
Derivatives Weekly Statistics Report
From: 29/03/2010 To: 31/03/2010

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 29/03/2010 342.5150 342.5150341.5210Index Future 341.52  58.00 

ALBI On  06-May-10 29/03/2010 315.2730 315.2730314.2110Index Future 314.21  1,089.00 

ALBI On  05-August-10 29/03/2010 315.3630 315.3630314.2980Index Future 314.30  0.00 

CRD1 On  06-May-10 29/03/2010 137.1740 137.1740137.0250Index Future 137.03  2.00 

GOVI On  06-May-10 29/03/2010 316.7590 316.7590315.6450GOVI 315.65  324.00 

GOVI On  06-May-10 29/03/2010  309.80 8 87GOVI 65978  0.00 Call

GOVI On  06-May-10 29/03/2010  309.80 1 11GOVI 7528  0.00 Put

GOVI On  05-August-10 29/03/2010 322.2740 322.2740321.1390GOVI 321.14  0.00 

GOVI On  05-August-10 29/03/2010  315.60 9 98GOVI 82114  0.00 Call

GOVI On  05-August-10 29/03/2010  315.60 2 23GOVI 26724  0.00 Put

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

ILBI On  06-May-10 29/03/2010 362.3440 362.3440362.4580Index Future 362.46  466.00 

J153 On  31-August-10 29/03/2010 0.0125 0.01250.0124Interest Rate Swap 6.89  0.00 

J157 On  15-September-15 29/03/2010 0.0228 0.02280.0200Interest Rate Swap 8.82  0.00 

J186 On  21-December-26 29/03/2010 0.1000 0.10000.1077Interest Rate Swap 8.68  0.00 

J201 On  22-December-14 29/03/2010 0.0492 0.04920.0514Interest Rate Swap 8.66  0.00 
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J203 On  15-September-17 29/03/2010 0.0808 0.08080.0847Interest Rate Swap 8.98  0.00 

J204 On  21-December-18 29/03/2010 0.0908 0.09080.0958Interest Rate Swap 8.96  0.00 

J207 On  15-January-20 29/03/2010 0.0633 0.06330.0691Interest Rate Swap 9.00  0.00 

JBAF On  21-April-10 29/03/2010 93.3350 93.335093.3400Jibar Tradeable Future 6.66  0.00 

JBAF On  19-May-10 29/03/2010 93.4550 93.455093.4400Jibar Tradeable Future 6.56  0.00 

JBAF On  15-June-10 29/03/2010 93.4850 93.485093.4900Jibar Tradeable Future 6.51  0.00 

JBAF On  21-July-10 29/03/2010 93.4950 93.495093.5000Jibar Tradeable Future 6.50  1,000.00 

JBAF On  18-August-10 29/03/2010 93.4850 93.485093.4900Jibar Tradeable Future 6.51  1,000.00 

JBAF On  15-September-10 29/03/2010 93.4750 93.475093.4800Jibar Tradeable Future 6.52  1,000.00 

JBAF On  15-December-10 29/03/2010 93.3750 93.375093.3800Jibar Tradeable Future 6.62  0.00 

JBAF On  16-March-11 29/03/2010 93.1100 93.110093.1000Jibar Tradeable Future 6.90  5,000.00 

JBAF On  15-June-11 29/03/2010 92.7900 92.790092.7800Jibar Tradeable Future 7.22  5,000.00 

JBAF On  21-September-11 29/03/2010 92.4100 92.410092.4000Jibar Tradeable Future 7.60  3,500.00 

JBAF On  21-December-11 29/03/2010 92.1300 92.130092.1200Jibar Tradeable Future 7.88  7,500.00 

JBAF On  20-March-12 29/03/2010 92.0800 92.080092.0700Jibar Tradeable Future 7.93  0.00 

JFRA On  06-May-10 29/03/2010 0.0174 0.017492.8790Jibar Tradeable Future 7.12  0.00 

JFRA On  05-August-10 29/03/2010 0.0179 0.017992.6710Jibar Tradeable Future 7.33  0.00 

JFRA On  04-November-10 29/03/2010 0.0187 0.018792.3400Jibar Tradeable Future 7.66  0.00 

JN02 On  06-May-10 29/03/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN02 On  06-May-10 29/03/2010  7.50 0 00JNOTE 0  0.00 Call

JN02 On  06-May-10 29/03/2010  7.25 0 00JNOTE 250000  0.00 Call

JN02 On  06-May-10 29/03/2010  7.75 0 00JNOTE 0  0.00 Call

JN02 On  06-May-10 29/03/2010  7.75 0 00JNOTE 250000  0.00 Put

JN02 On  06-May-10 29/03/2010  7.25 0 00JNOTE 0  0.00 Put

JN02 On  06-May-10 29/03/2010  7.50 0 00JNOTE 0  0.00 Put

JN02 On  05-August-10 29/03/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN02 On  05-August-10 29/03/2010  7.50 0 00JNOTE 0  0.00 Call

JN02 On  05-August-10 29/03/2010  7.75 0 00JNOTE 0  0.00 Call

JN02 On  05-August-10 29/03/2010  7.25 0 00JNOTE 250000  0.00 Call

JN02 On  05-August-10 29/03/2010  7.25 0 00JNOTE 0  0.00 Put
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JN02 On  05-August-10 29/03/2010  7.75 0 00JNOTE 250000  0.00 Put

JN02 On  05-August-10 29/03/2010  7.50 0 00JNOTE 0  0.00 Put

JN05 On  06-May-10 29/03/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN05 On  06-May-10 29/03/2010  7.50 0 00JNOTE 0  0.00 Call

JN05 On  06-May-10 29/03/2010  7.25 0 00JNOTE 250000  0.00 Call

JN05 On  06-May-10 29/03/2010  7.75 0 00JNOTE 0  0.00 Call

JN05 On  06-May-10 29/03/2010  7.75 0 00JNOTE 250000  0.00 Put

JN05 On  06-May-10 29/03/2010  7.25 0 00JNOTE 0  0.00 Put

JN05 On  06-May-10 29/03/2010  7.50 0 00JNOTE 0  0.00 Put

JN05 On  05-August-10 29/03/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN05 On  05-August-10 29/03/2010  7.50 0 00JNOTE 0  0.00 Call

JN05 On  05-August-10 29/03/2010  7.75 0 00JNOTE 0  0.00 Call

JN05 On  05-August-10 29/03/2010  7.25 0 00JNOTE 250000  0.00 Call

JN05 On  05-August-10 29/03/2010  7.25 0 00JNOTE 0  0.00 Put

JN05 On  05-August-10 29/03/2010  7.75 0 00JNOTE 250000  0.00 Put

JN05 On  05-August-10 29/03/2010  7.50 0 00JNOTE 0  0.00 Put

JN10 On  06-May-10 29/03/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN10 On  06-May-10 29/03/2010  7.50 0 00JNOTE 0  0.00 Call

JN10 On  06-May-10 29/03/2010  7.25 0 00JNOTE 250000  0.00 Call

JN10 On  06-May-10 29/03/2010  7.75 0 00JNOTE 0  0.00 Call

JN10 On  06-May-10 29/03/2010  7.75 0 00JNOTE 250000  0.00 Put

JN10 On  06-May-10 29/03/2010  7.25 0 00JNOTE 0  0.00 Put

JN10 On  06-May-10 29/03/2010  7.50 0 00JNOTE 0  0.00 Put

JN10 On  05-August-10 29/03/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN10 On  05-August-10 29/03/2010  7.50 0 00JNOTE 0  0.00 Call

JN10 On  05-August-10 29/03/2010  7.75 0 00JNOTE 0  0.00 Call

JN10 On  05-August-10 29/03/2010  7.25 0 00JNOTE 250000  0.00 Call

JN10 On  05-August-10 29/03/2010  7.25 0 00JNOTE 0  0.00 Put

JN10 On  05-August-10 29/03/2010  7.75 0 00JNOTE 250000  0.00 Put

JN10 On  05-August-10 29/03/2010  7.50 0 00JNOTE 0  0.00 Put

JROD On  31-March-10 29/03/2010 0.0038 0.00380.0035Rodi 7.18  0.00 
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OTH1 On  06-May-10 29/03/2010 306.7240 306.7240305.9180Index Future 305.92  3.00 

R155 On  06-May-10 29/03/2010 109.2801 109.2801109.9504Bond Future 6.94  0.00 

R155 On  06-May-10 29/03/2010  7.50 0 01Bond Future 723  0.00 Call

R155 On  06-May-10 29/03/2010  7.55 0 01Bond Future 832  0.00 Call

R155 On  06-May-10 29/03/2010  7.45 0 01Bond Future 661  0.00 Call

R155 On  06-May-10 29/03/2010  7.45 0 00Bond Future 5  0.00 Put

R155 On  06-May-10 29/03/2010  7.55 0 00Bond Future 48  0.00 Put

R155 On  06-May-10 29/03/2010  7.50 0 00Bond Future 3  0.00 Put

R157 On  06-May-10 29/03/2010 125.6916 125.6916125.4906Bond Future 8.02  6,105.00 

R157 On  06-May-10 29/03/2010  8.50 3 32Bond Future 2379  0.00 Call

R157 On  06-May-10 29/03/2010  7.90 1 10Bond Future 416  10.00 Call

R157 On  06-May-10 29/03/2010  8.00 1 11Bond Future 622  0.00 Call

R157 On  06-May-10 29/03/2010  8.00 1 11Bond Future 740  0.00 Put

R157 On  06-May-10 29/03/2010  7.90 1 11Bond Future 1025  0.00 Put

R157 On  06-May-10 29/03/2010  8.50 0 00Bond Future 75  0.00 Put

R157 On  05-August-10 29/03/2010 127.9035 127.9035127.6089Bond Future 8.10  0.00 

R157 On  05-August-10 29/03/2010  8.75 4 43Bond Future 3289  0.00 Call

R157 On  05-August-10 29/03/2010  8.50 3 32Bond Future 2396  0.00 Call

R157 On  05-August-10 29/03/2010  9.00 5 54Bond Future 4265  0.00 Call

R157 On  05-August-10 29/03/2010  8.25 2 22Bond Future 1638  500.00 Call

R157 On  05-August-10 29/03/2010  9.00 0 00Bond Future 171  500.00 Put

R157 On  05-August-10 29/03/2010  8.25 1 11Bond Future 959  0.00 Put

R157 On  05-August-10 29/03/2010  8.50 0 01Bond Future 565  500.00 Put

R157 On  05-August-10 29/03/2010  8.75 0 00Bond Future 320  0.00 Put

R157 On  04-November-10 29/03/2010 123.4310 123.4310123.2257Bond Future 8.12  0.00 

R157 On  04-November-10 29/03/2010  8.50 3 33Bond Future 2847  0.00 Call

R157 On  04-November-10 29/03/2010  8.45 3 33Bond Future 2710  0.00 Call

R157 On  04-November-10 29/03/2010  8.55 3 33Bond Future 2986  0.00 Call

R157 On  04-November-10 29/03/2010  8.55 1 11Bond Future 1096  0.00 Put

R157 On  04-November-10 29/03/2010  8.45 1 11Bond Future 1259  0.00 Put

R157 On  04-November-10 29/03/2010  8.50 1 11Bond Future 1176  0.00 Put
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R186 On  06-May-10 29/03/2010 119.3519 119.3519118.4779Bond Future 8.83  18,696.00 

R186 On  06-May-10 29/03/2010  9.00 3 32Bond Future 2348  0.00 Call

R186 On  06-May-10 29/03/2010  9.00 1 11Bond Future 723  0.00 Put

R186 On  05-August-10 29/03/2010 116.1515 116.1515115.1770Bond Future 8.89  0.00 

R186 On  05-August-10 29/03/2010  9.25 5 55Bond Future 4659  0.00 Call

R186 On  05-August-10 29/03/2010  10.00 11 1110Bond Future 10019  0.00 Call

R186 On  05-August-10 29/03/2010  8.75 3 32Bond Future 2074  1,300.00 Call

R186 On  05-August-10 29/03/2010  9.75 9 98Bond Future 8136  0.00 Call

R186 On  05-August-10 29/03/2010  9.75 0 00Bond Future 469  1,300.00 Put

R186 On  05-August-10 29/03/2010  8.75 3 33Bond Future 3411  0.00 Put

R186 On  05-August-10 29/03/2010  10.00 0 00Bond Future 266  3,000.00 Put

R186 On  05-August-10 29/03/2010  9.25 1 11Bond Future 1357  0.00 Put

R186 On  04-November-10 29/03/2010 118.2854 118.2854117.3786Bond Future 8.92  0.00 

R186 On  04-November-10 29/03/2010  9.25 6 66Bond Future 5620  0.00 Call

R186 On  04-November-10 29/03/2010  9.30 7 76Bond Future 5892  0.00 Call

R186 On  04-November-10 29/03/2010  9.20 6 65Bond Future 5007  0.00 Call

R186 On  04-November-10 29/03/2010  9.20 2 22Bond Future 2467  0.00 Put

R186 On  04-November-10 29/03/2010  9.30 2 22Bond Future 2458  0.00 Put

R186 On  04-November-10 29/03/2010  9.25 2 23Bond Future 2632  0.00 Put

R201 On  06-May-10 29/03/2010 106.2670 106.2670106.0701Bond Future 8.04  486.00 

R201 On  06-May-10 29/03/2010  8.50 2 22Bond Future 1825  0.00 Call

R201 On  06-May-10 29/03/2010  8.50 0 00Bond Future 66  0.00 Put

R201 On  05-August-10 29/03/2010 103.7192 103.7192103.4441Bond Future 8.13  0.00 

R201 On  05-August-10 29/03/2010  9.00 4 43Bond Future 3290  0.00 Call

R201 On  05-August-10 29/03/2010  9.00 0 00Bond Future 160  0.00 Put

R201 On  04-November-10 29/03/2010 105.6270 105.6270105.4248Bond Future 8.15  0.00 

R201 On  04-November-10 29/03/2010  8.50 2 22Bond Future 1997  0.00 Call

R201 On  04-November-10 29/03/2010  8.45 2 22Bond Future 1889  0.00 Call

R201 On  04-November-10 29/03/2010  8.55 2 22Bond Future 2108  0.00 Call

R201 On  04-November-10 29/03/2010  8.55 1 11Bond Future 720  0.00 Put

R201 On  04-November-10 29/03/2010  8.45 1 11Bond Future 844  0.00 Put

R201 On  04-November-10 29/03/2010  8.50 1 11Bond Future 780  0.00 Put
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R203 On  06-May-10 29/03/2010 100.1601 100.160199.8928Bond Future 8.50  1,710.00 

R203 On  06-May-10 29/03/2010  9.00 3 33Bond Future 2691  0.00 Call

R203 On  06-May-10 29/03/2010  9.00 0 00Bond Future 88  0.00 Put

R203 On  05-August-10 29/03/2010 101.9268 101.9268101.5792Bond Future 8.58  1,607.00 

R203 On  05-August-10 29/03/2010  9.25 4 44Bond Future 3760  0.00 Call

R203 On  05-August-10 29/03/2010  9.25 0 00Bond Future 387  0.00 Put

R203 On  04-November-10 29/03/2010 99.6283 99.628399.3510Bond Future 8.62  0.00 

R203 On  04-November-10 29/03/2010  9.25 4 44Bond Future 4026  0.00 Call

R203 On  04-November-10 29/03/2010  9.30 4 44Bond Future 4200  0.00 Call

R203 On  04-November-10 29/03/2010  9.20 4 44Bond Future 3856  0.00 Call

R203 On  04-November-10 29/03/2010  9.20 1 11Bond Future 990  0.00 Put

R203 On  04-November-10 29/03/2010  9.30 1 11Bond Future 851  0.00 Put

R203 On  04-November-10 29/03/2010  9.25 1 11Bond Future 918  0.00 Put

R204 On  06-May-10 29/03/2010 99.9324 99.932499.5795Bond Future 8.58  1,552.00 

R204 On  06-May-10 29/03/2010  9.00 3 33Bond Future 2543  200.00 Call

R204 On  06-May-10 29/03/2010  8.50 1 11Bond Future 625  200.00 Call

R204 On  06-May-10 29/03/2010  9.50 6 65Bond Future 5194  0.00 Call

R204 On  06-May-10 29/03/2010  9.50 0 00Bond Future 7  200.00 Put

R204 On  06-May-10 29/03/2010  8.50 1 11Bond Future 1119  0.00 Put

R204 On  06-May-10 29/03/2010  9.00 0 00Bond Future 141  0.00 Put

R204 On  05-August-10 29/03/2010 97.6524 97.652497.2223Bond Future 8.66  0.00 

R204 On  05-August-10 29/03/2010  9.25 4 44Bond Future 3816  0.00 Call

R204 On  05-August-10 29/03/2010  9.25 0 01Bond Future 522  0.00 Put

R204 On  04-November-10 29/03/2010 99.4501 99.450199.0858Bond Future 8.69  0.00 

R204 On  04-November-10 29/03/2010  9.25 5 54Bond Future 4239  0.00 Call

R204 On  04-November-10 29/03/2010  9.20 4 44Bond Future 4058  0.00 Call

R204 On  04-November-10 29/03/2010  9.30 5 54Bond Future 4423  0.00 Call

R204 On  04-November-10 29/03/2010  9.30 1 11Bond Future 1110  0.00 Put

R204 On  04-November-10 29/03/2010  9.20 1 11Bond Future 1281  0.00 Put

R204 On  04-November-10 29/03/2010  9.25 1 11Bond Future 1193  0.00 Put

R206 On  06-May-10 29/03/2010 100.7635 100.7635100.6736Bond Future 8.05  0.00 
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R206 On  06-May-10 29/03/2010  8.75 2 22Bond Future 2163  0.00 Call

R206 On  06-May-10 29/03/2010  8.75 0 00Bond Future 13  0.00 Put

R206 On  05-August-10 29/03/2010 98.7677 98.767798.6021Bond Future 8.16  0.00 

R206 On  05-August-10 29/03/2010  9.00 3 33Bond Future 2536  0.00 Call

R206 On  05-August-10 29/03/2010  9.00 0 00Bond Future 134  0.00 Put

R206 On  04-November-10 29/03/2010 100.5879 100.5879100.4898Bond Future 8.18  0.00 

R206 On  04-November-10 29/03/2010  8.50 2 22Bond Future 1717  0.00 Call

R206 On  04-November-10 29/03/2010  8.55 2 22Bond Future 1800  0.00 Call

R206 On  04-November-10 29/03/2010  8.45 2 22Bond Future 1637  0.00 Call

R206 On  04-November-10 29/03/2010  8.45 1 11Bond Future 911  0.00 Put

R206 On  04-November-10 29/03/2010  8.55 1 11Bond Future 804  0.00 Put

R206 On  04-November-10 29/03/2010  8.50 1 11Bond Future 856  0.00 Put

R207 On  06-May-10 29/03/2010 93.4767 93.476793.0507Bond Future 8.68  737.00 

R207 On  06-May-10 29/03/2010  9.25 4 43Bond Future 3419  0.00 Call

R207 On  06-May-10 29/03/2010  9.25 0 00Bond Future 62  0.00 Put

R207 On  05-August-10 29/03/2010 91.4789 91.478990.9787Bond Future 8.76  0.00 

R207 On  05-August-10 29/03/2010  9.50 5 55Bond Future 4667  0.00 Call

R207 On  05-August-10 29/03/2010  9.50 0 00Bond Future 399  0.00 Put

R207 On  04-November-10 29/03/2010 93.1635 93.163592.7194Bond Future 8.79  0.00 

R207 On  04-November-10 29/03/2010  9.25 4 44Bond Future 4075  0.00 Call

R207 On  04-November-10 29/03/2010  9.20 4 44Bond Future 3896  0.00 Call

R207 On  04-November-10 29/03/2010  9.30 5 54Bond Future 4258  0.00 Call

R207 On  04-November-10 29/03/2010  9.30 1 11Bond Future 1349  0.00 Put

R207 On  04-November-10 29/03/2010  9.20 1 12Bond Future 1547  0.00 Put

R207 On  04-November-10 29/03/2010  9.25 1 11Bond Future 1445  0.00 Put

R208 On  06-May-10 29/03/2010 87.0717 87.071786.7572Bond Future 8.77  5,004.00 

R208 On  06-May-10 29/03/2010  9.25 3 33Bond Future 3060  0.00 Call

R208 On  06-May-10 29/03/2010  9.25 0 00Bond Future 116  0.00 Put

R208 On  05-August-10 29/03/2010 88.6060 88.606088.2231Bond Future 8.84  1,249.00 

R208 On  05-August-10 29/03/2010  9.50 5 54Bond Future 4439  0.00 Call

R208 On  05-August-10 29/03/2010  9.50 0 00Bond Future 492  0.00 Put

R208 On  04-November-10 29/03/2010 86.8327 86.832786.5045Bond Future 8.87  0.00 
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R208 On  04-November-10 29/03/2010  9.25 4 44Bond Future 3914  0.00 Call

R208 On  04-November-10 29/03/2010  9.30 4 44Bond Future 4096  0.00 Call

R208 On  04-November-10 29/03/2010  9.20 4 43Bond Future 3482  0.00 Call

R208 On  04-November-10 29/03/2010  9.20 1 12Bond Future 1535  0.00 Put

R208 On  04-November-10 29/03/2010  9.30 1 12Bond Future 1564  0.00 Put

R208 On  04-November-10 29/03/2010  9.25 2 22Bond Future 1674  0.00 Put

R209 On  06-May-10 29/03/2010 75.4715 75.471574.7412Bond Future 8.81  1,798.00 

R209 On  06-May-10 29/03/2010  8.50 1 10Bond Future 308  0.00 Call

R209 On  06-May-10 29/03/2010  8.50 2 23Bond Future 2853  0.00 Put

R209 On  05-August-10 29/03/2010 76.8022 76.802276.0066Bond Future 8.86  0.00 

R209 On  05-August-10 29/03/2010  8.75 2 22Bond Future 1842  0.00 Call

R209 On  05-August-10 29/03/2010  8.75 2 23Bond Future 2702  0.00 Put

R209 On  04-November-10 29/03/2010 75.0638 75.063874.3044Bond Future 8.88  0.00 

R209 On  04-November-10 29/03/2010  9.00 4 44Bond Future 3679  0.00 Call

R209 On  04-November-10 29/03/2010  9.05 4 44Bond Future 3884  0.00 Call

R209 On  04-November-10 29/03/2010  8.95 4 43Bond Future 3481  0.00 Call

R209 On  04-November-10 29/03/2010  8.95 3 33Bond Future 2951  0.00 Put

R209 On  04-November-10 29/03/2010  9.05 2 23Bond Future 2585  0.00 Put

R209 On  04-November-10 29/03/2010  9.00 2 23Bond Future 2763  0.00 Put

TRT1 On  06-May-10 29/03/2010 312.8660 312.8660311.7800Index Future 311.78  100.00 

AL7T On  06-May-10 30/03/2010 341.5210 341.5210341.5070Index Future 341.51  58.00 

ALBI On  06-May-10 30/03/2010 314.2110 314.2110314.0880Index Future 314.09  1,089.00 

ALBI On  05-August-10 30/03/2010 314.2980 314.2980314.1730Index Future 314.17  0.00 

CRD1 On  06-May-10 30/03/2010 137.0250 137.0250137.0390Index Future 137.04  2.00 

GOVI On  06-May-10 30/03/2010 315.6450 315.6450315.5340GOVI 315.53  324.00 

GOVI On  06-May-10 30/03/2010  309.80 7 76GOVI 64831  0.00 Call

GOVI On  06-May-10 30/03/2010  309.80 1 11GOVI 7491  0.00 Put

GOVI On  05-August-10 30/03/2010 321.1390 321.1390321.0250GOVI 321.03  0.00 

GOVI On  05-August-10 30/03/2010  315.60 8 88GOVI 81167  0.00 Call
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GOVI On  05-August-10 30/03/2010  315.60 3 33GOVI 26917  0.00 Put

GVIX On  01-January-29 30/03/2010 110.0000 110.0000110.0000LIVE INDEX 110.00  0.00 

ILBI On  06-May-10 30/03/2010 362.4580 362.4580362.5050Index Future 362.51  469.00 

J153 On  31-August-10 30/03/2010 0.0125 0.01250.0124Interest Rate Swap 6.89  0.00 

J157 On  15-September-15 30/03/2010 0.0228 0.02280.0200Interest Rate Swap 8.82  0.00 

J186 On  21-December-26 30/03/2010 0.1000 0.10000.1077Interest Rate Swap 8.68  0.00 

J201 On  22-December-14 30/03/2010 0.0492 0.04920.0514Interest Rate Swap 8.66  0.00 

J203 On  15-September-17 30/03/2010 0.0808 0.08080.0847Interest Rate Swap 8.98  0.00 

J204 On  21-December-18 30/03/2010 0.0908 0.09080.0958Interest Rate Swap 8.96  0.00 

J207 On  15-January-20 30/03/2010 0.0633 0.06330.0691Interest Rate Swap 9.00  0.00 

JBAF On  21-April-10 30/03/2010 93.3400 93.340093.3400Jibar Tradeable Future 6.66  0.00 

JBAF On  19-May-10 30/03/2010 93.4400 93.440093.4200Jibar Tradeable Future 6.58  0.00 

JBAF On  15-June-10 30/03/2010 93.4900 93.490093.4300Jibar Tradeable Future 6.57  0.00 

JBAF On  21-July-10 30/03/2010 93.5000 93.500093.4600Jibar Tradeable Future 6.54  1,000.00 

JBAF On  18-August-10 30/03/2010 93.4900 93.490093.4600Jibar Tradeable Future 6.54  1,000.00 

JBAF On  15-September-10 30/03/2010 93.4800 93.480093.4600Jibar Tradeable Future 6.54  1,000.00 

JBAF On  15-December-10 30/03/2010 93.3800 93.380093.3400Jibar Tradeable Future 6.66  0.00 

JBAF On  16-March-11 30/03/2010 93.1000 93.100093.0900Jibar Tradeable Future 6.91  5,000.00 

JBAF On  15-June-11 30/03/2010 92.7800 92.780092.7600Jibar Tradeable Future 7.24  5,000.00 

JBAF On  21-September-11 30/03/2010 92.4000 92.400092.4400Jibar Tradeable Future 7.56  3,500.00 

JBAF On  21-December-11 30/03/2010 92.1200 92.120092.1300Jibar Tradeable Future 7.87  7,500.00 

JBAF On  20-March-12 30/03/2010 92.0700 92.070092.0500Jibar Tradeable Future 7.95  0.00 

JFRA On  06-May-10 30/03/2010 0.0174 0.017492.8790Jibar Tradeable Future 7.12  0.00 

JFRA On  05-August-10 30/03/2010 0.0179 0.017992.6710Jibar Tradeable Future 7.33  0.00 

JFRA On  04-November-10 30/03/2010 0.0187 0.018792.3400Jibar Tradeable Future 7.66  0.00 
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JN02 On  06-May-10 30/03/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN02 On  06-May-10 30/03/2010  7.50 0 00JNOTE 0  0.00 Call

JN02 On  06-May-10 30/03/2010  7.25 0 00JNOTE 250000  0.00 Call

JN02 On  06-May-10 30/03/2010  7.75 0 00JNOTE 0  0.00 Call

JN02 On  06-May-10 30/03/2010  7.75 0 00JNOTE 250000  0.00 Put

JN02 On  06-May-10 30/03/2010  7.25 0 00JNOTE 0  0.00 Put

JN02 On  06-May-10 30/03/2010  7.50 0 00JNOTE 0  0.00 Put

JN02 On  05-August-10 30/03/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN02 On  05-August-10 30/03/2010  7.50 0 00JNOTE 0  0.00 Call

JN02 On  05-August-10 30/03/2010  7.75 0 00JNOTE 0  0.00 Call

JN02 On  05-August-10 30/03/2010  7.25 0 00JNOTE 250000  0.00 Call

JN02 On  05-August-10 30/03/2010  7.25 0 00JNOTE 0  0.00 Put

JN02 On  05-August-10 30/03/2010  7.75 0 00JNOTE 250000  0.00 Put

JN02 On  05-August-10 30/03/2010  7.50 0 00JNOTE 0  0.00 Put

JN05 On  06-May-10 30/03/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN05 On  06-May-10 30/03/2010  7.50 0 00JNOTE 0  0.00 Call

JN05 On  06-May-10 30/03/2010  7.25 0 00JNOTE 250000  0.00 Call

JN05 On  06-May-10 30/03/2010  7.75 0 00JNOTE 0  0.00 Call

JN05 On  06-May-10 30/03/2010  7.75 0 00JNOTE 250000  0.00 Put

JN05 On  06-May-10 30/03/2010  7.25 0 00JNOTE 0  0.00 Put

JN05 On  06-May-10 30/03/2010  7.50 0 00JNOTE 0  0.00 Put

JN05 On  05-August-10 30/03/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN05 On  05-August-10 30/03/2010  7.50 0 00JNOTE 0  0.00 Call

JN05 On  05-August-10 30/03/2010  7.75 0 00JNOTE 0  0.00 Call

JN05 On  05-August-10 30/03/2010  7.25 0 00JNOTE 250000  0.00 Call

JN05 On  05-August-10 30/03/2010  7.25 0 00JNOTE 0  0.00 Put

JN05 On  05-August-10 30/03/2010  7.75 0 00JNOTE 250000  0.00 Put

JN05 On  05-August-10 30/03/2010  7.50 0 00JNOTE 0  0.00 Put

JN10 On  06-May-10 30/03/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN10 On  06-May-10 30/03/2010  7.50 0 00JNOTE 0  0.00 Call

JN10 On  06-May-10 30/03/2010  7.25 0 00JNOTE 250000  0.00 Call
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JN10 On  06-May-10 30/03/2010  7.75 0 00JNOTE 0  0.00 Call

JN10 On  06-May-10 30/03/2010  7.75 0 00JNOTE 250000  0.00 Put

JN10 On  06-May-10 30/03/2010  7.25 0 00JNOTE 0  0.00 Put

JN10 On  06-May-10 30/03/2010  7.50 0 00JNOTE 0  0.00 Put

JN10 On  05-August-10 30/03/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN10 On  05-August-10 30/03/2010  7.50 0 00JNOTE 0  0.00 Call

JN10 On  05-August-10 30/03/2010  7.75 0 00JNOTE 0  0.00 Call

JN10 On  05-August-10 30/03/2010  7.25 0 00JNOTE 250000  0.00 Call

JN10 On  05-August-10 30/03/2010  7.25 0 00JNOTE 0  0.00 Put

JN10 On  05-August-10 30/03/2010  7.75 0 00JNOTE 250000  0.00 Put

JN10 On  05-August-10 30/03/2010  7.50 0 00JNOTE 0  0.00 Put

JROD On  31-March-10 30/03/2010 0.0038 0.00380.0035Rodi 7.18  0.00 

OTH1 On  06-May-10 30/03/2010 305.9180 305.9180305.7420Index Future 305.74  3.00 

R155 On  06-May-10 30/03/2010 109.9504 109.9504109.9245Bond Future 6.96  0.00 

R155 On  06-May-10 30/03/2010  7.50 1 11Bond Future 697  0.00 Call

R155 On  06-May-10 30/03/2010  7.55 1 11Bond Future 808  0.00 Call

R155 On  06-May-10 30/03/2010  7.45 1 11Bond Future 635  0.00 Call

R155 On  06-May-10 30/03/2010  7.45 0 00Bond Future 5  0.00 Put

R155 On  06-May-10 30/03/2010  7.55 0 00Bond Future 49  0.00 Put

R155 On  06-May-10 30/03/2010  7.50 0 00Bond Future 3  0.00 Put

R157 On  06-May-10 30/03/2010 125.4906 125.4906125.4955Bond Future 8.02  6,105.00 

R157 On  06-May-10 30/03/2010  8.50 2 22Bond Future 2379  0.00 Call

R157 On  06-May-10 30/03/2010  7.90 0 00Bond Future 410  10.00 Call

R157 On  06-May-10 30/03/2010  8.00 1 11Bond Future 616  0.00 Call

R157 On  06-May-10 30/03/2010  8.00 1 11Bond Future 729  0.00 Put

R157 On  06-May-10 30/03/2010  7.90 1 11Bond Future 1014  0.00 Put

R157 On  06-May-10 30/03/2010  8.50 0 00Bond Future 71  0.00 Put

R157 On  05-August-10 30/03/2010 127.6089 127.6089127.6135Bond Future 8.10  0.00 

R157 On  05-August-10 30/03/2010  8.75 3 33Bond Future 3289  0.00 Call

R157 On  05-August-10 30/03/2010  8.50 2 22Bond Future 2395  0.00 Call
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R157 On  05-August-10 30/03/2010  9.00 4 44Bond Future 4267  0.00 Call

R157 On  05-August-10 30/03/2010  8.25 2 22Bond Future 1636  500.00 Call

R157 On  05-August-10 30/03/2010  9.00 0 00Bond Future 169  500.00 Put

R157 On  05-August-10 30/03/2010  8.25 1 11Bond Future 952  0.00 Put

R157 On  05-August-10 30/03/2010  8.50 1 11Bond Future 559  500.00 Put

R157 On  05-August-10 30/03/2010  8.75 0 00Bond Future 315  0.00 Put

R157 On  04-November-10 30/03/2010 123.2257 123.2257123.2257Bond Future 8.12  0.00 

R157 On  04-November-10 30/03/2010  8.50 3 33Bond Future 2843  0.00 Call

R157 On  04-November-10 30/03/2010  8.45 3 33Bond Future 2706  0.00 Call

R157 On  04-November-10 30/03/2010  8.55 3 33Bond Future 2982  0.00 Call

R157 On  04-November-10 30/03/2010  8.55 1 11Bond Future 1092  0.00 Put

R157 On  04-November-10 30/03/2010  8.45 1 11Bond Future 1255  0.00 Put

R157 On  04-November-10 30/03/2010  8.50 1 11Bond Future 1172  0.00 Put

R186 On  06-May-10 30/03/2010 118.4779 118.4779118.3920Bond Future 8.84  18,696.00 

R186 On  06-May-10 30/03/2010  9.00 2 22Bond Future 2273  0.00 Call

R186 On  06-May-10 30/03/2010  9.00 1 11Bond Future 734  0.00 Put

R186 On  05-August-10 30/03/2010 115.1770 115.1770115.0830Bond Future 8.90  0.00 

R186 On  05-August-10 30/03/2010  9.25 5 55Bond Future 4584  0.00 Call

R186 On  05-August-10 30/03/2010  8.75 2 22Bond Future 2023  1,300.00 Call

R186 On  05-August-10 30/03/2010  9.75 8 88Bond Future 8048  0.00 Call

R186 On  05-August-10 30/03/2010  10.00 10 1010Bond Future 9928  0.00 Call

R186 On  05-August-10 30/03/2010  10.00 0 00Bond Future 269  3,000.00 Put

R186 On  05-August-10 30/03/2010  9.75 0 00Bond Future 475  1,300.00 Put

R186 On  05-August-10 30/03/2010  8.75 3 33Bond Future 3454  0.00 Put

R186 On  05-August-10 30/03/2010  9.25 1 11Bond Future 1376  0.00 Put

R186 On  04-November-10 30/03/2010 117.3786 117.3786117.2858Bond Future 8.93  0.00 

R186 On  04-November-10 30/03/2010  9.25 6 66Bond Future 5552  0.00 Call

R186 On  04-November-10 30/03/2010  9.30 6 66Bond Future 5823  0.00 Call

R186 On  04-November-10 30/03/2010  9.20 5 55Bond Future 4941  0.00 Call

R186 On  04-November-10 30/03/2010  9.20 2 22Bond Future 2493  0.00 Put

R186 On  04-November-10 30/03/2010  9.30 2 22Bond Future 2482  0.00 Put

R186 On  04-November-10 30/03/2010  9.25 3 33Bond Future 2657  0.00 Put
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R201 On  06-May-10 30/03/2010 106.0701 106.0701106.0739Bond Future 8.04  486.00 

R201 On  06-May-10 30/03/2010  8.50 2 22Bond Future 1825  0.00 Call

R201 On  06-May-10 30/03/2010  8.50 0 00Bond Future 62  0.00 Put

R201 On  05-August-10 30/03/2010 103.4441 103.4441103.4478Bond Future 8.13  0.00 

R201 On  05-August-10 30/03/2010  9.00 3 33Bond Future 3291  0.00 Call

R201 On  05-August-10 30/03/2010  9.00 0 00Bond Future 158  0.00 Put

R201 On  04-November-10 30/03/2010 105.4248 105.4248105.4282Bond Future 8.15  0.00 

R201 On  04-November-10 30/03/2010  8.50 2 22Bond Future 1996  0.00 Call

R201 On  04-November-10 30/03/2010  8.45 2 22Bond Future 1888  0.00 Call

R201 On  04-November-10 30/03/2010  8.55 2 22Bond Future 2108  0.00 Call

R201 On  04-November-10 30/03/2010  8.55 1 11Bond Future 716  0.00 Put

R201 On  04-November-10 30/03/2010  8.45 1 11Bond Future 839  0.00 Put

R201 On  04-November-10 30/03/2010  8.50 1 11Bond Future 776  0.00 Put

R203 On  06-May-10 30/03/2010 99.8928 99.892899.8982Bond Future 8.50  1,710.00 

R203 On  06-May-10 30/03/2010  9.00 3 33Bond Future 2692  0.00 Call

R203 On  06-May-10 30/03/2010  9.00 0 00Bond Future 84  0.00 Put

R203 On  05-August-10 30/03/2010 101.5792 101.5792101.5844Bond Future 8.58  1,607.00 

R203 On  05-August-10 30/03/2010  9.25 4 44Bond Future 3760  0.00 Call

R203 On  05-August-10 30/03/2010  9.25 0 00Bond Future 382  0.00 Put

R203 On  04-November-10 30/03/2010 99.3510 99.351099.3510Bond Future 8.62  0.00 

R203 On  04-November-10 30/03/2010  9.25 4 44Bond Future 4022  0.00 Call

R203 On  04-November-10 30/03/2010  9.30 4 44Bond Future 4196  0.00 Call

R203 On  04-November-10 30/03/2010  9.20 4 44Bond Future 3852  0.00 Call

R203 On  04-November-10 30/03/2010  9.20 1 11Bond Future 986  0.00 Put

R203 On  04-November-10 30/03/2010  9.30 1 11Bond Future 847  0.00 Put

R203 On  04-November-10 30/03/2010  9.25 1 11Bond Future 914  0.00 Put

R204 On  06-May-10 30/03/2010 99.5795 99.579599.5854Bond Future 8.58  1,552.00 

R204 On  06-May-10 30/03/2010  9.00 3 33Bond Future 2542  200.00 Call

R204 On  06-May-10 30/03/2010  9.50 5 55Bond Future 5199  0.00 Call

R204 On  06-May-10 30/03/2010  8.50 1 11Bond Future 616  200.00 Call

R204 On  06-May-10 30/03/2010  9.50 0 00Bond Future 6  200.00 Put

R204 On  06-May-10 30/03/2010  8.50 1 11Bond Future 1105  0.00 Put
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R204 On  06-May-10 30/03/2010  9.00 0 00Bond Future 135  0.00 Put

R204 On  05-August-10 30/03/2010 97.2223 97.222397.2280Bond Future 8.66  0.00 

R204 On  05-August-10 30/03/2010  9.25 4 44Bond Future 3816  0.00 Call

R204 On  05-August-10 30/03/2010  9.25 1 11Bond Future 516  0.00 Put

R204 On  04-November-10 30/03/2010 99.0858 99.085899.0858Bond Future 8.69  0.00 

R204 On  04-November-10 30/03/2010  9.25 4 44Bond Future 4234  0.00 Call

R204 On  04-November-10 30/03/2010  9.20 4 44Bond Future 4053  0.00 Call

R204 On  04-November-10 30/03/2010  9.30 4 44Bond Future 4419  0.00 Call

R204 On  04-November-10 30/03/2010  9.30 1 11Bond Future 1106  0.00 Put

R204 On  04-November-10 30/03/2010  9.20 1 11Bond Future 1276  0.00 Put

R204 On  04-November-10 30/03/2010  9.25 1 11Bond Future 1188  0.00 Put

R206 On  06-May-10 30/03/2010 100.6736 100.6736100.6767Bond Future 8.05  0.00 

R206 On  06-May-10 30/03/2010  8.75 2 22Bond Future 2165  0.00 Call

R206 On  06-May-10 30/03/2010  8.75 0 00Bond Future 12  0.00 Put

R206 On  05-August-10 30/03/2010 98.6021 98.602198.6050Bond Future 8.16  0.00 

R206 On  05-August-10 30/03/2010  9.00 3 33Bond Future 2537  0.00 Call

R206 On  05-August-10 30/03/2010  9.00 0 00Bond Future 132  0.00 Put

R206 On  04-November-10 30/03/2010 100.4898 100.4898100.4925Bond Future 8.18  0.00 

R206 On  04-November-10 30/03/2010  8.50 2 22Bond Future 1716  0.00 Call

R206 On  04-November-10 30/03/2010  8.55 2 22Bond Future 1799  0.00 Call

R206 On  04-November-10 30/03/2010  8.45 2 22Bond Future 1636  0.00 Call

R206 On  04-November-10 30/03/2010  8.45 1 11Bond Future 907  0.00 Put

R206 On  04-November-10 30/03/2010  8.55 1 11Bond Future 801  0.00 Put

R206 On  04-November-10 30/03/2010  8.50 1 11Bond Future 852  0.00 Put

R207 On  06-May-10 30/03/2010 93.0507 93.050793.0568Bond Future 8.68  737.00 

R207 On  06-May-10 30/03/2010  9.25 3 33Bond Future 3421  0.00 Call

R207 On  06-May-10 30/03/2010  9.25 0 00Bond Future 58  0.00 Put

R207 On  05-August-10 30/03/2010 90.9787 90.978790.9846Bond Future 8.76  0.00 

R207 On  05-August-10 30/03/2010  9.50 5 55Bond Future 4668  0.00 Call

R207 On  05-August-10 30/03/2010  9.50 0 00Bond Future 395  0.00 Put

R207 On  04-November-10 30/03/2010 92.7194 92.719492.7252Bond Future 8.79  0.00 

R207 On  04-November-10 30/03/2010  9.25 4 44Bond Future 4074  0.00 Call
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R207 On  04-November-10 30/03/2010  9.20 4 44Bond Future 3894  0.00 Call

R207 On  04-November-10 30/03/2010  9.30 4 44Bond Future 4257  0.00 Call

R207 On  04-November-10 30/03/2010  9.30 1 11Bond Future 1342  0.00 Put

R207 On  04-November-10 30/03/2010  9.20 2 22Bond Future 1540  0.00 Put

R207 On  04-November-10 30/03/2010  9.25 1 11Bond Future 1439  0.00 Put

R208 On  06-May-10 30/03/2010 86.7572 86.757286.7008Bond Future 8.78  5,004.00 

R208 On  06-May-10 30/03/2010  9.25 3 33Bond Future 3004  0.00 Call

R208 On  06-May-10 30/03/2010  9.25 0 00Bond Future 117  0.00 Put

R208 On  05-August-10 30/03/2010 88.2231 88.223188.1616Bond Future 8.85  1,249.00 

R208 On  05-August-10 30/03/2010  9.50 4 44Bond Future 4385  0.00 Call

R208 On  05-August-10 30/03/2010  9.50 0 01Bond Future 500  0.00 Put

R208 On  04-November-10 30/03/2010 86.5045 86.504586.4440Bond Future 8.88  0.00 

R208 On  04-November-10 30/03/2010  9.25 4 44Bond Future 3869  0.00 Call

R208 On  04-November-10 30/03/2010  9.30 4 44Bond Future 4051  0.00 Call

R208 On  04-November-10 30/03/2010  9.20 3 33Bond Future 3439  0.00 Call

R208 On  04-November-10 30/03/2010  9.20 2 22Bond Future 1553  0.00 Put

R208 On  04-November-10 30/03/2010  9.30 2 22Bond Future 1579  0.00 Put

R208 On  04-November-10 30/03/2010  9.25 2 22Bond Future 1689  0.00 Put

R209 On  06-May-10 30/03/2010 74.7412 74.741274.5109Bond Future 8.84  1,798.00 

R209 On  06-May-10 30/03/2010  8.50 0 00Bond Future 256  0.00 Call

R209 On  06-May-10 30/03/2010  8.50 3 33Bond Future 3031  0.00 Put

R209 On  05-August-10 30/03/2010 76.0066 76.006675.7627Bond Future 8.89  0.00 

R209 On  05-August-10 30/03/2010  8.75 2 22Bond Future 1725  0.00 Call

R209 On  05-August-10 30/03/2010  8.75 3 33Bond Future 2829  0.00 Put

R209 On  04-November-10 30/03/2010 74.3044 74.304474.0619Bond Future 8.91  0.00 

R209 On  04-November-10 30/03/2010  9.00 4 44Bond Future 3536  0.00 Call

R209 On  04-November-10 30/03/2010  9.05 4 44Bond Future 3736  0.00 Call

R209 On  04-November-10 30/03/2010  8.95 3 33Bond Future 3342  0.00 Call

R209 On  04-November-10 30/03/2010  8.95 3 33Bond Future 3054  0.00 Put

R209 On  04-November-10 30/03/2010  9.05 3 33Bond Future 2680  0.00 Put

R209 On  04-November-10 30/03/2010  9.00 3 33Bond Future 2862  0.00 Put
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TRT1 On  06-May-10 30/03/2010 311.7800 311.7800311.6700Index Future 311.67  100.00 

AL7T On  06-May-10 31/03/2010 341.5070 341.5070341.8650Index Future 341.87  58.00 

ALBI On  06-May-10 31/03/2010 314.0880 314.0880314.3730Index Future 314.37  1,089.00 

ALBI On  05-August-10 31/03/2010 314.1730 314.1730314.4510Index Future 314.45  0.00 

CRD1 On  06-May-10 31/03/2010 137.0390 137.0390137.1970Index Future 137.20  2.00 

GOVI On  06-May-10 31/03/2010 315.5340 315.5340315.8500GOVI 315.85  324.00 

GOVI On  06-May-10 31/03/2010  309.80 6 67GOVI 67148  0.00 Call

GOVI On  06-May-10 31/03/2010  309.80 1 11GOVI 6648  0.00 Put

GOVI On  05-August-10 31/03/2010 321.0250 321.0250321.3410GOVI 321.34  0.00 

GOVI On  05-August-10 31/03/2010  315.60 8 88GOVI 83145  0.00 Call

GOVI On  05-August-10 31/03/2010  315.60 3 33GOVI 25735  0.00 Put

GVIX On  01-January-29 31/03/2010 110.0000 110.0000110.0000LIVE INDEX 110.00  0.00 

ILBI On  06-May-10 31/03/2010 362.5050 362.5050362.5000Index Future 362.50  469.00 

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

J157 On  15-September-15 31/03/2010 0.0228 0.02280.0200Interest Rate Swap 8.82  0.00 

J186 On  21-December-26 31/03/2010 0.1000 0.10000.1077Interest Rate Swap 8.68  0.00 

J201 On  22-December-14 31/03/2010 0.0492 0.04920.0514Interest Rate Swap 8.66  0.00 

J203 On  15-September-17 31/03/2010 0.0808 0.08080.0847Interest Rate Swap 8.98  0.00 

J204 On  21-December-18 31/03/2010 0.0908 0.09080.0958Interest Rate Swap 8.96  0.00 

J207 On  15-January-20 31/03/2010 0.0633 0.06330.0691Interest Rate Swap 9.00  0.00 

JBAF On  21-April-10 31/03/2010 93.3400 93.340093.3400Jibar Tradeable Future 6.66  0.00 

JBAF On  19-May-10 31/03/2010 93.4200 93.420093.4200Jibar Tradeable Future 6.58  0.00 

JBAF On  15-June-10 31/03/2010 93.4300 93.430093.4300Jibar Tradeable Future 6.57  0.00 
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JBAF On  21-July-10 31/03/2010 93.4600 93.460093.4600Jibar Tradeable Future 6.54  1,000.00 

JBAF On  18-August-10 31/03/2010 93.4600 93.460093.4600Jibar Tradeable Future 6.54  1,000.00 

JBAF On  15-September-10 31/03/2010 93.4600 93.460093.4600Jibar Tradeable Future 6.54  1,000.00 

JBAF On  15-December-10 31/03/2010 93.3400 93.340093.3400Jibar Tradeable Future 6.66  0.00 

JBAF On  16-March-11 31/03/2010 93.0900 93.090093.0900Jibar Tradeable Future 6.91  5,000.00 

JBAF On  15-June-11 31/03/2010 92.7600 92.760092.7600Jibar Tradeable Future 7.24  5,000.00 

JBAF On  21-September-11 31/03/2010 92.4400 92.440092.4400Jibar Tradeable Future 7.56  3,500.00 

JBAF On  21-December-11 31/03/2010 92.1300 92.130092.1300Jibar Tradeable Future 7.87  7,500.00 

JBAF On  20-March-12 31/03/2010 92.0500 92.050092.0500Jibar Tradeable Future 7.95  0.00 

JFRA On  06-May-10 31/03/2010 0.0174 0.017492.8790Jibar Tradeable Future 7.12  0.00 

JFRA On  05-August-10 31/03/2010 0.0179 0.017992.6710Jibar Tradeable Future 7.33  0.00 

JFRA On  04-November-10 31/03/2010 0.0187 0.018792.3400Jibar Tradeable Future 7.66  0.00 

JN02 On  06-May-10 31/03/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN02 On  06-May-10 31/03/2010  7.50 0 00JNOTE 0  0.00 Call

JN02 On  06-May-10 31/03/2010  7.25 0 00JNOTE 250000  0.00 Call

JN02 On  06-May-10 31/03/2010  7.75 0 00JNOTE 0  0.00 Call

JN02 On  06-May-10 31/03/2010  7.75 0 00JNOTE 250000  0.00 Put

JN02 On  06-May-10 31/03/2010  7.25 0 00JNOTE 0  0.00 Put

JN02 On  06-May-10 31/03/2010  7.50 0 00JNOTE 0  0.00 Put

JN02 On  05-August-10 31/03/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN02 On  05-August-10 31/03/2010  7.50 0 00JNOTE 0  0.00 Call

JN02 On  05-August-10 31/03/2010  7.75 0 00JNOTE 0  0.00 Call

JN02 On  05-August-10 31/03/2010  7.25 0 00JNOTE 250000  0.00 Call

JN02 On  05-August-10 31/03/2010  7.25 0 00JNOTE 0  0.00 Put

JN02 On  05-August-10 31/03/2010  7.75 0 00JNOTE 250000  0.00 Put

JN02 On  05-August-10 31/03/2010  7.50 0 00JNOTE 0  0.00 Put

JN05 On  06-May-10 31/03/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN05 On  06-May-10 31/03/2010  7.50 0 00JNOTE 0  0.00 Call

JN05 On  06-May-10 31/03/2010  7.25 0 00JNOTE 250000  0.00 Call

JN05 On  06-May-10 31/03/2010  7.75 0 00JNOTE 0  0.00 Call

JN05 On  06-May-10 31/03/2010  7.75 0 00JNOTE 250000  0.00 Put
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JN05 On  06-May-10 31/03/2010  7.25 0 00JNOTE 0  0.00 Put

JN05 On  06-May-10 31/03/2010  7.50 0 00JNOTE 0  0.00 Put

JN05 On  05-August-10 31/03/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN05 On  05-August-10 31/03/2010  7.50 0 00JNOTE 0  0.00 Call

JN05 On  05-August-10 31/03/2010  7.75 0 00JNOTE 0  0.00 Call

JN05 On  05-August-10 31/03/2010  7.25 0 00JNOTE 250000  0.00 Call

JN05 On  05-August-10 31/03/2010  7.25 0 00JNOTE 0  0.00 Put

JN05 On  05-August-10 31/03/2010  7.75 0 00JNOTE 250000  0.00 Put

JN05 On  05-August-10 31/03/2010  7.50 0 00JNOTE 0  0.00 Put

JN10 On  06-May-10 31/03/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN10 On  06-May-10 31/03/2010  7.50 0 00JNOTE 0  0.00 Call

JN10 On  06-May-10 31/03/2010  7.25 0 00JNOTE 250000  0.00 Call

JN10 On  06-May-10 31/03/2010  7.75 0 00JNOTE 0  0.00 Call

JN10 On  06-May-10 31/03/2010  7.75 0 00JNOTE 250000  0.00 Put

JN10 On  06-May-10 31/03/2010  7.25 0 00JNOTE 0  0.00 Put

JN10 On  06-May-10 31/03/2010  7.50 0 00JNOTE 0  0.00 Put

JN10 On  05-August-10 31/03/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN10 On  05-August-10 31/03/2010  7.50 0 00JNOTE 0  0.00 Call

JN10 On  05-August-10 31/03/2010  7.75 0 00JNOTE 0  0.00 Call

JN10 On  05-August-10 31/03/2010  7.25 0 00JNOTE 250000  0.00 Call

JN10 On  05-August-10 31/03/2010  7.25 0 00JNOTE 0  0.00 Put

JN10 On  05-August-10 31/03/2010  7.75 0 00JNOTE 250000  0.00 Put

JN10 On  05-August-10 31/03/2010  7.50 0 00JNOTE 0  0.00 Put

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

OTH1 On  06-May-10 31/03/2010 305.7420 305.7420305.8820Index Future 305.88  3.00 

R155 On  06-May-10 31/03/2010 109.9245 109.9245109.8404Bond Future 7.03  0.00 

R155 On  06-May-10 31/03/2010  7.50 1 11Bond Future 616  0.00 Call

R155 On  06-May-10 31/03/2010  7.55 1 11Bond Future 678  0.00 Call

R155 On  06-May-10 31/03/2010  7.45 1 11Bond Future 554  0.00 Call

R155 On  06-May-10 31/03/2010  7.45 0 00Bond Future 8  0.00 Put
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R155 On  06-May-10 31/03/2010  7.55 0 00Bond Future 4  0.00 Put

R155 On  06-May-10 31/03/2010  7.50 0 00Bond Future 6  0.00 Put

R157 On  06-May-10 31/03/2010 125.4955 125.4955125.7604Bond Future 7.97  6,105.00 

R157 On  06-May-10 31/03/2010  8.50 2 23Bond Future 2593  0.00 Call

R157 On  06-May-10 31/03/2010  8.00 1 11Bond Future 631  0.00 Call

R157 On  06-May-10 31/03/2010  7.90 0 00Bond Future 397  10.00 Call

R157 On  06-May-10 31/03/2010  7.90 1 11Bond Future 737  0.00 Put

R157 On  06-May-10 31/03/2010  8.00 1 10Bond Future 479  0.00 Put

R157 On  06-May-10 31/03/2010  8.50 0 00Bond Future 20  0.00 Put

R157 On  05-August-10 31/03/2010 127.6135 127.6135127.8848Bond Future 8.05  0.00 

R157 On  05-August-10 31/03/2010  8.75 3 33Bond Future 3441  0.00 Call

R157 On  05-August-10 31/03/2010  8.50 2 23Bond Future 2502  0.00 Call

R157 On  05-August-10 31/03/2010  8.25 2 22Bond Future 1683  500.00 Call

R157 On  05-August-10 31/03/2010  9.00 4 44Bond Future 4458  0.00 Call

R157 On  05-August-10 31/03/2010  9.00 0 00Bond Future 88  500.00 Put

R157 On  05-August-10 31/03/2010  8.25 1 11Bond Future 728  0.00 Put

R157 On  05-August-10 31/03/2010  8.50 1 10Bond Future 395  500.00 Put

R157 On  05-August-10 31/03/2010  8.75 0 00Bond Future 196  0.00 Put

R157 On  04-November-10 31/03/2010 123.2257 123.2257123.4981Bond Future 8.06  0.00 

R157 On  04-November-10 31/03/2010  8.50 3 33Bond Future 2677  0.00 Call

R157 On  04-November-10 31/03/2010  8.45 3 33Bond Future 2528  0.00 Call

R157 On  04-November-10 31/03/2010  8.55 3 33Bond Future 2831  0.00 Call

R157 On  04-November-10 31/03/2010  8.55 1 11Bond Future 669  0.00 Put

R157 On  04-November-10 31/03/2010  8.45 1 11Bond Future 804  0.00 Put

R157 On  04-November-10 31/03/2010  8.50 1 11Bond Future 734  0.00 Put

R186 On  06-May-10 31/03/2010 118.3920 118.3920118.5065Bond Future 8.83  18,696.00 

R186 On  06-May-10 31/03/2010  9.00 2 22Bond Future 2174  0.00 Call

R186 On  06-May-10 31/03/2010  9.00 1 11Bond Future 520  0.00 Put

R186 On  05-August-10 31/03/2010 115.0830 115.0830115.2052Bond Future 8.89  0.00 

R186 On  05-August-10 31/03/2010  9.25 5 55Bond Future 4522  0.00 Call

R186 On  05-August-10 31/03/2010  8.75 2 22Bond Future 1892  1,300.00 Call

R186 On  05-August-10 31/03/2010  9.75 8 88Bond Future 8054  0.00 Call
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R186 On  05-August-10 31/03/2010  10.00 10 1010Bond Future 9965  0.00 Call

R186 On  05-August-10 31/03/2010  10.00 0 00Bond Future 184  3,000.00 Put

R186 On  05-August-10 31/03/2010  9.75 0 00Bond Future 359  1,300.00 Put

R186 On  05-August-10 31/03/2010  8.75 3 33Bond Future 3201  0.00 Put

R186 On  05-August-10 31/03/2010  9.25 1 11Bond Future 1192  0.00 Put

R186 On  04-November-10 31/03/2010 117.2858 117.2858117.4065Bond Future 8.92  0.00 

R186 On  04-November-10 31/03/2010  9.25 6 65Bond Future 5281  0.00 Call

R186 On  04-November-10 31/03/2010  9.30 6 66Bond Future 5560  0.00 Call

R186 On  04-November-10 31/03/2010  9.20 5 55Bond Future 5009  0.00 Call

R186 On  04-November-10 31/03/2010  9.20 2 22Bond Future 2441  0.00 Put

R186 On  04-November-10 31/03/2010  9.30 2 22Bond Future 2099  0.00 Put

R186 On  04-November-10 31/03/2010  9.25 3 32Bond Future 2265  0.00 Put

R201 On  06-May-10 31/03/2010 106.0739 106.0739106.2824Bond Future 7.98  486.00 

R201 On  06-May-10 31/03/2010  8.50 2 22Bond Future 1988  0.00 Call

R201 On  06-May-10 31/03/2010  8.50 0 00Bond Future 17  0.00 Put

R201 On  05-August-10 31/03/2010 103.4478 103.4478103.6605Bond Future 8.07  0.00 

R201 On  05-August-10 31/03/2010  9.00 3 33Bond Future 3437  0.00 Call

R201 On  05-August-10 31/03/2010  9.00 0 00Bond Future 91  0.00 Put

R201 On  04-November-10 31/03/2010 105.4282 105.4282105.6410Bond Future 8.09  0.00 

R201 On  04-November-10 31/03/2010  8.50 2 22Bond Future 2135  0.00 Call

R201 On  04-November-10 31/03/2010  8.45 2 22Bond Future 2022  0.00 Call

R201 On  04-November-10 31/03/2010  8.55 2 22Bond Future 2250  0.00 Call

R201 On  04-November-10 31/03/2010  8.55 1 11Bond Future 645  0.00 Put

R201 On  04-November-10 31/03/2010  8.45 1 11Bond Future 761  0.00 Put

R201 On  04-November-10 31/03/2010  8.50 1 11Bond Future 702  0.00 Put

R203 On  06-May-10 31/03/2010 99.8982 99.8982100.0745Bond Future 8.47  1,710.00 

R203 On  06-May-10 31/03/2010  9.00 3 33Bond Future 2812  0.00 Call

R203 On  06-May-10 31/03/2010  9.00 0 00Bond Future 28  0.00 Put

R203 On  05-August-10 31/03/2010 101.5844 101.5844101.7658Bond Future 8.55  1,607.00 

R203 On  05-August-10 31/03/2010  9.25 4 44Bond Future 3861  0.00 Call

R203 On  05-August-10 31/03/2010  9.25 0 00Bond Future 302  0.00 Put

R203 On  04-November-10 31/03/2010 99.3510 99.351099.5324Bond Future 8.58  0.00 
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R203 On  04-November-10 31/03/2010  9.25 4 44Bond Future 3911  0.00 Call

R203 On  04-November-10 31/03/2010  9.30 4 44Bond Future 4096  0.00 Call

R203 On  04-November-10 31/03/2010  9.20 4 44Bond Future 3729  0.00 Call

R203 On  04-November-10 31/03/2010  9.20 1 11Bond Future 682  0.00 Put

R203 On  04-November-10 31/03/2010  9.30 1 11Bond Future 565  0.00 Put

R203 On  04-November-10 31/03/2010  9.25 1 11Bond Future 622  0.00 Put

R204 On  06-May-10 31/03/2010 99.5854 99.585499.7793Bond Future 8.55  1,552.00 

R204 On  06-May-10 31/03/2010  9.00 3 33Bond Future 2657  200.00 Call

R204 On  06-May-10 31/03/2010  8.50 1 11Bond Future 551  200.00 Call

R204 On  06-May-10 31/03/2010  9.50 5 55Bond Future 5388  0.00 Call

R204 On  06-May-10 31/03/2010  9.50 0 00Bond Future 1  200.00 Put

R204 On  06-May-10 31/03/2010  8.50 1 11Bond Future 846  0.00 Put

R204 On  06-May-10 31/03/2010  9.00 0 00Bond Future 56  0.00 Put

R204 On  05-August-10 31/03/2010 97.2280 97.228097.4284Bond Future 8.63  0.00 

R204 On  05-August-10 31/03/2010  9.25 4 44Bond Future 3906  0.00 Call

R204 On  05-August-10 31/03/2010  9.25 1 10Bond Future 406  0.00 Put

R204 On  04-November-10 31/03/2010 99.0858 99.085899.2874Bond Future 8.66  0.00 

R204 On  04-November-10 31/03/2010  9.25 4 44Bond Future 4117  0.00 Call

R204 On  04-November-10 31/03/2010  9.20 4 44Bond Future 3925  0.00 Call

R204 On  04-November-10 31/03/2010  9.30 4 44Bond Future 4313  0.00 Call

R204 On  04-November-10 31/03/2010  9.30 1 11Bond Future 798  0.00 Put

R204 On  04-November-10 31/03/2010  9.20 1 11Bond Future 947  0.00 Put

R204 On  04-November-10 31/03/2010  9.25 1 11Bond Future 870  0.00 Put

R206 On  06-May-10 31/03/2010 100.6767 100.6767100.8474Bond Future 7.99  0.00 

R206 On  06-May-10 31/03/2010  8.75 2 22Bond Future 2325  0.00 Call

R206 On  06-May-10 31/03/2010  8.75 0 00Bond Future 1  0.00 Put

R206 On  05-August-10 31/03/2010 98.6050 98.605098.7794Bond Future 8.10  0.00 

R206 On  05-August-10 31/03/2010  9.00 3 33Bond Future 2642  0.00 Call

R206 On  05-August-10 31/03/2010  9.00 0 00Bond Future 62  0.00 Put

R206 On  04-November-10 31/03/2010 100.4925 100.4925100.6670Bond Future 8.12  0.00 

R206 On  04-November-10 31/03/2010  8.50 2 22Bond Future 1537  0.00 Call

R206 On  04-November-10 31/03/2010  8.55 2 22Bond Future 1628  0.00 Call
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R206 On  04-November-10 31/03/2010  8.45 2 21Bond Future 1448  0.00 Call

R206 On  04-November-10 31/03/2010  8.45 1 11Bond Future 544  0.00 Put

R206 On  04-November-10 31/03/2010  8.55 1 10Bond Future 455  0.00 Put

R206 On  04-November-10 31/03/2010  8.50 1 10Bond Future 499  0.00 Put

R207 On  06-May-10 31/03/2010 93.0568 93.056893.1357Bond Future 8.67  737.00 

R207 On  06-May-10 31/03/2010  9.25 3 33Bond Future 3466  0.00 Call

R207 On  06-May-10 31/03/2010  9.25 0 00Bond Future 24  0.00 Put

R207 On  05-August-10 31/03/2010 90.9846 90.984691.0618Bond Future 8.74  0.00 

R207 On  05-August-10 31/03/2010  9.50 5 55Bond Future 4664  0.00 Call

R207 On  05-August-10 31/03/2010  9.50 0 00Bond Future 313  0.00 Put

R207 On  04-November-10 31/03/2010 92.7252 92.725292.8010Bond Future 8.78  0.00 

R207 On  04-November-10 31/03/2010  9.25 4 44Bond Future 3865  0.00 Call

R207 On  04-November-10 31/03/2010  9.20 4 44Bond Future 3679  0.00 Call

R207 On  04-November-10 31/03/2010  9.30 4 44Bond Future 4056  0.00 Call

R207 On  04-November-10 31/03/2010  9.30 1 11Bond Future 1065  0.00 Put

R207 On  04-November-10 31/03/2010  9.20 2 21Bond Future 1249  0.00 Put

R207 On  04-November-10 31/03/2010  9.25 1 11Bond Future 1154  0.00 Put

R208 On  06-May-10 31/03/2010 86.7008 86.700886.7760Bond Future 8.77  5,004.00 

R208 On  06-May-10 31/03/2010  9.25 3 33Bond Future 3009  0.00 Call

R208 On  06-May-10 31/03/2010  9.25 0 00Bond Future 46  0.00 Put

R208 On  05-August-10 31/03/2010 88.1616 88.161688.2416Bond Future 8.84  1,249.00 

R208 On  05-August-10 31/03/2010  9.50 4 44Bond Future 4380  0.00 Call

R208 On  05-August-10 31/03/2010  9.50 1 10Bond Future 414  0.00 Put

R208 On  04-November-10 31/03/2010 86.4440 86.444086.5227Bond Future 8.87  0.00 

R208 On  04-November-10 31/03/2010  9.25 4 43Bond Future 3425  0.00 Call

R208 On  04-November-10 31/03/2010  9.30 4 44Bond Future 3619  0.00 Call

R208 On  04-November-10 31/03/2010  9.20 3 33Bond Future 3236  0.00 Call

R208 On  04-November-10 31/03/2010  9.20 2 21Bond Future 1271  0.00 Put

R208 On  04-November-10 31/03/2010  9.30 2 21Bond Future 1068  0.00 Put

R208 On  04-November-10 31/03/2010  9.25 2 21Bond Future 1167  0.00 Put

R209 On  06-May-10 31/03/2010 74.5109 74.510974.5188Bond Future 8.84  1,798.00 
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R209 On  06-May-10 31/03/2010  8.50 0 00Bond Future 139  0.00 Call

R209 On  06-May-10 31/03/2010  8.50 3 33Bond Future 2907  0.00 Put

R209 On  05-August-10 31/03/2010 75.7627 75.762775.7784Bond Future 8.89  0.00 

R209 On  05-August-10 31/03/2010  8.75 2 22Bond Future 1586  0.00 Call

R209 On  05-August-10 31/03/2010  8.75 3 33Bond Future 2674  0.00 Put

R209 On  04-November-10 31/03/2010 74.0619 74.061974.0697Bond Future 8.91  0.00 

R209 On  04-November-10 31/03/2010  9.00 4 43Bond Future 3307  0.00 Call

R209 On  04-November-10 31/03/2010  9.05 4 44Bond Future 3509  0.00 Call

R209 On  04-November-10 31/03/2010  8.95 3 33Bond Future 3112  0.00 Call

R209 On  04-November-10 31/03/2010  8.95 3 33Bond Future 2816  0.00 Put

R209 On  04-November-10 31/03/2010  9.05 3 32Bond Future 2445  0.00 Put

R209 On  04-November-10 31/03/2010  9.00 3 33Bond Future 2625  0.00 Put

TRT1 On  06-May-10 31/03/2010 311.6700 311.6700311.9770Index Future 311.98  100.00 
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