
Derivatives Weekly Statistics Report
From: 18/04/2011 To: 18/04/2011

Date Contract Details Previous Day's Previous Day's Open InterestStrike Call/ Product MTM Yield MTM Price

Closing MTM Closing PricePut

0106 On  22-December-14 18/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0357 On  15-September-17 18/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0403 On  21-December-18 18/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0457 On  15-January-20 18/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0703 On  15-January-20 18/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0757 On  15-January-20 18/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0804 On  31-March-21 18/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0807 On  31-March-21 18/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0857 On  31-March-21 18/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0904 On  31-March-36 18/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0908 On  31-March-36 18/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0957 On  31-March-36 18/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0986 On  31-March-36 18/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 
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1386 On  28-February-31 18/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

1409 On  28-February-41 18/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

5701 On  15-September-15 18/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

5706 On  15-September-15 18/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

8607 On  21-December-26 18/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

8608 On  21-December-26 18/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

8657 On  21-December-26 18/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

AL7T On  05-May-11 18/04/2011 375.8410 375.8410374.6180Index Future 374.62  30.00 

AL7T On  04-August-11 18/04/2011 381.2350 381.2350379.9980Index Future 380.00  0.00 

ALBI On  05-May-11 18/04/2011 345.6290 345.6290344.5410Index Future 344.54  1,070.00 

ALBI On  04-August-11 18/04/2011 350.5890 350.5890349.4890Index Future 349.49  0.00 

C155 On  31-August-11 18/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C157 On  15-September-15 18/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C186 On  21-December-26 18/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C189 On  01-April-13 18/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C197 On  07-December-23 18/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C201 On  22-December-14 18/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C202 On  07-December-33 18/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C203 On  15-September-17 18/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C204 On  21-December-18 18/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 
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C206 On  15-January-14 18/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C207 On  15-January-20 18/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C208 On  31-March-21 18/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C209 On  31-March-36 18/04/2011 6.2500 6.25006.2500Price Contribution 6.25  0.00 

C210 On  31-March-28 18/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C211 On  31-January-17 18/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C212 On  31-January-22 18/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C213 On  28-February-31 18/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C214 On  28-February-41 18/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

CES1 On  20-April-18 18/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

CRD1 On  05-May-11 18/04/2011 156.1680 156.1680155.9990Index Future 156.00  2.00 

CRD1 On  04-August-11 18/04/2011 158.3270 158.3270158.1560Index Future 158.16  0.00 

CS23 On  25-January-23 18/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

CS26 On  02-April-26 18/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

CS33 On  15-September-33 18/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

GOVI On  05-May-11 18/04/2011 346.6470 346.6470345.5990GOVI 345.60  205.00 

GOVI On  05-May-11 18/04/2011  349.00 0 00GOVI 0  0.00 Call

GOVI On  05-May-11 18/04/2011  348.99 0 00GOVI 0  0.00 Call

GOVI On  05-May-11 18/04/2011  349.01 0 00GOVI 0  0.00 Call

GOVI On  05-May-11 18/04/2011  349.01 2 23GOVI 34110  0.00 Put

GOVI On  05-May-11 18/04/2011  348.99 2 23GOVI 33910  0.00 Put

GOVI On  05-May-11 18/04/2011  349.00 2 23GOVI 34010  0.00 Put

GOVI On  04-August-11 18/04/2011 351.6220 351.6220350.5630GOVI 350.56  0.00 
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GOVI On  04-August-11 18/04/2011  348.00 4 43GOVI 25630  0.00 Call

GOVI On  04-August-11 18/04/2011  347.99 4 43GOVI 25730  0.00 Call

GOVI On  04-August-11 18/04/2011  348.01 4 43GOVI 25530  0.00 Call

GOVI On  04-August-11 18/04/2011  348.01 0 00GOVI 0  0.00 Put

GOVI On  04-August-11 18/04/2011  347.99 0 00GOVI 0  0.00 Put

GOVI On  04-August-11 18/04/2011  348.00 0 00GOVI 0  0.00 Put

GVIX On  01-January-29 18/04/2011 110.0000 110.0000110.0000LIVE INDEX 110.00  0.00 

IGOV On  05-May-11 18/04/2011 150.1090 150.1090150.4380Index Future 150.44  65.00 

IGOV On  04-August-11 18/04/2011 152.2640 152.2640152.5980Index Future 152.60  0.00 

ILBI On  05-May-11 18/04/2011 406.2730 406.2730406.9820Index Future 406.98  336.00 

J157 On  15-September-15 18/04/2011 0.0200 0.02000.0200Interest Rate Swap 8.82  0.00 

J186 On  21-December-26 18/04/2011 0.1077 0.10770.1077Interest Rate Swap 8.68  0.00 

J201 On  22-December-14 18/04/2011 0.0514 0.05140.0514Interest Rate Swap 8.66  0.00 

J203 On  15-September-17 18/04/2011 0.0847 0.08470.0847Interest Rate Swap 8.98  0.00 

J204 On  21-December-18 18/04/2011 0.0958 0.09580.0958Interest Rate Swap 8.96  0.00 

J207 On  15-January-20 18/04/2011 0.0691 0.06910.0691Interest Rate Swap 9.00  0.00 

JBAF On  20-April-11 18/04/2011 94.4200 94.420094.4230Jibar Tradeable Future 5.58  2,001.00 

JBAF On  18-May-11 18/04/2011 94.3900 94.390094.3920Jibar Tradeable Future 5.61  3,001.00 

JBAF On  15-June-11 18/04/2011 94.3700 94.370094.3730Jibar Tradeable Future 5.63  3,890.00 

JBAF On  20-July-11 18/04/2011 94.3200 94.320094.3420Jibar Tradeable Future 5.66  2,000.00 

JBAF On  17-August-11 18/04/2011 94.2200 94.220094.2430Jibar Tradeable Future 5.76  0.00 

JBAF On  21-September-11 18/04/2011 94.1100 94.110094.1660Jibar Tradeable Future 5.83  14,700.00 

JBAF On  21-December-11 18/04/2011 93.6800 93.680093.7110Jibar Tradeable Future 6.29  5,591.00 

JBAF On  20-March-12 18/04/2011 93.2300 93.230093.2800Jibar Tradeable Future 6.72  1,090.00 

JBAF On  20-June-12 18/04/2011 92.7500 92.750092.8070Jibar Tradeable Future 7.19  2,890.00 

JBAF On  19-September-12 18/04/2011 92.3400 92.340092.3940Jibar Tradeable Future 7.61  44,710.00 

Page 4 of 16 2011/04/18, 05:54:10PM



Date Contract Details Previous Day's Previous Day's Open InterestStrike Call/ Product MTM Yield MTM Price

Closing MTM Closing PricePut

JBAF On  19-December-12 18/04/2011 91.9900 91.990092.0410Jibar Tradeable Future 7.96  490.00 

JBAF On  20-March-13 18/04/2011 91.6700 91.670091.7100Jibar Tradeable Future 8.29  0.00 

JN02 On  05-May-11 18/04/2011 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN02 On  05-May-11 18/04/2011  7.75 0 00JNOTE 0  0.00 Call

JN02 On  05-May-11 18/04/2011  8.25 0 00JNOTE 0  0.00 Call

JN02 On  05-May-11 18/04/2011  8.00 0 00JNOTE 0  0.00 Call

JN02 On  05-May-11 18/04/2011  8.00 1 11JNOTE 500000  0.00 Put

JN02 On  05-May-11 18/04/2011  8.25 1 11JNOTE 750000  0.00 Put

JN02 On  05-May-11 18/04/2011  7.75 0 00JNOTE 250000  0.00 Put

JN05 On  05-May-11 18/04/2011 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN05 On  05-May-11 18/04/2011  7.75 0 00JNOTE 0  0.00 Call

JN05 On  05-May-11 18/04/2011  8.00 0 00JNOTE 0  0.00 Call

JN05 On  05-May-11 18/04/2011  8.25 0 00JNOTE 0  0.00 Call

JN05 On  05-May-11 18/04/2011  8.25 1 11JNOTE 750000  0.00 Put

JN05 On  05-May-11 18/04/2011  8.00 1 11JNOTE 500000  0.00 Put

JN05 On  05-May-11 18/04/2011  7.75 0 00JNOTE 250000  0.00 Put

JN10 On  05-May-11 18/04/2011 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN10 On  05-May-11 18/04/2011  7.75 0 00JNOTE 0  0.00 Call

JN10 On  05-May-11 18/04/2011  7.50 0 00JNOTE 0  0.00 Call

JN10 On  05-May-11 18/04/2011  8.00 0 00JNOTE 0  0.00 Call

JN10 On  05-May-11 18/04/2011  8.00 1 11JNOTE 500000  0.00 Put

JN10 On  05-May-11 18/04/2011  7.50 0 00JNOTE 0  0.00 Put

JN10 On  05-May-11 18/04/2011  7.75 0 00JNOTE 250000  0.00 Put

OTH1 On  05-May-11 18/04/2011 339.7620 339.7620338.4610Index Future 338.46  3.00 

OTH1 On  04-August-11 18/04/2011 344.6380 344.6380343.3220Index Future 343.32  0.00 

R157 On  05-May-11 18/04/2011 123.1345 123.1345122.8924Bond Future 7.76  2,405.00 

R157 On  05-May-11 18/04/2011  7.75 1 10Bond Future 381  0.00 Call

R157 On  05-May-11 18/04/2011  7.80 1 10Bond Future 491  0.00 Call

R157 On  05-May-11 18/04/2011  7.65 0 00Bond Future 211  0.00 Call

R157 On  05-May-11 18/04/2011  7.70 0 00Bond Future 288  0.00 Call
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R157 On  05-May-11 18/04/2011  7.70 0 01Bond Future 514  0.00 Put

R157 On  05-May-11 18/04/2011  7.65 1 11Bond Future 642  0.00 Put

R157 On  05-May-11 18/04/2011  7.80 0 00Bond Future 307  0.00 Put

R157 On  05-May-11 18/04/2011  7.75 0 00Bond Future 401  0.00 Put

R157 On  04-August-11 18/04/2011 124.9234 124.9234124.6766Bond Future 7.90  0.00 

R157 On  04-August-11 18/04/2011  7.50 1 10Bond Future 450  0.00 Call

R157 On  04-August-11 18/04/2011  7.55 1 11Bond Future 509  0.00 Call

R157 On  04-August-11 18/04/2011  7.45 0 00Bond Future 397  0.00 Call

R157 On  04-August-11 18/04/2011  7.20 0 00Bond Future 198  1,320.00 Call

R157 On  04-August-11 18/04/2011  7.60 1 11Bond Future 573  440.00 Call

R157 On  04-August-11 18/04/2011  7.80 1 11Bond Future 881  0.00 Call

R157 On  04-August-11 18/04/2011  8.20 2 22Bond Future 1752  0.00 Call

R157 On  04-August-11 18/04/2011  8.20 1 11Bond Future 619  1,320.00 Put

R157 On  04-August-11 18/04/2011  7.80 1 11Bond Future 1282  440.00 Put

R157 On  04-August-11 18/04/2011  7.60 2 22Bond Future 1751  0.00 Put

R157 On  04-August-11 18/04/2011  7.45 2 22Bond Future 2162  0.00 Put

R157 On  04-August-11 18/04/2011  7.20 3 33Bond Future 2950  0.00 Put

R157 On  04-August-11 18/04/2011  7.55 2 22Bond Future 1883  0.00 Put

R157 On  04-August-11 18/04/2011  7.50 2 22Bond Future 2019  0.00 Put

R157 On  03-November-11 18/04/2011 119.8914 119.8914119.6419Bond Future 8.07  3,684.00 

R157 On  03-November-11 18/04/2011  8.25 2 22Bond Future 1836  0.00 Call

R157 On  03-November-11 18/04/2011  8.20 2 22Bond Future 1732  0.00 Call

R157 On  03-November-11 18/04/2011  8.30 2 22Bond Future 1944  0.00 Call

R157 On  03-November-11 18/04/2011  8.30 1 11Bond Future 1124  0.00 Put

R157 On  03-November-11 18/04/2011  8.20 1 11Bond Future 1271  0.00 Put

R157 On  03-November-11 18/04/2011  8.25 1 11Bond Future 1195  0.00 Put

R157 On  02-February-12 18/04/2011 121.6298 121.6298121.3736Bond Future 8.27  0.00 

R157 On  02-February-12 18/04/2011  8.50 2 22Bond Future 2245  0.00 Call

R157 On  02-February-12 18/04/2011  8.45 2 22Bond Future 2146  0.00 Call

R157 On  02-February-12 18/04/2011  8.55 3 32Bond Future 2347  0.00 Call

R157 On  02-February-12 18/04/2011  8.55 1 11Bond Future 1399  0.00 Put

R157 On  02-February-12 18/04/2011  8.45 1 12Bond Future 1532  0.00 Put

R157 On  02-February-12 18/04/2011  8.50 1 11Bond Future 1464  0.00 Put
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R186 On  05-May-11 18/04/2011 119.2071 119.2071118.6462Bond Future 8.76  29,349.00 

R186 On  05-May-11 18/04/2011  8.75 1 11Bond Future 976  0.00 Call

R186 On  05-May-11 18/04/2011  8.80 2 21Bond Future 1217  0.00 Call

R186 On  05-May-11 18/04/2011  8.00 0 00Bond Future 2  5,500.00 Call

R186 On  05-May-11 18/04/2011  8.70 1 11Bond Future 767  0.00 Call

R186 On  05-May-11 18/04/2011  8.70 1 11Bond Future 1356  0.00 Put

R186 On  05-May-11 18/04/2011  8.00 7 77Bond Future 7445  0.00 Put

R186 On  05-May-11 18/04/2011  8.80 1 11Bond Future 873  0.00 Put

R186 On  05-May-11 18/04/2011  8.75 1 11Bond Future 1097  0.00 Put

R186 On  04-August-11 18/04/2011 115.6407 115.6407115.0815Bond Future 8.86  0.00 

R186 On  04-August-11 18/04/2011  8.25 1 11Bond Future 834  0.00 Call

R186 On  04-August-11 18/04/2011  8.30 1 11Bond Future 940  0.00 Call

R186 On  04-August-11 18/04/2011  8.20 1 11Bond Future 739  0.00 Call

R186 On  04-August-11 18/04/2011  8.35 1 11Bond Future 1056  600.00 Call

R186 On  04-August-11 18/04/2011  8.70 2 22Bond Future 2155  200.00 Call

R186 On  04-August-11 18/04/2011  8.95 4 43Bond Future 3270  0.00 Call

R186 On  04-August-11 18/04/2011  9.70 8 88Bond Future 7915  0.00 Call

R186 On  04-August-11 18/04/2011  9.70 1 11Bond Future 566  600.00 Put

R186 On  04-August-11 18/04/2011  8.95 2 22Bond Future 2407  200.00 Put

R186 On  04-August-11 18/04/2011  8.70 3 34Bond Future 3584  0.00 Put

R186 On  04-August-11 18/04/2011  8.20 7 77Bond Future 6959  0.00 Put

R186 On  04-August-11 18/04/2011  8.35 5 56Bond Future 5809  0.00 Put

R186 On  04-August-11 18/04/2011  8.30 6 66Bond Future 6179  0.00 Put

R186 On  04-August-11 18/04/2011  8.25 6 67Bond Future 6562  0.00 Put

R186 On  03-November-11 18/04/2011 117.2887 117.2887116.7134Bond Future 8.95  13,291.00 

R186 On  03-November-11 18/04/2011  9.00 5 54Bond Future 4209  0.00 Call

R186 On  03-November-11 18/04/2011  9.05 5 54Bond Future 4446  0.00 Call

R186 On  03-November-11 18/04/2011  8.95 4 44Bond Future 3979  0.00 Call

R186 On  03-November-11 18/04/2011  8.95 4 44Bond Future 3970  0.00 Put

R186 On  03-November-11 18/04/2011  9.05 3 34Bond Future 3547  0.00 Put

R186 On  03-November-11 18/04/2011  9.00 4 44Bond Future 3754  0.00 Put

R186 On  02-February-12 18/04/2011 113.6964 113.6964113.1150Bond Future 9.05  2,500.00 

R186 On  02-February-12 18/04/2011  9.00 5 55Bond Future 4766  0.00 Call
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R186 On  02-February-12 18/04/2011  9.05 5 55Bond Future 4988  0.00 Call

R186 On  02-February-12 18/04/2011  8.95 5 55Bond Future 4550  0.00 Call

R186 On  02-February-12 18/04/2011  8.95 5 55Bond Future 5397  0.00 Put

R186 On  02-February-12 18/04/2011  9.05 5 55Bond Future 4953  0.00 Put

R186 On  02-February-12 18/04/2011  9.00 5 55Bond Future 5171  0.00 Put

R189 On  05-May-11 18/04/2011 208.7638 208.7638208.7687Bond Future 208.77  0.00 

R189 On  05-May-11 18/04/2011  207.30 1 11Bond Future 1469  0.00 Call

R189 On  05-May-11 18/04/2011  207.35 1 11Bond Future 1419  0.00 Call

R189 On  05-May-11 18/04/2011  207.25 2 22Bond Future 1519  0.00 Call

R189 On  05-May-11 18/04/2011  207.25 0 00Bond Future 0  0.00 Put

R189 On  05-May-11 18/04/2011  207.35 0 00Bond Future 0  0.00 Put

R189 On  05-May-11 18/04/2011  207.30 0 00Bond Future 0  0.00 Put

R197 On  05-May-11 18/04/2011 231.6857 231.6857232.5795Bond Future 232.58  0.00 

R197 On  05-May-11 18/04/2011  232.00 0 01Bond Future 580  0.00 Call

R197 On  05-May-11 18/04/2011  231.95 0 01Bond Future 630  0.00 Call

R197 On  05-May-11 18/04/2011  232.05 0 01Bond Future 530  0.00 Call

R197 On  05-May-11 18/04/2011  232.05 0 00Bond Future 0  0.00 Put

R197 On  05-May-11 18/04/2011  231.95 0 00Bond Future 0  0.00 Put

R197 On  05-May-11 18/04/2011  232.00 0 00Bond Future 0  0.00 Put

R201 On  05-May-11 18/04/2011 107.9096 107.9096107.7168Bond Future 7.35  484.00 

R201 On  05-May-11 18/04/2011  7.75 1 11Bond Future 1275  0.00 Call

R201 On  05-May-11 18/04/2011  7.80 2 21Bond Future 1429  0.00 Call

R201 On  05-May-11 18/04/2011  7.70 1 11Bond Future 1124  0.00 Call

R201 On  05-May-11 18/04/2011  7.70 0 00Bond Future 17  0.00 Put

R201 On  05-May-11 18/04/2011  7.80 0 00Bond Future 6  0.00 Put

R201 On  05-May-11 18/04/2011  7.75 0 00Bond Future 10  0.00 Put

R201 On  04-August-11 18/04/2011 105.0661 105.0661104.8713Bond Future 7.49  0.00 

R201 On  04-August-11 18/04/2011  7.25 1 10Bond Future 468  0.00 Call

R201 On  04-August-11 18/04/2011  7.20 0 00Bond Future 415  0.00 Call

R201 On  04-August-11 18/04/2011  7.30 1 11Bond Future 526  0.00 Call

R201 On  04-August-11 18/04/2011  7.30 1 11Bond Future 1091  0.00 Put
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R201 On  04-August-11 18/04/2011  7.20 1 11Bond Future 1282  0.00 Put

R201 On  04-August-11 18/04/2011  7.25 1 11Bond Future 1184  0.00 Put

R201 On  03-November-11 18/04/2011 106.5582 106.5582106.3633Bond Future 7.64  0.00 

R201 On  03-November-11 18/04/2011  8.00 2 22Bond Future 1683  0.00 Call

R201 On  03-November-11 18/04/2011  7.95 2 22Bond Future 1593  0.00 Call

R201 On  03-November-11 18/04/2011  8.05 2 22Bond Future 1775  0.00 Call

R201 On  03-November-11 18/04/2011  8.05 1 11Bond Future 640  0.00 Put

R201 On  03-November-11 18/04/2011  7.95 1 11Bond Future 733  0.00 Put

R201 On  03-November-11 18/04/2011  8.00 1 11Bond Future 685  0.00 Put

R201 On  02-February-12 18/04/2011 103.6963 103.6963103.4960Bond Future 7.81  0.00 

R201 On  02-February-12 18/04/2011  8.25 2 22Bond Future 1937  0.00 Call

R201 On  02-February-12 18/04/2011  8.20 2 22Bond Future 1853  0.00 Call

R201 On  02-February-12 18/04/2011  8.30 2 22Bond Future 2022  0.00 Call

R201 On  02-February-12 18/04/2011  8.30 1 11Bond Future 785  0.00 Put

R201 On  02-February-12 18/04/2011  8.20 1 11Bond Future 869  0.00 Put

R201 On  02-February-12 18/04/2011  8.25 1 11Bond Future 826  0.00 Put

R202 On  05-May-11 18/04/2011 168.2875 168.2875168.5803Bond Future 0.35  10,539.00 

R202 On  05-May-11 18/04/2011  2.05 42 4242Bond Future 41921  0.00 Call

R202 On  05-May-11 18/04/2011  2.10 43 4343Bond Future 42949  0.00 Call

R202 On  05-May-11 18/04/2011  2.00 41 4141Bond Future 40882  0.00 Call

R202 On  05-May-11 18/04/2011  2.00 0 00Bond Future 0  0.00 Put

R202 On  05-May-11 18/04/2011  2.10 0 00Bond Future 0  0.00 Put

R202 On  05-May-11 18/04/2011  2.05 0 00Bond Future 0  0.00 Put

R203 On  05-May-11 18/04/2011 101.4133 101.4133101.0774Bond Future 8.28  516.00 

R203 On  05-May-11 18/04/2011  8.25 1 10Bond Future 417  0.00 Call

R203 On  05-May-11 18/04/2011  8.20 1 10Bond Future 316  0.00 Call

R203 On  05-May-11 18/04/2011  8.30 1 11Bond Future 536  0.00 Call

R203 On  05-May-11 18/04/2011  8.30 0 00Bond Future 453  0.00 Put

R203 On  05-May-11 18/04/2011  8.20 1 11Bond Future 720  0.00 Put

R203 On  05-May-11 18/04/2011  8.25 0 01Bond Future 577  0.00 Put

R203 On  04-August-11 18/04/2011 102.8859 102.8859102.5439Bond Future 8.41  0.00 

R203 On  04-August-11 18/04/2011  8.00 1 11Bond Future 587  0.00 Call
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R203 On  04-August-11 18/04/2011  8.05 1 11Bond Future 658  0.00 Call

R203 On  04-August-11 18/04/2011  7.95 1 11Bond Future 521  0.00 Call

R203 On  04-August-11 18/04/2011  7.95 2 23Bond Future 2710  0.00 Put

R203 On  04-August-11 18/04/2011  8.05 2 22Bond Future 2368  0.00 Put

R203 On  04-August-11 18/04/2011  8.00 2 23Bond Future 2536  0.00 Put

R203 On  03-November-11 18/04/2011 100.1892 100.189299.8424Bond Future 8.55  1,633.00 

R203 On  03-November-11 18/04/2011  8.50 2 22Bond Future 1769  0.00 Call

R203 On  03-November-11 18/04/2011  8.55 2 22Bond Future 1883  0.00 Call

R203 On  03-November-11 18/04/2011  8.45 2 22Bond Future 1658  0.00 Call

R203 On  03-November-11 18/04/2011  8.45 2 22Bond Future 2113  0.00 Put

R203 On  03-November-11 18/04/2011  8.55 2 22Bond Future 1887  0.00 Put

R203 On  03-November-11 18/04/2011  8.50 2 22Bond Future 1999  0.00 Put

R203 On  02-February-12 18/04/2011 101.6423 101.6423101.2883Bond Future 8.71  0.00 

R203 On  02-February-12 18/04/2011  8.75 3 32Bond Future 2483  0.00 Call

R203 On  02-February-12 18/04/2011  8.80 3 33Bond Future 2601  0.00 Call

R203 On  02-February-12 18/04/2011  8.70 3 32Bond Future 2369  0.00 Call

R203 On  02-February-12 18/04/2011  8.70 2 22Bond Future 2391  0.00 Put

R203 On  02-February-12 18/04/2011  8.80 2 22Bond Future 2193  0.00 Put

R203 On  02-February-12 18/04/2011  8.75 2 22Bond Future 2289  0.00 Put

R204 On  05-May-11 18/04/2011 101.1025 101.1025100.7741Bond Future 8.41  100.00 

R204 On  05-May-11 18/04/2011  8.50 1 11Bond Future 844  0.00 Call

R204 On  05-May-11 18/04/2011  8.55 1 11Bond Future 1024  0.00 Call

R204 On  05-May-11 18/04/2011  8.45 1 11Bond Future 682  0.00 Call

R204 On  05-May-11 18/04/2011  8.45 0 00Bond Future 480  0.00 Put

R204 On  05-May-11 18/04/2011  8.55 0 00Bond Future 279  0.00 Put

R204 On  05-May-11 18/04/2011  8.50 0 00Bond Future 370  0.00 Put

R204 On  04-August-11 18/04/2011 98.5347 98.534798.2061Bond Future 8.53  0.00 

R204 On  04-August-11 18/04/2011  8.00 1 11Bond Future 527  0.00 Call

R204 On  04-August-11 18/04/2011  7.95 1 10Bond Future 465  0.00 Call

R204 On  04-August-11 18/04/2011  8.05 1 11Bond Future 594  0.00 Call

R204 On  04-August-11 18/04/2011  8.05 3 33Bond Future 3191  0.00 Put

R204 On  04-August-11 18/04/2011  7.95 3 34Bond Future 3611  0.00 Put

R204 On  04-August-11 18/04/2011  8.00 3 33Bond Future 3398  0.00 Put
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R204 On  03-November-11 18/04/2011 99.9357 99.935799.6073Bond Future 8.66  2,034.00 

R204 On  03-November-11 18/04/2011  8.75 3 32Bond Future 2480  0.00 Call

R204 On  03-November-11 18/04/2011  8.70 3 32Bond Future 2342  0.00 Call

R204 On  03-November-11 18/04/2011  8.80 3 33Bond Future 2622  0.00 Call

R204 On  03-November-11 18/04/2011  8.80 2 22Bond Future 1893  0.00 Put

R204 On  03-November-11 18/04/2011  8.70 2 22Bond Future 2122  0.00 Put

R204 On  03-November-11 18/04/2011  8.75 2 22Bond Future 2005  0.00 Put

R204 On  02-February-12 18/04/2011 97.3550 97.355097.0178Bond Future 8.79  0.00 

R204 On  02-February-12 18/04/2011  9.00 4 43Bond Future 3374  0.00 Call

R204 On  02-February-12 18/04/2011  8.95 3 33Bond Future 3234  0.00 Call

R204 On  02-February-12 18/04/2011  9.05 4 44Bond Future 3517  0.00 Call

R204 On  02-February-12 18/04/2011  9.05 2 22Bond Future 2246  0.00 Put

R204 On  02-February-12 18/04/2011  8.95 2 22Bond Future 2451  0.00 Put

R204 On  02-February-12 18/04/2011  9.00 2 22Bond Future 2347  0.00 Put

R206 On  05-May-11 18/04/2011 103.6734 103.6734103.5155Bond Future 7.02  0.00 

R206 On  05-May-11 18/04/2011  7.50 1 11Bond Future 1151  0.00 Call

R206 On  05-May-11 18/04/2011  7.45 1 11Bond Future 1034  0.00 Call

R206 On  05-May-11 18/04/2011  7.55 1 11Bond Future 1270  0.00 Call

R206 On  05-May-11 18/04/2011  7.55 0 00Bond Future 2  0.00 Put

R206 On  05-May-11 18/04/2011  7.45 0 00Bond Future 5  0.00 Put

R206 On  05-May-11 18/04/2011  7.50 0 00Bond Future 2  0.00 Put

R206 On  04-August-11 18/04/2011 101.4114 101.4114101.2525Bond Future 7.17  2,805.00 

R206 On  04-August-11 18/04/2011  7.00 0 00Bond Future 366  0.00 Call

R206 On  04-August-11 18/04/2011  7.05 0 00Bond Future 415  0.00 Call

R206 On  04-August-11 18/04/2011  6.95 0 00Bond Future 324  0.00 Call

R206 On  04-August-11 18/04/2011  6.95 1 11Bond Future 804  0.00 Put

R206 On  04-August-11 18/04/2011  7.05 1 11Bond Future 673  0.00 Put

R206 On  04-August-11 18/04/2011  7.00 1 11Bond Future 735  0.00 Put

R206 On  03-November-11 18/04/2011 102.8534 102.8534102.6939Bond Future 7.33  0.00 

R206 On  03-November-11 18/04/2011  7.75 1 11Bond Future 1259  0.00 Call

R206 On  03-November-11 18/04/2011  7.80 1 11Bond Future 1328  0.00 Call

R206 On  03-November-11 18/04/2011  7.70 1 11Bond Future 1192  0.00 Call

R206 On  03-November-11 18/04/2011  7.70 0 00Bond Future 450  0.00 Put
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R206 On  03-November-11 18/04/2011  7.80 0 00Bond Future 389  0.00 Put

R206 On  03-November-11 18/04/2011  7.75 0 00Bond Future 419  0.00 Put

R206 On  02-February-12 18/04/2011 100.5834 100.5834100.4185Bond Future 7.53  0.00 

R206 On  02-February-12 18/04/2011  8.00 1 11Bond Future 1384  0.00 Call

R206 On  02-February-12 18/04/2011  8.05 2 21Bond Future 1444  0.00 Call

R206 On  02-February-12 18/04/2011  7.95 1 11Bond Future 1325  0.00 Call

R206 On  02-February-12 18/04/2011  7.95 1 11Bond Future 579  0.00 Put

R206 On  02-February-12 18/04/2011  8.05 0 01Bond Future 523  0.00 Put

R206 On  02-February-12 18/04/2011  8.00 0 01Bond Future 550  0.00 Put

R207 On  05-May-11 18/04/2011 94.9953 94.995394.6550Bond Future 8.51  6,260.00 

R207 On  05-May-11 18/04/2011  8.50 1 11Bond Future 573  0.00 Call

R207 On  05-May-11 18/04/2011  8.55 1 11Bond Future 723  0.00 Call

R207 On  05-May-11 18/04/2011  8.45 1 10Bond Future 443  0.00 Call

R207 On  05-May-11 18/04/2011  8.45 1 11Bond Future 795  0.00 Put

R207 On  05-May-11 18/04/2011  8.55 0 00Bond Future 499  0.00 Put

R207 On  05-May-11 18/04/2011  8.50 1 11Bond Future 636  0.00 Put

R207 On  04-August-11 18/04/2011 92.7325 92.732592.3903Bond Future 8.62  0.00 

R207 On  04-August-11 18/04/2011  8.25 1 11Bond Future 810  0.00 Call

R207 On  04-August-11 18/04/2011  8.20 1 11Bond Future 725  0.00 Call

R207 On  04-August-11 18/04/2011  8.30 1 11Bond Future 902  0.00 Call

R207 On  04-August-11 18/04/2011  8.30 3 33Bond Future 2738  0.00 Put

R207 On  04-August-11 18/04/2011  8.20 3 33Bond Future 3137  0.00 Put

R207 On  04-August-11 18/04/2011  8.25 3 33Bond Future 2934  0.00 Put

R207 On  03-November-11 18/04/2011 94.0548 94.054893.7000Bond Future 8.74  600.00 

R207 On  03-November-11 18/04/2011  8.75 3 32Bond Future 2415  0.00 Call

R207 On  03-November-11 18/04/2011  8.70 2 22Bond Future 2276  0.00 Call

R207 On  03-November-11 18/04/2011  8.80 3 33Bond Future 2558  0.00 Call

R207 On  03-November-11 18/04/2011  8.80 2 22Bond Future 2216  0.00 Put

R207 On  03-November-11 18/04/2011  8.70 2 22Bond Future 2478  0.00 Put

R207 On  03-November-11 18/04/2011  8.75 2 22Bond Future 2344  0.00 Put

R207 On  02-February-12 18/04/2011 91.7811 91.781191.4205Bond Future 8.86  0.00 

R207 On  02-February-12 18/04/2011  9.00 4 43Bond Future 3382  0.00 Call

R207 On  02-February-12 18/04/2011  8.95 3 33Bond Future 3229  0.00 Call
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R207 On  02-February-12 18/04/2011  9.05 4 44Bond Future 3531  0.00 Call

R207 On  02-February-12 18/04/2011  9.05 2 23Bond Future 2522  0.00 Put

R207 On  02-February-12 18/04/2011  8.95 3 33Bond Future 2744  0.00 Put

R207 On  02-February-12 18/04/2011  9.00 2 23Bond Future 2635  0.00 Put

R208 On  05-May-11 18/04/2011 89.1202 89.120288.7251Bond Future 8.57  190.00 

R208 On  05-May-11 18/04/2011  8.50 1 10Bond Future 441  0.00 Call

R208 On  05-May-11 18/04/2011  8.45 1 10Bond Future 332  0.00 Call

R208 On  05-May-11 18/04/2011  8.55 1 11Bond Future 572  0.00 Call

R208 On  05-May-11 18/04/2011  8.55 1 11Bond Future 718  0.00 Put

R208 On  05-May-11 18/04/2011  8.45 1 11Bond Future 1088  0.00 Put

R208 On  05-May-11 18/04/2011  8.50 1 11Bond Future 891  0.00 Put

R208 On  04-August-11 18/04/2011 90.4146 90.414690.0169Bond Future 8.68  120.00 

R208 On  04-August-11 18/04/2011  8.25 1 11Bond Future 763  0.00 Call

R208 On  04-August-11 18/04/2011  8.30 1 11Bond Future 853  0.00 Call

R208 On  04-August-11 18/04/2011  8.20 1 11Bond Future 680  0.00 Call

R208 On  04-August-11 18/04/2011  8.20 3 34Bond Future 3550  0.00 Put

R208 On  04-August-11 18/04/2011  8.30 3 33Bond Future 3109  0.00 Put

R208 On  04-August-11 18/04/2011  8.25 3 33Bond Future 3326  0.00 Put

R208 On  03-November-11 18/04/2011 88.3011 88.301187.9012Bond Future 8.78  5,899.00 

R208 On  03-November-11 18/04/2011  8.75 3 32Bond Future 2399  0.00 Call

R208 On  03-November-11 18/04/2011  8.80 3 33Bond Future 2547  0.00 Call

R208 On  03-November-11 18/04/2011  8.70 2 22Bond Future 2256  0.00 Call

R208 On  03-November-11 18/04/2011  8.70 3 33Bond Future 2720  0.00 Put

R208 On  03-November-11 18/04/2011  8.80 2 22Bond Future 2432  0.00 Put

R208 On  03-November-11 18/04/2011  8.75 2 23Bond Future 2573  0.00 Put

R208 On  02-February-12 18/04/2011 89.5835 89.583589.1763Bond Future 8.89  0.00 

R208 On  02-February-12 18/04/2011  9.00 4 44Bond Future 3503  0.00 Call

R208 On  02-February-12 18/04/2011  9.05 4 44Bond Future 3658  0.00 Call

R208 On  02-February-12 18/04/2011  8.95 4 43Bond Future 3350  0.00 Call

R208 On  02-February-12 18/04/2011  8.95 3 33Bond Future 3013  0.00 Put

R208 On  02-February-12 18/04/2011  9.05 3 33Bond Future 2762  0.00 Put

R208 On  02-February-12 18/04/2011  9.00 3 33Bond Future 2886  0.00 Put
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R209 On  05-May-11 18/04/2011 75.1789 75.178974.7122Bond Future 8.85  21,100.00 

R209 On  05-May-11 18/04/2011  8.50 0 00Bond Future 97  0.00 Call

R209 On  05-May-11 18/04/2011  8.55 0 00Bond Future 144  0.00 Call

R209 On  05-May-11 18/04/2011  8.45 0 00Bond Future 64  0.00 Call

R209 On  05-May-11 18/04/2011  8.45 3 33Bond Future 3307  0.00 Put

R209 On  05-May-11 18/04/2011  8.55 2 23Bond Future 2551  0.00 Put

R209 On  05-May-11 18/04/2011  8.50 3 33Bond Future 2920  0.00 Put

R209 On  04-August-11 18/04/2011 76.2696 76.269675.7935Bond Future 8.92  0.00 

R209 On  04-August-11 18/04/2011  8.50 1 11Bond Future 1073  0.00 Call

R209 On  04-August-11 18/04/2011  8.55 1 11Bond Future 1195  0.00 Call

R209 On  04-August-11 18/04/2011  8.45 1 11Bond Future 960  0.00 Call

R209 On  04-August-11 18/04/2011  10.10 9 99Bond Future 8549  0.00 Call

R209 On  04-August-11 18/04/2011  10.10 0 00Bond Future 239  0.00 Put

R209 On  04-August-11 18/04/2011  8.45 4 45Bond Future 4760  0.00 Put

R209 On  04-August-11 18/04/2011  8.55 4 44Bond Future 4161  0.00 Put

R209 On  04-August-11 18/04/2011  8.50 4 44Bond Future 4454  0.00 Put

R209 On  03-November-11 18/04/2011 74.2136 74.213673.7285Bond Future 8.99  1,118.00 

R209 On  03-November-11 18/04/2011  8.75 3 33Bond Future 2508  0.00 Call

R209 On  03-November-11 18/04/2011  8.70 3 32Bond Future 2350  0.00 Call

R209 On  03-November-11 18/04/2011  8.80 3 33Bond Future 2676  0.00 Call

R209 On  03-November-11 18/04/2011  8.80 4 44Bond Future 4171  0.00 Put

R209 On  03-November-11 18/04/2011  8.70 4 45Bond Future 4643  0.00 Put

R209 On  03-November-11 18/04/2011  8.75 4 44Bond Future 4400  0.00 Put

R209 On  02-February-12 18/04/2011 75.2899 75.289974.7961Bond Future 9.07  0.00 

R209 On  02-February-12 18/04/2011  9.00 4 44Bond Future 4027  0.00 Call

R209 On  02-February-12 18/04/2011  8.95 4 44Bond Future 3844  0.00 Call

R209 On  02-February-12 18/04/2011  9.05 4 44Bond Future 4214  0.00 Call

R209 On  02-February-12 18/04/2011  9.05 4 44Bond Future 4335  0.00 Put

R209 On  02-February-12 18/04/2011  8.95 5 55Bond Future 4729  0.00 Put

R209 On  02-February-12 18/04/2011  9.00 4 45Bond Future 4528  0.00 Put

R210 On  05-May-11 18/04/2011 125.6272 125.6272125.6350Bond Future 125.64  278.00 

R210 On  05-May-11 18/04/2011  126.00 0 00Bond Future 0  0.00 Call

R210 On  05-May-11 18/04/2011  126.05 0 00Bond Future 0  0.00 Call
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R210 On  05-May-11 18/04/2011  125.95 0 00Bond Future 0  0.00 Call

R210 On  05-May-11 18/04/2011  125.95 0 00Bond Future 315  0.00 Put

R210 On  05-May-11 18/04/2011  126.05 0 00Bond Future 415  0.00 Put

R210 On  05-May-11 18/04/2011  126.00 0 00Bond Future 365  0.00 Put

R211 On  05-May-11 18/04/2011 105.5270 105.5270105.5326Bond Future 1.61  539.00 

R211 On  05-May-11 18/04/2011  2.14 3 33Bond Future 2920  0.00 Call

R211 On  05-May-11 18/04/2011  2.19 3 33Bond Future 3191  0.00 Call

R211 On  05-May-11 18/04/2011  2.09 3 33Bond Future 2648  0.00 Call

R211 On  05-May-11 18/04/2011  2.09 0 00Bond Future 0  0.00 Put

R211 On  05-May-11 18/04/2011  2.19 0 00Bond Future 0  0.00 Put

R211 On  05-May-11 18/04/2011  2.14 0 00Bond Future 0  0.00 Put

R212 On  05-May-11 18/04/2011 103.8991 103.8991103.7175Bond Future 2.43  2,532.00 

R212 On  05-May-11 18/04/2011  2.25 0 00Bond Future 0  0.00 Call

R212 On  05-May-11 18/04/2011  2.30 0 00Bond Future 0  0.00 Call

R212 On  05-May-11 18/04/2011  2.20 0 00Bond Future 0  0.00 Call

R212 On  05-May-11 18/04/2011  2.20 2 22Bond Future 2262  0.00 Put

R212 On  05-May-11 18/04/2011  2.30 1 11Bond Future 1289  0.00 Put

R212 On  05-May-11 18/04/2011  2.25 2 22Bond Future 1774  0.00 Put

R213 On  05-May-11 18/04/2011 84.2299 84.229983.7091Bond Future 8.91  0.00 

R213 On  05-May-11 18/04/2011  8.00 0 00Bond Future 0  0.00 Call

R213 On  05-May-11 18/04/2011  7.95 0 00Bond Future 0  0.00 Call

R213 On  05-May-11 18/04/2011  8.05 0 00Bond Future 0  0.00 Call

R213 On  05-May-11 18/04/2011  8.05 7 77Bond Future 7314  0.00 Put

R213 On  05-May-11 18/04/2011  7.95 8 88Bond Future 8227  0.00 Put

R213 On  05-May-11 18/04/2011  8.00 7 78Bond Future 7769  0.00 Put

R213 On  04-August-11 18/04/2011 85.4502 85.450284.9215Bond Future 8.99  0.00 

R213 On  04-August-11 18/04/2011  8.00 0 00Bond Future 0  0.00 Call

R213 On  04-August-11 18/04/2011  8.05 0 00Bond Future 0  0.00 Call

R213 On  04-August-11 18/04/2011  7.95 0 00Bond Future 0  0.00 Call

R213 On  04-August-11 18/04/2011  7.95 8 89Bond Future 8824  0.00 Put

R213 On  04-August-11 18/04/2011  8.05 7 78Bond Future 7915  0.00 Put
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R213 On  04-August-11 18/04/2011  8.00 8 88Bond Future 8368  0.00 Put

R213 On  03-November-11 18/04/2011 83.1228 83.122882.5942Bond Future 9.07  0.00 

R213 On  03-November-11 18/04/2011  8.75 0 00Bond Future 0  0.00 Call

R213 On  03-November-11 18/04/2011  8.80 0 00Bond Future 0  0.00 Call

R213 On  03-November-11 18/04/2011  8.70 0 00Bond Future 0  0.00 Call

R213 On  03-November-11 18/04/2011  8.70 2 23Bond Future 2956  0.00 Put

R213 On  03-November-11 18/04/2011  8.80 2 22Bond Future 2146  0.00 Put

R213 On  03-November-11 18/04/2011  8.75 2 23Bond Future 2549  0.00 Put

R213 On  02-February-12 18/04/2011 84.3339 84.333983.7908Bond Future 9.16  0.00 

R213 On  02-February-12 18/04/2011  9.00 0 00Bond Future 0  0.00 Call

R213 On  02-February-12 18/04/2011  9.05 0 00Bond Future 0  0.00 Call

R213 On  02-February-12 18/04/2011  8.95 0 00Bond Future 0  0.00 Call

R213 On  02-February-12 18/04/2011  8.95 1 12Bond Future 1615  0.00 Put

R213 On  02-February-12 18/04/2011  9.05 0 01Bond Future 836  0.00 Put

R213 On  02-February-12 18/04/2011  9.00 1 11Bond Future 1224  0.00 Put

TRT1 On  05-May-11 18/04/2011 342.5670 342.5670341.5210Index Future 341.52  100.00 

TRT1 On  04-August-11 18/04/2011 347.3020 347.3020346.2420Index Future 346.24  0.00 
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