Yield-2X Derivatives Weekly Statistics Report

JSE Interest Rate Exchange From: 29/03/2010 To: 29/03/2010
Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
29/03/2010 AL7T On 06-May-10 Index Future 341.52 342.5150 341.5210 342.5150 58.00
29/03/2010 ALBI On 06-May-10 Index Future 314.21 315.2730 314.2110 315.2730 1,089.00
29/03/2010 ALBI On 05-August-10 Index Future 314.30 315.3630 314.2980 315.3630 0.00
29/03/2010 CRD1 On 06-May-10 Index Future 137.03 137.1740 137.0250 137.1740 2.00
29/03/2010 GOVI On 06-May-10 GovI 315.65 316.7590 315.6450 316.7590 324.00
29/03/2010 GOVI On 06-May-10 309.80 Call GovI 65978 8 7 8 0.00
29/03/2010 GOVI On 06-May-10 309.80 Put GovI 7528 1 1 1 0.00
29/03/2010 GOVI On 05-August-10 GovI 321.14 322.2740 321.1390 322.2740 0.00
29/03/2010 GOVI On 05-August-10 315.60 Call GovI 82114 9 8 9 0.00
29/03/2010 GOVI On 05-August-10 315.60 Put GovI 26724 2 3 2 0.00
29/03/2010 GVIX On 01-January-29 LIVE INDEX 110.00 110.0000 110.0000 110.0000 0.00
29/03/2010 ILBI On 06-May-10 Index Future 362.46 362.3440 362.4580 362.3440 466.00
29/03/2010 J153 On 31-August-10 Interest Rate Swap 6.89 0.0125 0.0124 0.0125 0.00
29/03/2010 J157 On 15-September-15 Interest Rate Swap 8.82 0.0228 0.0200 0.0228 0.00
29/03/2010 J186 On 21-December-26 Interest Rate Swap 8.68 0.1000 0.1077 0.1000 0.00
29/03/2010 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
29/03/2010 J203 On 15-September-17 Interest Rate Swap 8.98 0.0808 0.0847 0.0808 0.00
29/03/2010 J204 On 21-December-18 Interest Rate Swap 8.96 0.0908 0.0958 0.0908 0.00
29/03/2010 J207 On 15-January-20 Interest Rate Swap 9.00 0.0633 0.0691 0.0633 0.00
29/03/2010 JBAF On 21-April-10 Jibar Tradeable Future 6.66 93.3350 93.3400 93.3350 0.00
29/03/2010 JBAF On 19-May-10 Jibar Tradeable Future 6.56 93.4550 93.4400 93.4550 0.00
29/03/2010 JBAF On 15-June-10 Jibar Tradeable Future 6.51 93.4850 93.4900 93.4850 0.00
29/03/2010 JBAF On 21-July-10 Jibar Tradeable Future 6.50 93.4950 93.5000 93.4950 1,000.00
29/03/2010 JBAF On 18-August-10 Jibar Tradeable Future 6.51 93.4850 93.4900 93.4850 1,000.00
29/03/2010 JBAF On 15-September-10 Jibar Tradeable Future 6.52 93.4750 93.4800 93.4750 1,000.00
29/03/2010 JBAF On 15-December-10 Jibar Tradeable Future 6.62 93.3750 93.3800 93.3750 0.00
29/03/2010 JBAF On 16-March-11 Jibar Tradeable Future 6.90 93.1100 93.1000 93.1100 5,000.00
29/03/2010 JBAF On 15-June-11 Jibar Tradeable Future 7.22 92.7900 92.7800 92.7900 5,000.00
29/03/2010 JBAF On 21-September-11 Jibar Tradeable Future 7.60 92.4100 92.4000 92.4100 3,500.00
29/03/2010 JBAF On 21-December-11 Jibar Tradeable Future 7.88 92.1300 92.1200 92.1300 7,500.00
29/03/2010 JBAF On 20-March-12 Jibar Tradeable Future 7.93 92.0800 92.0700 92.0800 0.00
29/03/2010 JFRA On 06-May-10 Jibar Tradeable Future 712 0.0174 92.8790 0.0174 0.00
29/03/2010 JFRA On 05-August-10 Jibar Tradeable Future 7.33 0.0179 92.6710 0.0179 0.00
29/03/2010 JFRA On 04-November-10 Jibar Tradeable Future 7.66 0.0187 92.3400 0.0187 0.00
29/03/2010 JNO2 On 06-May-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
29/03/2010 JNO2 On 06-May-10 7.50 Call JNOTE 0 0 0 0 0.00
29/03/2010 JNO2 On 06-May-10 7.75 Call JNOTE 0 0 0 0 0.00
29/03/2010 JNO2 On 06-May-10 7.25 Call JNOTE 250000 0 0 0 0.00
29/03/2010 JNO2 On 06-May-10 7.25 Put JNOTE 0 0 0 0 0.00
29/03/2010 JNO2 On 06-May-10 7.75 Put JNOTE 250000 0 0 0 0.00
29/03/2010 JNO2 On 06-May-10 7.50 Put JNOTE 0 0 0 0 0.00
29/03/2010 JNO2 On 05-August-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
29/03/2010 JNO2 On 05-August-10 7.50 Call JNOTE 0 0 0 0 0.00
29/03/2010 JNO2 On 05-August-10 7.75 Call JNOTE 0 0 0 0 0.00
29/03/2010 JNO2 On 05-August-10 7.25 Call JNOTE 250000 0 0 0 0.00
29/03/2010 JNO2 On 05-August-10 7.25 Put JNOTE 0 0 0 0 0.00
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29/03/2010 JNO2 On 05-August-10 7.75 Put JNOTE 250000 0.00
29/03/2010 JNO2 On 05-August-10 7.50 Put JNOTE 0 0.00
29/03/2010 JNO5 On 06-May-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
29/03/2010 JNO5 On 06-May-10 7.50 Call JNOTE 0 0 0 0 0.00
29/03/2010 JNO5 On 06-May-10 7.75 Call JNOTE 0 0 0 0 0.00
29/03/2010 JNO5 On 06-May-10 7.25 Call JNOTE 250000 0 0 0 0.00
29/03/2010 JNO5 On 06-May-10 7.25 Put JNOTE 0 0 0 0 0.00
29/03/2010 JNO5 On 06-May-10 7.75 Put JNOTE 250000 0 0 0 0.00
29/03/2010 JNO5 On 06-May-10 7.50 Put JNOTE 0 0 0 0 0.00
29/03/2010 JNO5 On 05-August-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
29/03/2010 JNO5 On 05-August-10 7.50 Call JNOTE 0 0 0 0 0.00
29/03/2010 JNO5 On 05-August-10 7.75 Call JNOTE 0 0 0 0 0.00
29/03/2010 JNO5 On 05-August-10 7.25 Call JNOTE 250000 0 0 0 0.00
29/03/2010 JNO5 On 05-August-10 7.25 Put JNOTE 0 0 0 0 0.00
29/03/2010 JNO5 On 05-August-10 7.75 Put JNOTE 250000 0 0 0 0.00
29/03/2010 JNO5 On 05-August-10 7.50 Put JNOTE 0 0 0 0 0.00
29/03/2010 JN10 On 06-May-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
29/03/2010 JN10 On 06-May-10 7.50 Call JNOTE 0 0 0 0 0.00
29/03/2010 JN10 On 06-May-10 7.75 Call JNOTE 0 0 0 0 0.00
29/03/2010 JN10 On 06-May-10 7.25 Call JNOTE 250000 0 0 0 0.00
29/03/2010 JN10 On 06-May-10 7.25 Put JNOTE 0 0 0 0 0.00
29/03/2010 JN10 On 06-May-10 7.75 Put JNOTE 250000 0 0 0 0.00
29/03/2010 JN10 On 06-May-10 7.50 Put JNOTE 0 0 0 0 0.00
29/03/2010 JN10 On 05-August-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
29/03/2010 JN10 On 05-August-10 7.50 Call JNOTE 0 0 0 0 0.00
29/03/2010 JN10 On 05-August-10 7.75 Call JNOTE 0 0 0 0 0.00
29/03/2010 JN10 On 05-August-10 7.25 Call JNOTE 250000 0 0 0 0.00
29/03/2010 JN10 On 05-August-10 7.25 Put JNOTE 0 0 0 0 0.00
29/03/2010 JN10 On 05-August-10 7.75 Put JNOTE 250000 0 0 0 0.00
29/03/2010 JN10 On 05-August-10 7.50 Put JNOTE 0 0 0 0 0.00
29/03/2010 JROD On 31-March-10 Rodi 7.18 0.0038 0.0035 0.0038 0.00
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29/03/2010 OTH1 On 06-May-10 Index Future 305.92 306.7240 305.9180 306.7240 3.00
29/03/2010 R155 On 06-May-10 Bond Future 6.94 109.2801 109.9504 109.2801 0.00
29/03/2010 R155 On 06-May-10 7.50 Call Bond Future 723 0 1 0 0.00
29/03/2010 R155 On 06-May-10 7.45 Call Bond Future 661 0 1 0 0.00
29/03/2010 R155 On 06-May-10 7.55 Call Bond Future 832 0 1 0 0.00
29/03/2010 R155 On 06-May-10 7.55 Put Bond Future 48 0 0 0 0.00
29/03/2010 R155 On 06-May-10 7.45 Put Bond Future 5 0 0 0 0.00
29/03/2010 R155 On 06-May-10 7.50 Put Bond Future 3 0 0 0 0.00
29/03/2010 R157 On 06-May-10 Bond Future 8.02 125.6916 125.4906 125.6916 6,105.00
29/03/2010 R157 On 06-May-10 8.50 Call Bond Future 2379 3 2 3 0.00
29/03/2010 R157 On 06-May-10 8.00 Call Bond Future 622 1 1 1 0.00
29/03/2010 R157 On 06-May-10 7.90 Call Bond Future 416 1 0 1 10.00
29/03/2010 R157 On 06-May-10 7.90 Put Bond Future 1025 1 1 1 0.00
29/03/2010 R157 On 06-May-10 8.00 Put Bond Future 740 1 1 1 0.00
29/03/2010 R157 On 06-May-10 8.50 Put Bond Future 75 0 0 0 0.00
29/03/2010 R157 On 05-August-10 Bond Future 8.10 127.9035 127.6089 127.9035 0.00
29/03/2010 R157 On 05-August-10 8.75 Call Bond Future 3289 4 3 4 0.00
29/03/2010 R157 On 05-August-10 8.50 Call Bond Future 2396 3 2 3 0.00
29/03/2010 R157 On 05-August-10 8.25 Call Bond Future 1638 2 2 2 500.00
29/03/2010 R157 On 05-August-10 9.00 Call Bond Future 4265 5 4 5 0.00
29/03/2010 R157 On 05-August-10 9.00 Put Bond Future 171 0 0 0 500.00
29/03/2010 R157 On 05-August-10 8.25 Put Bond Future 959 1 1 1 0.00
29/03/2010 R157 On 05-August-10 8.50 Put Bond Future 565 0 1 0 500.00
29/03/2010 R157 On 05-August-10 8.75 Put Bond Future 320 0 0 0 0.00
29/03/2010 R157 On 04-November-10 Bond Future 8.12 123.4310 123.2257 123.4310 0.00
29/03/2010 R157 On 04-November-10 8.50 Call Bond Future 2847 3 3 3 0.00
29/03/2010 R157 On 04-November-10 8.55 Call Bond Future 2986 3 3 3 0.00
29/03/2010 R157 On 04-November-10 8.45 Call Bond Future 2710 3 3 3 0.00
29/03/2010 R157 On 04-November-10 8.45 Put Bond Future 1259 1 1 1 0.00
29/03/2010 R157 On 04-November-10 8.55 Put Bond Future 1096 1 1 1 0.00
29/03/2010 R157 On 04-November-10 8.50 Put Bond Future 1176 1 1 1 0.00
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29/03/2010 R186 On 06-May-10 Bond Future 8.83 119.3519 118.4779 119.3519 18,696.00
29/03/2010 R186 On 06-May-10 9.00 Call Bond Future 2348 3 2 3 0.00
29/03/2010 R186 On 06-May-10 9.00 Put Bond Future 723 1 1 1 0.00
29/03/2010 R186 On 05-August-10 Bond Future 8.89 116.1515 115.1770 116.1515 0.00
29/03/2010 R186 On 05-August-10 9.25 Call Bond Future 4659 5 5 5 0.00
29/03/2010 R186 On 05-August-10 8.75 Call Bond Future 2074 3 2 3 1,300.00
29/03/2010 R186 On 05-August-10 9.75 Call Bond Future 8136 9 8 9 0.00
29/03/2010 R186 On 05-August-10 10.00 Call Bond Future 10019 11 10 11 0.00
29/03/2010 R186 On 05-August-10 10.00 Put Bond Future 266 0 0 0 3,000.00
29/03/2010 R186 On 05-August-10 9.75 Put Bond Future 469 0 0 0 1,300.00
29/03/2010 R186 On 05-August-10 8.75 Put Bond Future 3411 3 3 3 0.00
29/03/2010 R186 On 05-August-10 9.25 Put Bond Future 1357 1 1 1 0.00
29/03/2010 R186 On 04-November-10 Bond Future 8.92 118.2854 117.3786 118.2854 0.00
29/03/2010 R186 On 04-November-10 9.25 Call Bond Future 5620 6 6 6 0.00
29/03/2010 R186 On 04-November-10 9.20 Call Bond Future 5007 6 5 6 0.00
29/03/2010 R186 On 04-November-10 9.30 Call Bond Future 5892 7 6 7 0.00
29/03/2010 R186 On 04-November-10 9.30 Put Bond Future 2458 2 2 2 0.00
29/03/2010 R186 On 04-November-10 9.20 Put Bond Future 2467 2 2 2 0.00
29/03/2010 R186 On 04-November-10 9.25 Put Bond Future 2632 2 3 2 0.00
29/03/2010 R201 On 06-May-10 Bond Future 8.04 106.2670 106.0701 106.2670 486.00
29/03/2010 R201 On 06-May-10 8.50 Call Bond Future 1825 2 2 2 0.00
29/03/2010 R201 On 06-May-10 8.50 Put Bond Future 66 0 0 0 0.00
29/03/2010 R201 On 05-August-10 Bond Future 8.13 103.7192 103.4441 103.7192 0.00
29/03/2010 R201 On 05-August-10 9.00 Call Bond Future 3290 4 3 4 0.00
29/03/2010 R201 On 05-August-10 9.00 Put Bond Future 160 0 0 0 0.00
29/03/2010 R201 On 04-November-10 Bond Future 8.15 105.6270 105.4248 105.6270 0.00
29/03/2010 R201 On 04-November-10 8.50 Call Bond Future 1997 2 2 2 0.00
29/03/2010 R201 On 04-November-10 8.55 Call Bond Future 2108 2 2 2 0.00
29/03/2010 R201 On 04-November-10 8.45 Call Bond Future 1889 2 2 2 0.00
29/03/2010 R201 On 04-November-10 8.45 Put Bond Future 844 1 1 1 0.00
29/03/2010 R201 On 04-November-10 8.55 Put Bond Future 720 1 1 1 0.00
29/03/2010 R201 On 04-November-10 8.50 Put Bond Future 780 1 1 1 0.00
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29/03/2010 R203 On 06-May-10 Bond Future 8.50 100.1601 99.8928 100.1601 1,710.00
29/03/2010 R203 On 06-May-10 9.00 Call Bond Future 2691 3 3 3 0.00
29/03/2010 R203 On 06-May-10 9.00 Put Bond Future 88 0 0 0 0.00
29/03/2010 R203 On 05-August-10 Bond Future 8.58 101.9268 101.5792 101.9268 1,607.00
29/03/2010 R203 On 05-August-10 9.25 Call Bond Future 3760 4 4 4 0.00
29/03/2010 R203 On 05-August-10 9.25 Put Bond Future 387 0 0 0 0.00
29/03/2010 R203 On 04-November-10 Bond Future 8.62 99.6283 99.3510 99.6283 0.00
29/03/2010 R203 On 04-November-10 9.25 Call Bond Future 4026 4 4 4 0.00
29/03/2010 R203 On 04-November-10 9.20 Call Bond Future 3856 4 4 4 0.00
29/03/2010 R203 On 04-November-10 9.30 Call Bond Future 4200 4 4 4 0.00
29/03/2010 R203 On 04-November-10 9.30 Put Bond Future 851 1 1 1 0.00
29/03/2010 R203 On 04-November-10 9.20 Put Bond Future 990 1 1 1 0.00
29/03/2010 R203 On 04-November-10 9.25 Put Bond Future 918 1 1 1 0.00
29/03/2010 R204 On 06-May-10 Bond Future 8.58 99.9324 99.5795 99.9324 1,552.00
29/03/2010 R204 On 06-May-10 9.00 Call Bond Future 2543 3 3 3 200.00
29/03/2010 R204 On 06-May-10 8.50 Call Bond Future 625 1 1 1 200.00
29/03/2010 R204 On 06-May-10 9.50 Call Bond Future 5194 6 5 6 0.00
29/03/2010 R204 On 06-May-10 9.50 Put Bond Future 7 0 0 0 200.00
29/03/2010 R204 On 06-May-10 8.50 Put Bond Future 1119 1 1 1 0.00
29/03/2010 R204 On 06-May-10 9.00 Put Bond Future 141 0 0 0 0.00
29/03/2010 R204 On 05-August-10 Bond Future 8.66 97.6524 97.2223 97.6524 0.00
29/03/2010 R204 On 05-August-10 9.25 Call Bond Future 3816 4 4 4 0.00
29/03/2010 R204 On 05-August-10 9.25 Put Bond Future 522 0 1 0 0.00
29/03/2010 R204 On 04-November-10 Bond Future 8.69 99.4501 99.0858 99.4501 0.00
29/03/2010 R204 On 04-November-10 9.25 Call Bond Future 4239 5 4 5 0.00
29/03/2010 R204 On 04-November-10 9.30 Call Bond Future 4423 5 4 5 0.00
29/03/2010 R204 On 04-November-10 9.20 Call Bond Future 4058 4 4 4 0.00
29/03/2010 R204 On 04-November-10 9.20 Put Bond Future 1281 1 1 1 0.00
29/03/2010 R204 On 04-November-10 9.30 Put Bond Future 1110 1 1 1 0.00
29/03/2010 R204 On 04-November-10 9.25 Put Bond Future 1193 1 1 1 0.00
29/03/2010 R206 On 06-May-10 Bond Future 8.05 100.7635 100.6736 100.7635 0.00
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29/03/2010 R206 On 06-May-10 8.75 Call Bond Future 2163 2 2 2 0.00
29/03/2010 R206 On 06-May-10 8.75 Put Bond Future 13 0 0 0 0.00
29/03/2010 R206 On 05-August-10 Bond Future 8.16 98.7677 98.6021 98.7677 0.00
29/03/2010 R206 On 05-August-10 9.00 Call Bond Future 2536 3 3 3 0.00
29/03/2010 R206 On 05-August-10 9.00 Put Bond Future 134 0 0 0 0.00
29/03/2010 R206 On 04-November-10 Bond Future 8.18 100.5879 100.4898 100.5879 0.00
29/03/2010 R206 On 04-November-10 8.50 Call Bond Future 1717 2 2 2 0.00
29/03/2010 R206 On 04-November-10 8.45 Call Bond Future 1637 2 2 2 0.00
29/03/2010 R206 On 04-November-10 8.55 Call Bond Future 1800 2 2 2 0.00
29/03/2010 R206 On 04-November-10 8.55 Put Bond Future 804 1 1 1 0.00
29/03/2010 R206 On 04-November-10 8.45 Put Bond Future 911 1 1 1 0.00
29/03/2010 R206 On 04-November-10 8.50 Put Bond Future 856 1 1 1 0.00
29/03/2010 R207 On 06-May-10 Bond Future 8.68 93.4767 93.0507 93.4767 737.00
29/03/2010 R207 On 06-May-10 9.25 Call Bond Future 3419 4 3 4 0.00
29/03/2010 R207 On 06-May-10 9.25 Put Bond Future 62 0 0 0 0.00
29/03/2010 R207 On 05-August-10 Bond Future 8.76 91.4789 90.9787 91.4789 0.00
29/03/2010 R207 On 05-August-10 9.50 Call Bond Future 4667 5 5 5 0.00
29/03/2010 R207 On 05-August-10 9.50 Put Bond Future 399 0 0 0 0.00
29/03/2010 R207 On 04-November-10 Bond Future 8.79 93.1635 92.7194 93.1635 0.00
29/03/2010 R207 On 04-November-10 9.25 Call Bond Future 4075 4 4 4 0.00
29/03/2010 R207 On 04-November-10 9.30 Call Bond Future 4258 5 4 5 0.00
29/03/2010 R207 On 04-November-10 9.20 Call Bond Future 3896 4 4 4 0.00
29/03/2010 R207 On 04-November-10 9.20 Put Bond Future 1547 1 2 1 0.00
29/03/2010 R207 On 04-November-10 9.30 Put Bond Future 1349 1 1 1 0.00
29/03/2010 R207 On 04-November-10 9.25 Put Bond Future 1445 1 1 1 0.00
29/03/2010 R208 On 06-May-10 Bond Future 8.77 87.0717 86.7572 87.0717 5,004.00
29/03/2010 R208 On 06-May-10 9.25 Call Bond Future 3060 3 3 3 0.00
29/03/2010 R208 On 06-May-10 9.25 Put Bond Future 116 0 0 0 0.00
29/03/2010 R208 On 05-August-10 Bond Future 8.84 88.6060 88.2231 88.6060 1,249.00
29/03/2010 R208 On 05-August-10 9.50 Call Bond Future 4439 5 4 5 0.00
29/03/2010 R208 On 05-August-10 9.50 Put Bond Future 492 0 0 0 0.00
29/03/2010 R208 On 04-November-10 Bond Future 8.87 86.8327 86.5045 86.8327 0.00
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29/03/2010 R208 On 04-November-10 9.25 Call Bond Future 3914 4 4 4 0.00
29/03/2010 R208 On 04-November-10 9.20 Call Bond Future 3482 4 3 4 0.00
29/03/2010 R208 On 04-November-10 9.30 Call Bond Future 4096 4 4 4 0.00
29/03/2010 R208 On 04-November-10 9.30 Put Bond Future 1564 1 2 1 0.00
29/03/2010 R208 On 04-November-10 9.20 Put Bond Future 1535 1 2 1 0.00
29/03/2010 R208 On 04-November-10 9.25 Put Bond Future 1674 2 2 2 0.00
29/03/2010 R209 On 06-May-10 Bond Future 8.81 75.4715 74.7412 75.4715 1,798.00
29/03/2010 R209 On 06-May-10 8.50 Call Bond Future 308 1 0 1 0.00
29/03/2010 R209 On 06-May-10 8.50 Put Bond Future 2853 2 3 2 0.00
29/03/2010 R209 On 05-August-10 Bond Future 8.86 76.8022 76.0066 76.8022 0.00
29/03/2010 R209 On 05-August-10 8.75 Call Bond Future 1842 2 2 2 0.00
29/03/2010 R209 On 05-August-10 8.75 Put Bond Future 2702 2 3 2 0.00
29/03/2010 R209 On 04-November-10 Bond Future 8.88 75.0638 74.3044 75.0638 0.00
29/03/2010 R209 On 04-November-10 9.00 Call Bond Future 3679 4 4 4 0.00
29/03/2010 R209 On 04-November-10 9.05 Call Bond Future 3884 4 4 4 0.00
29/03/2010 R209 On 04-November-10 8.95 Call Bond Future 3481 4 3 4 0.00
29/03/2010 R209 On 04-November-10 8.95 Put Bond Future 2951 3 3 3 0.00
29/03/2010 R209 On 04-November-10 9.05 Put Bond Future 2585 2 3 2 0.00
29/03/2010 R209 On 04-November-10 9.00 Put Bond Future 2763 2 3 2 0.00
29/03/2010 TRT1 On 06-May-10 Index Future 311.78 312.8660 311.7800 312.8660 100.00
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