Yield-2X Derivatives Weekly Statistics Report

JSE Interest Rate Exchange From: 22/02/2010 To: 23/02/2010
Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
22/02/2010 AL7T On 06-May-10 Index Future 333.34 333.3410 333.3430 333.3410 58.00
22/02/2010 ALBI On 06-May-10 Index Future 307.63 307.6230 307.6250 307.6230 1,265.00
22/02/2010 ALBI On 05-August-10 Index Future 307.78 307.7810 307.7810 307.7810 0.00
22/02/2010 CRD1 On 06-May-10 Index Future 134.93 134.8840 134.9270 134.8840 2.00
22/02/2010 GOVI On 06-May-10 GOoVvI 309.17 309.1730 309.1660 309.1730 324.00
22/02/2010 GOVI On 06-May-10 309.80 Call GovI 34477 4 3 4 0.00
22/02/2010 GOVI On 06-May-10 309.80 Put GovI 40817 4 4 4 0.00
22/02/2010 GOVI On 05-August-10 GOV 314.83 314.8390 314.8330 314.8390 0.00
22/02/2010 GOVI On 05-August-10 315.60 Call GovI 51592 5 5 5 0.00
22/02/2010 GOVI On 05-August-10 315.60 Put GovI 59262 6 6 6 0.00
22/02/2010 GVIX On 01-January-29 LIVE INDEX 110.00 110.0000 110.0000 110.0000 0.00
22/02/2010 ILBI On 06-May-10 Index Future 362.72 362.9020 362.7170 362.9020 433.00
22/02/2010 J153 On 31-August-10 Interest Rate Swap 6.89 0.0125 0.0124 0.0125 0.00
22/02/2010 J157 On 15-September-15 Interest Rate Swap 8.82 0.0228 0.0200 0.0228 0.00
22/02/2010 J186 On 21-December-26 Interest Rate Swap 8.68 0.1000 0.1077 0.1000 0.00
22/02/2010 J201 On 22-December-14 Interest Rate Swap 8.66 0.0492 0.0514 0.0492 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
22/02/2010 J203 On 15-September-17 Interest Rate Swap 8.98 0.0808 0.0847 0.0808 0.00
22/02/2010 J204 On 21-December-18 Interest Rate Swap 8.96 0.0908 0.0958 0.0908 0.00
22/02/2010 J207 On 15-January-20 Interest Rate Swap 9.00 0.0633 0.0691 0.0633 0.00
22/02/2010 JBAF On 17-March-10 Jibar Tradeable Future 7.7 92.8200 92.8300 92.8200 0.00
22/02/2010 JBAF On 21-April-10 Jibar Tradeable Future 7.07 92.9220 92.9280 92.9220 0.00
22/02/2010 JBAF On 19-May-10 Jibar Tradeable Future 7.04 92.9500 92.9620 92.9500 0.00
22/02/2010 JBAF On 15-June-10 Jibar Tradeable Future 7.03 92.9580 92.9680 92.9580 0.00
22/02/2010 JBAF On 21-July-10 Jibar Tradeable Future 7.04 92.9580 92.9640 92.9580 0.00
22/02/2010 JBAF On 18-August-10 Jibar Tradeable Future 7.05 92.9580 92.9540 92.9580 0.00
22/02/2010 JBAF On 15-September-10 Jibar Tradeable Future 7.07 92.9190 92.9310 92.9190 0.00
22/02/2010 JBAF On 15-December-10 Jibar Tradeable Future 7.19 92.8030 92.8120 92.8030 0.00
22/02/2010 JBAF On 16-March-11 Jibar Tradeable Future 7.38 92.6080 92.6160 92.6080 0.00
22/02/2010 JBAF On 15-June-11 Jibar Tradeable Future 7.71 92.2650 92.2900 92.2650 5,000.00
22/02/2010 JBAF On 21-September-11 Jibar Tradeable Future 8.09 91.8900 91.9100 91.8900 2,500.00
22/02/2010 JBAF On 21-December-11 Jibar Tradeable Future 8.33 91.6630 91.6660 91.6630 7,500.00
22/02/2010 JFRA On 06-May-10 Jibar Tradeable Future 7.12 0.0174 92.8790 0.0174 0.00
22/02/2010 JFRA On 05-August-10 Jibar Tradeable Future 7.33 0.0179 92.6710 0.0179 0.00
22/02/2010 JFRA On 04-November-10 Jibar Tradeable Future 7.66 0.0187 92.3400 0.0187 0.00
22/02/2010 JNO2 On 06-May-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
22/02/2010 JNO2 On 06-May-10 7.50 Call JNOTE 0 0 0 0 0.00
22/02/2010 JNO2 On 06-May-10 7.25 Call JNOTE 250000 0 0 0 0.00
22/02/2010 JNO2 On 06-May-10 7.75 Call JNOTE 0 0 0 0 0.00
22/02/2010 JNO2 On 06-May-10 7.75 Put JNOTE 250000 0 0 0 0.00
22/02/2010 JNO2 On 06-May-10 7.25 Put JNOTE 0 0 0 0 0.00
22/02/2010 JNO2 On 06-May-10 7.50 Put JNOTE 0 0 0 0 0.00
22/02/2010 JNO2 On 05-August-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
22/02/2010 JNO2 On 05-August-10 7.50 Call JNOTE 0 0 0 0 0.00
22/02/2010 JNO2 On 05-August-10 7.75 Call JNOTE 0 0 0 0 0.00
22/02/2010 JNO2 On 05-August-10 7.25 Call JNOTE 250000 0 0 0 0.00
22/02/2010 JNO2 On 05-August-10 7.25 Put JNOTE 0 0 0 0 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest

Put Closing MTM Closing Price
22/02/2010 JNO2 On 05-August-10 7.75 Put JNOTE 250000 0 0 0 0.00
22/02/2010 JNO2 On 05-August-10 7.50 Put JNOTE 0 0 0 0 0.00
22/02/2010 JNO5 On 06-May-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
22/02/2010 JNO5 On 06-May-10 7.50 Call JNOTE 0 0 0 0 0.00
22/02/2010 JNO5 On 06-May-10 7.25 Call JNOTE 250000 0 0 0 0.00
22/02/2010 JNO5 On 06-May-10 7.75 Call JNOTE 0 0 0 0 0.00
22/02/2010 JNO5 On 06-May-10 7.75 Put JNOTE 250000 0 0 0 0.00
22/02/2010 JNO5 On 06-May-10 7.25 Put JNOTE 0 0 0 0 0.00
22/02/2010 JNO5 On 06-May-10 7.50 Put JNOTE 0 0 0 0 0.00
22/02/2010 JNO5 On 05-August-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
22/02/2010 JNO5 On 05-August-10 7.50 Call JNOTE 0 0 0 0 0.00
22/02/2010 JNO5 On 05-August-10 7.75 Call JNOTE 0 0 0 0 0.00
22/02/2010 JNO5 On 05-August-10 7.25 Call JNOTE 250000 0 0 0 0.00
22/02/2010 JNO5 On 05-August-10 7.25 Put JNOTE 0 0 0 0 0.00
22/02/2010 JNO5 On 05-August-10 7.75 Put JNOTE 250000 0 0 0 0.00
22/02/2010 JNO5 On 05-August-10 7.50 Put JNOTE 0 0 0 0 0.00
22/02/2010 JN10 On 06-May-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
22/02/2010 JN10 On 06-May-10 7.50 Call JNOTE 0 0 0 0 0.00
22/02/2010 JN10 On 06-May-10 7.25 Call JNOTE 250000 0 0 0 0.00
22/02/2010 JN10 On 06-May-10 7.75 Call JNOTE 0 0 0 0 0.00
22/02/2010 JN10 On 06-May-10 7.75 Put JNOTE 250000 0 0 0 0.00
22/02/2010 JN10 On 06-May-10 7.25 Put JNOTE 0 0 0 0 0.00
22/02/2010 JN10 On 06-May-10 7.50 Put JNOTE 0 0 0 0 0.00
22/02/2010 JN10 On 05-August-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
22/02/2010 JN10 On 05-August-10 7.50 Call JNOTE 0 0 0 0 0.00
22/02/2010 JN10 On 05-August-10 7.75 Call JNOTE 0 0 0 0 0.00
22/02/2010 JN10 On 05-August-10 7.25 Call JNOTE 250000 0 0 0 0.00
22/02/2010 JN10 On 05-August-10 7.25 Put JNOTE 0 0 0 0 0.00
22/02/2010 JN10 On 05-August-10 7.75 Put JNOTE 250000 0 0 0 0.00
22/02/2010 JN10 On 05-August-10 7.50 Put JNOTE 0 0 0 0 0.00
22/02/2010 JROD On 26-February-10 Rodi 6.98 0.0047 0.0044 0.0047 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest

Put Closing MTM Closing Price
22/02/2010 JROD On 31-March-10 Rodi 7.18 0.0038 0.0035 0.0038 0.00
22/02/2010 OTH1 On 06-May-10 Index Future 298.93 298.8940 298.9300 298.8940 3.00
22/02/2010 R155 On 06-May-10 Bond Future 7.43 109.3315 109.3186 109.3315 0.00
22/02/2010 R155 On 06-May-10 7.50 Call Bond Future 89 0 0 0 0.00
22/02/2010 R155 On 06-May-10 7.55 Call Bond Future 153 0 0 0 0.00
22/02/2010 R155 On 06-May-10 7.45 Call Bond Future 24 0 0 0 0.00
22/02/2010 R155 On 06-May-10 7.45 Put Bond Future 0 0 0 0 0.00
22/02/2010 R155 On 06-May-10 7.55 Put Bond Future 0 0 0 0.00
22/02/2010 R155 On 06-May-10 7.50 Put Bond Future 0 0 0 0.00
22/02/2010 R157 On 06-May-10 Bond Future 8.33 124.0757 124.0274 124.0757 6,743.00
22/02/2010 R157 On 06-May-10 8.50 Call Bond Future 1469 2 1 2 0.00
22/02/2010 R157 On 06-May-10 8.50 Put Bond Future 629 1 1 1 0.00
22/02/2010 R157 On 05-August-10 Bond Future 8.39 126.3425 126.2965 126.3425 0.00
22/02/2010 R157 On 05-August-10 8.75 Call Bond Future 2508 3 3 3 0.00
22/02/2010 R157 On 05-August-10 8.50 Call Bond Future 1790 2 2 2 0.00
22/02/2010 R157 On 05-August-10 9.00 Call Bond Future 3332 3 3 3 0.00
22/02/2010 R157 On 05-August-10 8.25 Call Bond Future 1213 1 1 1 500.00
22/02/2010 R157 On 05-August-10 9.00 Put Bond Future 551 1 1 1 500.00
22/02/2010 R157 On 05-August-10 8.25 Put Bond Future 1846 2 2 2 0.00
22/02/2010 R157 On 05-August-10 8.50 Put Bond Future 1271 1 1 1 500.00
22/02/2010 R157 On 05-August-10 8.75 Put Bond Future 851 1 1 1 0.00
22/02/2010 R157 On 04-November-10 Bond Future 8.43 121.9324 121.8841 121.9324 0.00
22/02/2010 R157 On 04-November-10 8.50 Call Bond Future 2198 2 2 2 0.00
22/02/2010 R157 On 04-November-10 8.45 Call Bond Future 2086 2 2 2 0.00
22/02/2010 R157 On 04-November-10 8.55 Call Bond Future 2313 2 2 2 0.00
22/02/2010 R157 On 04-November-10 8.55 Put Bond Future 1765 2 2 2 0.00
22/02/2010 R157 On 04-November-10 8.45 Put Bond Future 1976 2 2 2 0.00
22/02/2010 R157 On 04-November-10 8.50 Put Bond Future 1869 2 2 2 0.00
22/02/2010 R186 On 06-May-10 Bond Future 9.17 115.3808 115.2892 115.3808 19,296.00
22/02/2010 R186 On 06-May-10 9.00 Call Bond Future 1361 1 1 1 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
22/02/2010 R186 On 06-May-10 9.00 Put Bond Future 2924 3 3 3 0.00
22/02/2010 R186 On 05-August-10 Bond Future 9.22 112.2356 112.1453 112.2356 0.00
22/02/2010 R186 On 05-August-10 9.25 Call Bond Future 3356 3 3 3 0.00
22/02/2010 R186 On 05-August-10 9.75 Call Bond Future 6120 6 6 6 0.00
22/02/2010 R186 On 05-August-10 8.75 Call Bond Future 1489 2 1 2 1,300.00
22/02/2010 R186 On 05-August-10 8.75 Put Bond Future 5858 6 6 6 0.00
22/02/2010 R186 On 05-August-10 9.75 Put Bond Future 1485 1 1 1 1,300.00
22/02/2010 R186 On 05-August-10 9.25 Put Bond Future 3086 3 3 3 0.00
22/02/2010 R186 On 04-November-10 Bond Future 9.26 114.4439 114.3457 114.4439 0.00
22/02/2010 R186 On 04-November-10 9.25 Call Bond Future 4171 4 4 4 0.00
22/02/2010 R186 On 04-November-10 9.30 Call Bond Future 4389 4 4 4 0.00
22/02/2010 R186 On 04-November-10 9.20 Call Bond Future 3960 4 4 4 0.00
22/02/2010 R186 On 04-November-10 9.20 Put Bond Future 4453 4 4 4 0.00
22/02/2010 R186 On 04-November-10 9.30 Put Bond Future 3988 4 4 4 0.00
22/02/2010 R186 On 04-November-10 9.25 Put Bond Future 4216 4 4 4 0.00
22/02/2010 R201 On 06-May-10 Bond Future 8.34 104.9479 104.9099 104.9479 486.00
22/02/2010 R201 On 06-May-10 8.50 Call Bond Future 1128 1 1 1 0.00
22/02/2010 R201 On 06-May-10 8.50 Put Bond Future 529 1 1 1 0.00
22/02/2010 R201 On 05-August-10 Bond Future 8.40 102.4973 102.4611 102.4973 0.00
22/02/2010 R201 On 05-August-10 9.00 Call Bond Future 2621 3 3 3 0.00
22/02/2010 R201 On 05-August-10 9.00 Put Bond Future 474 0 0 0 0.00
22/02/2010 R201 On 04-November-10 Bond Future 8.42 104.5069 104.4690 104.5069 0.00
22/02/2010 R201 On 04-November-10 8.50 Call Bond Future 1526 2 2 2 0.00
22/02/2010 R201 On 04-November-10 8.45 Call Bond Future 1438 1 1 1 0.00
22/02/2010 R201 On 04-November-10 8.55 Call Bond Future 1617 2 2 2 0.00
22/02/2010 R201 On 04-November-10 8.55 Put Bond Future 1184 1 1 1 0.00
22/02/2010 R201 On 04-November-10 8.45 Put Bond Future 1349 1 1 1 0.00
22/02/2010 R201 On 04-November-10 8.50 Put Bond Future 1265 1 1 1 0.00
22/02/2010 R203 On 06-May-10 Bond Future 8.91 97.7975 97.7456 97.7975 1,710.00
22/02/2010 R203 On 06-May-10 9.00 Call Bond Future 1373 1 1 1 0.00
22/02/2010 R203 On 06-May-10 9.00 Put Bond Future 918 1 1 1 0.00
22/02/2010 R203 On 05-August-10 Bond Future 8.98 99.6317 99.5812 99.6317 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
22/02/2010 R203 On 05-August-10 9.25 Call Bond Future 2591 3 3 3 0.00
22/02/2010 R203 On 05-August-10 9.25 Put Bond Future 1216 1 1 1 0.00
22/02/2010 R203 On 04-November-10 Bond Future 9.02 97.4122 97.3583 97.4122 0.00
22/02/2010 R203 On 04-November-10 9.25 Call Bond Future 2860 3 3 3 0.00
22/02/2010 R203 On 04-November-10 9.30 Call Bond Future 2999 3 3 3 0.00
22/02/2010 R203 On 04-November-10 9.20 Call Bond Future 2725 3 3 3 0.00
22/02/2010 R203 On 04-November-10 9.20 Put Bond Future 1852 2 2 2 0.00
22/02/2010 R203 On 04-November-10 9.30 Put Bond Future 1642 2 2 2 0.00
22/02/2010 R203 On 04-November-10 9.25 Put Bond Future 1745 2 2 2 0.00
22/02/2010 R204 On 06-May-10 Bond Future 8.93 97.6452 97.5881 97.6452 1,552.00
22/02/2010 R204 On 06-May-10 9.00 Call Bond Future 1475 2 2 200.00
22/02/2010 R204 On 06-May-10 8.50 Call Bond Future 382 0 0 0 200.00
22/02/2010 R204 On 06-May-10 9.50 Call Bond Future 3474 4 3 4 0.00
22/02/2010 R204 On 06-May-10 9.50 Put Bond Future 278 0 0 0 200.00
22/02/2010 R204 On 06-May-10 8.50 Put Bond Future 2868 3 3 3 0.00
22/02/2010 R204 On 06-May-10 9.00 Put Bond Future 1065 1 1 1 200.00
22/02/2010 R204 On 05-August-10 Bond Future 8.99 95.4367 95.3809 95.4367 0.00
22/02/2010 R204 On 05-August-10 9.25 Call Bond Future 2793 3 3 3 0.00
22/02/2010 R204 On 05-August-10 9.25 Put Bond Future 1340 1 1 1 0.00
22/02/2010 R204 On 04-November-10 Bond Future 9.03 97.3067 97.2467 97.3067 0.00
22/02/2010 R204 On 04-November-10 9.25 Call Bond Future 3226 3 3 3 0.00
22/02/2010 R204 On 04-November-10 9.20 Call Bond Future 3077 3 3 3 0.00
22/02/2010 R204 On 04-November-10 9.30 Call Bond Future 3378 3 3 3 0.00
22/02/2010 R204 On 04-November-10 9.30 Put Bond Future 1904 2 2 2 0.00
22/02/2010 R204 On 04-November-10 9.20 Put Bond Future 2139 2 2 2 0.00
22/02/2010 R204 On 04-November-10 9.25 Put Bond Future 2019 2 2 2 0.00
22/02/2010 R206 On 06-May-10 Bond Future 8.38 99.6876 99.6570 99.6876 0.00
22/02/2010 R206 On 06-May-10 8.75 Call Bond Future 1388 1 1 1 0.00
22/02/2010 R206 On 06-May-10 8.75 Put Bond Future 254 0 0 0 0.00
22/02/2010 R206 On 05-August-10 Bond Future 8.45 97.7874 97.7558 97.7874 0.00
22/02/2010 R206 On 05-August-10 9.00 Call Bond Future 1974 2 2 2 0.00
22/02/2010 R206 On 05-August-10 9.00 Put Bond Future 418 0 0 0 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
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22/02/2010 R206 On 04-November-10 Bond Future 8.48 99.7041 99.6718 99.7041 0.00
22/02/2010 R206 On 04-November-10 8.50 Call Bond Future 1351 1 1 1 0.00
22/02/2010 R206 On 04-November-10 8.55 Call Bond Future 1419 1 1 1 0.00
22/02/2010 R206 On 04-November-10 8.45 Call Bond Future 1285 1 1 1 0.00
22/02/2010 R206 On 04-November-10 8.45 Put Bond Future 1377 1 1 1 0.00
22/02/2010 R206 On 04-November-10 8.55 Put Bond Future 1241 1 1 1 0.00
22/02/2010 R206 On 04-November-10 8.50 Put Bond Future 1308 1 1 1 0.00
22/02/2010 R207 On 06-May-10 Bond Future 9.13 90.4430 90.3904 90.4430 737.00
22/02/2010 R207 On 06-May-10 9.25 Call Bond Future 1703 2 2 2 0.00
22/02/2010 R207 On 06-May-10 9.25 Put Bond Future 1006 1 1 1 0.00
22/02/2010 R207 On 05-August-10 Bond Future 9.19 88.4961 88.4389 88.4961 0.00
22/02/2010 R207 On 05-August-10 9.50 Call Bond Future 3014 3 3 3 0.00
22/02/2010 R207 On 05-August-10 9.50 Put Bond Future 1286 1 1 1 0.00
22/02/2010 R207 On 04-November-10 Bond Future 9.24 90.2302 90.1740 90.2302 0.00
22/02/2010 R207 On 04-November-10 9.25 Call Bond Future 2747 3 3 3 0.00
22/02/2010 R207 On 04-November-10 9.20 Call Bond Future 2611 3 3 3 0.00
22/02/2010 R207 On 04-November-10 9.30 Call Bond Future 2886 3 3 3 0.00
22/02/2010 R207 On 04-November-10 9.30 Put Bond Future 2522 3 3 3 0.00
22/02/2010 R207 On 04-November-10 9.20 Put Bond Future 2808 3 3 3 0.00
22/02/2010 R207 On 04-November-10 9.25 Put Bond Future 2663 3 3 3 0.00
22/02/2010 R208 On 06-May-10 Bond Future 9.13 84.5733 84.5187 84.5733 5,004.00
22/02/2010 R208 On 06-May-10 9.25 Call Bond Future 1733 2 2 2 0.00
22/02/2010 R208 On 06-May-10 9.25 Put Bond Future 1028 1 1 1 0.00
22/02/2010 R208 On 05-August-10 Bond Future 9.19 86.1625 86.1028 86.1625 0.00
22/02/2010 R208 On 05-August-10 9.50 Call Bond Future 3188 3 3 3 0.00
22/02/2010 R208 On 05-August-10 9.50 Put Bond Future 1361 1 1 1 0.00
22/02/2010 R208 On 04-November-10 Bond Future 9.23 84.4461 84.3874 84.4461 0.00
22/02/2010 R208 On 04-November-10 9.25 Call Bond Future 2873 3 3 3 0.00
22/02/2010 R208 On 04-November-10 9.30 Call Bond Future 3019 3 3 3 0.00
22/02/2010 R208 On 04-November-10 9.20 Call Bond Future 2732 3 3 3 0.00
22/02/2010 R208 On 04-November-10 9.20 Put Bond Future 2902 3 3 3 0.00
22/02/2010 R208 On 04-November-10 9.30 Put Bond Future 2604 3 3 3 0.00
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22/02/2010 R208 On 04-November-10 9.25 Put Bond Future 2750 3 3 3 0.00
22/02/2010 R209 On 06-May-10 Bond Future 9.14 72.2108 72.2184 72.2108 1,798.00
22/02/2010 R209 On 06-May-10 8.50 Call Bond Future 238 0 0 0 0.00
22/02/2010 R209 On 06-May-10 8.50 Put Bond Future 5306 5 5 5 0.00
22/02/2010 R209 On 05-August-10 Bond Future 9.18 73.5665 73.5740 73.5665 0.00
22/02/2010 R209 On 05-August-10 8.75 Call Bond Future 1345 1 1 1 0.00
22/02/2010 R209 On 05-August-10 8.75 Put Bond Future 4637 5 5 5 0.00
22/02/2010 R209 On 04-November-10 Bond Future 9.20 71.8622 71.8622 71.8622 0.00
22/02/2010 R209 On 04-November-10 9.00 Call Bond Future 2918 3 3 3 0.00
22/02/2010 R209 On 04-November-10 9.05 Call Bond Future 3078 3 3 3 0.00
22/02/2010 R209 On 04-November-10 8.95 Call Bond Future 2763 3 3 3 0.00
22/02/2010 R209 On 04-November-10 8.95 Put Bond Future 4675 5 5 5 0.00
22/02/2010 R209 On 04-November-10 9.05 Put Bond Future 4221 4 4 4 0.00
22/02/2010 R209 On 04-November-10 9.00 Put Bond Future 4444 4 4 4 0.00
22/02/2010 TRT1 On 06-May-10 Index Future 305.37 305.3780 305.3740 305.3780 100.00
23/02/2010 AL7T On 06-May-10 Index Future 332.17 333.3430 332.1700 333.3430 58.00
23/02/2010 ALBI On 06-May-10 Index Future 306.73 307.6250 306.7260 307.6250 1,265.00
23/02/2010 ALBI On 05-August-10 Index Future 306.88 307.7810 306.8790 307.7810 0.00
23/02/2010 CRD1 On 06-May-10 Index Future 134.64 134.9270 134.6410 134.9270 2.00
23/02/2010 GOVI On 06-May-10 GOviI 308.23 309.1660 308.2320 309.1660 324.00
23/02/2010 GOVI On 06-May-10 309.80 Call Govl 29931 3 3 3 0.00
23/02/2010 GOVI On 06-May-10 309.80 Put Govi 45611 4 5 4 0.00
23/02/2010 GOVI On 05-August-10 GOviI 313.88 314.8330 313.8800 314.8330 0.00
23/02/2010 GOVI On 05-August-10 315.60 Call Govl 46917 5 5 5 0.00
23/02/2010 GOVI On 05-August-10 315.60 Put Govi 64117 6 6 6 0.00
23/02/2010 GVIX On 01-January-29 LIVE INDEX 110.00 110.0000 110.0000 110.0000 0.00
23/02/2010 ILBI On 06-May-10 Index Future 363.00 362.7170 363.0010 362.7170 433.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest

Put Closing MTM Closing Price
23/02/2010 J153 On 31-August-10 Interest Rate Swap 6.89 0.0125 0.0124 0.0125 0.00
23/02/2010 J157 On 15-September-15 Interest Rate Swap 8.82 0.0228 0.0200 0.0228 0.00
23/02/2010 J186 On 21-December-26 Interest Rate Swap 8.68 0.1000 0.1077 0.1000 0.00
23/02/2010 J201 On 22-December-14 Interest Rate Swap 8.66 0.0492 0.0514 0.0492 0.00
23/02/2010 J203 On 15-September-17 Interest Rate Swap 8.98 0.0808 0.0847 0.0808 0.00
23/02/2010 J204 On 21-December-18 Interest Rate Swap 8.96 0.0908 0.0958 0.0908 0.00
23/02/2010 J207 On 15-January-20 Interest Rate Swap 9.00 0.0633 0.0691 0.0633 0.00
23/02/2010 JBAF On 17-March-10 Jibar Tradeable Future 7.20 92.8300 92.8000 92.8300 0.00
23/02/2010 JBAF On 21-April-10 Jibar Tradeable Future 713 92.9280 92.8740 92.9280 0.00
23/02/2010 JBAF On 19-May-10 Jibar Tradeable Future 7.11 92.9620 92.8880 92.9620 0.00
23/02/2010 JBAF On 15-June-10 Jibar Tradeable Future 7.11 92.9680 92.8890 92.9680 0.00
23/02/2010 JBAF On 21-July-10 Jibar Tradeable Future 7.11 92.9640 92.8880 92.9640 0.00
23/02/2010 JBAF On 18-August-10 Jibar Tradeable Future 713 92.9540 92.8700 92.9540 0.00
23/02/2010 JBAF On 15-September-10 Jibar Tradeable Future 7.16 92.9310 92.8440 92.9310 0.00
23/02/2010 JBAF On 15-December-10 Jibar Tradeable Future 7.27 92.8120 92.7320 92.8120 0.00
23/02/2010 JBAF On 16-March-11 Jibar Tradeable Future 7.45 92.6160 92.5550 92.6160 0.00
23/02/2010 JBAF On 15-June-11 Jibar Tradeable Future 7.78 92.2900 92.2230 92.2900 5,000.00
23/02/2010 JBAF On 21-September-11 Jibar Tradeable Future 8.17 91.9100 91.8340 91.9100 2,500.00
23/02/2010 JBAF On 21-December-11 Jibar Tradeable Future 8.42 91.6660 91.5830 91.6660 7,500.00
23/02/2010 JFRA On 06-May-10 Jibar Tradeable Future 712 0.0174 92.8790 0.0174 0.00
23/02/2010 JFRA On 05-August-10 Jibar Tradeable Future 7.33 0.0179 92.6710 0.0179 0.00
23/02/2010 JFRA On 04-November-10 Jibar Tradeable Future 7.66 0.0187 92.3400 0.0187 0.00
23/02/2010 JNO2 On 06-May-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
23/02/2010 JNO2 On 06-May-10 7.50 Call JNOTE 0 0 0 0 0.00
23/02/2010 JNO2 On 06-May-10 7.75 Call JNOTE 0 0 0 0 0.00
23/02/2010 JNO2 On 06-May-10 7.25 Call JNOTE 250000 0 0 0 0.00
23/02/2010 JNO2 On 06-May-10 7.25 Put JNOTE 0 0 0 0 0.00
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23/02/2010 JNO2 On 06-May-10 7.75 Put JNOTE 250000 0 0 0 0.00
23/02/2010 JNO2 On 06-May-10 7.50 Put JNOTE 0 0 0 0 0.00
23/02/2010 JNO2 On 05-August-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
23/02/2010 JNO2 On 05-August-10 7.50 Call JNOTE 0 0 0 0 0.00
23/02/2010 JNO2 On 05-August-10 7.75 Call JNOTE 0 0 0 0 0.00
23/02/2010 JNO2 On 05-August-10 7.25 Call JNOTE 250000 0 0 0 0.00
23/02/2010 JNO2 On 05-August-10 7.25 Put JNOTE 0 0 0 0 0.00
23/02/2010 JNO2 On 05-August-10 7.75 Put JNOTE 250000 0 0 0 0.00
23/02/2010 JNO2 On 05-August-10 7.50 Put JNOTE 0 0 0 0 0.00
23/02/2010 JNO5 On 06-May-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
23/02/2010 JNO5 On 06-May-10 7.50 Call JNOTE 0 0 0 0 0.00
23/02/2010 JNO5 On 06-May-10 7.75 Call JNOTE 0 0 0 0 0.00
23/02/2010 JNO5 On 06-May-10 7.25 Call JNOTE 250000 0 0 0 0.00
23/02/2010 JNO5 On 06-May-10 7.25 Put JNOTE 0 0 0 0 0.00
23/02/2010 JNO5 On 06-May-10 7.75 Put JNOTE 250000 0 0 0 0.00
23/02/2010 JNO5 On 06-May-10 7.50 Put JNOTE 0 0 0 0 0.00
23/02/2010 JNO5 On 05-August-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
23/02/2010 JNO5 On 05-August-10 7.50 Call JNOTE 0 0 0 0 0.00
23/02/2010 JNO5 On 05-August-10 7.75 Call JNOTE 0 0 0 0 0.00
23/02/2010 JNO5 On 05-August-10 7.25 Call JNOTE 250000 0 0 0 0.00
23/02/2010 JNO5 On 05-August-10 7.25 Put JNOTE 0 0 0 0 0.00
23/02/2010 JNO5 On 05-August-10 7.75 Put JNOTE 250000 0 0 0 0.00
23/02/2010 JNO5 On 05-August-10 7.50 Put JNOTE 0 0 0 0 0.00
23/02/2010 JN10 On 06-May-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
23/02/2010 JN10 On 06-May-10 7.50 Call JNOTE 0 0 0 0 0.00
23/02/2010 JN10 On 06-May-10 7.75 Call JNOTE 0 0 0 0 0.00
23/02/2010 JN10 On 06-May-10 7.25 Call JNOTE 250000 0 0 0 0.00
23/02/2010 JN10 On 06-May-10 7.25 Put JNOTE 0 0 0 0 0.00
23/02/2010 JN10 On 06-May-10 7.75 Put JNOTE 250000 0 0 0 0.00
23/02/2010 JN10 On 06-May-10 7.50 Put JNOTE 0 0 0 0 0.00
23/02/2010 JN10 On 05-August-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
23/02/2010 JN10 On 05-August-10 7.50 Call JNOTE 0 0 0 0 0.00
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23/02/2010 JN10 On 05-August-10 7.75 Call JNOTE 0 0 0 0 0.00
23/02/2010 JN10 On 05-August-10 7.25 Call JNOTE 250000 0 0 0 0.00
23/02/2010 JN10 On 05-August-10 7.25 Put JNOTE 0 0 0 0 0.00
23/02/2010 JN10 On 05-August-10 7.75 Put JNOTE 250000 0 0 0 0.00
23/02/2010 JN10 On 05-August-10 7.50 Put JNOTE 0 0 0 0 0.00
23/02/2010 JROD On 26-February-10 Rodi 6.98 0.0047 0.0044 0.0047 0.00
23/02/2010 JROD On 31-March-10 Rodi 7.18 0.0038 0.0035 0.0038 0.00
23/02/2010 OTH1 On 06-May-10 Index Future 298.21 298.9300 298.2080 298.9300 3.00
23/02/2010 R155 On 06-May-10 Bond Future 7.50 109.3186 109.2288 109.3186 0.00
23/02/2010 R155 On 06-May-10 7.50 Call Bond Future 0 0 0 0 0.00
23/02/2010 R155 On 06-May-10 7.45 Call Bond Future 0 0 0 0 0.00
23/02/2010 R155 On 06-May-10 7.55 Call Bond Future 63 0 0 0 0.00
23/02/2010 R155 On 06-May-10 7.55 Put Bond Future 0 0 0 0 0.00
23/02/2010 R155 On 06-May-10 7.45 Put Bond Future 65 0 0 0 0.00
23/02/2010 R155 On 06-May-10 7.50 Put Bond Future 1 0 0 0 0.00
23/02/2010 R157 On 06-May-10 Bond Future 8.40 124.0274 123.6807 124.0274 6,743.00
23/02/2010 R157 On 06-May-10 8.50 Call Bond Future 1251 1 1 1 0.00
23/02/2010 R157 On 06-May-10 8.50 Put Bond Future 757 1 1 1 0.00
23/02/2010 R157 On 05-August-10 Bond Future 8.47 126.2965 125.9379 126.2965 0.00
23/02/2010 R157 On 05-August-10 8.75 Call Bond Future 2269 3 2 3 0.00
23/02/2010 R157 On 05-August-10 8.50 Call Bond Future 1591 2 2 2 0.00
23/02/2010 R157 On 05-August-10 9.00 Call Bond Future 3058 3 3 3 0.00
23/02/2010 R157 On 05-August-10 8.25 Call Bond Future 1058 1 1 1 500.00
23/02/2010 R157 On 05-August-10 9.00 Put Bond Future 635 1 1 1 500.00
23/02/2010 R157 On 05-August-10 8.25 Put Bond Future 2050 2 2 2 0.00
23/02/2010 R157 On 05-August-10 8.50 Put Bond Future 1431 1 1 1 500.00
23/02/2010 R157 On 05-August-10 8.75 Put Bond Future 970 1 1 1 0.00
23/02/2010 R157 On 04-November-10 Bond Future 8.51 121.8841 121.5199 121.8841 0.00
23/02/2010 R157 On 04-November-10 8.50 Call Bond Future 2005 2 2 2 0.00
23/02/2010 R157 On 04-November-10 8.55 Call Bond Future 2114 2 2 2 0.00
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23/02/2010 R157 On 04-November-10 8.45 Call Bond Future 1899 2 2 2 0.00
23/02/2010 R157 On 04-November-10 8.45 Put Bond Future 2153 2 2 2 0.00
23/02/2010 R157 On 04-November-10 8.55 Put Bond Future 1930 2 2 2 0.00
23/02/2010 R157 On 04-November-10 8.50 Put Bond Future 2040 2 2 2 0.00
23/02/2010 R186 On 06-May-10 Bond Future 9.20 115.2892 115.0151 115.2892 19,296.00
23/02/2010 R186 On 06-May-10 9.00 Call Bond Future 1244 1 1 1 0.00
23/02/2010 R186 On 06-May-10 9.00 Put Bond Future 3082 3 3 3 0.00
23/02/2010 R186 On 05-August-10 Bond Future 9.25 112.1453 111.8658 112.1453 0.00
23/02/2010 R186 On 05-August-10 9.25 Call Bond Future 3201 3 3 3 0.00
23/02/2010 R186 On 05-August-10 8.75 Call Bond Future 1397 1 1 1 1,300.00
23/02/2010 R186 On 05-August-10 9.75 Call Bond Future 5910 6 6 6 0.00
23/02/2010 R186 On 05-August-10 9.75 Put Bond Future 1554 1 2 1 1,300.00
23/02/2010 R186 On 05-August-10 8.75 Put Bond Future 6045 6 6 6 0.00
23/02/2010 R186 On 05-August-10 9.25 Put Bond Future 3210 3 3 3 0.00
23/02/2010 R186 On 04-November-10 Bond Future 9.29 114.3457 114.0606 114.3457 0.00
23/02/2010 R186 On 04-November-10 9.25 Call Bond Future 4017 4 4 4 0.00
23/02/2010 R186 On 04-November-10 9.20 Call Bond Future 3811 4 4 4 0.00
23/02/2010 R186 On 04-November-10 9.30 Call Bond Future 4230 4 4 4 0.00
23/02/2010 R186 On 04-November-10 9.30 Put Bond Future 4115 4 4 4 0.00
23/02/2010 R186 On 04-November-10 9.20 Put Bond Future 4589 4 5 4 0.00
23/02/2010 R186 On 04-November-10 9.25 Put Bond Future 4347 4 4 4 0.00
23/02/2010 R201 On 06-May-10 Bond Future 8.42 104.9099 104.6327 104.9099 486.00
23/02/2010 R201 On 06-May-10 8.50 Call Bond Future 958 1 1 1 0.00
23/02/2010 R201 On 06-May-10 8.50 Put Bond Future 637 1 1 1 0.00
23/02/2010 R201 On 05-August-10 Bond Future 8.48 102.4611 102.1792 102.4611 0.00
23/02/2010 R201 On 05-August-10 9.00 Call Bond Future 2409 3 2 3 0.00
23/02/2010 R201 On 05-August-10 9.00 Put Bond Future 544 0 1 0 0.00
23/02/2010 R201 On 04-November-10 Bond Future 8.51 104.4690 104.1803 104.4690 0.00
23/02/2010 R201 On 04-November-10 8.50 Call Bond Future 1373 2 1 2 0.00
23/02/2010 R201 On 04-November-10 8.55 Call Bond Future 1459 2 1 2 0.00
23/02/2010 R201 On 04-November-10 8.45 Call Bond Future 1291 1 1 1 0.00
23/02/2010 R201 On 04-November-10 8.45 Put Bond Future 1490 1 1 1 0.00
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23/02/2010 R201 On 04-November-10 8.55 Put Bond Future 1315 1 1 1 0.00
23/02/2010 R201 On 04-November-10 8.50 Put Bond Future 1400 1 1 1 0.00
23/02/2010 R203 On 06-May-10 Bond Future 8.98 97.7456 97.3780 97.7456 1,710.00
23/02/2010 R203 On 06-May-10 9.00 Call Bond Future 1165 1 1 1 0.00
23/02/2010 R203 On 06-May-10 9.00 Put Bond Future 1077 1 1 1 0.00
23/02/2010 R203 On 05-August-10 Bond Future 9.05 99.5812 99.2039 99.5812 0.00
23/02/2010 R203 On 05-August-10 9.25 Call Bond Future 2355 3 2 3 0.00
23/02/2010 R203 On 05-August-10 9.25 Put Bond Future 1358 1 1 1 0.00
23/02/2010 R203 On 04-November-10 Bond Future 9.10 97.3583 96.9717 97.3583 0.00
23/02/2010 R203 On 04-November-10 9.25 Call Bond Future 2633 3 3 3 0.00
23/02/2010 R203 On 04-November-10 9.20 Call Bond Future 2505 3 3 3 0.00
23/02/2010 R203 On 04-November-10 9.30 Call Bond Future 2766 3 3 3 0.00
23/02/2010 R203 On 04-November-10 9.30 Put Bond Future 1796 2 2 2 0.00
23/02/2010 R203 On 04-November-10 9.20 Put Bond Future 2018 2 2 2 0.00
23/02/2010 R203 On 04-November-10 9.25 Put Bond Future 1904 2 2 2 0.00
23/02/2010 R204 On 06-May-10 Bond Future 8.99 97.5881 97.2405 97.5881 1,5652.00
23/02/2010 R204 On 06-May-10 9.00 Call Bond Future 1280 1 1 1 200.00
23/02/2010 R204 On 06-May-10 8.50 Call Bond Future 306 0 0 0 200.00
23/02/2010 R204 On 06-May-10 9.50 Call Bond Future 3180 3 3 3 0.00
23/02/2010 R204 On 06-May-10 9.50 Put Bond Future 332 0 0 0 200.00
23/02/2010 R204 On 06-May-10 8.50 Put Bond Future 3139 3 3 3 0.00
23/02/2010 R204 On 06-May-10 9.00 Put Bond Future 1217 1 1 1 200.00
23/02/2010 R204 On 05-August-10 Bond Future 9.05 95.3809 95.0247 95.3809 0.00
23/02/2010 R204 On 05-August-10 9.25 Call Bond Future 2570 3 3 3 0.00
23/02/2010 R204 On 05-August-10 9.25 Put Bond Future 1473 1 1 1 0.00
23/02/2010 R204 On 04-November-10 Bond Future 9.09 97.2467 96.8821 97.2467 0.00
23/02/2010 R204 On 04-November-10 9.25 Call Bond Future 3011 3 3 3 0.00
23/02/2010 R204 On 04-November-10 9.30 Call Bond Future 3157 3 3 3 0.00
23/02/2010 R204 On 04-November-10 9.20 Call Bond Future 2868 3 3 3 0.00
23/02/2010 R204 On 04-November-10 9.20 Put Bond Future 2295 2 2 2 0.00
23/02/2010 R204 On 04-November-10 9.30 Put Bond Future 2047 2 2 2 0.00
23/02/2010 R204 On 04-November-10 9.25 Put Bond Future 2169 2 2 2 0.00
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23/02/2010 R206 On 06-May-10 Bond Future 8.47 99.6570 99.3667 99.6570 0.00
23/02/2010 R206 On 06-May-10 8.75 Call Bond Future 1174 1 1 1 0.00
23/02/2010 R206 On 06-May-10 8.75 Put Bond Future 331 0 0 0 0.00
23/02/2010 R206 On 05-August-10 Bond Future 8.56 97.7558 97.4605 97.7558 0.00
23/02/2010 R206 On 05-August-10 9.00 Call Bond Future 1760 2 2 2 0.00
23/02/2010 R206 On 05-August-10 9.00 Put Bond Future 499 0 0 0 0.00
23/02/2010 R206 On 04-November-10 Bond Future 8.60 99.6718 99.3706 99.6718 0.00
23/02/2010 R206 On 04-November-10 8.50 Call Bond Future 1199 1 1 1 0.00
23/02/2010 R206 On 04-November-10 8.45 Call Bond Future 1138 1 1 1 0.00
23/02/2010 R206 On 04-November-10 8.55 Call Bond Future 1263 1 1 1 0.00
23/02/2010 R206 On 04-November-10 8.55 Put Bond Future 1387 1 1 1 0.00
23/02/2010 R206 On 04-November-10 8.45 Put Bond Future 1531 1 2 1 0.00
23/02/2010 R206 On 04-November-10 8.50 Put Bond Future 1457 1 1 1 0.00
23/02/2010 R207 On 06-May-10 Bond Future 9.19 90.3904 90.0352 90.3904 737.00
23/02/2010 R207 On 06-May-10 9.25 Call Bond Future 1491 2 1 2 0.00
23/02/2010 R207 On 06-May-10 9.25 Put Bond Future 1149 1 1 1 0.00
23/02/2010 R207 On 05-August-10 Bond Future 9.26 88.4389 88.0795 88.4389 0.00
23/02/2010 R207 On 05-August-10 9.50 Call Bond Future 2782 3 3 3 0.00
23/02/2010 R207 On 05-August-10 9.50 Put Bond Future 1414 1 1 1 0.00
23/02/2010 R207 On 04-November-10 Bond Future 9.30 90.1740 89.8043 90.1740 0.00
23/02/2010 R207 On 04-November-10 9.25 Call Bond Future 2553 3 3 3 0.00
23/02/2010 R207 On 04-November-10 9.30 Call Bond Future 2686 3 3 3 0.00
23/02/2010 R207 On 04-November-10 9.20 Call Bond Future 2424 3 2 3 0.00
23/02/2010 R207 On 04-November-10 9.20 Put Bond Future 2990 3 3 3 0.00
23/02/2010 R207 On 04-November-10 9.30 Put Bond Future 2692 3 3 3 0.00
23/02/2010 R207 On 04-November-10 9.25 Put Bond Future 2838 3 3 3 0.00
23/02/2010 R208 On 06-May-10 Bond Future 9.19 84.5187 84.1500 84.5187 5,004.00
23/02/2010 R208 On 06-May-10 9.25 Call Bond Future 1514 2 2 2 0.00
23/02/2010 R208 On 06-May-10 9.25 Put Bond Future 177 1 1 1 0.00
23/02/2010 R208 On 05-August-10 Bond Future 9.25 86.1028 85.7285 86.1028 0.00
23/02/2010 R208 On 05-August-10 9.50 Call Bond Future 2945 3 3 3 0.00
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23/02/2010 R208 On 05-August-10 9.50 Put Bond Future 1493 1 1 1 0.00
23/02/2010 R208 On 04-November-10 Bond Future 9.30 84.3874 84.0013 84.3874 0.00
23/02/2010 R208 On 04-November-10 9.25 Call Bond Future 2670 3 3 3 0.00
23/02/2010 R208 On 04-November-10 9.20 Call Bond Future 2535 3 3 3 0.00
23/02/2010 R208 On 04-November-10 9.30 Call Bond Future 2809 3 3 3 0.00
23/02/2010 R208 On 04-November-10 9.30 Put Bond Future 2780 3 3 3 0.00
23/02/2010 R208 On 04-November-10 9.20 Put Bond Future 3091 3 3 3 0.00
23/02/2010 R208 On 04-November-10 9.25 Put Bond Future 2933 3 3 3 0.00
23/02/2010 R209 On 06-May-10 Bond Future 9.16 72.2184 72.0682 72.2184 1,798.00
23/02/2010 R209 On 06-May-10 8.50 Call Bond Future 215 0 0 0 0.00
23/02/2010 R209 On 06-May-10 8.50 Put Bond Future 5433 5 5 5 0.00
23/02/2010 R209 On 05-August-10 Bond Future 9.20 73.5740 73.4175 73.5740 0.00
23/02/2010 R209 On 05-August-10 8.75 Call Bond Future 1287 1 1 1 0.00
23/02/2010 R209 On 05-August-10 8.75 Put Bond Future 4736 5 5 5 0.00
23/02/2010 R209 On 04-November-10 Bond Future 9.22 71.8622 71.7066 71.8622 0.00
23/02/2010 R209 On 04-November-10 9.00 Call Bond Future 2840 3 3 3 0.00
23/02/2010 R209 On 04-November-10 9.05 Call Bond Future 2997 3 3 3 0.00
23/02/2010 R209 On 04-November-10 8.95 Call Bond Future 2688 3 3 3 0.00
23/02/2010 R209 On 04-November-10 8.95 Put Bond Future 4755 5 5 5 0.00
23/02/2010 R209 On 04-November-10 9.05 Put Bond Future 4296 4 4 4 0.00
23/02/2010 R209 On 04-November-10 9.00 Put Bond Future 4522 4 5 4 0.00
23/02/2010 TRT1 On 06-May-10 Index Future 304.46 305.3740 304.4590 305.3740 100.00
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