Yield-2X Derivatives Weekly Statistics Report

JSE Interest Rate Exchange From: 17/05/2010 To: 17/05/2010
Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
17/05/2010 AL7T On 05-August-10 Index Future 346.06 346.8020 346.0550 346.8020 58.00
17/05/2010 ALBI On 05-August-10 Index Future 318.52 319.8000 318.5240 319.8000 1,212.00
17/05/2010 ALBI On 04-November-10 Index Future 323.86 325.1530 323.8560 325.1530 0.00
17/05/2010 CRD1 On 05-August-10 Index Future 140.10 140.2860 140.0990 140.2860 2.00
17/05/2010 CRD1 On 04-November-10 Index Future 142.45 142.6350 142.4450 142.6350 0.00
17/05/2010 GOVI On 05-August-10 GovI 319.89 321.0910 319.8890 321.0910 322.00
17/05/2010 GOVI On 05-August-10 315.60 Call GovI 64107 7 6 7 0.00
17/05/2010 GOVI On 05-August-10 315.60 Put GovI 21217 2 2 2 0.00
17/05/2010 GOVI On 04-November-10 GovI 325.24 326.4660 325.2440 326.4660 0.00
17/05/2010 GOVI On 04-November-10 329.00 Call GovI 0 0 0 0 0.00
17/05/2010 GOVI On 04-November-10 329.01 Call GovIi 0 0 0 0 0.00
17/05/2010 GOVI On 04-November-10 328.99 Call GOV 0 0 0 0 0.00
17/05/2010 GOVI On 04-November-10 328.99 Put GovI 37460 3 4 3 0.00
17/05/2010 GOVI On 04-November-10 329.01 Put GOoVvI 37660 3 4 3 0.00
17/05/2010 GOVI On 04-November-10 329.00 Put GOV 37560 3 4 3 0.00
17/05/2010 GVIX On 01-January-29 LIVE INDEX 110.00 110.0000 110.0000 110.0000 0.00
17/05/2010 ILBI On 05-August-10 Index Future 379.53 379.6350 379.5300 379.6350 500.00
17/05/2010 J153 On 31-August-10 Interest Rate Swap 6.89 0.0124 0.0124 0.0124 0.00
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17/05/2010 J157 On 15-September-15 Interest Rate Swap 8.82 0.0200 0.0200 0.0200 0.00
17/05/2010 J186 On 21-December-26 Interest Rate Swap 8.68 0.1077 0.1077 0.1077 0.00
17/05/2010 J201 On 22-December-14 Interest Rate Swap 8.66 0.0514 0.0514 0.0514 0.00
17/05/2010 J203 On 15-September-17 Interest Rate Swap 8.98 0.0847 0.0847 0.0847 0.00
17/05/2010 J204 On 21-December-18 Interest Rate Swap 8.96 0.0958 0.0958 0.0958 0.00
17/05/2010 J207 On 15-January-20 Interest Rate Swap 9.00 0.0691 0.0691 0.0691 0.00
17/05/2010 JBAF On 19-May-10 Jibar Tradeable Future 6.60 93.4000 93.3990 93.4000 0.00
17/05/2010 JBAF On 15-June-10 Jibar Tradeable Future 6.62 93.4010 93.3810 93.4010 0.00
17/05/2010 JBAF On 21-July-10 Jibar Tradeable Future 6.59 93.4420 93.4130 93.4420 1,000.00
17/05/2010 JBAF On 18-August-10 Jibar Tradeable Future 6.54 93.4890 93.4590 93.4890 1,000.00
17/05/2010 JBAF On 15-September-10 Jibar Tradeable Future 6.54 93.4890 93.4590 93.4890 1,000.00
17/05/2010 JBAF On 20-October-10 Jibar Tradeable Future 6.54 93.4880 93.4580 93.4880 0.00
17/05/2010 JBAF On 15-December-10 Jibar Tradeable Future 6.54 93.4850 93.4570 93.4850 0.00
17/05/2010 JBAF On 16-March-11 Jibar Tradeable Future 6.74 93.2820 93.2620 93.2820 5,500.00
17/05/2010 JBAF On 15-June-11 Jibar Tradeable Future 7.02 92.9960 92.9810 92.9960 4,500.00
17/05/2010 JBAF On 21-September-11 Jibar Tradeable Future 7.39 92.6220 92.6110 92.6220 3,500.00
17/05/2010 JBAF On 21-December-11 Jibar Tradeable Future 7.70 92.3110 92.3000 92.3110 5,000.00
17/05/2010 JBAF On 20-March-12 Jibar Tradeable Future 7.88 92.1390 92.1190 92.1390 0.00
17/05/2010 JFRA On 05-August-10 Jibar Tradeable Future 7.33 92.6710 92.6710 92.6710 0.00
17/05/2010 JFRA On 04-November-10 Jibar Tradeable Future 7.66 92.3400 92.3400 92.3400 0.00
17/05/2010 JNO2 On 05-August-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
17/05/2010 JNO2 On 05-August-10 7.50 Call JNOTE 0 0 0 0 0.00
17/05/2010 JNO2 On 05-August-10 7.75 Call JNOTE 0 0 0 0 0.00
17/05/2010 JNO2 On 05-August-10 7.25 Call JNOTE 250000 0 0 0 0.00
17/05/2010 JNO2 On 05-August-10 7.25 Put JNOTE 0 0 0 0 0.00
17/05/2010 JNO2 On 05-August-10 7.75 Put JNOTE 250000 0 0 0 0.00
17/05/2010 JNO2 On 05-August-10 7.50 Put JNOTE 0 0 0 0 0.00
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17/05/2010 JNO5 On 05-August-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
17/05/2010 JNO5 On 05-August-10 7.50 Call JNOTE 0 0 0 0 0.00
17/05/2010 JNO5 On 05-August-10 7.75 Call JNOTE 0 0 0 0 0.00
17/05/2010 JNO5 On 05-August-10 7.25 Call JNOTE 250000 0 0 0 0.00
17/05/2010 JNO5 On 05-August-10 7.25 Put JNOTE 0 0 0 0 0.00
17/05/2010 JNO5 On 05-August-10 7.75 Put JNOTE 250000 0 0 0 0.00
17/05/2010 JNO5 On 05-August-10 7.50 Put JNOTE 0 0 0 0 0.00
17/05/2010 JN10 On 05-August-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
17/05/2010 JN10 On 05-August-10 7.50 Call JNOTE 0 0 0 0 0.00
17/05/2010 JN10 On 05-August-10 7.75 Call JNOTE 0 0 0 0 0.00
17/05/2010 JN10 On 05-August-10 7.25 Call JNOTE 250000 0 0 0 0.00
17/05/2010 JN10 On 05-August-10 7.25 Put JNOTE 0 0 0 0 0.00
17/05/2010 JN10 On 05-August-10 7.75 Put JNOTE 250000 0 0 0 0.00
17/05/2010 JN10 On 05-August-10 7.50 Put JNOTE 0 0 0 0 0.00
17/05/2010 OTH1 On 05-August-10 Index Future 310.67 312.3870 310.6740 312.3870 3.00
17/05/2010 OTH1 On 04-November-10 Index Future 315.88 317.6160 315.8750 317.6160 0.00
17/05/2010 R157 On 05-August-10 Bond Future 8.10 127.8614 127.6182 127.8614 5,757.00
17/05/2010 R157 On 05-August-10 8.75 Call Bond Future 3110 3 3 3 0.00
17/05/2010 R157 On 05-August-10 8.50 Call Bond Future 2152 2 2 2 0.00
17/05/2010 R157 On 05-August-10 9.00 Call Bond Future 4151 4 4 4 0.00
17/05/2010 R157 On 05-August-10 8.25 Call Bond Future 1344 2 1 2 500.00
17/05/2010 R157 On 05-August-10 9.00 Put Bond Future 48 0 0 0 0.00
17/05/2010 R157 On 05-August-10 8.25 Put Bond Future 655 1 1 1 0.00
17/05/2010 R157 On 05-August-10 8.50 Put Bond Future 311 0 0 0 2,500.00
17/05/2010 R157 On 05-August-10 8.75 Put Bond Future 131 0 0 0 0.00
17/05/2010 R157 On 04-November-10 Bond Future 8.19 123.1811 122.9363 123.1811 0.00
17/05/2010 R157 On 04-November-10 8.50 Call Bond Future 2163 2 2 2 0.00
17/05/2010 R157 On 04-November-10 8.55 Call Bond Future 2311 2 2 2 0.00
17/05/2010 R157 On 04-November-10 8.45 Call Bond Future 2020 2 2 2 0.00
17/05/2010 R157 On 04-November-10 8.45 Put Bond Future 858 1 1 1 0.00
17/05/2010 R157 On 04-November-10 8.55 Put Bond Future 711 1 1 1 0.00
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17/05/2010 R157 On 04-November-10 8.50 Put Bond Future 782 1 1 1 0.00
17/05/2010 R157 On 03-February-11 Bond Future 8.25 125.4496 125.1959 125.4496 0.00
17/05/2010 R157 On 03-February-11 7.90 Call Bond Future 1063 1 1 1 0.00
17/05/2010 R157 On 03-February-11 7.85 Call Bond Future 986 1 1 1 0.00
17/05/2010 R157 On 03-February-11 7.95 Call Bond Future 1145 1 1 1 0.00
17/05/2010 R157 On 03-February-11 7.95 Put Bond Future 2399 2 2 2 0.00
17/05/2010 R157 On 03-February-11 7.85 Put Bond Future 2669 3 3 3 0.00
17/05/2010 R157 On 03-February-11 7.90 Put Bond Future 2531 2 3 2 0.00
17/05/2010 R186 On 05-August-10 Bond Future 9.00 115.2146 114.1590 115.2146 20,528.00
17/05/2010 R186 On 05-August-10 9.25 Call Bond Future 3446 4 3 4 0.00
17/05/2010 R186 On 05-August-10 8.75 Call Bond Future 1129 2 1 2 1,300.00
17/05/2010 R186 On 05-August-10 9.75 Call Bond Future 6912 8 7 8 0.00
17/05/2010 R186 On 05-August-10 10.00 Call Bond Future 8843 10 9 10 0.00
17/05/2010 R186 On 05-August-10 10.00 Put Bond Future 108 0 0 0 3,000.00
17/05/2010 R186 On 05-August-10 9.75 Put Bond Future 263 0 0 0 1,300.00
17/05/2010 R186 On 05-August-10 8.75 Put Bond Future 3484 3 3 3 0.00
17/05/2010 R186 On 05-August-10 9.25 Put Bond Future 1162 1 1 1 0.00
17/05/2010 R186 On 04-November-10 Bond Future 9.06 117.1467 116.0703 117.1467 0.00
17/05/2010 R186 On 04-November-10 9.25 Call Bond Future 4098 5 4 5 0.00
17/05/2010 R186 On 04-November-10 9.30 Call Bond Future 4365 5 4 5 0.00
17/05/2010 R186 On 04-November-10 9.20 Call Bond Future 3840 5 4 5 0.00
17/05/2010 R186 On 04-November-10 8.75 Call Bond Future 1925 2 2 2 9,800.00
17/05/2010 R186 On 04-November-10 9.20 Put Bond Future 2608 2 3 2 0.00
17/05/2010 R186 On 04-November-10 8.75 Put Bond Future 4849 4 5 4 0.00
17/05/2010 R186 On 04-November-10 9.30 Put Bond Future 2240 2 2 2 0.00
17/05/2010 R186 On 04-November-10 9.25 Put Bond Future 2418 2 2 0.00
17/05/2010 R186 On 03-February-11 Bond Future 9.11 114.0070 112.9179 114.0070 0.00
17/05/2010 R186 On 03-February-11 9.00 Call Bond Future 3441 4 3 4 0.00
17/05/2010 R186 On 03-February-11 9.05 Call Bond Future 3658 4 4 4 0.00
17/05/2010 R186 On 03-February-11 8.95 Call Bond Future 3235 4 3 4 0.00
17/05/2010 R186 On 03-February-11 8.95 Put Bond Future 4709 4 5 4 0.00
17/05/2010 R186 On 03-February-11 9.05 Put Bond Future 4219 4 4 4 0.00
17/05/2010 R186 On 03-February-11 9.00 Put Bond Future 4457 4 4 4 0.00
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17/05/2010 R201 On 05-August-10 Bond Future 8.07 103.8259 103.6715 103.8259 1,174.00
17/05/2010 R201 On 05-August-10 9.00 Call Bond Future 3384 4 3 4 0.00
17/05/2010 R201 On 05-August-10 9.00 Put Bond Future 27 0 0 0 0.00
17/05/2010 R201 On 04-November-10 Bond Future 8.15 105.5607 105.4073 105.5607 0.00
17/05/2010 R201 On 04-November-10 8.50 Call Bond Future 1796 2 2 2 0.00
17/05/2010 R201 On 04-November-10 8.45 Call Bond Future 1682 2 2 2 0.00
17/05/2010 R201 On 04-November-10 8.55 Call Bond Future 1914 2 2 2 0.00
17/05/2010 R201 On 04-November-10 8.55 Put Bond Future 543 1 1 1 0.00
17/05/2010 R201 On 04-November-10 8.45 Put Bond Future 654 1 1 1 0.00
17/05/2010 R201 On 04-November-10 8.50 Put Bond Future 596 1 1 1 0.00
17/05/2010 R201 On 03-February-11 Bond Future 8.21 103.0835 102.9253 103.0835 0.00
17/05/2010 R201 On 03-February-11 8.00 Call Bond Future 908 1 1 1 0.00
17/05/2010 R201 On 03-February-11 7.95 Call Bond Future 841 1 1 1 0.00
17/05/2010 R201 On 03-February-11 8.05 Call Bond Future 979 1 1 1 0.00
17/05/2010 R201 On 03-February-11 8.05 Put Bond Future 1501 1 2 1 0.00
17/05/2010 R201 On 03-February-11 7.95 Put Bond Future 1695 2 2 2 0.00
17/05/2010 R201 On 03-February-11 8.00 Put Bond Future 1596 2 2 2 0.00
17/05/2010 R203 On 05-August-10 Bond Future 8.68 101.3673 101.1044 101.3673 3,317.00
17/05/2010 R203 On 05-August-10 9.25 Call Bond Future 3140 3 3 3 0.00
17/05/2010 R203 On 05-August-10 9.25 Put Bond Future 242 0 0 0 0.00
17/05/2010 R203 On 04-November-10 Bond Future 8.76 98.8993 98.6295 98.8993 0.00
17/05/2010 R203 On 04-November-10 9.25 Call Bond Future 3117 3 3 3 0.00
17/05/2010 R203 On 04-November-10 9.30 Call Bond Future 3294 4 3 4 0.00
17/05/2010 R203 On 04-November-10 9.20 Call Bond Future 2944 3 3 3 0.00
17/05/2010 R203 On 04-November-10 9.20 Put Bond Future 800 1 1 1 0.00
17/05/2010 R203 On 04-November-10 9.30 Put Bond Future 666 1 1 1 0.00
17/05/2010 R203 On 04-November-10 9.25 Put Bond Future 731 1 1 1 0.00
17/05/2010 R203 On 03-February-11 Bond Future 8.83 100.7258 100.4499 100.7258 0.00
17/05/2010 R203 On 03-February-11 8.50 Call Bond Future 1321 1 1 1 0.00
17/05/2010 R203 On 03-February-11 8.55 Call Bond Future 1418 2 1 2 0.00
17/05/2010 R203 On 03-February-11 8.45 Call Bond Future 1230 1 1 1 0.00
17/05/2010 R203 On 03-February-11 8.45 Put Bond Future 3098 3 3 3 0.00
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17/05/2010 R203 On 03-February-11 8.55 Put Bond Future 2793 0.00
17/05/2010 R203 On 03-February-11 8.50 Put Bond Future 2942 0.00
17/05/2010 R204 On 05-August-10 Bond Future 8.73 97.0509 96.8173 97.0509 2,664.00
17/05/2010 R204 On 05-August-10 9.25 Call Bond Future 3180 3 3 3 0.00
17/05/2010 R204 On 05-August-10 9.25 Put Bond Future 291 0 0 0 780.00
17/05/2010 R204 On 04-November-10 Bond Future 8.81 98.6732 98.4400 98.6732 0.00
17/05/2010 R204 On 04-November-10 9.25 Call Bond Future 3342 4 3 4 0.00
17/05/2010 R204 On 04-November-10 9.20 Call Bond Future 3156 3 3 3 0.00
17/05/2010 R204 On 04-November-10 9.30 Call Bond Future 3532 4 4 4 0.00
17/05/2010 R204 On 04-November-10 9.30 Put Bond Future 864 1 1 1 0.00
17/05/2010 R204 On 04-November-10 9.20 Put Bond Future 1025 1 1 1 0.00
17/05/2010 R204 On 04-November-10 9.25 Put Bond Future 942 1 1 1 0.00
17/05/2010 R204 On 03-February-11 Bond Future 8.87 96.4566 96.2184 96.4566 0.00
17/05/2010 R204 On 03-February-11 8.50 Call Bond Future 1406 2 1 2 0.00
17/05/2010 R204 On 03-February-11 8.45 Call Bond Future 1307 1 1 1 0.00
17/05/2010 R204 On 03-February-11 8.55 Call Bond Future 1511 2 2 2 0.00
17/05/2010 R204 On 03-February-11 8.55 Put Bond Future 3250 3 3 3 0.00
17/05/2010 R204 On 03-February-11 8.45 Put Bond Future 3601 3 4 3 0.00
17/05/2010 R204 On 03-February-11 8.50 Put Bond Future 3422 3 3 3 0.00
17/05/2010 R206 On 05-August-10 Bond Future 8.08 99.0038 98.8493 99.0038 0.00
17/05/2010 R206 On 05-August-10 9.00 Call Bond Future 2667 3 3 3 0.00
17/05/2010 R206 On 05-August-10 9.00 Put Bond Future 18 0 0 0 0.00
17/05/2010 R206 On 04-November-10 Bond Future 8.18 100.6588 100.5034 100.6588 0.00
17/05/2010 R206 On 04-November-10 8.50 Call Bond Future 1343 1 1 1 0.00
17/05/2010 R206 On 04-November-10 8.55 Call Bond Future 1434 2 1 2 0.00
17/05/2010 R206 On 04-November-10 8.45 Call Bond Future 1254 1 1 1 0.00
17/05/2010 R206 On 04-November-10 8.45 Put Bond Future 514 0 1 0 0.00
17/05/2010 R206 On 04-November-10 8.55 Put Bond Future 425 0 0 0 0.00
17/05/2010 R206 On 04-November-10 8.50 Put Bond Future 468 0 0 0 0.00
17/05/2010 R206 On 03-February-11 Bond Future 8.24 98.7413 98.5842 98.7413 0.00
17/05/2010 R206 On 03-February-11 8.00 Call Bond Future 646 1 1 1 0.00
17/05/2010 R206 On 03-February-11 8.05 Call Bond Future 697 1 1 1 0.00
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17/05/2010 R206 On 03-February-11 7.95 Call Bond Future 597 1 1 1 0.00
17/05/2010 R206 On 03-February-11 7.95 Put Bond Future 1344 1 1 1 0.00
17/05/2010 R206 On 03-February-11 8.05 Put Bond Future 1189 1 1 1 0.00
17/05/2010 R206 On 03-February-11 8.00 Put Bond Future 1266 1 1 1 0.00
17/05/2010 R207 On 05-August-10 Bond Future 8.82 90.9135 90.6118 90.9135 872.00
17/05/2010 R207 On 05-August-10 9.50 Call Bond Future 4101 4 4 4 0.00
17/05/2010 R207 On 05-August-10 8.25 Call Bond Future 249 0 0 0 250.00
17/05/2010 R207 On 05-August-10 9.25 Call Bond Future 2928 3 3 3 0.00
17/05/2010 R207 On 05-August-10 9.25 Put Bond Future 436 0 0 0 100.00
17/05/2010 R207 On 05-August-10 8.25 Put Bond Future 3696 3 4 3 0.00
17/05/2010 R207 On 05-August-10 9.50 Put Bond Future 200 0 0 0 150.00
17/05/2010 R207 On 04-November-10 Bond Future 8.89 92.4345 92.1334 92.4345 0.00
17/05/2010 R207 On 04-November-10 9.25 Call Bond Future 3165 3 3 3 0.00
17/05/2010 R207 On 04-November-10 9.20 Call Bond Future 2981 3 3 3 0.00
17/05/2010 R207 On 04-November-10 9.30 Call Bond Future 3355 4 3 4 0.00
17/05/2010 R207 On 04-November-10 9.30 Put Bond Future 1032 1 1 1 0.00
17/05/2010 R207 On 04-November-10 9.20 Put Bond Future 1218 1 1 1 0.00
17/05/2010 R207 On 04-November-10 9.25 Put Bond Future 1121 1 1 1 0.00
17/05/2010 R207 On 03-February-11 Bond Future 8.95 90.4997 90.1935 90.4997 0.00
17/05/2010 R207 On 03-February-11 8.75 Call Bond Future 1937 2 2 2 0.00
17/05/2010 R207 On 03-February-11 8.70 Call Bond Future 1815 2 2 2 0.00
17/05/2010 R207 On 03-February-11 8.80 Call Bond Future 2065 2 2 2 0.00
17/05/2010 R207 On 03-February-11 8.80 Put Bond Future 2890 3 3 3 0.00
17/05/2010 R207 On 03-February-11 8.70 Put Bond Future 3215 3 3 3 0.00
17/05/2010 R207 On 03-February-11 8.75 Put Bond Future 3049 3 3 3 0.00
17/05/2010 R208 On 05-August-10 Bond Future 8.86 88.3896 88.0755 88.3896 6,287.00
17/05/2010 R208 On 05-August-10 9.50 Call Bond Future 4060 4 4 4 0.00
17/05/2010 R208 On 05-August-10 9.50 Put Bond Future 261 0 0 0 0.00
17/05/2010 R208 On 04-November-10 Bond Future 8.93 86.4682 86.1479 86.4682 0.00
17/05/2010 R208 On 04-November-10 9.25 Call Bond Future 3108 3 3 3 0.00
17/05/2010 R208 On 04-November-10 9.30 Call Bond Future 3302 4 3 4 0.00
17/05/2010 R208 On 04-November-10 9.20 Call Bond Future 2920 3 3 3 0.00
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17/05/2010 R208 On 04-November-10 9.20 Put Bond Future 1330 1 1 1 0.00
17/05/2010 R208 On 04-November-10 9.30 Put Bond Future 1126 1 1 1 0.00
17/05/2010 R208 On 04-November-10 9.25 Put Bond Future 1224 1 1 1 0.00
17/05/2010 R208 On 03-February-11 Bond Future 8.99 88.0627 87.7420 88.0627 0.00
17/05/2010 R208 On 03-February-11 8.75 Call Bond Future 1942 2 2 2 0.00
17/05/2010 R208 On 03-February-11 8.80 Call Bond Future 2072 2 2 2 0.00
17/05/2010 R208 On 03-February-11 8.70 Call Bond Future 1819 2 2 2 0.00
17/05/2010 R208 On 03-February-11 8.70 Put Bond Future 3529 3 4 3 0.00
17/05/2010 R208 On 03-February-11 8.80 Put Bond Future 3177 3 3 3 0.00
17/05/2010 R208 On 03-February-11 8.75 Put Bond Future 3349 3 3 3 0.00
17/05/2010 R209 On 05-August-10 Bond Future 8.96 76.3708 75.2480 76.3708 1,821.00
17/05/2010 R209 On 05-August-10 8.75 Call Bond Future 1116 2 1 2 0.00
17/05/2010 R209 On 05-August-10 8.75 Put Bond Future 2734 2 3 2 0.00
17/05/2010 R209 On 04-November-10 Bond Future 9.00 74.5009 73.3574 74.5009 0.00
17/05/2010 R209 On 04-November-10 9.00 Call Bond Future 2588 3 3 3 0.00
17/05/2010 R209 On 04-November-10 9.05 Call Bond Future 2784 3 3 3 0.00
17/05/2010 R209 On 04-November-10 8.95 Call Bond Future 2401 3 2 3 0.00
17/05/2010 R209 On 04-November-10 8.95 Put Bond Future 2818 2 3 2 0.00
17/05/2010 R209 On 04-November-10 9.05 Put Bond Future 2432 2 2 2 0.00
17/05/2010 R209 On 04-November-10 9.00 Put Bond Future 2619 2 3 2 0.00
17/05/2010 R209 On 03-February-11 Bond Future 9.04 75.8737 74.7151 75.8737 0.00
17/05/2010 R209 On 03-February-11 9.00 Call Bond Future 3327 4 3 4 0.00
17/05/2010 R209 On 03-February-11 9.05 Call Bond Future 3517 4 4 4 0.00
17/05/2010 R209 On 03-February-11 8.95 Call Bond Future 3143 4 3 4 0.00
17/05/2010 R209 On 03-February-11 8.95 Put Bond Future 3835 3 4 3 0.00
17/05/2010 R209 On 03-February-11 9.05 Put Bond Future 3441 3 3 3 0.00
17/05/2010 R209 On 03-February-11 9.00 Put Bond Future 3633 3 4 3 0.00
17/05/2010 TRT1 On 05-August-10 Index Future 316.02 317.2140 316.0170 317.2140 100.00
17/05/2010 TRT1 On 04-November-10 Index Future 321.31 322.5230 321.3070 322.5230 0.00
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