
Derivatives Weekly Statistics Report
From: 28/12/2009 To: 31/12/2009

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

Closing MTM Closing PricePut

AL13 On  04-February-10 28/12/2009 253.7670 253.7670253.9870Index Future 253.99  44.00 

AL7T On  04-February-10 28/12/2009 335.4340 335.4340336.1440Index Future 336.14  58.00 

ALBI On  04-February-10 28/12/2009 300.5410 300.5410300.5130Index Future 300.51  1,079.00 

ALBI On  06-May-10 28/12/2009 306.0350 306.0350306.0050Index Future 306.01  127.00 

ALBI On  05-August-10 28/12/2009 315.2040 315.2040315.8430Index Future 315.84  0.00 

CRD1 On  04-February-10 28/12/2009 130.8830 130.8830130.9350Index Future 130.94  2.00 

CRD1 On  06-May-10 28/12/2009 133.2750 133.2750133.3280Index Future 133.33  0.00 

GOVI On  04-February-10 28/12/2009 302.2030 302.2030302.1740GOVI 302.17  1,132.00 

GOVI On  04-February-10 28/12/2009  304.00 1 11GOVI 13078  0.00 Call

GOVI On  04-February-10 28/12/2009  304.00 3 33GOVI 31338  0.00 Put

GOVI On  06-May-10 28/12/2009 307.7280 307.7280307.6970GOVI 307.70  0.00 

GOVI On  06-May-10 28/12/2009  309.80 4 44GOVI 40002  0.00 Call

GOVI On  06-May-10 28/12/2009  309.80 6 66GOVI 61032  0.00 Put

GOVI On  05-August-10 28/12/2009 313.4590 313.4590313.4270GOVI 313.43  0.00 

GOVI On  05-August-10 28/12/2009  315.60 5 55GOVI 53675  0.00 Call

GOVI On  05-August-10 28/12/2009  315.60 8 88GOVI 75405  0.00 Put

GVIX On  01-January-29 28/12/2009 110.0000 110.0000110.0000LIVE INDEX 110.00  0.00 

ILBI On  04-February-10 28/12/2009 363.1160 363.1160362.9020Index Future 362.90  425.00 
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J153 On  31-August-10 28/12/2009 0.0125 0.01250.0124Interest Rate Swap 6.89  0.00 

J157 On  15-September-15 28/12/2009 0.0228 0.02280.0200Interest Rate Swap 8.82  0.00 

J186 On  21-December-26 28/12/2009 0.1000 0.10000.1077Interest Rate Swap 8.68  0.00 

J201 On  22-December-14 28/12/2009 0.0492 0.04920.0514Interest Rate Swap 8.66  0.00 

J203 On  15-September-17 28/12/2009 0.0808 0.08080.0847Interest Rate Swap 8.98  0.00 

J204 On  21-December-18 28/12/2009 0.0908 0.09080.0958Interest Rate Swap 8.96  0.00 

J207 On  15-January-20 28/12/2009 0.0633 0.06330.0691Interest Rate Swap 9.00  0.00 

JBAF On  20-January-10 28/12/2009 92.7600 92.760092.7700Jibar Tradeable Future 7.23  0.00 

JBAF On  17-February-10 28/12/2009 92.8440 92.844092.8470Jibar Tradeable Future 7.15  0.00 

JBAF On  17-March-10 28/12/2009 92.8990 92.899092.8970Jibar Tradeable Future 7.10  0.00 

JBAF On  21-April-10 28/12/2009 92.9080 92.908092.9040Jibar Tradeable Future 7.10  0.00 

JBAF On  19-May-10 28/12/2009 92.9080 92.908092.9090Jibar Tradeable Future 7.09  0.00 

JBAF On  15-June-10 28/12/2009 92.9000 92.900092.8950Jibar Tradeable Future 7.11  0.00 

JBAF On  15-September-10 28/12/2009 92.7520 92.752092.7450Jibar Tradeable Future 7.26  0.00 

JBAF On  15-December-10 28/12/2009 92.5130 92.513092.5110Jibar Tradeable Future 7.49  0.00 

JBAF On  16-March-11 28/12/2009 92.1650 92.165092.1850Jibar Tradeable Future 7.82  0.00 

JBAF On  15-June-11 28/12/2009 92.2740 92.274091.7960Jibar Tradeable Future 8.20  5,000.00 

JBAF On  21-September-11 28/12/2009 91.8740 91.874091.3970Jibar Tradeable Future 8.60  0.00 

JBAF On  21-December-11 28/12/2009 91.1700 91.170091.2000Jibar Tradeable Future 8.80  0.00 

JFRA On  04-February-10 28/12/2009 0.0171 0.017193.0230Jibar Tradeable Future 6.98  0.00 

JFRA On  06-May-10 28/12/2009 0.0174 0.017492.8790Jibar Tradeable Future 7.12  0.00 

JFRA On  05-August-10 28/12/2009 0.0179 0.017992.6710Jibar Tradeable Future 7.33  0.00 

JFRA On  04-November-10 28/12/2009 0.0187 0.018792.3400Jibar Tradeable Future 7.66  0.00 

JN02 On  04-February-10 28/12/2009 0.1442 0.14420.1447JNOTE 7.88  0.00 

JN05 On  04-February-10 28/12/2009 0.3545 0.35450.3565JNOTE 8.79  0.00 
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JN10 On  04-February-10 28/12/2009 0.5913 0.59130.5955JNOTE 9.03  0.00 

JROD On  31-December-09 28/12/2009 0.0027 0.00270.0024Rodi 6.84  0.00 

JROD On  29-January-10 28/12/2009 0.0022 0.00220.0019Rodi 7.01  0.00 

JROD On  26-February-10 28/12/2009 0.0047 0.00470.0044Rodi 6.98  0.00 

JROD On  31-March-10 28/12/2009 0.0038 0.00380.0035Rodi 7.18  0.00 

OTH1 On  04-February-10 28/12/2009 291.3620 291.3620291.3380Index Future 291.34  3.00 

OTH1 On  06-May-10 28/12/2009 296.6880 296.6880296.6630Index Future 296.66  0.00 

R155 On  04-February-10 28/12/2009 113.5439 113.5439113.5363Bond Future 7.63  31.00 

R155 On  04-February-10 28/12/2009  7.50 0 00Bond Future 137  0.00 Call

R155 On  04-February-10 28/12/2009  7.50 0 00Bond Future 328  0.00 Put

R157 On  04-February-10 28/12/2009 127.5984 127.5984127.5585Bond Future 8.46  6,893.00 

R157 On  04-February-10 28/12/2009  7.75 0 00Bond Future 40  0.00 Call

R157 On  04-February-10 28/12/2009  7.75 4 44Bond Future 3648  0.00 Put

R157 On  06-May-10 28/12/2009 123.0675 123.0675123.0246Bond Future 8.53  0.00 

R157 On  06-May-10 28/12/2009  8.50 1 11Bond Future 1453  0.00 Call

R157 On  06-May-10 28/12/2009  8.50 2 22Bond Future 1615  0.00 Put

R157 On  05-August-10 28/12/2009 125.4528 125.4528125.4072Bond Future 8.58  0.00 

R157 On  05-August-10 28/12/2009  8.75 2 22Bond Future 2380  0.00 Call

R157 On  05-August-10 28/12/2009  8.75 2 22Bond Future 1612  0.00 Put

R186 On  04-February-10 28/12/2009 113.6993 113.6993113.6153Bond Future 9.07  18,786.00 

R186 On  04-February-10 28/12/2009  8.25 0 00Bond Future 48  0.00 Call

R186 On  04-February-10 28/12/2009  8.25 8 88Bond Future 8149  0.00 Put

R186 On  06-May-10 28/12/2009 115.7944 115.7944115.7115Bond Future 9.12  0.00 

R186 On  06-May-10 28/12/2009  9.00 3 33Bond Future 2633  0.00 Call

R186 On  06-May-10 28/12/2009  9.00 4 44Bond Future 3774  0.00 Put

R186 On  05-August-10 28/12/2009 112.7892 112.7892112.6982Bond Future 9.16  0.00 

R186 On  05-August-10 28/12/2009  9.25 5 55Bond Future 4510  0.00 Call

R186 On  05-August-10 28/12/2009  9.25 4 44Bond Future 3687  0.00 Put

R201 On  04-February-10 28/12/2009 102.0959 102.0959102.0605Bond Future 8.53  486.00 
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R201 On  04-February-10 28/12/2009  7.50 0 00Bond Future 3  0.00 Call

R201 On  04-February-10 28/12/2009  7.50 4 44Bond Future 4144  0.00 Put

R201 On  06-May-10 28/12/2009 103.9798 103.9798103.9459Bond Future 8.60  0.00 

R201 On  06-May-10 28/12/2009  8.50 1 11Bond Future 999  0.00 Call

R201 On  06-May-10 28/12/2009  8.50 1 11Bond Future 1364  0.00 Put

R201 On  05-August-10 28/12/2009 101.6221 101.6221101.5827Bond Future 8.64  0.00 

R201 On  05-August-10 28/12/2009  9.00 2 22Bond Future 2231  0.00 Call

R201 On  05-August-10 28/12/2009  9.00 1 11Bond Future 963  0.00 Put

R203 On  04-February-10 28/12/2009 98.7475 98.747598.6480Bond Future 9.12  1,570.00 

R203 On  04-February-10 28/12/2009  8.20 0 00Bond Future 16  0.00 Call

R203 On  04-February-10 28/12/2009  8.20 5 55Bond Future 4984  0.00 Put

R203 On  06-May-10 28/12/2009 96.3979 96.397996.2960Bond Future 9.19  0.00 

R203 On  06-May-10 28/12/2009  9.00 1 11Bond Future 1299  0.00 Call

R203 On  06-May-10 28/12/2009  9.00 2 22Bond Future 2293  0.00 Put

R203 On  05-August-10 28/12/2009 98.3107 98.310798.2066Bond Future 9.25  0.00 

R203 On  05-August-10 28/12/2009  9.25 2 22Bond Future 2281  0.00 Call

R203 On  05-August-10 28/12/2009  9.25 2 22Bond Future 2281  0.00 Put

R204 On  04-February-10 28/12/2009 94.5210 94.521094.4693Bond Future 9.10  4,207.00 

R204 On  04-February-10 28/12/2009  8.20 0 00Bond Future 18  0.00 Call

R204 On  04-February-10 28/12/2009  9.00 1 11Bond Future 767  100.00 Call

R204 On  04-February-10 28/12/2009  8.50 0 00Bond Future 99  200.00 Call

R204 On  04-February-10 28/12/2009  8.50 4 44Bond Future 3643  0.00 Put

R204 On  04-February-10 28/12/2009  9.00 1 11Bond Future 1360  200.00 Put

R204 On  04-February-10 28/12/2009  8.20 5 55Bond Future 5389  0.00 Put

R204 On  06-May-10 28/12/2009 96.2636 96.263696.2131Bond Future 9.17  0.00 

R204 On  06-May-10 28/12/2009  9.00 2 21Bond Future 1473  0.00 Call

R204 On  06-May-10 28/12/2009  9.00 2 22Bond Future 2438  0.00 Put

R204 On  05-August-10 28/12/2009 94.1308 94.130894.0815Bond Future 9.22  0.00 

R204 On  05-August-10 28/12/2009  9.25 3 33Bond Future 2625  0.00 Call

R204 On  05-August-10 28/12/2009  9.25 2 22Bond Future 2472  0.00 Put

R206 On  04-February-10 28/12/2009 96.9813 96.981396.9556Bond Future 8.58  2.00 
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Closing MTM Closing PricePut

R206 On  04-February-10 28/12/2009  7.50 0 00Bond Future 2  0.00 Call

R206 On  04-February-10 28/12/2009  7.50 4 44Bond Future 3556  0.00 Put

R206 On  06-May-10 28/12/2009 98.7712 98.771298.7440Bond Future 8.68  0.00 

R206 On  06-May-10 28/12/2009  8.75 1 11Bond Future 1117  0.00 Call

R206 On  06-May-10 28/12/2009  8.75 1 11Bond Future 896  0.00 Put

R206 On  05-August-10 28/12/2009 96.9612 96.961296.9327Bond Future 8.74  0.00 

R206 On  05-August-10 28/12/2009  9.00 2 22Bond Future 1691  0.00 Call

R206 On  05-August-10 28/12/2009  9.00 1 11Bond Future 958  0.00 Put

R207 On  04-February-10 28/12/2009 88.0713 88.071388.0183Bond Future 9.19  600.00 

R207 On  04-February-10 28/12/2009  8.25 0 00Bond Future 16  0.00 Call

R207 On  04-February-10 28/12/2009  8.25 6 66Bond Future 5799  0.00 Put

R207 On  06-May-10 28/12/2009 89.6992 89.699289.6473Bond Future 9.26  0.00 

R207 On  06-May-10 28/12/2009  9.25 2 22Bond Future 1997  0.00 Call

R207 On  06-May-10 28/12/2009  9.25 2 22Bond Future 2043  0.00 Put

R207 On  05-August-10 28/12/2009 87.8297 87.829787.7787Bond Future 9.31  0.00 

R207 On  05-August-10 28/12/2009  9.50 3 33Bond Future 3253  0.00 Call

R207 On  05-August-10 28/12/2009  9.50 2 22Bond Future 2185  0.00 Put

R208 On  04-February-10 28/12/2009 85.7585 85.758585.7097Bond Future 9.18  5,004.00 

R208 On  04-February-10 28/12/2009  8.50 0 00Bond Future 81  0.00 Call

R208 On  04-February-10 28/12/2009  8.50 4 44Bond Future 4364  0.00 Put

R208 On  06-May-10 28/12/2009 83.9395 83.939583.8855Bond Future 9.24  0.00 

R208 On  06-May-10 28/12/2009  9.25 2 22Bond Future 2074  0.00 Call

R208 On  06-May-10 28/12/2009  9.25 2 22Bond Future 2002  0.00 Put

R208 On  05-August-10 28/12/2009 85.6101 85.610185.5510Bond Future 9.28  0.00 

R208 On  05-August-10 28/12/2009  9.50 3 33Bond Future 3432  0.00 Call

R208 On  05-August-10 28/12/2009  9.50 2 22Bond Future 2157  0.00 Put

R209 On  04-February-10 28/12/2009 76.4311 76.431176.3591Bond Future 8.80  1,799.00 

R209 On  04-February-10 28/12/2009  7.50 0 00Bond Future 1  2,500.00 Call

R209 On  04-February-10 28/12/2009  10.00 9 99Bond Future 8692  0.00 Call

R209 On  04-February-10 28/12/2009  10.00 0 00Bond Future 11  0.00 Put

R209 On  04-February-10 28/12/2009  7.50 12 1212Bond Future 11663  0.00 Put
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R209 On  06-May-10 28/12/2009 74.6934 74.693474.6140Bond Future 8.83  0.00 

R209 On  06-May-10 28/12/2009  8.50 2 22Bond Future 1500  0.00 Call

R209 On  06-May-10 28/12/2009  8.50 4 44Bond Future 4172  0.00 Put

R209 On  05-August-10 28/12/2009 76.1725 76.172576.1013Bond Future 8.85  0.00 

R209 On  05-August-10 28/12/2009  8.75 3 33Bond Future 3123  0.00 Call

R209 On  05-August-10 28/12/2009  8.75 4 44Bond Future 3888  0.00 Put

TRT1 On  04-February-10 28/12/2009 298.4510 298.4510298.4240Index Future 298.42  100.00 

TRT1 On  06-May-10 28/12/2009 303.9070 303.9070303.8780Index Future 303.88  0.00 

AL13 On  04-February-10 29/12/2009 253.9870 253.9870254.0280Index Future 254.03  44.00 

AL7T On  04-February-10 29/12/2009 336.1440 336.1440336.3700Index Future 336.37  58.00 

ALBI On  04-February-10 29/12/2009 300.5130 300.5130300.7070Index Future 300.71  1,079.00 

ALBI On  06-May-10 29/12/2009 306.0050 306.0050306.2020Index Future 306.20  127.00 

ALBI On  05-August-10 29/12/2009 315.8430 315.8430316.0470Index Future 316.05  0.00 

CRD1 On  04-February-10 29/12/2009 130.9350 130.9350130.9910Index Future 130.99  2.00 

CRD1 On  06-May-10 29/12/2009 133.3280 133.3280133.3850Index Future 133.39  0.00 

GOVI On  04-February-10 29/12/2009 302.1740 302.1740302.3700GOVI 302.37  1,132.00 

GOVI On  04-February-10 29/12/2009  304.00 1 11GOVI 13547  0.00 Call

GOVI On  04-February-10 29/12/2009  304.00 3 33GOVI 29847  0.00 Put

GOVI On  06-May-10 29/12/2009 307.6970 307.6970307.8960GOVI 307.90  0.00 

GOVI On  06-May-10 29/12/2009  309.80 4 44GOVI 40694  0.00 Call

GOVI On  06-May-10 29/12/2009  309.80 6 66GOVI 59734  0.00 Put

GOVI On  05-August-10 29/12/2009 313.4270 313.4270313.6310GOVI 313.63  0.00 

GOVI On  05-August-10 29/12/2009  315.60 5 55GOVI 54467  0.00 Call

GOVI On  05-August-10 29/12/2009  315.60 8 87GOVI 74157  0.00 Put

GVIX On  01-January-29 29/12/2009 110.0000 110.0000110.0000LIVE INDEX 110.00  0.00 

ILBI On  04-February-10 29/12/2009 362.9020 362.9020362.9810Index Future 362.98  425.00 

J153 On  31-August-10 29/12/2009 0.0125 0.01250.0124Interest Rate Swap 6.89  0.00 
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J157 On  15-September-15 29/12/2009 0.0228 0.02280.0200Interest Rate Swap 8.82  0.00 

J186 On  21-December-26 29/12/2009 0.1000 0.10000.1077Interest Rate Swap 8.68  0.00 

J201 On  22-December-14 29/12/2009 0.0492 0.04920.0514Interest Rate Swap 8.66  0.00 

J203 On  15-September-17 29/12/2009 0.0808 0.08080.0847Interest Rate Swap 8.98  0.00 

J204 On  21-December-18 29/12/2009 0.0908 0.09080.0958Interest Rate Swap 8.96  0.00 

J207 On  15-January-20 29/12/2009 0.0633 0.06330.0691Interest Rate Swap 9.00  0.00 

JBAF On  20-January-10 29/12/2009 92.7700 92.770092.7950Jibar Tradeable Future 7.21  0.00 

JBAF On  17-February-10 29/12/2009 92.8470 92.847092.8600Jibar Tradeable Future 7.14  0.00 

JBAF On  17-March-10 29/12/2009 92.8970 92.897092.9020Jibar Tradeable Future 7.10  0.00 

JBAF On  21-April-10 29/12/2009 92.9040 92.904092.9040Jibar Tradeable Future 7.10  0.00 

JBAF On  19-May-10 29/12/2009 92.9090 92.909092.6750Jibar Tradeable Future 7.33  0.00 

JBAF On  15-June-10 29/12/2009 92.8950 92.895092.8960Jibar Tradeable Future 7.10  0.00 

JBAF On  15-September-10 29/12/2009 92.7450 92.745092.7450Jibar Tradeable Future 7.26  0.00 

JBAF On  15-December-10 29/12/2009 92.5110 92.511092.5120Jibar Tradeable Future 7.49  0.00 

JBAF On  16-March-11 29/12/2009 92.1850 92.185092.1870Jibar Tradeable Future 7.81  0.00 

JBAF On  15-June-11 29/12/2009 91.7960 91.796091.7980Jibar Tradeable Future 8.20  5,000.00 

JBAF On  21-September-11 29/12/2009 91.3970 91.397091.3990Jibar Tradeable Future 8.60  0.00 

JBAF On  21-December-11 29/12/2009 91.2000 91.200091.2000Jibar Tradeable Future 8.80  0.00 

JFRA On  04-February-10 29/12/2009 0.0171 0.017193.0230Jibar Tradeable Future 6.98  0.00 

JFRA On  06-May-10 29/12/2009 0.0174 0.017492.8790Jibar Tradeable Future 7.12  0.00 

JFRA On  05-August-10 29/12/2009 0.0179 0.017992.6710Jibar Tradeable Future 7.33  0.00 

JFRA On  04-November-10 29/12/2009 0.0187 0.018792.3400Jibar Tradeable Future 7.66  0.00 

JN02 On  04-February-10 29/12/2009 0.1442 0.14420.1447JNOTE 7.88  0.00 

JN05 On  04-February-10 29/12/2009 0.3545 0.35450.3565JNOTE 8.79  0.00 

JN10 On  04-February-10 29/12/2009 0.5913 0.59130.5955JNOTE 9.03  0.00 
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JROD On  31-December-09 29/12/2009 0.0027 0.00270.0024Rodi 6.84  0.00 

JROD On  29-January-10 29/12/2009 0.0022 0.00220.0019Rodi 7.01  0.00 

JROD On  26-February-10 29/12/2009 0.0047 0.00470.0044Rodi 6.98  0.00 

JROD On  31-March-10 29/12/2009 0.0038 0.00380.0035Rodi 7.18  0.00 

OTH1 On  04-February-10 29/12/2009 291.3380 291.3380291.5220Index Future 291.52  3.00 

OTH1 On  06-May-10 29/12/2009 296.6630 296.6630296.8500Index Future 296.85  0.00 

R155 On  04-February-10 29/12/2009 113.5363 113.5363113.5515Bond Future 7.62  31.00 

R155 On  04-February-10 29/12/2009  7.50 0 00Bond Future 140  0.00 Call

R155 On  04-February-10 29/12/2009  7.50 0 00Bond Future 316  0.00 Put

R157 On  04-February-10 29/12/2009 127.5585 127.5585127.6134Bond Future 8.45  6,893.00 

R157 On  04-February-10 29/12/2009  7.75 0 00Bond Future 40  0.00 Call

R157 On  04-February-10 29/12/2009  7.75 4 44Bond Future 3594  0.00 Put

R157 On  06-May-10 29/12/2009 123.0246 123.0246123.0818Bond Future 8.52  0.00 

R157 On  06-May-10 29/12/2009  8.50 1 11Bond Future 1475  0.00 Call

R157 On  06-May-10 29/12/2009  8.50 2 22Bond Future 1580  0.00 Put

R157 On  05-August-10 29/12/2009 125.4072 125.4072125.4620Bond Future 8.57  0.00 

R157 On  05-August-10 29/12/2009  8.75 2 22Bond Future 2407  0.00 Call

R157 On  05-August-10 29/12/2009  8.75 2 22Bond Future 1584  0.00 Put

R186 On  04-February-10 29/12/2009 113.6153 113.6153113.7180Bond Future 9.06  18,509.00 

R186 On  04-February-10 29/12/2009  8.25 0 00Bond Future 48  0.00 Call

R186 On  04-February-10 29/12/2009  8.25 8 88Bond Future 8047  0.00 Put

R186 On  06-May-10 29/12/2009 115.7115 115.7115115.8129Bond Future 9.11  0.00 

R186 On  06-May-10 29/12/2009  9.00 3 33Bond Future 2667  0.00 Call

R186 On  06-May-10 29/12/2009  9.00 4 44Bond Future 3707  0.00 Put

R186 On  05-August-10 29/12/2009 112.6982 112.6982112.8075Bond Future 9.15  0.00 

R186 On  05-August-10 29/12/2009  9.25 5 55Bond Future 4561  0.00 Call

R186 On  05-August-10 29/12/2009  9.25 4 44Bond Future 3628  0.00 Put

R201 On  04-February-10 29/12/2009 102.0605 102.0605102.1038Bond Future 8.52  486.00 

R201 On  04-February-10 29/12/2009  7.50 0 00Bond Future 3  0.00 Call
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R201 On  04-February-10 29/12/2009  7.50 4 44Bond Future 4101  0.00 Put

R201 On  06-May-10 29/12/2009 103.9459 103.9459103.9873Bond Future 8.59  0.00 

R201 On  06-May-10 29/12/2009  8.50 1 11Bond Future 1014  0.00 Call

R201 On  06-May-10 29/12/2009  8.50 1 11Bond Future 1338  0.00 Put

R201 On  05-August-10 29/12/2009 101.5827 101.5827101.6293Bond Future 8.63  0.00 

R201 On  05-August-10 29/12/2009  9.00 2 22Bond Future 2258  0.00 Call

R201 On  05-August-10 29/12/2009  9.00 1 11Bond Future 943  0.00 Put

R203 On  04-February-10 29/12/2009 98.6480 98.648098.7056Bond Future 9.11  1,570.00 

R203 On  04-February-10 29/12/2009  8.20 0 00Bond Future 15  0.00 Call

R203 On  04-February-10 29/12/2009  8.20 5 55Bond Future 4925  0.00 Put

R203 On  06-May-10 29/12/2009 96.2960 96.296096.3571Bond Future 9.18  0.00 

R203 On  06-May-10 29/12/2009  9.00 1 11Bond Future 1318  0.00 Call

R203 On  06-May-10 29/12/2009  9.00 2 22Bond Future 2251  0.00 Put

R203 On  05-August-10 29/12/2009 98.2066 98.206698.2661Bond Future 9.24  0.00 

R203 On  05-August-10 29/12/2009  9.25 2 22Bond Future 2306  0.00 Call

R203 On  05-August-10 29/12/2009  9.25 2 22Bond Future 2247  0.00 Put

R204 On  04-February-10 29/12/2009 94.4693 94.469394.5325Bond Future 9.09  4,207.00 

R204 On  04-February-10 29/12/2009  8.20 0 00Bond Future 17  0.00 Call

R204 On  04-February-10 29/12/2009  9.00 1 11Bond Future 780  100.00 Call

R204 On  04-February-10 29/12/2009  8.50 0 00Bond Future 99  200.00 Call

R204 On  04-February-10 29/12/2009  8.50 4 44Bond Future 3579  0.00 Put

R204 On  04-February-10 29/12/2009  9.00 1 11Bond Future 1310  200.00 Put

R204 On  04-February-10 29/12/2009  8.20 5 55Bond Future 5325  0.00 Put

R204 On  06-May-10 29/12/2009 96.2131 96.213196.2748Bond Future 9.16  0.00 

R204 On  06-May-10 29/12/2009  9.00 1 11Bond Future 1492  0.00 Call

R204 On  06-May-10 29/12/2009  9.00 2 22Bond Future 2395  0.00 Put

R204 On  05-August-10 29/12/2009 94.0815 94.081594.1418Bond Future 9.21  0.00 

R204 On  05-August-10 29/12/2009  9.25 3 33Bond Future 2650  0.00 Call

R204 On  05-August-10 29/12/2009  9.25 2 22Bond Future 2436  0.00 Put

R206 On  04-February-10 29/12/2009 96.9556 96.955696.9909Bond Future 8.57  2.00 

R206 On  04-February-10 29/12/2009  7.50 0 00Bond Future 2  0.00 Call
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R206 On  04-February-10 29/12/2009  7.50 4 44Bond Future 3521  0.00 Put

R206 On  06-May-10 29/12/2009 98.7440 98.744098.7833Bond Future 8.66  0.00 

R206 On  06-May-10 29/12/2009  8.75 1 11Bond Future 1134  0.00 Call

R206 On  06-May-10 29/12/2009  8.75 1 11Bond Future 874  0.00 Put

R206 On  05-August-10 29/12/2009 96.9327 96.932796.9697Bond Future 8.73  0.00 

R206 On  05-August-10 29/12/2009  9.00 2 22Bond Future 1711  0.00 Call

R206 On  05-August-10 29/12/2009  9.00 1 11Bond Future 941  0.00 Put

R207 On  04-February-10 29/12/2009 88.0183 88.018388.0831Bond Future 9.18  600.00 

R207 On  04-February-10 29/12/2009  8.25 0 00Bond Future 15  0.00 Call

R207 On  04-February-10 29/12/2009  8.25 6 66Bond Future 5734  0.00 Put

R207 On  06-May-10 29/12/2009 89.6473 89.647389.7108Bond Future 9.25  0.00 

R207 On  06-May-10 29/12/2009  9.25 2 22Bond Future 2022  0.00 Call

R207 On  06-May-10 29/12/2009  9.25 2 22Bond Future 2005  0.00 Put

R207 On  05-August-10 29/12/2009 87.7787 87.778787.8467Bond Future 9.30  0.00 

R207 On  05-August-10 29/12/2009  9.50 3 33Bond Future 3286  0.00 Call

R207 On  05-August-10 29/12/2009  9.50 2 22Bond Future 2150  0.00 Put

R208 On  04-February-10 29/12/2009 85.7097 85.709785.7768Bond Future 9.17  5,004.00 

R208 On  04-February-10 29/12/2009  8.50 0 00Bond Future 80  0.00 Call

R208 On  04-February-10 29/12/2009  8.50 4 44Bond Future 4295  0.00 Put

R208 On  06-May-10 29/12/2009 83.8855 83.885583.9575Bond Future 9.23  0.00 

R208 On  06-May-10 29/12/2009  9.25 2 22Bond Future 2104  0.00 Call

R208 On  06-May-10 29/12/2009  9.25 2 22Bond Future 1960  0.00 Put

R208 On  05-August-10 29/12/2009 85.5510 85.551085.6220Bond Future 9.27  0.00 

R208 On  05-August-10 29/12/2009  9.50 3 33Bond Future 3468  0.00 Call

R208 On  05-August-10 29/12/2009  9.50 2 22Bond Future 2122  0.00 Put

R209 On  04-February-10 29/12/2009 76.3591 76.359176.4391Bond Future 8.79  1,799.00 

R209 On  04-February-10 29/12/2009  7.50 0 00Bond Future 1  2,500.00 Call

R209 On  04-February-10 29/12/2009  10.00 9 99Bond Future 8771  0.00 Call

R209 On  04-February-10 29/12/2009  10.00 0 00Bond Future 10  0.00 Put

R209 On  04-February-10 29/12/2009  7.50 12 1212Bond Future 11583  0.00 Put

R209 On  06-May-10 29/12/2009 74.6140 74.614074.7014Bond Future 8.82  0.00 
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R209 On  06-May-10 29/12/2009  8.50 2 22Bond Future 1522  0.00 Call

R209 On  06-May-10 29/12/2009  8.50 4 44Bond Future 4107  0.00 Put

R209 On  05-August-10 29/12/2009 76.1013 76.101376.1804Bond Future 8.84  0.00 

R209 On  05-August-10 29/12/2009  8.75 3 33Bond Future 3154  0.00 Call

R209 On  05-August-10 29/12/2009  8.75 4 44Bond Future 3840  0.00 Put

TRT1 On  04-February-10 29/12/2009 298.4240 298.4240298.6170Index Future 298.62  100.00 

TRT1 On  06-May-10 29/12/2009 303.8780 303.8780304.0740Index Future 304.07  0.00 

AL13 On  04-February-10 30/12/2009 254.0280 254.0280253.9380Index Future 253.94  44.00 

AL7T On  04-February-10 30/12/2009 336.3700 336.3700336.1960Index Future 336.20  58.00 

ALBI On  04-February-10 30/12/2009 300.7070 300.7070300.6050Index Future 300.61  1,079.00 

ALBI On  06-May-10 30/12/2009 306.2020 306.2020306.0970Index Future 306.10  127.00 

ALBI On  05-August-10 30/12/2009 316.0470 316.0470315.9190Index Future 315.92  0.00 

CRD1 On  04-February-10 30/12/2009 130.9910 130.9910130.9540Index Future 130.95  2.00 

CRD1 On  06-May-10 30/12/2009 133.3850 133.3850133.3460Index Future 133.35  0.00 

GOVI On  04-February-10 30/12/2009 302.3700 302.3700302.2670GOVI 302.27  1,132.00 

GOVI On  04-February-10 30/12/2009  304.00 1 11GOVI 12894  0.00 Call

GOVI On  04-February-10 30/12/2009  304.00 3 33GOVI 30224  0.00 Put

GOVI On  06-May-10 30/12/2009 307.8960 307.8960307.7890GOVI 307.79  0.00 

GOVI On  06-May-10 30/12/2009  309.80 4 44GOVI 40026  0.00 Call

GOVI On  06-May-10 30/12/2009  309.80 6 66GOVI 60136  0.00 Put

GOVI On  05-August-10 30/12/2009 313.6310 313.6310313.5210GOVI 313.52  0.00 

GOVI On  05-August-10 30/12/2009  315.60 5 55GOVI 53816  0.00 Call

GOVI On  05-August-10 30/12/2009  315.60 7 77GOVI 74606  0.00 Put

GVIX On  01-January-29 30/12/2009 110.0000 110.0000110.0000LIVE INDEX 110.00  0.00 

ILBI On  04-February-10 30/12/2009 362.9810 362.9810362.9370Index Future 362.94  425.00 

J153 On  31-August-10 30/12/2009 0.0125 0.01250.0124Interest Rate Swap 6.89  0.00 
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J157 On  15-September-15 30/12/2009 0.0228 0.02280.0200Interest Rate Swap 8.82  0.00 

J186 On  21-December-26 30/12/2009 0.1000 0.10000.1077Interest Rate Swap 8.68  0.00 

J201 On  22-December-14 30/12/2009 0.0492 0.04920.0514Interest Rate Swap 8.66  0.00 

J203 On  15-September-17 30/12/2009 0.0808 0.08080.0847Interest Rate Swap 8.98  0.00 

J204 On  21-December-18 30/12/2009 0.0908 0.09080.0958Interest Rate Swap 8.96  0.00 

J207 On  15-January-20 30/12/2009 0.0633 0.06330.0691Interest Rate Swap 9.00  0.00 

JBAF On  20-January-10 30/12/2009 92.7950 92.795092.7950Jibar Tradeable Future 7.21  0.00 

JBAF On  17-February-10 30/12/2009 92.8600 92.860092.8600Jibar Tradeable Future 7.14  0.00 

JBAF On  17-March-10 30/12/2009 92.9020 92.902092.9020Jibar Tradeable Future 7.10  0.00 

JBAF On  21-April-10 30/12/2009 92.9040 92.904092.9040Jibar Tradeable Future 7.10  0.00 

JBAF On  19-May-10 30/12/2009 92.6750 92.675092.6750Jibar Tradeable Future 7.33  0.00 

JBAF On  15-June-10 30/12/2009 92.8960 92.896092.8960Jibar Tradeable Future 7.10  0.00 

JBAF On  15-September-10 30/12/2009 92.7450 92.745092.7450Jibar Tradeable Future 7.26  0.00 

JBAF On  15-December-10 30/12/2009 92.5120 92.512092.5120Jibar Tradeable Future 7.49  0.00 

JBAF On  16-March-11 30/12/2009 92.1870 92.187092.1870Jibar Tradeable Future 7.81  0.00 

JBAF On  15-June-11 30/12/2009 91.7980 91.798091.7980Jibar Tradeable Future 8.20  5,000.00 

JBAF On  21-September-11 30/12/2009 91.3990 91.399091.3990Jibar Tradeable Future 8.60  0.00 

JBAF On  21-December-11 30/12/2009 91.2000 91.200091.2000Jibar Tradeable Future 8.80  0.00 

JFRA On  04-February-10 30/12/2009 0.0171 0.017193.0230Jibar Tradeable Future 6.98  0.00 

JFRA On  06-May-10 30/12/2009 0.0174 0.017492.8790Jibar Tradeable Future 7.12  0.00 

JFRA On  05-August-10 30/12/2009 0.0179 0.017992.6710Jibar Tradeable Future 7.33  0.00 

JFRA On  04-November-10 30/12/2009 0.0187 0.018792.3400Jibar Tradeable Future 7.66  0.00 

JN02 On  04-February-10 30/12/2009 0.1442 0.14420.1447JNOTE 7.88  0.00 

JN05 On  04-February-10 30/12/2009 0.3545 0.35450.3565JNOTE 8.79  0.00 

JN10 On  04-February-10 30/12/2009 0.5913 0.59130.5955JNOTE 9.03  0.00 
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JROD On  31-December-09 30/12/2009 0.0027 0.00270.0024Rodi 6.84  0.00 

JROD On  29-January-10 30/12/2009 0.0022 0.00220.0019Rodi 7.01  0.00 

JROD On  26-February-10 30/12/2009 0.0047 0.00470.0044Rodi 6.98  0.00 

JROD On  31-March-10 30/12/2009 0.0038 0.00380.0035Rodi 7.18  0.00 

OTH1 On  04-February-10 30/12/2009 291.5220 291.5220291.4270Index Future 291.43  3.00 

OTH1 On  06-May-10 30/12/2009 296.8500 296.8500296.7510Index Future 296.75  0.00 

R155 On  04-February-10 30/12/2009 113.5515 113.5515113.5515Bond Future 7.62  31.00 

R155 On  04-February-10 30/12/2009  7.50 0 00Bond Future 137  0.00 Call

R155 On  04-February-10 30/12/2009  7.50 0 00Bond Future 313  0.00 Put

R157 On  04-February-10 30/12/2009 127.6134 127.6134127.6283Bond Future 8.45  6,893.00 

R157 On  04-February-10 30/12/2009  7.75 0 00Bond Future 38  0.00 Call

R157 On  04-February-10 30/12/2009  7.75 4 44Bond Future 3577  0.00 Put

R157 On  06-May-10 30/12/2009 123.0818 123.0818123.0914Bond Future 8.52  0.00 

R157 On  06-May-10 30/12/2009  8.50 1 11Bond Future 1474  0.00 Call

R157 On  06-May-10 30/12/2009  8.50 2 22Bond Future 1570  0.00 Put

R157 On  05-August-10 30/12/2009 125.4620 125.4620125.4757Bond Future 8.57  0.00 

R157 On  05-August-10 30/12/2009  8.75 2 22Bond Future 2411  0.00 Call

R157 On  05-August-10 30/12/2009  8.75 2 22Bond Future 1575  0.00 Put

R186 On  04-February-10 30/12/2009 113.7180 113.7180113.7367Bond Future 9.06  18,509.00 

R186 On  04-February-10 30/12/2009  8.25 0 00Bond Future 44  0.00 Call

R186 On  04-February-10 30/12/2009  8.25 8 88Bond Future 8024  0.00 Put

R186 On  06-May-10 30/12/2009 115.8129 115.8129115.8313Bond Future 9.11  0.00 

R186 On  06-May-10 30/12/2009  9.00 3 33Bond Future 2664  0.00 Call

R186 On  06-May-10 30/12/2009  9.00 4 44Bond Future 3685  0.00 Put

R186 On  05-August-10 30/12/2009 112.8075 112.8075112.8166Bond Future 9.15  0.00 

R186 On  05-August-10 30/12/2009  9.25 5 55Bond Future 4557  0.00 Call

R186 On  05-August-10 30/12/2009  9.25 4 44Bond Future 3615  0.00 Put

R201 On  04-February-10 30/12/2009 102.1038 102.1038102.1156Bond Future 8.51  486.00 

R201 On  04-February-10 30/12/2009  7.50 0 00Bond Future 3  0.00 Call

R201 On  04-February-10 30/12/2009  7.50 4 44Bond Future 4089  0.00 Put
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R201 On  06-May-10 30/12/2009 103.9873 103.9873103.9986Bond Future 8.58  0.00 

R201 On  06-May-10 30/12/2009  8.50 1 11Bond Future 1015  0.00 Call

R201 On  06-May-10 30/12/2009  8.50 1 11Bond Future 1328  0.00 Put

R201 On  05-August-10 30/12/2009 101.6293 101.6293101.6364Bond Future 8.63  0.00 

R201 On  05-August-10 30/12/2009  9.00 2 22Bond Future 2259  0.00 Call

R201 On  05-August-10 30/12/2009  9.00 1 11Bond Future 937  0.00 Put

R203 On  04-February-10 30/12/2009 98.7056 98.705698.7213Bond Future 9.11  1,570.00 

R203 On  04-February-10 30/12/2009  8.20 0 00Bond Future 14  0.00 Call

R203 On  04-February-10 30/12/2009  8.20 5 55Bond Future 4909  0.00 Put

R203 On  06-May-10 30/12/2009 96.3571 96.357196.3724Bond Future 9.18  0.00 

R203 On  06-May-10 30/12/2009  9.00 1 11Bond Future 1318  0.00 Call

R203 On  06-May-10 30/12/2009  9.00 2 22Bond Future 2236  0.00 Put

R203 On  05-August-10 30/12/2009 98.2661 98.266198.2809Bond Future 9.24  0.00 

R203 On  05-August-10 30/12/2009  9.25 2 22Bond Future 2309  0.00 Call

R203 On  05-August-10 30/12/2009  9.25 2 22Bond Future 2235  0.00 Put

R204 On  04-February-10 30/12/2009 94.5325 94.532594.5497Bond Future 9.09  4,207.00 

R204 On  04-February-10 30/12/2009  8.20 0 00Bond Future 16  0.00 Call

R204 On  04-February-10 30/12/2009  8.50 0 00Bond Future 95  200.00 Call

R204 On  04-February-10 30/12/2009  9.00 1 11Bond Future 774  100.00 Call

R204 On  04-February-10 30/12/2009  9.00 1 11Bond Future 1287  200.00 Put

R204 On  04-February-10 30/12/2009  8.50 4 44Bond Future 3558  0.00 Put

R204 On  04-February-10 30/12/2009  8.20 5 55Bond Future 5307  0.00 Put

R204 On  06-May-10 30/12/2009 96.2748 96.274896.2917Bond Future 9.16  0.00 

R204 On  06-May-10 30/12/2009  9.00 1 11Bond Future 1492  0.00 Call

R204 On  06-May-10 30/12/2009  9.00 2 22Bond Future 2378  0.00 Put

R204 On  05-August-10 30/12/2009 94.1418 94.141894.1583Bond Future 9.21  0.00 

R204 On  05-August-10 30/12/2009  9.25 3 33Bond Future 2653  0.00 Call

R204 On  05-August-10 30/12/2009  9.25 2 22Bond Future 2423  0.00 Put

R206 On  04-February-10 30/12/2009 96.9909 96.990997.0037Bond Future 8.57  2.00 

R206 On  04-February-10 30/12/2009  7.50 0 00Bond Future 2  0.00 Call

R206 On  04-February-10 30/12/2009  7.50 4 44Bond Future 3508  0.00 Put
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R206 On  06-May-10 30/12/2009 98.7833 98.783398.7924Bond Future 8.66  0.00 

R206 On  06-May-10 30/12/2009  8.75 1 11Bond Future 1135  0.00 Call

R206 On  06-May-10 30/12/2009  8.75 1 11Bond Future 866  0.00 Put

R206 On  05-August-10 30/12/2009 96.9697 96.969796.9782Bond Future 8.73  0.00 

R206 On  05-August-10 30/12/2009  9.00 2 22Bond Future 1713  0.00 Call

R206 On  05-August-10 30/12/2009  9.00 1 11Bond Future 935  0.00 Put

R207 On  04-February-10 30/12/2009 88.0831 88.083188.1008Bond Future 9.18  600.00 

R207 On  04-February-10 30/12/2009  8.25 0 00Bond Future 14  0.00 Call

R207 On  04-February-10 30/12/2009  8.25 6 66Bond Future 5715  0.00 Put

R207 On  06-May-10 30/12/2009 89.7108 89.710889.7224Bond Future 9.25  0.00 

R207 On  06-May-10 30/12/2009  9.25 2 22Bond Future 2020  0.00 Call

R207 On  06-May-10 30/12/2009  9.25 2 22Bond Future 1991  0.00 Put

R207 On  05-August-10 30/12/2009 87.8467 87.846787.8580Bond Future 9.30  0.00 

R207 On  05-August-10 30/12/2009  9.50 3 33Bond Future 3287  0.00 Call

R207 On  05-August-10 30/12/2009  9.50 2 22Bond Future 2140  0.00 Put

R208 On  04-February-10 30/12/2009 85.7768 85.776885.7890Bond Future 9.17  5,004.00 

R208 On  04-February-10 30/12/2009  8.50 0 00Bond Future 76  0.00 Call

R208 On  04-February-10 30/12/2009  8.50 4 44Bond Future 4279  0.00 Put

R208 On  06-May-10 30/12/2009 83.9575 83.957583.9695Bond Future 9.22  0.00 

R208 On  06-May-10 30/12/2009  9.25 2 22Bond Future 2102  0.00 Call

R208 On  06-May-10 30/12/2009  9.25 2 22Bond Future 1946  0.00 Put

R208 On  05-August-10 30/12/2009 85.6220 85.622085.6338Bond Future 9.27  0.00 

R208 On  05-August-10 30/12/2009  9.50 3 33Bond Future 3469  0.00 Call

R208 On  05-August-10 30/12/2009  9.50 2 22Bond Future 2111  0.00 Put

R209 On  04-February-10 30/12/2009 76.4391 76.439176.4551Bond Future 8.78  1,799.00 

R209 On  04-February-10 30/12/2009  7.50 0 00Bond Future 0  2,500.00 Call

R209 On  04-February-10 30/12/2009  10.00 9 99Bond Future 8785  0.00 Call

R209 On  04-February-10 30/12/2009  10.00 0 00Bond Future 8  0.00 Put

R209 On  04-February-10 30/12/2009  7.50 12 1212Bond Future 11566  0.00 Put

R209 On  06-May-10 30/12/2009 74.7014 74.701474.7093Bond Future 8.82  0.00 

R209 On  06-May-10 30/12/2009  8.50 2 22Bond Future 1516  0.00 Call
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R209 On  06-May-10 30/12/2009  8.50 4 44Bond Future 4093  0.00 Put

R209 On  05-August-10 30/12/2009 76.1804 76.180476.1963Bond Future 8.83  0.00 

R209 On  05-August-10 30/12/2009  8.75 3 33Bond Future 3154  0.00 Call

R209 On  05-August-10 30/12/2009  8.75 4 44Bond Future 3824  0.00 Put

TRT1 On  04-February-10 30/12/2009 298.6170 298.6170298.5150Index Future 298.52  100.00 

TRT1 On  06-May-10 30/12/2009 304.0740 304.0740303.9690Index Future 303.97  0.00 

AL13 On  04-February-10 31/12/2009 253.9380 253.9380253.9440Index Future 253.94  44.00 

AL7T On  04-February-10 31/12/2009 336.1960 336.1960336.2160Index Future 336.22  58.00 

ALBI On  04-February-10 31/12/2009 300.6050 300.6050300.9790Index Future 300.98  1,079.00 

ALBI On  06-May-10 31/12/2009 306.0970 306.0970306.4770Index Future 306.48  127.00 

ALBI On  05-August-10 31/12/2009 315.9190 315.9190315.9330Index Future 315.93  0.00 

CRD1 On  04-February-10 31/12/2009 130.9540 130.9540131.0530Index Future 131.05  2.00 

CRD1 On  06-May-10 31/12/2009 133.3460 133.3460133.4470Index Future 133.45  0.00 

GOVI On  04-February-10 31/12/2009 302.2670 302.2670302.6460GOVI 302.65  1,132.00 

GOVI On  04-February-10 31/12/2009  304.00 1 11GOVI 14076  0.00 Call

GOVI On  04-February-10 31/12/2009  304.00 3 33GOVI 27616  0.00 Put

GOVI On  06-May-10 31/12/2009 307.7890 307.7890308.1740GOVI 308.17  0.00 

GOVI On  06-May-10 31/12/2009  309.80 4 44GOVI 41564  0.00 Call

GOVI On  06-May-10 31/12/2009  309.80 6 66GOVI 57824  0.00 Put

GOVI On  05-August-10 31/12/2009 313.5210 313.5210313.9140GOVI 313.91  0.00 

GOVI On  05-August-10 31/12/2009  315.60 5 56GOVI 55491  0.00 Call

GOVI On  05-August-10 31/12/2009  315.60 7 77GOVI 72351  0.00 Put

GVIX On  01-January-29 31/12/2009 110.0000 110.0000110.0000LIVE INDEX 110.00  0.00 

ILBI On  04-February-10 31/12/2009 362.9370 362.9370362.9370Index Future 362.94  425.00 

J153 On  31-August-10 31/12/2009 0.0125 0.01250.0124Interest Rate Swap 6.89  0.00 

J157 On  15-September-15 31/12/2009 0.0228 0.02280.0200Interest Rate Swap 8.82  0.00 
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J186 On  21-December-26 31/12/2009 0.1000 0.10000.1077Interest Rate Swap 8.68  0.00 

J201 On  22-December-14 31/12/2009 0.0492 0.04920.0514Interest Rate Swap 8.66  0.00 

J203 On  15-September-17 31/12/2009 0.0808 0.08080.0847Interest Rate Swap 8.98  0.00 

J204 On  21-December-18 31/12/2009 0.0908 0.09080.0958Interest Rate Swap 8.96  0.00 

J207 On  15-January-20 31/12/2009 0.0633 0.06330.0691Interest Rate Swap 9.00  0.00 

JBAF On  20-January-10 31/12/2009 92.7950 92.795092.7950Jibar Tradeable Future 7.21  0.00 

JBAF On  17-February-10 31/12/2009 92.8600 92.860092.8600Jibar Tradeable Future 7.14  0.00 

JBAF On  17-March-10 31/12/2009 92.9020 92.902092.9020Jibar Tradeable Future 7.10  0.00 

JBAF On  21-April-10 31/12/2009 92.9040 92.904092.9040Jibar Tradeable Future 7.10  0.00 

JBAF On  19-May-10 31/12/2009 92.6750 92.675092.6750Jibar Tradeable Future 7.33  0.00 

JBAF On  15-June-10 31/12/2009 92.8960 92.896092.8960Jibar Tradeable Future 7.10  0.00 

JBAF On  15-September-10 31/12/2009 92.7450 92.745092.7450Jibar Tradeable Future 7.26  0.00 

JBAF On  15-December-10 31/12/2009 92.5120 92.512092.5120Jibar Tradeable Future 7.49  0.00 

JBAF On  16-March-11 31/12/2009 92.1870 92.187092.1870Jibar Tradeable Future 7.81  0.00 

JBAF On  15-June-11 31/12/2009 91.7980 91.798091.7980Jibar Tradeable Future 8.20  5,000.00 

JBAF On  21-September-11 31/12/2009 91.3990 91.399091.3990Jibar Tradeable Future 8.60  0.00 

JBAF On  21-December-11 31/12/2009 91.2000 91.200091.2000Jibar Tradeable Future 8.80  0.00 

JFRA On  04-February-10 31/12/2009 0.0171 0.017193.0230Jibar Tradeable Future 6.98  0.00 

JFRA On  06-May-10 31/12/2009 0.0174 0.017492.8790Jibar Tradeable Future 7.12  0.00 

JFRA On  05-August-10 31/12/2009 0.0179 0.017992.6710Jibar Tradeable Future 7.33  0.00 

JFRA On  04-November-10 31/12/2009 0.0187 0.018792.3400Jibar Tradeable Future 7.66  0.00 

JN02 On  04-February-10 31/12/2009 0.1442 0.14420.1447JNOTE 7.88  0.00 

JN05 On  04-February-10 31/12/2009 0.3545 0.35450.3565JNOTE 8.79  0.00 

JN10 On  04-February-10 31/12/2009 0.5913 0.59130.5955JNOTE 9.03  0.00 

JROD On  31-December-09 31/12/2009 0.0027 0.00270.0024Rodi 6.84  0.00 
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JROD On  29-January-10 31/12/2009 0.0022 0.00220.0019Rodi 7.01  0.00 

JROD On  26-February-10 31/12/2009 0.0047 0.00470.0044Rodi 6.98  0.00 

JROD On  31-March-10 31/12/2009 0.0038 0.00380.0035Rodi 7.18  0.00 

OTH1 On  04-February-10 31/12/2009 291.4270 291.4270291.7760Index Future 291.78  3.00 

OTH1 On  06-May-10 31/12/2009 296.7510 296.7510297.1060Index Future 297.11  0.00 

R155 On  04-February-10 31/12/2009 113.5515 113.5515113.5894Bond Future 7.59  31.00 

R155 On  04-February-10 31/12/2009  7.50 0 00Bond Future 149  0.00 Call

R155 On  04-February-10 31/12/2009  7.50 0 00Bond Future 287  0.00 Put

R157 On  04-February-10 31/12/2009 127.6283 127.6283127.7332Bond Future 8.43  6,893.00 

R157 On  04-February-10 31/12/2009  7.75 0 00Bond Future 40  0.00 Call

R157 On  04-February-10 31/12/2009  7.75 4 43Bond Future 3474  0.00 Put

R157 On  06-May-10 31/12/2009 123.0914 123.0914123.2013Bond Future 8.50  0.00 

R157 On  06-May-10 31/12/2009  8.50 1 12Bond Future 1523  0.00 Call

R157 On  06-May-10 31/12/2009  8.50 2 22Bond Future 1509  0.00 Put

R157 On  05-August-10 31/12/2009 125.4757 125.4757125.5853Bond Future 8.54  0.00 

R157 On  05-August-10 31/12/2009  8.75 2 22Bond Future 2470  0.00 Call

R157 On  05-August-10 31/12/2009  8.75 2 22Bond Future 1524  0.00 Put

R186 On  04-February-10 31/12/2009 113.7367 113.7367113.9239Bond Future 9.04  18,509.00 

R186 On  04-February-10 31/12/2009  8.25 0 00Bond Future 46  0.00 Call

R186 On  04-February-10 31/12/2009  8.25 8 88Bond Future 7839  0.00 Put

R186 On  06-May-10 31/12/2009 115.8313 115.8313116.0252Bond Future 9.09  0.00 

R186 On  06-May-10 31/12/2009  9.00 3 33Bond Future 2742  0.00 Call

R186 On  06-May-10 31/12/2009  9.00 4 44Bond Future 3569  0.00 Put

R186 On  05-August-10 31/12/2009 112.8166 112.8166113.0173Bond Future 9.12  0.00 

R186 On  05-August-10 31/12/2009  9.25 5 55Bond Future 4660  0.00 Call

R186 On  05-August-10 31/12/2009  9.25 4 44Bond Future 3518  0.00 Put

R201 On  04-February-10 31/12/2009 102.1156 102.1156102.1984Bond Future 8.49  486.00 

R201 On  04-February-10 31/12/2009  7.50 0 00Bond Future 3  0.00 Call

R201 On  04-February-10 31/12/2009  7.50 4 44Bond Future 4006  0.00 Put

R201 On  06-May-10 31/12/2009 103.9986 103.9986104.0851Bond Future 8.56  0.00 
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R201 On  06-May-10 31/12/2009  8.50 1 11Bond Future 1051  0.00 Call

R201 On  06-May-10 31/12/2009  8.50 1 11Bond Future 1277  0.00 Put

R201 On  05-August-10 31/12/2009 101.6364 101.6364101.7260Bond Future 8.60  0.00 

R201 On  05-August-10 31/12/2009  9.00 2 22Bond Future 2314  0.00 Call

R201 On  05-August-10 31/12/2009  9.00 1 11Bond Future 902  0.00 Put

R203 On  04-February-10 31/12/2009 98.7213 98.721398.8367Bond Future 9.08  1,570.00 

R203 On  04-February-10 31/12/2009  8.20 0 00Bond Future 15  0.00 Call

R203 On  04-February-10 31/12/2009  8.20 5 55Bond Future 4794  0.00 Put

R203 On  06-May-10 31/12/2009 96.3724 96.372496.4846Bond Future 9.16  0.00 

R203 On  06-May-10 31/12/2009  9.00 1 11Bond Future 1360  0.00 Call

R203 On  06-May-10 31/12/2009  9.00 2 22Bond Future 2166  0.00 Put

R203 On  05-August-10 31/12/2009 98.2809 98.280998.4000Bond Future 9.21  0.00 

R203 On  05-August-10 31/12/2009  9.25 2 22Bond Future 2366  0.00 Call

R203 On  05-August-10 31/12/2009  9.25 2 22Bond Future 2173  0.00 Put

R204 On  04-February-10 31/12/2009 94.5497 94.549794.6704Bond Future 9.07  4,207.00 

R204 On  04-February-10 31/12/2009  8.20 0 00Bond Future 17  0.00 Call

R204 On  04-February-10 31/12/2009  8.50 0 00Bond Future 100  200.00 Call

R204 On  04-February-10 31/12/2009  9.00 1 11Bond Future 812  100.00 Call

R204 On  04-February-10 31/12/2009  9.00 1 11Bond Future 1204  200.00 Put

R204 On  04-February-10 31/12/2009  8.50 4 43Bond Future 3442  0.00 Put

R204 On  04-February-10 31/12/2009  8.20 5 55Bond Future 5187  0.00 Put

R204 On  06-May-10 31/12/2009 96.2917 96.291796.4152Bond Future 9.14  0.00 

R204 On  06-May-10 31/12/2009  9.00 1 12Bond Future 1540  0.00 Call

R204 On  06-May-10 31/12/2009  9.00 2 22Bond Future 2303  0.00 Put

R204 On  05-August-10 31/12/2009 94.1583 94.158394.2845Bond Future 9.19  0.00 

R204 On  05-August-10 31/12/2009  9.25 3 33Bond Future 2715  0.00 Call

R204 On  05-August-10 31/12/2009  9.25 2 22Bond Future 2359  0.00 Put

R206 On  04-February-10 31/12/2009 97.0037 97.003797.0743Bond Future 8.55  2.00 

R206 On  04-February-10 31/12/2009  7.50 0 00Bond Future 2  0.00 Call

R206 On  04-February-10 31/12/2009  7.50 4 43Bond Future 3437  0.00 Put

R206 On  06-May-10 31/12/2009 98.7924 98.792498.8621Bond Future 8.64  0.00 
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R206 On  06-May-10 31/12/2009  8.75 1 11Bond Future 1170  0.00 Call

R206 On  06-May-10 31/12/2009  8.75 1 11Bond Future 831  0.00 Put

R206 On  05-August-10 31/12/2009 96.9782 96.978297.0522Bond Future 8.70  0.00 

R206 On  05-August-10 31/12/2009  9.00 2 22Bond Future 1755  0.00 Call

R206 On  05-August-10 31/12/2009  9.00 1 11Bond Future 903  0.00 Put

R207 On  04-February-10 31/12/2009 88.1008 88.100888.2247Bond Future 9.16  600.00 

R207 On  04-February-10 31/12/2009  8.25 0 00Bond Future 15  0.00 Call

R207 On  04-February-10 31/12/2009  8.25 6 66Bond Future 5592  0.00 Put

R207 On  06-May-10 31/12/2009 89.7224 89.722489.8497Bond Future 9.22  0.00 

R207 On  06-May-10 31/12/2009  9.25 2 22Bond Future 2078  0.00 Call

R207 On  06-May-10 31/12/2009  9.25 2 22Bond Future 1922  0.00 Put

R207 On  05-August-10 31/12/2009 87.8580 87.858087.9886Bond Future 9.27  0.00 

R207 On  05-August-10 31/12/2009  9.50 3 33Bond Future 3357  0.00 Call

R207 On  05-August-10 31/12/2009  9.50 2 22Bond Future 2080  0.00 Put

R208 On  04-February-10 31/12/2009 85.7890 85.789085.9175Bond Future 9.15  5,004.00 

R208 On  04-February-10 31/12/2009  8.50 0 00Bond Future 80  0.00 Call

R208 On  04-February-10 31/12/2009  8.50 4 44Bond Future 4155  0.00 Put

R208 On  06-May-10 31/12/2009 83.9695 83.969584.0958Bond Future 9.20  0.00 

R208 On  06-May-10 31/12/2009  9.25 2 22Bond Future 2161  0.00 Call

R208 On  06-May-10 31/12/2009  9.25 2 22Bond Future 1879  0.00 Put

R208 On  05-August-10 31/12/2009 85.6338 85.633885.7641Bond Future 9.25  0.00 

R208 On  05-August-10 31/12/2009  9.50 3 34Bond Future 3540  0.00 Call

R208 On  05-August-10 31/12/2009  9.50 2 22Bond Future 2052  0.00 Put

R209 On  04-February-10 31/12/2009 76.4551 76.455176.6156Bond Future 8.76  1,799.00 

R209 On  04-February-10 31/12/2009  7.50 0 00Bond Future 0  2,500.00 Call

R209 On  04-February-10 31/12/2009  10.00 9 99Bond Future 8944  0.00 Call

R209 On  04-February-10 31/12/2009  10.00 0 00Bond Future 6  0.00 Put

R209 On  04-February-10 31/12/2009  7.50 12 1211Bond Future 11405  0.00 Put

R209 On  06-May-10 31/12/2009 74.7093 74.709374.8767Bond Future 8.79  0.00 

R209 On  06-May-10 31/12/2009  8.50 2 22Bond Future 1568  0.00 Call

R209 On  06-May-10 31/12/2009  8.50 4 44Bond Future 3978  0.00 Put
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R209 On  05-August-10 31/12/2009 76.1963 76.196376.3629Bond Future 8.81  0.00 

R209 On  05-August-10 31/12/2009  8.75 3 33Bond Future 3228  0.00 Call

R209 On  05-August-10 31/12/2009  8.75 4 44Bond Future 3732  0.00 Put

TRT1 On  04-February-10 31/12/2009 298.5150 298.5150298.8880Index Future 298.89  100.00 

TRT1 On  06-May-10 31/12/2009 303.9690 303.9690304.3480Index Future 304.35  0.00 
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