
Derivatives Weekly Statistics Report
From: 25/01/2010 To: 26/01/2010

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 25/01/2010 253.5170 253.5170253.6320Index Future 253.63  44.00 

AL7T On  04-February-10 25/01/2010 320.4290 320.4290320.6420Index Future 320.64  58.00 

ALBI On  04-February-10 25/01/2010 297.4480 297.4480297.6970Index Future 297.70  1,021.00 

ALBI On  06-May-10 25/01/2010 302.8690 302.8690303.1220Index Future 303.12  139.00 

ALBI On  05-August-10 25/01/2010 308.1950 308.1950308.4110Index Future 308.41  0.00 

CRD1 On  04-February-10 25/01/2010 130.6110 130.6110130.7030Index Future 130.70  2.00 

CRD1 On  06-May-10 25/01/2010 132.9920 132.9920133.0850Index Future 133.09  0.00 

GOVI On  04-February-10 25/01/2010 299.0100 299.0100299.2580GOVI 299.26  1,132.00 

GOVI On  04-February-10 25/01/2010  304.00 0 00GOVI 414  0.00 Call

GOVI On  04-February-10 25/01/2010  304.00 5 55GOVI 47834  0.00 Put

GOVI On  06-May-10 25/01/2010 304.4600 304.4600304.7120GOVI 304.71  0.00 

GOVI On  06-May-10 25/01/2010  309.80 2 22GOVI 23037  0.00 Call

GOVI On  06-May-10 25/01/2010  309.80 8 87GOVI 73917  0.00 Put

GOVI On  05-August-10 25/01/2010 310.1270 310.1270310.3840GOVI 310.38  0.00 

GOVI On  05-August-10 25/01/2010  315.60 4 44GOVI 36981  0.00 Call

GOVI On  05-August-10 25/01/2010  315.60 9 99GOVI 89141  0.00 Put

GVIX On  01-January-29 25/01/2010 110.0000 110.0000110.0000LIVE INDEX 110.00  0.00 

ILBI On  04-February-10 25/01/2010 358.7400 358.7400358.3240Index Future 358.32  426.00 
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Date Contract Details Previous Day's Previous Day's Open InterestStrike Call/ Product MTM Yield MTM Price

Closing MTM Closing PricePut

J153 On  31-August-10 25/01/2010 0.0125 0.01250.0124Interest Rate Swap 6.89  0.00 

J157 On  15-September-15 25/01/2010 0.0228 0.02280.0200Interest Rate Swap 8.82  0.00 

J186 On  21-December-26 25/01/2010 0.1000 0.10000.1077Interest Rate Swap 8.68  0.00 

J201 On  22-December-14 25/01/2010 0.0492 0.04920.0514Interest Rate Swap 8.66  0.00 

J203 On  15-September-17 25/01/2010 0.0808 0.08080.0847Interest Rate Swap 8.98  0.00 

J204 On  21-December-18 25/01/2010 0.0908 0.09080.0958Interest Rate Swap 8.96  0.00 

J207 On  15-January-20 25/01/2010 0.0633 0.06330.0691Interest Rate Swap 9.00  0.00 

JBAF On  17-February-10 25/01/2010 92.8500 92.850092.8550Jibar Tradeable Future 7.15  0.00 

JBAF On  17-March-10 25/01/2010 92.8680 92.868092.8670Jibar Tradeable Future 7.13  0.00 

JBAF On  21-April-10 25/01/2010 92.9140 92.914092.9110Jibar Tradeable Future 7.09  0.00 

JBAF On  19-May-10 25/01/2010 92.9150 92.915092.9150Jibar Tradeable Future 7.09  0.00 

JBAF On  15-June-10 25/01/2010 92.9100 92.910092.9100Jibar Tradeable Future 7.09  0.00 

JBAF On  21-July-10 25/01/2010 92.8930 92.893092.8930Jibar Tradeable Future 7.11  0.00 

JBAF On  15-September-10 25/01/2010 92.8070 92.807092.8100Jibar Tradeable Future 7.19  0.00 

JBAF On  15-December-10 25/01/2010 92.5980 92.598092.6000Jibar Tradeable Future 7.40  0.00 

JBAF On  16-March-11 25/01/2010 92.2960 92.296092.2970Jibar Tradeable Future 7.70  0.00 

JBAF On  15-June-11 25/01/2010 91.9170 91.917091.9260Jibar Tradeable Future 8.07  5,000.00 

JBAF On  21-September-11 25/01/2010 91.5040 91.504091.5230Jibar Tradeable Future 8.48  0.00 

JBAF On  21-December-11 25/01/2010 91.3630 91.363091.3630Jibar Tradeable Future 8.64  5,000.00 

JFRA On  04-February-10 25/01/2010 0.0171 0.017193.0230Jibar Tradeable Future 6.98  0.00 

JFRA On  06-May-10 25/01/2010 0.0174 0.017492.8790Jibar Tradeable Future 7.12  0.00 

JFRA On  05-August-10 25/01/2010 0.0179 0.017992.6710Jibar Tradeable Future 7.33  0.00 

JFRA On  04-November-10 25/01/2010 0.0187 0.018792.3400Jibar Tradeable Future 7.66  0.00 

JN02 On  04-February-10 25/01/2010 0.1442 0.14420.1447JNOTE 7.88  0.00 

JN05 On  04-February-10 25/01/2010 0.3545 0.35450.3565JNOTE 8.79  0.00 
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Date Contract Details Previous Day's Previous Day's Open InterestStrike Call/ Product MTM Yield MTM Price

Closing MTM Closing PricePut

JN10 On  04-February-10 25/01/2010 0.5913 0.59130.5955JNOTE 9.03  0.00 

JROD On  29-January-10 25/01/2010 0.0022 0.00220.0019Rodi 7.01  0.00 

JROD On  26-February-10 25/01/2010 0.0047 0.00470.0044Rodi 6.98  0.00 

JROD On  31-March-10 25/01/2010 0.0038 0.00380.0035Rodi 7.18  0.00 

OTH1 On  04-February-10 25/01/2010 288.7170 288.7170288.9660Index Future 288.97  3.00 

OTH1 On  06-May-10 25/01/2010 293.9790 293.9790294.2320Index Future 294.23  0.00 

R155 On  04-February-10 25/01/2010 113.3169 113.3169113.3169Bond Future 7.77  31.00 

R155 On  04-February-10 25/01/2010  7.50 0 00Bond Future 9  0.00 Call

R155 On  04-February-10 25/01/2010  7.50 0 00Bond Future 420  0.00 Put

R157 On  04-February-10 25/01/2010 126.9916 126.9916126.9966Bond Future 8.57  7,251.00 

R157 On  04-February-10 25/01/2010  7.75 0 00Bond Future 0  0.00 Call

R157 On  04-February-10 25/01/2010  7.75 4 44Bond Future 4170  0.00 Put

R157 On  06-May-10 25/01/2010 122.4346 122.4346122.4393Bond Future 8.66  0.00 

R157 On  06-May-10 25/01/2010  8.50 1 11Bond Future 933  0.00 Call

R157 On  06-May-10 25/01/2010  8.50 2 22Bond Future 1681  0.00 Put

R157 On  05-August-10 25/01/2010 124.7934 124.7934124.7979Bond Future 8.72  0.00 

R157 On  05-August-10 25/01/2010  8.75 2 22Bond Future 1885  0.00 Call

R157 On  05-August-10 25/01/2010  8.75 2 22Bond Future 1727  0.00 Put

R186 On  04-February-10 25/01/2010 111.9087 111.9087112.0091Bond Future 9.25  19,109.00 

R186 On  04-February-10 25/01/2010  8.25 0 00Bond Future 0  0.00 Call

R186 On  04-February-10 25/01/2010  8.25 10 1010Bond Future 9708  0.00 Put

R186 On  06-May-10 25/01/2010 113.9645 113.9645114.0635Bond Future 9.30  0.00 

R186 On  06-May-10 25/01/2010  9.00 2 22Bond Future 1516  0.00 Call

R186 On  06-May-10 25/01/2010  9.00 4 44Bond Future 4305  0.00 Put

R186 On  05-August-10 25/01/2010 110.9094 110.9094111.0072Bond Future 9.35  0.00 

R186 On  05-August-10 25/01/2010  9.25 3 33Bond Future 3305  0.00 Call

R186 On  05-August-10 25/01/2010  8.75 2 22Bond Future 1585  1,300.00 Call

R186 On  05-August-10 25/01/2010  9.75 6 66Bond Future 5797  0.00 Call

R186 On  05-August-10 25/01/2010  9.75 2 22Bond Future 2300  1,300.00 Put

R186 On  05-August-10 25/01/2010  8.75 7 77Bond Future 7092  0.00 Put
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Closing MTM Closing PricePut

R186 On  05-August-10 25/01/2010  9.25 4 44Bond Future 4173  0.00 Put

R201 On  04-February-10 25/01/2010 101.5620 101.5620101.5659Bond Future 8.65  486.00 

R201 On  04-February-10 25/01/2010  7.50 0 00Bond Future 0  0.00 Call

R201 On  04-February-10 25/01/2010  7.50 5 55Bond Future 4636  0.00 Put

R201 On  06-May-10 25/01/2010 103.4290 103.4290103.4327Bond Future 8.73  0.00 

R201 On  06-May-10 25/01/2010  8.50 1 11Bond Future 638  0.00 Call

R201 On  06-May-10 25/01/2010  8.50 2 22Bond Future 1517  0.00 Put

R201 On  05-August-10 25/01/2010 101.0474 101.0474101.0509Bond Future 8.79  0.00 

R201 On  05-August-10 25/01/2010  9.00 2 22Bond Future 1809  0.00 Call

R201 On  05-August-10 25/01/2010  9.00 1 11Bond Future 1072  0.00 Put

R203 On  04-February-10 25/01/2010 98.2097 98.209798.2149Bond Future 9.20  1,570.00 

R203 On  04-February-10 25/01/2010  8.20 0 00Bond Future 0  0.00 Call

R203 On  04-February-10 25/01/2010  8.20 5 55Bond Future 5401  0.00 Put

R203 On  06-May-10 25/01/2010 95.8392 95.839295.8442Bond Future 9.28  0.00 

R203 On  06-May-10 25/01/2010  9.00 1 11Bond Future 880  0.00 Call

R203 On  06-May-10 25/01/2010  9.00 2 22Bond Future 2326  0.00 Put

R203 On  05-August-10 25/01/2010 97.7326 97.732697.7375Bond Future 9.35  0.00 

R203 On  05-August-10 25/01/2010  9.25 2 22Bond Future 1789  0.00 Call

R203 On  05-August-10 25/01/2010  9.25 2 22Bond Future 2258  0.00 Put

R204 On  04-February-10 25/01/2010 93.7956 93.795693.7956Bond Future 9.22  4,207.00 

R204 On  04-February-10 25/01/2010  8.20 0 00Bond Future 0  0.00 Call

R204 On  04-February-10 25/01/2010  8.50 0 00Bond Future 0  200.00 Call

R204 On  04-February-10 25/01/2010  9.00 0 00Bond Future 105  100.00 Call

R204 On  04-February-10 25/01/2010  9.00 1 11Bond Future 1372  200.00 Put

R204 On  04-February-10 25/01/2010  8.50 4 44Bond Future 4217  0.00 Put

R204 On  04-February-10 25/01/2010  8.20 6 66Bond Future 6045  0.00 Put

R204 On  06-May-10 25/01/2010 95.5159 95.515995.5214Bond Future 9.30  0.00 

R204 On  06-May-10 25/01/2010  9.00 1 11Bond Future 941  0.00 Call

R204 On  06-May-10 25/01/2010  9.00 3 33Bond Future 2598  0.00 Put

R204 On  05-August-10 25/01/2010 93.3563 93.356393.3617Bond Future 9.35  0.00 

R204 On  05-August-10 25/01/2010  9.25 2 22Bond Future 1987  0.00 Call
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Date Contract Details Previous Day's Previous Day's Open InterestStrike Call/ Product MTM Yield MTM Price

Closing MTM Closing PricePut

R204 On  05-August-10 25/01/2010  9.25 3 33Bond Future 2554  0.00 Put

R206 On  04-February-10 25/01/2010 96.5653 96.565396.5685Bond Future 8.71  2.00 

R206 On  04-February-10 25/01/2010  7.50 0 00Bond Future 0  0.00 Call

R206 On  04-February-10 25/01/2010  7.50 4 44Bond Future 3941  0.00 Put

R206 On  06-May-10 25/01/2010 98.3396 98.339698.3426Bond Future 8.81  0.00 

R206 On  06-May-10 25/01/2010  8.75 1 11Bond Future 790  0.00 Call

R206 On  06-May-10 25/01/2010  8.75 1 11Bond Future 971  0.00 Put

R206 On  05-August-10 25/01/2010 96.5074 96.507496.5103Bond Future 8.89  0.00 

R206 On  05-August-10 25/01/2010  9.00 1 11Bond Future 1287  0.00 Call

R206 On  05-August-10 25/01/2010  9.00 1 11Bond Future 977  0.00 Put

R207 On  04-February-10 25/01/2010 86.9725 86.972587.0363Bond Future 9.36  600.00 

R207 On  04-February-10 25/01/2010  8.25 0 00Bond Future 0  0.00 Call

R207 On  04-February-10 25/01/2010  8.25 7 77Bond Future 6765  0.00 Put

R207 On  06-May-10 25/01/2010 88.5648 88.564888.6330Bond Future 9.44  0.00 

R207 On  06-May-10 25/01/2010  9.25 1 11Bond Future 1221  0.00 Call

R207 On  06-May-10 25/01/2010  9.25 2 22Bond Future 2281  0.00 Put

R207 On  05-August-10 25/01/2010 86.6666 86.666686.7335Bond Future 9.50  0.00 

R207 On  05-August-10 25/01/2010  9.50 2 22Bond Future 2394  0.00 Call

R207 On  05-August-10 25/01/2010  9.50 2 22Bond Future 2372  0.00 Put

R208 On  04-February-10 25/01/2010 84.5550 84.555084.5550Bond Future 9.37  5,004.00 

R208 On  04-February-10 25/01/2010  8.50 0 00Bond Future 0  0.00 Call

R208 On  04-February-10 25/01/2010  8.50 5 55Bond Future 5437  0.00 Put

R208 On  06-May-10 25/01/2010 82.7025 82.702582.7084Bond Future 9.44  0.00 

R208 On  06-May-10 25/01/2010  9.25 1 11Bond Future 1260  0.00 Call

R208 On  06-May-10 25/01/2010  9.25 2 22Bond Future 2365  0.00 Put

R208 On  05-August-10 25/01/2010 84.3340 84.334084.3398Bond Future 9.49  0.00 

R208 On  05-August-10 25/01/2010  9.50 3 33Bond Future 2532  0.00 Call

R208 On  05-August-10 25/01/2010  9.50 2 22Bond Future 2468  0.00 Put

R209 On  04-February-10 25/01/2010 73.7215 73.721573.7968Bond Future 9.13  1,798.00 

R209 On  04-February-10 25/01/2010  7.50 0 00Bond Future 0  2,500.00 Call
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R209 On  04-February-10 25/01/2010  10.00 6 66Bond Future 6119  0.00 Call

R209 On  04-February-10 25/01/2010  10.00 0 00Bond Future 0  0.00 Put

R209 On  04-February-10 25/01/2010  7.50 14 1414Bond Future 14224  0.00 Put

R209 On  06-May-10 25/01/2010 71.9186 71.918672.0008Bond Future 9.17  0.00 

R209 On  06-May-10 25/01/2010  8.50 1 10Bond Future 495  0.00 Call

R209 On  06-May-10 25/01/2010  8.50 6 66Bond Future 5781  0.00 Put

R209 On  05-August-10 25/01/2010 73.3432 73.343273.4250Bond Future 9.20  0.00 

R209 On  05-August-10 25/01/2010  8.75 2 22Bond Future 1673  0.00 Call

R209 On  05-August-10 25/01/2010  8.75 5 55Bond Future 5114  0.00 Put

TRT1 On  04-February-10 25/01/2010 295.3330 295.3330295.5780Index Future 295.58  100.00 

TRT1 On  06-May-10 25/01/2010 300.7150 300.7150300.9640Index Future 300.96  0.00 

AL13 On  04-February-10 26/01/2010 253.6320 253.6320253.7070Index Future 253.71  44.00 

AL7T On  04-February-10 26/01/2010 320.6420 320.6420321.0610Index Future 321.06  58.00 

ALBI On  04-February-10 26/01/2010 297.6970 297.6970298.0350Index Future 298.04  1,021.00 

ALBI On  06-May-10 26/01/2010 303.1220 303.1220303.4650Index Future 303.47  139.00 

ALBI On  05-August-10 26/01/2010 308.4110 308.4110308.7790Index Future 308.78  0.00 

CRD1 On  04-February-10 26/01/2010 130.7030 130.7030130.5570Index Future 130.56  2.00 

CRD1 On  06-May-10 26/01/2010 133.0850 133.0850132.9360Index Future 132.94  0.00 

GOVI On  04-February-10 26/01/2010 299.2580 299.2580299.6020GOVI 299.60  1,132.00 

GOVI On  04-February-10 26/01/2010  304.00 0 00GOVI 435  0.00 Call

GOVI On  04-February-10 26/01/2010  304.00 5 54GOVI 44415  0.00 Put

GOVI On  06-May-10 26/01/2010 304.7120 304.7120305.0620GOVI 305.06  0.00 

GOVI On  06-May-10 26/01/2010  309.80 2 22GOVI 24008  0.00 Call

GOVI On  06-May-10 26/01/2010  309.80 7 77GOVI 71388  0.00 Put

GOVI On  05-August-10 26/01/2010 310.3840 310.3840310.7400GOVI 310.74  0.00 

GOVI On  05-August-10 26/01/2010  315.60 4 44GOVI 38175  0.00 Call

GOVI On  05-August-10 26/01/2010  315.60 9 99GOVI 86775  0.00 Put

GVIX On  01-January-29 26/01/2010 110.0000 110.0000110.0000LIVE INDEX 110.00  0.00 
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Date Contract Details Previous Day's Previous Day's Open InterestStrike Call/ Product MTM Yield MTM Price

Closing MTM Closing PricePut

ILBI On  04-February-10 26/01/2010 358.3240 358.3240358.2810Index Future 358.28  426.00 

J153 On  31-August-10 26/01/2010 0.0125 0.01250.0124Interest Rate Swap 6.89  0.00 

J157 On  15-September-15 26/01/2010 0.0228 0.02280.0200Interest Rate Swap 8.82  0.00 

J186 On  21-December-26 26/01/2010 0.1000 0.10000.1077Interest Rate Swap 8.68  0.00 

J201 On  22-December-14 26/01/2010 0.0492 0.04920.0514Interest Rate Swap 8.66  0.00 

J203 On  15-September-17 26/01/2010 0.0808 0.08080.0847Interest Rate Swap 8.98  0.00 

J204 On  21-December-18 26/01/2010 0.0908 0.09080.0958Interest Rate Swap 8.96  0.00 

J207 On  15-January-20 26/01/2010 0.0633 0.06330.0691Interest Rate Swap 9.00  0.00 

JBAF On  17-February-10 26/01/2010 92.8550 92.855092.8300Jibar Tradeable Future 7.17  0.00 

JBAF On  17-March-10 26/01/2010 92.8670 92.867092.8700Jibar Tradeable Future 7.13  0.00 

JBAF On  21-April-10 26/01/2010 92.9110 92.911092.9100Jibar Tradeable Future 7.09  0.00 

JBAF On  19-May-10 26/01/2010 92.9150 92.915092.9100Jibar Tradeable Future 7.09  0.00 

JBAF On  15-June-10 26/01/2010 92.9100 92.910092.9100Jibar Tradeable Future 7.09  0.00 

JBAF On  21-July-10 26/01/2010 92.8930 92.893092.9000Jibar Tradeable Future 7.10  0.00 

JBAF On  15-September-10 26/01/2010 92.8100 92.810092.8100Jibar Tradeable Future 7.19  0.00 

JBAF On  15-December-10 26/01/2010 92.6000 92.600092.6000Jibar Tradeable Future 7.40  0.00 

JBAF On  16-March-11 26/01/2010 92.2970 92.297092.3200Jibar Tradeable Future 7.68  0.00 

JBAF On  15-June-11 26/01/2010 91.9260 91.926091.9400Jibar Tradeable Future 8.06  5,000.00 

JBAF On  21-September-11 26/01/2010 91.5230 91.523091.5200Jibar Tradeable Future 8.48  0.00 

JBAF On  21-December-11 26/01/2010 91.3630 91.363091.3500Jibar Tradeable Future 8.65  5,000.00 

JFRA On  04-February-10 26/01/2010 0.0171 0.017193.0230Jibar Tradeable Future 6.98  0.00 

JFRA On  06-May-10 26/01/2010 0.0174 0.017492.8790Jibar Tradeable Future 7.12  0.00 

JFRA On  05-August-10 26/01/2010 0.0179 0.017992.6710Jibar Tradeable Future 7.33  0.00 

JFRA On  04-November-10 26/01/2010 0.0187 0.018792.3400Jibar Tradeable Future 7.66  0.00 

JN02 On  04-February-10 26/01/2010 0.1442 0.14420.1447JNOTE 7.88  0.00 
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Closing MTM Closing PricePut

JN05 On  04-February-10 26/01/2010 0.3545 0.35450.3565JNOTE 8.79  0.00 

JN10 On  04-February-10 26/01/2010 0.5913 0.59130.5955JNOTE 9.03  0.00 

JROD On  29-January-10 26/01/2010 0.0022 0.00220.0019Rodi 7.01  0.00 

JROD On  26-February-10 26/01/2010 0.0047 0.00470.0044Rodi 6.98  0.00 

JROD On  31-March-10 26/01/2010 0.0038 0.00380.0035Rodi 7.18  0.00 

OTH1 On  04-February-10 26/01/2010 288.9660 288.9660289.2740Index Future 289.27  3.00 

OTH1 On  06-May-10 26/01/2010 294.2320 294.2320294.5450Index Future 294.55  0.00 

R155 On  04-February-10 26/01/2010 113.3169 113.3169113.3472Bond Future 7.75  31.00 

R155 On  04-February-10 26/01/2010  7.50 0 00Bond Future 9  0.00 Call

R155 On  04-February-10 26/01/2010  7.50 0 00Bond Future 389  0.00 Put

R157 On  04-February-10 26/01/2010 126.9966 126.9966127.1007Bond Future 8.55  7,251.00 

R157 On  04-February-10 26/01/2010  7.75 0 00Bond Future 0  0.00 Call

R157 On  04-February-10 26/01/2010  7.75 4 44Bond Future 4066  0.00 Put

R157 On  06-May-10 26/01/2010 122.4393 122.4393122.5485Bond Future 8.63  0.00 

R157 On  06-May-10 26/01/2010  8.50 1 11Bond Future 972  0.00 Call

R157 On  06-May-10 26/01/2010  8.50 2 22Bond Future 1611  0.00 Put

R157 On  05-August-10 26/01/2010 124.7979 124.7979124.9067Bond Future 8.69  0.00 

R157 On  05-August-10 26/01/2010  8.75 2 22Bond Future 1937  0.00 Call

R157 On  05-August-10 26/01/2010  8.75 2 22Bond Future 1670  0.00 Put

R186 On  04-February-10 26/01/2010 112.0091 112.0091112.2011Bond Future 9.23  19,109.00 

R186 On  04-February-10 26/01/2010  8.25 0 00Bond Future 0  0.00 Call

R186 On  04-February-10 26/01/2010  8.25 10 1010Bond Future 9516  0.00 Put

R186 On  06-May-10 26/01/2010 114.0635 114.0635114.2619Bond Future 9.28  0.00 

R186 On  06-May-10 26/01/2010  9.00 2 22Bond Future 1574  0.00 Call

R186 On  06-May-10 26/01/2010  9.00 4 44Bond Future 4165  0.00 Put

R186 On  05-August-10 26/01/2010 111.0072 111.0072111.2031Bond Future 9.33  0.00 

R186 On  05-August-10 26/01/2010  9.25 3 33Bond Future 3391  0.00 Call

R186 On  05-August-10 26/01/2010  8.75 2 22Bond Future 1635  1,300.00 Call
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R186 On  05-August-10 26/01/2010  9.75 6 66Bond Future 5918  0.00 Call

R186 On  05-August-10 26/01/2010  9.75 2 22Bond Future 2225  1,300.00 Put

R186 On  05-August-10 26/01/2010  8.75 7 77Bond Future 6946  0.00 Put

R186 On  05-August-10 26/01/2010  9.25 4 44Bond Future 4063  0.00 Put

R201 On  04-February-10 26/01/2010 101.5659 101.5659101.6090Bond Future 8.64  486.00 

R201 On  04-February-10 26/01/2010  7.50 0 00Bond Future 0  0.00 Call

R201 On  04-February-10 26/01/2010  7.50 5 55Bond Future 4593  0.00 Put

R201 On  06-May-10 26/01/2010 103.4327 103.4327103.4738Bond Future 8.72  0.00 

R201 On  06-May-10 26/01/2010  8.50 1 11Bond Future 649  0.00 Call

R201 On  06-May-10 26/01/2010  8.50 2 21Bond Future 1486  0.00 Put

R201 On  05-August-10 26/01/2010 101.0509 101.0509101.0936Bond Future 8.78  0.00 

R201 On  05-August-10 26/01/2010  9.00 2 22Bond Future 1830  0.00 Call

R201 On  05-August-10 26/01/2010  9.00 1 11Bond Future 1051  0.00 Put

R203 On  04-February-10 26/01/2010 98.2149 98.214998.3242Bond Future 9.18  1,570.00 

R203 On  04-February-10 26/01/2010  8.20 0 00Bond Future 0  0.00 Call

R203 On  04-February-10 26/01/2010  8.20 5 55Bond Future 5292  0.00 Put

R203 On  06-May-10 26/01/2010 95.8442 95.844295.9557Bond Future 9.26  0.00 

R203 On  06-May-10 26/01/2010  9.00 1 11Bond Future 914  0.00 Call

R203 On  06-May-10 26/01/2010  9.00 2 22Bond Future 2249  0.00 Put

R203 On  05-August-10 26/01/2010 97.7375 97.737597.8508Bond Future 9.32  0.00 

R203 On  05-August-10 26/01/2010  9.25 2 22Bond Future 1838  0.00 Call

R203 On  05-August-10 26/01/2010  9.25 2 22Bond Future 2194  0.00 Put

R204 On  04-February-10 26/01/2010 93.7956 93.795693.9150Bond Future 9.20  4,207.00 

R204 On  04-February-10 26/01/2010  8.20 0 00Bond Future 0  0.00 Call

R204 On  04-February-10 26/01/2010  8.50 0 00Bond Future 0  200.00 Call

R204 On  04-February-10 26/01/2010  9.00 0 00Bond Future 109  100.00 Call

R204 On  04-February-10 26/01/2010  9.00 1 11Bond Future 1257  200.00 Put

R204 On  04-February-10 26/01/2010  8.50 4 44Bond Future 4098  0.00 Put

R204 On  04-February-10 26/01/2010  8.20 6 66Bond Future 5925  0.00 Put

R204 On  06-May-10 26/01/2010 95.5214 95.521495.6437Bond Future 9.27  0.00 

R204 On  06-May-10 26/01/2010  9.00 1 11Bond Future 977  0.00 Call
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R204 On  06-May-10 26/01/2010  9.00 3 33Bond Future 2511  0.00 Put

R204 On  05-August-10 26/01/2010 93.3617 93.361793.4866Bond Future 9.33  0.00 

R204 On  05-August-10 26/01/2010  9.25 2 22Bond Future 2041  0.00 Call

R204 On  05-August-10 26/01/2010  9.25 3 32Bond Future 2483  0.00 Put

R206 On  04-February-10 26/01/2010 96.5685 96.568596.6388Bond Future 8.68  2.00 

R206 On  04-February-10 26/01/2010  7.50 0 00Bond Future 0  0.00 Call

R206 On  04-February-10 26/01/2010  7.50 4 44Bond Future 3871  0.00 Put

R206 On  06-May-10 26/01/2010 98.3426 98.342698.4118Bond Future 8.79  0.00 

R206 On  06-May-10 26/01/2010  8.75 1 11Bond Future 819  0.00 Call

R206 On  06-May-10 26/01/2010  8.75 1 11Bond Future 931  0.00 Put

R206 On  05-August-10 26/01/2010 96.5103 96.510396.5810Bond Future 8.87  0.00 

R206 On  05-August-10 26/01/2010  9.00 1 11Bond Future 1323  0.00 Call

R206 On  05-August-10 26/01/2010  9.00 1 11Bond Future 942  0.00 Put

R207 On  04-February-10 26/01/2010 87.0363 87.036387.1525Bond Future 9.34  600.00 

R207 On  04-February-10 26/01/2010  8.25 0 00Bond Future 0  0.00 Call

R207 On  04-February-10 26/01/2010  8.25 7 77Bond Future 6649  0.00 Put

R207 On  06-May-10 26/01/2010 88.6330 88.633088.7583Bond Future 9.41  0.00 

R207 On  06-May-10 26/01/2010  9.25 1 11Bond Future 1265  0.00 Call

R207 On  06-May-10 26/01/2010  9.25 2 22Bond Future 2200  0.00 Put

R207 On  05-August-10 26/01/2010 86.7335 86.733586.8618Bond Future 9.47  0.00 

R207 On  05-August-10 26/01/2010  9.50 2 22Bond Future 2455  0.00 Call

R207 On  05-August-10 26/01/2010  9.50 2 22Bond Future 2304  0.00 Put

R208 On  04-February-10 26/01/2010 84.5550 84.555084.6809Bond Future 9.35  5,004.00 

R208 On  04-February-10 26/01/2010  8.50 0 00Bond Future 0  0.00 Call

R208 On  04-February-10 26/01/2010  8.50 5 55Bond Future 5311  0.00 Put

R208 On  06-May-10 26/01/2010 82.7084 82.708482.8322Bond Future 9.42  0.00 

R208 On  06-May-10 26/01/2010  9.25 1 11Bond Future 1303  0.00 Call

R208 On  06-May-10 26/01/2010  9.25 2 22Bond Future 2284  0.00 Put

R208 On  05-August-10 26/01/2010 84.3398 84.339884.4674Bond Future 9.47  0.00 

R208 On  05-August-10 26/01/2010  9.50 3 33Bond Future 2592  0.00 Call

R208 On  05-August-10 26/01/2010  9.50 2 22Bond Future 2401  0.00 Put
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R209 On  04-February-10 26/01/2010 73.7968 73.796873.8799Bond Future 9.12  1,798.00 

R209 On  04-February-10 26/01/2010  7.50 0 00Bond Future 0  2,500.00 Call

R209 On  04-February-10 26/01/2010  10.00 6 66Bond Future 6202  0.00 Call

R209 On  04-February-10 26/01/2010  10.00 0 00Bond Future 0  0.00 Put

R209 On  04-February-10 26/01/2010  7.50 14 1414Bond Future 14141  0.00 Put

R209 On  06-May-10 26/01/2010 72.0008 72.000872.0832Bond Future 9.16  0.00 

R209 On  06-May-10 26/01/2010  8.50 0 01Bond Future 503  0.00 Call

R209 On  06-May-10 26/01/2010  8.50 6 66Bond Future 5706  0.00 Put

R209 On  05-August-10 26/01/2010 73.4250 73.425073.5069Bond Future 9.18  0.00 

R209 On  05-August-10 26/01/2010  8.75 2 22Bond Future 1695  0.00 Call

R209 On  05-August-10 26/01/2010  8.75 5 55Bond Future 5055  0.00 Put

TRT1 On  04-February-10 26/01/2010 295.5780 295.5780295.9110Index Future 295.91  100.00 

TRT1 On  06-May-10 26/01/2010 300.9640 300.9640301.3030Index Future 301.30  0.00 
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