Yield-2X Derivatives Weekly Statistics Report

JSE Interest Rate Exchange From: 24/05/2010 To: 24/05/2010
Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
24/05/2010 AL7T On 05-August-10 Index Future 344.91 343.5080 344.9100 343.5080 58.00
24/05/2010 ALBI On 05-August-10 Index Future 317.97 316.3350 317.9730 316.3350 1,462.00
24/05/2010 ALBI On 04-November-10 Index Future 323.30 321.6310 323.2970 321.6310 0.00
24/05/2010 CRD1 On 05-August-10 Index Future 140.11 139.3870 140.1110 139.3870 2.00
24/05/2010 CRD1 On 04-November-10 Index Future 142.46 141.7200 142.4560 141.7200 0.00
24/05/2010 GOVI On 05-August-10 GovI 319.28 317.6980 319.2800 317.6980 325.00
24/05/2010 GOVI On 05-August-10 315.60 Call GovI 58446 5 6 5 0.00
24/05/2010 GOVI On 05-August-10 315.60 Put GOV 21646 3 2 3 0.00
24/05/2010 GOVI On 04-November-10 GovI 324.63 323.0160 324.6250 323.0160 0.00
24/05/2010 GOVI On 04-November-10 329.00 Call GovI 0 0 0 0 0.00
24/05/2010 GOVI On 04-November-10 329.01 Call GovIi 0 0 0 0 0.00
24/05/2010 GOVI On 04-November-10 328.99 Call GOV 0 0 0 0 0.00
24/05/2010 GOVI On 04-November-10 328.99 Put GovI 43650 6 4 6 0.00
24/05/2010 GOVI On 04-November-10 329.01 Put GOoVvI 43850 6 4 6 0.00
24/05/2010 GOVI On 04-November-10 329.00 Put GOV 43750 6 4 6 0.00
24/05/2010 GVIX On 01-January-29 LIVE INDEX 110.00 110.0000 110.0000 110.0000 0.00
24/05/2010 ILBI On 05-August-10 Index Future 379.21 379.4890 379.2130 379.4890 501.00
24/05/2010 J153 On 31-August-10 Interest Rate Swap 6.89 0.0124 0.0124 0.0124 0.00
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24/05/2010 J157 On 15-September-15 Interest Rate Swap 8.82 0.0200 0.0200 0.0200 0.00
24/05/2010 J186 On 21-December-26 Interest Rate Swap 8.68 0.1077 0.1077 0.1077 0.00
24/05/2010 J201 On 22-December-14 Interest Rate Swap 8.66 0.0514 0.0514 0.0514 0.00
24/05/2010 J203 On 15-September-17 Interest Rate Swap 8.98 0.0847 0.0847 0.0847 0.00
24/05/2010 J204 On 21-December-18 Interest Rate Swap 8.96 0.0958 0.0958 0.0958 0.00
24/05/2010 J207 On 15-January-20 Interest Rate Swap 9.00 0.0691 0.0691 0.0691 0.00
24/05/2010 JBAF On 15-June-10 Jibar Tradeable Future 6.60 93.3850 93.4040 93.3850 0.00
24/05/2010 JBAF On 21-July-10 Jibar Tradeable Future 6.56 93.4050 93.4430 93.4050 1,000.00
24/05/2010 JBAF On 18-August-10 Jibar Tradeable Future 6.53 93.4450 93.4730 93.4450 1,000.00
24/05/2010 JBAF On 15-September-10 Jibar Tradeable Future 6.52 93.4550 93.4790 93.4550 1,000.00
24/05/2010 JBAF On 20-October-10 Jibar Tradeable Future 6.52 93.4550 93.4790 93.4550 0.00
24/05/2010 JBAF On 17-November-10 Jibar Tradeable Future 6.52 93.4550 93.4780 93.4550 0.00
24/05/2010 JBAF On 15-December-10 Jibar Tradeable Future 6.52 93.4550 93.4780 93.4550 0.00
24/05/2010 JBAF On 16-March-11 Jibar Tradeable Future 6.69 93.2550 93.3060 93.2550 5,500.00
24/05/2010 JBAF On 15-June-11 Jibar Tradeable Future 6.95 92.9650 93.0480 92.9650 4,600.00
24/05/2010 JBAF On 21-September-11 Jibar Tradeable Future 7.32 92.6050 92.6760 92.6050 3,500.00
24/05/2010 JBAF On 21-December-11 Jibar Tradeable Future 7.64 92.2950 92.3610 92.2950 5,000.00
24/05/2010 JBAF On 20-March-12 Jibar Tradeable Future 7.84 92.0950 92.1600 92.0950 0.00
24/05/2010 JFRA On 05-August-10 Jibar Tradeable Future 7.33 92.6710 92.6710 92.6710 0.00
24/05/2010 JFRA On 04-November-10 Jibar Tradeable Future 7.66 92.3400 92.3400 92.3400 0.00
24/05/2010 JNO2 On 05-August-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
24/05/2010 JNO2 On 05-August-10 7.50 Call JNOTE 0 0 0 0 0.00
24/05/2010 JNO2 On 05-August-10 7.75 Call JNOTE 0 0 0 0 0.00
24/05/2010 JNO2 On 05-August-10 7.25 Call JNOTE 250000 0 0 0 0.00
24/05/2010 JNO2 On 05-August-10 7.25 Put JNOTE 0 0 0 0 0.00
24/05/2010 JNO2 On 05-August-10 7.75 Put JNOTE 250000 0 0 0 0.00
24/05/2010 JNO2 On 05-August-10 7.50 Put JNOTE 0 0 0 0 0.00
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24/05/2010 JNO5 On 05-August-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
24/05/2010 JNO5 On 05-August-10 7.50 Call JNOTE 0 0 0 0 0.00
24/05/2010 JNO5 On 05-August-10 7.75 Call JNOTE 0 0 0 0 0.00
24/05/2010 JNO5 On 05-August-10 7.25 Call JNOTE 250000 0 0 0 0.00
24/05/2010 JNO5 On 05-August-10 7.25 Put JNOTE 0 0 0 0 0.00
24/05/2010 JNO5 On 05-August-10 7.75 Put JNOTE 250000 0 0 0 0.00
24/05/2010 JNO5 On 05-August-10 7.50 Put JNOTE 0 0 0 0 0.00
24/05/2010 JN10 On 05-August-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
24/05/2010 JN10 On 05-August-10 7.50 Call JNOTE 0 0 0 0 0.00
24/05/2010 JN10 On 05-August-10 7.75 Call JNOTE 0 0 0 0 0.00
24/05/2010 JN10 On 05-August-10 7.25 Call JNOTE 250000 0 0 0 0.00
24/05/2010 JN10 On 05-August-10 7.25 Put JNOTE 0 0 0 0 0.00
24/05/2010 JN10 On 05-August-10 7.75 Put JNOTE 250000 0 0 0 0.00
24/05/2010 JN10 On 05-August-10 7.50 Put JNOTE 0 0 0 0 0.00
24/05/2010 OTH1 On 05-August-10 Index Future 310.47 308.5050 310.4740 308.5050 3.00
24/05/2010 OTH1 On 04-November-10 Index Future 315.67 313.6700 315.6720 313.6700 0.00
24/05/2010 R157 On 05-August-10 Bond Future 8.18 126.9063 127.2546 126.9063 5,757.00
24/05/2010 R157 On 05-August-10 8.75 Call Bond Future 2767 2 3 2 0.00
24/05/2010 R157 On 05-August-10 8.50 Call Bond Future 1842 2 2 2 0.00
24/05/2010 R157 On 05-August-10 9.00 Call Bond Future 3795 3 4 3 0.00
24/05/2010 R157 On 05-August-10 8.25 Call Bond Future 1088 1 1 1 500.00
24/05/2010 R157 On 05-August-10 9.00 Put Bond Future 55 0 0 0 0.00
24/05/2010 R157 On 05-August-10 8.25 Put Bond Future 763 1 1 1 0.00
24/05/2010 R157 On 05-August-10 8.50 Put Bond Future 365 0 0 0 2,500.00
24/05/2010 R157 On 05-August-10 8.75 Put Bond Future 152 0 0 0 0.00
24/05/2010 R157 On 04-November-10 Bond Future 8.27 122.2100 122.5636 122.2100 0.00
24/05/2010 R157 On 04-November-10 8.50 Call Bond Future 1896 2 2 2 0.00
24/05/2010 R157 On 04-November-10 8.45 Call Bond Future 1762 2 2 2 0.00
24/05/2010 R157 On 04-November-10 8.55 Call Bond Future 2036 2 2 2 0.00
24/05/2010 R157 On 04-November-10 8.55 Put Bond Future 809 1 1 1 0.00
24/05/2010 R157 On 04-November-10 8.45 Put Bond Future 973 1 1 1 0.00
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24/05/2010 R157 On 04-November-10 8.50 Put Bond Future 887 1 1 1 0.00
24/05/2010 R157 On 03-February-11 Bond Future 8.33 124.4599 124.8209 124.4599 0.00
24/05/2010 R157 On 03-February-11 7.90 Call Bond Future 910 1 1 1 0.00
24/05/2010 R157 On 03-February-11 7.95 Call Bond Future 983 1 1 1 0.00
24/05/2010 R157 On 03-February-11 7.85 Call Bond Future 840 1 1 1 0.00
24/05/2010 R157 On 03-February-11 7.85 Put Bond Future 2898 3 3 3 0.00
24/05/2010 R157 On 03-February-11 7.95 Put Bond Future 2612 3 3 3 0.00
24/05/2010 R157 On 03-February-11 7.90 Put Bond Future 2753 3 3 3 0.00
24/05/2010 R186 On 05-August-10 Bond Future 9.00 113.2553 114.1219 113.2553 20,528.00
24/05/2010 R186 On 05-August-10 9.25 Call Bond Future 3335 3 3 3 0.00
24/05/2010 R186 On 05-August-10 8.75 Call Bond Future 1032 1 1 1 1,300.00
24/05/2010 R186 On 05-August-10 9.75 Call Bond Future 6837 6 7 6 0.00
24/05/2010 R186 On 05-August-10 10.00 Call Bond Future 8785 8 9 8 0.00
24/05/2010 R186 On 05-August-10 10.00 Put Bond Future 88 0 0 0 3,000.00
24/05/2010 R186 On 05-August-10 9.75 Put Bond Future 225 0 0 0 1,300.00
24/05/2010 R186 On 05-August-10 8.75 Put Bond Future 3424 4 3 4 0.00
24/05/2010 R186 On 05-August-10 9.25 Put Bond Future 1088 1 1 1 0.00
24/05/2010 R186 On 04-November-10 Bond Future 9.07 115.1534 116.0247 115.1534 0.00
24/05/2010 R186 On 04-November-10 9.25 Call Bond Future 4007 4 4 4 0.00
24/05/2010 R186 On 04-November-10 9.30 Call Bond Future 4273 4 4 4 0.00
24/05/2010 R186 On 04-November-10 8.75 Call Bond Future 1847 2 2 2 9,800.00
24/05/2010 R186 On 04-November-10 9.20 Call Bond Future 3749 3 4 3 0.00
24/05/2010 R186 On 04-November-10 9.20 Put Bond Future 2563 3 3 3 0.00
24/05/2010 R186 On 04-November-10 8.75 Put Bond Future 4816 5 5 5 0.00
24/05/2010 R186 On 04-November-10 9.30 Put Bond Future 2193 3 2 3 0.00
24/05/2010 R186 On 04-November-10 9.25 Put Bond Future 2373 3 2 3 0.00
24/05/2010 R186 On 03-February-11 Bond Future 9.12 111.9778 112.8729 111.9778 0.00
24/05/2010 R186 On 03-February-11 9.00 Call Bond Future 3367 3 3 3 0.00
24/05/2010 R186 On 03-February-11 8.95 Call Bond Future 3162 3 3 3 0.00
24/05/2010 R186 On 03-February-11 9.05 Call Bond Future 3583 3 4 3 0.00
24/05/2010 R186 On 03-February-11 9.05 Put Bond Future 4189 5 4 5 0.00
24/05/2010 R186 On 03-February-11 8.95 Put Bond Future 4681 5 5 5 0.00
24/05/2010 R186 On 03-February-11 9.00 Put Bond Future 4428 5 4 5 0.00
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24/05/2010 R201 On 05-August-10 Bond Future 8.16 103.1115 103.3489 103.1115 1,174.00
24/05/2010 R201 On 05-August-10 9.00 Call Bond Future 3067 3 3 3 0.00
24/05/2010 R201 On 05-August-10 9.00 Put Bond Future 33 0 0 0 0.00
24/05/2010 R201 On 04-November-10 Bond Future 8.25 104.8382 105.0772 104.8382 0.00
24/05/2010 R201 On 04-November-10 8.50 Call Bond Future 1559 1 2 1 0.00
24/05/2010 R201 On 04-November-10 8.55 Call Bond Future 1670 2 2 2 0.00
24/05/2010 R201 On 04-November-10 8.45 Call Bond Future 1452 1 1 1 0.00
24/05/2010 R201 On 04-November-10 8.45 Put Bond Future 754 1 1 1 0.00
24/05/2010 R201 On 04-November-10 8.55 Put Bond Future 629 1 1 1 0.00
24/05/2010 R201 On 04-November-10 8.50 Put Bond Future 690 1 1 1 0.00
24/05/2010 R201 On 03-February-11 Bond Future 8.31 102.3477 102.5901 102.3477 0.00
24/05/2010 R201 On 03-February-11 8.00 Call Bond Future 760 1 1 1 0.00
24/05/2010 R201 On 03-February-11 8.05 Call Bond Future 824 1 1 1 0.00
24/05/2010 R201 On 03-February-11 7.95 Call Bond Future 700 1 1 1 0.00
24/05/2010 R201 On 03-February-11 7.95 Put Bond Future 1889 2 2 2 0.00
24/05/2010 R201 On 03-February-11 8.05 Put Bond Future 1681 2 2 2 0.00
24/05/2010 R201 On 03-February-11 8.00 Put Bond Future 1783 2 2 2 0.00
24/05/2010 R203 On 05-August-10 Bond Future 8.72 100.4946 100.8733 100.4946 3,317.00
24/05/2010 R203 On 05-August-10 9.25 Call Bond Future 2914 3 3 3 0.00
24/05/2010 R203 On 05-August-10 9.25 Put Bond Future 247 0 0 0 0.00
24/05/2010 R203 On 04-November-10 Bond Future 8.81 98.0085 98.3905 98.0085 0.00
24/05/2010 R203 On 04-November-10 9.25 Call Bond Future 2916 3 3 3 0.00
24/05/2010 R203 On 04-November-10 9.20 Call Bond Future 2747 3 3 3 0.00
24/05/2010 R203 On 04-November-10 9.30 Call Bond Future 3090 3 3 3 0.00
24/05/2010 R203 On 04-November-10 9.30 Put Bond Future 701 1 1 1 0.00
24/05/2010 R203 On 04-November-10 9.20 Put Bond Future 842 1 1 1 0.00
24/05/2010 R203 On 04-November-10 9.25 Put Bond Future 769 1 1 1 0.00
24/05/2010 R203 On 03-February-11 Bond Future 8.88 99.8194 100.2086 99.8194 0.00
24/05/2010 R203 On 03-February-11 8.50 Call Bond Future 1205 1 1 1 0.00
24/05/2010 R203 On 03-February-11 8.45 Call Bond Future 1119 1 1 1 0.00
24/05/2010 R203 On 03-February-11 8.55 Call Bond Future 1297 1 1 1 0.00
24/05/2010 R203 On 03-February-11 8.55 Put Bond Future 2913 3 3 3 0.00
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24/05/2010 R203 On 03-February-11 8.45 Put Bond Future 3229 0.00
24/05/2010 R203 On 03-February-11 8.50 Put Bond Future 3067 0.00
24/05/2010 R204 On 05-August-10 Bond Future 8.82 95.9128 96.3298 95.9128 2,664.00
24/05/2010 R204 On 05-August-10 9.25 Call Bond Future 2746 2 3 2 0.00
24/05/2010 R204 On 05-August-10 8.70 Call Bond Future 870 1 1 1 0.00
24/05/2010 R204 On 05-August-10 8.70 Put Bond Future 1540 2 2 2 650.00
24/05/2010 R204 On 05-August-10 9.25 Put Bond Future 344 0 0 0 780.00
24/05/2010 R204 On 04-November-10 Bond Future 8.90 97.5199 97.9372 97.5199 0.00
24/05/2010 R204 On 04-November-10 9.25 Call Bond Future 2962 3 3 3 0.00
24/05/2010 R204 On 04-November-10 9.30 Call Bond Future 3144 3 3 3 0.00
24/05/2010 R204 On 04-November-10 9.20 Call Bond Future 2786 3 3 3 0.00
24/05/2010 R204 On 04-November-10 9.20 Put Bond Future 1158 1 1 1 0.00
24/05/2010 R204 On 04-November-10 9.30 Put Bond Future 979 1 1 1 0.00
24/05/2010 R204 On 04-November-10 9.25 Put Bond Future 1065 1 1 1 0.00
24/05/2010 R204 On 03-February-11 Bond Future 8.96 95.2782 95.7066 95.2782 0.00
24/05/2010 R204 On 03-February-11 8.50 Call Bond Future 1197 1 1 1 0.00
24/05/2010 R204 On 03-February-11 8.55 Call Bond Future 1291 1 1 1 0.00
24/05/2010 R204 On 03-February-11 8.45 Call Bond Future 1107 1 1 1 0.00
24/05/2010 R204 On 03-February-11 8.45 Put Bond Future 3913 4 4 4 0.00
24/05/2010 R204 On 03-February-11 8.55 Put Bond Future 3542 4 4 4 0.00
24/05/2010 R204 On 03-February-11 8.50 Put Bond Future 3725 4 4 4 0.00
24/05/2010 R206 On 05-August-10 Bond Future 8.14 98.4338 98.6573 98.4338 0.00
24/05/2010 R206 On 05-August-10 9.00 Call Bond Future 2476 2 2 2 0.00
24/05/2010 R206 On 05-August-10 9.00 Put Bond Future 19 0 0 0 0.00
24/05/2010 R206 On 04-November-10 Bond Future 8.25 100.0825 100.3076 100.0825 0.00
24/05/2010 R206 On 04-November-10 8.50 Call Bond Future 1199 1 1 1 0.00
24/05/2010 R206 On 04-November-10 8.45 Call Bond Future 1115 1 1 1 0.00
24/05/2010 R206 On 04-November-10 8.55 Call Bond Future 1287 1 1 1 0.00
24/05/2010 R206 On 04-November-10 8.55 Put Bond Future 474 1 0 1 0.00
24/05/2010 R206 On 04-November-10 8.45 Put Bond Future 571 1 1 1 0.00
24/05/2010 R206 On 04-November-10 8.50 Put Bond Future 520 1 1 1 0.00
24/05/2010 R206 On 03-February-11 Bond Future 8.32 98.1553 98.3821 98.1553 0.00
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24/05/2010 R206 On 03-February-11 8.00 Call Bond Future 557 0 1 0 0.00
24/05/2010 R206 On 03-February-11 7.95 Call Bond Future 512 0 1 0 0.00
24/05/2010 R206 On 03-February-11 8.05 Call Bond Future 604 1 1 1 0.00
24/05/2010 R206 On 03-February-11 8.05 Put Bond Future 1299 1 1 1 0.00
24/05/2010 R206 On 03-February-11 7.95 Put Bond Future 1462 2 1 2 0.00
24/05/2010 R206 On 03-February-11 8.00 Put Bond Future 1379 2 1 2 0.00
24/05/2010 R207 On 05-August-10 Bond Future 8.84 90.0358 90.4703 90.0358 872.00
24/05/2010 R207 On 05-August-10 9.50 Call Bond Future 3946 4 4 4 0.00
24/05/2010 R207 On 05-August-10 8.25 Call Bond Future 197 0 0 0 250.00
24/05/2010 R207 On 05-August-10 9.25 Call Bond Future 2773 2 3 2 0.00
24/05/2010 R207 On 05-August-10 9.25 Put Bond Future 422 1 0 1 100.00
24/05/2010 R207 On 05-August-10 8.25 Put Bond Future 3785 4 4 4 0.00
24/05/2010 R207 On 05-August-10 9.50 Put Bond Future 187 0 0 0 150.00
24/05/2010 R207 On 04-November-10 Bond Future 8.92 91.5466 91.9834 91.5466 0.00
24/05/2010 R207 On 04-November-10 9.25 Call Bond Future 3027 3 3 3 0.00
24/05/2010 R207 On 04-November-10 9.30 Call Bond Future 3215 3 3 3 0.00
24/05/2010 R207 On 04-November-10 9.20 Call Bond Future 2846 3 3 3 0.00
24/05/2010 R207 On 04-November-10 9.20 Put Bond Future 1233 1 1 1 0.00
24/05/2010 R207 On 04-November-10 9.30 Put Bond Future 1042 1 1 1 0.00
24/05/2010 R207 On 04-November-10 9.25 Put Bond Future 1133 1 1 1 0.00
24/05/2010 R207 On 03-February-11 Bond Future 8.97 89.5964 90.0353 89.5964 0.00
24/05/2010 R207 On 03-February-11 8.75 Call Bond Future 1836 2 2 2 0.00
24/05/2010 R207 On 03-February-11 8.80 Call Bond Future 1961 2 2 2 0.00
24/05/2010 R207 On 03-February-11 8.70 Call Bond Future 1717 2 2 2 0.00
24/05/2010 R207 On 03-February-11 8.70 Put Bond Future 3275 4 3 4 0.00
24/05/2010 R207 On 03-February-11 8.80 Put Bond Future 2944 3 3 3 0.00
24/05/2010 R207 On 03-February-11 8.75 Put Bond Future 3106 3 3 3 0.00
24/05/2010 R208 On 05-August-10 Bond Future 8.88 87.5371 87.9834 87.5371 6,287.00
24/05/2010 R208 On 05-August-10 9.50 Call Bond Future 3945 4 4 4 0.00
24/05/2010 R208 On 05-August-10 9.50 Put Bond Future 238 0 0 0 0.00
24/05/2010 R208 On 04-November-10 Bond Future 8.95 85.6016 86.0515 85.6016 0.00
24/05/2010 R208 On 04-November-10 9.25 Call Bond Future 3006 3 3 3 0.00
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24/05/2010 R208 On 04-November-10 9.20 Call Bond Future 2820 3 3 3 0.00
24/05/2010 R208 On 04-November-10 9.30 Call Bond Future 3198 3 3 3 0.00
24/05/2010 R208 On 04-November-10 9.30 Put Bond Future 1119 1 1 1 0.00
24/05/2010 R208 On 04-November-10 9.20 Put Bond Future 1326 2 1 2 0.00
24/05/2010 R208 On 04-November-10 9.25 Put Bond Future 1219 1 1 1 0.00
24/05/2010 R208 On 03-February-11 Bond Future 9.00 87.1817 87.6414 87.1817 0.00
24/05/2010 R208 On 03-February-11 8.75 Call Bond Future 1866 2 2 2 0.00
24/05/2010 R208 On 03-February-11 8.70 Call Bond Future 1745 2 2 2 0.00
24/05/2010 R208 On 03-February-11 8.80 Call Bond Future 1993 2 2 2 0.00
24/05/2010 R208 On 03-February-11 8.80 Put Bond Future 3199 3 3 3 0.00
24/05/2010 R208 On 03-February-11 8.70 Put Bond Future 3556 4 4 4 0.00
24/05/2010 R208 On 03-February-11 8.75 Put Bond Future 3373 4 3 4 0.00
24/05/2010 R209 On 05-August-10 Bond Future 8.90 74.5631 75.6765 74.5631 1,821.00
24/05/2010 R209 On 05-August-10 8.75 Call Bond Future 1204 1 1 1 0.00
24/05/2010 R209 On 05-August-10 8.75 Put Bond Future 2394 3 2 3 0.00
24/05/2010 R209 On 04-November-10 Bond Future 8.94 72.6639 73.8439 72.6639 0.00
24/05/2010 R209 On 04-November-10 9.00 Call Bond Future 2793 2 3 2 0.00
24/05/2010 R209 On 04-November-10 9.05 Call Bond Future 3000 2 3 2 0.00
24/05/2010 R209 On 04-November-10 8.95 Call Bond Future 2594 2 3 2 0.00
24/05/2010 R209 On 04-November-10 8.95 Put Bond Future 2524 3 3 3 0.00
24/05/2010 R209 On 04-November-10 9.05 Put Bond Future 2162 3 2 3 0.00
24/05/2010 R209 On 04-November-10 9.00 Put Bond Future 2337 3 2 3 0.00
24/05/2010 R209 On 03-February-11 Bond Future 8.99 74.0116 75.1057 74.0116 0.00
24/05/2010 R209 On 03-February-11 9.00 Call Bond Future 3482 3 3 3 0.00
24/05/2010 R209 On 03-February-11 9.05 Call Bond Future 3680 3 4 3 0.00
24/05/2010 R209 On 03-February-11 8.95 Call Bond Future 3292 3 3 3 0.00
24/05/2010 R209 On 03-February-11 8.95 Put Bond Future 3593 4 4 4 0.00
24/05/2010 R209 On 03-February-11 9.05 Put Bond Future 3213 4 3 4 0.00
24/05/2010 R209 On 03-February-11 9.00 Put Bond Future 3397 4 3 4 0.00
24/05/2010 TRT1 On 05-August-10 Index Future 315.43 313.8550 315.4320 313.8550 100.00
24/05/2010 TRT1 On 04-November-10 Index Future 320.71 319.1100 320.7130 319.1100 0.00
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