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High/Low for: 29/09/2010

Deal Date Contract Details Strike C/P Product Previous Days Today's % Movement Today's High Today's Low Open Interest
Closing Yield  Closing Price in MTM
2010/09/29  AL7T 2010/11/04 Index Future 375.2660 375.1790 (0.023) 0.0000 0.0000 38
2010/09/29  ALBI 2010/11/04 Index Future 345.9520 346.0390 0.025 0.0000 0.0000 1,297
2010/09/29  ALBI 2011/02/03 Index Future 351.2730 351.3190 0.013 0.0000 0.0000 0
2010/09/29  CRD1 2010/11/04 Index Future 150.7600 150.7290 (0.021) 0.0000 0.0000 2
2010/09/29  CRD1 2011/02/03 Index Future 152.9830 152.9520 (0.020) 0.0000 0.0000 0
2010/09/29  GOVI 2010/11/04 GovI 346.4130 346.4780 0.019 0.0000 0.0000 159
2010/09/29  GOVI 2010/11/04 329.00 Call Govi 174,130.0000  174,780.0000 0.373 0 0 0
2010/09/29  GOVI 2010/11/04 329.00 Put Govi 0.0000 0.0000 0.000 0 0 0
2010/09/29  GOVI 2010/11/04 329.01 Call GovI 174,030.0000  174,680.0000 0.373 0 0 0
2010/09/29  GOVI 2010/11/04 329.01 Put Govi 0.0000 0.0000 0.000 0 0 0
2010/09/29  GOVI 2010/11/04 328.99 Call Govi 174,230.0000  174,880.0000 0.373 0 0 0
2010/09/29  GOVI 2010/11/04 328.99 Put Govi 0.0000 0.0000 0.000 0 0 0
2010/09/29  GVIX 2029/01/01 LIVE INDEX 110.0000 110.0000 0.000 0.0000 0.0000 0
2010/09/29  ILBI 2010/11/04 Index Future 398.1780 398.0720 (0.027) 0.0000 0.0000 508
2010/09/29  ILBI 2011/02/03 Index Future 404.2170 404.1100 (0.026) 0.0000 0.0000 0
2010/09/29  J157 2015/09/15 Interest Rate Swap 8.8220 8.8220 0.000 0.0000 0.0000 0
2010/09/29  J186 2026/12/21 Interest Rate Swap 8.6830 8.6830 0.000 0.0000 0.0000 0
2010/09/29  J201 2014/12/22 Interest Rate Swap 8.6550 8.6550 0.000 0.0000 0.0000 0
2010/09/29  J203 2017/09/15 Interest Rate Swap 8.9750 8.9750 0.000 0.0000 0.0000 0
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2010/09/29  J204 2018/12/21 Interest Rate Swap 8.9620 8.9620 0.000 0.0000 0.0000 0
2010/09/29  J207 2020/01/15 Interest Rate Swap 8.9970 8.9970 0.000 0.0000 0.0000 0
2010/09/29  JBAF 2010/10/20 Jibar Tradeable Future 6.0300 6.0200 (0.166) 0.0000 0.0000 0
2010/09/28  JBAF 2010/11/17 Jibar Tradeable Future 5.9900 5.9700 (0.334) 0.0000 0.0000 2,500
2010/09/29  JBAF 2010/12/15 Jibar Tradeable Future 5.8900 5.8600 (0.509) 94.1550 94.1550 0
2010/09/29  JBAF 2011/01/19 Jibar Tradeable Future 5.8700 5.8500 (0.341) 0.0000 0.0000 0
2010/09/29  UBAF 2011/02/16 Jibar Tradeable Future 5.8600 5.8500 (0.171) 0.0000 0.0000 0
2010/09/29  JBAF 2011/03/16 Jibar Tradeable Future 5.8600 5.8500 (0.171) 0.0000 0.0000 5,500
2010/09/29  JBAF 2011/06/15 Jibar Tradeable Future 5.9700 5.9600 (0.168) 0.0000 0.0000 4,500
2010/09/29  JBAF 2011/09/21 Jibar Tradeable Future 6.1700 6.1600 (0.162) 0.0000 0.0000 6,000
2010/09/29  JBAF 2011/12/21 Jibar Tradeable Future 6.3400 6.3300 (0.158) 0.0000 0.0000 5,000
2010/09/29  JBAF 2012/03/20 Jibar Tradeable Future 6.5600 6.5500 (0.152) 0.0000 0.0000 0
2010/09/29  JUBAF 2012/06/20 Jibar Tradeable Future 6.8000 6.8000 0.000 0.0000 0.0000 0
2010/09/29  JBAF 2012/09/19 Jibar Tradeable Future 6.8500 6.9300 1.168 93.1200 93.1200 2,500
2010/09/29  JFRA 2010/11/04 Jibar Tradeable Future 7.6600 7.6600 0.000 0.0000 0.0000 0
2010/09/29  JNO2 2010/11/04 JNOTE 7.5000 7.5000 0.000 0.0000 0.0000 0
2010/09/29  JNO2 2010/11/04 7.50 Call JNOTE 0.0000 0.0000 0.000 0 0 0
2010/09/29  JNO2 2010/11/04 7.50 Put JNOTE 0.0000 0.0000 0.000 0 0 0
2010/09/29  JNO2 2010/11/04 7.75 Call JNOTE 0.0000 0.0000 0.000 0 0 0
2010/09/29  JNO2 2010/11/04 7.75 Put JNOTE 250,000.0000  250,000.0000 0.000 0 0 0
2010/09/29  JNO2 2010/11/04 8.00 Call JNOTE 0.0000 0.0000 0.000 0 0 0
2010/09/29  JNO2 2010/11/04 8.00 Put JNOTE 500,000.0000  500,000.0000 0.000 0 0 0
2010/09/29  JUNO5 2010/11/04 JNOTE 7.5000 7.5000 0.000 0.0000 0.0000 0
2010/09/29  JNO5 2010/11/04 7.50 Call JNOTE 0.0000 0.0000 0.000 0 0 0
2010/09/29  JNO5 2010/11/04 7.50 Put JNOTE 0.0000 0.0000 0.000 0 0 0
2010/09/29  JNO5 2010/11/04 8.00 Call JNOTE 0.0000 0.0000 0.000 0 0 0
2010/09/29  JNO5 2010/11/04 8.00 Put JNOTE 500,000.0000  500,000.0000 0.000 0 0 0
2010/09/29  JNO5 2010/11/04 8.25 Call JNOTE 0.0000 0.0000 0.000 0 0 0
2010/09/29  JNO5 2010/11/04 8.25 Put JNOTE 750,000.0000  750,000.0000 0.000 0 0 0
2010/09/29  JN10 2010/11/04 JNOTE 7.5000 7.5000 0.000 0.0000 0.0000 0
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2010/09/29  UN10 2010/11/04 7.50 Call JNOTE 0.0000 0.0000 0.000 0 0 0
2010/09/29  JUN10 2010/11/04 750 Put JNOTE 0.0000 0.0000 0.000 0 0 0
2010/09/29  JUN10 2010/11/04 7.75 Call JNOTE 0.0000 0.0000 0.000 0 0 0
2010/09/29  JN10 2010/11/04 7.75 Put JNOTE 250,000.0000  250,000.0000 0.000 0 0 0
2010/09/29  UN10 2010/11/04 7.25 Call JNOTE 250,000.0000  250,000.0000 0.000 0 0 0
2010/09/29  JN10 2010/11/04 7.25 Put JNOTE 0.0000 0.0000 0.000 0 0 0
2010/09/29  OTH1 2010/11/04 Index Future 343.0980 343.3030 0.060 0.0000 0.0000 3
2010/09/29  OTH1 2011/02/03 Index Future 348.3750 348.5410 0.048 0.0000 0.0000 0
2010/09/29  R157 2010/11/04 Bond Future 7.2110 7.2090 (0.028) 0.0000 0.0000 4,817
2010/09/29  R157 2010/11/04 8.50 Call Bond Future 5,822.0000 5,831.0000 0.155 0 0 0
2010/09/29  R157 2010/11/04 8.50 Put Bond Future 0.0000 0.0000 0.000 0 0 0
2010/09/29  R157 2010/11/04 8.55 Call Bond Future 6,041.0000 6,050.0000 0.149 0 0 0
2010/09/29  R157 2010/11/04 8.55 Put Bond Future 0.0000 0.0000 0.000 0 0 0
2010/09/29  R157 2010/11/04 8.45 Call Bond Future 5,603.0000 5,612.0000 0.161 0 0 0
2010/09/29  R157 2010/11/04 8.45 Put Bond Future 1.0000 0.0000 (100.000) 0 0 0
2010/09/29  R157 2010/11/04 750 Put Bond Future 199.0000 190.0000 (4.523) 0 0 0
2010/09/29  R157 2010/11/04 7.50 Call Bond Future 1,535.0000 1,536.0000 0.065 0 0 500
2010/09/28  R157 2011/02/03 Bond Future 7.2860 7.2870 0.014 0.0000 0.0000 0
2010/09/29  R157 2011/02/03 7.90 Call Bond Future 3,112.0000 3,105.0000 (0.225) 0 0 0
2010/09/29  R157 2011/02/03 7.90 Put Bond Future 442.0000 439.0000 (0.679) 0 0 0
2010/09/29  R157 2011/02/03 7.95 Call Bond Future 3,286.0000 3,278.0000 (0.243) 0 0 0
2010/09/29 R157 2011/02/03 7.95 Put Bond Future 402.0000 398.0000 (0.995) 0 0 0
2010/09/29  R157 2011/02/03 7.85 Call Bond Future 2,942.0000 2,934.0000 (0.272) 0 0 0
2010/09/29  R157 2011/02/03 7.85 Put Bond Future 487.0000 483.0000 (0.821) 0 0 0
2010/09/29  R157 2011/05/05 Bond Future 7.3620 7.3650 0.041 0.0000 0.0000 0
2010/09/29  R157 2011/05/05 7.75 Call Bond Future 2,551.0000 2,539.0000 (0.470) 0 0 0
2010/09/29  R157 2011/05/05 7.75 Put Bond Future 947.0000 948.0000 0.106 0 0 0
2010/09/29  R157 2011/05/05 7.80 Call Bond Future 2,694.0000 2,682.0000 (0.445) 0 0 0
2010/09/29  R157 2011/05/05 7.80 Put Bond Future 885.0000 886.0000 0.113 0 0 0
2010/09/29  R157 2011/05/05 7.70 Call Bond Future 2,411.0000 2,400.0000 (0.456) 0 0 0
2010/09/29  R157 2011/05/05 7.70 Put Bond Future 1,012.0000 1,014.0000 0.198 0 0 0
2010/09/29  R186 2010/11/04 Bond Future 7.8710 7.8490 (0.280) 0.0000 0.0000 16,925
2010/09/29 R186 2010/11/04 9.25 Call Bond Future 13,414.0000 13,646.0000 1.730 0 0 0
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2010/09/29 R186 2010/11/04 9.25 Put Bond Future 3.0000 2.0000 (33.333) 0 0 0
2010/09/29 R186 2010/11/04 9.30 Call Bond Future 13,858.0000 14,091.0000 1.681 0 0 0
2010/09/29 R186 2010/11/04 9.30 Put Bond Future 1.0000 1.0000 0.000 0 0 0
2010/09/29 R186 2010/11/04 9.20 Call Bond Future 12,967.0000 13,199.0000 1.789 0 0 0
2010/09/29  R186 2010/11/04 9.20 Put Bond Future 4.0000 3.0000 (25.000) 0 0 0
2010/09/29 R186 2010/11/04 8.75 Put Bond Future 38.0000 31.0000 (18.421) 0 0 0
2010/09/29 R186 2010/11/04 8.75 Call Bond Future 8,846.0000 9,072.0000 2.555 0 0 7,900
2010/09/29 R186 2011/02/03 Bond Future 7.9200 7.8990 (0.265) 0.0000 0.0000 0
2010/09/29 R186 2011/02/03 9.00 Call Bond Future 10,985.0000 11,176.0000 1.739 0 0 0
2010/09/29 R186 2011/02/03 9.00 Put Bond Future 449.0000 422.0000 (6.013) 0 0 0
2010/09/29 R186 2011/02/03 9.05 Call Bond Future 11,398.0000 11,591.0000 1.693 0 0 0
2010/09/29 R186 2011/02/03 9.05 Put Bond Future 407.0000 381.0000 (6.388) 0 0 0
2010/09/29 R186 2011/02/03 8.95 Call Bond Future 10,573.0000 10,762.0000 1.788 0 0 0
2010/09/29 R186 2011/02/03 8.95 Put Bond Future 495.0000 466.0000 (5.859) 0 0 0
2010/09/29 R186 2011/02/03 7.75 Put Bond Future 3,964.0000 3,826.0000 (3.481) 0 0 0
2010/09/29 R186 2011/02/03 7.75 Call Bond Future 2,176.0000 2,257.0000 3.722 0 0 3,000
2010/09/29 R186 2011/05/05 Bond Future 7.9700 7.9490 (0.263) 0.0000 0.0000 0
2010/09/29  R186 2011/05/05 8.75 Call Bond Future 9,446.0000 9,602.0000 1.651 0 0 0
2010/09/29 R186 2011/05/05 8.75 Put Bond Future 1,817.0000 1,758.0000 (3.247) 0 0 0
2010/09/29  R186 2011/05/05 8.80 Call Bond Future 9,809.0000 9,967.0000 1.611 0 0 0
2010/09/29 R186 2011/05/05 8.80 Put Bond Future 1,715.0000 1,658.0000 (3.324) 0 0 0
2010/09/29 R186 2011/05/05 8.70 Call Bond Future 9,087.0000 9,239.0000 1.673 0 0 0
2010/09/29 R186 2011/05/05 8.70 Put Bond Future 1,926.0000 1,863.0000 (3.271) 0 0 0
2010/09/29  R189 2010/11/04 Bond Future 209.5036 209.5519 0.023 0.0000 0.0000 0
2010/09/29  R189 2010/11/04 1.75 Call Bond Future 0.0000 0.0000 0.000 0 0 0
2010/09/29  R189 2010/11/04 1.75 Put Bond Future 104,525.0000  104,528.0000 0.003 0 0 0
2010/09/29  R189 2010/11/04 1.80 Call Bond Future 0.0000 0.0000 0.000 0 0 0
2010/09/29 R189 2010/11/04 1.80 Put Bond Future 104,401.0000  104,404.0000 0.003 0 0 0
2010/09/29  R189 2010/11/04 1.70 Call Bond Future 0.0000 0.0000 0.000 0 0 0
2010/09/29  R189 2010/11/04 1.70 Put Bond Future 104,650.0000  104,652.0000 0.002 0 0 0
2010/09/29  R197 2010/11/04 Bond Future 230.8257 230.8997 0.032 0.0000 0.0000 0
2010/09/29  R197 2010/11/04 3.05 Call Bond Future 0.0000 0.0000 0.000 0 0 0
2010/09/29  R197 2010/11/04 3.05 Put Bond Future 124,020.0000  124,020.0000 0.000 0 0 0
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2010/09/29  R197 2010/11/04 3.10 Call Bond Future 0.0000 0.0000 0.000 0 0 0
2010/09/29  R197 2010/11/04 3.10 Put Bond Future 123,403.0000  123,404.0000 0.001 0 0 0
2010/09/29  R197 2010/11/04 3.00 Call Bond Future 0.0000 0.0000 0.000 0 0 0
2010/09/29  R197 2010/11/04 3.00 Put Bond Future 124,640.0000  124,640.0000 0.000 0 0 0
2010/09/28  R201 2010/11/04 Bond Future 7.1400 7.1430 0.042 0.0000 0.0000 1,262
2010/09/29  R201 2010/11/04 8.50 Call Bond Future 4,804.0000 4,793.0000 (0.229) 0 0 0
2010/09/29  R201 2010/11/04 8.50 Put Bond Future 1.0000 0.0000 (100.000) 0 0 0
2010/09/29  R201 2010/11/04 8.55 Call Bond Future 4,975.0000 4,964.0000 (0.221) 0 0 0
2010/09/29  R201 2010/11/04 8.55 Put Bond Future 0.0000 0.0000 0.000 0 0 0
2010/09/29  R201 2010/11/04 8.45 Call Bond Future 4,632.0000 4,621.0000 (0.237) 0 0 0
2010/09/29  R201 2010/11/04 8.45 Put Bond Future 0.0000 0.0000 0.000 0 0 0
2010/09/29  R201 2010/11/04 750 Call Bond Future 1,449.0000 1,434.0000 (1.035) 0 0 0
2010/09/29  R201 2010/11/04 7.50 Put Bond Future 151.0000 146.0000 (3.311) 0 0 140
2010/09/29  R201 2010/11/04 7.25 Put Bond Future 376.0000 373.0000 (0.798) 0 0 0
2010/09/29  R201 2010/11/04 7.25 Call Bond Future 775.0000 761.0000 (1.806) 0 0 140
2010/09/29  R201 2010/11/04 8.00 Call Bond Future 3,082.0000 3,071.0000 (0.357) 0 0 0
2010/09/29  R201 2010/11/04 8.00 Put Bond Future 13.0000 12.0000 (7.692) 0 0 420
2010/09/29  R201 2010/11/04 6.75 Put Bond Future 1,524.0000 1,529.0000 0.328 0 0 0
2010/09/29  R201 2010/11/04 6.75 Call Bond Future 95.0000 89.0000 (6.316) 0 0 420
2010/09/29  R201 2011/02/03 Bond Future 7.2100 7.2170 0.097 0.0000 0.0000 0
2010/09/29  R201 2011/02/03 8.00 Call Bond Future 2,914.0000 2,891.0000 (0.789) 0 0 0
2010/09/29  R201 2011/02/03 8.00 Put Bond Future 249.0000 250.0000 0.402 0 0 0
2010/09/29  R201 2011/02/03 8.05 Call Bond Future 3,052.0000 3,029.0000 (0.754) 0 0 0
2010/09/29  R201 2011/02/03 8.05 Put Bond Future 221.0000 222.0000 0.452 0 0 0
2010/09/29  R201 2011/02/03 7.95 Call Bond Future 2,754.0000 2,731.0000 (0.835) 0 0 0
2010/09/29  R201 2011/02/03 7.95 Put Bond Future 255.0000 256.0000 0.392 0 0 0
2010/09/29  R201 2011/05/05 Bond Future 7.2900 7.3000 0.137 0.0000 0.0000 0
2010/09/29  R201 2011/05/05 7.75 Call Bond Future 2,252.0000 2,228.0000 (1.066) 0 0 0
2010/09/29  R201 2011/05/05 7.75 Put Bond Future 785.0000 793.0000 1.019 0 0 0
2010/09/29  R201 2011/05/05 7.80 Call Bond Future 2,364.0000 2,339.0000 (1.058) 0 0 0
2010/09/29  R201 2011/05/05 7.80 Put Bond Future 739.0000 746.0000 0.947 0 0 0
2010/09/29  R201 2011/05/05 7.70 Call Bond Future 2,143.0000 2,119.0000 (1.120) 0 0 0
2010/09/29  R201 2011/05/05 7.70 Put Bond Future 834.0000 842.0000 0.959 0 0 0

Page 5 of 11

2010/09/29, 05:36:01PM



Deal Date Contract Details Strike C/P Product Previous Days Today's % Movement Today's High Today's Low Open Interest
Closing Yield  Closing Price in MTM
2010/09/29  R202 2010/11/04 Bond Future 170.2990 170.3528 0.032 0.0000 0.0000 0
2010/09/29  R202 2010/11/04 3.05 Call Bond Future 0.0000 0.0000 0.000 0 0 0
2010/09/29  R202 2010/11/04 3.05 Put Bond Future 104,638.0000  104,639.0000 0.001 0 0 0
2010/09/29  R202 2010/11/04 3.10 Call Bond Future 0.0000 0.0000 0.000 0 0 0
2010/09/29  R202 2010/11/04 3.10 Put Bond Future 103,785.0000  103,785.0000 0.000 0 0 0
2010/09/29  R202 2010/11/04 3.00 Call Bond Future 0.0000 0.0000 0.000 0 0 0
2010/09/29  R202 2010/11/04 3.00 Put Bond Future 105,501.0000  105,502.0000 0.001 0 0 0
2010/09/29  R203 2010/11/04 Bond Future 7.6160 7.6180 0.026 0.0000 0.0000 1,918
2010/09/29  R203 2010/11/04 9.25 Call Bond Future 8,329.0000 8,318.0000 (0.132) 0 0 0
2010/09/29  R203 2010/11/04 9.25 Put Bond Future 0.0000 0.0000 0.000 0 0 0
2010/09/29  R203 2010/11/04 9.30 Call Bond Future 8,571.0000 8,560.0000 (0.128) 0 0 0
2010/09/29  R203 2010/11/04 9.30 Put Bond Future 1.0000 0.0000 (100.000) 0 0 0
2010/09/29  R203 2010/11/04 9.20 Call Bond Future 8,087.0000 8,076.0000 (0.136) 0 0 0
2010/09/29  R203 2010/11/04 9.20 Put Bond Future 0.0000 0.0000 0.000 0 0 0
2010/09/29  R203 2011/02/03 Bond Future 7.6880 7.6930 0.065 0.0000 0.0000 0
2010/09/29  R203 2011/02/03 8.50 Call Bond Future 4,524.0000 4,498.0000 (0.575) 0 0 0
2010/09/29  R203 2011/02/03 8.50 Put Bond Future 414.0000 414.0000 0.000 0 0 0
2010/09/29  R203 2011/02/03 8.55 Call Bond Future 4,734.0000 4,708.0000 (0.549) 0 0 0
2010/09/29  R203 2011/02/03 8.55 Put Bond Future 378.0000 378.0000 0.000 0 0 0
2010/09/29  R203 2011/02/03 8.45 Call Bond Future 4,316.0000 4,290.0000 (0.602) 0 0 0
2010/09/29  R203 2011/02/03 8.45 Put Bond Future 453.0000 453.0000 0.000 0 0 0
2010/09/29  R203 2011/05/05 Bond Future 7.7600 7.7670 0.090 0.0000 0.0000 0
2010/09/29  R203 2011/05/05 8.25 Call Bond Future 3,479.0000 3,451.0000 (0.805) 0 0 0
2010/09/29  R203 2011/05/05 8.25 Put Bond Future 1,058.0000 1,065.0000 0.662 0 0 0
2010/09/29  R203 2011/05/05 8.30 Call Bond Future 3,656.0000 3,628.0000 (0.766) 0 0 0
2010/09/29  R203 2011/05/05 8.30 Put Bond Future 992.0000 999.0000 0.706 0 0 0
2010/09/29  R203 2011/05/05 8.20 Call Bond Future 3,305.0000 3,277.0000 (0.847) 0 0 0
2010/09/29  R203 2011/05/05 8.20 Put Bond Future 1,128.0000 1,135.0000 0.621 0 0 0
2010/09/29  R204 2010/11/04 Bond Future 7.7480 7.7360 (0.155) 0.0000 0.0000 2,242
2010/09/29  R204 2010/11/04 9.25 Call Bond Future 8,526.0000 8,598.0000 0.844 0 0 0
2010/09/29  R204 2010/11/04 9.25 Put Bond Future 0.0000 0.0000 0.000 0 0 0
2010/09/29  R204 2010/11/04 9.30 Call Bond Future 8,794.0000 8,866.0000 0.819 95,266 95,266 0
2010/09/29  R204 2010/11/04 9.30 Put Bond Future 1.0000 1.0000 0.000 0 0 0
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2010/09/29  R204 2010/11/04 9.20 Call Bond Future 8,257.0000 8,329.0000 0.872 0 0 0
2010/09/29  R204 2010/11/04 9.20 Put Bond Future 0.0000 0.0000 0.000 0 0 0
2010/09/29  R204 2011/02/03 Bond Future 7.8140 7.8030 (0.141) 0.0000 0.0000 0
2010/09/29  R204 2011/02/03 8.50 Call Bond Future 4,406.0000 4,453.0000 1.067 0 0 0
2010/09/29  R204 2011/02/03 8.50 Put Bond Future 501.0000 484.0000 (3.393) 0 0 0
2010/09/29  R204 2011/02/03 855 Call  Bond Future 4,637.0000 4,685.0000 1.035 0 0 0
2010/09/29  R204 2011/02/03 8.55 Put Bond Future 455.0000 439.0000 (3.516) 0 0 0
2010/09/29  R204 2011/02/03 8.45 Call Bond Future 4,179.0000 4,225.0000 1.101 0 0 0
2010/09/29  R204 2011/02/03 8.45 Put Bond Future 552.0000 534.0000 (3.261) 0 0 0
2010/09/29  R204 2011/05/05 Bond Future 7.8840 7.8740 (0.127) 0.0000 0.0000 0
2010/09/29  R204 2011/05/05 8.50 Call Bond Future 4,587.0000 4,623.0000 0.785 0 0 0
2010/09/29  R204 2011/05/05 8.50 Put Bond Future 1,169.0000 1,149.0000 (1.711) 0 0 0
2010/09/29  R204 2011/05/05 8.55 Call Bond Future 4,790.0000 4,827.0000 0.772 0 0 0
2010/09/29  R204 2011/05/05 8.55 Put Bond Future 1,101.0000 1,082.0000 (1.726) 0 0 0
2010/09/29  R204 2011/05/05 8.45 Call Bond Future 4,386.0000 4,421.0000 0.798 0 0 0
2010/09/29  R204 2011/05/05 8.45 Put Bond Future 1,240.0000 1,219.0000 (1.694) 0 0 0
2010/09/29  R206 2010/11/04 Bond Future 6.9580 6.9560 (0.029) 0.0000 0.0000 0
2010/09/29  R206 2010/11/04 8.50 Call Bond Future 4,265.0000 4,270.0000 0.117 0 0 0
2010/09/29  R206 2010/11/04 8.50 Put Bond Future 1.0000 0.0000 (100.000) 0 0 0
2010/09/29  R206 2010/11/04 8.55 Call Bond Future 4,399.0000 4,405.0000 0.136 0 0 0
2010/09/29  R206 2010/11/04 8.55 Put Bond Future 0.0000 0.0000 0.000 0 0 0
2010/09/29  R206 2010/11/04 8.45 Call Bond Future 4,130.0000 4,135.0000 0.121 0 0 0
2010/09/29  R206 2010/11/04 8.45 Put Bond Future 0.0000 0.0000 0.000 0 0 0
2010/09/29  R206 2010/11/04 7.25 Call Bond Future 969.0000 969.0000 0.000 0 0 150
2010/09/29  R206 2010/11/04 7.25 Put Bond Future 144.0000 138.0000 (4.167) 0 0 150
2010/09/29  R206 2010/11/04 8.00 Call Bond Future 2,909.0000 2,914.0000 0.172 0 0 0
2010/09/29  R206 2010/11/04 8.00 Put Bond Future 3.0000 2.0000 (33.333) 0 0 450
2010/09/29  R206 2010/11/04 6.75 Put Bond Future 781.0000 772.0000 (1.152) 0 0 0
2010/09/29  R206 2010/11/04 6.75 Call Bond Future 188.0000 185.0000 (1.596) 0 0 450
2010/09/29  R206 2011/02/03 Bond Future 7.0260 7.0290 0.043 0.0000 0.0000 0
2010/09/29  R206 2011/02/03 8.00 Call Bond Future 2,649.0000 2,640.0000 (0.340) 0 0 0
2010/09/29  R206 2011/02/03 8.00 Put Bond Future 126.0000 125.0000 (0.794) 0 0 0
2010/09/29  R206 2011/02/03 8.05 Call Bond Future 2,761.0000 2,753.0000 (0.290) 0 0 0
2010/09/29  R206 2011/02/03 8.05 Put Bond Future 111.0000 111.0000 0.000 0 0 0
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2010/09/29  R206 2011/02/03 7.95 Call Bond Future 2,535.0000 2,526.0000 (0.355) 0 0 0
2010/09/29  R206 2011/02/03 7.95 Put Bond Future 140.0000 139.0000 (0.714) 0 0 0
2010/09/29  R206 2011/05/05 Bond Future 7.1130 7.1190 0.084 0.0000 0.0000 0
2010/09/29  R206 2011/05/05 7.50 Call Bond Future 1,537.0000 1,526.0000 (0.716) 0 0 0
2010/09/29  R206 2011/05/05 750 Put Bond Future 606.0000 610.0000 0.660 0 0 0
2010/09/29  R206 2011/05/05 7.55 Call Bond Future 1,620.0000 1,608.0000 (0.741) 0 0 0
2010/09/29  R206 2011/05/05 7.55 Put Bond Future 570.0000 572.0000 0.351 0 0 0
2010/09/29  R206 2011/05/05 7.45 Call Bond Future 1,457.0000 1,446.0000 (0.755) 0 0 0
2010/09/29  R206 2011/05/05 745 Put Bond Future 646.0000 649.0000 0.464 0 0 0
2010/09/29  R207 2010/11/04 Bond Future 7.8210 7.8240 0.038 98.5975 98.5975 800
2010/09/29  R207 2010/11/04 9.25 Call Bond Future 8,509.0000 8,490.0000 (0.223) 0 0 0
2010/09/29  R207 2010/11/04 9.25 Put Bond Future 1.0000 1.0000 0.000 0 0 0
2010/09/29  R207 2010/11/04 9.30 Call Bond Future 8,788.0000 8,769.0000 (0.216) 0 0 0
2010/09/29  R207 2010/11/04 9.30 Put Bond Future 0.0000 0.0000 0.000 0 0 0
2010/09/29  R207 2010/11/04 9.20 Call Bond Future 8,228.0000 8,209.0000 (0.231) 0 0 0
2010/09/29  R207 2010/11/04 9.20 Put Bond Future 1.0000 1.0000 0.000 0 0 0
2010/09/29  R207 2010/11/04 9.40 Call Bond Future 9,344.0000 9,325.0000 (0.203) 89,198 89,198 0
2010/09/29  R207 2010/11/04 9.40 Put Bond Future 0.0000 0.0000 0.000 0 0 0
2010/09/29  R207 2011/02/03 Bond Future 7.8820 7.8870 0.063 0.0000 0.0000 0
2010/09/29  R207 2011/02/03 8.75 Call Bond Future 5,564.0000 5,534.0000 (0.539) 0 0 0
2010/09/29  R207 2011/02/03 8.75 Put Bond Future 396.0000 397.0000 0.253 0 0 0
2010/09/29  R207 2011/02/03 8.80 Call Bond Future 5,814.0000 5,783.0000 (0.533) 0 0 0
2010/09/29  R207 2011/02/03 8.80 Put Bond Future 359.0000 359.0000 0.000 0 0 0
2010/09/29  R207 2011/02/03 8.70 Call Bond Future 5,317.0000 5,286.0000 (0.583) 0 0 0
2010/09/29  R207 2011/02/03 8.70 Put Bond Future 437.0000 437.0000 0.000 0 0 0
2010/09/29  R207 2011/05/05 Bond Future 7.9480 7.9550 0.088 0.0000 0.0000 0
2010/09/29  R207 2011/05/05 8.50 Call Bond Future 4,561.0000 4,527.0000 (0.745) 0 0 0
2010/09/29  R207 2011/05/05 8.50 Put Bond Future 1,311.0000 1,319.0000 0.610 0 0 0
2010/09/29  R207 2011/05/05 8.55 Call Bond Future 4,773.0000 4,738.0000 (0.733) 0 0 0
2010/09/29  R207 2011/05/05 8.55 Put Bond Future 1,235.0000 1,242.0000 0.567 0 0 0
2010/09/29  R207 2011/05/05 8.45 Call Bond Future 4,353.0000 4,319.0000 (0.781) 0 0 0
2010/09/29  R207 2011/05/05 8.45 Put Bond Future 1,391.0000 1,399.0000 0.575 0 0 0
2010/09/29  R208 2010/11/04 Bond Future 7.8700 7.8630 (0.089) 0.0000 0.0000 6,325
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2010/09/29  R208 2010/11/04 9.25 Call Bond Future 8,617.0000 8,664.0000 0.545 0 0 0
2010/09/29  R208 2010/11/04 9.25 Put Bond Future 0.0000 1.0000 100.000 0 0 0
2010/09/29  R208 2010/11/04 9.30 Call Bond Future 8,909.0000 8,956.0000 0.528 0 0 0
2010/09/29  R208 2010/11/04 9.30 Put Bond Future 0.0000 1.0000 100.000 0 0 0
2010/09/29  R208 2010/11/04 9.20 Call Bond Future 8,324.0000 8,371.0000 0.565 0 0 0
2010/09/29  R208 2010/11/04 9.20 Put Bond Future 1.0000 1.0000 0.000 0 0 0
2010/09/29  R208 2011/02/03 Bond Future 7.9280 7.9230 (0.063) 0.0000 0.0000 0
2010/09/29  R208 2011/02/03 8.75 Call Bond Future 5,677.0000 5,699.0000 0.388 0 0 0
2010/09/29  R208 2011/02/03 8.75 Put Bond Future 514.0000 504.0000 (1.946) 0 0 0
2010/09/29  R208 2011/02/03 8.80 Call Bond Future 5,934.0000 5,956.0000 0.371 0 0 0
2010/09/29  R208 2011/02/03 8.80 Put Bond Future 469.0000 459.0000 (2.132) 0 0 0
2010/09/29  R208 2011/02/03 8.70 Call Bond Future 5,423.0000 5,444.0000 0.387 0 0 0
2010/09/29  R208 2011/02/03 8.70 Put Bond Future 563.0000 552.0000 (1.954) 0 0 0
2010/09/29  R208 2011/05/05 Bond Future 7.9880 7.9840 (0.050) 0.0000 0.0000 0
2010/09/29  R208 2011/05/05 8.50 Call Bond Future 4,586.0000 4,598.0000 0.262 0 0 0
2010/09/29  R208 2011/05/05 8.50 Put Bond Future 1,391.0000 1,377.0000 (1.006) 0 0 0
2010/09/29  R208 2011/05/05 8.55 Call Bond Future 4,807.0000 4,819.0000 0.250 0 0 0
2010/09/29  R208 2011/05/05 8.55 Put Bond Future 1,307.0000 1,294.0000 (0.995) 0 0 0
2010/09/29  R208 2011/05/05 8.45 Call Bond Future 4,369.0000 4,381.0000 0.275 0 0 0
2010/09/29  R208 2011/05/05 8.45 Put Bond Future 1,479.0000 1,466.0000 (0.879) 0 0 0
2010/09/29  R209 2010/11/04 Bond Future 7.8460 7.8240 (0.280) 0.0000 0.0000 23,873
2010/09/29  R209 2010/11/04 9.00 Call Bond Future 9,834.0000 10,041.0000 2.105 0 0 0
2010/09/29  R209 2010/11/04 9.00 Put Bond Future 5.0000 4.0000 (20.000) 0 0 0
2010/09/29  R209 2010/11/04 9.05 Call Bond Future 10,216.0000 10,422.0000 2.016 0 0 0
2010/09/29  R209 2010/11/04 9.05 Put Bond Future 4.0000 2.0000 (50.000) 0 0 0
2010/09/29  R209 2010/11/04 8.95 Call Bond Future 9,450.0000 9,656.0000 2.180 0 0 0
2010/09/29  R209 2010/11/04 8.95 Put Bond Future 7.0000 5.0000 (28.571) 0 0 0
2010/09/29  R209 2010/11/04 8.50 Call Bond Future 5,897.0000 6,089.0000 3.256 0 0 0
2010/09/29  R209 2010/11/04 8.50 Put Bond Future 83.0000 67.0000 (19.277) 0 0 54
2010/09/29  R209 2010/11/04 8.25 Put Bond Future 277.0000 237.0000 (14.440) 0 0 0
2010/09/29  R209 2010/11/04 8.25 Call Bond Future 3,948.0000 4,116.0000 4.255 0 0 54
2010/09/29  R209 2010/11/04 9.25 Call Bond Future 11,711.0000 11,918.0000 1.768 0 0 0
2010/09/29  R209 2010/11/04 9.25 Put Bond Future 1.0000 0.0000 (100.000) 0 0 162
2010/09/29  R209 2010/11/04 7.75 Put Bond Future 1,866.0000 1,726.0000 (7.503) 0 0 0
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2010/09/29  R209 2010/11/04 7.75 Call Bond Future 954.0000 1,022.0000 7.128 0 0 162
2010/09/29  R209 2011/02/03 Bond Future 7.8820 7.8610 (0.266) 0.0000 0.0000 0
2010/09/29  R209 2011/02/03 9.00 Call Bond Future 9,910.0000 10,081.0000 1.726 0 0 0
2010/09/29  R209 2011/02/03 9.00 Put Bond Future 434.0000 409.0000 (5.760) 0 0 0
2010/09/29  R209 2011/02/03 9.05 Call Bond Future 10,254.0000 10,427.0000 1.687 0 0 0
2010/09/29  R209 2011/02/03 9.05 Put Bond Future 396.0000 373.0000 (5.808) 0 0 0
2010/09/29  R209 2011/02/03 8.95 Call Bond Future 9,565.0000 9,734.0000 1.767 0 0 0
2010/09/29  R209 2011/02/03 8.95 Put Bond Future 475.0000 447.0000 (5.895) 0 0 0
2010/09/29  R209 2011/05/05 Bond Future 7.9180 7.8970 (0.265) 0.0000 0.0000 0
2010/09/29  R209 2011/05/05 8.50 Call Bond Future 6,925.0000 7,059.0000 1.935 0 0 0
2010/09/29  R209 2011/05/05 8.50 Put Bond Future 1,804.0000 1,743.0000 (3.381) 0 0 0
2010/09/29  R209 2011/05/05 8.55 Call Bond Future 7,232.0000 7,369.0000 1.894 0 0 0
2010/09/29  R209 2011/05/05 8.55 Put Bond Future 1,695.0000 1,637.0000 (3.422) 0 0 0
2010/09/29  R209 2011/05/05 8.45 Call Bond Future 6,620.0000 6,752.0000 1.994 0 0 0
2010/09/29  R209 2011/05/05 8.45 Put Bond Future 1,919.0000 1,856.0000 (3.283) 0 0 0
2010/09/29  R209 2011/08/04 Bond Future 7.9500 7.9300 (0.252) 0.0000 0.0000 0
2010/09/29  R209 2011/08/04 8.50 Call Bond Future 7,817.0000 7,934.0000 1.497 0 0 0
2010/09/29  R209 2011/08/04 8.50 Put Bond Future 3,001.0000 2,934.0000 (2.233) 0 0 510
2010/09/29  R209 2011/08/04 8.55 Call Bond Future 8,131.0000 8,250.0000 1.464 0 0 0
2010/09/29  R209 2011/08/04 8.55 Put Bond Future 2,900.0000 2,835.0000 (2.241) 0 0 0
2010/09/29  R209 2011/08/04 8.45 Call Bond Future 7,442.0000 7,558.0000 1.559 0 0 0
2010/09/29  R209 2011/08/04 8.45 Put Bond Future 3,045.0000 2,977.0000 (2.233) 0 0 0
2010/09/29  R209 2011/08/04 10.10 Call Bond Future 17,304.0000 17,465.0000 0.930 0 0 490
2010/09/29  R209 2011/08/04 10.10 Put Bond Future 797.0000 774.0000 (2.886) 0 0 1,000
2010/09/29  R210 2010/11/04 Bond Future 125.7128 125.7531 0.032 0.0000 0.0000 0
2010/09/29  R210 2010/11/04 3.10 Call Bond Future 0.0000 0.0000 0.000 0 0 0
2010/09/29  R210 2010/11/04 3.10 Put Bond Future 91,299.0000 91,300.0000 0.001 0 0 0
2010/09/29  R210 2010/11/04 3.15 Call Bond Future 0.0000 0.0000 0.000 0 0 0
2010/09/29  R210 2010/11/04 3.15 Put Bond Future 90,661.0000 90,661.0000 0.000 0 0 0
2010/09/29  R210 2010/11/04 3.05 Call Bond Future 0.0000 0.0000 0.000 0 0 0
2010/09/29  R210 2010/11/04 3.05 Put Bond Future 91,943.0000 91,944.0000 0.001 0 0 0
2010/09/29  R211 2010/11/04 Bond Future 102.3955 102.4268 0.031 0.0000 0.0000 0
2010/09/29  R211 2010/11/04 2.75 Call Bond Future 0.0000 0.0000 0.000 0 0 0
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2010/09/29  R211 2010/11/04 2.75 Put Bond Future 95,632.0000 95,633.0000 0.001 0 0 0
2010/09/29  R211 2010/11/04 2.80 Call Bond Future 0.0000 0.0000 0.000 0 0 0
2010/09/29  R211 2010/11/04 2.80 Put Bond Future 95,350.0000 95,352.0000 0.002 0 0 0
2010/09/29 R211 2010/11/04 2.70 Call Bond Future 0.0000 0.0000 0.000 0 0 0
2010/09/29  R211 2010/11/04 2.70 Put Bond Future 95,914.0000 95,916.0000 0.002 0 0 0
2010/09/29  R212 2010/11/04 Bond Future 2.6710 2.6680 (0.112) 0.0000 0.0000 1,080
2010/09/29 R212 2010/11/04 3.00 Call Bond Future 3,130.0000 3,159.0000 0.927 0 0 0
2010/09/29  R212 2010/11/04 3.00 Put Bond Future 0.0000 0.0000 0.000 0 0 0
2010/09/29  R212 2010/11/04 3.05 Call Bond Future 3,596.0000 3,625.0000 0.806 0 0 0
2010/09/29  R212 2010/11/04 3.05 Put Bond Future 0.0000 0.0000 0.000 0 0 0
2010/09/29  R212 2010/11/04 2.95 Call Bond Future 2,662.0000 2,691.0000 1.089 0 0 0
2010/09/29  R212 2010/11/04 2.95 Put Bond Future 0.0000 0.0000 0.000 0 0 0
2010/09/29  TRT1 2010/11/04 Index Future 342.3260 342.4270 0.030 0.0000 0.0000 100
2010/09/29  TRT1 2011/02/03 Index Future 347.3720 347.4770 0.030 0.0000 0.0000 0
Total 103501.00
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