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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
2010/11/10  AL7T 2011/02/03 Index Future 382.4060 380.2810 (0.556) 0.0000 0.0000 30
2010/11/10  ALBI 2011/02/03 Index Future 351.6130 349.9690 (0.468) 0.0000 0.0000 1,132
2010/11/10  ALBI 2011/05/05 Index Future 356.8220 355.1550 (0.467) 0.0000 0.0000 0
2010/11/10  CRD1 2011/02/03 Index Future 154.7450 154.3430 (0.260) 0.0000 0.0000 2
2010/11/10  CRD1 2011/05/05 Index Future 157.0090 156.6020 (0.259) 0.0000 0.0000 0
2010/11/10  GOVI 2011/02/03 Govi 352.3200 350.7360 (0.450) 0.0000 0.0000 203
2010/11/10  GOVI 2011/02/03 343.00 Call GOV 93,200.0000 77,360.0000 (16.996) 0 0 0
2010/11/10  GOVI 2011/02/03 343.00 Put GOV 0.0000 0.0000 0.000 0 0 0
2010/11/10  GOVI 2011/02/03 343.01 Call GOV 93,100.0000 77,260.0000 (17.014) 0 0 0
2010/11/10  GOVI 2011/02/03 343.01 Put GOV 0.0000 0.0000 0.000 0 0 0
2010/11/10  GOVI 2011/02/03 34299 Call GovI 93,300.0000 77,460.0000 (16.977) 0 0 0
2010/11/10  GOVI 2011/02/03 34299 Put GOV 0.0000 0.0000 0.000 0 0 0
2010/11/10  GOVI 2011/05/05 e{o)v) 357.5390 355.9330 (0.449) 0.0000 0.0000 0
2010/11/10  GOVI 2011/05/05 349.00 Call GOV 85,390.0000 69,330.0000 (18.808) 0 0 0
2010/11/10  GOVI 2011/05/05 349.00 Put GOV 0.0000 0.0000 0.000 0 0 0
2010/11/10  GOVI 2011/05/05 349.01 Call GOV 85,290.0000 69,230.0000 (18.830) 0 0 0
2010/11/10  GOVI 2011/05/05 349.01 Put GOoVvI 0.0000 0.0000 0.000 0 0 0
2010/11/10  GOVI 2011/05/05 348.99 Call GOV 85,490.0000 69,430.0000 (18.786) 0 0 0
2010/11/10  GOVI 2011/05/05 348.99 Put GOV 0.0000 0.0000 0.000 0 0 0
2010/11/10  GVIX 2029/01/01 LIVE INDEX 110.0000 110.0000 0.000 0.0000 0.0000 0
2010/11/10  IGOV 2011/02/03 Index Future 147.3490 148.3330 0.668 0.0000 0.0000 0
2010/11/10  IGOV 2011/05/05 Index Future 149.5320 150.5310 0.668 0.0000 0.0000 0
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2010/11/10  IGOV 2011/08/04 Index Future 151.7400 152.7540 0.668 0.0000 0.0000 0
2010/11/10  ILBI 2011/02/03 Index Future 399.4360 401.7850 0.588 0.0000 0.0000 370
2010/11/10  J157 2015/09/15 Interest Rate Swap 8.8220 8.8220 0.000 0.0000 0.0000 0
2010/11/10  J186 2026/12/21 Interest Rate Swap 8.6830 8.6830 0.000 0.0000 0.0000 0
2010/11/10  J201 2014/12/22 Interest Rate Swap 8.6550 8.6550 0.000 0.0000 0.0000 0
2010/11/10  J203 2017/09/15 Interest Rate Swap 8.9750 8.9750 0.000 0.0000 0.0000 0
2010/11/10  J204 2018/12/21 Interest Rate Swap 8.9620 8.9620 0.000 0.0000 0.0000 0
2010/11/10  J207 2020/01/15 Interest Rate Swap 8.9970 8.9970 0.000 0.0000 0.0000 0
2010/11/10  JBAF 2010/11/17 Jibar Tradeable Future 5.8340 5.8380 0.069 0.0000 0.0000 2,500
2010/11/10  JBAF 2010/12/15 Jibar Tradeable Future 5.6930 5.7400 0.826 0.0000 0.0000 2,500
2010/11/10  JBAF 2011/01/19 Jibar Tradeable Future 5.6440 5.7000 0.992 94.3590 94.3590 2,500
2010/11/10  JUBAF 2011/02/16 Jibar Tradeable Future 5.5570 5.6300 1.314 94.4360 94.4360 2,500
2010/11/10  JBAF 2011/03/16 Jibar Tradeable Future 5.5350 5.6000 1.174 0.0000 0.0000 5,500
2010/11/10  JBAF 2011/04/20 Jibar Tradeable Future 5.5360 5.5900 0.975 0.0000 0.0000 0
2010/11/10  JBAF 2011/06/15 Jibar Tradeable Future 5.5480 5.6000 0.937 0.0000 0.0000 4,500
2010/11/10  JBAF 2011/09/21 Jibar Tradeable Future 5.6420 5.6860 0.780 0.0000 0.0000 13,700
2010/11/10  JBAF 2011/12/21 Jibar Tradeable Future 5.7910 5.8390 0.829 0.0000 0.0000 5,200
2010/11/10  JUBAF 2012/03/20 Jibar Tradeable Future 6.0050 6.0510 0.766 0.0000 0.0000 0
2010/11/10  JBAF 2012/06/20 Jibar Tradeable Future 6.2510 6.3000 0.784 0.0000 0.0000 0
2010/11/10  JBAF 2012/09/19 Jibar Tradeable Future 6.3970 6.4700 1.141 0.0000 0.0000 40,000
2010/11/10  UNO2 2011/02/03 JNOTE 7.5000 7.5000 0.000 0.0000 0.0000 0
2010/11/10  JNO5 2011/02/03 JNOTE 7.5000 7.5000 0.000 0.0000 0.0000 0
2010/11/10  UN10 2011/02/03 JNOTE 7.5000 7.5000 0.000 0.0000 0.0000 0
2010/11/10  OTH1 2011/02/03 Index Future 347.4230 345.4570 (0.566) 0.0000 0.0000 3
2010/11/10  OTH1 2011/05/05 Index Future 352.5690 350.5760 (0.565) 0.0000 0.0000 0
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2010/11/10  R157 2011/02/03 Bond Future 7.0170 7.0730 0.798 0.0000 0.0000 6,186
2010/11/10  R157 2011/02/03 7.90 Call Bond Future 3,939.0000 3,705.0000 (5.941) 0 0 0
2010/11/10  R157 2011/02/03 7.90 Put Bond Future 76.0000 91.0000 19.737 0 0 0
2010/11/10  R157 2011/02/03 7.95 Call Bond Future 4,140.0000 3,904.0000 (5.700) 0 0 0
2010/11/10  R157 2011/02/03 7.95 Put Bond Future 62.0000 76.0000 22.581 0 0 0
2010/11/10  R157 2011/02/03 7.85 Call Bond Future 3,739.0000 3,508.0000 (6.178) 0 0 0
2010/11/10  R157 2011/02/03 7.85 Put Bond Future 90.0000 109.0000 21111 0 0 0
2010/11/10  R157 2011/05/05 Bond Future 7.0920 7.1520 0.846 0.0000 0.0000 705
2010/11/10  R157 2011/05/05 7.75 Call Bond Future 3,119.0000 2,917.0000 (6.476) 0 0 0
2010/11/10  R157 2011/05/05 7.75 Put Bond Future 383.0000 434.0000 13.316 0 0 0
2010/11/10  R157 2011/05/05 7.80 Call Bond Future 3,285.0000 3,079.0000 (6.271) 0 0 0
2010/11/10  R157 2011/05/05 7.80 Put Bond Future 344.0000 391.0000 13.663 0 0 0
2010/11/10  R157 2011/05/05 7.70 Call Bond Future 2,957.0000 2,759.0000 (6.696) 0 0 0
2010/11/10  R157 2011/05/05 7.70 Put Bond Future 426.0000 481.0000 12.911 0 0 0
2010/11/10  R157 2011/05/05 7.65 Call Bond Future 2,797.0000 2,604.0000 (6.900) 0 0 0
2010/11/10  R157 2011/05/05 7.65 Put Bond Future 472.0000 531.0000 12.500 0 0 0
2010/11/10  R157 2011/08/04 Bond Future 7.1760 7.2410 0.906 0.0000 0.0000 0
2010/11/10  R157 2011/08/04 7.50 Call Bond Future 2,361.0000 2,199.0000 (6.861) 0 0 0
2010/11/10  R157 2011/08/04 750 Put Bond Future 1,084.0000 1,179.0000 8.764 0 0 0
2010/11/10  R157 2011/08/04 7.55 Call Bond Future 2,486.0000 2,320.0000 (6.677) 0 0 0
2010/11/10  R157 2011/08/04 755 Put Bond Future 1,013.0000 1,105.0000 9.082 0 0 0
2010/11/10  R157 2011/08/04 745 Call Bond Future 2,239.0000 2,082.0000 (7.012) 0 0 0
2010/11/10  R157 2011/08/04 745 Put Bond Future 1,158.0000 1,258.0000 8.636 0 0 0
2010/11/10  R186 2011/02/03 Bond Future 8.0490 8.1140 0.808 0.0000 0.0000 23,682
2010/11/10  R186 2011/02/03 9.00 Call Bond Future 9,456.0000 8,843.0000 (6.483) 0 0 0
2010/11/10  R186 2011/02/03 9.00 Put Bond Future 253.0000 303.0000 19.763 0 0 0
2010/11/10  R186 2011/02/03 9.05 Call Bond Future 9,876.0000 9,257.0000 (6.268) 0 0 0
2010/11/10  R186 2011/02/03 9.05 Put Bond Future 218.0000 262.0000 20.183 0 0 0
2010/11/10  R186 2011/02/03 8.95 Call Bond Future 9,038.0000 8,432.0000 (6.705) 0 0 0
2010/11/10  R186 2011/02/03 8.95 Put Bond Future 293.0000 350.0000 19.454 0 0 0
2010/11/10  R186 2011/02/03 7.75 Put Bond Future 4,440.0000 4,888.0000 10.090 0 0 0
2010/11/10  R186 2011/02/03 7.75 Call Bond Future 1,319.0000 1,104.0000 (16.300) 0 0 3,000
2010/11/10  R186 2011/05/05 Bond Future 8.1110 8.1780 0.826 0.0000 0.0000 0
2010/11/10  R186 2011/05/05 8.75 Call Bond Future 7,548.0000 7,034.0000 (6.810) 0 0 0
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2010/11/10  R186 2011/05/05 8.75 Put Bond Future 1,352.0000 1,510.0000 11.686 0 0 0
2010/11/10  R186 2011/05/05 8.80 Call Bond Future 7,902.0000 7,378.0000 (6.631) 0 0 0
2010/11/10  R186 2011/05/05 8.80 Put Bond Future 1,241.0000 1,389.0000 11.926 0 0 0
2010/11/10  R186 2011/05/05 8.70 Call Bond Future 7,198.0000 6,695.0000 (6.988) 0 0 0
2010/11/10  R186 2011/05/05 8.70 Put Bond Future 1,470.0000 1,639.0000 11.497 0 0 0
2010/11/10  R186 2011/05/05 8.00 Put Bond Future 4,206.0000 4,566.0000 8.559 0 0 0
2010/11/10  R186 2011/05/05 8.00 Call Bond Future 3,080.0000 2,768.0000 (10.130) 0 0 5,500
2010/11/10  R186 2011/08/04 Bond Future 8.1760 8.2460 0.856 0.0000 0.0000 0
2010/11/10  R186 2011/08/04 8.25 Call Bond Future 4,929.0000 4,553.0000 (7.628) 0 0 0
2010/11/10  R186 2011/08/04 8.25 Put Bond Future 4,200.0000 4,514.0000 7.476 0 0 0
2010/11/10  R186 2011/08/04 8.30 Call Bond Future 5,191.0000 4,804.0000 (7.455) 0 0 0
2010/11/10  R186 2011/08/04 8.30 Put Bond Future 3,973.0000 4,276.0000 7.626 0 0 0
2010/11/10  R186 2011/08/04 8.20 Call Bond Future 4,673.0000 4,310.0000 (7.768) 0 0 0
2010/11/10  R186 2011/08/04 8.20 Put Bond Future 4,436.0000 4,763.0000 7.372 0 0 0
2010/11/10  R201 2011/02/03 Bond Future 6.8080 6.8650 0.837 0.0000 0.0000 639
2010/11/10  R201 2011/02/03 8.00 Call Bond Future 4,065.0000 3,870.0000 (4.797) 0 0 0
2010/11/10  R201 2011/02/03 8.00 Put Bond Future 11.0000 14.0000 27.273 0 0 0
2010/11/10  R201 2011/02/03 8.05 Call Bond Future 4,228.0000 4,032.0000 (4.636) 0 0 0
2010/11/10  R201 2011/02/03 8.05 Put Bond Future 8.0000 10.0000 25.000 0 0 0
2010/11/10  R201 2011/02/03 7.95 Call Bond Future 3,902.0000 3,707.0000 (4.997) 0 0 0
2010/11/10  R201 2011/02/03 7.95 Put Bond Future 14.0000 17.0000 21.429 0 0 0
2010/11/10  R201 2011/05/05 Bond Future 6.8760 6.9380 0.902 0.0000 0.0000 0
2010/11/10  R201 2011/05/05 7.75 Call Bond Future 2,980.0000 2,804.0000 (5.906) 0 0 0
2010/11/10  R201 2011/05/05 7.75 Put Bond Future 170.0000 196.0000 15.294 0 0 0
2010/11/10  R201 2011/05/05 7.80 Call Bond Future 3,119.0000 2,941.0000 (5.707) 0 0 0
2010/11/10  R201 2011/05/05 7.80 Put Bond Future 151.0000 175.0000 15.894 0 0 0
2010/11/10  R201 2011/05/05 7.70 Call Bond Future 2,843.0000 2,670.0000 (6.085) 0 0 0
2010/11/10  R201 2011/05/05 7.70 Put Bond Future 191.0000 221.0000 15.707 0 0 0
2010/11/10  R201 2011/08/04 Bond Future 6.9550 7.0220 0.963 0.0000 0.0000 0
2010/11/10  R201 2011/08/04 7.25 Call Bond Future 1,679.0000 1,553.0000 (7.504) 0 0 0
2010/11/10  R201 2011/08/04 7.25 Put Bond Future 784.0000 862.0000 9.949 0 0 0
2010/11/10  R201 2011/08/04 7.30 Call Bond Future 1,789.0000 1,659.0000 (7.267) 0 0 0
2010/11/10  R201 2011/08/04 7.30 Put Bond Future 743.0000 817.0000 9.960 0 0 0
2010/11/10  R201 2011/08/04 7.20 Call Bond Future 1,586.0000 1,463.0000 (7.755) 0 0 0
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2010/11/10  R201 2011/08/04 7.20 Put Bond Future 842.0000 923.0000 9.620 0 0 0
2010/11/10  R202 2011/02/03 Bond Future 0.4990 0.4260 (14.629) 0.0000 0.0000 3,320
2010/11/10  R202 2011/02/03 3.05 Call Bond Future 57,052.0000 59,171.0000 3.714 0 0 0
2010/11/10  R202 2011/02/03 3.05 Put Bond Future 0.0000 0.0000 0.000 0 0 0
2010/11/10  R202 2011/02/03 3.10 Call Bond Future 57,899.0000 60,018.0000 3.660 0 0 0
2010/11/10  R202 2011/02/03 3.10 Put Bond Future 0.0000 0.0000 0.000 0 0 0
2010/11/10  R202 2011/02/03 3.00 Call Bond Future 56,196.0000 58,316.0000 3.773 0 0 0
2010/11/10  R202 2011/02/03 3.00 Put Bond Future 0.0000 0.0000 0.000 0 0 0
2010/11/10  R202 2011/05/05 Bond Future 0.4210 0.3470 (17.577) 0.0000 0.0000 6,500
2010/11/10  R202 2011/05/05 2.05 Call Bond Future 39,971.0000 42,126.0000 5.391 0 0 0
2010/11/10  R202 2011/05/05 2.05 Put Bond Future 0.0000 0.0000 0.000 0 0 0
2010/11/10  R202 2011/05/05 2.10 Call Bond Future 40,999.0000 43,154.0000 5.256 0 0 0
2010/11/10  R202 2011/05/05 210 Put Bond Future 0.0000 0.0000 0.000 0 0 0
2010/11/10  R202 2011/05/05 2.00 Call Bond Future 38,932.0000 41,088.0000 5.538 0 0 0
2010/11/10  R202 2011/05/05 2.00 Put Bond Future 0.0000 0.0000 0.000 0 0 0
2010/11/10  R203 2011/02/03 Bond Future 7.5740 7.6300 0.739 0.0000 0.0000 1,407
2010/11/10  R203 2011/02/03 8.50 Call Bond Future 4,816.0000 4,544.0000 (5.648) 0 0 0
2010/11/10  R203 2011/02/03 8.50 Put Bond Future 112.0000 132.0000 17.857 0 0 0
2010/11/10  R203 2011/02/03 8.55 Call Bond Future 5,045.0000 4,771.0000 (5.431) 0 0 0
2010/11/10  R203 2011/02/03 8.55 Put Bond Future 95.0000 113.0000 18.947 0 0 0
2010/11/10  R203 2011/02/03 8.45 Call Bond Future 4,588.0000 4,320.0000 (5.841) 0 0 0
2010/11/10  R203 2011/02/03 8.45 Put Bond Future 131.0000 156.0000 19.084 0 0 0
2010/11/10  R203 2011/05/05 Bond Future 7.6540 7.7120 0.758 0.0000 0.0000 0
2010/11/10  R203 2011/05/05 8.25 Call Bond Future 3,613.0000 3,391.0000 (6.144) 0 0 0
2010/11/10  R203 2011/05/05 8.25 Put Bond Future 659.0000 729.0000 10.622 0 0 0
2010/11/10  R203 2011/05/05 8.30 Call Bond Future 3,799.0000 3,572.0000 (5.975) 0 0 0
2010/11/10  R203 2011/05/05 8.30 Put Bond Future 602.0000 667.0000 10.797 0 0 0
2010/11/10  R203 2011/05/05 8.20 Call Bond Future 3,431.0000 3,214.0000 (6.325) 0 0 0
2010/11/10  R203 2011/05/05 8.20 Put Bond Future 721.0000 796.0000 10.402 0 0 0
2010/11/10  R203 2011/08/04 Bond Future 7.7400 7.8010 0.788 0.0000 0.0000 0
2010/11/10  R203 2011/08/04 8.00 Call Bond Future 2,841.0000 2,662.0000 (6.301) 0 0 0
2010/11/10  R203 2011/08/04 8.00 Put Bond Future 1,586.0000 1,703.0000 7.377 0 0 0
2010/11/10  R203 2011/08/04 8.05 Call Bond Future 2,987.0000 2,803.0000 (6.160) 0 0 0
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2010/11/10  R203 2011/08/04 8.05 Put Bond Future 1,493.0000 1,605.0000 7.502 0 0 0
2010/11/10  R203 2011/08/04 7.95 Call Bond Future 2,699.0000 2,525.0000 (6.447) 0 0 0
2010/11/10  R203 2011/08/04 7.95 Put Bond Future 1,684.0000 1,806.0000 7.245 0 0 0
2010/11/10  R204 2011/02/03 Bond Future 7.7090 7.7900 1.051 0.0000 0.0000 1,876
2010/11/10  R204 2011/02/03 8.50 Call Bond Future 4,713.0000 4,290.0000 (8.975) 0 0 0
2010/11/10  R204 2011/02/03 8.50 Put Bond Future 193.0000 245.0000 26.943 0 0 0
2010/11/10  R204 2011/02/03 8.55 Call Bond Future 4,963.0000 4,533.0000 (8.664) 0 0 0
2010/11/10  R204 2011/02/03 8.55 Put Bond Future 166.0000 211.0000 27.108 0 0 0
2010/11/10  R204 2011/02/03 8.45 Call Bond Future 4,467.0000 4,051.0000 (9.313) 0 0 0
2010/11/10  R204 2011/02/03 8.45 Put Bond Future 225.0000 284.0000 26.222 0 0 0
2010/11/10  R204 2011/05/05 Bond Future 7.7850 7.8700 1.092 0.0000 0.0000 0
2010/11/10  R204 2011/05/05 8.50 Call Bond Future 4,565.0000 4,182.0000 (8.390) 0 0 0
2010/11/10  R204 2011/05/05 8.50 Put Bond Future 584.0000 685.0000 17.295 0 0 0
2010/11/10  R204 2011/05/05 8.55 Call Bond Future 4,783.0000 4,393.0000 (8.154) 0 0 0
2010/11/10  R204 2011/05/05 8.55 Put Bond Future 531.0000 625.0000 17.702 0 0 0
2010/11/10  R204 2011/05/05 8.45 Call Bond Future 4,351.0000 3,976.0000 (8.619) 0 0 0
2010/11/10  R204 2011/05/05 8.45 Put Bond Future 642.0000 751.0000 16.978 0 0 0
2010/11/10  R204 2011/08/04 Bond Future 7.8690 7.9570 1.118 0.0000 0.0000 0
2010/11/10  R204 2011/08/04 8.00 Call Bond Future 2,805.0000 2,537.0000 (9.554) 0 0 0
2010/11/10  R204 2011/08/04 8.00 Put Bond Future 2,083.0000 2,301.0000 10.466 0 0 0
2010/11/10  R204 2011/08/04 8.05 Call Bond Future 2,960.0000 2,682.0000 (9.392) 0 0 0
2010/11/10  R204 2011/08/04 8.05 Put Bond Future 1,964.0000 2,172.0000 10.591 0 0 0
2010/11/10  R204 2011/08/04 7.95 Call Bond Future 2,655.0000 2,395.0000 (9.793) 0 0 0
2010/11/10  R204 2011/08/04 7.95 Put Bond Future 2,208.0000 2,434.0000 10.236 0 0 0
2010/11/10  R206 2011/02/03 Bond Future 6.6150 6.6740 0.892 0.0000 0.0000 0
2010/11/10  R206 2011/02/03 8.00 Call Bond Future 3,614.0000 3,458.0000 (4.317) 0 0 0
2010/11/10  R206 2011/02/03 8.00 Put Bond Future 3.0000 4.0000 33.333 0 0 0
2010/11/10  R206 2011/02/03 8.05 Call Bond Future 3,741.0000 3,584.0000 (4.197) 0 0 0
2010/11/10  R206 2011/02/03 8.05 Put Bond Future 2.0000 2.0000 0.000 0 0 0
2010/11/10  R206 2011/02/03 7.95 Call Bond Future 3,487.0000 3,331.0000 (4.474) 0 0 0
2010/11/10  R206 2011/02/03 7.95 Put Bond Future 3.0000 4.0000 33.333 0 0 0
2010/11/10  R206 2011/05/05 Bond Future 6.6860 6.7510 0.972 0.0000 0.0000 0
2010/11/10  R206 2011/05/05 7.50 Call Bond Future 2,110.0000 1,974.0000 (6.445) 0 0 0
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2010/11/10  R206 2011/05/05 750 Put Bond Future 139.0000 162.0000 16.547 0 0 0
2010/11/10  R206 2011/05/05 7.55 Call Bond Future 2,213.0000 2,075.0000 (6.236) 0 0 0
2010/11/10  R206 2011/05/05 7.55 Put Bond Future 123.0000 144.0000 17.073 0 0 0
2010/11/10  R206 2011/05/05 745 Call Bond Future 2,008.0000 1,874.0000 (6.673) 0 0 0
2010/11/10  R206 2011/05/05 745 Put Bond Future 157.0000 182.0000 15.924 0 0 0
2010/11/10  R206 2011/08/04 Bond Future 6.7720 6.8450 1.078 0.0000 0.0000 0
2010/11/10  R206 2011/08/04 7.00 Call Bond Future 1,152.0000 1,056.0000 (8.333) 0 0 0
2010/11/10  R206 2011/08/04 7.00 Put Bond Future 645.0000 712.0000 10.388 0 0 0
2010/11/10  R206 2011/08/04 7.05 Call Bond Future 1,219.0000 1,120.0000 (8.121) 0 0 0
2010/11/10  R206 2011/08/04 7.05 Put Bond Future 602.0000 665.0000 10.465 0 0 0
2010/11/10  R206 2011/08/04 6.95 Call Bond Future 1,087.0000 995.0000 (8.464) 0 0 0
2010/11/10  R206 2011/08/04 6.95 Put Bond Future 691.0000 762.0000 10.275 0 0 0
2010/11/10  R207 2011/02/03 Bond Future 7.8210 7.9070 1.100 0.0000 0.0000 1,400
2010/11/10  R207 2011/02/03 8.75 Call Bond Future 5,683.0000 5,193.0000 (8.622) 0 0 0
2010/11/10  R207 2011/02/03 8.75 Put Bond Future 138.0000 179.0000 29.710 0 0 0
2010/11/10  R207 2011/02/03 8.80 Call Bond Future 5,950.0000 5,455.0000 (8.319) 0 0 0
2010/11/10  R207 2011/02/03 8.80 Put Bond Future 118.0000 154.0000 30.508 0 0 0
2010/11/10  R207 2011/02/03 8.70 Call Bond Future 5,419.0000 4,935.0000 (8.932) 0 0 0
2010/11/10  R207 2011/02/03 8.70 Put Bond Future 162.0000 209.0000 29.012 0 0 0
2010/11/10  R207 2011/05/05 Bond Future 7.8950 7.9850 1.140 0.0000 0.0000 0
2010/11/10  R207 2011/05/05 8.50 Call Bond Future 4,375.0000 3,968.0000 (9.303) 0 0 0
2010/11/10  R207 2011/05/05 8.50 Put Bond Future 805.0000 940.0000 16.770 0 0 0
2010/11/10  R207 2011/05/05 8.55 Call Bond Future 4,594.0000 4,178.0000 (9.055) 0 0 0
2010/11/10  R207 2011/05/05 8.55 Put Bond Future 737.0000 863.0000 17.096 0 0 0
2010/11/10  R207 2011/05/05 8.45 Call Bond Future 4,160.0000 3,762.0000 (9.567) 0 0 0
2010/11/10  R207 2011/05/05 8.45 Put Bond Future 879.0000 1,023.0000 16.382 0 0 0
2010/11/10  R207 2011/08/04 Bond Future 7.9750 8.0690 1.179 0.0000 0.0000 0
2010/11/10  R207 2011/08/04 8.25 Call Bond Future 3,513.0000 3,181.0000 (9.451) 0 0 0
2010/11/10  R207 2011/08/04 8.25 Put Bond Future 1,912.0000 2,131.0000 11.454 0 0 0
2010/11/10  R207 2011/08/04 8.30 Call Bond Future 3,689.0000 3,348.0000 (9.244) 0 0 0
2010/11/10  R207 2011/08/04 8.30 Put Bond Future 1,800.0000 2,010.0000 11.667 0 0 0
2010/11/10  R207 2011/08/04 8.20 Call Bond Future 3,342.0000 3,019.0000 (9.665) 0 0 0
2010/11/10  R207 2011/08/04 8.20 Put Bond Future 2,029.0000 2,258.0000 11.286 0 0 0
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2010/11/10  R208 2011/02/03 Bond Future 7.9250 8.0110 1.085 0.0000 0.0000 5,596
2010/11/10  R208 2011/02/03 8.75 Call Bond Future 5,396.0000 4,896.0000 (9.266) 0 0 0
2010/11/10  R208 2011/02/03 8.75 Put Bond Future 214.0000 272.0000 27.103 0 0 0
2010/11/10  R208 2011/02/03 8.80 Call Bond Future 5,668.0000 5,161.0000 (8.945) 0 0 0
2010/11/10  R208 2011/02/03 8.80 Put Bond Future 184.0000 235.0000 27.717 0 0 0
2010/11/10  R208 2011/02/03 8.70 Call Bond Future 5,126.0000 4,635.0000 (9.579) 0 0 0
2010/11/10  R208 2011/02/03 8.70 Put Bond Future 247.0000 314.0000 27.126 0 0 0
2010/11/10  R208 2011/05/05 Bond Future 7.9940 8.0830 1.113 0.0000 0.0000 0
2010/11/10  R208 2011/05/05 8.50 Call Bond Future 4,158.0000 3,752.0000 (9.764) 0 0 0
2010/11/10  R208 2011/05/05 8.50 Put Bond Future 1,001.0000 1,161.0000 15.984 0 0 0
2010/11/10  R208 2011/05/05 8.55 Call Bond Future 4,380.0000 3,964.0000 (9.498) 0 0 0
2010/11/10  R208 2011/05/05 8.55 Put Bond Future 919.0000 1,068.0000 16.213 0 0 0
2010/11/10  R208 2011/05/05 8.45 Call Bond Future 3,941.0000 3,546.0000 (10.023) 0 0 0
2010/11/10  R208 2011/05/05 8.45 Put Bond Future 1,090.0000 1,260.0000 15.596 0 0 0
2010/11/10  R208 2011/08/04 Bond Future 8.0670 8.1600 1.153 0.0000 0.0000 0
2010/11/10  R208 2011/08/04 8.25 Call Bond Future 3,467.0000 3,137.0000 (9.518) 0 0 0
2010/11/10  R208 2011/08/04 8.25 Put Bond Future 2,334.0000 2,582.0000 10.626 0 0 0
2010/11/10  R208 2011/08/04 8.30 Call Bond Future 3,644.0000 3,304.0000 (9.330) 0 0 0
2010/11/10  R208 2011/08/04 8.30 Put Bond Future 2,205.0000 2,443.0000 10.794 0 0 0
2010/11/10  R208 2011/08/04 8.20 Call Bond Future 3,295.0000 2,974.0000 (9.742) 0 0 0
2010/11/10  R208 2011/08/04 8.20 Put Bond Future 2,470.0000 2,727.0000 10.405 0 0 0
2010/11/10  R209 2011/02/03 Bond Future 8.0820 8.1620 0.990 0.0000 0.0000 23,687
2010/11/10  R209 2011/02/03 9.00 Call Bond Future 7,902.0000 7,250.0000 (8.251) 0 0 0
2010/11/10  R209 2011/02/03 9.00 Put Bond Future 261.0000 325.0000 24.521 0 0 0
2010/11/10  R209 2011/02/03 9.05 Call Bond Future 8,250.0000 7,591.0000 (7.988) 0 0 0
2010/11/10  R209 2011/02/03 9.05 Put Bond Future 227.0000 284.0000 25.110 0 0 0
2010/11/10  R209 2011/02/03 8.95 Call Bond Future 7,552.0000 6,909.0000 (8.514) 0 0 0
2010/11/10  R209 2011/02/03 8.95 Put Bond Future 297.0000 370.0000 24.579 0 0 0
2010/111/10  R209 2011/05/05 Bond Future 8.1280 8.2110 1.021 0.0000 0.0000 0
2010/11/10  R209 2011/05/05 8.50 Call Bond Future 5,034.0000 4,541.0000 (9.793) 0 0 0
2010/11/10  R209 2011/05/05 8.50 Put Bond Future 1,822.0000 2,064.0000 13.282 0 0 0
2010/11/10  R209 2011/05/05 8.55 Call Bond Future 5,311.0000 4,804.0000 (9.546) 0 0 0
2010/11/10  R209 2011/05/05 8.55 Put Bond Future 1,682.0000 1,910.0000 13.555 0 0 0
2010/11/10  R209 2011/05/05 8.45 Call Bond Future 4,762.0000 4,284.0000 (10.038) 0 0 0
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2010/11/10  R209 2011/05/05 8.45 Put Bond Future 1,969.0000 2,226.0000 13.052 0 0 0
2010/11/10  R209 2011/08/04 Bond Future 8.1770 8.2610 1.027 0.0000 0.0000 0
2010/11/10  R209 2011/08/04 8.50 Call Bond Future 5,575.0000 5,113.0000 (8.287) 0 0 0
2010/11/10  R209 2011/08/04 8.50 Put Bond Future 2,803.0000 3,077.0000 9.775 0 0 0
2010/11/10  R209 2011/08/04 8.55 Call Bond Future 5,830.0000 5,356.0000 (8.130) 0 0 0
2010/11/10  R209 2011/08/04 8.55 Put Bond Future 2,643.0000 2,904.0000 9.875 0 0 0
2010/11/10  R209 2011/08/04 8.45 Call Bond Future 5,324.0000 4,874.0000 (8.452) 0 0 0
2010/11/10  R209 2011/08/04 8.45 Put Bond Future 2,971.0000 3,257.0000 9.626 0 0 0
2010/11/10  R209 2011/08/04 10.10 Call Bond Future 14,806.0000 14,120.0000 (4.633) 0 0 0
2010/11/10  R209 2011/08/04 10.10 Put Bond Future 343.0000 393.0000 14.577 0 0 0
2010/11/10  R211 2011/02/03 Bond Future 2.0020 1.9070 (4.745) 0.0000 0.0000 539
2010/11/10  R211 2011/02/03 2.50 Call Bond Future 2,793.0000 3,335.0000 19.406 0 0 0
2010/11/10  R211 2011/02/03 250 Put Bond Future 0.0000 0.0000 0.000 0 0 0
2010/11/10  R211 2011/02/03 2,55 Call Bond Future 3,068.0000 3,611.0000 17.699 0 0 0
2010/11/10  R211 2011/02/03 2,55 Put Bond Future 0.0000 0.0000 0.000 0 0 0
2010/11/10  R211 2011/02/03 245 Call Bond Future 2,516.0000 3,059.0000 21.582 0 0 0
2010/11/10  R211 2011/02/03 245 Put Bond Future 0.0000 0.0000 0.000 0 0 0
2010/11/10  R212 2011/02/03 Bond Future 2.5690 2.5510 (0.701) 0.0000 0.0000 1,868
2010/11/10  R212 2011/02/03 3.00 Call Bond Future 4,046.0000 4,219.0000 4.276 0 0 0
2010/11/10  R212 2011/02/03 3.00 Put Bond Future 0.0000 0.0000 0.000 0 0 0
2010/11/10  R212 2011/02/03 3.05 Call Bond Future 4,503.0000 4,676.0000 3.842 0 0 0
2010/11/10  R212 2011/02/03 3.05 Put Bond Future 0.0000 0.0000 0.000 0 0 0
2010/11/10  R212 2011/02/03 2.95 Call Bond Future 3,586.0000 3,759.0000 4.824 0 0 0
2010/11/10  R212 2011/02/03 2.95 Put Bond Future 0.0000 0.0000 0.000 0 0 0
2010/11/10  TRT1 2011/02/03 Index Future 348.0510 346.5590 (0.429) 0.0000 0.0000 100
2010/11/10  TRT1 2011/05/05 Index Future 353.1410 351.6300 (0.428) 0.0000 0.0000 0
Total 166645.00

Page 9 of 9

2010/11/10, 05:50:14PM



