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Friday, December 21, 2007
Yesterday's Day Session

| Contract | Open ||High | Low | Last | Change | Volume ||Openint || Expiry |

SP1 200 JAN8 6178 6238 6178 6238 17-Jan 08
SP1 200-DAY JUNS8 6269 6269 6227 6230 -59 65 1877 19-Jun-08
BILLS MARS8-DAY 92.68 92.68 92.65 92.66 -0.01 8370 365776 13-Mar-08
BILLS JUN8-DAY 92.58 92.59 92.55 92.57 -0.01 9644 271571 12-Jun-08
BILLS SEP8-DAY 92.53 92.54 92.49 92.5 -0.02 3409 151002 11-Sep-08
BILLS DEC8-DAY 92.48 92.49 92.45 92.46 -0.02 2441 77150 11-Dec-08
BILLS MAR9-DAY 92.45 92.47 92.44 92.44 -0.03 2132 51918 12-Mar-09
3YR TB MARS8 93.25 93.265 93.235 93.255 0.005 23561 536633 17-Mar-08
3YR TB JUNS8 0 0 0 0 0 0 0 16-Jun-08
10YR TB MARS8 93.76 93.8 93.73 93.77 0.045 13394 554490 17-Mar-08
10YR TB JUN8 0 0 0 0 0 0 0 16-Jun-08

Sycom Overnight Closing Levels

m

SP1 200 JANS8 17 Jan-08
SPI 200-NITE JN8 6215 6285 6215 6230 -27 18 1877 19-Jun-08
BILLS MARS-NITE 92.66 92.68 92.66 92.67 0 1350 365776 13-Mar-08
BILLS JUN8-NITE 92.56 92.57 92.55 92.55 -0.02 3055 271571 12-Jun-08
BILLS SEP8-NITE 92.49 92.5 92.48 92.49 -0.01 2372 151002 11-Sep-08
BILLS DEC8-NITE 92.45 92.47 92.45 92.45 -0.01 589 77150 11-Dec-08
BILLS MARS-NITE 92.43 92.44 92.43 92.44 0 528 51918 12-Mar-09

3Y TB MAR8 93.255  93.28 93.235 93.24 -0.02 13917 536633 17-Mar-08

3Y TB JUNS8 0 0 0 0 0 0 0 16-Jun-08
10Y TB MARS8 93.78 93.805 93.765 93.77 -0.01 6666 554490 17-Mar-08
10Y TB JUNS8 0 0 0 0 0 0 0 16-Jun-08

Spread Markets Closing Levels from SYCOM

| Contract | Description | B-Size | Bid | Ask || ASize |

IR H8/M8 Mar08/Jun08 Bill Spread 0.12 0.13 1422
IR M8/U8 Jun08/Sep08 Bill Spread 64 0.06 0.07 185
IR U8/Z8 Sep08/Dec08 Bill Spread 1382 0.03 0.04 2
IR Z8/H9 Dec08/Mar'09 Bill Spread 1010 0.01 0.03 724
IR H9/M9 Mar09/Jun09 Bill Spread 200 -0.01 0.01 340
IR M9/U9 Jun09/Sep09 Bill Spread 100 -0.01 0.00 102
XTH7/YTH7 Dec 3's/10's Curve 28/10 1 -0.530 -0.510 12

International Markets Closing Levels

| contract | _Open | High | low | _ last || Chg

US T BONDS MARS 116 11/32 117 116 8/32 116 17/32 21/32
US 10YR NTE MARS 113 18/64 113 49/64 113 18/64 113 32/64 20/64
US 5YR NTES MARS8 110 6/64 110 29/64 110 5/64 110 19/64 15/64
US 2YR NTES MARS8 104 63/64 105 9/64 104 63/64 105 4/64 9/64
3-MTH EURO$ MARS 95.685 95.72 95.68 95.71 0.02
3-MTH EURO$ JUN8 96.16 96.24 96.16 96.205 0.05
3-MTH EURO$ SEP8 96.415 96.505 96.405 96.46 0.075
3-MTH EURO$ DECS8 96.515 96.625 96.515 96.58 0.08
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BUND FUT 6% MARS8 113.33 113.65 113.19 113.49 0.39
BOBL FUT 6% MARS8 108.065 108.225 107.93 108.13 0.16
SCHATZ 6% MARS 103.43 103.47 103.35 103.44 0.06
LONG GILT MARS8 109.02 109.72 108.98 109.72 0.85
EURIBOR 3M MARS 95.48 95.49 95.46 95.475 0
EURIBOR 3M JUN8 95.55 95.58 95.53 95.57 0.035
EURIBOR 3M SEP8 95.62 95.655 95.58 95.635 0.05
EURIBOR 3M DEC8 95.675 95.705 95.625 95.685 0.05
3 EURO-YEN MARS8 99.275 99.275 99.275 99.275 -0.025
3 EURO-YEN JUN8 0 0 0 0 0
3 EURO-YEN SEP8 99.265 99.265 99.265 99.265 -0.025
3 EURO-YEN DECS8 0 0 0 0 0
SHORT STG MARS8 94.36 94.37 94.34 94.36 0.02
SHORT STG JUNS8 94.68 94.71 94.64 94.68 0.03
SHORT STG SEP8 94.89 94.93 94.85 94.9 0.05
SHORT STG DECS8 94.99 95.05 94.98 95.03 0.06

Currencies at the Close
Low

AUDUSD 0.8577 0.8603 0.8568
GBPUSD 1.9817 1.9984 1.981
EURUSD 1.4323 1.4391 1.431
USDJPY 113.06 113.44 112.81
USDDEM 2.215 2.2157 2.216
CHFUSD 1.1577 1.1591 1.1545
CADUSD 0.9986 1.0048 0.9955
NZDUSD 0.7584 0.7594 0.7536

Equity Markets at the Close
| Contract | _Open | High | low | last || Change

DJ INDU AVERAGE 13206.46 13288.4 13153.62 13200.2 -7.07
DJ IND AVG MARS 13340 13363 13235 13275 =23
S&P 500 INDEX 1462.37 1461.48 1447.23 1455.7 2.7
S&P 500 IDX MAR8 1474 1474.3 1457.7 1465.5 0.6
NASDAQ 100 2056.12 2069.49 2040.38 2062.88 31.88
NASD 100 MARS8 2081 2092 2060 2086 28.75
DJ STOXX 50 361.75 358.75 359.46 0
EURO STXX50 DEC7 4345 4300 4324
FTSE INDEX DEC7 6305.5 6371 6292.5 6359.5 62.5
DAX INDEX DEC7 7840 7922.5 7837 7878 29
CAC 40DEC7 5508 5552 5493 5527.5 27.5
HANG SENG DEC7 27188 27238 26955 27032 -22
NIKKEI 225 MARO8 15025 15085 15020 15055 25
NIK STK AV MARS8 15180 15120 15150 -60
BrokerOne Pty Limited Toll Free: 1300 800 300

www.brokerone.com.au Page 2 of 3




E BrokerOne = vernight/Price Summary

BrokerOne Pty Ltd (ABN 6207 0037 482) holds an Australian Financial Services License, Number 246588. This report is produced as general information
only. The content may not be appropriate for you, because this report has been prepared without consideration of your objectives, financial situation or
needs. Because of that, you should before acting on the report or any general advice contained in the report, consider the appropriateness of the report or
general advice having regard to your objectives, financial situation or needs. You should obtain and consider our Product Disclosure Statement before
making any decision to acquire any product to which the report or general advice relates. Whilst this report is based on the information from sources which
are considered reliable, no warranty or guarantee is given, regarding the accuracy or reliability of this report and BrokerOne, its Directors, employees and
consultants will not be liable to any person, for any loss or damage, arising as a result of any action taken. Nor does BrokerOne, its Directors, employees
and consultants accept any responsibility to inform you of any matter that subsequently comes to its notice, which may affect any of the information
contained in this report.
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