
High/Low for: 07/01/2010

Derivatives High/Low Report

Deal Date Contract Details Strike C/P Product Previous Days

 Closing Yield

Today's 

Closing Price

% Movement 

in MTM 

Today's High Today's Low Open Interest

2010/01/07 AL13 2010/02/04 Index Future  253.6520  253.4770 (0.069)  0.0000  0.0000  44 

2010/01/07 AL7T 2010/02/04 Index Future  334.3820  333.2250 (0.346)  0.0000  0.0000  58 

2010/01/07 ALBI 2010/02/04 Index Future  298.8660  297.7750 (0.365)  0.0000  0.0000  1,079 

2010/01/07 ALBI 2010/05/06 Index Future  304.3220  303.2110 (0.365)  0.0000  0.0000  127 

2010/01/07 ALBI 2010/08/05 Index Future  314.0470  312.8930 (0.367)  0.0000  0.0000  0 

2010/01/07 CRD1 2010/02/04 Index Future  130.6500  130.4240 (0.173)  0.0000  0.0000  2 

2010/01/07 CRD1 2010/05/06 Index Future  133.0350  132.8040 (0.174)  0.0000  0.0000  0 

2010/01/07 GOVI 2010/02/04 GOVI  300.5000  299.3900 (0.369)  0.0000  0.0000  1,132 

2010/01/07 GOVI 2010/02/04 304.00 Call GOVI  5,849.0000  3,549.0000 (39.323)  0  0  0 

2010/01/07 GOVI 2010/02/04 304.00 Put GOVI  40,849.0000  49,649.0000  21.543  0  0  0 

2010/01/07 GOVI 2010/05/06 GOVI  305.9870  304.8560 (0.370)  0.0000  0.0000  0 

2010/01/07 GOVI 2010/05/06 309.80 Call GOVI  31,239.0000  26,929.0000 (13.797)  0  0  0 

2010/01/07 GOVI 2010/05/06 309.80 Put GOVI  69,369.0000  76,369.0000  10.091  0  0  0 

2010/01/07 GOVI 2010/08/05 GOVI  311.6840  310.5320 (0.370)  0.0000  0.0000  0 

2010/01/07 GOVI 2010/08/05 315.60 Call GOVI  44,822.0000  40,113.0000 (10.506)  0  0  0 

2010/01/07 GOVI 2010/08/05 315.60 Put GOVI  83,982.0000  90,793.0000  8.110  0  0  0 

2010/01/07 GVIX 2029/01/01 LIVE INDEX  110.0000  110.0000  0.000  0.0000  0.0000  0 

2010/01/07 ILBI 2010/02/04 Index Future  362.5900  362.5550 (0.010)  0.0000  0.0000  426 

2010/01/07 J153 2010/08/31 Interest Rate Swap  6.9124  6.8941 (0.265)  0.0000  0.0000  0 

2010/01/07 J157 2015/09/15 Interest Rate Swap  8.7620  8.8220  0.685  0.0000  0.0000  0 
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2010/01/07 J186 2026/12/21 Interest Rate Swap  8.5930  8.6830  1.047  0.0000  0.0000  0 

2010/01/07 J201 2014/12/22 Interest Rate Swap  8.6060  8.6550  0.569  0.0000  0.0000  0 

2010/01/07 J203 2017/09/15 Interest Rate Swap  8.9050  8.9750  0.786  0.0000  0.0000  0 

2010/01/07 J204 2018/12/21 Interest Rate Swap  8.8830  8.9620  0.889  0.0000  0.0000  0 

2010/01/07 J207 2020/01/15 Interest Rate Swap  8.9110  8.9970  0.965  0.0000  0.0000  0 

2010/01/07 JBAF 2010/01/20 Jibar Tradeable Future  7.1000  7.1100  0.141  0.0000  0.0000  2,500 

2010/01/07 JBAF 2010/02/17 Jibar Tradeable Future  7.0770  7.0840  0.099  0.0000  0.0000  0 

2010/01/07 JBAF 2010/03/17 Jibar Tradeable Future  7.0540  7.0570  0.043  0.0000  0.0000  0 

2010/01/07 JBAF 2010/04/21 Jibar Tradeable Future  7.0460  7.0560  0.142  0.0000  0.0000  0 

2010/01/07 JBAF 2010/05/19 Jibar Tradeable Future  7.0550  7.0650  0.142  0.0000  0.0000  0 

2010/01/07 JBAF 2010/06/15 Jibar Tradeable Future  7.0680  7.0780  0.141  0.0000  0.0000  0 

2010/01/07 JBAF 2010/09/15 Jibar Tradeable Future  7.2100  7.2190  0.125  0.0000  0.0000  0 

2010/01/07 JBAF 2010/12/15 Jibar Tradeable Future  7.4690  7.4770  0.107  0.0000  0.0000  0 

2010/01/07 JBAF 2011/03/16 Jibar Tradeable Future  7.8120  7.8200  0.102  0.0000  0.0000  0 

2010/01/07 JBAF 2011/06/15 Jibar Tradeable Future  8.1860  8.1940  0.098  0.0000  0.0000  5,000 

2010/01/07 JBAF 2011/09/21 Jibar Tradeable Future  8.6020  8.6100  0.093  0.0000  0.0000  0 

2010/01/07 JBAF 2011/12/21 Jibar Tradeable Future  8.8300  8.8300  0.000  0.0000  0.0000  0 

2010/01/07 JFRA 2010/02/04 Jibar Tradeable Future  6.9660  6.9770  0.158  0.0000  0.0000  0 

2010/01/07 JFRA 2010/05/06 Jibar Tradeable Future  7.1040  7.1210  0.239  0.0000  0.0000  0 

2010/01/07 JFRA 2010/08/05 Jibar Tradeable Future  7.3280  7.3290  0.014  0.0000  0.0000  0 

2010/01/07 JFRA 2010/11/04 Jibar Tradeable Future  7.6340  7.6600  0.341  0.0000  0.0000  0 

2010/01/07 JN02 2010/02/04 JNOTE  7.8510  7.8810  0.382  0.0000  0.0000  0 

2010/01/07 JN05 2010/02/04 JNOTE  8.7350  8.7940  0.675  0.0000  0.0000  0 

2010/01/07 JN10 2010/02/04 JNOTE  8.9350  9.0270  1.030  0.0000  0.0000  0 

2010/01/07 JROD 2010/01/29 Rodi  7.0340  7.0090 (0.355)  0.0000  0.0000  0 

2010/01/07 JROD 2010/02/26 Rodi  7.0020  6.9840 (0.257)  0.0000  0.0000  0 
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2010/01/07 JROD 2010/03/31 Rodi  7.2000  7.1840 (0.222)  0.0000  0.0000  0 

2010/01/07 OTH1 2010/02/04 Index Future  289.8170  288.8170 (0.345)  0.0000  0.0000  3 

2010/01/07 OTH1 2010/05/06 Index Future  295.1080  294.0890 (0.345)  0.0000  0.0000  0 

2010/01/07 R155 2010/02/04 Bond Future  7.7010  7.7510  0.649  0.0000  0.0000  31 

2010/01/07 R155 2010/02/04 7.50 Call Bond Future  77.0000  56.0000 (27.273)  0  0  0 

2010/01/07 R155 2010/02/04 7.50 Put Bond Future  382.0000  436.0000  14.136  0  0  0 

2010/01/07 R157 2010/02/04 Bond Future  8.5310  8.5810  0.586  0.0000  0.0000  6,893 

2010/01/07 R157 2010/02/04 7.75 Call Bond Future  11.0000  7.0000 (36.364)  0  0  0 

2010/01/07 R157 2010/02/04 7.75 Put Bond Future  3,973.0000  4,217.0000  6.141  0  0  0 

2010/01/07 R157 2010/05/06 Bond Future  8.6100  8.6630  0.616  0.0000  0.0000  0 

2010/01/07 R157 2010/05/06 8.50 Call Bond Future  1,229.0000  1,113.0000 (9.439)  0  0  0 

2010/01/07 R157 2010/05/06 8.50 Put Bond Future  1,753.0000  1,889.0000  7.758  0  0  0 

2010/01/07 R157 2010/08/05 Bond Future  8.6630  8.7200  0.658  0.0000  0.0000  0 

2010/01/07 R157 2010/08/05 8.75 Call Bond Future  2,133.0000  1,991.0000 (6.657)  0  0  0 

2010/01/07 R157 2010/08/05 8.75 Put Bond Future  1,739.0000  1,855.0000  6.671  0  0  0 

2010/01/07 R186 2010/02/04 Bond Future  9.1680  9.2380  0.764  0.0000  0.0000  18,509 

2010/01/07 R186 2010/02/04 8.25 Call Bond Future  10.0000  5.0000 (50.000)  0  0  0 

2010/01/07 R186 2010/02/04 8.25 Put Bond Future  8,984.0000  9,621.0000  7.090  0  0  0 

2010/01/07 R186 2010/05/06 Bond Future  9.2210  9.2930  0.781  0.0000  0.0000  0 

2010/01/07 R186 2010/05/06 9.00 Call Bond Future  2,135.0000  1,869.0000 (12.459)  0  0  0 

2010/01/07 R186 2010/05/06 9.00 Put Bond Future  4,173.0000  4,559.0000  9.250  0  0  0 

2010/01/07 R186 2010/08/05 Bond Future  9.2600  9.3350  0.810  0.0000  0.0000  0 

2010/01/07 R186 2010/08/05 9.25 Call Bond Future  3,940.0000  3,594.0000 (8.782)  0  0  0 

2010/01/07 R186 2010/08/05 9.25 Put Bond Future  4,030.0000  4,355.0000  8.065  0  0  0 

2010/01/07 R201 2010/02/04 Bond Future  8.5980  8.6580  0.698  0.0000  0.0000  486 

2010/01/07 R201 2010/02/04 7.50 Call Bond Future  0.0000  0.0000  0.000  0  0  0 

2010/01/07 R201 2010/02/04 7.50 Put Bond Future  4,424.0000  4,659.0000  5.312  0  0  0 

2010/01/07 R201 2010/05/06 Bond Future  8.6750  8.7390  0.738  0.0000  0.0000  0 

2010/01/07 R201 2010/05/06 8.50 Call Bond Future  831.0000  732.0000 (11.913)  0  0  0 

2010/01/07 R201 2010/05/06 8.50 Put Bond Future  1,489.0000  1,629.0000  9.402  0  0  0 

2010/01/07 R201 2010/08/05 Bond Future  8.7270  8.7960  0.791  0.0000  0.0000  0 
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2010/01/07 R201 2010/08/05 9.00 Call Bond Future  2,014.0000  1,864.0000 (7.448)  0  0  0 

2010/01/07 R201 2010/08/05 9.00 Put Bond Future  1,046.0000  1,142.0000  9.178  0  0  0 

2010/01/07 R203 2010/02/04 Bond Future  9.1890  9.2390  0.544  0.0000  0.0000  1,570 

2010/01/07 R203 2010/02/04 8.20 Call Bond Future  3.0000  2.0000 (33.333)  0  0  0 

2010/01/07 R203 2010/02/04 8.20 Put Bond Future  5,336.0000  5,595.0000  4.854  0  0  0 

2010/01/07 R203 2010/05/06 Bond Future  9.2680  9.3200  0.561  0.0000  0.0000  0 

2010/01/07 R203 2010/05/06 9.00 Call Bond Future  1,089.0000  985.0000 (9.550)  0  0  0 

2010/01/07 R203 2010/05/06 9.00 Put Bond Future  2,459.0000  2,618.0000  6.466  0  0  0 

2010/01/07 R203 2010/08/05 Bond Future  9.3290  9.3830  0.579  0.0000  0.0000  0 

2010/01/07 R203 2010/08/05 9.25 Call Bond Future  2,040.0000  1,909.0000 (6.422)  0  0  0 

2010/01/07 R203 2010/08/05 9.25 Put Bond Future  2,430.0000  2,565.0000  5.556  0  0  0 

2010/01/07 R204 2010/02/04 Bond Future  9.1750  9.2350  0.654  0.0000  0.0000  4,207 

2010/01/07 R204 2010/02/04 8.20 Call Bond Future  4.0000  2.0000 (50.000)  0  0  0 

2010/01/07 R204 2010/02/04 8.20 Put Bond Future  5,787.0000  6,126.0000  5.858  0  0  0 

2010/01/07 R204 2010/02/04 9.00 Call Bond Future  489.0000  371.0000 (24.131)  0  0  100 

2010/01/07 R204 2010/02/04 9.00 Put Bond Future  1,494.0000  1,718.0000  14.993  0  0  200 

2010/01/07 R204 2010/02/04 8.50 Call Bond Future  35.0000  21.0000 (40.000)  0  0  200 

2010/01/07 R204 2010/02/04 8.50 Put Bond Future  3,990.0000  4,318.0000  8.221  0  0  0 

2010/01/07 R204 2010/05/06 Bond Future  9.2460  9.3090  0.681  0.0000  0.0000  0 

2010/01/07 R204 2010/05/06 9.00 Call Bond Future  1,235.0000  1,096.0000 (11.255)  0  0  0 

2010/01/07 R204 2010/05/06 9.00 Put Bond Future  2,619.0000  2,830.0000  8.057  0  0  0 

2010/01/07 R204 2010/08/05 Bond Future  9.3020  9.3670  0.699  0.0000  0.0000  0 

2010/01/07 R204 2010/08/05 9.25 Call Bond Future  2,349.0000  2,173.0000 (7.493)  0  0  0 

2010/01/07 R204 2010/08/05 9.25 Put Bond Future  2,633.0000  2,810.0000  6.722  0  0  0 

2010/01/07 R206 2010/02/04 Bond Future  8.6540  8.7140  0.693  0.0000  0.0000  2 

2010/01/07 R206 2010/02/04 7.50 Call Bond Future  0.0000  0.0000  0.000  0  0  0 

2010/01/07 R206 2010/02/04 7.50 Put Bond Future  3,778.0000  3,970.0000  5.082  0  0  0 

2010/01/07 R206 2010/05/06 Bond Future  8.7530  8.8180  0.743  0.0000  0.0000  0 

2010/01/07 R206 2010/05/06 8.75 Call Bond Future  961.0000  862.0000 (10.302)  0  0  0 

2010/01/07 R206 2010/05/06 8.75 Put Bond Future  970.0000  1,067.0000  10.000  0  0  0 

2010/01/07 R206 2010/08/05 Bond Future  8.8260  8.8970  0.804  0.0000  0.0000  0 

2010/01/07 R206 2010/08/05 9.00 Call Bond Future  1,525.0000  1,410.0000 (7.541)  0  0  0 

2010/01/07 R206 2010/08/05 9.00 Put Bond Future  1,033.0000  1,119.0000  8.325  0  0  0 

Page 4 of 6 2010/01/07, 05:42:18PM



Deal Date Contract Details Strike C/P Product Previous Days

 Closing Yield

Today's 

Closing Price

% Movement 

in MTM 

Today's High Today's Low Open Interest

2010/01/07 R207 2010/02/04 Bond Future  9.2740  9.3340  0.647  0.0000  0.0000  600 

2010/01/07 R207 2010/02/04 8.25 Call Bond Future  3.0000  1.0000 (66.667)  0  0  0 

2010/01/07 R207 2010/02/04 8.25 Put Bond Future  6,268.0000  6,615.0000  5.536  0  0  0 

2010/01/07 R207 2010/05/06 Bond Future  9.3450  9.4070  0.663  0.0000  0.0000  0 

2010/01/07 R207 2010/05/06 9.25 Call Bond Future  1,682.0000  1,514.0000 (9.988)  0  0  0 

2010/01/07 R207 2010/05/06 9.25 Put Bond Future  2,229.0000  2,415.0000  8.345  0  0  0 

2010/01/07 R207 2010/08/05 Bond Future  9.4000  9.4650  0.691  0.0000  0.0000  0 

2010/01/07 R207 2010/08/05 9.50 Call Bond Future  2,912.0000  2,709.0000 (6.971)  0  0  0 

2010/01/07 R207 2010/08/05 9.50 Put Bond Future  2,352.0000  2,514.0000  6.888  0  0  0 

2010/01/07 R208 2010/02/04 Bond Future  9.2620  9.3220  0.648  0.0000  0.0000  5,004 

2010/01/07 R208 2010/02/04 8.50 Call Bond Future  24.0000  14.0000 (41.667)  0  0  0 

2010/01/07 R208 2010/02/04 8.50 Put Bond Future  4,811.0000  5,163.0000  7.317  0  0  0 

2010/01/07 R208 2010/05/06 Bond Future  9.3240  9.3860  0.665  0.0000  0.0000  0 

2010/01/07 R208 2010/05/06 9.25 Call Bond Future  1,747.0000  1,569.0000 (10.189)  0  0  0 

2010/01/07 R208 2010/05/06 9.25 Put Bond Future  2,189.0000  2,379.0000  8.680  0  0  0 

2010/01/07 R208 2010/08/05 Bond Future  9.3720  9.4360  0.683  0.0000  0.0000  0 

2010/01/07 R208 2010/08/05 9.50 Call Bond Future  3,072.0000  2,860.0000 (6.901)  0  0  0 

2010/01/07 R208 2010/08/05 9.50 Put Bond Future  2,327.0000  2,488.0000  6.919  0  0  0 

2010/01/07 R209 2010/02/04 Bond Future  8.9230  9.0030  0.897  0.0000  0.0000  1,799 

2010/01/07 R209 2010/02/04 7.50 Call Bond Future  0.0000  0.0000  0.000  0  0  2,500 

2010/01/07 R209 2010/02/04 7.50 Put Bond Future  12,666.0000  13,286.0000  4.895  0  0  0 

2010/01/07 R209 2010/02/04 10.00 Call Bond Future  7,686.0000  7,069.0000 (8.028)  0  0  0 

2010/01/07 R209 2010/02/04 10.00 Put Bond Future  8.0000  12.0000  50.000  0  0  0 

2010/01/07 R209 2010/05/06 Bond Future  8.9570  9.0390  0.915  0.0000  0.0000  0 

2010/01/07 R209 2010/05/06 8.50 Call Bond Future  1,086.0000  903.0000 (16.851)  0  0  0 

2010/01/07 R209 2010/05/06 8.50 Put Bond Future  4,779.0000  5,228.0000  9.395  0  0  0 

2010/01/07 R209 2010/08/05 Bond Future  8.9800  9.0650  0.947  0.0000  0.0000  0 

2010/01/07 R209 2010/08/05 8.75 Call Bond Future  2,567.0000  2,284.0000 (11.025)  0  0  0 

2010/01/07 R209 2010/08/05 8.75 Put Bond Future  4,379.0000  4,747.0000  8.404  0  0  0 

2010/01/07 TRT1 2010/02/04 Index Future  296.7830  295.6930 (0.367)  0.0000  0.0000  100 

2010/01/07 TRT1 2010/05/06 Index Future  302.2010  301.0910 (0.367)  0.0000  0.0000  0 

Page 5 of 6 2010/01/07, 05:42:18PM



Deal Date Contract Details Strike C/P Product Previous Days

 Closing Yield

Today's 

Closing Price

% Movement 

in MTM 

Today's High Today's Low Open Interest

Total  52572.00 
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