
Derivatives Weekly Statistics Report
From: 14/06/2010 To: 14/06/2010

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 14/06/2010 346.0250 346.0250346.5490Index Future 346.55  58.00 

ALBI On  05-August-10 14/06/2010 319.0930 319.0930319.4620Index Future 319.46  1,460.00 

ALBI On  04-November-10 14/06/2010 324.3990 324.3990324.7750Index Future 324.78  0.00 

CRD1 On  05-August-10 14/06/2010 140.9150 140.9150141.0820Index Future 141.08  2.00 

CRD1 On  04-November-10 14/06/2010 143.2580 143.2580143.4280Index Future 143.43  0.00 

GOVI On  05-August-10 14/06/2010 320.3920 320.3920320.7640GOVI 320.76  326.00 

GOVI On  05-August-10 14/06/2010  315.60 6 66GOVI 63792  0.00 Call

GOVI On  05-August-10 14/06/2010  315.60 1 11GOVI 12152  0.00 Put

GOVI On  04-November-10 14/06/2010 325.7200 325.7200326.0980GOVI 326.10  0.00 

GOVI On  04-November-10 14/06/2010  329.00 0 00GOVI 0  0.00 Call

GOVI On  04-November-10 14/06/2010  329.01 0 00GOVI 0  0.00 Call

GOVI On  04-November-10 14/06/2010  328.99 0 00GOVI 0  0.00 Call

GOVI On  04-November-10 14/06/2010  328.99 3 33GOVI 28920  0.00 Put

GOVI On  04-November-10 14/06/2010  329.01 3 33GOVI 29120  0.00 Put

GOVI On  04-November-10 14/06/2010  329.00 3 33GOVI 29020  0.00 Put

GVIX On  01-January-29 14/06/2010 110.0000 110.0000110.0000LIVE INDEX 110.00  0.00 

ILBI On  05-August-10 14/06/2010 381.5150 381.5150381.0280Index Future 381.03  501.00 

J153 On  31-August-10 14/06/2010 0.0124 0.01240.0124Interest Rate Swap 6.89  0.00 
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J157 On  15-September-15 14/06/2010 0.0200 0.02000.0200Interest Rate Swap 8.82  0.00 

J186 On  21-December-26 14/06/2010 0.1077 0.10770.1077Interest Rate Swap 8.68  0.00 

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

J203 On  15-September-17 14/06/2010 0.0847 0.08470.0847Interest Rate Swap 8.98  0.00 

J204 On  21-December-18 14/06/2010 0.0958 0.09580.0958Interest Rate Swap 8.96  0.00 

J207 On  15-January-20 14/06/2010 0.0691 0.06910.0691Interest Rate Swap 9.00  0.00 

JBAF On  15-June-10 14/06/2010 93.3850 93.385093.3770Jibar Tradeable Future 6.62  0.00 

JBAF On  21-July-10 14/06/2010 93.4650 93.465093.4510Jibar Tradeable Future 6.55  1,000.00 

JBAF On  18-August-10 14/06/2010 93.5650 93.565093.5340Jibar Tradeable Future 6.47  1,000.00 

JBAF On  15-September-10 14/06/2010 93.6050 93.605093.5990Jibar Tradeable Future 6.40  1,000.00 

JBAF On  20-October-10 14/06/2010 93.6050 93.605093.5990Jibar Tradeable Future 6.40  0.00 

JBAF On  17-November-10 14/06/2010 93.6050 93.605093.5990Jibar Tradeable Future 6.40  0.00 

JBAF On  15-December-10 14/06/2010 93.6050 93.605093.5980Jibar Tradeable Future 6.40  0.00 

JBAF On  16-March-11 14/06/2010 93.4850 93.485093.4930Jibar Tradeable Future 6.51  5,500.00 

JBAF On  15-June-11 14/06/2010 93.3250 93.325093.3590Jibar Tradeable Future 6.64  4,500.00 

JBAF On  21-September-11 14/06/2010 92.9850 92.985092.9840Jibar Tradeable Future 7.02  3,500.00 

JBAF On  21-December-11 14/06/2010 92.6750 92.675092.6530Jibar Tradeable Future 7.35  5,000.00 

JBAF On  20-March-12 14/06/2010 92.4150 92.415092.3950Jibar Tradeable Future 7.61  0.00 

JFRA On  05-August-10 14/06/2010 92.6710 92.671092.6710Jibar Tradeable Future 7.33  0.00 

JFRA On  04-November-10 14/06/2010 92.3400 92.340092.3400Jibar Tradeable Future 7.66  0.00 

JN02 On  05-August-10 14/06/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN02 On  05-August-10 14/06/2010  7.50 0 00JNOTE 0  0.00 Call

JN02 On  05-August-10 14/06/2010  7.75 0 00JNOTE 0  0.00 Call

JN02 On  05-August-10 14/06/2010  7.25 0 00JNOTE 250000  0.00 Call

JN02 On  05-August-10 14/06/2010  7.25 0 00JNOTE 0  0.00 Put

JN02 On  05-August-10 14/06/2010  7.75 0 00JNOTE 250000  0.00 Put

JN02 On  05-August-10 14/06/2010  7.50 0 00JNOTE 0  0.00 Put
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JN05 On  05-August-10 14/06/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN05 On  05-August-10 14/06/2010  7.50 0 00JNOTE 0  0.00 Call

JN05 On  05-August-10 14/06/2010  7.75 0 00JNOTE 0  0.00 Call

JN05 On  05-August-10 14/06/2010  7.25 0 00JNOTE 250000  0.00 Call

JN05 On  05-August-10 14/06/2010  7.25 0 00JNOTE 0  0.00 Put

JN05 On  05-August-10 14/06/2010  7.75 0 00JNOTE 250000  0.00 Put

JN05 On  05-August-10 14/06/2010  7.50 0 00JNOTE 0  0.00 Put

JN10 On  05-August-10 14/06/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN10 On  05-August-10 14/06/2010  7.50 0 00JNOTE 0  0.00 Call

JN10 On  05-August-10 14/06/2010  7.75 0 00JNOTE 0  0.00 Call

JN10 On  05-August-10 14/06/2010  7.25 0 00JNOTE 250000  0.00 Call

JN10 On  05-August-10 14/06/2010  7.25 0 00JNOTE 0  0.00 Put

JN10 On  05-August-10 14/06/2010  7.75 0 00JNOTE 250000  0.00 Put

JN10 On  05-August-10 14/06/2010  7.50 0 00JNOTE 0  0.00 Put

OTH1 On  05-August-10 14/06/2010 311.6280 311.6280311.9840Index Future 311.98  3.00 

OTH1 On  04-November-10 14/06/2010 316.8100 316.8100317.1720Index Future 317.17  0.00 

R157 On  05-August-10 14/06/2010 127.9175 127.9175128.0160Bond Future 8.02  5,757.00 

R157 On  05-August-10 14/06/2010  8.75 3 33Bond Future 3430  0.00 Call

R157 On  05-August-10 14/06/2010  8.50 2 22Bond Future 2392  0.00 Call

R157 On  05-August-10 14/06/2010  9.00 4 45Bond Future 4517  0.00 Call

R157 On  05-August-10 14/06/2010  7.50 0 00Bond Future 88  500.00 Call

R157 On  05-August-10 14/06/2010  8.25 1 11Bond Future 1472  500.00 Call

R157 On  05-August-10 14/06/2010  7.50 3 33Bond Future 2544  0.00 Put

R157 On  05-August-10 14/06/2010  9.00 0 00Bond Future 16  0.00 Put

R157 On  05-August-10 14/06/2010  8.25 0 00Bond Future 386  0.00 Put

R157 On  05-August-10 14/06/2010  8.50 0 00Bond Future 153  2,500.00 Put

R157 On  05-August-10 14/06/2010  8.75 0 00Bond Future 53  0.00 Put

R157 On  04-November-10 14/06/2010 123.2257 123.2257123.3283Bond Future 8.10  0.00 

R157 On  04-November-10 14/06/2010  8.50 2 22Bond Future 2440  0.00 Call

R157 On  04-November-10 14/06/2010  8.55 3 33Bond Future 2601  0.00 Call

R157 On  04-November-10 14/06/2010  7.50 0 00Bond Future 336  500.00 Call
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R157 On  04-November-10 14/06/2010  8.45 2 22Bond Future 2284  0.00 Call

R157 On  04-November-10 14/06/2010  8.45 1 11Bond Future 730  0.00 Put

R157 On  04-November-10 14/06/2010  7.50 3 33Bond Future 3048  0.00 Put

R157 On  04-November-10 14/06/2010  8.55 1 11Bond Future 609  0.00 Put

R157 On  04-November-10 14/06/2010  8.50 1 11Bond Future 667  0.00 Put

R157 On  03-February-11 14/06/2010 125.4623 125.4623125.5682Bond Future 8.16  0.00 

R157 On  03-February-11 14/06/2010  7.90 1 11Bond Future 1105  0.00 Call

R157 On  03-February-11 14/06/2010  7.85 1 11Bond Future 1015  0.00 Call

R157 On  03-February-11 14/06/2010  7.95 1 11Bond Future 1198  0.00 Call

R157 On  03-February-11 14/06/2010  7.95 2 22Bond Future 2080  0.00 Put

R157 On  03-February-11 14/06/2010  7.85 2 22Bond Future 2325  0.00 Put

R157 On  03-February-11 14/06/2010  7.90 2 22Bond Future 2201  0.00 Put

R186 On  05-August-10 14/06/2010 114.3448 114.3448114.3541Bond Future 8.98  20,749.00 

R186 On  05-August-10 14/06/2010  9.25 3 33Bond Future 3300  0.00 Call

R186 On  05-August-10 14/06/2010  8.75 1 11Bond Future 867  1,300.00 Call

R186 On  05-August-10 14/06/2010  8.50 0 00Bond Future 313  144.00 Call

R186 On  05-August-10 14/06/2010  9.75 7 77Bond Future 6988  0.00 Call

R186 On  05-August-10 14/06/2010  10.00 9 99Bond Future 8982  0.00 Call

R186 On  05-August-10 14/06/2010  9.00 2 22Bond Future 1866  48.00 Call

R186 On  05-August-10 14/06/2010  9.00 2 22Bond Future 1671  48.00 Put

R186 On  05-August-10 14/06/2010  8.50 5 55Bond Future 4902  0.00 Put

R186 On  05-August-10 14/06/2010  10.00 0 00Bond Future 52  3,000.00 Put

R186 On  05-August-10 14/06/2010  9.75 0 00Bond Future 144  1,444.00 Put

R186 On  05-August-10 14/06/2010  8.75 3 33Bond Future 3027  0.00 Put

R186 On  05-August-10 14/06/2010  9.25 1 11Bond Future 821  0.00 Put

R186 On  04-November-10 14/06/2010 116.2441 116.2441116.2532Bond Future 9.04  0.00 

R186 On  04-November-10 14/06/2010  9.25 4 44Bond Future 4272  0.00 Call

R186 On  04-November-10 14/06/2010  9.30 5 55Bond Future 4544  0.00 Call

R186 On  04-November-10 14/06/2010  8.75 2 22Bond Future 1974  9,800.00 Call

R186 On  04-November-10 14/06/2010  9.20 4 44Bond Future 4003  0.00 Call

R186 On  04-November-10 14/06/2010  9.20 3 33Bond Future 2588  0.00 Put

R186 On  04-November-10 14/06/2010  8.75 5 55Bond Future 4715  0.00 Put

R186 On  04-November-10 14/06/2010  9.30 2 22Bond Future 2236  0.00 Put
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R186 On  04-November-10 14/06/2010  9.25 2 22Bond Future 2409  0.00 Put

R186 On  03-February-11 14/06/2010 113.0713 113.0713113.0803Bond Future 9.09  0.00 

R186 On  03-February-11 14/06/2010  9.00 4 44Bond Future 3575  0.00 Call

R186 On  03-February-11 14/06/2010  9.05 4 44Bond Future 3805  0.00 Call

R186 On  03-February-11 14/06/2010  8.95 3 33Bond Future 3353  0.00 Call

R186 On  03-February-11 14/06/2010  8.95 5 55Bond Future 4665  0.00 Put

R186 On  03-February-11 14/06/2010  9.05 4 44Bond Future 4203  0.00 Put

R186 On  03-February-11 14/06/2010  9.00 4 44Bond Future 4429  0.00 Put

R201 On  05-August-10 14/06/2010 104.1873 104.1873104.2649Bond Future 7.91  1,388.00 

R201 On  05-August-10 14/06/2010  9.00 4 44Bond Future 3955  0.00 Call

R201 On  05-August-10 14/06/2010  9.00 0 00Bond Future 5  0.00 Put

R201 On  04-November-10 14/06/2010 105.9173 105.9173106.0015Bond Future 7.98  0.00 

R201 On  04-November-10 14/06/2010  8.50 2 22Bond Future 2230  0.00 Call

R201 On  04-November-10 14/06/2010  8.55 2 22Bond Future 2363  0.00 Call

R201 On  04-November-10 14/06/2010  8.45 2 22Bond Future 2100  0.00 Call

R201 On  04-November-10 14/06/2010  8.45 1 10Bond Future 478  0.00 Put

R201 On  04-November-10 14/06/2010  8.55 0 00Bond Future 398  0.00 Put

R201 On  04-November-10 14/06/2010  8.50 0 00Bond Future 436  0.00 Put

R201 On  03-February-11 14/06/2010 103.4241 103.4241103.5036Bond Future 8.03  0.00 

R201 On  03-February-11 14/06/2010  8.00 1 11Bond Future 1186  0.00 Call

R201 On  03-February-11 14/06/2010  7.95 1 11Bond Future 1101  0.00 Call

R201 On  03-February-11 14/06/2010  8.05 1 11Bond Future 1276  0.00 Call

R201 On  03-February-11 14/06/2010  8.05 1 11Bond Future 1220  0.00 Put

R201 On  03-February-11 14/06/2010  7.95 1 11Bond Future 1377  0.00 Put

R201 On  03-February-11 14/06/2010  8.00 1 11Bond Future 1296  0.00 Put

R203 On  05-August-10 14/06/2010 101.1714 101.1714101.2847Bond Future 8.64  3,767.00 

R203 On  05-August-10 14/06/2010  9.25 3 33Bond Future 3201  0.00 Call

R203 On  05-August-10 14/06/2010  9.25 0 00Bond Future 123  0.00 Put

R203 On  04-November-10 14/06/2010 98.6893 98.689398.7992Bond Future 8.73  0.00 

R203 On  04-November-10 14/06/2010  9.25 3 33Bond Future 3287  0.00 Call

R203 On  04-November-10 14/06/2010  9.20 3 33Bond Future 3108  0.00 Call

R203 On  04-November-10 14/06/2010  9.30 3 33Bond Future 3469  0.00 Call
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R203 On  04-November-10 14/06/2010  9.30 1 11Bond Future 671  0.00 Put

R203 On  04-November-10 14/06/2010  9.20 1 11Bond Future 794  0.00 Put

R203 On  04-November-10 14/06/2010  9.25 1 11Bond Future 731  0.00 Put

R203 On  03-February-11 14/06/2010 100.4934 100.4934100.6047Bond Future 8.80  0.00 

R203 On  03-February-11 14/06/2010  8.50 1 11Bond Future 1374  0.00 Call

R203 On  03-February-11 14/06/2010  8.55 1 11Bond Future 1481  0.00 Call

R203 On  03-February-11 14/06/2010  8.45 1 11Bond Future 1272  0.00 Call

R203 On  03-February-11 14/06/2010  8.45 3 33Bond Future 2986  0.00 Put

R203 On  03-February-11 14/06/2010  8.55 3 33Bond Future 2701  0.00 Put

R203 On  03-February-11 14/06/2010  8.50 3 33Bond Future 2840  0.00 Put

R204 On  05-August-10 14/06/2010 96.6639 96.663996.7264Bond Future 8.75  2,664.00 

R204 On  05-August-10 14/06/2010  9.25 3 33Bond Future 3016  0.00 Call

R204 On  05-August-10 14/06/2010  8.70 1 11Bond Future 913  0.00 Call

R204 On  05-August-10 14/06/2010  8.25 0 00Bond Future 159  249.00 Call

R204 On  05-August-10 14/06/2010  8.75 0 01Bond Future 1054  83.00 Call

R204 On  05-August-10 14/06/2010  8.75 0 01Bond Future 1043  83.00 Put

R204 On  05-August-10 14/06/2010  8.25 0 03Bond Future 3042  0.00 Put

R204 On  05-August-10 14/06/2010  8.70 1 11Bond Future 1186  650.00 Put

R204 On  05-August-10 14/06/2010  9.25 0 00Bond Future 218  780.00 Put

R204 On  04-November-10 14/06/2010 98.2683 98.268398.3347Bond Future 8.83  0.00 

R204 On  04-November-10 14/06/2010  9.25 3 33Bond Future 3225  0.00 Call

R204 On  04-November-10 14/06/2010  9.30 3 33Bond Future 3418  0.00 Call

R204 On  04-November-10 14/06/2010  9.20 3 33Bond Future 3040  0.00 Call

R204 On  04-November-10 14/06/2010  9.20 1 11Bond Future 1014  0.00 Put

R204 On  04-November-10 14/06/2010  9.30 1 11Bond Future 856  0.00 Put

R204 On  04-November-10 14/06/2010  9.25 1 11Bond Future 930  0.00 Put

R204 On  03-February-11 14/06/2010 96.0240 96.024096.0888Bond Future 8.89  0.00 

R204 On  03-February-11 14/06/2010  8.50 1 11Bond Future 1349  0.00 Call

R204 On  03-February-11 14/06/2010  8.45 1 11Bond Future 1246  0.00 Call

R204 On  03-February-11 14/06/2010  8.55 1 11Bond Future 1459  0.00 Call

R204 On  03-February-11 14/06/2010  8.55 3 33Bond Future 3328  0.00 Put

R204 On  03-February-11 14/06/2010  8.45 4 44Bond Future 3670  0.00 Put

R204 On  03-February-11 14/06/2010  8.50 4 43Bond Future 3495  0.00 Put
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R206 On  05-August-10 14/06/2010 99.5837 99.583799.6513Bond Future 7.80  0.00 

R206 On  05-August-10 14/06/2010  9.00 3 33Bond Future 3454  0.00 Call

R206 On  05-August-10 14/06/2010  9.00 0 00Bond Future 3  0.00 Put

R206 On  04-November-10 14/06/2010 101.2421 101.2421101.3081Bond Future 7.88  0.00 

R206 On  04-November-10 14/06/2010  8.50 2 22Bond Future 1950  0.00 Call

R206 On  04-November-10 14/06/2010  8.45 2 22Bond Future 1843  0.00 Call

R206 On  04-November-10 14/06/2010  8.55 2 22Bond Future 2060  0.00 Call

R206 On  04-November-10 14/06/2010  8.55 0 00Bond Future 246  0.00 Put

R206 On  04-November-10 14/06/2010  8.45 0 00Bond Future 298  0.00 Put

R206 On  04-November-10 14/06/2010  8.50 0 00Bond Future 271  0.00 Put

R206 On  03-February-11 14/06/2010 99.3087 99.308799.3751Bond Future 7.93  0.00 

R206 On  03-February-11 14/06/2010  8.00 1 11Bond Future 1055  0.00 Call

R206 On  03-February-11 14/06/2010  8.05 1 11Bond Future 1126  0.00 Call

R206 On  03-February-11 14/06/2010  7.95 1 11Bond Future 987  0.00 Call

R206 On  03-February-11 14/06/2010  7.95 1 11Bond Future 944  0.00 Put

R206 On  03-February-11 14/06/2010  8.05 1 11Bond Future 828  0.00 Put

R206 On  03-February-11 14/06/2010  8.00 1 11Bond Future 884  0.00 Put

R207 On  05-August-10 14/06/2010 90.7477 90.747790.8720Bond Future 8.78  3,941.00 

R207 On  05-August-10 14/06/2010  9.50 4 44Bond Future 4248  0.00 Call

R207 On  05-August-10 14/06/2010  9.25 3 33Bond Future 2985  0.00 Call

R207 On  05-August-10 14/06/2010  8.25 0 00Bond Future 132  250.00 Call

R207 On  05-August-10 14/06/2010  9.25 0 00Bond Future 232  100.00 Put

R207 On  05-August-10 14/06/2010  8.25 3 33Bond Future 3318  0.00 Put

R207 On  05-August-10 14/06/2010  9.50 0 00Bond Future 87  150.00 Put

R207 On  04-November-10 14/06/2010 92.2549 92.254992.3881Bond Future 8.85  0.00 

R207 On  04-November-10 14/06/2010  9.25 3 33Bond Future 3339  0.00 Call

R207 On  04-November-10 14/06/2010  9.30 3 34Bond Future 3538  0.00 Call

R207 On  04-November-10 14/06/2010  9.20 3 33Bond Future 3145  0.00 Call

R207 On  04-November-10 14/06/2010  9.20 1 11Bond Future 1128  0.00 Put

R207 On  04-November-10 14/06/2010  9.30 1 11Bond Future 960  0.00 Put

R207 On  04-November-10 14/06/2010  9.25 1 11Bond Future 1041  0.00 Put

R207 On  03-February-11 14/06/2010 90.3011 90.301190.4315Bond Future 8.90  0.00 
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R207 On  03-February-11 14/06/2010  8.75 2 22Bond Future 1983  0.00 Call

R207 On  03-February-11 14/06/2010  8.70 2 22Bond Future 1849  0.00 Call

R207 On  03-February-11 14/06/2010  8.80 2 22Bond Future 2122  0.00 Call

R207 On  03-February-11 14/06/2010  8.80 3 33Bond Future 2709  0.00 Put

R207 On  03-February-11 14/06/2010  8.70 3 33Bond Future 3011  0.00 Put

R207 On  03-February-11 14/06/2010  8.75 3 33Bond Future 2857  0.00 Put

R208 On  05-August-10 14/06/2010 88.1308 88.130888.2662Bond Future 8.83  11,317.00 

R208 On  05-August-10 14/06/2010  9.50 4 44Bond Future 4105  0.00 Call

R208 On  05-August-10 14/06/2010  9.50 0 00Bond Future 115  0.00 Put

R208 On  04-November-10 14/06/2010 86.1961 86.196186.3290Bond Future 8.90  0.00 

R208 On  04-November-10 14/06/2010  9.25 3 33Bond Future 3270  0.00 Call

R208 On  04-November-10 14/06/2010  9.20 3 33Bond Future 3074  0.00 Call

R208 On  04-November-10 14/06/2010  9.30 3 33Bond Future 3470  0.00 Call

R208 On  04-November-10 14/06/2010  9.30 1 11Bond Future 1113  0.00 Put

R208 On  04-November-10 14/06/2010  9.20 1 11Bond Future 1303  0.00 Put

R208 On  04-November-10 14/06/2010  9.25 1 11Bond Future 1205  0.00 Put

R208 On  03-February-11 14/06/2010 87.7716 87.771687.9081Bond Future 8.96  0.00 

R208 On  03-February-11 14/06/2010  8.75 2 22Bond Future 1972  0.00 Call

R208 On  03-February-11 14/06/2010  8.80 2 22Bond Future 2113  0.00 Call

R208 On  03-February-11 14/06/2010  8.70 2 22Bond Future 1837  0.00 Call

R208 On  03-February-11 14/06/2010  8.70 3 33Bond Future 3381  0.00 Put

R208 On  03-February-11 14/06/2010  8.80 3 33Bond Future 3052  0.00 Put

R208 On  03-February-11 14/06/2010  8.75 3 33Bond Future 3213  0.00 Put

R209 On  05-August-10 14/06/2010 75.5983 75.598375.5983Bond Future 8.91  2,417.00 

R209 On  05-August-10 14/06/2010  8.75 1 11Bond Future 916  0.00 Call

R209 On  05-August-10 14/06/2010  8.75 2 22Bond Future 2184  0.00 Put

R209 On  04-November-10 14/06/2010 73.7044 73.704473.7121Bond Future 8.96  0.00 

R209 On  04-November-10 14/06/2010  9.00 3 33Bond Future 2848  0.00 Call

R209 On  04-November-10 14/06/2010  9.05 3 33Bond Future 3058  0.00 Call

R209 On  04-November-10 14/06/2010  8.95 3 33Bond Future 2646  0.00 Call

R209 On  04-November-10 14/06/2010  8.95 3 33Bond Future 2708  0.00 Put

R209 On  04-November-10 14/06/2010  9.05 2 22Bond Future 2351  0.00 Put
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Closing MTM Closing PricePut

R209 On  04-November-10 14/06/2010  9.00 3 33Bond Future 2524  0.00 Put

R209 On  03-February-11 14/06/2010 75.0519 75.051975.0596Bond Future 9.00  0.00 

R209 On  03-February-11 14/06/2010  9.00 3 33Bond Future 3373  0.00 Call

R209 On  03-February-11 14/06/2010  9.05 4 44Bond Future 3579  0.00 Call

R209 On  03-February-11 14/06/2010  8.95 3 33Bond Future 3174  0.00 Call

R209 On  03-February-11 14/06/2010  8.95 4 44Bond Future 3521  0.00 Put

R209 On  03-February-11 14/06/2010  9.05 3 33Bond Future 3158  0.00 Put

R209 On  03-February-11 14/06/2010  9.00 3 33Bond Future 3335  0.00 Put

TRT1 On  05-August-10 14/06/2010 316.5390 316.5390316.9070Index Future 316.91  100.00 

TRT1 On  04-November-10 14/06/2010 321.8030 321.8030322.1760Index Future 322.18  0.00 
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