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BB SCEH #iH (M)

ARS 400,750 USD 100,000 January 31, 2011 23,584
BRL 224,020 EUR 100,000 January 31, 2011 24,635
BRL 168,950 USD 100,000 January 31, 2011 95,849
BRL 169,200 USD 100,000 January 31, 2011 108,077
BRL 171,000 USD 100,000 January 31, 2011 196,122
BRL 227,800 EUR 100,000 January 31, 2011 209,530
BRL 171,900 USD 100,000 January 31, 2011 240,145
CLP 47,050,000 USD 100,000 January 31, 2011 25,970

CLP 47,775,000 USD 100,000 January 31, 2011 151,720

CNY 661,200 USD 100,000 January 31, 2011 27,633
MYR 309,000 USD 100,000 January 31, 2011 83,700
MYR 309,600 USD 100,000 January 31, 2011 99,656
MYR 623,720 USD 200,000 January 31, 2011 319,508
PHP 4,437,000 USD 100,000 January 31, 2011 137,277

RON 429,400 EUR 100,000 January 31, 2011 101,394
RON 429,800 EUR 100,000 January 31, 2011 111,633
RON 430,100 EUR 100,000 January 31, 2011 119,312
RUB 4,109,000 EUR 100,000 January 31, 2011 106,801
SGD 129,070 USD 100,000 January 31, 2011 47513
SGD 130,765 USD 100,000 January 31, 2011 154,735
TWD 2,977,000 USD 100,000 January 31, 2011 189,674
TWD 2,980,000 USD 100,000 January 31, 2011 198,039
2,772,507

REBUEK

BER TR AR (M)

IDR 896,500,000 USD 100,000 January 31, 2011 (32,408)

IDR 896,500,000 USD 100,000 January 31, 2011 (32,408)

IDR 895,500,000 USD 100,000 January 31, 2011 (41,465)

usD 100,000 ARS 400,550 January 31, 2011 (19,494)
usb 100,000 BRL 171,075 January 31, 2011 (199,791)
usD 100,000 CNY 665,000 January 31, 2011 (74,436)
usD 100,000 COP 191,200,000 January 31, 2011 (31,825)
(431,827)
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28 iR il R BE (M) (M)
12 3MO EURO EUR 06/11 P EUR 237,954 322,346,789
4 3MO EURO EUR 09/11 P EUR 18,471 107,351,140
1 3MO EURO EUR 03/13 S EUR 24,447 26,567,506
4 3MO EURO EURIBOR 03/11 P EUR 55,414 107,535,854
5 3MO EURO EURIBOR 12/11 P EUR 47,537 134,012,361
1 3MO EURO EURIBOR 09/12 P EUR 5,433 26,666,653
7 90DAY GBP LIBOR 03/11 P GBP 51,004 10,027,991
2 ALUMINIUM HG 01/11 P UsD 681,514 46,925,540
2 ALUMINIUM HG 02/11 P usD 384,053 31,122,127
2 ALUMINIUM HG 03/11 P usD 306,816 46,412,330
2 ALUMINIUM HG 04/11 P UsD 378,817 15,397,913
2 ALUMINIUM HG 05/11 P usb 2,029 9,981,316
3 AMSTERDAM INDEX 01/11 P EUR 101,049 23,130,476
2 AUD/JPY- CME 03/11 P JPY 634,000 32,904,000
1 AUD/NZD (FNX) 03/11 P NZD 198,101 16,566,446
2 BRENT CRUDE 02/11 P usb 531,687 15,382,408
4 BRENT CRUDE 03/11 P usD 1,487,913 30,738,841
2 BRENT CRUDE 04/11 P ushD 229,721 15,392,149
1 BRENT CRUDE 12/11 P usbD 522,758 7,725,297
1 COPPER (LME) 01/11 P usD 3,879,086 19,570,969
1 COPPER (LME) 03/11 P usD 2,829,917 19,512,118
4 COPPER -CMX 03/11 P usb 4,301,149 36,097,926
17 CORN FUTURE 03/11 P UsbD 1,968,502 4,370,647
3 CORN FUTURE (CBT) 07/11 P usb 400,178 2,429,526
1 COTTON N°2 07/11 P usD 160,318 5,247,877
1 CRUDE OIL -NYM 02/11 P usD 319,013 7,417,649
3 CRUDE OIL -NYM 03/11 P usD 426,892 22,457,504
2 CRUDE OIL -NYM 06/11 P usb 68,998 15,224,931
5 DJ EUR STOX BANK IDX 03/11 S EUR 161,353 43,399,496
3 DJ STOXX 600 03/11 P EUR 48,895 5,971,679
1 DJ.STOXX600 BASI 03/11 P EUR 128,213 3,472,071
4 DJ.STOXX600. 03/11 P EUR 45,635 7,262,500
6 DJ.STOXXMID200(EUX) 03/11 P EUR 391 9,169,395
3 DOLLAR INDEX 03/11 S usb 87,749 19,308,291
3 EMINI MSCI E 03/11 P usbD 342,332 20,224,417
2 EMINI MSCI EMERG. M 03/11 P usD 248,700 9,382,863
10 EUR/AUD (FNX) 03/11 S AUD 4,103,323 109,402,569
1 EUR/JPY (CME) 03/11 S JPY 17,500 13,550,000
5 EUR/NOK (FNX) 03/11 S NOK 954,386 54,539,082
2 EUR/PLZ (CME) 03/11 P EUR 130,386 27,348,464
4 EUR/SEK (FNX) 03/11 S SEK 709,074 43,565,292
3 EUR/SWISS FR 03/11 S CHF 1,728,929 40,688,538



BE KRB 2

Egsks fz ] B8 o BE (M) (z))
5 EURO BUND FU 03/11 S EUR 71,712 68,077,790
22 EURO SCHATZ FUTURE 03/11 P EUR 77,688 260,566,642
4 EURO/USD 90D 03/11 P usb 30,034 80,877,374
2 EURO/USD 90D 06/11 P usD 4,870 40,408,247
2 EURO/USD 90D 09/11 P usbD 6,088 40,361,572
3 EURO/USD 90D 12/11 P usb 43,834 60,435,818
1 EURO/USD 90D 03/12 P usD 6,088 20,100,627
1 EURO/USD 90D 06/13 S usb 11,161 19,816,519
1 EURO/USD 90D 09/13 S usb 14,205 19,761,727
1 EURO/USD 90D 12/13 S usD 3,044 19,707,949
1 EURO/USD 90DAY (CME) 09/12 P usD 29,425 19,990,028
3 EXXON MOB (CME) 01/11 P usb 24,839 1,781,112
2 FTSE 100 INDEX 03/11 P GBP 159,666 14,935,073
2 FTSE/JSE TOP 03/11 P ZAR 100,574 7,083,953
1 GASOLINE RBOB (NYM) 02/11 P usD 495,370 8,285,606
2 GOLD (TCM) 10/11 P JPY 133,000 7,426,000
1 GOLD 100 0z 02/11 P usD 386,387 11,538,024
1 GOLDMAN SACH 01/11 P usb 481,969 12,866,025
2 ILS/USD (CME) 03/11 P usD 842,583 45,702,393
3 KOSPI 200 IN 03/11 P KRW 1,440,673 29,754,609
1 LEAD (LME) 05/11 P usD 7,996 5,163,659
2 LEAN HOGS (CME) 02/11 P usD 222,935 5,178,879
1 LEAN HOGS (CME) 04/11 P usSD 10,423 2,723,376
1 LIVE CATTLE 04/11 P usbD 317,616 10,002,624
1 LIVE CATTLE 06/11 P usD 17,209 10,002,624
3 MEX BOLSA ID 03/11 P MXN 146,329 7,640,344
7 MSCI TAIWAN 01/11 P usb 220,809 18,143,124
3 NASDAQ 100 E 03/11 P uUsbD 62,585 10,792,850
1 NICKEL (LME) 01/11 P usD 838,277 12,037,242
1 NICKEL (LME) 02/11 P usD 923,081 12,046,983
1 NICKEL (LME) 03/11 P usD 1,978,851 12,053,314
1 NICKEL (LME) 04/11 P usD 459,914 12,056,723
21 OBX INDEX (OBX) 01/11 P NOK 382,103 11,740,370
2 PLATINUM (TCM) 10/11 P JPY 16,500 4,673,000
1 RUSSELL 2000 03/11 P usD 145,301 6,350,215
1 S&P 500 EMIN 03/11 P usbD 117,905 5,085,530
1 S&P MID 400 03/11 P usbD 168,029 7,348,651
1 S&P/TSE CAN 03/11 P CAD 258,139 12,485,376
1 SOYBEAN OIL (CBT) 03/11 P usD 96,434 2,842,864
5 SUGAR #11 05/11 P usD 943,692 5,694,332
3 SUGAR #11 03/12 P usD 605,491 6,671,306
2 SUGAR #11 07/11 P usSbD 253,651 13,328,065
3 SUGAR #11 10/11 P usb 439,117 4,763,920
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7 TAIEX INDEX 01/11 P TWD 959,698 35,080,562
1 TIN (LME) 01/11 P USD 2,231,058 10,930,845
1 TIN (LME) 04/11 P UsD 57,471 10,907,710
13 USD/AUD (CME) 03/11 P uUsD 2,969,495 107,013,668
11 USD/CAD (CME) 03/11 P UsSD 795,583 89,683,904
6 USD/GBP (CME) 03/11 S UsD 219,778 47,428,754
5 USD/KRW (KFE) 01/11 S KRW 95,923 4,110,625
1 USD/NOK (FNX) 03/11 S NOK 16,592 8,170,911
5 USD/NZD (CME) 03/11 P UsD 269,902 31,462,910
12 USD/ZAR (FNX) 03/11 S ZAR 4,547,655 98,258,866
1 VIX FUTURE 01/11 S UsD 884,793 1,599,121
1 VIX FUTURE 04/11 S UsSD 263,814 2,013,107
3 WHEAT (KCB) 07/11 P usD 145,102 10,535,326
4 WHEAT FUTURE 07/11 P USD 411,713 13,507,297
1 WHITE SUGAR 08/11 P UsD 196,846 2,754,222
1 ZINC (LME) 05/11 P UsD 74,883 5,006,385
56,095,540 3,032,567,613

¢ 4 KEREK e

208 8447 A i B (M) (M)
4 3M BANK ACCE 06/11 S CAD (10,173) 80,078,283
1 3M BANK ACCE 09/11 S CAD (2,035) 19,989,053
1 3M BANK ACCE 12/11 S CAD (20,345) 19,956,501
1 3MO EURO EURIBOR 03/12 P EUR (1,358) 26,764,443
1 3MO EURO EURIBOR 12/12 S EUR (38,029) 26,613,684
1 3MO EURO EURIBOR 06/13 S EUR (46,178) 26,519,969
1 90-DAY BANK 09/11 S AUD (19,943) 18,876,503
1 90-DAY BANK 12/11 S AUD (1,994) 18,848,582
3 90DAY GBP LIBOR 12/11 S GBP (80,783) 10,027,991
2 90DAY GBP LIBOR 03/12 S GBP (53,855) 10,053,358
2 90DAY GBP LIBOR 06/12 S GBP (45,936) 10,070,607
3 90DAY GBP LIBOR 09/12 S GBP (55,439) 3,518,066
3 90DAY GBP LIBOR 12/12 S GBP (57,023) 3,643,074
1 90DAY GBP LIBOR 06/13 S GBP (15,840) 3,548,101
2 ALUMINIUM HG 01/11 S USD (434,320) 109,991,883
2 ALUMINIUM HG 02/11 S UsD (403,839) 31,207,662
2 ALUMINIUM HG 03/11 S UsD (3,044) 46,550,136
3 AUSTR 10YR BOND 03/11 S AUD (163,615) 178,280,144
21 AUSTR 3YR BOND 03/11 S AUD (232,908) 454,101,341
1 BEL20 INDEX 01/11 P EUR (66,171) 2,796,780
3 CAC40 10 EURO 01/11 P EUR (225,459) 12,417,637
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1 COPPER (LME) 01/11 S UsD (2,889,782) 19,570,969
2 CRUDE OIL -NYM 04/11 P usD (64,127) 15,083,689
1 DJ EUR ST CHEMICALS 03/11 P EUR (1,087) 3,651,895
2 DJ E STX UTI 03/11 P EUR (47,808) 3,600,827
1 DJEUR ST.IN 03/11 P EUR (22,818) 2,639,230
2 DJ EURO STOX 03/11 P EUR (3,260) 2,995,618
1 DJ EURO STOX 03/11 P EUR (89,097) 1,806,933
1 DJ EURO STOX 03/11 P EUR (35,856) 2,189,942
4 DJ EURO STOXX 50 03/11 P EUR (239,041) 12,143,283
1 DJ STOXX 50 03/11 P EUR (20,644) 2,804,386
4 DJ.STOXX LARGE 200 03/11 P EUR (86,924) 6,262,874
1 DJ.STOXX600. 03/11 P EUR (18,471) 838,273
3 DJ.STOXX600. TLC(EUX) 03/11 P EUR (74,972) 4,403,787
2 EUR/HUF (FNX) 03/11 S HUF (393,842) 21,891,505
12 EUR/USD (CME) 03/11 S usD (706,211) 162,720,715
2 EURO BOBL FUTURE 03/11 S EUR (187,973) 25,812,082
1 EURO/USD 90D 12/12 S usD (14,205) 19,931,177
1 EURO/USD 90D 03/13 S usD (9,132) 19,874,355
2 GAS OIL (IPE) 01/11 P usD (144,083) 12,378,983
2 GAS OIL (IPE) 02/11 P usD (162,347) 12,468,274
1 GASOLINE (TCM) 07/11 P JPY (30,000) 2,990,500
1 HEATING OIL 02/11 P usD (107,393) 8,667,788
1 HEATING OIL 03/11 P usD (70,231) 8,688,585
2 ICE ECX CER 12/12 S EUR (18,471) 7,792,671
2 JPN YEN CURR 03/11 P usD (4,667) 25,017,721
10 KOREA 3YR BO 03/11 P KRW (212,119) 74,857,094
1 LIVE CATTLE 02/11 S usD (72,504) 9,981,316
6 MINI S&P/MIB 03/11 P EUR (322,705) 13,172,246
2 MSCI.SING INDEX 01/11 P SGD (105,008) 9,574,722
12 NATURAL GAS 02/11 S usD (2,873,548) 42,908,396
6 NATURAL GAS 03/11 S usD (1,714,388) 21,536,995
2 NATURAL GAS 04/11 S usD (597,438) 7,144,905
1 NICKEL (LME) 01/11 S usD (1,173,834) 12,037,242
1 NICKEL (LME) 02/11 S usD (1,979,826) 12,046,983
1 NICKEL (LME) 03/11 S UsD (1,425,694) 12,053,314
33 OMXS30 INDEX (OML) 01/11 P SEK (2,520,955) 46,180,250
1 SOYBEAN (CBT) 03/11 S usD (427,176) 6,480,385
1 SOYBEAN MEAL 12/11 P usD (47,081) 2,707,141
1 SOYBEAN MEAL (CBT) 03/11 S usD (18,670) 3,035,083
1 SOYBEAN OIL 05/11 P usD (104,227) 2,860,884
4 SPI 200 INDEX (SFE) 03/11 P AUD (510,839) 39,288,904
12 SWISS MARKET 03/11 P CHF (1,408,370) 66,369,976
1 TIN (LME) 01/11 S usD (169,458) 10,930,845
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11 US 10 YEARS 03/11 S usD (136,727) 107,539,877
17 US 2 YEARS 03/11 P usD (439,860) 302,080,158
2 US TREASURY BOND 03/11 S UsD (181,626) 19,826,666
2 US ULTRA BD CBT 30YR 03/11 S usD (100,960) 20,633,329
32 USD/MXN (CME) 03/11 P usD (246,768) 104,649,080
1 USD/SEK (FNX) 03/11 S SEK (6,410) 8,158,499
4 USD-RUB (CME) 03/11 P usD (259,756) 26,511,317
1 WHEAT (KCB) 03/11 S usD (15,220) 3,453,939
2 WHEAT FUTURE 03/11 S usD (105,526) 6,447,218
12 WIG20 INDEX 03/11 P PLN (99,799) 9,097,080
(24,697,221)  2,521,643,704
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3,114,238
2,395,663
379,752,773

385,262,674

(5.,248.,752)
(2,096,684)
(41,423,613)
(4,142,361)
(4,196,701)
(25,834,121)
(11,835,676)
(12,308,835)
(7,059,122)

(114,145, 865)

271,116,809

271,116,809
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s % R s %
M % RA b % % "M
6 11 (20084 3 A25H) 10, 165 2.6 312. 301 3.5 96.7 255
7 H#1 (20094 3 A25H) 10, 218 0.5 317. 144 1.6 90. 1 150
8 1 (20104E 3 A25H) 10, 281 0.6 323. 224 1.9 94.8 886
9 H#1(20114E 3 A251) 10, 358 0.7 329. 084 1.8 98.5 529
104 (20124 3 A26H) 10, 632 2.6 337.731 2.6 89. 6 672
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. 5 . P78 e 1 %H % % G e I s
W% = W o o= | MA R
& ) g % FA b % %
20114 3 H25H 10, 358 — 329. 084 — 98.5
3HXR 10, 315 ANO0. 4 328. 522 AN0. 2 98.5
4 Ak 10, 362 0.0 329. 805 0.2 98. 7
5 AR 10, 341 ANO0. 2 331. 050 0.6 97.8
6 HR 10, 233 AN1.2 332. 090 0.9 92.2
7THR 10, 375 0.2 333. 376 1.3 96. 2
8 AR 10, 421 0.6 334. 340 1.6 95.1
9HRK 10, 495 1.3 335.574 2.0 95.9
10 A K 10, 454 0.9 334. 958 1.8 92.6
11AR 10, 487 1.2 334. 885 1.8 92.8
127K 10, 571 2.1 336. 989 2.4 93.7
20124 1 AR 10,613 2.5 337.614 2.6 94. 8
2 AR 10, 634 2.7 337.998 2.7 96. 2
9 *)
201243 H26H 10, 632 2.6 337. 731 2.6 89.6
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