
Derivatives Weekly Statistics Report
From: 10/05/2010 To: 10/05/2010

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

Closing MTM Closing PricePut

AL7T On  05-August-10 10/05/2010 344.0590 344.0590343.9290Index Future 343.93  58.00 

ALBI On  05-August-10 10/05/2010 313.6700 313.6700317.3070Index Future 317.31  1,212.00 

ALBI On  04-November-10 10/05/2010 322.4000 322.4000322.5820Index Future 322.58  0.00 

CRD1 On  05-August-10 10/05/2010 138.6550 138.6550139.7310Index Future 139.73  2.00 

CRD1 On  04-November-10 10/05/2010 140.9760 140.9760142.0700Index Future 142.07  0.00 

GOVI On  05-August-10 10/05/2010 315.0810 315.0810318.6590GOVI 318.66  321.00 

GOVI On  05-August-10 10/05/2010  315.60 4 46GOVI 57672  0.00 Call

GOVI On  05-August-10 10/05/2010  315.60 4 43GOVI 27082  0.00 Put

GOVI On  04-November-10 10/05/2010 320.3540 320.3540323.9920GOVI 323.99  0.00 

GOVI On  04-November-10 10/05/2010  329.00 0 00GOVI 0  0.00 Call

GOVI On  04-November-10 10/05/2010  329.01 0 00GOVI 0  0.00 Call

GOVI On  04-November-10 10/05/2010  328.99 0 00GOVI 0  0.00 Call

GOVI On  04-November-10 10/05/2010  328.99 9 95GOVI 49980  0.00 Put

GOVI On  04-November-10 10/05/2010  329.01 9 95GOVI 50180  0.00 Put

GOVI On  04-November-10 10/05/2010  329.00 9 95GOVI 50080  0.00 Put

GVIX On  01-January-29 10/05/2010 110.0000 110.0000110.0000LIVE INDEX 110.00  0.00 

ILBI On  05-August-10 10/05/2010 384.3230 384.3230377.8950Index Future 377.90  500.00 

J153 On  31-August-10 10/05/2010 0.0124 0.01240.0124Interest Rate Swap 6.89  0.00 
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J157 On  15-September-15 10/05/2010 0.0200 0.02000.0200Interest Rate Swap 8.82  0.00 

J186 On  21-December-26 10/05/2010 0.1077 0.10770.1077Interest Rate Swap 8.68  0.00 

J201 On  22-December-14 10/05/2010 0.0514 0.05140.0514Interest Rate Swap 8.66  0.00 

J203 On  15-September-17 10/05/2010 0.0847 0.08470.0847Interest Rate Swap 8.98  0.00 

J204 On  21-December-18 10/05/2010 0.0958 0.09580.0958Interest Rate Swap 8.96  0.00 

J207 On  15-January-20 10/05/2010 0.0691 0.06910.0691Interest Rate Swap 9.00  0.00 

JBAF On  19-May-10 10/05/2010 93.3740 93.374093.3950Jibar Tradeable Future 6.61  0.00 

JBAF On  15-June-10 10/05/2010 93.3850 93.385093.4240Jibar Tradeable Future 6.58  0.00 

JBAF On  21-July-10 10/05/2010 93.4040 93.404093.4590Jibar Tradeable Future 6.54  1,000.00 

JBAF On  18-August-10 10/05/2010 93.4060 93.406093.4790Jibar Tradeable Future 6.52  1,000.00 

JBAF On  15-September-10 10/05/2010 93.3930 93.393093.4790Jibar Tradeable Future 6.52  1,000.00 

JBAF On  20-October-10 10/05/2010 93.3700 93.370093.4780Jibar Tradeable Future 6.52  0.00 

JBAF On  15-December-10 10/05/2010 93.3550 93.355093.4680Jibar Tradeable Future 6.53  0.00 

JBAF On  16-March-11 10/05/2010 93.0680 93.068093.2320Jibar Tradeable Future 6.77  5,500.00 

JBAF On  15-June-11 10/05/2010 92.7210 92.721092.8940Jibar Tradeable Future 7.11  4,500.00 

JBAF On  21-September-11 10/05/2010 92.3660 92.366092.5250Jibar Tradeable Future 7.48  3,500.00 

JBAF On  21-December-11 10/05/2010 92.0580 92.058092.2180Jibar Tradeable Future 7.78  5,000.00 

JBAF On  20-March-12 10/05/2010 91.9060 91.906092.0580Jibar Tradeable Future 7.94  0.00 

JFRA On  05-August-10 10/05/2010 92.6710 92.671092.6710Jibar Tradeable Future 7.33  0.00 

JFRA On  04-November-10 10/05/2010 92.3400 92.340092.3400Jibar Tradeable Future 7.66  0.00 

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

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

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

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

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

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

JN02 On  05-August-10 10/05/2010  7.50 0 00JNOTE 0  0.00 Put
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JN05 On  05-August-10 10/05/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

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

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

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

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

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

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

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

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

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

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

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

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

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

OTH1 On  05-August-10 10/05/2010 305.5560 305.5560309.5410Index Future 309.54  3.00 

OTH1 On  04-November-10 10/05/2010 310.6700 310.6700314.7220Index Future 314.72  0.00 

R155 On  06-May-10 10/05/2010 109.6983 109.6983109.7255Bond Future 7.12  0.00 

R157 On  06-May-10 10/05/2010 125.3095 125.3095125.3633Bond Future 8.05  0.00 

R157 On  05-August-10 10/05/2010 126.2504 126.2504127.2407Bond Future 8.18  5,757.00 

R157 On  05-August-10 10/05/2010  8.75 2 23Bond Future 2803  0.00 Call

R157 On  05-August-10 10/05/2010  8.50 1 12Bond Future 1902  0.00 Call

R157 On  05-August-10 10/05/2010  8.25 1 11Bond Future 1163  500.00 Call

R157 On  05-August-10 10/05/2010  9.00 3 34Bond Future 3808  0.00 Call

R157 On  05-August-10 10/05/2010  9.00 0 00Bond Future 82  0.00 Put

R157 On  05-August-10 10/05/2010  8.25 1 11Bond Future 852  0.00 Put

R157 On  05-August-10 10/05/2010  8.50 1 10Bond Future 439  500.00 Put

R157 On  05-August-10 10/05/2010  8.75 0 00Bond Future 202  0.00 Put

R157 On  04-November-10 10/05/2010 121.7874 121.7874122.7941Bond Future 8.22  0.00 

R157 On  04-November-10 10/05/2010  8.50 2 22Bond Future 2095  0.00 Call

R157 On  04-November-10 10/05/2010  8.45 1 12Bond Future 1956  0.00 Call
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R157 On  04-November-10 10/05/2010  8.55 2 22Bond Future 2240  0.00 Call

R157 On  04-November-10 10/05/2010  8.55 1 11Bond Future 782  0.00 Put

R157 On  04-November-10 10/05/2010  8.45 1 11Bond Future 936  0.00 Put

R157 On  04-November-10 10/05/2010  8.50 1 11Bond Future 856  0.00 Put

R157 On  03-February-11 10/05/2010 124.0961 124.0961125.1199Bond Future 8.26  0.00 

R157 On  03-February-11 10/05/2010  7.90 1 11Bond Future 1056  0.00 Call

R157 On  03-February-11 10/05/2010  7.95 1 11Bond Future 1137  0.00 Call

R157 On  03-February-11 10/05/2010  7.85 1 11Bond Future 980  0.00 Call

R157 On  03-February-11 10/05/2010  7.85 3 33Bond Future 2739  0.00 Put

R157 On  03-February-11 10/05/2010  7.95 3 32Bond Future 2467  0.00 Put

R157 On  03-February-11 10/05/2010  7.90 3 33Bond Future 2600  0.00 Put

R186 On  06-May-10 10/05/2010 116.9369 116.9369117.1336Bond Future 8.97  0.00 

R186 On  05-August-10 10/05/2010 112.1182 112.1182113.8257Bond Future 9.04  20,528.00 

R186 On  05-August-10 10/05/2010  9.25 2 23Bond Future 3310  0.00 Call

R186 On  05-August-10 10/05/2010  10.00 7 79Bond Future 8553  0.00 Call

R186 On  05-August-10 10/05/2010  8.75 1 11Bond Future 1100  1,300.00 Call

R186 On  05-August-10 10/05/2010  9.75 5 57Bond Future 6660  0.00 Call

R186 On  05-August-10 10/05/2010  9.75 1 10Bond Future 344  1,300.00 Put

R186 On  05-August-10 10/05/2010  8.75 5 54Bond Future 3788  0.00 Put

R186 On  05-August-10 10/05/2010  10.00 0 00Bond Future 152  3,000.00 Put

R186 On  05-August-10 10/05/2010  9.25 2 21Bond Future 1359  0.00 Put

R186 On  04-November-10 10/05/2010 114.2208 114.2208115.9517Bond Future 9.08  0.00 

R186 On  04-November-10 10/05/2010  9.25 3 34Bond Future 4091  0.00 Call

R186 On  04-November-10 10/05/2010  9.30 3 34Bond Future 4355  0.00 Call

R186 On  04-November-10 10/05/2010  8.75 1 12Bond Future 1941  9,800.00 Call

R186 On  04-November-10 10/05/2010  9.20 3 34Bond Future 3836  0.00 Call

R186 On  04-November-10 10/05/2010  9.20 4 43Bond Future 2723  0.00 Put

R186 On  04-November-10 10/05/2010  8.75 6 65Bond Future 4983  0.00 Put

R186 On  04-November-10 10/05/2010  9.30 3 32Bond Future 2348  0.00 Put

R186 On  04-November-10 10/05/2010  9.25 3 33Bond Future 2530  0.00 Put

R186 On  03-February-11 10/05/2010 111.0933 111.0933112.8639Bond Future 9.12  0.00 

R186 On  03-February-11 10/05/2010  9.00 3 33Bond Future 3467  0.00 Call

R186 On  03-February-11 10/05/2010  8.95 3 33Bond Future 3262  0.00 Call
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R186 On  03-February-11 10/05/2010  9.05 3 34Bond Future 3683  0.00 Call

R186 On  03-February-11 10/05/2010  9.05 5 54Bond Future 4298  0.00 Put

R186 On  03-February-11 10/05/2010  8.95 6 65Bond Future 4790  0.00 Put

R186 On  03-February-11 10/05/2010  9.00 6 65Bond Future 4537  0.00 Put

R201 On  06-May-10 10/05/2010 106.0624 106.0624106.1048Bond Future 8.03  0.00 

R201 On  05-August-10 10/05/2010 102.5117 102.5117103.3306Bond Future 8.16  1,174.00 

R201 On  05-August-10 10/05/2010  9.00 2 23Bond Future 3067  0.00 Call

R201 On  05-August-10 10/05/2010  9.00 0 00Bond Future 51  0.00 Put

R201 On  04-November-10 10/05/2010 104.4277 104.4277105.2647Bond Future 8.19  0.00 

R201 On  04-November-10 10/05/2010  8.50 1 12Bond Future 1722  0.00 Call

R201 On  04-November-10 10/05/2010  8.55 1 12Bond Future 1836  0.00 Call

R201 On  04-November-10 10/05/2010  8.45 1 12Bond Future 1611  0.00 Call

R201 On  04-November-10 10/05/2010  8.45 1 11Bond Future 726  0.00 Put

R201 On  04-November-10 10/05/2010  8.55 1 11Bond Future 608  0.00 Put

R201 On  04-November-10 10/05/2010  8.50 1 11Bond Future 665  0.00 Put

R201 On  03-February-11 10/05/2010 101.9888 101.9888102.8364Bond Future 8.24  0.00 

R201 On  03-February-11 10/05/2010  8.00 1 11Bond Future 888  0.00 Call

R201 On  03-February-11 10/05/2010  8.05 1 11Bond Future 957  0.00 Call

R201 On  03-February-11 10/05/2010  7.95 1 11Bond Future 822  0.00 Call

R201 On  03-February-11 10/05/2010  7.95 2 22Bond Future 1765  0.00 Put

R201 On  03-February-11 10/05/2010  8.05 2 22Bond Future 1568  0.00 Put

R201 On  03-February-11 10/05/2010  8.00 2 22Bond Future 1665  0.00 Put

R203 On  06-May-10 10/05/2010 99.1123 99.112399.1969Bond Future 8.64  0.00 

R203 On  05-August-10 10/05/2010 99.5711 99.5711100.5865Bond Future 8.78  3,317.00 

R203 On  05-August-10 10/05/2010  9.25 2 23Bond Future 2750  0.00 Call

R203 On  05-August-10 10/05/2010  9.25 1 10Bond Future 370  0.00 Put

R203 On  04-November-10 10/05/2010 97.2602 97.260298.2960Bond Future 8.83  0.00 

R203 On  04-November-10 10/05/2010  9.25 2 23Bond Future 2909  0.00 Call

R203 On  04-November-10 10/05/2010  9.20 2 23Bond Future 2744  0.00 Call

R203 On  04-November-10 10/05/2010  9.30 2 23Bond Future 3080  0.00 Call

R203 On  04-November-10 10/05/2010  9.30 1 11Bond Future 786  0.00 Put

R203 On  04-November-10 10/05/2010  9.20 1 11Bond Future 933  0.00 Put
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R203 On  04-November-10 10/05/2010  9.25 1 11Bond Future 856  0.00 Put

R203 On  03-February-11 10/05/2010 99.1132 99.1132100.1653Bond Future 8.89  0.00 

R203 On  03-February-11 10/05/2010  8.50 1 11Bond Future 1240  0.00 Call

R203 On  03-February-11 10/05/2010  8.45 1 11Bond Future 1153  0.00 Call

R203 On  03-February-11 10/05/2010  8.55 1 11Bond Future 1332  0.00 Call

R203 On  03-February-11 10/05/2010  8.55 4 43Bond Future 2992  0.00 Put

R203 On  03-February-11 10/05/2010  8.45 4 43Bond Future 3306  0.00 Put

R203 On  03-February-11 10/05/2010  8.50 4 43Bond Future 3146  0.00 Put

R204 On  06-May-10 10/05/2010 98.6640 98.664098.8149Bond Future 8.72  0.00 

R204 On  05-August-10 10/05/2010 95.0192 95.019296.1323Bond Future 8.85  2,664.00 

R204 On  05-August-10 10/05/2010  9.25 2 23Bond Future 2673  0.00 Call

R204 On  05-August-10 10/05/2010  9.25 1 10Bond Future 469  780.00 Put

R204 On  04-November-10 10/05/2010 96.7953 96.795397.9317Bond Future 8.90  0.00 

R204 On  04-November-10 10/05/2010  9.25 2 23Bond Future 3031  0.00 Call

R204 On  04-November-10 10/05/2010  9.30 3 33Bond Future 3210  0.00 Call

R204 On  04-November-10 10/05/2010  9.20 2 23Bond Future 2856  0.00 Call

R204 On  04-November-10 10/05/2010  9.20 2 21Bond Future 1233  0.00 Put

R204 On  04-November-10 10/05/2010  9.30 1 11Bond Future 1051  0.00 Put

R204 On  04-November-10 10/05/2010  9.25 2 21Bond Future 1139  0.00 Put

R204 On  03-February-11 10/05/2010 94.5981 94.598195.7549Bond Future 8.95  0.00 

R204 On  03-February-11 10/05/2010  8.50 1 11Bond Future 1268  0.00 Call

R204 On  03-February-11 10/05/2010  8.55 1 11Bond Future 1365  0.00 Call

R204 On  03-February-11 10/05/2010  8.45 1 11Bond Future 1177  0.00 Call

R204 On  03-February-11 10/05/2010  8.45 5 54Bond Future 3935  0.00 Put

R204 On  03-February-11 10/05/2010  8.55 4 44Bond Future 3568  0.00 Put

R204 On  03-February-11 10/05/2010  8.50 5 54Bond Future 3748  0.00 Put

R206 On  06-May-10 10/05/2010 100.7542 100.7542100.8039Bond Future 8.01  0.00 

R206 On  05-August-10 10/05/2010 97.9399 97.939998.5730Bond Future 8.17  0.00 

R206 On  05-August-10 10/05/2010  9.00 2 22Bond Future 2408  0.00 Call

R206 On  05-August-10 10/05/2010  9.00 0 00Bond Future 35  0.00 Put

R206 On  04-November-10 10/05/2010 99.7743 99.7743100.4163Bond Future 8.21  0.00 

R206 On  04-November-10 10/05/2010  8.50 1 11Bond Future 1301  0.00 Call
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R206 On  04-November-10 10/05/2010  8.45 1 11Bond Future 1215  0.00 Call

R206 On  04-November-10 10/05/2010  8.55 1 11Bond Future 1390  0.00 Call

R206 On  04-November-10 10/05/2010  8.55 1 10Bond Future 468  0.00 Put

R206 On  04-November-10 10/05/2010  8.45 1 11Bond Future 562  0.00 Put

R206 On  04-November-10 10/05/2010  8.50 1 11Bond Future 513  0.00 Put

R206 On  03-February-11 10/05/2010 97.8965 97.896598.5488Bond Future 8.26  0.00 

R206 On  03-February-11 10/05/2010  8.00 0 01Bond Future 643  0.00 Call

R206 On  03-February-11 10/05/2010  7.95 0 01Bond Future 595  0.00 Call

R206 On  03-February-11 10/05/2010  8.05 0 01Bond Future 694  0.00 Call

R206 On  03-February-11 10/05/2010  8.05 2 21Bond Future 1222  0.00 Put

R206 On  03-February-11 10/05/2010  7.95 2 21Bond Future 1378  0.00 Put

R206 On  03-February-11 10/05/2010  8.00 2 21Bond Future 1298  0.00 Put

R207 On  06-May-10 10/05/2010 92.1585 92.158592.4346Bond Future 8.79  0.00 

R207 On  05-August-10 10/05/2010 88.9959 88.995990.1471Bond Future 8.90  872.00 

R207 On  05-August-10 10/05/2010  9.50 3 34Bond Future 3732  0.00 Call

R207 On  05-August-10 10/05/2010  9.25 2 23Bond Future 2623  0.00 Call

R207 On  05-August-10 10/05/2010  8.25 0 00Bond Future 214  250.00 Call

R207 On  05-August-10 10/05/2010  9.25 1 11Bond Future 595  100.00 Put

R207 On  05-August-10 10/05/2010  8.25 5 54Bond Future 4125  150.00 Put

R207 On  05-August-10 10/05/2010  9.50 1 10Bond Future 296  150.00 Put

R207 On  04-November-10 10/05/2010 90.6586 90.658691.8337Bond Future 8.94  0.00 

R207 On  04-November-10 10/05/2010  9.25 2 23Bond Future 3005  0.00 Call

R207 On  04-November-10 10/05/2010  9.30 2 23Bond Future 3189  0.00 Call

R207 On  04-November-10 10/05/2010  9.20 2 23Bond Future 2828  0.00 Call

R207 On  04-November-10 10/05/2010  9.20 2 21Bond Future 1365  0.00 Put

R207 On  04-November-10 10/05/2010  9.30 2 21Bond Future 1165  0.00 Put

R207 On  04-November-10 10/05/2010  9.25 2 21Bond Future 1261  0.00 Put

R207 On  03-February-11 10/05/2010 88.7435 88.743589.9394Bond Future 8.99  0.00 

R207 On  03-February-11 10/05/2010  8.75 1 12Bond Future 1859  0.00 Call

R207 On  03-February-11 10/05/2010  8.80 2 22Bond Future 1982  0.00 Call

R207 On  03-February-11 10/05/2010  8.70 1 12Bond Future 1741  0.00 Call

R207 On  03-February-11 10/05/2010  8.70 4 43Bond Future 3395  0.00 Put

R207 On  03-February-11 10/05/2010  8.80 4 43Bond Future 3061  0.00 Put
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R207 On  03-February-11 10/05/2010  8.75 4 43Bond Future 3225  0.00 Put

R208 On  06-May-10 10/05/2010 85.9404 85.940486.1017Bond Future 8.88  0.00 

R208 On  05-August-10 10/05/2010 86.2759 86.275987.4092Bond Future 8.97  6,287.00 

R208 On  05-August-10 10/05/2010  9.50 3 34Bond Future 3542  0.00 Call

R208 On  05-August-10 10/05/2010  9.50 1 10Bond Future 409  0.00 Put

R208 On  04-November-10 10/05/2010 84.4872 84.487285.6374Bond Future 9.02  0.00 

R208 On  04-November-10 10/05/2010  9.25 2 23Bond Future 2822  0.00 Call

R208 On  04-November-10 10/05/2010  9.20 2 23Bond Future 2646  0.00 Call

R208 On  04-November-10 10/05/2010  9.30 2 23Bond Future 3005  0.00 Call

R208 On  04-November-10 10/05/2010  9.30 2 21Bond Future 1340  0.00 Put

R208 On  04-November-10 10/05/2010  9.20 2 22Bond Future 1566  0.00 Put

R208 On  04-November-10 10/05/2010  9.25 2 21Bond Future 1449  0.00 Put

R208 On  03-February-11 10/05/2010 86.0984 86.098487.2698Bond Future 9.07  0.00 

R208 On  03-February-11 10/05/2010  8.75 1 12Bond Future 1780  0.00 Call

R208 On  03-February-11 10/05/2010  8.70 1 12Bond Future 1665  0.00 Call

R208 On  03-February-11 10/05/2010  8.80 1 12Bond Future 1901  0.00 Call

R208 On  03-February-11 10/05/2010  8.80 4 43Bond Future 3478  0.00 Put

R208 On  03-February-11 10/05/2010  8.70 5 54Bond Future 3847  0.00 Put

R208 On  03-February-11 10/05/2010  8.75 4 44Bond Future 3659  0.00 Put

R209 On  06-May-10 10/05/2010 73.6401 73.640173.8816Bond Future 8.92  0.00 

R209 On  05-August-10 10/05/2010 73.9564 73.956475.2945Bond Future 8.95  1,821.00 

R209 On  05-August-10 10/05/2010  8.75 1 11Bond Future 1206  0.00 Call

R209 On  05-August-10 10/05/2010  8.75 4 43Bond Future 2778  0.00 Put

R209 On  04-November-10 10/05/2010 72.1901 72.190173.5575Bond Future 8.98  0.00 

R209 On  04-November-10 10/05/2010  9.00 2 23Bond Future 2746  0.00 Call

R209 On  04-November-10 10/05/2010  9.05 2 23Bond Future 2946  0.00 Call

R209 On  04-November-10 10/05/2010  8.95 2 23Bond Future 2554  0.00 Call

R209 On  04-November-10 10/05/2010  8.95 4 43Bond Future 2771  0.00 Put

R209 On  04-November-10 10/05/2010  9.05 3 32Bond Future 2394  0.00 Put

R209 On  04-November-10 10/05/2010  9.00 3 33Bond Future 2577  0.00 Put

R209 On  03-February-11 10/05/2010 73.5636 73.563674.9521Bond Future 9.01  0.00 

R209 On  03-February-11 10/05/2010  9.00 3 33Bond Future 3495  0.00 Call
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Closing MTM Closing PricePut

R209 On  03-February-11 10/05/2010  9.05 3 34Bond Future 3690  0.00 Call

R209 On  03-February-11 10/05/2010  8.95 3 33Bond Future 3307  0.00 Call

R209 On  03-February-11 10/05/2010  8.95 5 54Bond Future 3762  0.00 Put

R209 On  03-February-11 10/05/2010  9.05 4 43Bond Future 3377  0.00 Put

R209 On  03-February-11 10/05/2010  9.00 4 44Bond Future 3564  0.00 Put

TRT1 On  05-August-10 10/05/2010 311.2660 311.2660314.8060Index Future 314.81  100.00 

TRT1 On  04-November-10 10/05/2010 316.4760 316.4760320.0750Index Future 320.08  0.00 
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