Yield-2X Derivatives Weekly Statistics Report

JSE Interest Rate Exchange From: 21/06/2010 To: 22/06/2010
Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
21/06/2010 AL7T On 05-August-10 Index Future 350.79 350.3010 350.7890 350.3010 58.00
21/06/2010 ALBI On 05-August-10 Index Future 320.13 319.8350 320.1290 319.8350 1,460.00
21/06/2010 ALBI On 04-November-10 Index Future 325.45 325.1540 325.4530 325.1540 0.00
21/06/2010 CRD1 On 05-August-10 Index Future 141.46 141.2950 141.4570 141.2950 2.00
21/06/2010 CRD1 On 04-November-10 Index Future 143.81 143.6450 143.8100 143.6450 0.00
21/06/2010 GOVI On 05-August-10 GovI 321.45 321.1510 321.4510 321.1510 326.00
21/06/2010 GOVI On 05-August-10 315.60 Call GovI 67387 7 7 7 0.00
21/06/2010 GOVI On 05-August-10 315.60 Put GovI 8877 1 1 1 0.00
21/06/2010 GOVI On 04-November-10 GovI 326.80 326.4910 326.7970 326.4910 0.00
21/06/2010 GOVI On 04-November-10 329.00 Call GovI 0 0 0 0 0.00
21/06/2010 GOVI On 04-November-10 329.01 Call GovI 0 0 0 0 0.00
21/06/2010 GOVI On 04-November-10 328.99 Call GOV 0 0 0 0 0.00
21/06/2010 GOVI On 04-November-10 328.99 Put GovI 21930 2 2 2 0.00
21/06/2010 GOVI On 04-November-10 329.01 Put GovI 22130 3 2 3 0.00
21/06/2010 GOVI On 04-November-10 329.00 Put GOV 22030 3 2 3 0.00
21/06/2010 GVIX On 01-January-29 LIVE INDEX 110.00 110.0000 110.0000 110.0000 0.00
21/06/2010 ILBI On 05-August-10 Index Future 380.87 380.8920 380.8670 380.8920 501.00
21/06/2010 J153 On 31-August-10 Interest Rate Swap 6.89 0.0124 0.0124 0.0124 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest

Put Closing MTM Closing Price
21/06/2010 J157 On 15-September-15 Interest Rate Swap 8.82 0.0200 0.0200 0.0200 0.00
21/06/2010 J186 On 21-December-26 Interest Rate Swap 8.68 0.1077 0.1077 0.1077 0.00
21/06/2010 J201 On 22-December-14 Interest Rate Swap 8.66 0.0514 0.0514 0.0514 0.00
21/06/2010 J203 On 15-September-17 Interest Rate Swap 8.98 0.0847 0.0847 0.0847 0.00
21/06/2010 J204 On 21-December-18 Interest Rate Swap 8.96 0.0958 0.0958 0.0958 0.00
21/06/2010 J207 On 15-January-20 Interest Rate Swap 9.00 0.0691 0.0691 0.0691 0.00
21/06/2010 JBAF On 21-July-10 Jibar Tradeable Future 6.55 93.4300 93.4470 93.4300 1,000.00
21/06/2010 JBAF On 18-August-10 Jibar Tradeable Future 6.47 93.5270 93.5340 93.5270 1,000.00
21/06/2010 JBAF On 15-September-10 Jibar Tradeable Future 6.39 93.5920 93.6060 93.5920 1,000.00
21/06/2010 JBAF On 20-October-10 Jibar Tradeable Future 6.38 93.6070 93.6170 93.6070 0.00
21/06/2010 JBAF On 17-November-10 Jibar Tradeable Future 6.38 93.6070 93.6170 93.6070 0.00
21/06/2010 JBAF On 15-December-10 Jibar Tradeable Future 6.38 93.6060 93.6160 93.6060 0.00
21/06/2010 JBAF On 16-March-11 Jibar Tradeable Future 6.45 93.5170 93.5460 93.5170 5,500.00
21/06/2010 JBAF On 15-June-11 Jibar Tradeable Future 6.61 93.3620 93.3930 93.3620 4,500.00
21/06/2010 JBAF On 21-September-11 Jibar Tradeable Future 6.96 93.0130 93.0420 93.0130 3,500.00
21/06/2010 JBAF On 21-December-11 Jibar Tradeable Future 7.21 92.6860 92.7940 92.6860 5,000.00
21/06/2010 JBAF On 20-March-12 Jibar Tradeable Future 7.48 92.4100 92.5230 92.4100 0.00
21/06/2010 JBAF On 20-June-12 Jibar Tradeable Future 7.51 92.4040 92.4950 92.4040 0.00
21/06/2010 JFRA On 05-August-10 Jibar Tradeable Future 7.33 92.6710 92.6710 92.6710 0.00
21/06/2010 JFRA On 04-November-10 Jibar Tradeable Future 7.66 92.3400 92.3400 92.3400 0.00
21/06/2010 JNO2 On 05-August-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
21/06/2010 JNO2 On 05-August-10 7.50 Call JNOTE 0 0 0 0 0.00
21/06/2010 JNO2 On 05-August-10 7.75 Call JNOTE 0 0 0 0 0.00
21/06/2010 JNO2 On 05-August-10 7.25 Call JNOTE 250000 0 0 0 0.00
21/06/2010 JNO2 On 05-August-10 7.25 Put JNOTE 0 0 0 0 0.00
21/06/2010 JNO2 On 05-August-10 7.75 Put JNOTE 250000 0 0 0 0.00
21/06/2010 JNO2 On 05-August-10 7.50 Put JNOTE 0 0 0 0 0.00
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21/06/2010 JNO5 On 05-August-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
21/06/2010 JNO5 On 05-August-10 7.50 Call JNOTE 0 0 0 0 0.00
21/06/2010 JNO5 On 05-August-10 7.75 Call JNOTE 0 0 0 0 0.00
21/06/2010 JNO5 On 05-August-10 7.25 Call JNOTE 250000 0 0 0 0.00
21/06/2010 JNO5 On 05-August-10 7.25 Put JNOTE 0 0 0 0 0.00
21/06/2010 JNO5 On 05-August-10 7.75 Put JNOTE 250000 0 0 0 0.00
21/06/2010 JNO5 On 05-August-10 7.50 Put JNOTE 0 0 0 0 0.00
21/06/2010 JN10 On 05-August-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
21/06/2010 JN10 On 05-August-10 7.50 Call JNOTE 0 0 0 0 0.00
21/06/2010 JN10 On 05-August-10 7.75 Call JNOTE 0 0 0 0 0.00
21/06/2010 JN10 On 05-August-10 7.25 Call JNOTE 250000 0 0 0 0.00
21/06/2010 JN10 On 05-August-10 7.25 Put JNOTE 0 0 0 0 0.00
21/06/2010 JN10 On 05-August-10 7.75 Put JNOTE 250000 0 0 0 0.00
21/06/2010 JN10 On 05-August-10 7.50 Put JNOTE 0 0 0 0 0.00
21/06/2010 OTH1 On 05-August-10 Index Future 312.54 312.2820 312.5380 312.2820 3.00
21/06/2010 OTH1 On 04-November-10 Index Future 317.74 317.4750 317.7350 317.4750 0.00
21/06/2010 R157 On 05-August-10 Bond Future 7.94 128.2837 128.3872 128.2837 5,757.00
21/06/2010 R157 On 05-August-10 8.75 Call Bond Future 3771 4 4 4 0.00
21/06/2010 R157 On 05-August-10 8.50 Call Bond Future 2692 3 3 3 0.00
21/06/2010 R157 On 05-August-10 9.00 Call Bond Future 4878 5 5 5 0.00
21/06/2010 R157 On 05-August-10 8.25 Call Bond Future 1701 2 2 2 500.00
21/06/2010 R157 On 05-August-10 7.50 Call Bond Future 104 0 0 0 500.00
21/06/2010 R157 On 05-August-10 7.50 Put Bond Future 2188 2 2 2 0.00
21/06/2010 R157 On 05-August-10 9.00 Put Bond Future 6 0 0 0 0.00
21/06/2010 R157 On 05-August-10 8.25 Put Bond Future 243 0 0 0 0.00
21/06/2010 R157 On 05-August-10 8.50 Put Bond Future 82 0 0 0 2,500.00
21/06/2010 R157 On 05-August-10 8.75 Put Bond Future 23 0 0 0 0.00
21/06/2010 R157 On 04-November-10 Bond Future 8.02 123.6010 123.7041 123.6010 0.00
21/06/2010 R157 On 04-November-10 8.50 Call Bond Future 2683 3 0.00
21/06/2010 R157 On 04-November-10 8.55 Call Bond Future 2852 3 0.00
21/06/2010 R157 On 04-November-10 7.50 Call Bond Future 393 0 500.00
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21/06/2010 R157 On 04-November-10 8.45 Call Bond Future 2518 2 3 2 0.00
21/06/2010 R157 On 04-November-10 8.45 Put Bond Future 588 1 1 1 0.00
21/06/2010 R157 On 04-November-10 7.50 Put Bond Future 2729 3 3 3 0.00
21/06/2010 R157 On 04-November-10 8.55 Put Bond Future 484 1 0 1 0.00
21/06/2010 R157 On 04-November-10 8.50 Put Bond Future 534 1 1 1 0.00
21/06/2010 R157 On 03-February-11 Bond Future 8.07 125.8399 125.9463 125.8399 0.00
21/06/2010 R157 On 03-February-11 7.90 Call Bond Future 1238 1 1 1 0.00
21/06/2010 R157 On 03-February-11 7.85 Call Bond Future 1141 1 1 1 0.00
21/06/2010 R157 On 03-February-11 7.95 Call Bond Future 1340 1 1 1 0.00
21/06/2010 R157 On 03-February-11 7.95 Put Bond Future 1844 2 2 2 0.00
21/06/2010 R157 On 03-February-11 7.85 Put Bond Future 2073 2 2 2 0.00
21/06/2010 R157 On 03-February-11 7.90 Put Bond Future 1956 2 2 2 0.00
21/06/2010 R186 On 05-August-10 Bond Future 8.97 114.4937 114.4006 114.4937 19,126.00
21/06/2010 R186 On 05-August-10 9.25 Call Bond Future 3228 3 3 0.00
21/06/2010 R186 On 05-August-10 8.75 Call Bond Future 775 1 1 1 1,300.00
21/06/2010 R186 On 05-August-10 9.75 Call Bond Future 6992 7 7 7 0.00
21/06/2010 R186 On 05-August-10 10.00 Call Bond Future 9009 9 9 9 0.00
21/06/2010 R186 On 05-August-10 9.00 Call Bond Future 1768 2 2 2 48.00
21/06/2010 R186 On 05-August-10 8.50 Call Bond Future 255 0 0 0 144.00
21/06/2010 R186 On 05-August-10 9.00 Put Bond Future 1526 2 2 2 48.00
21/06/2010 R186 On 05-August-10 8.50 Put Bond Future 4798 5 5 5 0.00
21/06/2010 R186 On 05-August-10 10.00 Put Bond Future 33 0 0 0 3,000.00
21/06/2010 R186 On 05-August-10 9.75 Put Bond Future 101 0 0 0 1,444.00
21/06/2010 R186 On 05-August-10 8.75 Put Bond Future 2889 3 3 3 0.00
21/06/2010 R186 On 05-August-10 9.25 Put Bond Future 702 1 1 1 0.00
21/06/2010 R186 On 04-November-10 Bond Future 9.04 116.3907 116.2990 116.3907 0.00
21/06/2010 R186 On 04-November-10 9.25 Call Bond Future 4221 4 4 4 0.00
21/06/2010 R186 On 04-November-10 9.30 Call Bond Future 4495 5 4 5 0.00
21/06/2010 R186 On 04-November-10 8.75 Call Bond Future 1917 2 2 2 9,800.00
21/06/2010 R186 On 04-November-10 9.20 Call Bond Future 3950 4 4 4 0.00
21/06/2010 R186 On 04-November-10 9.20 Put Bond Future 2489 2 2 2 0.00
21/06/2010 R186 On 04-November-10 8.75 Put Bond Future 4612 5 5 5 0.00
21/06/2010 R186 On 04-November-10 9.30 Put Bond Future 2141 2 2 2 0.00
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21/06/2010 R186 On 04-November-10 9.25 Put Bond Future 2312 2 2 2 0.00
21/06/2010 R186 On 03-February-11 Bond Future 9.09 113.2159 113.1255 113.2159 0.00
21/06/2010 R186 On 03-February-11 9.00 Call Bond Future 3537 4 4 4 0.00
21/06/2010 R186 On 03-February-11 9.05 Call Bond Future 3768 4 4 4 0.00
21/06/2010 R186 On 03-February-11 8.95 Call Bond Future 3315 3 3 3 0.00
21/06/2010 R186 On 03-February-11 8.95 Put Bond Future 4581 5 5 5 0.00
21/06/2010 R186 On 03-February-11 9.05 Put Bond Future 4121 4 4 4 0.00
21/06/2010 R186 On 03-February-11 9.00 Put Bond Future 4345 4 4 4 0.00
21/06/2010 R201 On 05-August-10 Bond Future 7.83 104.4760 104.5576 104.4760 1,388.00
21/06/2010 R201 On 05-August-10 9.00 Call Bond Future 4244 4 4 4 0.00
21/06/2010 R201 On 05-August-10 9.00 Put Bond Future 1 0 0 0 0.00
21/06/2010 R201 On 04-November-10 Bond Future 7.90 106.2157 106.2966 106.2157 0.00
21/06/2010 R201 On 04-November-10 8.50 Call Bond Future 2434 2 2 2 0.00
21/06/2010 R201 On 04-November-10 8.55 Call Bond Future 2573 3 3 3 0.00
21/06/2010 R201 On 04-November-10 8.45 Call Bond Future 2298 2 2 2 0.00
21/06/2010 R201 On 04-November-10 8.45 Put Bond Future 381 0 0 0 0.00
21/06/2010 R201 On 04-November-10 8.55 Put Bond Future 313 0 0 0 0.00
21/06/2010 R201 On 04-November-10 8.50 Put Bond Future 345 0 0 0 0.00
21/06/2010 R201 On 03-February-11 Bond Future 7.94 103.7194 103.8026 103.7194 0.00
21/06/2010 R201 On 03-February-11 8.00 Call Bond Future 1321 1 1 1 0.00
21/06/2010 R201 On 03-February-11 7.95 Call Bond Future 1229 1 1 1 0.00
21/06/2010 R201 On 03-February-11 8.05 Call Bond Future 1416 1 1 1 0.00
21/06/2010 R201 On 03-February-11 8.05 Put Bond Future 1061 1 1 1 0.00
21/06/2010 R201 On 03-February-11 7.95 Put Bond Future 1206 1 1 1 0.00
21/06/2010 R201 On 03-February-11 8.00 Put Bond Future 1132 1 1 1 0.00
21/06/2010 R203 On 05-August-10 Bond Future 8.58 101.4706 101.5844 101.4706 3,767.00
21/06/2010 R203 On 05-August-10 9.25 Call Bond Future 3448 3 3 3 0.00
21/06/2010 R203 On 05-August-10 9.25 Put Bond Future 70 0 0 0 0.00
21/06/2010 R203 On 04-November-10 Bond Future 8.67 98.9944 99.1047 98.9944 0.00
21/06/2010 R203 On 04-November-10 9.25 Call Bond Future 3480 3 3 3 0.00
21/06/2010 R203 On 04-November-10 9.20 Call Bond Future 3295 3 3 3 0.00
21/06/2010 R203 On 04-November-10 9.30 Call Bond Future 3669 4 4 4 0.00
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21/06/2010 R203 On 04-November-10 9.30 Put Bond Future 566 1 1 1 0.00
21/06/2010 R203 On 04-November-10 9.20 Put Bond Future 675 1 1 1 0.00
21/06/2010 R203 On 04-November-10 9.25 Put Bond Future 618 1 1 1 0.00
21/06/2010 R203 On 03-February-11 Bond Future 8.74 100.7986 100.9104 100.7986 0.00
21/06/2010 R203 On 03-February-11 8.50 Call Bond Future 1469 1 1 1 0.00
21/06/2010 R203 On 03-February-11 8.55 Call Bond Future 1581 2 2 2 0.00
21/06/2010 R203 On 03-February-11 8.45 Call Bond Future 1361 1 1 1 0.00
21/06/2010 R203 On 03-February-11 8.45 Put Bond Future 2769 3 3 3 0.00
21/06/2010 R203 On 03-February-11 8.55 Put Bond Future 2495 3 2 3 0.00
21/06/2010 R203 On 03-February-11 8.50 Put Bond Future 2630 3 3 3 0.00
21/06/2010 R204 On 05-August-10 Bond Future 8.67 97.0452 97.1708 97.0452 2,664.00
21/06/2010 R204 On 05-August-10 9.25 Call Bond Future 3366 3 3 3 0.00
21/06/2010 R204 On 05-August-10 8.70 Call Bond Future 1062 1 1 1 0.00
21/06/2010 R204 On 05-August-10 8.75 Call Bond Future 1222 1 1 1 83.00
21/06/2010 R204 On 05-August-10 8.25 Call Bond Future 183 0 0 0 249.00
21/06/2010 R204 On 05-August-10 8.75 Put Bond Future 766 1 1 1 83.00
21/06/2010 R204 On 05-August-10 8.25 Put Bond Future 2622 3 3 3 0.00
21/06/2010 R204 On 05-August-10 8.70 Put Bond Future 891 1 1 1 650.00
21/06/2010 R204 On 05-August-10 9.25 Put Bond Future 123 0 0 0 780.00
21/06/2010 R204 On 04-November-10 Bond Future 8.75 98.6621 98.7845 98.6621 0.00
21/06/2010 R204 On 04-November-10 9.25 Call Bond Future 3507 3 4 3 0.00
21/06/2010 R204 On 04-November-10 9.30 Call Bond Future 3710 4 4 4 0.00
21/06/2010 R204 On 04-November-10 9.20 Call Bond Future 3313 3 3 3 0.00
21/06/2010 R204 On 04-November-10 9.20 Put Bond Future 837 1 1 1 0.00
21/06/2010 R204 On 04-November-10 9.30 Put Bond Future 698 1 1 1 0.00
21/06/2010 R204 On 04-November-10 9.25 Put Bond Future 763 1 1 1 0.00
21/06/2010 R204 On 03-February-11 Bond Future 8.81 96.4187 96.5435 96.4187 0.00
21/06/2010 R204 On 03-February-11 8.50 Call Bond Future 1489 1 1 1 0.00
21/06/2010 R204 On 03-February-11 8.45 Call Bond Future 1377 1 1 1 0.00
21/06/2010 R204 On 03-February-11 8.55 Call Bond Future 1607 2 2 2 0.00
21/06/2010 R204 On 03-February-11 8.55 Put Bond Future 3021 3 3 3 0.00
21/06/2010 R204 On 03-February-11 8.45 Put Bond Future 3346 3 3 3 0.00
21/06/2010 R204 On 03-February-11 8.50 Put Bond Future 3180 3 3 3 0.00
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21/06/2010 R206 On 05-August-10 Bond Future 7.73 99.7926 99.8545 99.7926 0.00
21/06/2010 R206 On 05-August-10 9.00 Call Bond Future 3655 4 4 4 0.00
21/06/2010 R206 On 05-August-10 9.00 Put Bond Future 0 0 0 0 0.00
21/06/2010 R206 On 04-November-10 Bond Future 7.81 101.4512 101.5174 101.4512 0.00
21/06/2010 R206 On 04-November-10 8.50 Call Bond Future 2103 2 2 2 0.00
21/06/2010 R206 On 04-November-10 8.45 Call Bond Future 1991 2 2 2 0.00
21/06/2010 R206 On 04-November-10 8.55 Call Bond Future 2216 2 2 2 0.00
21/06/2010 R206 On 04-November-10 8.55 Put Bond Future 193 0 0 0 0.00
21/06/2010 R206 On 04-November-10 8.45 Put Bond Future 237 0 0 0 0.00
21/06/2010 R206 On 04-November-10 8.50 Put Bond Future 214 0 0 0 0.00
21/06/2010 R206 On 03-February-11 Bond Future 7.85 99.5183 99.5849 99.5183 0.00
21/06/2010 R206 On 03-February-11 8.00 Call Bond Future 1156 1 1 1 0.00
21/06/2010 R206 On 03-February-11 8.05 Call Bond Future 1232 1 1 1 0.00
21/06/2010 R206 On 03-February-11 7.95 Call Bond Future 1083 1 1 1 0.00
21/06/2010 R206 On 03-February-11 7.95 Put Bond Future 830 1 1 1 0.00
21/06/2010 R206 On 03-February-11 8.05 Put Bond Future 724 1 1 1 0.00
21/06/2010 R206 On 03-February-11 8.00 Put Bond Future 775 1 1 1 0.00
21/06/2010 R207 On 05-August-10 Bond Future 8.74 91.0262 91.0915 91.0262 3,941.00
21/06/2010 R207 On 05-August-10 9.50 Call Bond Future 4432 4 4 4 0.00
21/06/2010 R207 On 05-August-10 8.25 Call Bond Future 123 0 0 0 250.00
21/06/2010 R207 On 05-August-10 9.25 Call Bond Future 3131 3 3 3 0.00
21/06/2010 R207 On 05-August-10 9.25 Put Bond Future 159 0 0 0 100.00
21/06/2010 R207 On 05-August-10 8.25 Put Bond Future 3090 3 3 3 0.00
21/06/2010 R207 On 05-August-10 9.50 Put Bond Future 52 0 0 0 150.00
21/06/2010 R207 On 04-November-10 Bond Future 8.81 92.5390 92.6088 92.5390 0.00
21/06/2010 R207 On 04-November-10 9.25 Call Bond Future 3450 3 3 3 0.00
21/06/2010 R207 On 04-November-10 9.30 Call Bond Future 3654 4 4 4 0.00
21/06/2010 R207 On 04-November-10 9.20 Call Bond Future 3250 3 3 3 0.00
21/06/2010 R207 On 04-November-10 9.20 Put Bond Future 1012 1 1 1 0.00
21/06/2010 R207 On 04-November-10 9.30 Put Bond Future 855 1 1 1 0.00
21/06/2010 R207 On 04-November-10 9.25 Put Bond Future 931 1 1 1 0.00
21/06/2010 R207 On 03-February-11 Bond Future 8.86 90.5850 90.6533 90.5850 0.00
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21/06/2010 R207 On 03-February-11 8.75 Call Bond Future 2049 2 2 2 0.00
21/06/2010 R207 On 03-February-11 8.70 Call Bond Future 1911 2 2 2 0.00
21/06/2010 R207 On 03-February-11 8.80 Call Bond Future 2193 2 2 2 0.00
21/06/2010 R207 On 03-February-11 8.80 Put Bond Future 2558 3 3 3 0.00
21/06/2010 R207 On 03-February-11 8.70 Put Bond Future 2851 3 3 3 0.00
21/06/2010 R207 On 03-February-11 8.75 Put Bond Future 2701 3 3 3 0.00
21/06/2010 R208 On 05-August-10 Bond Future 8.81 88.3587 88.4266 88.3587 11,317.00
21/06/2010 R208 On 05-August-10 9.50 Call Bond Future 4225 4 4 4 0.00
21/06/2010 R208 On 05-August-10 9.50 Put Bond Future 74 0 0 0 0.00
21/06/2010 R208 On 04-November-10 Bond Future 8.88 86.4258 86.4924 86.4258 0.00
21/06/2010 R208 On 04-November-10 9.25 Call Bond Future 3333 3 3 3 0.00
21/06/2010 R208 On 04-November-10 9.20 Call Bond Future 3133 3 3 3 0.00
21/06/2010 R208 On 04-November-10 9.30 Call Bond Future 3537 4 4 4 0.00
21/06/2010 R208 On 04-November-10 9.30 Put Bond Future 1017 1 1 1 0.00
21/06/2010 R208 On 04-November-10 9.20 Put Bond Future 1198 1 1 1 0.00
21/06/2010 R208 On 04-November-10 9.25 Put Bond Future 1105 1 1 1 0.00
21/06/2010 R208 On 03-February-11 Bond Future 8.93 88.0032 88.0746 88.0032 0.00
21/06/2010 R208 On 03-February-11 8.75 Call Bond Future 2008 2 2 2 0.00
21/06/2010 R208 On 03-February-11 8.80 Call Bond Future 2151 2 2 2 0.00
21/06/2010 R208 On 03-February-11 8.70 Call Bond Future 1870 2 2 2 0.00
21/06/2010 R208 On 03-February-11 8.70 Put Bond Future 3248 3 3 3 0.00
21/06/2010 R208 On 03-February-11 8.80 Put Bond Future 2923 3 3 3 0.00
21/06/2010 R208 On 03-February-11 8.75 Put Bond Future 3082 3 3 3 0.00
21/06/2010 R209 On 05-August-10 Bond Future 8.92 75.5436 75.5514 75.5436 2,417.00
21/06/2010 R209 On 05-August-10 8.75 Call Bond Future 803 1 1 1 0.00
21/06/2010 R209 On 05-August-10 8.75 Put Bond Future 2118 2 2 2 0.00
21/06/2010 R209 On 04-November-10 Bond Future 8.97 73.6579 73.6579 73.6579 0.00
21/06/2010 R209 On 04-November-10 9.00 Call Bond Future 2753 3 3 3 0.00
21/06/2010 R209 On 04-November-10 9.05 Call Bond Future 2961 3 3 3 0.00
21/06/2010 R209 On 04-November-10 8.95 Call Bond Future 2552 3 3 3 0.00
21/06/2010 R209 On 04-November-10 8.95 Put Bond Future 2668 3 3 3 0.00
21/06/2010 R209 On 04-November-10 9.05 Put Bond Future 2309 2 2 2 0.00
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21/06/2010 R209 On 04-November-10 9.00 Put Bond Future 2483 3 2 3 0.00
21/06/2010 R209 On 03-February-11 Bond Future 9.00 74.9981 75.0058 74.9981 0.00
21/06/2010 R209 On 03-February-11 9.00 Call Bond Future 3295 3 3 3 0.00
21/06/2010 R209 On 03-February-11 9.05 Call Bond Future 3499 4 3 4 0.00
21/06/2010 R209 On 03-February-11 8.95 Call Bond Future 3097 3 3 3 0.00
21/06/2010 R209 On 03-February-11 8.95 Put Bond Future 3498 4 3 4 0.00
21/06/2010 R209 On 03-February-11 9.05 Put Bond Future 3132 3 3 3 0.00
21/06/2010 R209 On 03-February-11 9.00 Put Bond Future 3310 3 3 3 0.00
21/06/2010 TRT1 On 05-August-10 Index Future 317.58 317.2870 317.5830 317.2870 100.00
21/06/2010 TRT1 On 04-November-10 Index Future 322.86 322.5630 322.8640 322.5630 0.00
22/06/2010 AL7T On 05-August-10 Index Future 350.21 350.7890 350.2100 350.7890 58.00
22/06/2010 ALBI On 05-August-10 Index Future 319.71 320.1290 319.7140 320.1290 1,460.00
22/06/2010 ALBI On 04-November-10 Index Future 325.03 325.4530 325.0310 325.4530 0.00
22/06/2010 CRD1 On 05-August-10 Index Future 141.38 141.4570 141.3750 141.4570 2.00
22/06/2010 CRD1 On 04-November-10 Index Future 143.73 143.8100 143.7260 143.8100 0.00
22/06/2010 GOVI On 05-August-10 Govi 321.05 321.4510 321.0460 321.4510 326.00
22/06/2010 GOVI On 05-August-10 315.60 Call Govi 63970 7 6 7 0.00
22/06/2010 GOVI On 05-August-10 315.60 Put Govl 9510 1 1 1 0.00
22/06/2010 GOVI On 04-November-10 Govl 326.39 326.7970 326.3850 326.7970 0.00
22/06/2010 GOVI On 04-November-10 329.00 Call Govi 0 0 0 0 0.00
22/06/2010 GOVI On 04-November-10 329.01 Call Govl 0 0 0 0 0.00
22/06/2010 GOVI On 04-November-10 328.99 Call Govl 0 0 0 0 0.00
22/06/2010 GOVI On 04-November-10 328.99 Put GOovi 26050 2 3 2 0.00
22/06/2010 GOVI On 04-November-10 329.01 Put Govl 26250 2 3 2 0.00
22/06/2010 GOVI On 04-November-10 329.00 Put Govl 26150 2 3 2 0.00
22/06/2010 GVIX On 01-January-29 LIVE INDEX 110.00 110.0000 110.0000 110.0000 0.00
22/06/2010 ILBI On 05-August-10 Index Future 382.23 380.8670 382.2320 380.8670 501.00
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22/06/2010 J153 On 31-August-10 Interest Rate Swap 6.89 0.0124 0.0124 0.0124 0.00
22/06/2010 J157 On 15-September-15 Interest Rate Swap 8.82 0.0200 0.0200 0.0200 0.00
22/06/2010 J186 On 21-December-26 Interest Rate Swap 8.68 0.1077 0.1077 0.1077 0.00
22/06/2010 J201 On 22-December-14 Interest Rate Swap 8.66 0.0514 0.0514 0.0514 0.00
22/06/2010 J203 On 15-September-17 Interest Rate Swap 8.98 0.0847 0.0847 0.0847 0.00
22/06/2010 J204 On 21-December-18 Interest Rate Swap 8.96 0.0958 0.0958 0.0958 0.00
22/06/2010 J207 On 15-January-20 Interest Rate Swap 9.00 0.0691 0.0691 0.0691 0.00
22/06/2010 JBAF On 21-July-10 Jibar Tradeable Future 6.55 93.4470 93.4470 93.4470 1,000.00
22/06/2010 JBAF On 18-August-10 Jibar Tradeable Future 6.47 93.5340 93.5340 93.5340 1,000.00
22/06/2010 JBAF On 15-September-10 Jibar Tradeable Future 6.39 93.6060 93.6060 93.6060 1,000.00
22/06/2010 JBAF On 20-October-10 Jibar Tradeable Future 6.38 93.6170 93.6170 93.6170 0.00
22/06/2010 JBAF On 17-November-10 Jibar Tradeable Future 6.38 93.6170 93.6170 93.6170 0.00
22/06/2010 JBAF On 15-December-10 Jibar Tradeable Future 6.38 93.6160 93.6160 93.6160 0.00
22/06/2010 JBAF On 16-March-11 Jibar Tradeable Future 6.45 93.5460 93.5460 93.5460 5,500.00
22/06/2010 JBAF On 15-June-11 Jibar Tradeable Future 6.61 93.3930 93.3930 93.3930 4,500.00
22/06/2010 JBAF On 21-September-11 Jibar Tradeable Future 6.96 93.0420 93.0420 93.0420 3,500.00
22/06/2010 JBAF On 21-December-11 Jibar Tradeable Future 7.21 92.7940 92.7940 92.7940 5,000.00
22/06/2010 JBAF On 20-March-12 Jibar Tradeable Future 7.48 92.5230 92.5230 92.5230 0.00
22/06/2010 JBAF On 20-June-12 Jibar Tradeable Future 7.51 92.4950 92.4950 92.4950 0.00
22/06/2010 JFRA On 05-August-10 Jibar Tradeable Future 7.33 92.6710 92.6710 92.6710 0.00
22/06/2010 JFRA On 04-November-10 Jibar Tradeable Future 7.66 92.3400 92.3400 92.3400 0.00
22/06/2010 JNO2 On 05-August-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
22/06/2010 JNO2 On 05-August-10 7.50 Call JNOTE 0 0 0 0 0.00
22/06/2010 JNO2 On 05-August-10 7.75 Call JNOTE 0 0 0 0 0.00
22/06/2010 JNO2 On 05-August-10 7.25 Call JNOTE 250000 0 0 0 0.00
22/06/2010 JNO2 On 05-August-10 7.25 Put JNOTE 0 0 0 0 0.00
22/06/2010 JNO2 On 05-August-10 7.75 Put JNOTE 250000 0 0 0 0.00
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22/06/2010 JNO2 On 05-August-10 7.50 Put JNOTE 0 0 0 0 0.00
22/06/2010 JNO5 On 05-August-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
22/06/2010 JNO5 On 05-August-10 7.50 Call JNOTE 0 0 0 0 0.00
22/06/2010 JNO5 On 05-August-10 7.75 Call JNOTE 0 0 0 0 0.00
22/06/2010 JNO5 On 05-August-10 7.25 Call JNOTE 250000 0 0 0 0.00
22/06/2010 JNO5 On 05-August-10 7.25 Put JNOTE 0 0 0 0 0.00
22/06/2010 JNO5 On 05-August-10 7.75 Put JNOTE 250000 0 0 0 0.00
22/06/2010 JNO5 On 05-August-10 7.50 Put JNOTE 0 0 0 0 0.00
22/06/2010 JN10 On 05-August-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
22/06/2010 JN10 On 05-August-10 7.50 Call JNOTE 0 0 0 0 0.00
22/06/2010 JN10 On 05-August-10 7.75 Call JNOTE 0 0 0 0 0.00
22/06/2010 JN10 On 05-August-10 7.25 Call JNOTE 250000 0 0 0 0.00
22/06/2010 JN10 On 05-August-10 7.25 Put JNOTE 0 0 0 0 0.00
22/06/2010 JN10 On 05-August-10 7.75 Put JNOTE 250000 0 0 0 0.00
22/06/2010 JN10 On 05-August-10 7.50 Put JNOTE 0 0 0 0 0.00
22/06/2010 OTH1 On 05-August-10 Index Future 312.06 312.5380 312.0600 312.5380 3.00
22/06/2010 OTH1 On 04-November-10 Index Future 317.25 317.7350 317.2500 317.7350 0.00
22/06/2010 R157 On 05-August-10 Bond Future 7.95 128.3872 128.3401 128.3872 5,757.00
22/06/2010 R157 On 05-August-10 8.75 Call Bond Future 3724 4 4 4 0.00
22/06/2010 R157 On 05-August-10 8.50 Call Bond Future 2645 3 3 3 0.00
22/06/2010 R157 On 05-August-10 9.00 Call Bond Future 4831 5 5 5 0.00
22/06/2010 R157 On 05-August-10 8.25 Call Bond Future 1658 2 2 2 500.00
22/06/2010 R157 On 05-August-10 7.50 Call Bond Future 95 0 0 0 500.00
22/06/2010 R157 On 05-August-10 7.50 Put Bond Future 2226 2 2 2 0.00
22/06/2010 R157 On 05-August-10 9.00 Put Bond Future 6 0 0 0 0.00
22/06/2010 R157 On 05-August-10 8.25 Put Bond Future 247 0 0 0 0.00
22/06/2010 R157 On 05-August-10 8.50 Put Bond Future 82 0 0 0 2,500.00
22/06/2010 R157 On 05-August-10 8.75 Put Bond Future 23 0 0 0 0.00
22/06/2010 R157 On 04-November-10 Bond Future 8.03 123.7041 123.6592 123.7041 0.00
22/06/2010 R157 On 04-November-10 8.50 Call Bond Future 2646 3 3 3 0.00
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22/06/2010 R157 On 04-November-10 8.55 Call Bond Future 2814 3 3 3 0.00
22/06/2010 R157 On 04-November-10 7.50 Call Bond Future 380 0 0 0 500.00
22/06/2010 R157 On 04-November-10 8.45 Call Bond Future 2482 3 2 3 0.00
22/06/2010 R157 On 04-November-10 8.45 Put Bond Future 597 1 1 1 0.00
22/06/2010 R157 On 04-November-10 7.50 Put Bond Future 2761 3 3 3 0.00
22/06/2010 R157 On 04-November-10 8.55 Put Bond Future 491 0 0 0 0.00
22/06/2010 R157 On 04-November-10 8.50 Put Bond Future 542 1 1 1 0.00
22/06/2010 R157 On 03-February-11 Bond Future 8.08 125.9463 125.8995 125.9463 0.00
22/06/2010 R157 On 03-February-11 7.90 Call Bond Future 1215 1 1 1 0.00
22/06/2010 R157 On 03-February-11 7.95 Call Bond Future 1315 1 1 1 0.00
22/06/2010 R157 On 03-February-11 7.85 Call Bond Future 1119 1 1 1 0.00
22/06/2010 R157 On 03-February-11 7.85 Put Bond Future 2098 2 2 2 0.00
22/06/2010 R157 On 03-February-11 7.95 Put Bond Future 1865 2 2 2 0.00
22/06/2010 R157 On 03-February-11 7.90 Put Bond Future 1980 2 2 2 0.00
22/06/2010 R186 On 05-August-10 Bond Future 8.99 114.4006 114.2147 114.4006 19,126.00
22/06/2010 R186 On 05-August-10 9.25 Call Bond Future 3077 3 3 3 0.00
22/06/2010 R186 On 05-August-10 8.75 Call Bond Future 704 1 1 1 1,300.00
22/06/2010 R186 On 05-August-10 9.75 Call Bond Future 6811 7 7 7 0.00
22/06/2010 R186 On 05-August-10 10.00 Call Bond Future 8824 9 9 9 0.00
22/06/2010 R186 On 05-August-10 9.00 Call Bond Future 1652 2 2 2 48.00
22/06/2010 R186 On 05-August-10 8.50 Call Bond Future 222 0 0 0 144.00
22/06/2010 R186 On 05-August-10 9.00 Put Bond Future 1596 2 2 2 48.00
22/06/2010 R186 On 05-August-10 8.50 Put Bond Future 4950 5 5 5 0.00
22/06/2010 R186 On 05-August-10 10.00 Put Bond Future 34 0 0 0 3,000.00
22/06/2010 R186 On 05-August-10 9.75 Put Bond Future 106 0 0 0 1,444.00
22/06/2010 R186 On 05-August-10 8.75 Put Bond Future 3004 3 3 3 0.00
22/06/2010 R186 On 05-August-10 9.25 Put Bond Future 737 1 1 1 0.00
22/06/2010 R186 On 04-November-10 Bond Future 9.06 116.2990 116.1160 116.2990 0.00
22/06/2010 R186 On 04-November-10 9.25 Call Bond Future 4099 4 4 4 0.00
22/06/2010 R186 On 04-November-10 9.30 Call Bond Future 4370 4 4 4 0.00
22/06/2010 R186 On 04-November-10 8.75 Call Bond Future 1839 2 2 2 9,800.00
22/06/2010 R186 On 04-November-10 9.20 Call Bond Future 3832 4 4 4 0.00
22/06/2010 R186 On 04-November-10 9.20 Put Bond Future 2554 2 3 2 0.00
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22/06/2010 R186 On 04-November-10 8.75 Put Bond Future 4717 5 5 5 0.00
22/06/2010 R186 On 04-November-10 9.30 Put Bond Future 2199 2 2 2 0.00
22/06/2010 R186 On 04-November-10 9.25 Put Bond Future 2373 2 2 2 0.00
22/06/2010 R186 On 03-February-11 Bond Future 9.11 113.1255 112.9360 113.1255 0.00
22/06/2010 R186 On 03-February-11 9.00 Call Bond Future 3437 4 3 4 0.00
22/06/2010 R186 On 03-February-11 8.95 Call Bond Future 3219 3 3 3 0.00
22/06/2010 R186 On 03-February-11 9.05 Call Bond Future 3664 4 4 4 0.00
22/06/2010 R186 On 03-February-11 9.05 Put Bond Future 4207 4 4 4 0.00
22/06/2010 R186 On 03-February-11 8.95 Put Bond Future 4675 5 5 5 0.00
22/06/2010 R186 On 03-February-11 9.00 Put Bond Future 4435 4 4 4 0.00
22/06/2010 R201 On 05-August-10 Bond Future 7.85 104.5576 104.4834 104.5576 1,388.00
22/06/2010 R201 On 05-August-10 9.00 Call Bond Future 4170 4 4 4 0.00
22/06/2010 R201 On 05-August-10 9.00 Put Bond Future 1 0 0 0 0.00
22/06/2010 R201 On 04-November-10 Bond Future 7.92 106.2966 106.2227 106.2966 0.00
22/06/2010 R201 On 04-November-10 8.50 Call Bond Future 2373 2 2 2 0.00
22/06/2010 R201 On 04-November-10 8.55 Call Bond Future 2511 3 3 3 0.00
22/06/2010 R201 On 04-November-10 8.45 Call Bond Future 2238 2 2 2 0.00
22/06/2010 R201 On 04-November-10 8.45 Put Bond Future 395 0 0 0 0.00
22/06/2010 R201 On 04-November-10 8.55 Put Bond Future 325 0 0 0 0.00
22/06/2010 R201 On 04-November-10 8.50 Put Bond Future 358 0 0 0 0.00
22/06/2010 R201 On 03-February-11 Bond Future 7.97 103.8026 103.7261 103.8026 0.00
22/06/2010 R201 On 03-February-11 8.00 Call Bond Future 1278 1 1 1 0.00
22/06/2010 R201 On 03-February-11 8.05 Call Bond Future 1372 1 1 1 0.00
22/06/2010 R201 On 03-February-11 7.95 Call Bond Future 1188 1 1 1 0.00
22/06/2010 R201 On 03-February-11 7.95 Put Bond Future 1241 1 1 1 0.00
22/06/2010 R201 On 03-February-11 8.05 Put Bond Future 1093 1 1 1 0.00
22/06/2010 R201 On 03-February-11 8.00 Put Bond Future 1165 1 1 1 0.00
22/06/2010 R203 On 05-August-10 Bond Future 8.60 101.5844 101.4809 101.5844 3,767.00
22/06/2010 R203 On 05-August-10 9.25 Call Bond Future 3348 3 3 3 0.00
22/06/2010 R203 On 05-August-10 9.25 Put Bond Future 74 0 0 0 0.00
22/06/2010 R203 On 04-November-10 Bond Future 8.69 99.1047 99.0044 99.1047 0.00
22/06/2010 R203 On 04-November-10 9.25 Call Bond Future 3399 3 3 3 0.00
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22/06/2010 R203 On 04-November-10 9.20 Call Bond Future 3216 3 3 3 0.00
22/06/2010 R203 On 04-November-10 9.30 Call Bond Future 3586 4 4 4 0.00
22/06/2010 R203 On 04-November-10 9.30 Put Bond Future 583 1 1 1 0.00
22/06/2010 R203 On 04-November-10 9.20 Put Bond Future 697 1 1 1 0.00
22/06/2010 R203 On 04-November-10 9.25 Put Bond Future 638 1 1 1 0.00
22/06/2010 R203 On 03-February-11 Bond Future 8.76 100.9104 100.8083 100.9104 0.00
22/06/2010 R203 On 03-February-11 8.50 Call Bond Future 1422 1 1 1 0.00
22/06/2010 R203 On 03-February-11 8.45 Call Bond Future 1317 1 1 1 0.00
22/06/2010 R203 On 03-February-11 8.55 Call Bond Future 1532 2 2 2 0.00
22/06/2010 R203 On 03-February-11 8.55 Put Bond Future 2548 2 3 2 0.00
22/06/2010 R203 On 03-February-11 8.45 Put Bond Future 2827 3 3 3 0.00
22/06/2010 R203 On 03-February-11 8.50 Put Bond Future 2685 3 3 3 0.00
22/06/2010 R204 On 05-August-10 Bond Future 8.70 97.1708 96.9996 97.1708 2,664.00
22/06/2010 R204 On 05-August-10 9.25 Call Bond Future 3207 3 3 3 0.00
22/06/2010 R204 On 05-August-10 8.70 Call Bond Future 962 1 1 1 0.00
22/06/2010 R204 On 05-August-10 8.75 Call Bond Future 1115 1 1 1 83.00
22/06/2010 R204 On 05-August-10 8.25 Call Bond Future 152 0 0 0 249.00
22/06/2010 R204 On 05-August-10 8.75 Put Bond Future 830 1 1 1 83.00
22/06/2010 R204 On 05-August-10 8.25 Put Bond Future 2762 3 3 3 0.00
22/06/2010 R204 On 05-August-10 8.70 Put Bond Future 962 1 1 1 650.00
22/06/2010 R204 On 05-August-10 9.25 Put Bond Future 136 0 0 0 780.00
22/06/2010 R204 On 04-November-10 Bond Future 8.78 98.7845 98.6120 98.7845 0.00
22/06/2010 R204 On 04-November-10 9.25 Call Bond Future 3376 4 3 4 0.00
22/06/2010 R204 On 04-November-10 9.30 Call Bond Future 3576 4 4 4 0.00
22/06/2010 R204 On 04-November-10 9.20 Call Bond Future 3185 3 3 3 0.00
22/06/2010 R204 On 04-November-10 9.20 Put Bond Future 882 1 1 1 0.00
22/06/2010 R204 On 04-November-10 9.30 Put Bond Future 736 1 1 1 0.00
22/06/2010 R204 On 04-November-10 9.25 Put Bond Future 804 1 1 1 0.00
22/06/2010 R204 On 03-February-11 Bond Future 8.84 96.5435 96.3699 96.5435 0.00
22/06/2010 R204 On 03-February-11 8.50 Call Bond Future 1417 1 1 1 0.00
22/06/2010 R204 On 03-February-11 8.55 Call Bond Future 1531 2 2 2 0.00
22/06/2010 R204 On 03-February-11 8.45 Call Bond Future 1309 1 1 1 0.00
22/06/2010 R204 On 03-February-11 8.45 Put Bond Future 3452 3 3 3 0.00
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22/06/2010 R204 On 03-February-11 8.55 Put Bond Future 3119 3 3 3 0.00
22/06/2010 R204 On 03-February-11 8.50 Put Bond Future 3282 3 3 3 0.00
22/06/2010 R206 On 05-August-10 Bond Future 7.76 99.8545 99.7661 99.8545 0.00
22/06/2010 R206 On 05-August-10 9.00 Call Bond Future 3567 4 4 4 0.00
22/06/2010 R206 On 05-August-10 9.00 Put Bond Future 1 0 0 0 0.00
22/06/2010 R206 On 04-November-10 Bond Future 7.84 101.5174 101.4264 101.5174 0.00
22/06/2010 R206 On 04-November-10 8.50 Call Bond Future 2027 2 2 2 0.00
22/06/2010 R206 On 04-November-10 8.45 Call Bond Future 1917 2 2 2 0.00
22/06/2010 R206 On 04-November-10 8.55 Call Bond Future 2139 2 2 2 0.00
22/06/2010 R206 On 04-November-10 8.55 Put Bond Future 207 0 0 0 0.00
22/06/2010 R206 On 04-November-10 8.45 Put Bond Future 254 0 0 0 0.00
22/06/2010 R206 On 04-November-10 8.50 Put Bond Future 229 0 0 0 0.00
22/06/2010 R206 On 03-February-11 Bond Future 7.89 99.5849 99.4927 99.5849 0.00
22/06/2010 R206 On 03-February-11 8.00 Call Bond Future 1102 1 1 1 0.00
22/06/2010 R206 On 03-February-11 7.95 Call Bond Future 1031 1 1 1 0.00
22/06/2010 R206 On 03-February-11 8.05 Call Bond Future 1176 1 1 1 0.00
22/06/2010 R206 On 03-February-11 8.05 Put Bond Future 760 1 1 1 0.00
22/06/2010 R206 On 03-February-11 7.95 Put Bond Future 870 1 1 1 0.00
22/06/2010 R206 On 03-February-11 8.00 Put Bond Future 813 1 1 1 0.00
22/06/2010 R207 On 05-August-10 Bond Future 8.77 91.0915 90.9194 91.0915 3,941.00
22/06/2010 R207 On 05-August-10 9.50 Call Bond Future 4265 4 4 4 0.00
22/06/2010 R207 On 05-August-10 8.25 Call Bond Future 101 0 0 0 250.00
22/06/2010 R207 On 05-August-10 9.25 Call Bond Future 2975 3 3 3 0.00
22/06/2010 R207 On 05-August-10 9.25 Put Bond Future 175 0 0 0 100.00
22/06/2010 R207 On 05-August-10 8.25 Put Bond Future 3240 3 3 3 0.00
22/06/2010 R207 On 05-August-10 9.50 Put Bond Future 57 0 0 0 150.00
22/06/2010 R207 On 04-November-10 Bond Future 8.84 92.6088 92.4287 92.6088 0.00
22/06/2010 R207 On 04-November-10 9.25 Call Bond Future 3317 3 3 3 0.00
22/06/2010 R207 On 04-November-10 9.30 Call Bond Future 3518 4 4 4 0.00
22/06/2010 R207 On 04-November-10 9.20 Call Bond Future 3121 3 3 3 0.00
22/06/2010 R207 On 04-November-10 9.20 Put Bond Future 1063 1 1 1 0.00
22/06/2010 R207 On 04-November-10 9.30 Put Bond Future 899 1 1 1 0.00
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22/06/2010 R207 On 04-November-10 9.25 Put Bond Future 978 1 1 1 0.00
22/06/2010 R207 On 03-February-11 Bond Future 8.90 90.6533 90.4713 90.6533 0.00
22/06/2010 R207 On 03-February-11 8.75 Call Bond Future 1960 2 2 2 0.00
22/06/2010 R207 On 03-February-11 8.80 Call Bond Future 2100 2 2 2 0.00
22/06/2010 R207 On 03-February-11 8.70 Call Bond Future 1826 2 2 2 0.00
22/06/2010 R207 On 03-February-11 8.70 Put Bond Future 2948 3 3 3 0.00
22/06/2010 R207 On 03-February-11 8.80 Put Bond Future 2647 3 3 3 0.00
22/06/2010 R207 On 03-February-11 8.75 Put Bond Future 2794 3 3 3 0.00
22/06/2010 R208 On 05-August-10 Bond Future 8.83 88.4266 88.3032 88.4266 11,317.00
22/06/2010 R208 On 05-August-10 9.50 Call Bond Future 4106 4 4 4 0.00
22/06/2010 R208 On 05-August-10 9.50 Put Bond Future 79 0 0 0 0.00
22/06/2010 R208 On 04-November-10 Bond Future 8.90 86.4924 86.3713 86.4924 0.00
22/06/2010 R208 On 04-November-10 9.25 Call Bond Future 3244 3 3 3 0.00
22/06/2010 R208 On 04-November-10 9.20 Call Bond Future 3047 3 3 3 0.00
22/06/2010 R208 On 04-November-10 9.30 Call Bond Future 3446 4 3 4 0.00
22/06/2010 R208 On 04-November-10 9.30 Put Bond Future 1047 1 1 1 0.00
22/06/2010 R208 On 04-November-10 9.20 Put Bond Future 1233 1 1 1 0.00
22/06/2010 R208 On 04-November-10 9.25 Put Bond Future 1137 1 1 1 0.00
22/06/2010 R208 On 03-February-11 Bond Future 8.95 88.0746 87.9437 88.0746 0.00
22/06/2010 R208 On 03-February-11 8.75 Call Bond Future 1945 2 2 2 0.00
22/06/2010 R208 On 03-February-11 8.70 Call Bond Future 1810 2 2 2 0.00
22/06/2010 R208 On 03-February-11 8.80 Call Bond Future 2085 2 2 2 0.00
22/06/2010 R208 On 03-February-11 8.80 Put Bond Future 2988 3 3 3 0.00
22/06/2010 R208 On 03-February-11 8.70 Put Bond Future 3318 3 3 3 0.00
22/06/2010 R208 On 03-February-11 8.75 Put Bond Future 3150 3 3 3 0.00
22/06/2010 R209 On 05-August-10 Bond Future 8.95 75.5514 75.3178 75.5514 2,417.00
22/06/2010 R209 On 05-August-10 8.75 Call Bond Future 709 1 1 1 0.00
22/06/2010 R209 On 05-August-10 8.75 Put Bond Future 2258 2 2 2 0.00
22/06/2010 R209 On 04-November-10 Bond Future 9.00 73.6579 73.4189 73.6579 0.00
22/06/2010 R209 On 04-November-10 9.00 Call Bond Future 2617 3 3 3 0.00
22/06/2010 R209 On 04-November-10 9.05 Call Bond Future 2820 3 3 3 0.00
22/06/2010 R209 On 04-November-10 8.95 Call Bond Future 2422 3 2 3 0.00
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22/06/2010 R209 On 04-November-10 8.95 Put Bond Future 2777 3 3 3 0.00
22/06/2010 R209 On 04-November-10 9.05 Put Bond Future 2407 2 2 2 0.00
22/06/2010 R209 On 04-November-10 9.00 Put Bond Future 2586 2 3 2 0.00
22/06/2010 R209 On 03-February-11 Bond Future 9.03 75.0058 74.7609 75.0058 0.00
22/06/2010 R209 On 03-February-11 9.00 Call Bond Future 3161 3 3 3 0.00
22/06/2010 R209 On 03-February-11 9.05 Call Bond Future 3361 3 3 3 0.00
22/06/2010 R209 On 03-February-11 8.95 Call Bond Future 2968 3 3 3 0.00
22/06/2010 R209 On 03-February-11 8.95 Put Bond Future 3614 3 4 3 0.00
22/06/2010 R209 On 03-February-11 9.05 Put Bond Future 3239 3 3 3 0.00
22/06/2010 R209 On 03-February-11 9.00 Put Bond Future 3421 3 3 3 0.00
22/06/2010 TRT1 On 05-August-10 Index Future 317.18 317.5830 317.1830 317.5830 100.00
22/06/2010 TRT1 On 04-November-10 Index Future 322.46 322.8640 322.4580 322.8640 0.00
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