000 0
22/02/2008 JROD 2008/06/30 jRod 11.1470 11.1420 (0.045) 0.0000 0.0000 0
22/02/2008 JROD 2008/07/31 jRod 11.2970 11.2920 (0.044) 0.0000 0.0000 0
22/02/2008 OTH1 2008/05/02 Index Future 252.7970 253.2660 0.186 0.0000 0.0000 0
22/02/2008 OTH1 2008/08/07 Index Future 260.2360 260.7190 0.186 0.0000 0.0000 0
22/02/2008 OTH1 2008/11/06 Index Future 267.4090 267.9070 0.186 0.0000 0.0000 12
22/02/2008 R153 2008/05/02 Bond Future 9.1730 9.1730 - 9.2200 0.0000 10,082
22/02/2008 R153 2008/05/02 9.00 Put Option on Bond Future 720.0000 717.0000 (0.417) 0 0 0
22/02/2008 R153 2008/05/02 9.00 Call  Option on Bond Future 348.0000 344.0000 (1.149) 0 0 0
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22/02/2008 R153 2008/08/07 Bond Future 8.9680 8.9680 - 0.0000 0.0000 1,290
22/02/2008 R153 2008/08/07 8.50 Call  Option on Bond Future 323.0000 322.0000 (0.310) 0 0 0
22/02/2008 R153 2008/08/07 8.25 Put  Option on Bond Future 1,583.0000 1,582.0000 (0.063) 0 0 0
22/02/2008 R153 2008/08/07 8.25 Call  Option on Bond Future 188.0000 187.0000 (0.532) 0 0 0
22/02/2008 R153 2008/08/07 8.50 Put  Option on Bond Future 1,230.0000 1,228.0000 (0.163) 0 0 0
22/02/2008 R153 2008/11/06 Bond Future 8.8180 8.8180 - 0.0000 0.0000 0
22/02/2008 R153 2008/11/06 9.25 Call  Option on Bond Future 2,223.0000 2,219.0000 (0.180) 0 0 0
22/02/2008 R153 2008/11/06 9.25 Put  Option on Bond Future 1,487.0000 1,484.0000 (0.202) 0 0 0
22/02/2008 R157 2008/05/02 Bond Future 8.6970 8.6770 (0.230) 8.7200 0.0000 9,805
22/02/2008 R157 2008/05/02 8.50 Call  Option on Bond Future 931.0000 969.0000 4.082 0 0 0
22/02/2008 R157 2008/05/02 8.50 Put  Option on Bond Future 2,166.0000 2,079.0000 (4.017) 0 0 2,000
22/02/2008 R157 2008/05/02 8.75 Put  Option on Bond Future 1,332.0000 1,265.0000 (5.030) 0 0 0
22/02/2008 R157 2008/05/02 8.75 Call  Option on Bond Future 1,662.0000 1,720.0000 3.490 0 0 0
22/02/2008 R157 2008/08/07 Bond Future 8.6110 8.5910 (0.232) 0.0000 0.0000 2,500
22/02/2008 R157 2008/08/07 8.00 Call  Option on Bond Future 802.0000 828.0000 3.242 0 0 0
22/02/2008 R157 2008/08/07 9.25 Put  Option on Bond Future 958.0000 921.0000 (3.862) 0 0 500
22/02/2008 R157 2008/08/07 9.25 Call  Option on Bond Future 4,761.0000 4,846.0000 1.785 0 0 0
22/02/2008 R157 2008/08/07 8.25 Put  Option on Bond Future 3,517.0000 3,433.0000 (2.388) 0 0 0
22/02/2008 R157 2008/08/07 8.25 Call  Option on Bond Future 1,299.0000 1,336.0000 2.848 0 0 500
22/02/2008 R157 2008/08/07 8.00 Put  Option on Bond Future 4,586.0000 4,490.0000 (2.093) 0 0 0
22/02/2008 R157 2008/08/07 8.75 Call  Option on Bond Future 2,760.0000 2,822.0000 2.246 0 0 500
22/02/2008 R157 2008/08/07 8.75 Put  Option on Bond Future 1,919.0000 1,860.0000 (3.075) 0 0 0
22/02/2008 R157 2008/11/06 Bond Future 8.5480 8.5280 (0.234) 0.0000 0.0000 0
22/02/2008 R157 2008/11/06 8.75 Put  Option on Bond Future 1,589.0000 1,537.0000 (3.272) 0 0 0
22/02/2008 R157 2008/11/06 8.75 Call  Option on Bond Future 2,776.0000 2,843.0000 2.414 0 0 0
22/02/2008 R186 2008/05/02 Bond Future 8.5620 8.5220 (0.467) 0.0000 0.0000 0
22/02/2008 R186 2008/05/02 8.00 Call  Option on Bond Future 505.0000 566.0000 12.079 0 0 0
22/02/2008 R186 2008/05/02 8.00 Put  Option on Bond Future 6,620.0000 6,261.0000 (5.423) 0 0 0
22/02/2008 R186 2008/08/07 Bond Future 8.4950 8.4550 (0.471) 0.0000 0.0000 220
22/02/2008 R186 2008/08/07 7.75 Put  Option on Bond Future 9,272.0000 8,933.0000 (3.656) 0 0 0
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22/02/2008 R186 2008/08/07 7.75 Call  Option on Bond Future 1,050.0000 1,132.0000 7.810 0 0 0
22/02/2008 R186 2008/11/06 Bond Future 8.4390 8.3990 (0.474) 0.0000 0.0000 0
22/02/2008 R186 2008/11/06 8.50 Put Option on Bond Future 1,759.0000 1,575.0000 (10.460) 0 0 0
22/02/2008 R186 2008/11/06 8.50 Call  Option on Bond Future 2,396.0000 2,634.0000 9.933 0 0 0
22/02/2008 R196 2008/05/02 Bond Future 10.2080 10.2110 0.029 0.0000 0.0000 0
22/02/2008 R196 2008/05/02 9.00 Call  Option on Bond Future 8.0000 7.0000 (12.500) 0 0 0
22/02/2008 R196 2008/05/02 9.00 Put Option on Bond Future 938.0000 940.0000 0.213 0 0 0
22/02/2008 R196 2008/08/07 Bond Future 9.7560 9.7600 0.041 0.0000 0.0000 0
22/02/2008 R196 2008/08/07 8.75 Call  Option on Bond Future 1,169.0000 1,164.0000 (0.428) 0 0 0
22/02/2008 R196 2008/08/07 8.75 Put Option on Bond Future 1,701.0000 1,698.0000 (0.176) 0 0 0
22/02/2008 R196 2008/11/06 Bond Future 9.4530 9.4630 0.106 0.0000 0.0000 0
22/02/2008 R196 2008/11/06 8.75 Call  Option on Bond Future 1,615.0000 1,610.0000 (0.310) 0 0 0
22/02/2008 R196 2008/11/06 8.75 Put Option on Bond Future 1,824.0000 1,822.0000 (0.110) 0 0 0
22/02/2008 R201 2008/05/02 Bond Future 8.6920 8.6820 (0.115) 0.0000 0.0000 0
22/02/2008 R201 2008/05/02 8.50 Call  Option on Bond Future 735.0000 746.0000 1.497 0 0 0
22/02/2008 R201 2008/05/02 8.50 Put Option on Bond Future 1,694.0000 1,656.0000 (2.243) 0 0 0
22/02/2008 R201 2008/08/07 Bond Future 8.5740 8.5640 (0.117) 0.0000 0.0000 0
22/02/2008 R201 2008/08/07 8.00 Call  Option on Bond Future 662.0000 670.0000 1.208 0 0 0
22/02/2008 R201 2008/08/07 8.00 Put Option on Bond Future 3,495.0000 3,455.0000 (1.144) 0 0 0
22/02/2008 R201 2008/11/06 Bond Future 8.4680 8.4580 (0.118) 0.0000 0.0000 0
22/02/2008 R201 2008/11/06 8.75 Call  Option on Bond Future 2,490.0000 2,516.0000 1.044 0 0 0
22/02/2008 R201 2008/11/06 8.75 Put Option on Bond Future 1,166.0000 1,145.0000 (1.801) 0 0 0
22/02/2008 R203 2008/05/02 Bond Future 8.6600 8.6400 (0.231) 0.0000 0.0000 0
22/02/2008 R203 2008/05/02 8.25 Call  Option on Bond Future 312.0000 331.0000 6.090 0 0 0
22/02/2008 R203 2008/05/02 8.25 Put Option on Bond Future 2,905.0000 2,800.0000 (3.614) 0 0 0
22/02/2008 R203 2008/08/07 Bond Future 8.5630 8.5430 (0.234) 0.0000 0.0000 0
22/02/2008 R203 2008/08/07 7.75 Put Option on Bond Future 5,283.0000 5,167.0000 (2.196) 0 0 0
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22/02/2008 R203 2008/08/07 7.75 Call  Option on Bond Future 112.0000 119.0000 6.250 0 0 0
22/02/2008 R203 2008/11/06 Bond Future 8.4830 8.4630 (0.236) 0.0000 0.0000 0
22/02/2008 R203 2008/11/06 8.50 Call  Option on Bond Future 1,729.0000 1,789.0000 3.470 0 0 0
22/02/2008 R203 2008/11/06 8.50 Put Option on Bond Future 1,626.0000 1,565.0000 (3.752) 0 0 0
22/02/2008 R204 2008/05/02 Bond Future 8.6700 8.6500 (0.231) 0.0000 0.0000 3,779
22/02/2008 R204 2008/05/02 8.25 Call  Option on Bond Future 321.0000 341.0000 6.231 0 0 0
22/02/2008 R204 2008/05/02 8.25 Put Option on Bond Future 3,167.0000 3,053.0000 (3.600) 0 0 0
22/02/2008 R204 2008/08/07 Bond Future 8.5880 8.5680 (0.233) 0.0000 0.0000 0
22/02/2008 R204 2008/08/07 7.75 Put Option on Bond Future 5,804.0000 5,678.0000 (2.171) 0 0 0
22/02/2008 R204 2008/08/07 7.75 Call  Option on Bond Future 63.0000 69.0000 9.524 0 0 0
22/02/2008 R204 2008/11/06 Bond Future 8.5180 8.4980 (0.235) 0.0000 0.0000 0
22/02/2008 R204 2008/11/06 8.50 Put Option on Bond Future 1,735.0000 1,667.0000 (3.919) 0 0 0
22/02/2008 R204 2008/11/06 8.50 Call  Option on Bond Future 1,617.0000 1,680.0000 3.896 0 0 0
22/02/2008 R206 2008/05/02 Bond Future 8.7380 8.7280 (0.114) 0.0000 0.0000 0
22/02/2008 R206 2008/05/02 8.25 Put Option on Bond Future 2,283.0000 2,244.0000 (1.708) 0 0 0
22/02/2008 R206 2008/05/02 8.25 Call  Option on Bond Future 175.0000 178.0000 1.714 0 0 0
22/02/2008 R206 2008/08/07 Bond Future 8.6110 8.6010 (0.116) 0.0000 0.0000 0
22/02/2008 R206 2008/08/07 8.00 Put Option on Bond Future 2,980.0000 2,945.0000 (1.174) 0 0 0
22/02/2008 R206 2008/08/07 8.00 Call  Option on Bond Future 410.0000 416.0000 1.463 0 0 0
22/02/2008 R206 2008/11/06 Bond Future 8.4940 8.4840 (0.118) 0.0000 0.0000 610
22/02/2008 R206 2008/11/06 8.00 Put Option on Bond Future 2,863.0000 2,833.0000 (1.048) 0 0 0
22/02/2008 R206 2008/11/06 8.00 Call  Option on Bond Future 853.0000 863.0000 1.172 0 0 0
22/02/2008 R207 2008/05/02 Bond Future 8.6770 8.6470 (0.346) 0.0000 0.0000 0
22/02/2008 R207 2008/05/02 8.25 Call  Option on Bond Future 319.0000 352.0000 10.345 0 0 0
22/02/2008 R207 2008/05/02 8.25 Put Option on Bond Future 3,263.0000 3,093.0000 (5.210) 0 0 0
22/02/2008 R207 2008/08/07 Bond Future 8.6020 8.5720 (0.349) 0.0000 0.0000 0
22/02/2008 R207 2008/08/07 8.00 Put Option on Bond Future 4,301.0000 4,118.0000 (4.255) 0 0 0
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22/02/2008 R207 2008/08/07 8.00 Call  Option on Bond Future 137.0000 156.0000 13.869 0 0 0
22/02/2008 R207 2008/11/06 Bond Future 8.5360 8.5060 (0.351) 0.0000 0.0000 0
22/02/2008 R207 2008/11/06 8.50 Put Option on Bond Future 1,691.0000 1,586.0000 (6.209) 0 0 0
22/02/2008 R207 2008/11/06 8.50 Call  Option on Bond Future 1,450.0000 1,546.0000 6.621 0 0 0
22/02/2008 R209 2008/05/02 Bond Future 8.3990 8.3590 (0.476) 0.0000 0.0000 6,260
22/02/2008 R209 2008/05/02 7.75 Put Option on Bond Future 6,181.0000 5,865.0000 (5.112) 0 0 0
22/02/2008 R209 2008/05/02 7.75 Call  Option on Bond Future 206.0000 237.0000 15.049 0 0 0
22/02/2008 R209 2008/08/07 Bond Future 8.3400 8.3000 (0.480) 0.0000 0.0000 0
22/02/2008 R209 2008/08/07 7.75 Call  Option on Bond Future 27.0000 38.0000 40.741 0 0 0
22/02/2008 R209 2008/08/07 7.75 Put Option on Bond Future 5,480.0000 5,139.0000 (6.223) 0 0 0
22/02/2008 R209 2008/11/06 Bond Future 8.2910 8.2510 (0.482) 0.0000 0.0000 260
22/02/2008 R209 2008/11/06 7.75 Put Option on Bond Future 5,123.0000 4,797.0000 (6.363) 0 0 0
22/02/2008 R209 2008/11/06 7.75 Call  Option on Bond Future 108.0000 136.0000 25.926 0 0 0
22/02/2008 TRT1 2008/05/02 Index Future 261.0590 261.3330 0.105 0.0000 0.0000 0
22/02/2008 TRT1 2008/08/07 Index Future 268.7400 269.0240 0.106 0.0000 0.0000 0
22/02/2008 TRT1 2008/11/06 Index Future 276.1490 276.4410 0.106 0.0000 0.0000 400
Grand Total: 167,700

Page 8 of 8

2008/02/22, 07:08:19PM



