Yield-2X Derivatives Weekly Statistics Report

JSE Interest Rate Exchange From: 12/04/2010 To: 13/04/2010
Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
12/04/2010 AL7T On 06-May-10 Index Future 341.82 341.8620 341.8240 341.8620 58.00
12/04/2010 ALBI On 06-May-10 Index Future 314.62 314.8110 314.6180 314.8110 1,062.00
12/04/2010 ALBI On 05-August-10 Index Future 314.69 314.8810 314.6850 314.8810 0.00
12/04/2010 CRD1 On 06-May-10 Index Future 137.47 137.3790 137.4690 137.3790 2.00
12/04/2010 GOVI On 06-May-10 GOoVvI 316.10 316.2790 316.1030 316.2790 324.00
12/04/2010 GOVI On 06-May-10 309.80 Call GovI 66389 7 7 7 0.00
12/04/2010 GOVI On 06-May-10 309.80 Put GovI 3359 0 0 0 0.00
12/04/2010 GOVI On 05-August-10 GOV 321.58 321.7640 321.5830 321.7640 0.00
12/04/2010 GOVI On 05-August-10 315.60 Call GovI 82708 8 8 8 0.00
12/04/2010 GOVI On 05-August-10 315.60 Put GovI 22878 2 2 2 0.00
12/04/2010 GVIX On 01-January-29 LIVE INDEX 110.00 110.0000 110.0000 110.0000 0.00
12/04/2010 ILBI On 06-May-10 Index Future 362.26 362.4530 362.2640 362.4530 497.00
12/04/2010 J153 On 31-August-10 Interest Rate Swap 6.89 0.0125 0.0124 0.0125 0.00
12/04/2010 J157 On 15-September-15 Interest Rate Swap 8.82 0.0228 0.0200 0.0228 0.00
12/04/2010 J186 On 21-December-26 Interest Rate Swap 8.68 0.1000 0.1077 0.1000 0.00
12/04/2010 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
12/04/2010 J203 On 15-September-17 Interest Rate Swap 8.98 0.0808 0.0847 0.0808 0.00
12/04/2010 J204 On 21-December-18 Interest Rate Swap 8.96 0.0908 0.0958 0.0908 0.00
12/04/2010 J207 On 15-January-20 Interest Rate Swap 9.00 0.0633 0.0691 0.0633 0.00
12/04/2010 JBAF On 21-April-10 Jibar Tradeable Future 6.60 93.3900 93.4000 93.3900 0.00
12/04/2010 JBAF On 19-May-10 Jibar Tradeable Future 6.56 93.4100 93.4400 93.4100 0.00
12/04/2010 JBAF On 15-June-10 Jibar Tradeable Future 6.51 93.4600 93.4900 93.4600 0.00
12/04/2010 JBAF On 21-July-10 Jibar Tradeable Future 6.50 93.4700 93.5000 93.4700 1,000.00
12/04/2010 JBAF On 18-August-10 Jibar Tradeable Future 6.50 93.4700 93.5000 93.4700 1,000.00
12/04/2010 JBAF On 15-September-10 Jibar Tradeable Future 6.51 93.4500 93.4900 93.4500 1,000.00
12/04/2010 JBAF On 15-December-10 Jibar Tradeable Future 6.60 93.3600 93.4000 93.3600 0.00
12/04/2010 JBAF On 16-March-11 Jibar Tradeable Future 6.84 93.1100 93.1600 93.1100 5,000.00
12/04/2010 JBAF On 15-June-11 Jibar Tradeable Future 7.13 92.7800 92.8700 92.7800 5,000.00
12/04/2010 JBAF On 21-September-11 Jibar Tradeable Future 7.48 92.4500 92.5200 92.4500 3,500.00
12/04/2010 JBAF On 21-December-11 Jibar Tradeable Future 7.79 92.1500 92.2100 92.1500 7,500.00
12/04/2010 JBAF On 20-March-12 Jibar Tradeable Future 7.91 92.0300 92.0900 92.0300 0.00
12/04/2010 JFRA On 06-May-10 Jibar Tradeable Future 712 0.0174 92.8790 0.0174 0.00
12/04/2010 JFRA On 05-August-10 Jibar Tradeable Future 7.33 0.0179 92.6710 0.0179 0.00
12/04/2010 JFRA On 04-November-10 Jibar Tradeable Future 7.66 0.0187 92.3400 0.0187 0.00
12/04/2010 JNO2 On 06-May-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
12/04/2010 JNO2 On 06-May-10 7.50 Call JNOTE 0 0 0 0 0.00
12/04/2010 JNO2 On 06-May-10 7.25 Call JNOTE 250000 0 0 0 0.00
12/04/2010 JNO2 On 06-May-10 7.75 Call JNOTE 0 0 0 0 0.00
12/04/2010 JNO2 On 06-May-10 7.75 Put JNOTE 250000 0 0 0 0.00
12/04/2010 JNO2 On 06-May-10 7.25 Put JNOTE 0 0 0 0 0.00
12/04/2010 JNO2 On 06-May-10 7.50 Put JNOTE 0 0 0 0 0.00
12/04/2010 JNO2 On 05-August-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
12/04/2010 JNO2 On 05-August-10 7.50 Call JNOTE 0 0 0 0 0.00
12/04/2010 JNO2 On 05-August-10 7.75 Call JNOTE 0 0 0 0 0.00
12/04/2010 JNO2 On 05-August-10 7.25 Call JNOTE 250000 0 0 0 0.00
12/04/2010 JNO2 On 05-August-10 7.25 Put JNOTE 0 0 0 0 0.00

Page 2 of 15 2010/04/13, 05:32:56PM



Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
12/04/2010 JNO2 On 05-August-10 7.75 Put JNOTE 250000 0.00
12/04/2010 JNO2 On 05-August-10 7.50 Put JNOTE 0 0.00
12/04/2010 JNO5 On 06-May-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
12/04/2010 JNO5 On 06-May-10 7.50 Call JNOTE 0 0 0 0 0.00
12/04/2010 JNO5 On 06-May-10 7.25 Call JNOTE 250000 0 0 0 0.00
12/04/2010 JNO5 On 06-May-10 7.75 Call JNOTE 0 0 0 0 0.00
12/04/2010 JNO5 On 06-May-10 7.75 Put JNOTE 250000 0 0 0 0.00
12/04/2010 JNO5 On 06-May-10 7.25 Put JNOTE 0 0 0 0 0.00
12/04/2010 JNO5 On 06-May-10 7.50 Put JNOTE 0 0 0 0 0.00
12/04/2010 JNO5 On 05-August-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
12/04/2010 JNO5 On 05-August-10 7.50 Call JNOTE 0 0 0 0 0.00
12/04/2010 JNO5 On 05-August-10 7.75 Call JNOTE 0 0 0 0 0.00
12/04/2010 JNO5 On 05-August-10 7.25 Call JNOTE 250000 0 0 0 0.00
12/04/2010 JNO5 On 05-August-10 7.25 Put JNOTE 0 0 0 0 0.00
12/04/2010 JNO5 On 05-August-10 7.75 Put JNOTE 250000 0 0 0 0.00
12/04/2010 JNO5 On 05-August-10 7.50 Put JNOTE 0 0 0 0 0.00
12/04/2010 JN10 On 06-May-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
12/04/2010 JN10 On 06-May-10 7.50 Call JNOTE 0 0 0 0 0.00
12/04/2010 JN10 On 06-May-10 7.25 Call JNOTE 250000 0 0 0 0.00
12/04/2010 JN10 On 06-May-10 7.75 Call JNOTE 0 0 0 0 0.00
12/04/2010 JN10 On 06-May-10 7.75 Put JNOTE 250000 0 0 0 0.00
12/04/2010 JN10 On 06-May-10 7.25 Put JNOTE 0 0 0 0 0.00
12/04/2010 JN10 On 06-May-10 7.50 Put JNOTE 0 0 0 0 0.00
12/04/2010 JN10 On 05-August-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
12/04/2010 JN10 On 05-August-10 7.50 Call JNOTE 0 0 0 0 0.00
12/04/2010 JN10 On 05-August-10 7.75 Call JNOTE 0 0 0 0 0.00
12/04/2010 JN10 On 05-August-10 7.25 Call JNOTE 250000 0 0 0 0.00
12/04/2010 JN10 On 05-August-10 7.25 Put JNOTE 0 0 0 0 0.00
12/04/2010 JN10 On 05-August-10 7.75 Put JNOTE 250000 0 0 0 0.00
12/04/2010 JN10 On 05-August-10 7.50 Put JNOTE 0 0 0 0 0.00
12/04/2010 OTH1 On 06-May-10 Index Future 306.17 306.4410 306.1650 306.4410 3.00
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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
12/04/2010 R155 On 06-May-10 Bond Future 7.01 109.8598 109.8598 109.8598 0.00
12/04/2010 R155 On 06-May-10 7.50 Call Bond Future 631 1 1 1 0.00
12/04/2010 R155 On 06-May-10 7.55 Call Bond Future 694 1 1 1 0.00
12/04/2010 R155 On 06-May-10 7.45 Call Bond Future 568 1 1 1 0.00
12/04/2010 R155 On 06-May-10 7.45 Put Bond Future 0 0 0 0.00
12/04/2010 R155 On 06-May-10 7.55 Put Bond Future 0 0 0 0.00
12/04/2010 R155 On 06-May-10 7.50 Put Bond Future 0 0 0 0.00
12/04/2010 R157 On 06-May-10 Bond Future 7.95 125.8488 125.8488 125.8488 6,105.00
12/04/2010 R157 On 06-May-10 8.50 Call Bond Future 2666 3 3 3 0.00
12/04/2010 R157 On 06-May-10 7.90 Call Bond Future 335 0 0 0 10.00
12/04/2010 R157 On 06-May-10 8.00 Call Bond Future 581 1 1 1 0.00
12/04/2010 R157 On 06-May-10 8.00 Put Bond Future 340 0 0 0 0.00
12/04/2010 R157 On 06-May-10 7.90 Put Bond Future 586 1 1 1 0.00
12/04/2010 R157 On 06-May-10 8.50 Put Bond Future 4 0 0 0 0.00
12/04/2010 R157 On 05-August-10 Bond Future 8.03 127.9691 127.9738 127.9691 0.00
12/04/2010 R157 On 05-August-10 8.75 Call Bond Future 3490 3 3 3 0.00
12/04/2010 R157 On 05-August-10 8.50 Call Bond Future 2529 3 3 3 0.00
12/04/2010 R157 On 05-August-10 9.00 Call Bond Future 4525 5 5 5 0.00
12/04/2010 R157 On 05-August-10 8.25 Call Bond Future 1688 2 2 2 500.00
12/04/2010 R157 On 05-August-10 9.00 Put Bond Future 66 0 0 0 0.00
12/04/2010 R157 On 05-August-10 8.25 Put Bond Future 644 1 1 1 0.00
12/04/2010 R157 On 05-August-10 8.50 Put Bond Future 333 0 0 0 500.00
12/04/2010 R157 On 05-August-10 8.75 Put Bond Future 156 0 0 0 0.00
12/04/2010 R157 On 04-November-10 Bond Future 8.04 123.5742 123.5786 123.5742 0.00
12/04/2010 R157 On 04-November-10 8.50 Call Bond Future 2698 3 3 3 0.00
12/04/2010 R157 On 04-November-10 8.45 Call Bond Future 2546 3 3 3 0.00
12/04/2010 R157 On 04-November-10 8.55 Call Bond Future 2854 3 3 3 0.00
12/04/2010 R157 On 04-November-10 8.55 Put Bond Future 611 1 1 1 0.00
12/04/2010 R157 On 04-November-10 8.45 Put Bond Future 742 1 1 1 0.00
12/04/2010 R157 On 04-November-10 8.50 Put Bond Future 674 1 1 1 0.00
12/04/2010 R186 On 06-May-10 Bond Future 8.83 118.8512 118.4779 118.8512 18,696.00
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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
12/04/2010 R186 On 06-May-10 9.00 Call Bond Future 1977 2 2 2 0.00
12/04/2010 R186 On 06-May-10 9.00 Put Bond Future 352 0 0 0 0.00
12/04/2010 R186 On 05-August-10 Bond Future 8.89 115.5634 115.1770 115.5634 2,231.00
12/04/2010 R186 On 05-August-10 9.25 Call Bond Future 4397 5 4 5 0.00
12/04/2010 R186 On 05-August-10 8.75 Call Bond Future 1762 2 2 2 1,300.00
12/04/2010 R186 On 05-August-10 9.75 Call Bond Future 7971 8 8 8 0.00
12/04/2010 R186 On 05-August-10 10.00 Call Bond Future 9901 10 10 10 0.00
12/04/2010 R186 On 05-August-10 10.00 Put Bond Future 148 0 0 0 3,000.00
12/04/2010 R186 On 05-August-10 9.75 Put Bond Future 304 0 0 0 1,300.00
12/04/2010 R186 On 05-August-10 8.75 Put Bond Future 3099 3 3 3 0.00
12/04/2010 R186 On 05-August-10 9.25 Put Bond Future 1095 1 1 1 0.00
12/04/2010 R186 On 04-November-10 Bond Future 8.92 117.7606 117.3600 117.7606 0.00
12/04/2010 R186 On 04-November-10 9.25 Call Bond Future 5157 5 5 5 0.00
12/04/2010 R186 On 04-November-10 9.30 Call Bond Future 5437 6 5 6 0.00
12/04/2010 R186 On 04-November-10 9.20 Call Bond Future 4884 5 5 5 0.00
12/04/2010 R186 On 04-November-10 9.20 Put Bond Future 2362 2 2 2 0.00
12/04/2010 R186 On 04-November-10 9.30 Put Bond Future 2022 2 2 2 0.00
12/04/2010 R186 On 04-November-10 9.25 Put Bond Future 2187 2 2 2 0.00
12/04/2010 R201 On 06-May-10 Bond Future 7.91 106.4759 106.5574 106.4759 486.00
12/04/2010 R201 On 06-May-10 8.50 Call Bond Future 2248 2 2 2 0.00
12/04/2010 R201 On 06-May-10 8.50 Put Bond Future 2 0 0 0 0.00
12/04/2010 R201 On 05-August-10 Bond Future 7.99 103.8553 103.9400 103.8553 0.00
12/04/2010 R201 On 05-August-10 9.00 Call Bond Future 3682 4 4 4 0.00
12/04/2010 R201 On 05-August-10 9.00 Put Bond Future 56 0 0 0 0.00
12/04/2010 R201 On 04-November-10 Bond Future 8.01 105.8298 105.9138 105.8298 0.00
12/04/2010 R201 On 04-November-10 8.50 Call Bond Future 2292 2 2 2 0.00
12/04/2010 R201 On 04-November-10 8.45 Call Bond Future 2173 2 2 2 0.00
12/04/2010 R201 On 04-November-10 8.55 Call Bond Future 2414 2 2 2 0.00
12/04/2010 R201 On 04-November-10 8.55 Put Bond Future 537 1 1 1 0.00
12/04/2010 R201 On 04-November-10 8.45 Put Bond Future 639 1 1 1 0.00
12/04/2010 R201 On 04-November-10 8.50 Put Bond Future 586 1 1 1 0.00
12/04/2010 R203 On 06-May-10 Bond Future 8.50 99.8982 99.9035 99.8982 1,710.00
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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
12/04/2010 R203 On 06-May-10 9.00 Call Bond Future 2625 3 3 3 0.00
12/04/2010 R203 On 06-May-10 9.00 Put Bond Future 12 0 0 0 0.00
12/04/2010 R203 On 05-August-10 Bond Future 8.58 101.5844 101.5896 101.5844 1,607.00
12/04/2010 R203 On 05-August-10 9.25 Call Bond Future 3670 4 4 4 0.00
12/04/2010 R203 On 05-August-10 9.25 Put Bond Future 287 0 0 0 0.00
12/04/2010 R203 On 04-November-10 Bond Future 8.62 99.3409 99.3460 99.3409 0.00
12/04/2010 R203 On 04-November-10 9.25 Call Bond Future 3728 4 4 4 0.00
12/04/2010 R203 On 04-November-10 9.30 Call Bond Future 3912 4 4 4 0.00
12/04/2010 R203 On 04-November-10 9.20 Call Bond Future 3548 4 4 4 0.00
12/04/2010 R203 On 04-November-10 9.20 Put Bond Future 687 1 1 1 0.00
12/04/2010 R203 On 04-November-10 9.30 Put Bond Future 568 1 1 1 0.00
12/04/2010 R203 On 04-November-10 9.25 Put Bond Future 625 1 1 1 0.00
12/04/2010 R204 On 06-May-10 Bond Future 8.55 99.8264 99.7675 99.8264 1,552.00
12/04/2010 R204 On 06-May-10 9.00 Call Bond Future 2610 3 3 3 200.00
12/04/2010 R204 On 06-May-10 9.50 Call Bond Future 5375 5 5 5 0.00
12/04/2010 R204 On 06-May-10 8.50 Call Bond Future 422 0 0 0 200.00
12/04/2010 R204 On 06-May-10 9.50 Put Bond Future 0 0 0 0 200.00
12/04/2010 R204 On 06-May-10 8.50 Put Bond Future 728 1 1 1 0.00
12/04/2010 R204 On 06-May-10 9.00 Put Bond Future 20 0 0 0 0.00
12/04/2010 R204 On 05-August-10 Bond Future 8.63 97.4743 97.4169 97.4743 1,112.00
12/04/2010 R204 On 05-August-10 9.25 Call Bond Future 3846 4 4 4 0.00
12/04/2010 R204 On 05-August-10 9.25 Put Bond Future 357 0 0 0 0.00
12/04/2010 R204 On 04-November-10 Bond Future 8.66 99.3210 99.2649 99.3210 0.00
12/04/2010 R204 On 04-November-10 9.25 Call Bond Future 4052 4 4 4 0.00
12/04/2010 R204 On 04-November-10 9.20 Call Bond Future 3859 4 4 4 0.00
12/04/2010 R204 On 04-November-10 9.30 Call Bond Future 4249 4 4 4 0.00
12/04/2010 R204 On 04-November-10 9.30 Put Bond Future 756 1 1 1 0.00
12/04/2010 R204 On 04-November-10 9.20 Put Bond Future 903 1 1 1 0.00
12/04/2010 R204 On 04-November-10 9.25 Put Bond Future 827 1 1 1 0.00
12/04/2010 R206 On 06-May-10 Bond Future 7.92 101.0060 101.0745 101.0060 0.00
12/04/2010 R206 On 06-May-10 8.75 Call Bond Future 2551 2 3 2 0.00
12/04/2010 R206 On 06-May-10 8.75 Put Bond Future 0 0 0 0 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
12/04/2010 R206 On 05-August-10 Bond Future 8.02 98.9425 99.0125 98.9425 0.00
12/04/2010 R206 On 05-August-10 9.00 Call Bond Future 2849 3 3 3 0.00
12/04/2010 R206 On 05-August-10 9.00 Put Bond Future 36 0 0 0 0.00
12/04/2010 R206 On 04-November-10 Bond Future 8.04 100.8227 100.8910 100.8227 0.00
12/04/2010 R206 On 04-November-10 8.50 Call Bond Future 1670 2 2 2 0.00
12/04/2010 R206 On 04-November-10 8.55 Call Bond Future 1766 2 2 2 0.00
12/04/2010 R206 On 04-November-10 8.45 Call Bond Future 1576 2 2 2 0.00
12/04/2010 R206 On 04-November-10 8.45 Put Bond Future 448 0 0 0 0.00
12/04/2010 R206 On 04-November-10 8.55 Put Bond Future 369 0 0 0 0.00
12/04/2010 R206 On 04-November-10 8.50 Put Bond Future 408 0 0 0 0.00
12/04/2010 R207 On 06-May-10 Bond Future 8.68 93.1782 93.0628 93.1782 737.00
12/04/2010 R207 On 06-May-10 9.25 Call Bond Future 3376 3 3 3 0.00
12/04/2010 R207 On 06-May-10 9.25 Put Bond Future 7 0 0 0 0.00
12/04/2010 R207 On 05-August-10 Bond Future 8.76 91.1093 90.9906 91.1093 0.00
12/04/2010 R207 On 05-August-10 9.50 Call Bond Future 4557 5 5 5 0.00
12/04/2010 R207 On 05-August-10 9.50 Put Bond Future 278 0 0 0 0.00
12/04/2010 R207 On 04-November-10 Bond Future 8.79 92.8418 92.7135 92.8418 0.00
12/04/2010 R207 On 04-November-10 9.25 Call Bond Future 3748 4 4 4 0.00
12/04/2010 R207 On 04-November-10 9.20 Call Bond Future 3562 4 4 4 0.00
12/04/2010 R207 On 04-November-10 9.30 Call Bond Future 3939 4 4 4 0.00
12/04/2010 R207 On 04-November-10 9.30 Put Bond Future 1035 1 1 1 0.00
12/04/2010 R207 On 04-November-10 9.20 Put Bond Future 1219 1 1 1 0.00
12/04/2010 R207 On 04-November-10 9.25 Put Bond Future 1124 1 1 1 0.00
12/04/2010 R208 On 06-May-10 Bond Future 8.76 86.8828 86.8263 86.8828 5,004.00
12/04/2010 R208 On 06-May-10 9.25 Call Bond Future 3027 3 3 3 0.00
12/04/2010 R208 On 06-May-10 9.25 Put Bond Future 14 0 0 0 0.00
12/04/2010 R208 On 05-August-10 Bond Future 8.83 88.3525 88.2909 88.3525 1,249.00
12/04/2010 R208 On 05-August-10 9.50 Call Bond Future 4368 4 4 4 0.00
12/04/2010 R208 On 05-August-10 9.50 Put Bond Future 353 0 0 0 0.00
12/04/2010 R208 On 04-November-10 Bond Future 8.86 86.6259 86.5652 86.6259 0.00
12/04/2010 R208 On 04-November-10 9.25 Call Bond Future 3400 3 3 3 0.00
12/04/2010 R208 On 04-November-10 9.30 Call Bond Future 3597 4 4 4 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
12/04/2010 R208 On 04-November-10 9.20 Call Bond Future 3209 3 3 3 0.00
12/04/2010 R208 On 04-November-10 9.20 Put Bond Future 1202 1 1 1 0.00
12/04/2010 R208 On 04-November-10 9.30 Put Bond Future 1004 1 1 1 0.00
12/04/2010 R208 On 04-November-10 9.25 Put Bond Future 1099 1 1 1 0.00
12/04/2010 R209 On 06-May-10 Bond Future 8.82 74.9566 74.6457 74.9566 1,798.00
12/04/2010 R209 On 06-May-10 8.50 Call Bond Future 75 0 0 0 0.00
12/04/2010 R209 On 06-May-10 8.50 Put Bond Future 2716 2 3 2 0.00
12/04/2010 R209 On 05-August-10 Bond Future 8.87 76.2279 75.9041 76.2279 0.00
12/04/2010 R209 On 05-August-10 8.75 Call Bond Future 1541 2 2 2 0.00
12/04/2010 R209 On 05-August-10 8.75 Put Bond Future 2503 2 3 2 0.00
12/04/2010 R209 On 04-November-10 Bond Future 8.90 74.5167 74.1947 74.5167 0.00
12/04/2010 R209 On 04-November-10 9.00 Call Bond Future 3295 4 3 4 0.00
12/04/2010 R209 On 04-November-10 9.05 Call Bond Future 3500 4 4 4 0.00
12/04/2010 R209 On 04-November-10 8.95 Call Bond Future 3097 3 3 3 0.00
12/04/2010 R209 On 04-November-10 8.95 Put Bond Future 2676 3 3 3 0.00
12/04/2010 R209 On 04-November-10 9.05 Put Bond Future 2311 2 2 2 0.00
12/04/2010 R209 On 04-November-10 9.00 Put Bond Future 2488 2 2 2 0.00
12/04/2010 TRT1 On 06-May-10 Index Future 312.23 312.4060 312.2320 312.4060 100.00
13/04/2010 AL7T On 06-May-10 Index Future 341.40 341.8240 341.3970 341.8240 58.00
13/04/2010 ALBI On 06-May-10 Index Future 314.29 314.6180 314.2850 314.6180 1,062.00
13/04/2010 ALBI On 05-August-10 Index Future 314.35 314.6850 314.3490 314.6850 0.00
13/04/2010 CRD1 On 06-May-10 Index Future 137.45 137.4690 137.4500 137.4690 2.00
13/04/2010 GOVI On 06-May-10 GOviI 315.79 316.1030 315.7860 316.1030 324.00
13/04/2010 GOVI On 06-May-10 309.80 Call Govl 63378 7 6 7 0.00
13/04/2010 GOVI On 06-May-10 309.80 Put Govi 3518 0 0 0 0.00
13/04/2010 GOVI On 05-August-10 GOviI 321.26 321.5830 321.2580 321.5830 0.00
13/04/2010 GOVI On 05-August-10 315.60 Call Govl 80263 8 8 8 0.00
13/04/2010 GOVI On 05-August-10 315.60 Put Govi 23683 2 2 2 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
13/04/2010 GVIX On 01-January-29 LIVE INDEX 110.00 110.0000 110.0000 110.0000 0.00
13/04/2010 ILBI On 06-May-10 Index Future 362.19 362.2640 362.1860 362.2640 497.00
13/04/2010 J153 On 31-August-10 Interest Rate Swap 6.89 0.0125 0.0124 0.0125 0.00
13/04/2010 J157 On 15-September-15 Interest Rate Swap 8.82 0.0228 0.0200 0.0228 0.00
13/04/2010 J186 On 21-December-26 Interest Rate Swap 8.68 0.1000 0.1077 0.1000 0.00
13/04/2010 J201 On 22-December-14 Interest Rate Swap 8.66 0.0492 0.0514 0.0492 0.00
13/04/2010 J203 On 15-September-17 Interest Rate Swap 8.98 0.0808 0.0847 0.0808 0.00
13/04/2010 J204 On 21-December-18 Interest Rate Swap 8.96 0.0908 0.0958 0.0908 0.00
13/04/2010 J207 On 15-January-20 Interest Rate Swap 9.00 0.0633 0.0691 0.0633 0.00
13/04/2010 JBAF On 21-April-10 Jibar Tradeable Future 6.60 93.4000 93.4000 93.4000 0.00
13/04/2010 JBAF On 19-May-10 Jibar Tradeable Future 6.56 93.4400 93.4400 93.4400 0.00
13/04/2010 JBAF On 15-June-10 Jibar Tradeable Future 6.51 93.4900 93.4900 93.4900 0.00
13/04/2010 JBAF On 21-July-10 Jibar Tradeable Future 6.50 93.5000 93.5000 93.5000 1,000.00
13/04/2010 JBAF On 18-August-10 Jibar Tradeable Future 6.50 93.5000 93.5000 93.5000 1,000.00
13/04/2010 JBAF On 15-September-10 Jibar Tradeable Future 6.51 93.4900 93.4900 93.4900 1,000.00
13/04/2010 JBAF On 15-December-10 Jibar Tradeable Future 6.60 93.4000 93.4000 93.4000 0.00
13/04/2010 JBAF On 16-March-11 Jibar Tradeable Future 6.84 93.1600 93.1600 93.1600 5,000.00
13/04/2010 JBAF On 15-June-11 Jibar Tradeable Future 713 92.8700 92.8700 92.8700 5,000.00
13/04/2010 JBAF On 21-September-11 Jibar Tradeable Future 7.48 92.5200 92.5200 92.5200 3,500.00
13/04/2010 JBAF On 21-December-11 Jibar Tradeable Future 7.79 92.2100 92.2100 92.2100 7,500.00
13/04/2010 JBAF On 20-March-12 Jibar Tradeable Future 7.91 92.0900 92.0900 92.0900 0.00
13/04/2010 JFRA On 06-May-10 Jibar Tradeable Future 712 0.0174 92.8790 0.0174 0.00
13/04/2010 JFRA On 05-August-10 Jibar Tradeable Future 7.33 0.0179 92.6710 0.0179 0.00
13/04/2010 JFRA On 04-November-10 Jibar Tradeable Future 7.66 0.0187 92.3400 0.0187 0.00
13/04/2010 JNO2 On 06-May-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
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13/04/2010 JNO2 On 06-May-10 7.50 Call JNOTE 0 0 0 0 0.00
13/04/2010 JNO2 On 06-May-10 7.75 Call JNOTE 0 0 0 0 0.00
13/04/2010 JNO2 On 06-May-10 7.25 Call JNOTE 250000 0 0 0 0.00
13/04/2010 JNO2 On 06-May-10 7.25 Put JNOTE 0 0 0 0 0.00
13/04/2010 JNO2 On 06-May-10 7.75 Put JNOTE 250000 0 0 0 0.00
13/04/2010 JNO2 On 06-May-10 7.50 Put JNOTE 0 0 0 0 0.00
13/04/2010 JNO2 On 05-August-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
13/04/2010 JNO2 On 05-August-10 7.50 Call JNOTE 0 0 0 0 0.00
13/04/2010 JNO2 On 05-August-10 7.75 Call JNOTE 0 0 0 0 0.00
13/04/2010 JNO2 On 05-August-10 7.25 Call JNOTE 250000 0 0 0 0.00
13/04/2010 JNO2 On 05-August-10 7.25 Put JNOTE 0 0 0 0 0.00
13/04/2010 JNO2 On 05-August-10 7.75 Put JNOTE 250000 0 0 0 0.00
13/04/2010 JNO2 On 05-August-10 7.50 Put JNOTE 0 0 0 0 0.00
13/04/2010 JNO5 On 06-May-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
13/04/2010 JNO5 On 06-May-10 7.50 Call JNOTE 0 0 0 0 0.00
13/04/2010 JNO5 On 06-May-10 7.75 Call JNOTE 0 0 0 0 0.00
13/04/2010 JNO5 On 06-May-10 7.25 Call JNOTE 250000 0 0 0 0.00
13/04/2010 JNO5 On 06-May-10 7.25 Put JNOTE 0 0 0 0 0.00
13/04/2010 JNO5 On 06-May-10 7.75 Put JNOTE 250000 0 0 0 0.00
13/04/2010 JNO5 On 06-May-10 7.50 Put JNOTE 0 0 0 0 0.00
13/04/2010 JNO5 On 05-August-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
13/04/2010 JNO5 On 05-August-10 7.50 Call JNOTE 0 0 0 0 0.00
13/04/2010 JNO5 On 05-August-10 7.75 Call JNOTE 0 0 0 0 0.00
13/04/2010 JNO5 On 05-August-10 7.25 Call JNOTE 250000 0 0 0 0.00
13/04/2010 JNO5 On 05-August-10 7.25 Put JNOTE 0 0 0 0 0.00
13/04/2010 JNO5 On 05-August-10 7.75 Put JNOTE 250000 0 0 0 0.00
13/04/2010 JNO5 On 05-August-10 7.50 Put JNOTE 0 0 0 0 0.00
13/04/2010 JN10 On 06-May-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
13/04/2010 JN10 On 06-May-10 7.50 Call JNOTE 0 0 0 0 0.00
13/04/2010 JN10 On 06-May-10 7.75 Call JNOTE 0 0 0 0 0.00
13/04/2010 JN10 On 06-May-10 7.25 Call JNOTE 250000 0 0 0 0.00
13/04/2010 JN10 On 06-May-10 7.25 Put JNOTE 0 0 0 0 0.00
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13/04/2010 JN10 On 06-May-10 7.75 Put JNOTE 250000 0 0 0 0.00
13/04/2010 JN10 On 06-May-10 7.50 Put JNOTE 0 0 0 0 0.00
13/04/2010 JN10 On 05-August-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
13/04/2010 JN10 On 05-August-10 7.50 Call JNOTE 0 0 0 0 0.00
13/04/2010 JN10 On 05-August-10 7.75 Call JNOTE 0 0 0 0 0.00
13/04/2010 JN10 On 05-August-10 7.25 Call JNOTE 250000 0 0 0 0.00
13/04/2010 JN10 On 05-August-10 7.25 Put JNOTE 0 0 0 0 0.00
13/04/2010 JN10 On 05-August-10 7.75 Put JNOTE 250000 0 0 0 0.00
13/04/2010 JN10 On 05-August-10 7.50 Put JNOTE 0 0 0 0 0.00
13/04/2010 OTH1 On 06-May-10 Index Future 305.76 306.1650 305.7580 306.1650 3.00
13/04/2010 R155 On 06-May-10 Bond Future 7.02 109.8598 109.8469 109.8598 0.00
13/04/2010 R155 On 06-May-10 7.50 Call Bond Future 618 1 1 1 0.00
13/04/2010 R155 On 06-May-10 7.45 Call Bond Future 555 1 1 1 0.00
13/04/2010 R155 On 06-May-10 7.55 Call Bond Future 682 1 1 1 0.00
13/04/2010 R155 On 06-May-10 7.55 Put Bond Future 1 0 0 0 0.00
13/04/2010 R155 On 06-May-10 7.45 Put Bond Future 2 0 0 0 0.00
13/04/2010 R155 On 06-May-10 7.50 Put Bond Future 0 0 0 0.00
13/04/2010 R157 On 06-May-10 Bond Future 7.96 125.8488 125.8046 125.8488 6,105.00
13/04/2010 R157 On 06-May-10 8.50 Call Bond Future 2622 3 0.00
13/04/2010 R157 On 06-May-10 8.00 Call Bond Future 546 1 1 1 0.00
13/04/2010 R157 On 06-May-10 7.90 Call Bond Future 307 0 0 0 10.00
13/04/2010 R157 On 06-May-10 7.90 Put Bond Future 602 1 1 1 0.00
13/04/2010 R157 On 06-May-10 8.00 Put Bond Future 350 0 0 0 0.00
13/04/2010 R157 On 06-May-10 8.50 Put Bond Future 4 0 0 0 0.00
13/04/2010 R157 On 05-August-10 Bond Future 8.04 127.9738 127.9269 127.9738 0.00
13/04/2010 R157 On 05-August-10 8.75 Call Bond Future 3446 3 3 3 0.00
13/04/2010 R157 On 05-August-10 8.50 Call Bond Future 2489 3 2 3 0.00
13/04/2010 R157 On 05-August-10 8.25 Call Bond Future 1653 2 2 2 500.00
13/04/2010 R157 On 05-August-10 9.00 Call Bond Future 4479 5 4 5 0.00
13/04/2010 R157 On 05-August-10 9.00 Put Bond Future 67 0 0 0 0.00
13/04/2010 R157 On 05-August-10 8.25 Put Bond Future 656 1 1 1 0.00
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13/04/2010 R157 On 05-August-10 8.50 Put Bond Future 340 0 0 0 500.00
13/04/2010 R157 On 05-August-10 8.75 Put Bond Future 158 0 0 0 0.00
13/04/2010 R157 On 04-November-10 Bond Future 8.05 123.5786 123.5294 123.5786 0.00
13/04/2010 R157 On 04-November-10 8.50 Call Bond Future 2659 3 3 3 0.00
13/04/2010 R157 On 04-November-10 8.55 Call Bond Future 2815 3 3 3 0.00
13/04/2010 R157 On 04-November-10 8.45 Call Bond Future 2508 3 3 3 0.00
13/04/2010 R157 On 04-November-10 8.45 Put Bond Future 753 1 1 1 0.00
13/04/2010 R157 On 04-November-10 8.55 Put Bond Future 622 1 1 1 0.00
13/04/2010 R157 On 04-November-10 8.50 Put Bond Future 684 1 1 1 0.00
13/04/2010 R186 On 06-May-10 Bond Future 8.86 118.4779 118.1919 118.4779 18,696.00
13/04/2010 R186 On 06-May-10 9.00 Call Bond Future 1749 2 2 2 0.00
13/04/2010 R186 On 06-May-10 9.00 Put Bond Future 410 0 0 0 0.00
13/04/2010 R186 On 05-August-10 Bond Future 8.92 115.1770 114.8861 115.1770 2,231.00
13/04/2010 R186 On 05-August-10 9.25 Call Bond Future 4181 4 4 4 0.00
13/04/2010 R186 On 05-August-10 8.75 Call Bond Future 1632 2 2 2 1,300.00
13/04/2010 R186 On 05-August-10 9.75 Call Bond Future 7705 8 8 8 0.00
13/04/2010 R186 On 05-August-10 10.00 Call Bond Future 9623 10 10 10 0.00
13/04/2010 R186 On 05-August-10 10.00 Put Bond Future 161 0 0 0 3,000.00
13/04/2010 R186 On 05-August-10 9.75 Put Bond Future 329 0 0 0 1,300.00
13/04/2010 R186 On 05-August-10 8.75 Put Bond Future 3260 3 3 3 0.00
13/04/2010 R186 On 05-August-10 9.25 Put Bond Future 1170 1 1 1 0.00
13/04/2010 R186 On 04-November-10 Bond Future 8.96 117.3600 117.0726 117.3600 0.00
13/04/2010 R186 On 04-November-10 9.25 Call Bond Future 4964 5 5 5 0.00
13/04/2010 R186 On 04-November-10 9.20 Call Bond Future 4697 5 5 5 0.00
13/04/2010 R186 On 04-November-10 9.30 Call Bond Future 5239 5 5 5 0.00
13/04/2010 R186 On 04-November-10 9.30 Put Bond Future 2112 2 2 2 0.00
13/04/2010 R186 On 04-November-10 9.20 Put Bond Future 2463 2 2 2 0.00
13/04/2010 R186 On 04-November-10 9.25 Put Bond Future 2282 2 2 2 0.00
13/04/2010 R201 On 06-May-10 Bond Future 7.89 106.5574 106.6388 106.5574 486.00
13/04/2010 R201 On 06-May-10 8.50 Call Bond Future 2329 2 2 2 0.00
13/04/2010 R201 On 06-May-10 8.50 Put Bond Future 1 0 0 0 0.00
13/04/2010 R201 On 05-August-10 Bond Future 7.97 103.9400 104.0248 103.9400 0.00
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13/04/2010 R201 On 05-August-10 9.00 Call Bond Future 3761 4 4 4 0.00
13/04/2010 R201 On 05-August-10 9.00 Put Bond Future 51 0 0 0 0.00
13/04/2010 R201 On 04-November-10 Bond Future 7.98 105.9138 105.9979 105.9138 0.00
13/04/2010 R201 On 04-November-10 8.50 Call Bond Future 2350 2 2 2 0.00
13/04/2010 R201 On 04-November-10 8.55 Call Bond Future 2473 2 2 2 0.00
13/04/2010 R201 On 04-November-10 8.45 Call Bond Future 2229 2 2 2 0.00
13/04/2010 R201 On 04-November-10 8.45 Put Bond Future 611 1 1 1 0.00
13/04/2010 R201 On 04-November-10 8.55 Put Bond Future 511 1 1 1 0.00
13/04/2010 R201 On 04-November-10 8.50 Put Bond Future 560 1 1 1 0.00
13/04/2010 R203 On 06-May-10 Bond Future 8.51 99.9035 99.8555 99.9035 1,710.00
13/04/2010 R203 On 06-May-10 9.00 Call Bond Future 2576 3 3 3 0.00
13/04/2010 R203 On 06-May-10 9.00 Put Bond Future 11 0 0 0 0.00
13/04/2010 R203 On 05-August-10 Bond Future 8.59 101.5896 101.5378 101.5896 1,607.00
13/04/2010 R203 On 05-August-10 9.25 Call Bond Future 3622 4 4 4 0.00
13/04/2010 R203 On 05-August-10 9.25 Put Bond Future 291 0 0 0 0.00
13/04/2010 R203 On 04-November-10 Bond Future 8.63 99.3460 99.2956 99.3460 0.00
13/04/2010 R203 On 04-November-10 9.25 Call Bond Future 3687 4 4 4 0.00
13/04/2010 R203 On 04-November-10 9.20 Call Bond Future 3507 4 4 4 0.00
13/04/2010 R203 On 04-November-10 9.30 Call Bond Future 3869 4 4 4 0.00
13/04/2010 R203 On 04-November-10 9.30 Put Bond Future 575 1 1 1 0.00
13/04/2010 R203 On 04-November-10 9.20 Put Bond Future 697 1 1 1 0.00
13/04/2010 R203 On 04-November-10 9.25 Put Bond Future 634 1 1 1 0.00
13/04/2010 R204 On 06-May-10 Bond Future 8.58 99.7675 99.5971 99.7675 1,552.00
13/04/2010 R204 On 06-May-10 9.00 Call Bond Future 2444 3 2 3 200.00
13/04/2010 R204 On 06-May-10 8.50 Call Bond Future 344 0 0 0 200.00
13/04/2010 R204 On 06-May-10 9.50 Call Bond Future 5205 5 5 5 0.00
13/04/2010 R204 On 06-May-10 9.50 Put Bond Future 0 0 0 0 200.00
13/04/2010 R204 On 06-May-10 8.50 Put Bond Future 821 1 1 1 0.00
13/04/2010 R204 On 06-May-10 9.00 Put Bond Future 25 0 0 0 0.00
13/04/2010 R204 On 05-August-10 Bond Future 8.66 97.4169 97.2394 97.4169 1,112.00
13/04/2010 R204 On 05-August-10 9.25 Call Bond Future 3695 4 4 4 0.00
13/04/2010 R204 On 05-August-10 9.25 Put Bond Future 384 0 0 0 0.00
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13/04/2010 R204 On 04-November-10 Bond Future 8.69 99.2649 99.0858 99.2649 0.00
13/04/2010 R204 On 04-November-10 9.25 Call Bond Future 3916 4 4 4 0.00
13/04/2010 R204 On 04-November-10 9.30 Call Bond Future 4110 4 4 4 0.00
13/04/2010 R204 On 04-November-10 9.20 Call Bond Future 3726 4 4 4 0.00
13/04/2010 R204 On 04-November-10 9.20 Put Bond Future 949 1 1 1 0.00
13/04/2010 R204 On 04-November-10 9.30 Put Bond Future 797 1 1 1 0.00
13/04/2010 R204 On 04-November-10 9.25 Put Bond Future 870 1 1 1 0.00
13/04/2010 R206 On 06-May-10 Bond Future 7.90 101.0745 101.1400 101.0745 0.00
13/04/2010 R206 On 06-May-10 8.75 Call Bond Future 2617 3 3 3 0.00
13/04/2010 R206 On 06-May-10 8.75 Put Bond Future 0 0 0 0 0.00
13/04/2010 R206 On 05-August-10 Bond Future 8.00 99.0125 99.0797 99.0125 0.00
13/04/2010 R206 On 05-August-10 9.00 Call Bond Future 2913 3 3 3 0.00
13/04/2010 R206 On 05-August-10 9.00 Put Bond Future 33 0 0 0 0.00
13/04/2010 R206 On 04-November-10 Bond Future 8.01 100.8910 100.9595 100.8910 0.00
13/04/2010 R206 On 04-November-10 8.50 Call Bond Future 1717 2 2 2 0.00
13/04/2010 R206 On 04-November-10 8.45 Call Bond Future 1622 2 2 2 0.00
13/04/2010 R206 On 04-November-10 8.55 Call Bond Future 1815 2 2 2 0.00
13/04/2010 R206 On 04-November-10 8.55 Put Bond Future 350 0 0 0 0.00
13/04/2010 R206 On 04-November-10 8.45 Put Bond Future 426 0 0 0 0.00
13/04/2010 R206 On 04-November-10 8.50 Put Bond Future 386 0 0 0 0.00
13/04/2010 R207 On 06-May-10 Bond Future 8.69 93.0628 93.0022 93.0628 737.00
13/04/2010 R207 On 06-May-10 9.25 Call Bond Future 3315 3 3 3 0.00
13/04/2010 R207 On 06-May-10 9.25 Put Bond Future 6 0 0 0 0.00
13/04/2010 R207 On 05-August-10 Bond Future 8.77 90.9906 90.9313 90.9906 0.00
13/04/2010 R207 On 05-August-10 9.50 Call Bond Future 4502 5 5 5 0.00
13/04/2010 R207 On 05-August-10 9.50 Put Bond Future 282 0 0 0 0.00
13/04/2010 R207 On 04-November-10 Bond Future 8.80 92.7135 92.6553 92.7135 0.00
13/04/2010 R207 On 04-November-10 9.25 Call Bond Future 3703 4 4 4 0.00
13/04/2010 R207 On 04-November-10 9.30 Call Bond Future 3893 4 4 4 0.00
13/04/2010 R207 On 04-November-10 9.20 Call Bond Future 3518 4 4 4 0.00
13/04/2010 R207 On 04-November-10 9.20 Put Bond Future 1233 1 1 1 0.00
13/04/2010 R207 On 04-November-10 9.30 Put Bond Future 1048 1 1 1 0.00
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13/04/2010 R207 On 04-November-10 9.25 Put Bond Future 1137 1 1 1 0.00
13/04/2010 R208 On 06-May-10 Bond Future 8.78 86.8263 86.7008 86.8263 5,004.00
13/04/2010 R208 On 06-May-10 9.25 Call Bond Future 2903 3 3 3 0.00
13/04/2010 R208 On 06-May-10 9.25 Put Bond Future 16 0 0 0 0.00
13/04/2010 R208 On 05-August-10 Bond Future 8.85 88.2909 88.1677 88.2909 1,249.00
13/04/2010 R208 On 05-August-10 9.50 Call Bond Future 4260 4 4 4 0.00
13/04/2010 R208 On 05-August-10 9.50 Put Bond Future 368 0 0 0 0.00
13/04/2010 R208 On 04-November-10 Bond Future 8.89 86.5652 86.4379 86.5652 0.00
13/04/2010 R208 On 04-November-10 9.25 Call Bond Future 3309 3 3 3 0.00
13/04/2010 R208 On 04-November-10 9.20 Call Bond Future 3121 3 3 3 0.00
13/04/2010 R208 On 04-November-10 9.30 Call Bond Future 3503 4 4 4 0.00
13/04/2010 R208 On 04-November-10 9.30 Put Bond Future 1037 1 1 1 0.00
13/04/2010 R208 On 04-November-10 9.20 Put Bond Future 1241 1 1 1 0.00
13/04/2010 R208 On 04-November-10 9.25 Put Bond Future 1135 1 1 1 0.00
13/04/2010 R209 On 06-May-10 Bond Future 8.85 74.6457 74.4080 74.6457 1,798.00
13/04/2010 R209 On 06-May-10 8.50 Call Bond Future 51 0 0 0 0.00
13/04/2010 R209 On 06-May-10 8.50 Put Bond Future 2929 3 3 3 0.00
13/04/2010 R209 On 05-August-10 Bond Future 8.90 75.9041 75.6609 75.9041 0.00
13/04/2010 R209 On 05-August-10 8.75 Call Bond Future 1429 2 1 2 0.00
13/04/2010 R209 On 05-August-10 8.75 Put Bond Future 2635 3 3 3 0.00
13/04/2010 R209 On 04-November-10 Bond Future 8.93 74.1947 73.9450 74.1947 0.00
13/04/2010 R209 On 04-November-10 9.00 Call Bond Future 3149 3 3 3 0.00
13/04/2010 R209 On 04-November-10 9.05 Call Bond Future 3349 4 3 4 0.00
13/04/2010 R209 On 04-November-10 8.95 Call Bond Future 2956 3 3 3 0.00
13/04/2010 R209 On 04-November-10 8.95 Put Bond Future 2785 3 3 3 0.00
13/04/2010 R209 On 04-November-10 9.05 Put Bond Future 2409 2 2 2 0.00
13/04/2010 R209 On 04-November-10 9.00 Put Bond Future 2592 2 3 2 0.00
13/04/2010 TRT1 On 06-May-10 Index Future 311.92 312.2320 311.9180 312.2320 100.00
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