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R157 On 03/02/2011 7.48800  7.50000  4.25  0.00  0 
 7,886 Bond Future

R157 On 05/05/2011 7.60400  7.61600  4.50  0.00  0 
 705 Bond Future

R157 On 04/08/2011 7.73900  7.75300  4.25  0.00  0 
 0 Bond Future

 8,591 Total  R157 Future  0  0.00

R157 On 03/02/2011  7.90  1,956.00000  1,988,000  4.33  0.00  0 
 0 CallBond Future

R157 On 03/02/2011  7.90  225.00000  205,000  4.33  0.00  0 
 0 PutBond Future

R157 On 03/02/2011  7.95  2,132.00000  2,165,000  4.33  0.00  0 
 0 CallBond Future

R157 On 03/02/2011  7.95  187.00000  167,000  4.33  0.00  0 
 0 PutBond Future

R157 On 03/02/2011  7.85  1,787.00000  1,815,000  4.32  0.00  0 
 0 CallBond Future

R157 On 03/02/2011  7.85  271.00000  246,000  4.32  0.00  0 
 0 PutBond Future

R157 On 05/05/2011  7.75  1,667.00000  1,686,000  4.50  0.00  0 
 0 CallBond Future

R157 On 05/05/2011  7.75  1,116.00000  1,086,000  4.50  0.00  0 
 0 PutBond Future

R157 On 05/05/2011  7.80  1,788.00000  1,808,000  4.51  0.00  0 
 0 CallBond Future

R157 On 05/05/2011  7.80  1,032.00000  1,003,000  4.51  0.00  0 
 0 PutBond Future

R157 On 05/05/2011  7.70  1,551.00000  1,569,000  4.49  0.00  0 
 0 CallBond Future

R157 On 05/05/2011  7.70  1,205.00000  1,174,000  4.49  0.00  0 
 0 PutBond Future

R157 On 05/05/2011  7.65  1,439.00000  1,456,000  4.47  0.00  0 
 0 CallBond Future
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R157 On 05/05/2011  7.65  1,299.00000  1,266,000  4.47  0.00  0 
 0 PutBond Future

R157 On 04/08/2011  7.50  1,198.00000  1,213,000  4.11  0.00  0 
 0 CallBond Future

R157 On 04/08/2011  7.50  2,184.00000  2,144,000  4.11  0.00  0 
 0 PutBond Future

R157 On 04/08/2011  7.55  1,283.00000  1,300,000  4.12  0.00  0 
 0 CallBond Future

R157 On 04/08/2011  7.55  2,073.00000  2,036,000  4.12  0.00  0 
 0 PutBond Future

R157 On 04/08/2011  7.45  1,116.00000  1,131,000  4.10  0.00  0 
 0 CallBond Future

R157 On 04/08/2011  7.45  2,298.00000  2,259,000  4.10  0.00  0 
 0 PutBond Future

 0 Total  R157 Option  0  0.00

 8,591 Total  For  R157  0  0.00

R186 On 03/02/2011 8.46400  8.47500  11.50  356,970,570.00  3,000 
 25,674 Bond Future

R186 On 05/05/2011 8.54200  8.55400  11.75  0.00  0 
 0 Bond Future

R186 On 04/08/2011 8.62600  8.63800  12.25  0.00  0 
 0 Bond Future

 25,674 Total  R186 Future  3,000  356,970,570.00

R186 On 03/02/2011  9.00  5,406.00000  5,471,000  11.91  0.00  0 
 0 CallBond Future

R186 On 03/02/2011  9.00  457.00000  415,000  11.91  0.00  0 
 0 PutBond Future

R186 On 03/02/2011  9.05  5,792.00000  5,861,000  11.95  0.00  0 
 0 CallBond Future

R186 On 03/02/2011  9.05  388.00000  349,000  11.95  0.00  0 
 0 PutBond Future

R186 On 03/02/2011  8.95  5,028.00000  5,088,000  11.87  0.00  0 
 0 CallBond Future

R186 On 03/02/2011  8.95  537.00000  490,000  11.87  0.00  0 
 0 PutBond Future

R186 On 03/02/2011  7.75  7,520.00000  7,408,000  10.86  0.00  0 
 0 PutBond Future

R186 On 03/02/2011  7.75  145.00000  140,000  10.86  0.00  0 
 3,000 CallBond Future

R186 On 05/05/2011  8.75  4,489.00000  4,534,000  11.75  0.00  0 
 0 CallBond Future

R186 On 05/05/2011  8.75  2,639.00000  2,569,000  11.75  0.00  0 
 0 PutBond Future

R186 On 05/05/2011  8.80  4,771.00000  4,818,000  11.79  0.00  0 
 0 CallBond Future

R186 On 05/05/2011  8.80  2,456.00000  2,388,000  11.79  0.00  0 
 0 PutBond Future

R186 On 05/05/2011  8.70  4,216.00000  4,258,000  11.71  0.00  0 
 0 CallBond Future
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R186 On 05/05/2011  8.70  2,834.00000  2,761,000  11.71  0.00  0 
 0 PutBond Future

R186 On 05/05/2011  8.00  6,813.00000  6,709,000  11.12  0.00  0 
 0 PutBond Future

R186 On 05/05/2011  8.00  1,341.00000  1,352,000  11.12  0.00  0 
 5,500 CallBond Future

R186 On 04/08/2011  8.25  2,850.00000  2,876,000  11.81  0.00  0 
 0 CallBond Future

R186 On 04/08/2011  8.25  6,571.00000  6,484,000  11.81  0.00  0 
 0 PutBond Future

R186 On 04/08/2011  8.30  3,042.00000  3,069,000  11.85  0.00  0 
 0 CallBond Future

R186 On 04/08/2011  8.30  6,274.00000  6,188,000  11.85  0.00  0 
 0 PutBond Future

R186 On 04/08/2011  8.20  2,665.00000  2,689,000  11.77  0.00  0 
 0 CallBond Future

R186 On 04/08/2011  8.20  6,878.00000  6,789,000  11.77  0.00  0 
 0 PutBond Future

 8,500 Total  R186 Option  0  0.00

 34,174 Total  For  R186  3,000  356,970,570.00

R201 On 03/02/2011 7.27200  7.28300  3.75  0.00  0 
 489 Bond Future

R201 On 05/05/2011 7.38300  7.39600  3.75  0.00  0 
 0 Bond Future

R201 On 04/08/2011 7.51900  7.53300  3.75  0.00  0 
 0 Bond Future

 489 Total  R201 Future  0  0.00

R201 On 03/02/2011  8.00  2,453.00000  2,485,000  3.95  0.00  0 
 0 CallBond Future

R201 On 03/02/2011  8.00  38.00000  32,000  3.95  0.00  0 
 0 PutBond Future

R201 On 03/02/2011  8.05  2,611.00000  2,644,000  3.96  0.00  0 
 0 CallBond Future

R201 On 03/02/2011  8.05  30.00000  25,000  3.96  0.00  0 
 0 PutBond Future

R201 On 03/02/2011  7.95  2,297.00000  2,328,000  3.94  0.00  0 
 0 CallBond Future

R201 On 03/02/2011  7.95  48.00000  41,000  3.94  0.00  0 
 0 PutBond Future

R201 On 05/05/2011  7.75  1,673.00000  1,695,000  3.81  0.00  0 
 0 CallBond Future

R201 On 05/05/2011  7.75  546.00000  526,000  3.81  0.00  0 
 0 PutBond Future

R201 On 05/05/2011  7.80  1,783.00000  1,806,000  3.82  0.00  0 
 0 CallBond Future

R201 On 05/05/2011  7.80  498.00000  479,000  3.82  0.00  0 
 0 PutBond Future

R201 On 05/05/2011  7.70  1,566.00000  1,587,000  3.80  0.00  0 
 0 CallBond Future
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R201 On 05/05/2011  7.70  597.00000  577,000  3.80  0.00  0 
 0 PutBond Future

R201 On 04/08/2011  7.25  833.00000  844,000  3.62  0.00  0 
 0 CallBond Future

R201 On 04/08/2011  7.25  1,683.00000  1,652,000  3.62  0.00  0 
 0 PutBond Future

R201 On 04/08/2011  7.30  897.00000  909,000  3.63  0.00  0 
 0 CallBond Future

R201 On 04/08/2011  7.30  1,596.00000  1,566,000  3.63  0.00  0 
 0 PutBond Future

R201 On 04/08/2011  7.20  772.00000  783,000  3.61  0.00  0 
 0 CallBond Future

R201 On 04/08/2011  7.20  1,773.00000  1,742,000  3.61  0.00  0 
 0 PutBond Future

 0 Total  R201 Option  0  0.00

 489 Total  For  R201  0  0.00

R202 On 03/02/2011 0.37600  0.37500  0.00  0 
 3,689 Bond Future

R202 On 05/05/2011 0.29800  0.29700  0.00  0 
 6,500 Bond Future

 10,189 Total  R202 Future  0  0.00

R202 On 03/02/2011  3.05  60,672.00000  60,642,000  0.00  0 
 0 CallBond Future

R202 On 03/02/2011  3.05  0.00000  0,000  0.00  0 
 0 PutBond Future

R202 On 03/02/2011  3.10  61,519.00000  61,489,000  0.00  0 
 0 CallBond Future

R202 On 03/02/2011  3.10  0.00000  0,000  0.00  0 
 0 PutBond Future

R202 On 03/02/2011  3.00  59,816.00000  59,786,000  0.00  0 
 0 CallBond Future

R202 On 03/02/2011  3.00  0.00000  0,000  0.00  0 
 0 PutBond Future

R202 On 05/05/2011  2.05  43,602.00000  43,572,000  0.00  0 
 0 CallBond Future

R202 On 05/05/2011  2.05  0.00000  0,000  0.00  0 
 0 PutBond Future

R202 On 05/05/2011  2.10  44,630.00000  44,600,000  0.00  0 
 0 CallBond Future

R202 On 05/05/2011  2.10  0.00000  0,000  0.00  0 
 0 PutBond Future

R202 On 05/05/2011  2.00  42,563.00000  42,533,000  0.00  0 
 0 CallBond Future

R202 On 05/05/2011  2.00  0.00000  0,000  0.00  0 
 0 PutBond Future

 0 Total  R202 Option  0  0.00

 10,189 Total  For  R202  0  0.00
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R203 On 03/02/2011 8.09700  8.10800  6.50  0.00  0 
 1,407 Bond Future

R203 On 05/05/2011 8.20700  8.21900  7.00  0.00  0 
 0 Bond Future

R203 On 04/08/2011 8.33100  8.34300  6.75  0.00  0 
 0 Bond Future

 1,407 Total  R203 Future  0  0.00

R203 On 03/02/2011  8.50  2,274.00000  2,303,000  6.61  0.00  0 
 0 CallBond Future

R203 On 03/02/2011  8.50  316.00000  289,000  6.61  0.00  0 
 0 PutBond Future

R203 On 03/02/2011  8.55  2,471.00000  2,503,000  6.63  0.00  0 
 0 CallBond Future

R203 On 03/02/2011  8.55  267.00000  243,000  6.63  0.00  0 
 0 PutBond Future

R203 On 03/02/2011  8.45  2,083.00000  2,109,000  6.59  0.00  0 
 0 CallBond Future

R203 On 03/02/2011  8.45  372.00000  342,000  6.59  0.00  0 
 0 PutBond Future

R203 On 03/02/2011  8.00  1,282.00000  1,230,000  6.39  0.00  0 
 0 PutBond Future

R203 On 03/02/2011  8.00  734.00000  738,000  6.39  0.00  0 
 1,000 CallBond Future

R203 On 05/05/2011  8.25  1,807.00000  1,826,000  6.89  0.00  0 
 0 CallBond Future

R203 On 05/05/2011  8.25  1,656.00000  1,616,000  6.89  0.00  0 
 0 PutBond Future

R203 On 05/05/2011  8.30  1,938.00000  1,958,000  6.91  0.00  0 
 0 CallBond Future

R203 On 05/05/2011  8.30  1,544.00000  1,505,000  6.91  0.00  0 
 0 PutBond Future

R203 On 05/05/2011  8.20  1,681.00000  1,698,000  6.87  0.00  0 
 0 CallBond Future

R203 On 05/05/2011  8.20  1,774.00000  1,732,000  6.87  0.00  0 
 0 PutBond Future

R203 On 04/08/2011  8.00  1,434.00000  1,447,000  6.52  0.00  0 
 0 CallBond Future

R203 On 04/08/2011  8.00  3,060.00000  3,017,000  6.52  0.00  0 
 0 PutBond Future

R203 On 04/08/2011  8.05  1,532.00000  1,546,000  6.54  0.00  0 
 0 CallBond Future

R203 On 04/08/2011  8.05  2,919.00000  2,877,000  6.54  0.00  0 
 0 PutBond Future

R203 On 04/08/2011  7.95  1,340.00000  1,352,000  6.50  0.00  0 
 0 CallBond Future

R203 On 04/08/2011  7.95  3,206.00000  3,162,000  6.50  0.00  0 
 0 PutBond Future

 1,000 Total  R203 Option  0  0.00

 2,407 Total  For  R203  0  0.00
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R204 On 03/02/2011 8.21000  8.22200  7.75  0.00  0 
 1,926 Bond Future

R204 On 05/05/2011 8.31300  8.32500  8.00  0.00  0 
 0 Bond Future

R204 On 04/08/2011 8.42700  8.44000  8.25  0.00  0 
 0 Bond Future

 1,926 Total  R204 Future  0  0.00

R204 On 03/02/2011  8.50  2,079.00000  2,109,000  7.75  0.00  0 
 0 CallBond Future

R204 On 03/02/2011  8.50  520.00000  482,000  7.75  0.00  0 
 0 PutBond Future

R204 On 03/02/2011  8.55  2,282.00000  2,314,000  7.78  0.00  0 
 0 CallBond Future

R204 On 03/02/2011  8.55  446.00000  410,000  7.78  0.00  0 
 0 PutBond Future

R204 On 03/02/2011  8.45  1,885.00000  1,911,000  7.72  0.00  0 
 0 CallBond Future

R204 On 03/02/2011  8.45  604.00000  562,000  7.72  0.00  0 
 0 PutBond Future

R204 On 05/05/2011  8.50  2,513.00000  2,538,000  8.00  0.00  0 
 0 CallBond Future

R204 On 05/05/2011  8.50  1,557.00000  1,516,000  8.00  0.00  0 
 0 PutBond Future

R204 On 05/05/2011  8.55  2,676.00000  2,702,000  8.03  0.00  0 
 0 CallBond Future

R204 On 05/05/2011  8.55  1,449.00000  1,409,000  8.03  0.00  0 
 0 PutBond Future

R204 On 05/05/2011  8.45  2,356.00000  2,379,000  7.97  0.00  0 
 0 CallBond Future

R204 On 05/05/2011  8.45  1,672.00000  1,629,000  7.97  0.00  0 
 0 PutBond Future

R204 On 04/08/2011  8.00  1,480.00000  1,495,000  7.84  0.00  0 
 0 CallBond Future

R204 On 04/08/2011  8.00  3,858.00000  3,804,000  7.84  0.00  0 
 0 PutBond Future

R204 On 04/08/2011  8.05  1,584.00000  1,600,000  7.87  0.00  0 
 0 CallBond Future

R204 On 04/08/2011  8.05  3,688.00000  3,635,000  7.87  0.00  0 
 0 PutBond Future

R204 On 04/08/2011  7.95  1,380.00000  1,395,000  7.81  0.00  0 
 0 CallBond Future

R204 On 04/08/2011  7.95  4,033.00000  3,978,000  7.81  0.00  0 
 0 PutBond Future

 0 Total  R204 Option  0  0.00

 1,926 Total  For  R204  0  0.00

R206 On 03/02/2011 6.91700  6.92900  3.00  0.00  0 
 0 Bond Future

R206 On 05/05/2011 7.02700  7.04000  3.00  0.00  0 
 0 Bond Future
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R206 On 04/08/2011 7.16800  7.18200  2.75  0.00  0 
 0 Bond Future

 0 Total  R206 Future  0  0.00

R206 On 03/02/2011  8.00  2,783.00000  2,813,000  3.20  0.00  0 
 0 CallBond Future

R206 On 03/02/2011  8.00  4.00000  3,000  3.20  0.00  0 
 0 PutBond Future

R206 On 03/02/2011  8.05  2,909.00000  2,940,000  3.20  0.00  0 
 0 CallBond Future

R206 On 03/02/2011  8.05  3.00000  2,000  3.20  0.00  0 
 0 PutBond Future

R206 On 03/02/2011  7.95  2,656.00000  2,687,000  3.19  0.00  0 
 0 CallBond Future

R206 On 03/02/2011  7.95  5.00000  4,000  3.19  0.00  0 
 0 PutBond Future

R206 On 05/05/2011  7.50  1,454.00000  1,472,000  3.05  0.00  0 
 0 CallBond Future

R206 On 05/05/2011  7.50  346.00000  333,000  3.05  0.00  0 
 0 PutBond Future

R206 On 05/05/2011  7.55  1,542.00000  1,561,000  3.06  0.00  0 
 0 CallBond Future

R206 On 05/05/2011  7.55  315.00000  302,000  3.06  0.00  0 
 0 PutBond Future

R206 On 05/05/2011  7.45  1,369.00000  1,387,000  3.05  0.00  0 
 0 CallBond Future

R206 On 05/05/2011  7.45  381.00000  367,000  3.05  0.00  0 
 0 PutBond Future

R206 On 04/08/2011  7.00  700.00000  710,000  2.75  0.00  0 
 0 CallBond Future

R206 On 04/08/2011  7.00  1,102.00000  1,081,000  2.75  0.00  0 
 0 PutBond Future

R206 On 04/08/2011  7.05  750.00000  760,000  2.75  0.00  0 
 0 CallBond Future

R206 On 04/08/2011  7.05  1,041.00000  1,021,000  2.75  0.00  0 
 0 PutBond Future

R206 On 04/08/2011  6.95  652.00000  661,000  2.74  0.00  0 
 0 CallBond Future

R206 On 04/08/2011  6.95  1,165.00000  1,143,000  2.74  0.00  0 
 0 PutBond Future

 0 Total  R206 Option  0  0.00

 0 Total  For  R206  0  0.00

R207 On 03/02/2011 8.29700  8.30900  8.75  0.00  0 
 800 Bond Future

R207 On 05/05/2011 8.39400  8.40600  9.00  0.00  0 
 0 Bond Future

R207 On 04/08/2011 8.50100  8.51400  9.25  0.00  0 
 0 Bond Future

 800 Total  R207 Future  0  0.00
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R207 On 03/02/2011  8.75  2,918.00000  2,959,000  8.90  0.00  0 
 0 CallBond Future

R207 On 03/02/2011  8.75  338.00000  307,000  8.90  0.00  0 
 0 PutBond Future

R207 On 03/02/2011  8.80  3,153.00000  3,197,000  8.93  0.00  0 
 0 CallBond Future

R207 On 03/02/2011  8.80  286.00000  258,000  8.93  0.00  0 
 0 PutBond Future

R207 On 03/02/2011  8.70  2,690.00000  2,727,000  8.87  0.00  0 
 0 CallBond Future

R207 On 03/02/2011  8.70  398.00000  363,000  8.87  0.00  0 
 0 PutBond Future

R207 On 05/05/2011  8.50  2,402.00000  2,426,000  9.00  0.00  0 
 0 CallBond Future

R207 On 05/05/2011  8.50  1,859.00000  1,813,000  9.00  0.00  0 
 0 PutBond Future

R207 On 05/05/2011  8.55  2,565.00000  2,590,000  9.03  0.00  0 
 0 CallBond Future

R207 On 05/05/2011  8.55  1,734.00000  1,689,000  9.03  0.00  0 
 0 PutBond Future

R207 On 05/05/2011  8.45  2,246.00000  2,268,000  8.97  0.00  0 
 0 CallBond Future

R207 On 05/05/2011  8.45  1,991.00000  1,943,000  8.97  0.00  0 
 0 PutBond Future

R207 On 04/08/2011  8.25  1,980.00000  2,000,000  8.94  0.00  0 
 0 CallBond Future

R207 On 04/08/2011  8.25  3,485.00000  3,432,000  8.94  0.00  0 
 0 PutBond Future

R207 On 04/08/2011  8.30  2,105.00000  2,127,000  8.97  0.00  0 
 0 CallBond Future

R207 On 04/08/2011  8.30  3,323.00000  3,272,000  8.97  0.00  0 
 0 PutBond Future

R207 On 04/08/2011  8.20  1,859.00000  1,878,000  8.91  0.00  0 
 0 CallBond Future

R207 On 04/08/2011  8.20  3,653.00000  3,599,000  8.91  0.00  0 
 0 PutBond Future

 0 Total  R207 Option  0  0.00

 800 Total  For  R207  0  0.00

R208 On 03/02/2011 8.31900  8.32500  9.50  0.00  0 
 5,598 Bond Future

R208 On 05/05/2011 8.40500  8.41200  10.00  0.00  0 
 0 Bond Future

R208 On 04/08/2011 8.49900  8.50600  10.00  0.00  0 
 0 Bond Future

 5,598 Total  R208 Future  0  0.00

R208 On 03/02/2011  8.75  3,004.00000  3,015,000  9.67  0.00  0 
 0 CallBond Future

R208 On 03/02/2011  8.75  383.00000  356,000  9.67  0.00  0 
 0 PutBond Future
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R208 On 03/02/2011  8.80  3,248.00000  3,262,000  9.70  0.00  0 
 0 CallBond Future

R208 On 03/02/2011  8.80  325.00000  301,000  9.70  0.00  0 
 0 PutBond Future

R208 On 03/02/2011  8.70  2,766.00000  2,776,000  9.64  0.00  0 
 0 CallBond Future

R208 On 03/02/2011  8.70  448.00000  420,000  9.64  0.00  0 
 0 PutBond Future

R208 On 05/05/2011  8.50  2,497.00000  2,505,000  10.00  0.00  0 
 0 CallBond Future

R208 On 05/05/2011  8.50  1,958.00000  1,923,000  10.00  0.00  0 
 0 PutBond Future

R208 On 05/05/2011  8.55  2,668.00000  2,677,000  10.03  0.00  0 
 0 CallBond Future

R208 On 05/05/2011  8.55  1,825.00000  1,791,000  10.03  0.00  0 
 0 PutBond Future

R208 On 05/05/2011  8.45  2,332.00000  2,339,000  9.97  0.00  0 
 0 CallBond Future

R208 On 05/05/2011  8.45  2,099.00000  2,063,000  9.97  0.00  0 
 0 PutBond Future

R208 On 04/08/2011  8.25  2,107.00000  2,114,000  9.65  0.00  0 
 0 CallBond Future

R208 On 04/08/2011  8.25  3,662.00000  3,627,000  9.65  0.00  0 
 0 PutBond Future

R208 On 04/08/2011  8.30  2,242.00000  2,249,000  9.69  0.00  0 
 0 CallBond Future

R208 On 04/08/2011  8.30  3,491.00000  3,455,000  9.69  0.00  0 
 0 PutBond Future

R208 On 04/08/2011  8.20  1,977.00000  1,983,000  9.61  0.00  0 
 0 CallBond Future

R208 On 04/08/2011  8.20  3,840.00000  3,804,000  9.61  0.00  0 
 0 PutBond Future

 0 Total  R208 Option  0  0.00

 5,598 Total  For  R208  0  0.00

R209 On 03/02/2011 8.44000  8.45600  15.25  0.00  0 
 22,601 Bond Future

R209 On 05/05/2011 8.49800  8.51400  16.25  0.00  0 
 0 Bond Future

R209 On 04/08/2011 8.55900  8.57600  16.00  0.00  0 
 0 Bond Future

 22,601 Total  R209 Future  0  0.00

R209 On 03/02/2011  9.00  4,778.00000  4,870,000  15.81  0.00  0 
 0 CallBond Future

R209 On 03/02/2011  9.00  399.00000  356,000  15.81  0.00  0 
 0 PutBond Future

R209 On 03/02/2011  9.05  5,100.00000  5,197,000  15.85  0.00  0 
 0 CallBond Future

R209 On 03/02/2011  9.05  338.00000  300,000  15.85  0.00  0 
 0 PutBond Future
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R209 On 03/02/2011  8.95  4,459.00000  4,547,000  15.75  0.00  0 
 0 CallBond Future

R209 On 03/02/2011  8.95  465.00000  418,000  15.75  0.00  0 
 0 PutBond Future

R209 On 05/05/2011  8.50  3,005.00000  3,052,000  15.95  0.00  0 
 0 CallBond Future

R209 On 05/05/2011  8.50  3,122.00000  3,035,000  15.95  0.00  0 
 0 PutBond Future

R209 On 05/05/2011  8.55  3,218.00000  3,268,000  16.01  0.00  0 
 0 CallBond Future

R209 On 05/05/2011  8.55  2,919.00000  2,835,000  16.01  0.00  0 
 0 PutBond Future

R209 On 05/05/2011  8.45  2,799.00000  2,843,000  15.89  0.00  0 
 0 CallBond Future

R209 On 05/05/2011  8.45  3,336.00000  3,246,000  15.89  0.00  0 
 0 PutBond Future

R209 On 04/08/2011  8.50  3,627.00000  3,681,000  15.70  0.00  0 
 0 CallBond Future

R209 On 04/08/2011  8.50  4,257.00000  4,171,000  15.70  0.00  0 
 0 PutBond Future

R209 On 04/08/2011  8.55  3,833.00000  3,888,000  15.76  0.00  0 
 0 CallBond Future

R209 On 04/08/2011  8.55  4,048.00000  3,962,000  15.76  0.00  0 
 0 PutBond Future

R209 On 04/08/2011  8.45  3,427.00000  3,478,000  15.63  0.00  0 
 0 CallBond Future

R209 On 04/08/2011  8.45  4,476.00000  4,387,000  15.63  0.00  0 
 0 PutBond Future

R209 On 04/08/2011  10.10  11,774.00000  11,888,000  17.50  0.00  0 
 0 CallBond Future

R209 On 04/08/2011  10.10  713.00000  686,000  17.50  0.00  0 
 0 PutBond Future

 0 Total  R209 Option  0  0.00

 22,601 Total  For  R209  0  0.00

R210 On 03/02/2011 0.95500  3.10000  253,740.54  2 
 2 Bond Future

 2 Total  R210 Future  2  253,740.54

R210 On 03/02/2011  3.10  0.00000  32,586,000  0.00  0 
 0 CallBond Future

R210 On 03/02/2011  3.10  0.00000  0,000  0.00  0 
 0 PutBond Future

R210 On 03/02/2011  3.15  0.00000  33,218,000  0.00  0 
 0 CallBond Future

R210 On 03/02/2011  3.15  0.00000  0,000  0.00  0 
 0 PutBond Future

R210 On 03/02/2011  3.05  0.00000  31,948,000  0.00  0 
 0 CallBond Future

R210 On 03/02/2011  3.05  0.00000  0,000  0.00  0 
 0 PutBond Future
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 0 Total  R210 Option  0  0.00

 2 Total  For  R210  2  253,740.54

R211 On 03/02/2011 1.75900  1.75800  0.00  0 
 589 Bond Future

 589 Total  R211 Future  0  0.00

R211 On 03/02/2011  2.50  4,193.00000  4,187,000  0.00  0 
 0 CallBond Future

R211 On 03/02/2011  2.50  0.00000  0,000  0.00  0 
 0 PutBond Future

R211 On 03/02/2011  2.55  4,469.00000  4,463,000  0.00  0 
 0 CallBond Future

R211 On 03/02/2011  2.55  0.00000  0,000  0.00  0 
 0 PutBond Future

R211 On 03/02/2011  2.45  3,917.00000  3,911,000  0.00  0 
 0 CallBond Future

R211 On 03/02/2011  2.45  0.00000  0,000  0.00  0 
 0 PutBond Future

 0 Total  R211 Option  0  0.00

 589 Total  For  R211  0  0.00

R212 On 03/02/2011 2.47500  2.47400  0.00  0 
 2,518 Bond Future

 2,518 Total  R212 Future  0  0.00

R212 On 03/02/2011  3.00  4,963.00000  4,953,000  0.00  0 
 0 CallBond Future

R212 On 03/02/2011  3.00  0.00000  0,000  0.00  0 
 0 PutBond Future

R212 On 03/02/2011  3.05  5,420.00000  5,410,000  0.00  0 
 0 CallBond Future

R212 On 03/02/2011  3.05  0.00000  0,000  0.00  0 
 0 PutBond Future

R212 On 03/02/2011  2.95  4,503.00000  4,493,000  0.00  0 
 0 CallBond Future

R212 On 03/02/2011  2.95  0.00000  0,000  0.00  0 
 0 PutBond Future

 0 Total  R212 Option  0  0.00

 2,518 Total  For  R212  0  0.00

R213 On 03/02/2011 8.51500  8.52600  0.00  0 
 0 Bond Future

R213 On 05/05/2011 8.57900  8.59000  0.00  0 
 0 Bond Future

R213 On 04/08/2011 8.64800  8.66000  0.00  0 
 0 Bond Future

 0 Total  R213 Future  0  0.00

R213 On 03/02/2011  8.00  0.00000  0,000  0.00  0 
 0 CallBond Future
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R213 On 03/02/2011  8.00  4,637.00000  4,543,000  0.00  0 
 0 PutBond Future

R213 On 03/02/2011  8.05  0.00000  0,000  0.00  0 
 0 CallBond Future

R213 On 03/02/2011  8.05  4,180.00000  4,087,000  0.00  0 
 0 PutBond Future

R213 On 03/02/2011  7.95  0.00000  0,000  0.00  0 
 0 CallBond Future

R213 On 03/02/2011  7.95  5,097.00000  5,004,000  0.00  0 
 0 PutBond Future

R213 On 05/05/2011  8.00  0.00000  0,000  0.00  0 
 0 CallBond Future

R213 On 05/05/2011  8.00  5,156.00000  5,064,000  0.00  0 
 0 PutBond Future

R213 On 05/05/2011  8.05  0.00000  0,000  0.00  0 
 0 CallBond Future

R213 On 05/05/2011  8.05  4,701.00000  4,609,000  0.00  0 
 0 PutBond Future

R213 On 05/05/2011  7.95  0.00000  0,000  0.00  0 
 0 CallBond Future

R213 On 05/05/2011  7.95  5,614.00000  5,522,000  0.00  0 
 0 PutBond Future

R213 On 04/08/2011  8.00  0.00000  0,000  0.00  0 
 0 CallBond Future

R213 On 04/08/2011  8.00  5,713.00000  5,614,000  0.00  0 
 0 PutBond Future

R213 On 04/08/2011  8.05  0.00000  0,000  0.00  0 
 0 CallBond Future

R213 On 04/08/2011  8.05  5,260.00000  5,161,000  0.00  0 
 0 PutBond Future

R213 On 04/08/2011  7.95  0.00000  0,000  0.00  0 
 0 CallBond Future

R213 On 04/08/2011  7.95  6,169.00000  6,070,000  0.00  0 
 0 PutBond Future

 0 Total  R213 Option  0  0.00

 0 Total  For  R213  0  0.00

 89,884  3,002  357,224,310.54Total for Bond

GOVI On 03/02/2011 343.46300  343.22400  0.00  0 
 210 GOVI

GOVI On 05/05/2011 348.48900  348.24600  0.00  0 
 0 GOVI

 210 Total  GOVI Future  0  0.00

GOVI On 03/02/2011  343.00  2,240.00000  4,630,000  0.00  0 
 0 CallGOVI

GOVI On 03/02/2011  343.00  0.00000  0,000  0.00  0 
 0 PutGOVI

GOVI On 03/02/2011  343.01  2,140.00000  4,530,000  0.00  0 
 0 CallGOVI
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GOVI On 03/02/2011  343.01  0.00000  0,000  0.00  0 
 0 PutGOVI

GOVI On 03/02/2011  342.99  2,340.00000  4,730,000  0.00  0 
 0 CallGOVI

GOVI On 03/02/2011  342.99  0.00000  0,000  0.00  0 
 0 PutGOVI

GOVI On 05/05/2011  349.00  0.00000  0,000  0.00  0 
 0 CallGOVI

GOVI On 05/05/2011  349.00  7,540.00000  5,110,000  0.00  0 
 0 PutGOVI

GOVI On 05/05/2011  349.01  0.00000  0,000  0.00  0 
 0 CallGOVI

GOVI On 05/05/2011  349.01  7,640.00000  5,210,000  0.00  0 
 0 PutGOVI

GOVI On 05/05/2011  348.99  0.00000  0,000  0.00  0 
 0 CallGOVI

GOVI On 05/05/2011  348.99  7,440.00000  5,010,000  0.00  0 
 0 PutGOVI

 0 Total  GOVI Option  0  0.00

 210 Total  For  GOVI  0  0.00

 210  0  0.00Total for GOVI

AL7T On 03/02/2011 371.69700  371.45000  0.00  0 
 30 Index Future

 30 Total  AL7T Future  0  0.00

 30 Total  For  AL7T  0  0.00

ALBI On 03/02/2011 342.61600  342.36600  0.00  0 
 1,164 Index Future

ALBI On 05/05/2011 347.63000  347.37500  0.00  0 
 2 Index Future

 1,166 Total  ALBI Future  0  0.00

 1,166 Total  For  ALBI  0  0.00

CRD1 On 03/02/2011 152.81600  152.74100  0.00  0 
 2 Index Future

CRD1 On 05/05/2011 154.89700  154.82000  0.00  0 
 0 Index Future

 2 Total  CRD1 Future  0  0.00

 2 Total  For  CRD1  0  0.00

IGOV On 03/02/2011 148.53800  148.55900  0.00  0 
 4 Index Future

IGOV On 05/05/2011 150.71200  150.73200  0.00  0 
 0 Index Future

IGOV On 04/08/2011 152.88700  152.90700  0.00  0 
 0 Index Future

 4 Total  IGOV Future  0  0.00

 4 Total  For  IGOV  0  0.00
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ILBI On 03/02/2011 402.38200  402.46600  0.00  0 
 370 Index Future

 370 Total  ILBI Future  0  0.00

 370 Total  For  ILBI  0  0.00

OTH1 On 03/02/2011 337.67400  337.37000  0.00  0 
 3 Index Future

OTH1 On 05/05/2011 342.61500  342.30600  0.00  0 
 0 Index Future

 3 Total  OTH1 Future  0  0.00

 3 Total  For  OTH1  0  0.00

TRT1 On 03/02/2011 339.27200  339.03200  0.00  0 
 100 Index Future

TRT1 On 05/05/2011 343.89100  343.64600  0.00  0 
 0 Index Future

 100 Total  TRT1 Future  0  0.00

 100 Total  For  TRT1  0  0.00

 1,675  0  0.00Total for Index

JIBAR FUTUREOn 19/01/2011 5.54500  5.51000  0.00  0 
 5,000 Jibar Future

JIBAR FUTUREOn 16/02/2011 5.48000  5.48000  0.00  0 
 2,500 Jibar Future

JIBAR FUTUREOn 16/03/2011 5.47500  5.48000  0.00  0 
 5,500 Jibar Future

JIBAR FUTUREOn 20/04/2011 5.47000  5.48000  0.00  0 
 2 Jibar Future

JIBAR FUTUREOn 18/05/2011 5.48000  5.48000  0.00  0 
 0 Jibar Future

JIBAR FUTUREOn 15/06/2011 5.49000  5.49000  0.00  0 
 4,500 Jibar Future

JIBAR FUTUREOn 21/09/2011 5.64000  5.64000  0.00  0 
 13,900 Jibar Future

JIBAR FUTUREOn 21/12/2011 5.91000  5.95000  0.00  0 
 5,200 Jibar Future

JIBAR FUTUREOn 20/03/2012 6.20000  6.25000  0.00  0 
 0 Jibar Future

JIBAR FUTUREOn 20/06/2012 6.52000  6.56000  0.00  0 
 100 Jibar Future

JIBAR FUTUREOn 19/09/2012 6.82500  6.84000  0.00  0 
 40,100 Jibar Future

JIBAR FUTUREOn 19/12/2012 7.01600  6.85000  0.00  0 
 0 Jibar Future

 76,802 Total  Jibar Future  0  0.00

 76,802 Total  For  JIBAR FUTURE  0  0.00

 76,802  0  0.00Total for Jibar
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Total for Derivatives :  357,224,310.54  3,002  168,571 

R155 On 31/08/2011 5.97000  5.98000  0.00  0 
 0 Spot Bond

 0 Total  R155 SPOT  0  0.00

 0 Total  For  R155  0  0.00

R157 On 15/09/2015 7.43000  7.44000  0.00  0 
 0 Spot Bond

 0 Total  R157 SPOT  0  0.00

 0 Total  For  R157  0  0.00

R186 On 21/12/2026 8.42500  8.43500  0.00  0 
 0 Spot Bond

 0 Total  R186 SPOT  0  0.00

 0 Total  For  R186  0  0.00

R201 On 21/12/2014 7.22000  7.23000  0.00  0 
 0 Spot Bond

 0 Total  R201 SPOT  0  0.00

 0 Total  For  R201  0  0.00

R202 On 07/12/2033 2.65000  2.65000  0.00  0 
 0 Spot Bond

 0 Total  R202 SPOT  0  0.00

 0 Total  For  R202  0  0.00

R203 On 15/09/2017 8.04000  8.05000  0.00  0 
 0 Spot Bond

 0 Total  R203 SPOT  0  0.00

 0 Total  For  R203  0  0.00

R204 On 21/12/2018 8.16000  8.17000  0.00  0 
 0 Spot Bond

 0 Total  R204 SPOT  0  0.00

 0 Total  For  R204  0  0.00

R206 On 15/01/2014 6.87000  6.88000  0.00  0 
 0 Spot Bond

 0 Total  R206 SPOT  0  0.00

 0 Total  For  R206  0  0.00

R207 On 15/01/2020 8.25000  8.26000  0.00  0 
 0 Spot Bond

 0 Total  R207 SPOT  0  0.00

 0 Total  For  R207  0  0.00

R208 On 31/03/2021 8.27500  8.28000  0.00  0 
 0 Spot Bond

 0 Total  R208 SPOT  0  0.00
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 0 Total  For  R208  0  0.00

R209 On 31/03/2036 8.41000  8.42500  0.00  0 
 0 Spot Bond

 0 Total  R209 SPOT  0  0.00

 0 Total  For  R209  0  0.00

R212 On 31/01/2022 2.68000  2.68000  0.00  0 
 0 Spot Bond

 0 Total  R212 SPOT  0  0.00

 0 Total  For  R212  0  0.00

R213 On 28/02/2031 8.00000  8.00000  0.00  0 
 0 Spot Bond

 0 Total  R213 SPOT  0  0.00

 0 Total  For  R213  0  0.00

 0  0  0.00Total for SPOT

Total for SPOT :  0.00  0  0 

Grand Total:  168,571  3,002  357,224,310.54 

 9,500 

 159,071  3,002 

 0  0.00

 357,224,310.54Total Futures

Total Options
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