
Derivatives Weekly Statistics Report
From: 07/06/2010 To: 07/06/2010

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 07/06/2010 344.3150 344.3150344.4830Index Future 344.48  58.00 

ALBI On  05-August-10 07/06/2010 316.9020 316.9020317.6810Index Future 317.68  1,460.00 

ALBI On  04-November-10 07/06/2010 322.1710 322.1710322.9630Index Future 322.96  0.00 

CRD1 On  05-August-10 07/06/2010 140.1950 140.1950140.4150Index Future 140.42  2.00 

CRD1 On  04-November-10 07/06/2010 142.5260 142.5260142.7500Index Future 142.75  0.00 

GOVI On  05-August-10 07/06/2010 318.2740 318.2740319.0200GOVI 319.02  326.00 

GOVI On  05-August-10 07/06/2010  315.60 5 55GOVI 53264  0.00 Call

GOVI On  05-August-10 07/06/2010  315.60 2 22GOVI 19064  0.00 Put

GOVI On  04-November-10 07/06/2010 323.5660 323.5660324.3240GOVI 324.32  0.00 

GOVI On  04-November-10 07/06/2010  329.00 0 00GOVI 0  0.00 Call

GOVI On  04-November-10 07/06/2010  329.01 0 00GOVI 0  0.00 Call

GOVI On  04-November-10 07/06/2010  328.99 0 00GOVI 0  0.00 Call

GOVI On  04-November-10 07/06/2010  328.99 5 55GOVI 46660  0.00 Put

GOVI On  04-November-10 07/06/2010  329.01 5 55GOVI 46860  0.00 Put

GOVI On  04-November-10 07/06/2010  329.00 5 55GOVI 46760  0.00 Put

GVIX On  01-January-29 07/06/2010 110.0000 110.0000110.0000LIVE INDEX 110.00  0.00 

ILBI On  05-August-10 07/06/2010 380.7140 380.7140380.6340Index Future 380.63  501.00 

J153 On  31-August-10 07/06/2010 0.0124 0.01240.0124Interest Rate Swap 6.89  0.00 
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J157 On  15-September-15 07/06/2010 0.0200 0.02000.0200Interest Rate Swap 8.82  0.00 

J186 On  21-December-26 07/06/2010 0.1077 0.10770.1077Interest Rate Swap 8.68  0.00 

J201 On  22-December-14 07/06/2010 0.0514 0.05140.0514Interest Rate Swap 8.66  0.00 

J203 On  15-September-17 07/06/2010 0.0847 0.08470.0847Interest Rate Swap 8.98  0.00 

J204 On  21-December-18 07/06/2010 0.0958 0.09580.0958Interest Rate Swap 8.96  0.00 

J207 On  15-January-20 07/06/2010 0.0691 0.06910.0691Interest Rate Swap 9.00  0.00 

JBAF On  15-June-10 07/06/2010 93.3950 93.395093.4050Jibar Tradeable Future 6.60  0.00 

JBAF On  21-July-10 07/06/2010 93.4750 93.475093.4610Jibar Tradeable Future 6.54  1,000.00 

JBAF On  18-August-10 07/06/2010 93.5250 93.525093.5310Jibar Tradeable Future 6.47  1,000.00 

JBAF On  15-September-10 07/06/2010 93.5450 93.545093.5590Jibar Tradeable Future 6.44  1,000.00 

JBAF On  20-October-10 07/06/2010 93.5450 93.545093.5590Jibar Tradeable Future 6.44  0.00 

JBAF On  17-November-10 07/06/2010 93.5550 93.555093.5580Jibar Tradeable Future 6.44  0.00 

JBAF On  15-December-10 07/06/2010 93.5550 93.555093.5580Jibar Tradeable Future 6.44  0.00 

JBAF On  16-March-11 07/06/2010 93.4250 93.425093.4200Jibar Tradeable Future 6.58  5,500.00 

JBAF On  15-June-11 07/06/2010 93.2150 93.215093.2420Jibar Tradeable Future 6.76  4,600.00 

JBAF On  21-September-11 07/06/2010 92.8750 92.875092.8670Jibar Tradeable Future 7.13  3,500.00 

JBAF On  21-December-11 07/06/2010 92.5450 92.545092.5410Jibar Tradeable Future 7.46  5,000.00 

JBAF On  20-March-12 07/06/2010 92.3150 92.315092.3030Jibar Tradeable Future 7.70  0.00 

JFRA On  05-August-10 07/06/2010 92.6710 92.671092.6710Jibar Tradeable Future 7.33  0.00 

JFRA On  04-November-10 07/06/2010 92.3400 92.340092.3400Jibar Tradeable Future 7.66  0.00 

JN02 On  05-August-10 07/06/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN02 On  05-August-10 07/06/2010  7.50 0 00JNOTE 0  0.00 Call

JN02 On  05-August-10 07/06/2010  7.75 0 00JNOTE 0  0.00 Call

JN02 On  05-August-10 07/06/2010  7.25 0 00JNOTE 250000  0.00 Call

JN02 On  05-August-10 07/06/2010  7.25 0 00JNOTE 0  0.00 Put

JN02 On  05-August-10 07/06/2010  7.75 0 00JNOTE 250000  0.00 Put

JN02 On  05-August-10 07/06/2010  7.50 0 00JNOTE 0  0.00 Put
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JN05 On  05-August-10 07/06/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN05 On  05-August-10 07/06/2010  7.50 0 00JNOTE 0  0.00 Call

JN05 On  05-August-10 07/06/2010  7.75 0 00JNOTE 0  0.00 Call

JN05 On  05-August-10 07/06/2010  7.25 0 00JNOTE 250000  0.00 Call

JN05 On  05-August-10 07/06/2010  7.25 0 00JNOTE 0  0.00 Put

JN05 On  05-August-10 07/06/2010  7.75 0 00JNOTE 250000  0.00 Put

JN05 On  05-August-10 07/06/2010  7.50 0 00JNOTE 0  0.00 Put

JN10 On  05-August-10 07/06/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN10 On  05-August-10 07/06/2010  7.50 0 00JNOTE 0  0.00 Call

JN10 On  05-August-10 07/06/2010  7.75 0 00JNOTE 0  0.00 Call

JN10 On  05-August-10 07/06/2010  7.25 0 00JNOTE 250000  0.00 Call

JN10 On  05-August-10 07/06/2010  7.25 0 00JNOTE 0  0.00 Put

JN10 On  05-August-10 07/06/2010  7.75 0 00JNOTE 250000  0.00 Put

JN10 On  05-August-10 07/06/2010  7.50 0 00JNOTE 0  0.00 Put

OTH1 On  05-August-10 07/06/2010 309.0180 309.0180309.9860Index Future 309.99  3.00 

OTH1 On  04-November-10 07/06/2010 314.1550 314.1550315.1400Index Future 315.14  0.00 

R157 On  05-August-10 07/06/2010 127.3477 127.3477127.4502Bond Future 8.14  5,757.00 

R157 On  05-August-10 07/06/2010  8.75 3 33Bond Future 2930  0.00 Call

R157 On  05-August-10 07/06/2010  8.50 2 22Bond Future 1964  0.00 Call

R157 On  05-August-10 07/06/2010  9.00 4 44Bond Future 3979  0.00 Call

R157 On  05-August-10 07/06/2010  7.50 0 00Bond Future 60  0.00 Call

R157 On  05-August-10 07/06/2010  8.25 1 11Bond Future 1152  500.00 Call

R157 On  05-August-10 07/06/2010  7.50 3 33Bond Future 3081  0.00 Put

R157 On  05-August-10 07/06/2010  9.00 0 00Bond Future 44  0.00 Put

R157 On  05-August-10 07/06/2010  8.25 1 11Bond Future 631  0.00 Put

R157 On  05-August-10 07/06/2010  8.50 0 00Bond Future 291  2,500.00 Put

R157 On  05-August-10 07/06/2010  8.75 0 00Bond Future 119  0.00 Put

R157 On  04-November-10 07/06/2010 122.6477 122.6477122.7497Bond Future 8.23  0.00 

R157 On  04-November-10 07/06/2010  8.50 2 22Bond Future 2083  0.00 Call

R157 On  04-November-10 07/06/2010  8.55 2 22Bond Future 2231  0.00 Call

R157 On  04-November-10 07/06/2010  7.50 0 00Bond Future 254  500.00 Call
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R157 On  04-November-10 07/06/2010  8.45 2 22Bond Future 1941  0.00 Call

R157 On  04-November-10 07/06/2010  8.45 1 11Bond Future 965  0.00 Put

R157 On  04-November-10 07/06/2010  7.50 4 44Bond Future 3545  0.00 Put

R157 On  04-November-10 07/06/2010  8.55 1 11Bond Future 817  0.00 Put

R157 On  04-November-10 07/06/2010  8.50 1 11Bond Future 888  0.00 Put

R157 On  03-February-11 07/06/2010 124.8840 124.8840124.9892Bond Future 8.29  0.00 

R157 On  03-February-11 07/06/2010  7.90 1 11Bond Future 912  0.00 Call

R157 On  03-February-11 07/06/2010  7.85 1 11Bond Future 834  0.00 Call

R157 On  03-February-11 07/06/2010  7.95 1 11Bond Future 994  0.00 Call

R157 On  03-February-11 07/06/2010  7.95 3 32Bond Future 2455  0.00 Put

R157 On  03-February-11 07/06/2010  7.85 3 33Bond Future 2723  0.00 Put

R157 On  03-February-11 07/06/2010  7.90 3 33Bond Future 2587  0.00 Put

R186 On  05-August-10 07/06/2010 113.2553 113.2553113.7334Bond Future 9.05  20,528.00 

R186 On  05-August-10 07/06/2010  9.25 3 33Bond Future 2979  0.00 Call

R186 On  05-August-10 07/06/2010  8.75 1 11Bond Future 780  1,300.00 Call

R186 On  05-August-10 07/06/2010  8.50 0 00Bond Future 288  144.00 Call

R186 On  05-August-10 07/06/2010  9.75 6 66Bond Future 6467  0.00 Call

R186 On  05-August-10 07/06/2010  10.00 8 88Bond Future 8410  0.00 Call

R186 On  05-August-10 07/06/2010  9.00 0 02Bond Future 1672  48.00 Call

R186 On  05-August-10 07/06/2010  9.00 0 02Bond Future 2098  48.00 Put

R186 On  05-August-10 07/06/2010  8.50 0 05Bond Future 5498  0.00 Put

R186 On  05-August-10 07/06/2010  10.00 0 00Bond Future 101  3,000.00 Put

R186 On  05-August-10 07/06/2010  9.75 0 00Bond Future 243  1,444.00 Put

R186 On  05-August-10 07/06/2010  8.75 4 44Bond Future 3561  0.00 Put

R186 On  05-August-10 07/06/2010  9.25 1 11Bond Future 1120  0.00 Put

R186 On  04-November-10 07/06/2010 115.1353 115.1353115.6241Bond Future 9.11  0.00 

R186 On  04-November-10 07/06/2010  9.25 4 44Bond Future 3979  0.00 Call

R186 On  04-November-10 07/06/2010  9.30 4 44Bond Future 4237  0.00 Call

R186 On  04-November-10 07/06/2010  8.75 2 22Bond Future 1816  9,800.00 Call

R186 On  04-November-10 07/06/2010  9.20 3 34Bond Future 3724  0.00 Call

R186 On  04-November-10 07/06/2010  9.20 3 33Bond Future 2938  0.00 Put

R186 On  04-November-10 07/06/2010  8.75 6 65Bond Future 5186  0.00 Put

R186 On  04-November-10 07/06/2010  9.30 3 33Bond Future 2558  0.00 Put
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R186 On  04-November-10 07/06/2010  9.25 3 33Bond Future 2745  0.00 Put

R186 On  03-February-11 07/06/2010 111.9511 111.9511112.4419Bond Future 9.17  0.00 

R186 On  03-February-11 07/06/2010  9.00 3 33Bond Future 3333  0.00 Call

R186 On  03-February-11 07/06/2010  9.05 3 34Bond Future 3552  0.00 Call

R186 On  03-February-11 07/06/2010  8.95 3 33Bond Future 3122  0.00 Call

R186 On  03-February-11 07/06/2010  8.95 5 55Bond Future 5072  0.00 Put

R186 On  03-February-11 07/06/2010  9.05 5 55Bond Future 4589  0.00 Put

R186 On  03-February-11 07/06/2010  9.00 5 55Bond Future 4825  0.00 Put

R201 On  05-August-10 07/06/2010 103.5834 103.5834103.6642Bond Future 8.07  1,174.00 

R201 On  05-August-10 07/06/2010  9.00 3 33Bond Future 3367  0.00 Call

R201 On  05-August-10 07/06/2010  9.00 0 00Bond Future 17  0.00 Put

R201 On  04-November-10 07/06/2010 105.3029 105.3029105.3865Bond Future 8.16  0.00 

R201 On  04-November-10 07/06/2010  8.50 2 22Bond Future 1819  0.00 Call

R201 On  04-November-10 07/06/2010  8.55 2 22Bond Future 1939  0.00 Call

R201 On  04-November-10 07/06/2010  8.45 2 22Bond Future 1702  0.00 Call

R201 On  04-November-10 07/06/2010  8.45 1 11Bond Future 695  0.00 Put

R201 On  04-November-10 07/06/2010  8.55 1 11Bond Future 589  0.00 Put

R201 On  04-November-10 07/06/2010  8.50 1 11Bond Future 640  0.00 Put

R201 On  03-February-11 07/06/2010 102.8035 102.8035102.8858Bond Future 8.22  0.00 

R201 On  03-February-11 07/06/2010  8.00 1 11Bond Future 925  0.00 Call

R201 On  03-February-11 07/06/2010  7.95 1 11Bond Future 852  0.00 Call

R201 On  03-February-11 07/06/2010  8.05 1 11Bond Future 1001  0.00 Call

R201 On  03-February-11 07/06/2010  8.05 2 22Bond Future 1562  0.00 Put

R201 On  03-February-11 07/06/2010  7.95 2 22Bond Future 1746  0.00 Put

R201 On  03-February-11 07/06/2010  8.00 2 22Bond Future 1652  0.00 Put

R203 On  05-August-10 07/06/2010 100.5048 100.5048100.6121Bond Future 8.77  3,767.00 

R203 On  05-August-10 07/06/2010  9.25 3 33Bond Future 2655  0.00 Call

R203 On  05-August-10 07/06/2010  9.25 0 00Bond Future 250  0.00 Put

R203 On  04-November-10 07/06/2010 98.0085 98.008598.1224Bond Future 8.87  0.00 

R203 On  04-November-10 07/06/2010  9.25 3 33Bond Future 2847  0.00 Call

R203 On  04-November-10 07/06/2010  9.20 3 33Bond Future 2682  0.00 Call

R203 On  04-November-10 07/06/2010  9.30 3 33Bond Future 3017  0.00 Call
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R203 On  04-November-10 07/06/2010  9.30 1 11Bond Future 896  0.00 Put

R203 On  04-November-10 07/06/2010  9.20 1 11Bond Future 1045  0.00 Put

R203 On  04-November-10 07/06/2010  9.25 1 11Bond Future 968  0.00 Put

R203 On  03-February-11 07/06/2010 99.8002 99.800299.9153Bond Future 8.94  0.00 

R203 On  03-February-11 07/06/2010  8.50 1 11Bond Future 1146  0.00 Call

R203 On  03-February-11 07/06/2010  8.55 1 11Bond Future 1241  0.00 Call

R203 On  03-February-11 07/06/2010  8.45 1 11Bond Future 1057  0.00 Call

R203 On  03-February-11 07/06/2010  8.45 4 43Bond Future 3460  0.00 Put

R203 On  03-February-11 07/06/2010  8.55 3 33Bond Future 3151  0.00 Put

R203 On  03-February-11 07/06/2010  8.50 3 33Bond Future 3302  0.00 Put

R204 On  05-August-10 07/06/2010 96.1548 96.154896.3354Bond Future 8.82  2,664.00 

R204 On  05-August-10 07/06/2010  9.25 3 33Bond Future 2740  0.00 Call

R204 On  05-August-10 07/06/2010  8.70 1 11Bond Future 810  0.00 Call

R204 On  05-August-10 07/06/2010  8.70 2 21Bond Future 1474  650.00 Put

R204 On  05-August-10 07/06/2010  9.25 0 00Bond Future 333  780.00 Put

R204 On  04-November-10 07/06/2010 97.7558 97.755897.9372Bond Future 8.90  0.00 

R204 On  04-November-10 07/06/2010  9.25 3 33Bond Future 2995  0.00 Call

R204 On  04-November-10 07/06/2010  9.30 3 33Bond Future 3180  0.00 Call

R204 On  04-November-10 07/06/2010  9.20 3 33Bond Future 2819  0.00 Call

R204 On  04-November-10 07/06/2010  9.20 1 11Bond Future 1191  0.00 Put

R204 On  04-November-10 07/06/2010  9.30 1 11Bond Future 1015  0.00 Put

R204 On  04-November-10 07/06/2010  9.25 1 11Bond Future 1098  0.00 Put

R204 On  03-February-11 07/06/2010 95.5028 95.502895.6904Bond Future 8.97  0.00 

R204 On  03-February-11 07/06/2010  8.50 1 11Bond Future 1240  0.00 Call

R204 On  03-February-11 07/06/2010  8.45 1 11Bond Future 1143  0.00 Call

R204 On  03-February-11 07/06/2010  8.55 1 11Bond Future 1343  0.00 Call

R204 On  03-February-11 07/06/2010  8.55 4 44Bond Future 3610  0.00 Put

R204 On  03-February-11 07/06/2010  8.45 4 44Bond Future 3965  0.00 Put

R204 On  03-February-11 07/06/2010  8.50 4 44Bond Future 3784  0.00 Put

R206 On  05-August-10 07/06/2010 98.9425 98.942599.0096Bond Future 8.02  0.00 

R206 On  05-August-10 07/06/2010  9.00 3 33Bond Future 2823  0.00 Call

R206 On  05-August-10 07/06/2010  9.00 0 00Bond Future 13  0.00 Put

Page 6 of 9 2010/06/07, 05:31:35PM



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

Closing MTM Closing PricePut

R206 On  04-November-10 07/06/2010 100.5879 100.5879100.6561Bond Future 8.12  0.00 

R206 On  04-November-10 07/06/2010  8.50 1 11Bond Future 1488  0.00 Call

R206 On  04-November-10 07/06/2010  8.45 1 11Bond Future 1394  0.00 Call

R206 On  04-November-10 07/06/2010  8.55 2 22Bond Future 1585  0.00 Call

R206 On  04-November-10 07/06/2010  8.55 0 00Bond Future 423  0.00 Put

R206 On  04-November-10 07/06/2010  8.45 1 11Bond Future 501  0.00 Put

R206 On  04-November-10 07/06/2010  8.50 0 00Bond Future 461  0.00 Put

R206 On  03-February-11 07/06/2010 98.6501 98.650198.7185Bond Future 8.19  0.00 

R206 On  03-February-11 07/06/2010  8.00 1 11Bond Future 755  0.00 Call

R206 On  03-February-11 07/06/2010  8.05 1 11Bond Future 812  0.00 Call

R206 On  03-February-11 07/06/2010  7.95 1 11Bond Future 700  0.00 Call

R206 On  03-February-11 07/06/2010  7.95 1 11Bond Future 1313  0.00 Put

R206 On  03-February-11 07/06/2010  8.05 1 11Bond Future 1170  0.00 Put

R206 On  03-February-11 07/06/2010  8.00 1 11Bond Future 1241  0.00 Put

R207 On  05-August-10 07/06/2010 90.2292 90.229290.3526Bond Future 8.86  3,941.00 

R207 On  05-August-10 07/06/2010  9.50 4 44Bond Future 3804  0.00 Call

R207 On  05-August-10 07/06/2010  9.25 3 33Bond Future 2612  0.00 Call

R207 On  05-August-10 07/06/2010  8.25 0 00Bond Future 110  250.00 Call

R207 On  05-August-10 07/06/2010  9.25 0 00Bond Future 379  100.00 Put

R207 On  05-August-10 07/06/2010  8.25 4 44Bond Future 3816  0.00 Put

R207 On  05-August-10 07/06/2010  9.50 0 00Bond Future 163  150.00 Put

R207 On  04-November-10 07/06/2010 91.7244 91.724491.8567Bond Future 8.94  0.00 

R207 On  04-November-10 07/06/2010  9.25 3 33Bond Future 3029  0.00 Call

R207 On  04-November-10 07/06/2010  9.30 3 33Bond Future 3217  0.00 Call

R207 On  04-November-10 07/06/2010  9.20 3 33Bond Future 2846  0.00 Call

R207 On  04-November-10 07/06/2010  9.20 1 11Bond Future 1360  0.00 Put

R207 On  04-November-10 07/06/2010  9.30 1 11Bond Future 1170  0.00 Put

R207 On  04-November-10 07/06/2010  9.25 1 11Bond Future 1262  0.00 Put

R207 On  03-February-11 07/06/2010 89.7649 89.764989.8943Bond Future 9.00  0.00 

R207 On  03-February-11 07/06/2010  8.75 2 22Bond Future 1782  0.00 Call

R207 On  03-February-11 07/06/2010  8.70 2 22Bond Future 1658  0.00 Call

R207 On  03-February-11 07/06/2010  8.80 2 22Bond Future 1912  0.00 Call

R207 On  03-February-11 07/06/2010  8.80 3 33Bond Future 3036  0.00 Put
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R207 On  03-February-11 07/06/2010  8.70 3 33Bond Future 3357  0.00 Put

R207 On  03-February-11 07/06/2010  8.75 3 33Bond Future 3193  0.00 Put

R208 On  05-August-10 07/06/2010 87.3484 87.348487.4762Bond Future 8.96  10,666.00 

R208 On  05-August-10 07/06/2010  9.50 3 33Bond Future 3441  0.00 Call

R208 On  05-August-10 07/06/2010  9.50 0 00Bond Future 241  0.00 Put

R208 On  04-November-10 07/06/2010 85.3986 85.398685.5298Bond Future 9.04  0.00 

R208 On  04-November-10 07/06/2010  9.25 3 33Bond Future 2809  0.00 Call

R208 On  04-November-10 07/06/2010  9.20 3 33Bond Future 2631  0.00 Call

R208 On  04-November-10 07/06/2010  9.30 3 33Bond Future 2993  0.00 Call

R208 On  04-November-10 07/06/2010  9.30 2 21Bond Future 1435  0.00 Put

R208 On  04-November-10 07/06/2010  9.20 2 22Bond Future 1659  0.00 Put

R208 On  04-November-10 07/06/2010  9.25 2 22Bond Future 1543  0.00 Put

R208 On  03-February-11 07/06/2010 86.9647 86.964787.0995Bond Future 9.09  0.00 

R208 On  03-February-11 07/06/2010  8.75 2 22Bond Future 1675  0.00 Call

R208 On  03-February-11 07/06/2010  8.80 2 22Bond Future 1801  0.00 Call

R208 On  03-February-11 07/06/2010  8.70 2 22Bond Future 1554  0.00 Call

R208 On  03-February-11 07/06/2010  8.70 4 44Bond Future 3907  0.00 Put

R208 On  03-February-11 07/06/2010  8.80 4 44Bond Future 3549  0.00 Put

R208 On  03-February-11 07/06/2010  8.75 4 44Bond Future 3724  0.00 Put

R209 On  05-August-10 07/06/2010 74.7774 74.777475.1705Bond Future 8.97  1,821.00 

R209 On  05-August-10 07/06/2010  8.75 1 11Bond Future 851  0.00 Call

R209 On  05-August-10 07/06/2010  8.75 3 33Bond Future 2547  0.00 Put

R209 On  04-November-10 07/06/2010 72.8685 72.868573.2730Bond Future 9.02  0.00 

R209 On  04-November-10 07/06/2010  9.00 3 33Bond Future 2683  0.00 Call

R209 On  04-November-10 07/06/2010  9.05 3 33Bond Future 2882  0.00 Call

R209 On  04-November-10 07/06/2010  8.95 2 22Bond Future 2490  0.00 Call

R209 On  04-November-10 07/06/2010  8.95 3 33Bond Future 2991  0.00 Put

R209 On  04-November-10 07/06/2010  9.05 3 33Bond Future 2614  0.00 Put

R209 On  04-November-10 07/06/2010  9.00 3 33Bond Future 2798  0.00 Put

R209 On  03-February-11 07/06/2010 74.2072 74.207274.6161Bond Future 9.05  0.00 

R209 On  03-February-11 07/06/2010  9.00 3 33Bond Future 3195  0.00 Call

R209 On  03-February-11 07/06/2010  9.05 3 33Bond Future 3393  0.00 Call
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Closing MTM Closing PricePut

R209 On  03-February-11 07/06/2010  8.95 3 33Bond Future 3004  0.00 Call

R209 On  03-February-11 07/06/2010  8.95 4 44Bond Future 3795  0.00 Put

R209 On  03-February-11 07/06/2010  9.05 4 43Bond Future 3416  0.00 Put

R209 On  03-February-11 07/06/2010  9.00 4 44Bond Future 3600  0.00 Put

TRT1 On  05-August-10 07/06/2010 314.4340 314.4340315.1770Index Future 315.18  100.00 

TRT1 On  04-November-10 07/06/2010 319.6620 319.6620320.4170Index Future 320.42  0.00 
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