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<Futures on currlencies>
AUSTRALI AN DOLLARUSDMM. DEC10 11p 897,575, 4845, 774, 702
CANADI AN DOLLAR.|IIWMWMO DECHLO 66 532,612,602, 562| 135
EURO CURRENCY. | NMUDEC1O0 25 355,051,943, 88p, 36
JAPANESE YEN. | MNM.WEOC10 18 224,369,298, 073| 588
MEX PESO. CME. DEQ1WSD 126 416, 39p, 7108, 426/, 207
NEW B- POUND. | MM.|DESO 0 11 90, 409, 238828, p58
NEW ZEALAND DOLUAWRSO MM. PEC10 6 36, 726}, 904 356,236
SWI'SS FRANC. | MM.|DWESO 0 11p 1,173,532, 99®, 553, 561
US DLR | NDEX. FI NEXSODEC1D 26 170, 92B, 158, 693, 384
- 3,897,5p2, IN1 288, 770
<Futures on intdgrest rafes>
AUSTR. 10YT-BD| &p@ . SHE. 40p 3,122,5p0, 92®, 79B, 86
DEC10.140100 AUD 7 2 552,00p, 2849, 310, 751
AUSTR. 3YT-BD |[6@AD0 SFE. 13p 1,326, 9p9,8B%, 01, 10
DEC10.140100 EUR 4 1 561, 97p, 695837, 445
CANADA GOV BOND. MEURECI1Pp 34p 5,220, 0p4, A®4 917, 6738
EURO BOBL. EUREX.|DEWR 0 10 1,325,645, 03830339, 003
EURO BUND. EURX. DEEBER® 15 247, 15p, 862, 298| 977
SCHATZ. EUREX. DEQ1XPY 5 5 7,888, 1p0, ®@Q 150, 000
GILT. LI FFE. DEC1Q USD 20 222,710, 326674, B30
JAPAN 10YR JGB. TSB.DDECI1|0 MELIL7YAL 1, 797, 3B0O, 297 053, 244
SKI L USD 14B 2,614, 2p1, 18,7932} 806
US T-BONDS. CBT. DEWCSD 79 795, 22pb, 092, 232 976
US T-NOTES 10YR.CBT.,|DECHLO
US T-NOTES 2YR.dBT. DEC1D
US T-NOTES 5YR. dBT. DEC1D
- 25,673, §59,1®42 631, 73
<Futures on stodgqk indicpes>
S P | 2 00. SFE., BEDC 1 0 8 4 779, 31p, 36,862 235
(SKI'LL- MELLON- GW)CAD 20 230, 28p,81&%, 990, 743
S+P/ TSE60 | NDEX.IMEHADEC1D 2 5 134,54p, 085, 005} 068
SWI'SS | NDEX. EURBXEWREC1O0 4 1 312,64p, 453 604,(822
AMSTERDAM | NDEX. EBDEER OCTHL O 11 46,646, 188 287,092
CAC 40. MONEP. OCT1BUR 17 301,80B, 912385, B15
DAX | NDEX. EUREX.|DEWR 0 166p 513,207,925, 712, 333
EURO STOCK |I NDEXUHRJ. EURX. 5 59,276,520, 428} 083
DEC10O0 EUR 20 230, 20p, 83, 980} 135
| BEX 35. MEFF. OCT1®BP 17p 1,289, 7B4, 3315832} 949
S+P/ MIB | NDEX. MUNHKOIEC1O0 2 1 139, 48R, 097 202,899
FTSE | NDEX 100. UIHKKX. DEC10 15 179, 77p,350123,/994
HANG SENG H- SHARHES®8YI NDEX. HK. 9 84,240, 0001, 905, 000
OCT10 JPY 23 190, 09p, 000290, poOO
HANG SENG I NDpD EXK H K| 27B 367, 464, 08B, 378} 842
OCT10( SKI LL-MEL) SGD 9 2 423,85p,07®8®, 262, 192
NI KKEI | NDEX 2Z45US@MSE. DEC10 53 238, 00p, 878,522 288
(SKILL) USD 148 664, 18B, 68T, 240, 344
TOPI X. TSE. DEC10 | (UMBEDLLON SKI L&O 133,90B, 818,951} 580
GW) USD 154 731,98p, 32242, 77p,50
OMXS30. EDX. OCT10d USD 10 56, 287,592,819 795
MS C I SI NG | X ETSUSTGX. OCT10 12 79,972,378B,551} 717
SKI LL ML USD 8 0 193,95, 248199, P55
DJI A MI NI 5. CBT.IDEAR 0 11 34,272,696635,p29
E- MI NI MSCI . EMERG. CME. DEC10
E- MI NI NASDAQ. | MM. DEC1O
E- MI NI S+P. | MM. DEC1 (
RUSSEL 2000 MINI|. I CE. DEC10O0
S+P/ MI D 400. EMI NI . CME. DEC10
TAI WAN | NDEX. SGX. OC[T10 |MELLON
SKI LL
FTSE JSE TOP40. JAF. DEC1Dp




EDINETOOOO
O0O00DO00o0DOo0onDOogdOo(eosies)
ooooodooodooodooonn

7,415, 1

D5, 8166 222

, 857

36, 986, 6

47 .2%69 14

3, 36

38/67



EDINETOOOO

O0O00DO00o0DOo0onDOogdOo(eosies)
Ooooooooooooooooooad

22

22

M~ o8] Lo

o 0 o)

% ™ . ot m . O N OLW © © - 0
— N~ LW NO ™M I~ NN LW~ © N~ OOMN~WO® M
1%.41 O m|oo|N NS~ <0 o . . .o«
- oo| | wm|o| - nmnwowom .|N < o N o|o|la
N I ™ ||~ <t N0 o | o~ O ||
29,5 Jo S B Voo I I - -t ool 4 -
N~ e ITe} 0 N|~|o MmO OoLWwAN|lm © - - JI~Jo
,o1029 4 ~Alof - OMN~O I~ o <~~~ ©|lm|n
™M 1O N|o© 0 || oo 0NN AN < o - N~~~
47,3 A< S B V2] R N - RS ey N B B
N, L™ < N~ ~NO~LWD A o ™ < | <
™ ™ ™

30

22

22

39/67



EDINETOOOO
O0O00DO00o0DOo0onDOogdOo(eosies)
Ooooooooooooooooooad

22
ALLI ANCE & LEICESTER FRN 06 - . 035,200, 004, 906, H49.
COMMONWEALTH BANK OF AUSTRAL (T%,9224,S00D5T,.2 5130, 9L 7F8R N
10-19.03.2013
DEXIA CLF (reg. -S-) FRN 10- . 0217 2®A®, 00D7, 000, P0OO.
MERRILL LYNCH S. C T. 544 FH 29,1000, ®OA7L, 935, 169.
MORGAN STANLEY FRN 06-18.01. 000, 00D8, 967, P37
NATI ONAL AUSTRALI A BANK S. 4 8, FRN, ©GD 41,59 9006,. 5260
NEDERLANDSE WATERSCHAPSBANK |FR ,-®a0,08088,1030 0, P0O.
ROYAL BANK OF SCOTLAND (reg. - S-25,FRNJ,0®0 T51,. 10551 ,2008112.
ROYAL BANK OF SCOTLAND (reg. - S-35,FRNJ,0®0 850,.00030.,2000102.
ROYAL BANK OF SCOTLAND (reg. - 5 ,FQRNO| ,0(® G 8850, . 00030. , 2P00102.
SSIF NEVADA PARTNERSHI P - 141 6,060 d,20 MF5.,2909151, P 4 8 .
WELLS FARGO & CO FRN 06-12.0 65, 000, 0085, 006, #89.
WESTPAC BANKING -144A-T. 12 169 0D DD .A250,10223, 7 7.
224, 09®8, 231,/398.
BARCLAYS BANK 0.1%/ 10-13.09./201055, 000, 000, 727, 459
BAYERI SCHE LB 17.08.2010 000, 0097, 366, BO3.
RABOBANK 30.07.2010 000, 0088, 697, P38.
ROYAL BANK OF SCOTLAND 27. 009 000, 0008, 628, p22.
FANNIE MAE 06.10.2010 , 06, 00 687, BO8.
PFI ZER 16.08.2010 , 0p0, ®®Q 683, (57.
AVIVA 22.07.2010 49,000, 0008, 986, 122
BANCO ESPIRITO SANTO 20.09.4010 50,000, 00049, 905, P66
BANCO ESPIRITO SANTO 22.07.4010 50,000, 00049, 981, 420
BANK OF TOKYO-MI TSUBI SHI UFJ] 27.10D.,20P00®®, 979, 182
BANK OF WESTERN AUSTRALIA 23.09.29%,1000, 0004, 908, [f28
BFCM 19.10.2010 50,000, 0009, 900, 417
BFCM 27.09.2010 50,000, 0009, 865, [f82
BGL BNP PARIBAS 29.09.2010 50,000, 0009, 958, P45
BNP PARIBAS 24.09.2010 50,000, 0009, 926, P36
CAl XA GERAL DE DEPOSITOS 20.[08. 2H@,0000, 0009, 960, p44
CLYDESDALE BANK 15.09.2010 40,000, 0089, 942,02
CLYDESDALE BANK 20.10.2010 50,000, 0009, 887, B68
COMMERZBANK 15.09.2010 50,000, 0009, 949, P86
COMMERZBANK 24.08.2010 50,000, 0009, 955, 167
DEUTSCHE ZENTRAL- GENOSSENSCH SBO,NKO d ,REQLMINDI 82, P43
22.07.2010 50,000, 0009, 988, B45
FORTI'S BANK NEDERLAND 22.07 50,000, 0009, 906, P50
FORTI'S BANK NEDERLAND 22.10. 00, 00p, 0DDO, 002,|606
| NG BANK NV LONDON O0.6%/ 10- @ 0DQDO®pP, 0M®, 980, BO1
KBC BANK 14.07.2010 00, 00p, 0O®®, 985, p08
LANDESBANK HESSEN- THUERI NGEN 10D, 20P0 0®®, 958, P51
LB BADEN- WUERTTEMBERG- FOERDE K0 ,2(B0 @,70 @491,0959 , 71
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