
Derivatives Weekly Statistics Report
From: 31/05/2010 To: 31/05/2010

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 31/05/2010 347.5080 347.5080346.3450Index Future 346.35  58.00 

ALBI On  05-August-10 31/05/2010 319.9150 319.9150318.9070Index Future 318.91  1,460.00 

ALBI On  04-November-10 31/05/2010 325.2710 325.2710324.2470Index Future 324.25  0.00 

CRD1 On  05-August-10 31/05/2010 140.7510 140.7510140.5520Index Future 140.55  2.00 

CRD1 On  04-November-10 31/05/2010 143.1070 143.1070142.9050Index Future 142.91  0.00 

GOVI On  05-August-10 31/05/2010 321.2000 321.2000320.2200GOVI 320.22  325.00 

GOVI On  05-August-10 31/05/2010  315.60 7 76GOVI 63201  0.00 Call

GOVI On  05-August-10 31/05/2010  315.60 1 12GOVI 17001  0.00 Put

GOVI On  04-November-10 31/05/2010 326.5790 326.5790325.5810GOVI 325.58  0.00 

GOVI On  04-November-10 31/05/2010  329.00 0 00GOVI 0  0.00 Call

GOVI On  04-November-10 31/05/2010  329.01 0 00GOVI 0  0.00 Call

GOVI On  04-November-10 31/05/2010  328.99 0 00GOVI 0  0.00 Call

GOVI On  04-November-10 31/05/2010  328.99 2 23GOVI 34090  0.00 Put

GOVI On  04-November-10 31/05/2010  329.01 2 23GOVI 34290  0.00 Put

GOVI On  04-November-10 31/05/2010  329.00 2 23GOVI 34190  0.00 Put

GVIX On  01-January-29 31/05/2010 110.0000 110.0000110.0000LIVE INDEX 110.00  0.00 

ILBI On  05-August-10 31/05/2010 378.6160 378.6160379.0770Index Future 379.08  501.00 

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

J186 On  21-December-26 31/05/2010 0.1077 0.10770.1077Interest Rate Swap 8.68  0.00 

J201 On  22-December-14 31/05/2010 0.0514 0.05140.0514Interest Rate Swap 8.66  0.00 

J203 On  15-September-17 31/05/2010 0.0847 0.08470.0847Interest Rate Swap 8.98  0.00 

J204 On  21-December-18 31/05/2010 0.0958 0.09580.0958Interest Rate Swap 8.96  0.00 

J207 On  15-January-20 31/05/2010 0.0691 0.06910.0691Interest Rate Swap 9.00  0.00 

JBAF On  15-June-10 31/05/2010 93.3950 93.395093.4050Jibar Tradeable Future 6.60  0.00 

JBAF On  21-July-10 31/05/2010 93.4550 93.455093.4650Jibar Tradeable Future 6.54  1,000.00 

JBAF On  18-August-10 31/05/2010 93.4850 93.485093.5050Jibar Tradeable Future 6.50  1,000.00 

JBAF On  15-September-10 31/05/2010 93.4950 93.495093.5050Jibar Tradeable Future 6.50  1,000.00 

JBAF On  20-October-10 31/05/2010 93.4950 93.495093.5050Jibar Tradeable Future 6.50  0.00 

JBAF On  17-November-10 31/05/2010 93.4950 93.495093.5150Jibar Tradeable Future 6.49  0.00 

JBAF On  15-December-10 31/05/2010 93.4950 93.495093.5250Jibar Tradeable Future 6.48  0.00 

JBAF On  16-March-11 31/05/2010 93.3250 93.325093.3550Jibar Tradeable Future 6.65  5,500.00 

JBAF On  15-June-11 31/05/2010 93.0750 93.075093.1150Jibar Tradeable Future 6.89  4,600.00 

JBAF On  21-September-11 31/05/2010 92.7050 92.705092.7450Jibar Tradeable Future 7.26  3,500.00 

JBAF On  21-December-11 31/05/2010 92.3950 92.395092.4350Jibar Tradeable Future 7.57  5,000.00 

JBAF On  20-March-12 31/05/2010 92.1850 92.185092.2250Jibar Tradeable Future 7.78  0.00 

JFRA On  05-August-10 31/05/2010 92.6710 92.671092.6710Jibar Tradeable Future 7.33  0.00 

JFRA On  04-November-10 31/05/2010 92.3400 92.340092.3400Jibar Tradeable Future 7.66  0.00 

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

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

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

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

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

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

JN02 On  05-August-10 31/05/2010  7.50 0 00JNOTE 0  0.00 Put
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JN05 On  05-August-10 31/05/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

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

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

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

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

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

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

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

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

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

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

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

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

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

OTH1 On  05-August-10 31/05/2010 312.5310 312.5310311.3640Index Future 311.36  3.00 

OTH1 On  04-November-10 31/05/2010 317.7640 317.7640316.5780Index Future 316.58  0.00 

R157 On  05-August-10 31/05/2010 127.9175 127.9175127.6275Bond Future 8.10  5,757.00 

R157 On  05-August-10 31/05/2010  8.75 3 33Bond Future 3113  0.00 Call

R157 On  05-August-10 31/05/2010  8.50 2 22Bond Future 2141  0.00 Call

R157 On  05-August-10 31/05/2010  9.00 4 44Bond Future 4161  0.00 Call

R157 On  05-August-10 31/05/2010  8.25 1 11Bond Future 1309  500.00 Call

R157 On  05-August-10 31/05/2010  9.00 0 00Bond Future 49  0.00 Put

R157 On  05-August-10 31/05/2010  8.25 0 01Bond Future 611  0.00 Put

R157 On  05-August-10 31/05/2010  8.50 0 00Bond Future 291  2,500.00 Put

R157 On  05-August-10 31/05/2010  8.75 0 00Bond Future 125  0.00 Put

R157 On  04-November-10 31/05/2010 123.2391 123.2391122.9452Bond Future 8.19  0.00 

R157 On  04-November-10 31/05/2010  8.50 2 22Bond Future 2240  0.00 Call

R157 On  04-November-10 31/05/2010  8.45 2 22Bond Future 2094  0.00 Call

R157 On  04-November-10 31/05/2010  8.55 2 22Bond Future 2391  0.00 Call

R157 On  04-November-10 31/05/2010  8.55 1 11Bond Future 782  0.00 Put

R157 On  04-November-10 31/05/2010  8.45 1 11Bond Future 923  0.00 Put
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R157 On  04-November-10 31/05/2010  8.50 1 11Bond Future 850  0.00 Put

R157 On  03-February-11 31/05/2010 125.5004 125.5004125.2001Bond Future 8.24  0.00 

R157 On  03-February-11 31/05/2010  7.90 1 11Bond Future 1008  0.00 Call

R157 On  03-February-11 31/05/2010  7.85 1 11Bond Future 926  0.00 Call

R157 On  03-February-11 31/05/2010  7.95 1 11Bond Future 1096  0.00 Call

R157 On  03-February-11 31/05/2010  7.95 2 22Bond Future 2346  0.00 Put

R157 On  03-February-11 31/05/2010  7.85 2 23Bond Future 2605  0.00 Put

R157 On  03-February-11 31/05/2010  7.90 2 22Bond Future 2472  0.00 Put

R186 On  05-August-10 31/05/2010 114.8299 114.8299114.2611Bond Future 8.99  20,528.00 

R186 On  05-August-10 31/05/2010  9.25 4 43Bond Future 3435  0.00 Call

R186 On  05-August-10 31/05/2010  8.75 1 11Bond Future 1034  1,300.00 Call

R186 On  05-August-10 31/05/2010  9.75 7 77Bond Future 6993  0.00 Call

R186 On  05-August-10 31/05/2010  10.00 9 99Bond Future 8942  0.00 Call

R186 On  05-August-10 31/05/2010  10.00 0 00Bond Future 105  3,000.00 Put

R186 On  05-August-10 31/05/2010  9.75 0 00Bond Future 242  1,300.00 Put

R186 On  05-August-10 31/05/2010  8.75 3 33Bond Future 3287  0.00 Put

R186 On  05-August-10 31/05/2010  9.25 1 11Bond Future 1049  0.00 Put

R186 On  04-November-10 31/05/2010 116.7493 116.7493116.1800Bond Future 9.05  0.00 

R186 On  04-November-10 31/05/2010  9.25 4 44Bond Future 4380  0.00 Call

R186 On  04-November-10 31/05/2010  9.30 5 55Bond Future 4649  0.00 Call

R186 On  04-November-10 31/05/2010  8.75 2 22Bond Future 2088  9,800.00 Call

R186 On  04-November-10 31/05/2010  9.20 4 44Bond Future 4113  0.00 Call

R186 On  04-November-10 31/05/2010  9.20 2 23Bond Future 2771  0.00 Put

R186 On  04-November-10 31/05/2010  8.75 4 45Bond Future 4902  0.00 Put

R186 On  04-November-10 31/05/2010  9.30 2 22Bond Future 2414  0.00 Put

R186 On  04-November-10 31/05/2010  9.25 2 23Bond Future 2590  0.00 Put

R186 On  03-February-11 31/05/2010 113.6058 113.6058113.0171Bond Future 9.10  0.00 

R186 On  03-February-11 31/05/2010  9.00 4 44Bond Future 3661  0.00 Call

R186 On  03-February-11 31/05/2010  9.05 4 44Bond Future 3891  0.00 Call

R186 On  03-February-11 31/05/2010  8.95 3 33Bond Future 3440  0.00 Call

R186 On  03-February-11 31/05/2010  8.95 4 45Bond Future 4815  0.00 Put

R186 On  03-February-11 31/05/2010  9.05 4 44Bond Future 4353  0.00 Put

R186 On  03-February-11 31/05/2010  9.00 4 45Bond Future 4578  0.00 Put
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R201 On  05-August-10 31/05/2010 103.9916 103.9916103.7634Bond Future 8.04  1,174.00 

R201 On  05-August-10 31/05/2010  9.00 4 43Bond Future 3470  0.00 Call

R201 On  05-August-10 31/05/2010  9.00 0 00Bond Future 21  0.00 Put

R201 On  04-November-10 31/05/2010 105.7318 105.7318105.4979Bond Future 8.13  0.00 

R201 On  04-November-10 31/05/2010  8.50 2 22Bond Future 1918  0.00 Call

R201 On  04-November-10 31/05/2010  8.55 2 22Bond Future 2040  0.00 Call

R201 On  04-November-10 31/05/2010  8.45 2 22Bond Future 1799  0.00 Call

R201 On  04-November-10 31/05/2010  8.45 1 11Bond Future 681  0.00 Put

R201 On  04-November-10 31/05/2010  8.55 0 01Bond Future 578  0.00 Put

R201 On  04-November-10 31/05/2010  8.50 0 01Bond Future 628  0.00 Put

R201 On  03-February-11 31/05/2010 103.2519 103.2519103.0142Bond Future 8.18  0.00 

R201 On  03-February-11 31/05/2010  8.00 1 11Bond Future 997  0.00 Call

R201 On  03-February-11 31/05/2010  7.95 1 11Bond Future 922  0.00 Call

R201 On  03-February-11 31/05/2010  8.05 1 11Bond Future 1076  0.00 Call

R201 On  03-February-11 31/05/2010  8.05 1 12Bond Future 1509  0.00 Put

R201 On  03-February-11 31/05/2010  7.95 1 12Bond Future 1687  0.00 Put

R201 On  03-February-11 31/05/2010  8.00 1 12Bond Future 1596  0.00 Put

R203 On  05-August-10 31/05/2010 101.3828 101.3828101.0633Bond Future 8.68  3,767.00 

R203 On  05-August-10 31/05/2010  9.25 3 33Bond Future 3071  0.00 Call

R203 On  05-August-10 31/05/2010  9.25 0 00Bond Future 214  0.00 Put

R203 On  04-November-10 31/05/2010 98.9093 98.909398.5896Bond Future 8.77  0.00 

R203 On  04-November-10 31/05/2010  9.25 3 33Bond Future 3206  0.00 Call

R203 On  04-November-10 31/05/2010  9.20 3 33Bond Future 3033  0.00 Call

R203 On  04-November-10 31/05/2010  9.30 3 33Bond Future 3383  0.00 Call

R203 On  04-November-10 31/05/2010  9.30 1 11Bond Future 795  0.00 Put

R203 On  04-November-10 31/05/2010  9.20 1 11Bond Future 929  0.00 Put

R203 On  04-November-10 31/05/2010  9.25 1 11Bond Future 859  0.00 Put

R203 On  03-February-11 31/05/2010 100.7307 100.7307100.4064Bond Future 8.84  0.00 

R203 On  03-February-11 31/05/2010  8.50 1 11Bond Future 1353  0.00 Call

R203 On  03-February-11 31/05/2010  8.55 1 11Bond Future 1457  0.00 Call

R203 On  03-February-11 31/05/2010  8.45 1 11Bond Future 1254  0.00 Call

R203 On  03-February-11 31/05/2010  8.45 3 33Bond Future 3166  0.00 Put
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R203 On  03-February-11 31/05/2010  8.55 3 33Bond Future 2875  0.00 Put

R203 On  03-February-11 31/05/2010  8.50 3 33Bond Future 3018  0.00 Put

R204 On  05-August-10 31/05/2010 97.1822 97.182296.7775Bond Future 8.74  2,664.00 

R204 On  05-August-10 31/05/2010  9.25 3 33Bond Future 3145  0.00 Call

R204 On  05-August-10 31/05/2010  8.70 1 11Bond Future 1069  0.00 Call

R204 On  05-August-10 31/05/2010  8.70 1 11Bond Future 1291  650.00 Put

R204 On  05-August-10 31/05/2010  9.25 0 00Bond Future 296  780.00 Put

R204 On  04-November-10 31/05/2010 98.8068 98.806898.3957Bond Future 8.82  0.00 

R204 On  04-November-10 31/05/2010  9.25 4 43Bond Future 3346  0.00 Call

R204 On  04-November-10 31/05/2010  9.30 4 44Bond Future 3539  0.00 Call

R204 On  04-November-10 31/05/2010  9.20 3 33Bond Future 3162  0.00 Call

R204 On  04-November-10 31/05/2010  9.20 1 11Bond Future 1075  0.00 Put

R204 On  04-November-10 31/05/2010  9.30 1 11Bond Future 916  0.00 Put

R204 On  04-November-10 31/05/2010  9.25 1 11Bond Future 990  0.00 Put

R204 On  03-February-11 31/05/2010 96.5869 96.586996.1697Bond Future 8.88  0.00 

R204 On  03-February-11 31/05/2010  8.50 2 21Bond Future 1441  0.00 Call

R204 On  03-February-11 31/05/2010  8.45 1 11Bond Future 1335  0.00 Call

R204 On  03-February-11 31/05/2010  8.55 2 22Bond Future 1554  0.00 Call

R204 On  03-February-11 31/05/2010  8.55 3 33Bond Future 3342  0.00 Put

R204 On  03-February-11 31/05/2010  8.45 3 34Bond Future 3678  0.00 Put

R204 On  03-February-11 31/05/2010  8.50 3 34Bond Future 3506  0.00 Put

R206 On  05-August-10 31/05/2010 99.2376 99.237699.0563Bond Future 8.00  0.00 

R206 On  05-August-10 31/05/2010  9.00 3 33Bond Future 2874  0.00 Call

R206 On  05-August-10 31/05/2010  9.00 0 00Bond Future 18  0.00 Put

R206 On  04-November-10 31/05/2010 100.8993 100.8993100.7134Bond Future 8.10  0.00 

R206 On  04-November-10 31/05/2010  8.50 2 22Bond Future 1546  0.00 Call

R206 On  04-November-10 31/05/2010  8.45 1 11Bond Future 1451  0.00 Call

R206 On  04-November-10 31/05/2010  8.55 2 22Bond Future 1643  0.00 Call

R206 On  04-November-10 31/05/2010  8.55 0 00Bond Future 424  0.00 Put

R206 On  04-November-10 31/05/2010  8.45 0 01Bond Future 501  0.00 Put

R206 On  04-November-10 31/05/2010  8.50 0 00Bond Future 461  0.00 Put

R206 On  03-February-11 31/05/2010 98.9800 98.980098.7920Bond Future 8.16  0.00 
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R206 On  03-February-11 31/05/2010  8.00 1 11Bond Future 800  0.00 Call

R206 On  03-February-11 31/05/2010  8.05 1 11Bond Future 860  0.00 Call

R206 On  03-February-11 31/05/2010  7.95 1 11Bond Future 744  0.00 Call

R206 On  03-February-11 31/05/2010  7.95 1 11Bond Future 1284  0.00 Put

R206 On  03-February-11 31/05/2010  8.05 1 11Bond Future 1145  0.00 Put

R206 On  03-February-11 31/05/2010  8.00 1 11Bond Future 1212  0.00 Put

R207 On  05-August-10 31/05/2010 91.2343 91.234390.8720Bond Future 8.78  3,941.00 

R207 On  05-August-10 31/05/2010  9.50 5 54Bond Future 4302  0.00 Call

R207 On  05-August-10 31/05/2010  8.25 0 00Bond Future 198  250.00 Call

R207 On  05-August-10 31/05/2010  9.25 3 33Bond Future 3075  0.00 Call

R207 On  05-August-10 31/05/2010  9.25 0 00Bond Future 322  100.00 Put

R207 On  05-August-10 31/05/2010  8.25 3 33Bond Future 3384  0.00 Put

R207 On  05-August-10 31/05/2010  9.50 0 00Bond Future 141  150.00 Put

R207 On  04-November-10 31/05/2010 92.7602 92.760292.3939Bond Future 8.85  0.00 

R207 On  04-November-10 31/05/2010  9.25 4 43Bond Future 3429  0.00 Call

R207 On  04-November-10 31/05/2010  9.30 4 44Bond Future 3626  0.00 Call

R207 On  04-November-10 31/05/2010  9.20 3 33Bond Future 3236  0.00 Call

R207 On  04-November-10 31/05/2010  9.20 1 11Bond Future 1213  0.00 Put

R207 On  04-November-10 31/05/2010  9.30 1 11Bond Future 1042  0.00 Put

R207 On  04-November-10 31/05/2010  9.25 1 11Bond Future 1125  0.00 Put

R207 On  03-February-11 31/05/2010 90.8243 90.824390.4486Bond Future 8.90  0.00 

R207 On  03-February-11 31/05/2010  8.75 2 22Bond Future 2060  0.00 Call

R207 On  03-February-11 31/05/2010  8.70 2 22Bond Future 1925  0.00 Call

R207 On  03-February-11 31/05/2010  8.80 2 22Bond Future 2201  0.00 Call

R207 On  03-February-11 31/05/2010  8.80 3 33Bond Future 2771  0.00 Put

R207 On  03-February-11 31/05/2010  8.70 3 33Bond Future 3070  0.00 Put

R207 On  03-February-11 31/05/2010  8.75 3 33Bond Future 2917  0.00 Put

R208 On  05-August-10 31/05/2010 88.6432 88.643288.2662Bond Future 8.83  9,147.00 

R208 On  05-August-10 31/05/2010  9.50 5 54Bond Future 4169  0.00 Call

R208 On  05-August-10 31/05/2010  9.50 0 00Bond Future 179  0.00 Put

R208 On  04-November-10 31/05/2010 86.7292 86.729286.3471Bond Future 8.90  0.00 

R208 On  04-November-10 31/05/2010  9.25 3 33Bond Future 3374  0.00 Call
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R208 On  04-November-10 31/05/2010  9.20 3 33Bond Future 3179  0.00 Call

R208 On  04-November-10 31/05/2010  9.30 4 44Bond Future 3573  0.00 Call

R208 On  04-November-10 31/05/2010  9.30 1 11Bond Future 1198  0.00 Put

R208 On  04-November-10 31/05/2010  9.20 1 11Bond Future 1390  0.00 Put

R208 On  04-November-10 31/05/2010  9.25 1 11Bond Future 1291  0.00 Put

R208 On  03-February-11 31/05/2010 88.3251 88.325187.9378Bond Future 8.95  0.00 

R208 On  03-February-11 31/05/2010  8.75 2 22Bond Future 2059  0.00 Call

R208 On  03-February-11 31/05/2010  8.80 2 22Bond Future 2201  0.00 Call

R208 On  03-February-11 31/05/2010  8.70 2 22Bond Future 1922  0.00 Call

R208 On  03-February-11 31/05/2010  8.70 3 33Bond Future 3436  0.00 Put

R208 On  03-February-11 31/05/2010  8.80 3 33Bond Future 3110  0.00 Put

R208 On  03-February-11 31/05/2010  8.75 3 33Bond Future 3270  0.00 Put

R209 On  05-August-10 31/05/2010 76.1804 76.180475.6296Bond Future 8.91  1,821.00 

R209 On  05-August-10 31/05/2010  8.75 1 11Bond Future 1104  0.00 Call

R209 On  05-August-10 31/05/2010  8.75 2 22Bond Future 2341  0.00 Put

R209 On  04-November-10 31/05/2010 74.3122 74.312273.7431Bond Future 8.95  0.00 

R209 On  04-November-10 31/05/2010  9.00 3 33Bond Future 2993  0.00 Call

R209 On  04-November-10 31/05/2010  9.05 3 33Bond Future 3203  0.00 Call

R209 On  04-November-10 31/05/2010  8.95 3 33Bond Future 2790  0.00 Call

R209 On  04-November-10 31/05/2010  8.95 2 23Bond Future 2821  0.00 Put

R209 On  04-November-10 31/05/2010  9.05 2 22Bond Future 2465  0.00 Put

R209 On  04-November-10 31/05/2010  9.00 2 23Bond Future 2638  0.00 Put

R209 On  03-February-11 31/05/2010 75.6786 75.678675.1057Bond Future 8.99  0.00 

R209 On  03-February-11 31/05/2010  9.00 4 43Bond Future 3496  0.00 Call

R209 On  03-February-11 31/05/2010  9.05 4 44Bond Future 3703  0.00 Call

R209 On  03-February-11 31/05/2010  8.95 4 43Bond Future 3296  0.00 Call

R209 On  03-February-11 31/05/2010  8.95 3 34Bond Future 3597  0.00 Put

R209 On  03-February-11 31/05/2010  9.05 3 33Bond Future 3236  0.00 Put

R209 On  03-February-11 31/05/2010  9.00 3 33Bond Future 3411  0.00 Put

TRT1 On  05-August-10 31/05/2010 317.3310 317.3310316.3600Index Future 316.36  100.00 

TRT1 On  04-November-10 31/05/2010 322.6440 322.6440321.6570Index Future 321.66  0.00 
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