
Derivatives Weekly Statistics Report
From: 22/03/2010 To: 24/03/2010

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

Closing MTM Closing PricePut

AL7T On  06-May-10 23/03/2010 338.1500 338.1500339.6160Index Future 339.62  58.00 

ALBI On  06-May-10 23/03/2010 311.4280 311.4280312.6300Index Future 312.63  1,134.00 

ALBI On  05-August-10 23/03/2010 311.5300 311.5300312.7270Index Future 312.73  0.00 

CRD1 On  06-May-10 23/03/2010 135.9260 135.9260136.4430Index Future 136.44  2.00 

GOVI On  06-May-10 23/03/2010 312.8630 312.8630314.0560GOVI 314.06  323.00 

GOVI On  06-May-10 23/03/2010  309.80 5 56GOVI 55444  0.00 Call

GOVI On  06-May-10 23/03/2010  309.80 2 21GOVI 12884  0.00 Put

GOVI On  05-August-10 23/03/2010 318.5680 318.5680319.7810GOVI 319.78  0.00 

GOVI On  05-August-10 23/03/2010  315.60 7 77GOVI 74235  0.00 Call

GOVI On  05-August-10 23/03/2010  315.60 4 43GOVI 32425  0.00 Put

GVIX On  01-January-29 23/03/2010 110.0000 110.0000110.0000LIVE INDEX 110.00  0.00 

ILBI On  06-May-10 23/03/2010 362.0900 362.0900362.5220Index Future 362.52  433.00 

J153 On  31-August-10 23/03/2010 0.0125 0.01250.0124Interest Rate Swap 6.89  0.00 

J157 On  15-September-15 23/03/2010 0.0228 0.02280.0200Interest Rate Swap 8.82  0.00 

J186 On  21-December-26 23/03/2010 0.1000 0.10000.1077Interest Rate Swap 8.68  0.00 

J201 On  22-December-14 23/03/2010 0.0492 0.04920.0514Interest Rate Swap 8.66  0.00 
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J203 On  15-September-17 23/03/2010 0.0808 0.08080.0847Interest Rate Swap 8.98  0.00 

J204 On  21-December-18 23/03/2010 0.0908 0.09080.0958Interest Rate Swap 8.96  0.00 

J207 On  15-January-20 23/03/2010 0.0633 0.06330.0691Interest Rate Swap 9.00  0.00 

JBAF On  21-April-10 23/03/2010 92.9750 92.975092.9750Jibar Tradeable Future 7.03  0.00 

JBAF On  19-May-10 23/03/2010 93.0250 93.025093.0250Jibar Tradeable Future 6.98  0.00 

JBAF On  15-June-10 23/03/2010 93.0250 93.025093.0250Jibar Tradeable Future 6.98  0.00 

JBAF On  21-July-10 23/03/2010 93.0050 93.005093.0050Jibar Tradeable Future 7.00  1,000.00 

JBAF On  18-August-10 23/03/2010 92.9850 92.985092.9850Jibar Tradeable Future 7.02  1,000.00 

JBAF On  15-September-10 23/03/2010 92.9850 92.985092.9850Jibar Tradeable Future 7.02  1,000.00 

JBAF On  15-December-10 23/03/2010 92.8750 92.875092.8750Jibar Tradeable Future 7.13  0.00 

JBAF On  16-March-11 23/03/2010 92.6800 92.680092.6800Jibar Tradeable Future 7.32  5,000.00 

JBAF On  15-June-11 23/03/2010 92.4400 92.440092.4400Jibar Tradeable Future 7.56  5,000.00 

JBAF On  21-September-11 23/03/2010 92.0900 92.090092.0900Jibar Tradeable Future 7.91  3,500.00 

JBAF On  21-December-11 23/03/2010 91.7800 91.780091.7800Jibar Tradeable Future 8.22  7,500.00 

JBAF On  20-March-12 23/03/2010 91.7500 91.750091.7500Jibar Tradeable Future 8.25  0.00 

JFRA On  06-May-10 23/03/2010 0.0174 0.017492.8790Jibar Tradeable Future 7.12  0.00 

JFRA On  05-August-10 23/03/2010 0.0179 0.017992.6710Jibar Tradeable Future 7.33  0.00 

JFRA On  04-November-10 23/03/2010 0.0187 0.018792.3400Jibar Tradeable Future 7.66  0.00 

JN02 On  06-May-10 23/03/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN02 On  06-May-10 23/03/2010  7.50 0 00JNOTE 0  0.00 Call

JN02 On  06-May-10 23/03/2010  7.75 0 00JNOTE 0  0.00 Call

JN02 On  06-May-10 23/03/2010  7.25 0 00JNOTE 250000  0.00 Call

JN02 On  06-May-10 23/03/2010  7.25 0 00JNOTE 0  0.00 Put

JN02 On  06-May-10 23/03/2010  7.75 0 00JNOTE 250000  0.00 Put

JN02 On  06-May-10 23/03/2010  7.50 0 00JNOTE 0  0.00 Put

JN02 On  05-August-10 23/03/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN02 On  05-August-10 23/03/2010  7.50 0 00JNOTE 0  0.00 Call

JN02 On  05-August-10 23/03/2010  7.75 0 00JNOTE 0  0.00 Call

JN02 On  05-August-10 23/03/2010  7.25 0 00JNOTE 250000  0.00 Call

JN02 On  05-August-10 23/03/2010  7.25 0 00JNOTE 0  0.00 Put
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JN02 On  05-August-10 23/03/2010  7.75 0 00JNOTE 250000  0.00 Put

JN02 On  05-August-10 23/03/2010  7.50 0 00JNOTE 0  0.00 Put

JN05 On  06-May-10 23/03/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN05 On  06-May-10 23/03/2010  7.50 0 00JNOTE 0  0.00 Call

JN05 On  06-May-10 23/03/2010  7.75 0 00JNOTE 0  0.00 Call

JN05 On  06-May-10 23/03/2010  7.25 0 00JNOTE 250000  0.00 Call

JN05 On  06-May-10 23/03/2010  7.25 0 00JNOTE 0  0.00 Put

JN05 On  06-May-10 23/03/2010  7.75 0 00JNOTE 250000  0.00 Put

JN05 On  06-May-10 23/03/2010  7.50 0 00JNOTE 0  0.00 Put

JN05 On  05-August-10 23/03/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN05 On  05-August-10 23/03/2010  7.50 0 00JNOTE 0  0.00 Call

JN05 On  05-August-10 23/03/2010  7.75 0 00JNOTE 0  0.00 Call

JN05 On  05-August-10 23/03/2010  7.25 0 00JNOTE 250000  0.00 Call

JN05 On  05-August-10 23/03/2010  7.25 0 00JNOTE 0  0.00 Put

JN05 On  05-August-10 23/03/2010  7.75 0 00JNOTE 250000  0.00 Put

JN05 On  05-August-10 23/03/2010  7.50 0 00JNOTE 0  0.00 Put

JN10 On  06-May-10 23/03/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN10 On  06-May-10 23/03/2010  7.50 0 00JNOTE 0  0.00 Call

JN10 On  06-May-10 23/03/2010  7.75 0 00JNOTE 0  0.00 Call

JN10 On  06-May-10 23/03/2010  7.25 0 00JNOTE 250000  0.00 Call

JN10 On  06-May-10 23/03/2010  7.25 0 00JNOTE 0  0.00 Put

JN10 On  06-May-10 23/03/2010  7.75 0 00JNOTE 250000  0.00 Put

JN10 On  06-May-10 23/03/2010  7.50 0 00JNOTE 0  0.00 Put

JN10 On  05-August-10 23/03/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN10 On  05-August-10 23/03/2010  7.50 0 00JNOTE 0  0.00 Call

JN10 On  05-August-10 23/03/2010  7.75 0 00JNOTE 0  0.00 Call

JN10 On  05-August-10 23/03/2010  7.25 0 00JNOTE 250000  0.00 Call

JN10 On  05-August-10 23/03/2010  7.25 0 00JNOTE 0  0.00 Put

JN10 On  05-August-10 23/03/2010  7.75 0 00JNOTE 250000  0.00 Put

JN10 On  05-August-10 23/03/2010  7.50 0 00JNOTE 0  0.00 Put

JROD On  31-March-10 23/03/2010 0.0038 0.00380.0035Rodi 7.18  0.00 
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OTH1 On  06-May-10 23/03/2010 303.2370 303.2370304.4710Index Future 304.47  3.00 

R155 On  06-May-10 23/03/2010 109.4150 109.4150109.5437Bond Future 7.26  0.00 

R155 On  06-May-10 23/03/2010  7.50 0 00Bond Future 357  0.00 Call

R155 On  06-May-10 23/03/2010  7.45 0 00Bond Future 308  0.00 Call

R155 On  06-May-10 23/03/2010  7.55 0 01Bond Future 528  0.00 Call

R155 On  06-May-10 23/03/2010  7.55 0 00Bond Future 150  0.00 Put

R155 On  06-May-10 23/03/2010  7.45 0 00Bond Future 59  0.00 Put

R155 On  06-May-10 23/03/2010  7.50 0 00Bond Future 43  0.00 Put

R157 On  06-May-10 23/03/2010 124.7003 124.7003124.9094Bond Future 8.14  6,917.00 

R157 On  06-May-10 23/03/2010  8.50 2 22Bond Future 1902  0.00 Call

R157 On  06-May-10 23/03/2010  8.00 0 00Bond Future 433  0.00 Call

R157 On  06-May-10 23/03/2010  7.90 0 00Bond Future 282  10.00 Call

R157 On  06-May-10 23/03/2010  7.90 2 21Bond Future 1472  0.00 Put

R157 On  06-May-10 23/03/2010  8.00 1 11Bond Future 1132  0.00 Put

R157 On  06-May-10 23/03/2010  8.50 0 00Bond Future 180  0.00 Put

R157 On  05-August-10 23/03/2010 126.9713 126.9713127.1802Bond Future 8.20  0.00 

R157 On  05-August-10 23/03/2010  8.75 3 33Bond Future 2966  0.00 Call

R157 On  05-August-10 23/03/2010  8.50 2 22Bond Future 2124  0.00 Call

R157 On  05-August-10 23/03/2010  8.25 1 11Bond Future 1425  500.00 Call

R157 On  05-August-10 23/03/2010  9.00 4 44Bond Future 3904  0.00 Call

R157 On  05-August-10 23/03/2010  9.00 0 00Bond Future 239  500.00 Put

R157 On  05-August-10 23/03/2010  8.25 1 11Bond Future 1174  0.00 Put

R157 On  05-August-10 23/03/2010  8.50 1 11Bond Future 721  500.00 Put

R157 On  05-August-10 23/03/2010  8.75 0 00Bond Future 425  0.00 Put

R157 On  04-November-10 23/03/2010 122.5547 122.5547122.7719Bond Future 8.22  0.00 

R157 On  04-November-10 23/03/2010  8.50 2 23Bond Future 2587  0.00 Call

R157 On  04-November-10 23/03/2010  8.55 3 33Bond Future 2719  0.00 Call

R157 On  04-November-10 23/03/2010  8.45 2 22Bond Future 2459  0.00 Call

R157 On  04-November-10 23/03/2010  8.45 2 21Bond Future 1461  0.00 Put

R157 On  04-November-10 23/03/2010  8.55 1 11Bond Future 1283  0.00 Put

R157 On  04-November-10 23/03/2010  8.50 1 11Bond Future 1370  0.00 Put
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R186 On  06-May-10 23/03/2010 117.3404 117.3404117.8312Bond Future 8.90  19,296.00 

R186 On  06-May-10 23/03/2010  9.00 2 22Bond Future 2028  0.00 Call

R186 On  06-May-10 23/03/2010  9.00 1 11Bond Future 1049  0.00 Put

R186 On  05-August-10 23/03/2010 114.2332 114.2332114.7270Bond Future 8.94  0.00 

R186 On  05-August-10 23/03/2010  9.25 4 44Bond Future 4407  0.00 Call

R186 On  05-August-10 23/03/2010  8.75 2 22Bond Future 1944  1,300.00 Call

R186 On  05-August-10 23/03/2010  9.75 7 78Bond Future 7784  0.00 Call

R186 On  05-August-10 23/03/2010  10.00 9 910Bond Future 9633  0.00 Call

R186 On  05-August-10 23/03/2010  10.00 0 00Bond Future 330  3,000.00 Put

R186 On  05-August-10 23/03/2010  9.75 1 11Bond Future 567  1,300.00 Put

R186 On  05-August-10 23/03/2010  8.75 4 44Bond Future 3731  0.00 Put

R186 On  05-August-10 23/03/2010  9.25 2 22Bond Future 1555  0.00 Put

R186 On  04-November-10 23/03/2010 116.4549 116.4549116.9616Bond Future 8.97  0.00 

R186 On  04-November-10 23/03/2010  9.25 5 55Bond Future 5410  0.00 Call

R186 On  04-November-10 23/03/2010  9.20 5 55Bond Future 4797  0.00 Call

R186 On  04-November-10 23/03/2010  9.30 5 56Bond Future 5674  0.00 Call

R186 On  04-November-10 23/03/2010  9.30 3 33Bond Future 2658  0.00 Put

R186 On  04-November-10 23/03/2010  9.20 3 33Bond Future 2674  0.00 Put

R186 On  04-November-10 23/03/2010  9.25 3 33Bond Future 2839  0.00 Put

R201 On  06-May-10 23/03/2010 105.4707 105.4707105.6355Bond Future 8.15  486.00 

R201 On  06-May-10 23/03/2010  8.50 1 11Bond Future 1474  0.00 Call

R201 On  06-May-10 23/03/2010  8.50 0 00Bond Future 150  0.00 Put

R201 On  05-August-10 23/03/2010 103.0240 103.0240103.1881Bond Future 8.20  0.00 

R201 On  05-August-10 23/03/2010  9.00 3 33Bond Future 3080  0.00 Call

R201 On  05-August-10 23/03/2010  9.00 0 00Bond Future 206  0.00 Put

R201 On  04-November-10 23/03/2010 105.0286 105.0286105.1987Bond Future 8.21  0.00 

R201 On  04-November-10 23/03/2010  8.50 2 22Bond Future 1869  0.00 Call

R201 On  04-November-10 23/03/2010  8.55 2 22Bond Future 1976  0.00 Call

R201 On  04-November-10 23/03/2010  8.45 2 22Bond Future 1766  0.00 Call

R201 On  04-November-10 23/03/2010  8.45 1 11Bond Future 947  0.00 Put

R201 On  04-November-10 23/03/2010  8.55 1 11Bond Future 814  0.00 Put

R201 On  04-November-10 23/03/2010  8.50 1 11Bond Future 878  0.00 Put

Page 5 of 16 2010/03/24, 05:36:22PM



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

Closing MTM Closing PricePut

R203 On  06-May-10 23/03/2010 98.9962 98.996299.3292Bond Future 8.61  1,710.00 

R203 On  06-May-10 23/03/2010  9.00 2 22Bond Future 2232  0.00 Call

R203 On  06-May-10 23/03/2010  9.00 0 00Bond Future 193  0.00 Put

R203 On  05-August-10 23/03/2010 100.8476 100.8476101.1868Bond Future 8.66  0.00 

R203 On  05-August-10 23/03/2010  9.25 3 33Bond Future 3470  0.00 Call

R203 On  05-August-10 23/03/2010  9.25 1 10Bond Future 490  0.00 Put

R203 On  04-November-10 23/03/2010 98.6394 98.639498.9794Bond Future 8.69  0.00 

R203 On  04-November-10 23/03/2010  9.25 4 44Bond Future 3785  0.00 Call

R203 On  04-November-10 23/03/2010  9.20 3 34Bond Future 3621  0.00 Call

R203 On  04-November-10 23/03/2010  9.30 4 44Bond Future 3952  0.00 Call

R203 On  04-November-10 23/03/2010  9.30 1 11Bond Future 974  0.00 Put

R203 On  04-November-10 23/03/2010  9.20 1 11Bond Future 1127  0.00 Put

R203 On  04-November-10 23/03/2010  9.25 1 11Bond Future 1049  0.00 Put

R204 On  06-May-10 23/03/2010 98.6525 98.652599.0184Bond Future 8.68  1,552.00 

R204 On  06-May-10 23/03/2010  9.00 2 22Bond Future 2116  200.00 Call

R204 On  06-May-10 23/03/2010  9.50 4 45Bond Future 4649  0.00 Call

R204 On  06-May-10 23/03/2010  8.50 0 00Bond Future 479  200.00 Call

R204 On  06-May-10 23/03/2010  9.50 0 00Bond Future 23  200.00 Put

R204 On  06-May-10 23/03/2010  8.50 2 22Bond Future 1535  0.00 Put

R204 On  06-May-10 23/03/2010  9.00 0 00Bond Future 276  200.00 Put

R204 On  05-August-10 23/03/2010 96.4542 96.454296.8230Bond Future 8.73  0.00 

R204 On  05-August-10 23/03/2010  9.25 3 34Bond Future 3537  0.00 Call

R204 On  05-August-10 23/03/2010  9.25 1 11Bond Future 642  0.00 Put

R204 On  04-November-10 23/03/2010 98.3347 98.334798.7066Bond Future 8.76  0.00 

R204 On  04-November-10 23/03/2010  9.25 4 44Bond Future 4006  0.00 Call

R204 On  04-November-10 23/03/2010  9.30 4 44Bond Future 4184  0.00 Call

R204 On  04-November-10 23/03/2010  9.20 4 44Bond Future 3832  0.00 Call

R204 On  04-November-10 23/03/2010  9.20 2 21Bond Future 1434  0.00 Put

R204 On  04-November-10 23/03/2010  9.30 1 11Bond Future 1250  0.00 Put

R204 On  04-November-10 23/03/2010  9.25 1 11Bond Future 1340  0.00 Put

R206 On  06-May-10 23/03/2010 100.0959 100.0959100.2623Bond Future 8.18  0.00 
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R206 On  06-May-10 23/03/2010  8.75 2 22Bond Future 1782  0.00 Call

R206 On  06-May-10 23/03/2010  8.75 0 00Bond Future 43  0.00 Put

R206 On  05-August-10 23/03/2010 98.1966 98.196698.3643Bond Future 8.24  0.00 

R206 On  05-August-10 23/03/2010  9.00 2 22Bond Future 2342  0.00 Call

R206 On  05-August-10 23/03/2010  9.00 0 00Bond Future 178  0.00 Put

R206 On  04-November-10 23/03/2010 100.1095 100.1095100.2804Bond Future 8.26  0.00 

R206 On  04-November-10 23/03/2010  8.50 2 22Bond Future 1608  0.00 Call

R206 On  04-November-10 23/03/2010  8.45 1 12Bond Future 1531  0.00 Call

R206 On  04-November-10 23/03/2010  8.55 2 22Bond Future 1686  0.00 Call

R206 On  04-November-10 23/03/2010  8.55 1 11Bond Future 900  0.00 Put

R206 On  04-November-10 23/03/2010  8.45 1 11Bond Future 1014  0.00 Put

R206 On  04-November-10 23/03/2010  8.50 1 11Bond Future 956  0.00 Put

R207 On  06-May-10 23/03/2010 92.0867 92.086792.5248Bond Future 8.77  737.00 

R207 On  06-May-10 23/03/2010  9.25 3 33Bond Future 2966  0.00 Call

R207 On  06-May-10 23/03/2010  9.25 0 00Bond Future 135  0.00 Put

R207 On  05-August-10 23/03/2010 90.1647 90.164790.6059Bond Future 8.82  0.00 

R207 On  05-August-10 23/03/2010  9.50 4 44Bond Future 4387  0.00 Call

R207 On  05-August-10 23/03/2010  9.50 1 10Bond Future 492  0.00 Put

R207 On  04-November-10 23/03/2010 91.9200 91.920092.3707Bond Future 8.85  0.00 

R207 On  04-November-10 23/03/2010  9.25 4 44Bond Future 3876  0.00 Call

R207 On  04-November-10 23/03/2010  9.30 4 44Bond Future 4053  0.00 Call

R207 On  04-November-10 23/03/2010  9.20 3 34Bond Future 3703  0.00 Call

R207 On  04-November-10 23/03/2010  9.20 2 22Bond Future 1703  0.00 Put

R207 On  04-November-10 23/03/2010  9.30 2 21Bond Future 1492  0.00 Put

R207 On  04-November-10 23/03/2010  9.25 2 22Bond Future 1595  0.00 Put

R208 On  06-May-10 23/03/2010 85.8909 85.890986.2136Bond Future 8.86  5,004.00 

R208 On  06-May-10 23/03/2010  9.25 2 23Bond Future 2627  0.00 Call

R208 On  06-May-10 23/03/2010  9.25 0 00Bond Future 227  0.00 Put

R208 On  05-August-10 23/03/2010 87.4944 87.494487.8241Bond Future 8.90  0.00 

R208 On  05-August-10 23/03/2010  9.50 4 44Bond Future 4151  0.00 Call

R208 On  05-August-10 23/03/2010  9.50 1 11Bond Future 603  0.00 Put

R208 On  04-November-10 23/03/2010 85.7932 85.793286.1298Bond Future 8.94  0.00 
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R208 On  04-November-10 23/03/2010  9.25 4 44Bond Future 3709  0.00 Call

R208 On  04-November-10 23/03/2010  9.20 3 33Bond Future 3278  0.00 Call

R208 On  04-November-10 23/03/2010  9.30 4 44Bond Future 3886  0.00 Call

R208 On  04-November-10 23/03/2010  9.30 2 22Bond Future 1728  0.00 Put

R208 On  04-November-10 23/03/2010  9.20 2 22Bond Future 1706  0.00 Put

R208 On  04-November-10 23/03/2010  9.25 2 22Bond Future 1843  0.00 Put

R209 On  06-May-10 23/03/2010 74.0381 74.038174.6060Bond Future 8.83  1,798.00 

R209 On  06-May-10 23/03/2010  8.50 0 00Bond Future 342  0.00 Call

R209 On  06-May-10 23/03/2010  8.50 4 43Bond Future 3022  0.00 Put

R209 On  05-August-10 23/03/2010 75.4189 75.418975.9987Bond Future 8.86  0.00 

R209 On  05-August-10 23/03/2010  8.75 2 22Bond Future 1889  0.00 Call

R209 On  05-August-10 23/03/2010  8.75 3 33Bond Future 2757  0.00 Put

R209 On  04-November-10 23/03/2010 73.7353 73.735374.3279Bond Future 8.88  0.00 

R209 On  04-November-10 23/03/2010  9.00 3 34Bond Future 3736  0.00 Call

R209 On  04-November-10 23/03/2010  9.05 4 44Bond Future 3940  0.00 Call

R209 On  04-November-10 23/03/2010  8.95 3 34Bond Future 3537  0.00 Call

R209 On  04-November-10 23/03/2010  8.95 3 33Bond Future 2983  0.00 Put

R209 On  04-November-10 23/03/2010  9.05 3 33Bond Future 2618  0.00 Put

R209 On  04-November-10 23/03/2010  9.00 3 33Bond Future 2796  0.00 Put

TRT1 On  06-May-10 23/03/2010 309.0350 309.0350310.2160Index Future 310.22  100.00 

AL7T On  06-May-10 24/03/2010 339.6160 339.6160338.1140Index Future 338.11  58.00 

ALBI On  06-May-10 24/03/2010 312.6300 312.6300311.4580Index Future 311.46  1,089.00 

ALBI On  05-August-10 24/03/2010 312.7270 312.7270311.5490Index Future 311.55  0.00 

CRD1 On  06-May-10 24/03/2010 136.4430 136.4430136.1310Index Future 136.13  2.00 

GOVI On  06-May-10 24/03/2010 314.0560 314.0560312.8660GOVI 312.87  323.00 

GOVI On  06-May-10 24/03/2010  309.80 6 65GOVI 46873  0.00 Call

GOVI On  06-May-10 24/03/2010  309.80 1 12GOVI 16213  0.00 Put

GOVI On  05-August-10 24/03/2010 319.7810 319.7810318.5670GOVI 318.57  0.00 

GOVI On  05-August-10 24/03/2010  315.60 7 77GOVI 66543  0.00 Call
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GOVI On  05-August-10 24/03/2010  315.60 3 34GOVI 36873  0.00 Put

GVIX On  01-January-29 24/03/2010 110.0000 110.0000110.0000LIVE INDEX 110.00  0.00 

ILBI On  06-May-10 24/03/2010 362.5220 362.5220362.7950Index Future 362.80  466.00 

J153 On  31-August-10 24/03/2010 0.0125 0.01250.0124Interest Rate Swap 6.89  0.00 

J157 On  15-September-15 24/03/2010 0.0228 0.02280.0200Interest Rate Swap 8.82  0.00 

J186 On  21-December-26 24/03/2010 0.1000 0.10000.1077Interest Rate Swap 8.68  0.00 

J201 On  22-December-14 24/03/2010 0.0492 0.04920.0514Interest Rate Swap 8.66  0.00 

J203 On  15-September-17 24/03/2010 0.0808 0.08080.0847Interest Rate Swap 8.98  0.00 

J204 On  21-December-18 24/03/2010 0.0908 0.09080.0958Interest Rate Swap 8.96  0.00 

J207 On  15-January-20 24/03/2010 0.0633 0.06330.0691Interest Rate Swap 9.00  0.00 

JBAF On  21-April-10 24/03/2010 92.9750 92.975092.9750Jibar Tradeable Future 7.03  0.00 

JBAF On  19-May-10 24/03/2010 93.0250 93.025093.0750Jibar Tradeable Future 6.93  0.00 

JBAF On  15-June-10 24/03/2010 93.0250 93.025093.0850Jibar Tradeable Future 6.92  0.00 

JBAF On  21-July-10 24/03/2010 93.0050 93.005093.0850Jibar Tradeable Future 6.92  1,000.00 

JBAF On  18-August-10 24/03/2010 92.9850 92.985093.0850Jibar Tradeable Future 6.92  1,000.00 

JBAF On  15-September-10 24/03/2010 92.9850 92.985093.0550Jibar Tradeable Future 6.95  1,000.00 

JBAF On  15-December-10 24/03/2010 92.8750 92.875092.9250Jibar Tradeable Future 7.08  0.00 

JBAF On  16-March-11 24/03/2010 92.6800 92.680092.7500Jibar Tradeable Future 7.25  5,000.00 

JBAF On  15-June-11 24/03/2010 92.4400 92.440092.5200Jibar Tradeable Future 7.48  5,000.00 

JBAF On  21-September-11 24/03/2010 92.0900 92.090092.2000Jibar Tradeable Future 7.80  3,500.00 

JBAF On  21-December-11 24/03/2010 91.7800 91.780091.9000Jibar Tradeable Future 8.10  7,500.00 

JBAF On  20-March-12 24/03/2010 91.7500 91.750091.8400Jibar Tradeable Future 8.16  0.00 

JFRA On  06-May-10 24/03/2010 0.0174 0.017492.8790Jibar Tradeable Future 7.12  0.00 

JFRA On  05-August-10 24/03/2010 0.0179 0.017992.6710Jibar Tradeable Future 7.33  0.00 

JFRA On  04-November-10 24/03/2010 0.0187 0.018792.3400Jibar Tradeable Future 7.66  0.00 
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JN02 On  06-May-10 24/03/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN02 On  06-May-10 24/03/2010  7.50 0 00JNOTE 0  0.00 Call

JN02 On  06-May-10 24/03/2010  7.75 0 00JNOTE 0  0.00 Call

JN02 On  06-May-10 24/03/2010  7.25 0 00JNOTE 250000  0.00 Call

JN02 On  06-May-10 24/03/2010  7.25 0 00JNOTE 0  0.00 Put

JN02 On  06-May-10 24/03/2010  7.75 0 00JNOTE 250000  0.00 Put

JN02 On  06-May-10 24/03/2010  7.50 0 00JNOTE 0  0.00 Put

JN02 On  05-August-10 24/03/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN02 On  05-August-10 24/03/2010  7.50 0 00JNOTE 0  0.00 Call

JN02 On  05-August-10 24/03/2010  7.75 0 00JNOTE 0  0.00 Call

JN02 On  05-August-10 24/03/2010  7.25 0 00JNOTE 250000  0.00 Call

JN02 On  05-August-10 24/03/2010  7.25 0 00JNOTE 0  0.00 Put

JN02 On  05-August-10 24/03/2010  7.75 0 00JNOTE 250000  0.00 Put

JN02 On  05-August-10 24/03/2010  7.50 0 00JNOTE 0  0.00 Put

JN05 On  06-May-10 24/03/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN05 On  06-May-10 24/03/2010  7.50 0 00JNOTE 0  0.00 Call

JN05 On  06-May-10 24/03/2010  7.75 0 00JNOTE 0  0.00 Call

JN05 On  06-May-10 24/03/2010  7.25 0 00JNOTE 250000  0.00 Call

JN05 On  06-May-10 24/03/2010  7.25 0 00JNOTE 0  0.00 Put

JN05 On  06-May-10 24/03/2010  7.75 0 00JNOTE 250000  0.00 Put

JN05 On  06-May-10 24/03/2010  7.50 0 00JNOTE 0  0.00 Put

JN05 On  05-August-10 24/03/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN05 On  05-August-10 24/03/2010  7.50 0 00JNOTE 0  0.00 Call

JN05 On  05-August-10 24/03/2010  7.75 0 00JNOTE 0  0.00 Call

JN05 On  05-August-10 24/03/2010  7.25 0 00JNOTE 250000  0.00 Call

JN05 On  05-August-10 24/03/2010  7.25 0 00JNOTE 0  0.00 Put

JN05 On  05-August-10 24/03/2010  7.75 0 00JNOTE 250000  0.00 Put

JN05 On  05-August-10 24/03/2010  7.50 0 00JNOTE 0  0.00 Put

JN10 On  06-May-10 24/03/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN10 On  06-May-10 24/03/2010  7.50 0 00JNOTE 0  0.00 Call

JN10 On  06-May-10 24/03/2010  7.75 0 00JNOTE 0  0.00 Call
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JN10 On  06-May-10 24/03/2010  7.25 0 00JNOTE 250000  0.00 Call

JN10 On  06-May-10 24/03/2010  7.25 0 00JNOTE 0  0.00 Put

JN10 On  06-May-10 24/03/2010  7.75 0 00JNOTE 250000  0.00 Put

JN10 On  06-May-10 24/03/2010  7.50 0 00JNOTE 0  0.00 Put

JN10 On  05-August-10 24/03/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN10 On  05-August-10 24/03/2010  7.50 0 00JNOTE 0  0.00 Call

JN10 On  05-August-10 24/03/2010  7.75 0 00JNOTE 0  0.00 Call

JN10 On  05-August-10 24/03/2010  7.25 0 00JNOTE 250000  0.00 Call

JN10 On  05-August-10 24/03/2010  7.25 0 00JNOTE 0  0.00 Put

JN10 On  05-August-10 24/03/2010  7.75 0 00JNOTE 250000  0.00 Put

JN10 On  05-August-10 24/03/2010  7.50 0 00JNOTE 0  0.00 Put

JROD On  31-March-10 24/03/2010 0.0038 0.00380.0035Rodi 7.18  0.00 

OTH1 On  06-May-10 24/03/2010 304.4710 304.4710303.3910Index Future 303.39  3.00 

R155 On  06-May-10 24/03/2010 109.5437 109.5437109.4021Bond Future 7.37  0.00 

R155 On  06-May-10 24/03/2010  7.50 0 00Bond Future 251  0.00 Call

R155 On  06-May-10 24/03/2010  7.45 0 00Bond Future 210  0.00 Call

R155 On  06-May-10 24/03/2010  7.55 1 10Bond Future 432  0.00 Call

R155 On  06-May-10 24/03/2010  7.55 0 00Bond Future 196  0.00 Put

R155 On  06-May-10 24/03/2010  7.45 0 00Bond Future 102  0.00 Put

R155 On  06-May-10 24/03/2010  7.50 0 00Bond Future 79  0.00 Put

R157 On  06-May-10 24/03/2010 124.9094 124.9094124.6226Bond Future 8.20  6,917.00 

R157 On  06-May-10 24/03/2010  8.50 2 22Bond Future 1666  0.00 Call

R157 On  06-May-10 24/03/2010  8.00 0 00Bond Future 332  0.00 Call

R157 On  06-May-10 24/03/2010  7.90 0 00Bond Future 209  10.00 Call

R157 On  06-May-10 24/03/2010  7.90 1 12Bond Future 1686  0.00 Put

R157 On  06-May-10 24/03/2010  8.00 1 11Bond Future 1318  0.00 Put

R157 On  06-May-10 24/03/2010  8.50 0 00Bond Future 230  0.00 Put

R157 On  05-August-10 24/03/2010 127.1802 127.1802126.8832Bond Future 8.26  0.00 

R157 On  05-August-10 24/03/2010  8.75 3 33Bond Future 2734  0.00 Call

R157 On  05-August-10 24/03/2010  8.50 2 22Bond Future 1925  0.00 Call
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R157 On  05-August-10 24/03/2010  8.25 1 11Bond Future 1267  500.00 Call

R157 On  05-August-10 24/03/2010  9.00 4 44Bond Future 3647  0.00 Call

R157 On  05-August-10 24/03/2010  9.00 0 00Bond Future 279  500.00 Put

R157 On  05-August-10 24/03/2010  8.25 1 11Bond Future 1313  0.00 Put

R157 On  05-August-10 24/03/2010  8.50 1 11Bond Future 819  500.00 Put

R157 On  05-August-10 24/03/2010  8.75 0 00Bond Future 490  0.00 Put

R157 On  04-November-10 24/03/2010 122.7719 122.7719122.4662Bond Future 8.29  0.00 

R157 On  04-November-10 24/03/2010  8.50 3 32Bond Future 2401  0.00 Call

R157 On  04-November-10 24/03/2010  8.55 3 33Bond Future 2527  0.00 Call

R157 On  04-November-10 24/03/2010  8.45 2 22Bond Future 2278  0.00 Call

R157 On  04-November-10 24/03/2010  8.45 1 12Bond Future 1586  0.00 Put

R157 On  04-November-10 24/03/2010  8.55 1 11Bond Future 1397  0.00 Put

R157 On  04-November-10 24/03/2010  8.50 1 11Bond Future 1490  0.00 Put

R186 On  06-May-10 24/03/2010 117.8312 117.8312117.3686Bond Future 8.95  19,296.00 

R186 On  06-May-10 24/03/2010  9.00 2 22Bond Future 1740  0.00 Call

R186 On  06-May-10 24/03/2010  9.00 1 11Bond Future 1224  0.00 Put

R186 On  05-August-10 24/03/2010 114.7270 114.7270114.2611Bond Future 8.99  0.00 

R186 On  05-August-10 24/03/2010  9.25 4 44Bond Future 4090  0.00 Call

R186 On  05-August-10 24/03/2010  8.75 2 22Bond Future 1750  1,300.00 Call

R186 On  05-August-10 24/03/2010  9.75 8 87Bond Future 7383  0.00 Call

R186 On  05-August-10 24/03/2010  10.00 10 109Bond Future 9208  0.00 Call

R186 On  05-August-10 24/03/2010  10.00 0 00Bond Future 371  3,000.00 Put

R186 On  05-August-10 24/03/2010  9.75 1 11Bond Future 632  1,300.00 Put

R186 On  05-August-10 24/03/2010  8.75 4 44Bond Future 4003  0.00 Put

R186 On  05-August-10 24/03/2010  9.25 2 22Bond Future 1704  0.00 Put

R186 On  04-November-10 24/03/2010 116.9616 116.9616116.4825Bond Future 9.02  0.00 

R186 On  04-November-10 24/03/2010  9.25 5 55Bond Future 5109  0.00 Call

R186 On  04-November-10 24/03/2010  9.20 5 55Bond Future 4503  0.00 Call

R186 On  04-November-10 24/03/2010  9.30 6 65Bond Future 5365  0.00 Call

R186 On  04-November-10 24/03/2010  9.30 3 33Bond Future 2828  0.00 Put

R186 On  04-November-10 24/03/2010  9.20 3 33Bond Future 2859  0.00 Put

R186 On  04-November-10 24/03/2010  9.25 3 33Bond Future 3017  0.00 Put
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R201 On  06-May-10 24/03/2010 105.6355 105.6355105.4095Bond Future 8.21  486.00 

R201 On  06-May-10 24/03/2010  8.50 1 11Bond Future 1289  0.00 Call

R201 On  06-May-10 24/03/2010  8.50 0 00Bond Future 191  0.00 Put

R201 On  05-August-10 24/03/2010 103.1881 103.1881102.9548Bond Future 8.26  0.00 

R201 On  05-August-10 24/03/2010  9.00 3 33Bond Future 2880  0.00 Call

R201 On  05-August-10 24/03/2010  9.00 0 00Bond Future 240  0.00 Put

R201 On  04-November-10 24/03/2010 105.1987 105.1987104.9593Bond Future 8.28  0.00 

R201 On  04-November-10 24/03/2010  8.50 2 22Bond Future 1720  0.00 Call

R201 On  04-November-10 24/03/2010  8.55 2 22Bond Future 1822  0.00 Call

R201 On  04-November-10 24/03/2010  8.45 2 22Bond Future 1622  0.00 Call

R201 On  04-November-10 24/03/2010  8.45 1 11Bond Future 1042  0.00 Put

R201 On  04-November-10 24/03/2010  8.55 1 11Bond Future 899  0.00 Put

R201 On  04-November-10 24/03/2010  8.50 1 11Bond Future 968  0.00 Put

R203 On  06-May-10 24/03/2010 99.3292 99.329299.0173Bond Future 8.67  1,710.00 

R203 On  06-May-10 24/03/2010  9.00 2 22Bond Future 1971  0.00 Call

R203 On  06-May-10 24/03/2010  9.00 0 00Bond Future 244  0.00 Put

R203 On  05-August-10 24/03/2010 101.1868 101.1868100.8630Bond Future 8.72  0.00 

R203 On  05-August-10 24/03/2010  9.25 3 33Bond Future 3215  0.00 Call

R203 On  05-August-10 24/03/2010  9.25 0 01Bond Future 559  0.00 Put

R203 On  04-November-10 24/03/2010 98.9794 98.979498.6544Bond Future 8.76  0.00 

R203 On  04-November-10 24/03/2010  9.25 4 44Bond Future 3555  0.00 Call

R203 On  04-November-10 24/03/2010  9.20 4 43Bond Future 3396  0.00 Call

R203 On  04-November-10 24/03/2010  9.30 4 44Bond Future 3717  0.00 Call

R203 On  04-November-10 24/03/2010  9.30 1 11Bond Future 1064  0.00 Put

R203 On  04-November-10 24/03/2010  9.20 1 11Bond Future 1227  0.00 Put

R203 On  04-November-10 24/03/2010  9.25 1 11Bond Future 1144  0.00 Put

R204 On  06-May-10 24/03/2010 99.0184 99.018498.6698Bond Future 8.74  1,552.00 

R204 On  06-May-10 24/03/2010  9.00 2 22Bond Future 1840  200.00 Call

R204 On  06-May-10 24/03/2010  8.50 0 00Bond Future 366  200.00 Call

R204 On  06-May-10 24/03/2010  9.50 5 54Bond Future 4309  0.00 Call

R204 On  06-May-10 24/03/2010  9.50 0 00Bond Future 32  200.00 Put

R204 On  06-May-10 24/03/2010  8.50 2 22Bond Future 1770  0.00 Put
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R204 On  06-May-10 24/03/2010  9.00 0 00Bond Future 348  200.00 Put

R204 On  05-August-10 24/03/2010 96.8230 96.823096.4712Bond Future 8.79  0.00 

R204 On  05-August-10 24/03/2010  9.25 4 43Bond Future 3270  0.00 Call

R204 On  05-August-10 24/03/2010  9.25 1 11Bond Future 727  0.00 Put

R204 On  04-November-10 24/03/2010 98.7066 98.706698.3514Bond Future 8.83  0.00 

R204 On  04-November-10 24/03/2010  9.25 4 44Bond Future 3763  0.00 Call

R204 On  04-November-10 24/03/2010  9.30 4 44Bond Future 3936  0.00 Call

R204 On  04-November-10 24/03/2010  9.20 4 44Bond Future 3594  0.00 Call

R204 On  04-November-10 24/03/2010  9.20 1 12Bond Future 1552  0.00 Put

R204 On  04-November-10 24/03/2010  9.30 1 11Bond Future 1357  0.00 Put

R204 On  04-November-10 24/03/2010  9.25 1 11Bond Future 1452  0.00 Put

R206 On  06-May-10 24/03/2010 100.2623 100.2623100.0467Bond Future 8.25  0.00 

R206 On  06-May-10 24/03/2010  8.75 2 22Bond Future 1584  0.00 Call

R206 On  06-May-10 24/03/2010  8.75 0 00Bond Future 61  0.00 Put

R206 On  05-August-10 24/03/2010 98.3643 98.364398.1446Bond Future 8.32  0.00 

R206 On  05-August-10 24/03/2010  9.00 2 22Bond Future 2157  0.00 Call

R206 On  05-August-10 24/03/2010  9.00 0 00Bond Future 212  0.00 Put

R206 On  04-November-10 24/03/2010 100.2804 100.2804100.0527Bond Future 8.34  0.00 

R206 On  04-November-10 24/03/2010  8.50 2 21Bond Future 1474  0.00 Call

R206 On  04-November-10 24/03/2010  8.45 2 21Bond Future 1402  0.00 Call

R206 On  04-November-10 24/03/2010  8.55 2 22Bond Future 1549  0.00 Call

R206 On  04-November-10 24/03/2010  8.55 1 11Bond Future 990  0.00 Put

R206 On  04-November-10 24/03/2010  8.45 1 11Bond Future 1113  0.00 Put

R206 On  04-November-10 24/03/2010  8.50 1 11Bond Future 1050  0.00 Put

R207 On  06-May-10 24/03/2010 92.5248 92.524892.1705Bond Future 8.83  737.00 

R207 On  06-May-10 24/03/2010  9.25 3 33Bond Future 2651  0.00 Call

R207 On  06-May-10 24/03/2010  9.25 0 00Bond Future 174  0.00 Put

R207 On  05-August-10 24/03/2010 90.6059 90.605990.2468Bond Future 8.88  0.00 

R207 On  05-August-10 24/03/2010  9.50 4 44Bond Future 4094  0.00 Call

R207 On  05-August-10 24/03/2010  9.50 0 01Bond Future 558  0.00 Put

R207 On  04-November-10 24/03/2010 92.3707 92.370792.0007Bond Future 8.91  0.00 

R207 On  04-November-10 24/03/2010  9.25 4 44Bond Future 3634  0.00 Call
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R207 On  04-November-10 24/03/2010  9.30 4 44Bond Future 3805  0.00 Call

R207 On  04-November-10 24/03/2010  9.20 4 43Bond Future 3467  0.00 Call

R207 On  04-November-10 24/03/2010  9.20 2 22Bond Future 1837  0.00 Put

R207 On  04-November-10 24/03/2010  9.30 1 12Bond Future 1614  0.00 Put

R207 On  04-November-10 24/03/2010  9.25 2 22Bond Future 1723  0.00 Put

R208 On  06-May-10 24/03/2010 86.2136 86.213685.7857Bond Future 8.93  5,004.00 

R208 On  06-May-10 24/03/2010  9.25 3 32Bond Future 2271  0.00 Call

R208 On  06-May-10 24/03/2010  9.25 0 00Bond Future 299  0.00 Put

R208 On  05-August-10 24/03/2010 87.8241 87.824187.3849Bond Future 8.98  0.00 

R208 On  05-August-10 24/03/2010  9.50 4 44Bond Future 3807  0.00 Call

R208 On  05-August-10 24/03/2010  9.50 1 11Bond Future 698  0.00 Put

R208 On  04-November-10 24/03/2010 86.1298 86.129885.6793Bond Future 9.01  0.00 

R208 On  04-November-10 24/03/2010  9.25 4 43Bond Future 3428  0.00 Call

R208 On  04-November-10 24/03/2010  9.20 3 33Bond Future 3001  0.00 Call

R208 On  04-November-10 24/03/2010  9.30 4 44Bond Future 3597  0.00 Call

R208 On  04-November-10 24/03/2010  9.30 2 22Bond Future 1890  0.00 Put

R208 On  04-November-10 24/03/2010  9.20 2 22Bond Future 1879  0.00 Put

R208 On  04-November-10 24/03/2010  9.25 2 22Bond Future 2013  0.00 Put

R209 On  06-May-10 24/03/2010 74.6060 74.606074.2109Bond Future 8.88  1,798.00 

R209 On  06-May-10 24/03/2010  8.50 0 00Bond Future 261  0.00 Call

R209 On  06-May-10 24/03/2010  8.50 3 33Bond Future 3336  0.00 Put

R209 On  05-August-10 24/03/2010 75.9987 75.998775.5983Bond Future 8.91  0.00 

R209 On  05-August-10 24/03/2010  8.75 2 22Bond Future 1704  0.00 Call

R209 On  05-August-10 24/03/2010  8.75 3 33Bond Future 2972  0.00 Put

R209 On  04-November-10 24/03/2010 74.3279 74.327973.9216Bond Future 8.93  0.00 

R209 On  04-November-10 24/03/2010  9.00 4 44Bond Future 3502  0.00 Call

R209 On  04-November-10 24/03/2010  9.05 4 44Bond Future 3699  0.00 Call

R209 On  04-November-10 24/03/2010  8.95 4 43Bond Future 3311  0.00 Call

R209 On  04-November-10 24/03/2010  8.95 3 33Bond Future 3163  0.00 Put

R209 On  04-November-10 24/03/2010  9.05 3 33Bond Future 2783  0.00 Put

R209 On  04-November-10 24/03/2010  9.00 3 33Bond Future 2968  0.00 Put
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TRT1 On  06-May-10 24/03/2010 310.2160 310.2160309.0470Index Future 309.05  100.00 
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