Yield-2X Derivatives Weekly Statistics Report

2ls IIUETEEE el =xEhenge From: 28/06/2010 To: 29/06/2010
Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
28/06/2010 AL7T On 05-August-10 Index Future 347.36 346.7880 347.3630 346.7880 58.00
28/06/2010 ALBI On 05-August-10 Index Future 317.39 316.9390 317.3930 316.9390 1,452.00
28/06/2010 ALBI On 04-November-10 Index Future 322.67 322.2100 322.6720 322.2100 0.00
28/06/2010 CRD1 On 05-August-10 Index Future 141.11 140.7300 141.1110 140.7300 2.00
28/06/2010 CRD1 On 04-November-10 Index Future 143.46 143.0700 143.4580 143.0700 0.00
28/06/2010 GOVI On 05-August-10 Govl 318.75 318.3190 318.7510 318.3190 326.00
28/06/2010 GOVI On 05-August-10 315.60 Call Govi 45456 4 5 4 0.00
28/06/2010 GOVI On 05-August-10 315.60 Put Govl 13946 2 1 2 0.00
28/06/2010 GOVI On 04-November-10 Govl 324.05 323.6130 324.0530 323.6130 0.00
28/06/2010 GOVI On 04-November-10 329.00 Call Govi 0 0 0 0 0.00
28/06/2010 GOVI On 04-November-10 329.01 Call GOviI 0 0 0 0 0.00
28/06/2010 GOVI On 04-November-10 328.99 Call Govl 0 0 0 0 0.00
28/06/2010 GOVI On 04-November-10 328.99 Put Govi 49370 5 5 5 0.00
28/06/2010 GOVI On 04-November-10 329.01 Put Govl 49570 5 5 5 0.00
28/06/2010 GOVI On 04-November-10 329.00 Put Govl 49470 5 5 5 0.00
28/06/2010 GVIX On 01-January-29 LIVE INDEX 110.00 110.0000 110.0000 110.0000 0.00
28/06/2010 ILBI On 05-August-10 Index Future 381.53 382.4620 381.5270 382.4620 501.00
28/06/2010 J153 On 31-August-10 Interest Rate Swap 6.89 0.0124 0.0124 0.0124 0.00
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28/06/2010 J157 On 15-September-15 Interest Rate Swap 8.82 0.0200 0.0200 0.0200 0.00
28/06/2010 J186 On 21-December-26 Interest Rate Swap 8.68 0.1077 0.1077 0.1077 0.00
28/06/2010 J201 On 22-December-14 Interest Rate Swap 8.66 0.0514 0.0514 0.0514 0.00
28/06/2010 J203 On 15-September-17 Interest Rate Swap 8.98 0.0847 0.0847 0.0847 0.00
28/06/2010 J204 On 21-December-18 Interest Rate Swap 8.96 0.0958 0.0958 0.0958 0.00
28/06/2010 J207 On 15-January-20 Interest Rate Swap 9.00 0.0691 0.0691 0.0691 0.00
28/06/2010 JBAF On 21-July-10 Jibar Tradeable Future 6.55 93.4610 93.4540 93.4610 2,000.00
28/06/2010 JBAF On 18-August-10 Jibar Tradeable Future 6.50 93.5100 93.5050 93.5100 1,000.00
28/06/2010 JBAF On 15-September-10 Jibar Tradeable Future 6.45 93.5510 93.5470 93.5510 1,000.00
28/06/2010 JBAF On 20-October-10 Jibar Tradeable Future 6.43 93.5690 93.5690 93.5690 0.00
28/06/2010 JBAF On 17-November-10 Jibar Tradeable Future 6.43 93.5690 93.5690 93.5690 0.00
28/06/2010 JBAF On 15-December-10 Jibar Tradeable Future 6.43 93.5680 93.5680 93.5680 0.00
28/06/2010 JBAF On 16-March-11 Jibar Tradeable Future 6.47 93.5190 93.5260 93.5190 5,500.00
28/06/2010 JBAF On 15-June-11 Jibar Tradeable Future 6.65 93.3280 93.3480 93.3280 4,500.00
28/06/2010 JBAF On 21-September-11 Jibar Tradeable Future 7.00 92.9690 92.9960 92.9690 6,000.00
28/06/2010 JBAF On 21-December-11 Jibar Tradeable Future 7.26 92.7200 92.7430 92.7200 5,000.00
28/06/2010 JBAF On 20-March-12 Jibar Tradeable Future 7.53 92.4440 92.4700 92.4440 0.00
28/06/2010 JBAF On 20-June-12 Jibar Tradeable Future 7.57 92.4140 92.4350 92.4140 0.00
28/06/2010 JFRA On 05-August-10 Jibar Tradeable Future 7.33 92.6710 92.6710 92.6710 0.00
28/06/2010 JFRA On 04-November-10 Jibar Tradeable Future 7.66 92.3400 92.3400 92.3400 0.00
28/06/2010 JNO2 On 05-August-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
28/06/2010 JNO2 On 05-August-10 7.50 Call JNOTE 0 0 0 0 0.00
28/06/2010 JNO2 On 05-August-10 7.75 Call JNOTE 0 0 0 0 0.00
28/06/2010 JNO2 On 05-August-10 7.25 Call JNOTE 250000 0 0 0 0.00
28/06/2010 JNO2 On 05-August-10 7.25 Put JNOTE 0 0 0 0 0.00
28/06/2010 JNO2 On 05-August-10 7.75 Put JNOTE 250000 0 0 0 0.00
28/06/2010 JNO2 On 05-August-10 7.50 Put JNOTE 0 0 0 0 0.00
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28/06/2010 JNO5 On 05-August-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
28/06/2010 JNO5 On 05-August-10 7.50 Call JNOTE 0 0 0 0 0.00
28/06/2010 JNO5 On 05-August-10 7.75 Call JNOTE 0 0 0 0 0.00
28/06/2010 JNO5 On 05-August-10 7.25 Call JNOTE 250000 0 0 0 0.00
28/06/2010 JNO5 On 05-August-10 7.25 Put JNOTE 0 0 0 0 0.00
28/06/2010 JNO5 On 05-August-10 7.75 Put JNOTE 250000 0 0 0 0.00
28/06/2010 JNO5 On 05-August-10 7.50 Put JNOTE 0 0 0 0 0.00
28/06/2010 JN10 On 05-August-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
28/06/2010 JN10 On 05-August-10 7.50 Call JNOTE 0 0 0 0 0.00
28/06/2010 JN10 On 05-August-10 7.75 Call JNOTE 0 0 0 0 0.00
28/06/2010 JN10 On 05-August-10 7.25 Call JNOTE 250000 0 0 0 0.00
28/06/2010 JN10 On 05-August-10 7.25 Put JNOTE 0 0 0 0 0.00
28/06/2010 JN10 On 05-August-10 7.75 Put JNOTE 250000 0 0 0 0.00
28/06/2010 JN10 On 05-August-10 7.50 Put JNOTE 0 0 0 0 0.00
28/06/2010 OTH1 On 05-August-10 Index Future 309.59 308.8020 309.5880 308.8020 3.00
28/06/2010 OTH1 On 04-November-10 Index Future 314.74 313.9380 314.7370 313.9380 0.00
28/06/2010 R157 On 05-August-10 Bond Future 8.08 127.6369 127.7350 127.6369 5,033.00
28/06/2010 R157 On 05-August-10 8.75 Call Bond Future 3130 3 3 3 0.00
28/06/2010 R157 On 05-August-10 8.50 Call Bond Future 2082 2 2 2 0.00
28/06/2010 R157 On 05-August-10 9.00 Call Bond Future 4228 4 4 4 0.00
28/06/2010 R157 On 05-August-10 7.50 Call Bond Future 31 0 0 0 500.00
28/06/2010 R157 On 05-August-10 8.25 Call Bond Future 1172 1 1 1 500.00
28/06/2010 R157 On 05-August-10 7.50 Put Bond Future 2767 3 3 3 0.00
28/06/2010 R157 On 05-August-10 9.00 Put Bond Future 8 0 0 0 0.00
28/06/2010 R157 On 05-August-10 8.25 Put Bond Future 366 0 0 0 0.00
28/06/2010 R157 On 05-August-10 8.50 Put Bond Future 124 0 0 0 2,500.00
28/06/2010 R157 On 05-August-10 8.75 Put Bond Future 34 0 0 0 0.00
28/06/2010 R157 On 04-November-10 Bond Future 8.16 122.9407 123.0430 122.9407 0.00
28/06/2010 R157 On 04-November-10 8.50 Call Bond Future 2182 2 2 2 0.00
28/06/2010 R157 On 04-November-10 8.55 Call Bond Future 2338 2 2 2 0.00
28/06/2010 R157 On 04-November-10 7.50 Call Bond Future 245 0 0 0 500.00
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28/06/2010 R157 On 04-November-10 8.45 Call Bond Future 2031 2 2 2 0.00
28/06/2010 R157 On 04-November-10 8.45 Put Bond Future 762 1 1 1 0.00
28/06/2010 R157 On 04-November-10 7.50 Put Bond Future 3242 3 3 3 0.00
28/06/2010 R157 On 04-November-10 8.55 Put Bond Future 631 1 1 1 0.00
28/06/2010 R157 On 04-November-10 8.50 Put Bond Future 694 1 1 1 0.00
28/06/2010 R157 On 03-February-11 Bond Future 8.23 125.1706 125.2719 125.1706 0.00
28/06/2010 R157 On 03-February-11 7.90 Call Bond Future 945 1 1 1 0.00
28/06/2010 R157 On 03-February-11 7.85 Call Bond Future 863 1 1 1 0.00
28/06/2010 R157 On 03-February-11 7.95 Call Bond Future 1032 1 1 1 0.00
28/06/2010 R157 On 03-February-11 7.95 Put Bond Future 2210 2 2 2 0.00
28/06/2010 R157 On 03-February-11 7.85 Put Bond Future 2470 3 2 3 0.00
28/06/2010 R157 On 03-February-11 7.90 Put Bond Future 2337 2 2 2 0.00
28/06/2010 R186 On 05-August-10 Bond Future 9.11 112.8530 113.1362 112.8530 20,936.00
28/06/2010 R186 On 05-August-10 9.25 Call Bond Future 2239 2 2 2 0.00
28/06/2010 R186 On 05-August-10 8.75 Call Bond Future 364 0 0 0 816.00
28/06/2010 R186 On 05-August-10 8.50 Call Bond Future 87 0 0 0 144.00
28/06/2010 R186 On 05-August-10 9.75 Call Bond Future 5763 6 6 6 0.00
28/06/2010 R186 On 05-August-10 10.00 Call Bond Future 7753 7 8 7 0.00
28/06/2010 R186 On 05-August-10 9.00 Call Bond Future 1046 1 1 1 48.00
28/06/2010 R186 On 05-August-10 9.00 Put Bond Future 2069 2 2 2 48.00
28/06/2010 R186 On 05-August-10 8.50 Put Bond Future 5894 6 6 6 0.00
28/06/2010 R186 On 05-August-10 10.00 Put Bond Future 41 0 0 0 3,000.00
28/06/2010 R186 On 05-August-10 9.75 Put Bond Future 137 0 0 0 960.00
28/06/2010 R186 On 05-August-10 8.75 Put Bond Future 3742 4 4 4 0.00
28/06/2010 R186 On 05-August-10 9.25 Put Bond Future 978 1 1 1 0.00
28/06/2010 R186 On 04-November-10 Bond Future 9.18 114.7305 115.0181 114.7305 0.00
28/06/2010 R186 On 04-November-10 9.25 Call Bond Future 3400 3 3 3 0.00
28/06/2010 R186 On 04-November-10 9.30 Call Bond Future 3647 4 4 4 0.00
28/06/2010 R186 On 04-November-10 8.75 Call Bond Future 1407 1 1 1 9,800.00
28/06/2010 R186 On 04-November-10 9.20 Call Bond Future 3158 3 3 3 0.00
28/06/2010 R186 On 04-November-10 9.20 Put Bond Future 2978 3 3 3 0.00
28/06/2010 R186 On 04-November-10 8.75 Put Bond Future 5383 6 5 6 0.00
28/06/2010 R186 On 04-November-10 9.30 Put Bond Future 2574 3 3 3 0.00
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28/06/2010 R186 On 04-November-10 9.25 Put Bond Future 2772 3 3 3 0.00
28/06/2010 R186 On 03-February-11 Bond Future 9.24 111.5254 111.8178 111.5254 0.00
28/06/2010 R186 On 03-February-11 9.00 Call Bond Future 2879 3 3 3 0.00
28/06/2010 R186 On 03-February-11 9.05 Call Bond Future 3084 3 3 3 0.00
28/06/2010 R186 On 03-February-11 8.95 Call Bond Future 2682 3 3 3 0.00
28/06/2010 R186 On 03-February-11 8.95 Put Bond Future 5256 5 5 5 0.00
28/06/2010 R186 On 03-February-11 9.05 Put Bond Future 4745 5 5 5 0.00
28/06/2010 R186 On 03-February-11 9.00 Put Bond Future 4995 5 5 5 0.00
28/06/2010 R201 On 05-August-10 Bond Future 7.95 103.9253 104.1208 103.9253 1,388.00
28/06/2010 R201 On 05-August-10 9.00 Call Bond Future 3808 4 4 4 0.00
28/06/2010 R201 On 05-August-10 9.00 Put Bond Future 2 0 0 0 0.00
28/06/2010 R201 On 04-November-10 Bond Future 8.03 105.6550 105.8508 105.6550 0.00
28/06/2010 R201 On 04-November-10 8.50 Call Bond Future 2073 2 2 2 0.00
28/06/2010 R201 On 04-November-10 8.55 Call Bond Future 2204 2 2 2 0.00
28/06/2010 R201 On 04-November-10 8.45 Call Bond Future 1944 2 2 2 0.00
28/06/2010 R201 On 04-November-10 8.45 Put Bond Future 473 1 0 1 0.00
28/06/2010 R201 On 04-November-10 8.55 Put Bond Future 390 0 0 0 0.00
28/06/2010 R201 On 04-November-10 8.50 Put Bond Future 430 0 0 0 0.00
28/06/2010 R201 On 03-February-11 Bond Future 8.08 103.1495 103.3479 103.1495 0.00
28/06/2010 R201 On 03-February-11 8.00 Call Bond Future 1074 1 1 1 0.00
28/06/2010 R201 On 03-February-11 7.95 Call Bond Future 992 1 1 1 0.00
28/06/2010 R201 On 03-February-11 8.05 Call Bond Future 1160 1 1 1 0.00
28/06/2010 R201 On 03-February-11 8.05 Put Bond Future 1259 1 1 1 0.00
28/06/2010 R201 On 03-February-11 7.95 Put Bond Future 1423 2 1 2 0.00
28/06/2010 R201 On 03-February-11 8.00 Put Bond Future 1339 1 1 1 0.00
28/06/2010 R203 On 05-August-10 Bond Future 8.76 100.6121 100.6683 100.6121 3,767.00
28/06/2010 R203 On 05-August-10 9.25 Call Bond Future 2584 3 3 3 0.00
28/06/2010 R203 On 05-August-10 9.25 Put Bond Future 122 0 0 0 0.00
28/06/2010 R203 On 04-November-10 Bond Future 8.86 98.1175 98.1769 98.1175 0.00
28/06/2010 R203 On 04-November-10 9.25 Call Bond Future 2770 3 3 3 0.00
28/06/2010 R203 On 04-November-10 9.20 Call Bond Future 2601 3 3 3 0.00
28/06/2010 R203 On 04-November-10 9.30 Call Bond Future 2943 3 3 3 0.00
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28/06/2010 R203 On 04-November-10 9.30 Put Bond Future 768 1 1 1 0.00
28/06/2010 R203 On 04-November-10 9.20 Put Bond Future 909 1 1 1 0.00
28/06/2010 R203 On 04-November-10 9.25 Put Bond Future 836 1 1 1 0.00
28/06/2010 R203 On 03-February-11 Bond Future 8.93 99.9057 99.9681 99.9057 0.00
28/06/2010 R203 On 03-February-11 8.50 Call Bond Future 1081 1 1 1 0.00
28/06/2010 R203 On 03-February-11 8.55 Call Bond Future 1174 1 1 1 0.00
28/06/2010 R203 On 03-February-11 8.45 Call Bond Future 993 1 1 1 0.00
28/06/2010 R203 On 03-February-11 8.45 Put Bond Future 3343 3 3 3 0.00
28/06/2010 R203 On 03-February-11 8.55 Put Bond Future 3031 3 3 3 0.00
28/06/2010 R203 On 03-February-11 8.50 Put Bond Future 3184 3 3 3 0.00
28/06/2010 R204 On 05-August-10 Bond Future 8.84 96.0985 96.2168 96.0985 2,664.00
28/06/2010 R204 On 05-August-10 9.25 Call Bond Future 2490 2 2 2 0.00
28/06/2010 R204 On 05-August-10 8.70 Call Bond Future 553 1 1 1 0.00
28/06/2010 R204 On 05-August-10 8.25 Call Bond Future 53 0 0 0 249.00
28/06/2010 R204 On 05-August-10 8.75 Call Bond Future 667 1 1 1 83.00
28/06/2010 R204 On 05-August-10 8.75 Put Bond Future 1165 1 1 1 83.00
28/06/2010 R204 On 05-August-10 8.25 Put Bond Future 3446 4 3 4 0.00
28/06/2010 R204 On 05-August-10 8.70 Put Bond Future 1336 1 1 1 650.00
28/06/2010 R204 On 05-August-10 9.25 Put Bond Future 201 0 0 0 780.00
28/06/2010 R204 On 04-November-10 Bond Future 8.92 97.6953 97.8217 97.6953 0.00
28/06/2010 R204 On 04-November-10 9.25 Call Bond Future 2791 3 3 3 0.00
28/06/2010 R204 On 04-November-10 9.30 Call Bond Future 2976 3 3 3 0.00
28/06/2010 R204 On 04-November-10 9.20 Call Bond Future 2615 3 3 3 0.00
28/06/2010 R204 On 04-November-10 9.20 Put Bond Future 1102 1 1 1 0.00
28/06/2010 R204 On 04-November-10 9.30 Put Bond Future 927 1 1 1 0.00
28/06/2010 R204 On 04-November-10 9.25 Put Bond Future 1009 1 1 1 0.00
28/06/2010 R204 On 03-February-11 Bond Future 8.99 95.4386 95.5617 95.4386 0.00
28/06/2010 R204 On 03-February-11 8.50 Call Bond Future 1106 1 1 1 0.00
28/06/2010 R204 On 03-February-11 8.45 Call Bond Future 1014 1 1 1 0.00
28/06/2010 R204 On 03-February-11 8.55 Call Bond Future 1204 1 1 1 0.00
28/06/2010 R204 On 03-February-11 8.55 Put Bond Future 3600 4 4 4 0.00
28/06/2010 R204 On 03-February-11 8.45 Put Bond Future 3965 4 4 4 0.00
28/06/2010 R204 On 03-February-11 8.50 Put Bond Future 3779 4 4 4 0.00
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28/06/2010 R206 On 05-August-10 Bond Future 7.88 99.3225 99.4192 99.3225 0.00
28/06/2010 R206 On 05-August-10 9.00 Call Bond Future 3220 3 3 3 0.00
28/06/2010 R206 On 05-August-10 9.00 Put Bond Future 1 0 0 0 0.00
28/06/2010 R206 On 04-November-10 Bond Future 7.97 100.9759 101.0718 100.9759 0.00
28/06/2010 R206 On 04-November-10 8.50 Call Bond Future 1735 2 2 2 0.00
28/06/2010 R206 On 04-November-10 8.45 Call Bond Future 1630 2 2 2 0.00
28/06/2010 R206 On 04-November-10 8.55 Call Bond Future 1841 2 2 2 0.00
28/06/2010 R206 On 04-November-10 8.55 Put Bond Future 263 0 0 0 0.00
28/06/2010 R206 On 04-November-10 8.45 Put Bond Future 322 0 0 0 0.00
28/06/2010 R206 On 04-November-10 8.50 Put Bond Future 292 0 0 0 0.00
28/06/2010 R206 On 03-February-11 Bond Future 8.03 99.0359 99.1327 99.0359 0.00
28/06/2010 R206 On 03-February-11 8.00 Call Bond Future 902 1 1 1 0.00
28/06/2010 R206 On 03-February-11 8.05 Call Bond Future 968 1 1 1 0.00
28/06/2010 R206 On 03-February-11 7.95 Call Bond Future 838 1 1 1 0.00
28/06/2010 R206 On 03-February-11 7.95 Put Bond Future 1037 1 1 1 0.00
28/06/2010 R206 On 03-February-11 8.05 Put Bond Future 912 1 1 1 0.00
28/06/2010 R206 On 03-February-11 8.00 Put Bond Future 973 1 1 1 0.00
28/06/2010 R207 On 05-August-10 Bond Future 8.91 89.9831 90.1061 89.9831 4,639.00
28/06/2010 R207 On 05-August-10 9.50 Call Bond Future 3480 3 3 3 0.00
28/06/2010 R207 On 05-August-10 9.25 Call Bond Future 2249 2 2 2 0.00
28/06/2010 R207 On 05-August-10 8.25 Call Bond Future 31 0 0 0 250.00
28/06/2010 R207 On 05-August-10 9.25 Put Bond Future 262 0 0 0 100.00
28/06/2010 R207 On 05-August-10 8.25 Put Bond Future 3983 4 4 4 0.00
28/06/2010 R207 On 05-August-10 9.50 Put Bond Future 85 0 0 0 150.00
28/06/2010 R207 On 04-November-10 Bond Future 8.98 91.4779 91.6097 91.4779 0.00
28/06/2010 R207 On 04-November-10 9.25 Call Bond Future 2731 3 3 3 0.00
28/06/2010 R207 On 04-November-10 9.30 Call Bond Future 2917 3 3 3 0.00
28/06/2010 R207 On 04-November-10 9.20 Call Bond Future 2552 2 3 2 0.00
28/06/2010 R207 On 04-November-10 9.20 Put Bond Future 1313 1 1 1 0.00
28/06/2010 R207 On 04-November-10 9.30 Put Bond Future 117 1 1 1 0.00
28/06/2010 R207 On 04-November-10 9.25 Put Bond Future 1211 1 1 1 0.00
28/06/2010 R207 On 03-February-11 Bond Future 9.04 89.5067 89.6357 89.5067 0.00
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28/06/2010 R207 On 03-February-11 8.75 Call Bond Future 1572 2 2 2 0.00
28/06/2010 R207 On 03-February-11 8.70 Call Bond Future 1454 1 1 1 0.00
28/06/2010 R207 On 03-February-11 8.80 Call Bond Future 1695 2 2 2 0.00
28/06/2010 R207 On 03-February-11 8.80 Put Bond Future 3078 3 3 3 0.00
28/06/2010 R207 On 03-February-11 8.70 Put Bond Future 3412 4 3 4 0.00
28/06/2010 R207 On 03-February-11 8.75 Put Bond Future 3242 3 3 3 0.00
28/06/2010 R208 On 05-August-10 Bond Future 8.95 87.3910 87.5188 87.3910 11,317.00
28/06/2010 R208 On 05-August-10 9.50 Call Bond Future 3354 3 3 3 0.00
28/06/2010 R208 On 05-August-10 9.50 Put Bond Future 111 0 0 0 0.00
28/06/2010 R208 On 04-November-10 Bond Future 9.03 85.4463 85.5776 85.4463 0.00
28/06/2010 R208 On 04-November-10 9.25 Call Bond Future 2690 3 3 3 0.00
28/06/2010 R208 On 04-November-10 9.20 Call Bond Future 2509 2 3 2 0.00
28/06/2010 R208 On 04-November-10 9.30 Call Bond Future 2876 3 3 3 0.00
28/06/2010 R208 On 04-November-10 9.30 Put Bond Future 1270 1 1 1 0.00
28/06/2010 R208 On 04-November-10 9.20 Put Bond Future 1489 2 1 2 0.00
28/06/2010 R208 On 04-November-10 9.25 Put Bond Future 1377 1 1 1 0.00
28/06/2010 R208 On 03-February-11 Bond Future 9.09 87.0057 87.1406 87.0057 0.00
28/06/2010 R208 On 03-February-11 8.75 Call Bond Future 1582 2 2 2 0.00
28/06/2010 R208 On 03-February-11 8.80 Call Bond Future 1707 2 2 2 0.00
28/06/2010 R208 On 03-February-11 8.70 Call Bond Future 1463 1 1 1 0.00
28/06/2010 R208 On 03-February-11 8.70 Put Bond Future 3774 4 4 4 0.00
28/06/2010 R208 On 03-February-11 8.80 Put Bond Future 3413 4 3 4 0.00
28/06/2010 R208 On 03-February-11 8.75 Put Bond Future 3590 4 4 4 0.00
28/06/2010 R209 On 05-August-10 Bond Future 9.06 741753 74.4106 74.1753 2,417.00
28/06/2010 R209 On 05-August-10 8.75 Call Bond Future 381 0 0 0 0.00
28/06/2010 R209 On 05-August-10 8.75 Put Bond Future 2837 3 3 3 0.00
28/06/2010 R209 On 04-November-10 Bond Future 9.12 72.2575 72.4978 72.2575 0.00
28/06/2010 R209 On 04-November-10 9.00 Call Bond Future 2107 2 2 2 0.00
28/06/2010 R209 On 04-November-10 9.05 Call Bond Future 2288 2 2 2 0.00
28/06/2010 R209 On 04-November-10 8.95 Call Bond Future 1935 2 2 2 0.00
28/06/2010 R209 On 04-November-10 8.95 Put Bond Future 3211 3 3 3 0.00
28/06/2010 R209 On 04-November-10 9.05 Put Bond Future 2796 3 3 3 0.00
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28/06/2010 R209 On 04-November-10 9.00 Put Bond Future 2997 3 3 3 0.00
28/06/2010 R209 On 03-February-11 Bond Future 9.16 73.5785 73.8244 73.5785 0.00
28/06/2010 R209 On 03-February-11 9.00 Call Bond Future 2662 3 3 3 0.00
28/06/2010 R209 On 03-February-11 9.05 Call Bond Future 2844 3 3 3 0.00
28/06/2010 R209 On 03-February-11 8.95 Call Bond Future 2487 2 2 2 0.00
28/06/2010 R209 On 03-February-11 8.95 Put Bond Future 4069 4 4 4 0.00
28/06/2010 R209 On 03-February-11 9.05 Put Bond Future 3659 4 4 4 0.00
28/06/2010 R209 On 03-February-11 9.00 Put Bond Future 3859 4 4 4 0.00
28/06/2010 TRT1 On 05-August-10 Index Future 314.92 314.4820 314.9230 314.4820 100.00
28/06/2010 TRT1 On 04-November-10 Index Future 320.16 319.7120 320.1610 319.7120 0.00
29/06/2010 AL7T On 05-August-10 Index Future 346.60 347.3630 346.6000 347.3630 58.00
29/06/2010 ALBI On 05-August-10 Index Future 316.76 317.3930 316.7630 317.3930 1,452.00
29/06/2010 ALBI On 04-November-10 Index Future 322.03 322.6720 322.0320 322.6720 0.00
29/06/2010 CRD1 On 05-August-10 Index Future 140.99 141.1110 140.9930 141.1110 2.00
29/06/2010 CRD1 On 04-November-10 Index Future 143.34 143.4580 143.3380 143.4580 0.00
29/06/2010 GOVI On 05-August-10 Govi 318.13 318.7510 318.1300 318.7510 326.00
29/06/2010 GOVI On 05-August-10 315.60 Call Govi 40980 5 4 5 0.00
29/06/2010 GOVI On 05-August-10 315.60 Put Govl 15680 1 2 1 0.00
29/06/2010 GOVI On 04-November-10 Govl 323.42 324.0530 323.4210 324.0530 0.00
29/06/2010 GOVI On 04-November-10 329.00 Call Govi 0 0 0 0 0.00
29/06/2010 GOVI On 04-November-10 329.01 Call Govl 0 0 0 0 0.00
29/06/2010 GOVI On 04-November-10 328.99 Call Govl 0 0 0 0 0.00
29/06/2010 GOVI On 04-November-10 328.99 Put Govi 55690 5 6 5 0.00
29/06/2010 GOVI On 04-November-10 329.01 Put Govl 55890 5 6 5 0.00
29/06/2010 GOVI On 04-November-10 329.00 Put Govl 55790 5 6 5 0.00
29/06/2010 GVIX On 01-January-29 LIVE INDEX 110.00 110.0000 110.0000 110.0000 0.00
29/06/2010 ILBI On 05-August-10 Index Future 381.42 381.5270 381.4150 381.5270 501.00
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29/06/2010 J153 On 31-August-10 Interest Rate Swap 6.89 0.0124 0.0124 0.0124 0.00
29/06/2010 J157 On 15-September-15 Interest Rate Swap 8.82 0.0200 0.0200 0.0200 0.00
29/06/2010 J186 On 21-December-26 Interest Rate Swap 8.68 0.1077 0.1077 0.1077 0.00
29/06/2010 J201 On 22-December-14 Interest Rate Swap 8.66 0.0514 0.0514 0.0514 0.00
29/06/2010 J203 On 15-September-17 Interest Rate Swap 8.98 0.0847 0.0847 0.0847 0.00
29/06/2010 J204 On 21-December-18 Interest Rate Swap 8.96 0.0958 0.0958 0.0958 0.00
29/06/2010 J207 On 15-January-20 Interest Rate Swap 9.00 0.0691 0.0691 0.0691 0.00
29/06/2010 JBAF On 21-July-10 Jibar Tradeable Future 6.55 93.4540 93.4510 93.4540 2,000.00
29/06/2010 JBAF On 18-August-10 Jibar Tradeable Future 6.50 93.5050 93.5050 93.5050 1,000.00
29/06/2010 JBAF On 15-September-10 Jibar Tradeable Future 6.45 93.5470 93.5460 93.5470 1,000.00
29/06/2010 JBAF On 20-October-10 Jibar Tradeable Future 6.43 93.5690 93.5690 93.5690 0.00
29/06/2010 JBAF On 17-November-10 Jibar Tradeable Future 6.43 93.5690 93.5690 93.5690 0.00
29/06/2010 JBAF On 15-December-10 Jibar Tradeable Future 6.43 93.5680 93.5680 93.5680 0.00
29/06/2010 JBAF On 16-March-11 Jibar Tradeable Future 6.47 93.5260 93.5290 93.5260 5,500.00
29/06/2010 JBAF On 15-June-11 Jibar Tradeable Future 6.67 93.3480 93.3330 93.3480 4,500.00
29/06/2010 JBAF On 21-September-11 Jibar Tradeable Future 7.02 92.9960 92.9800 92.9960 6,000.00
29/06/2010 JBAF On 21-December-11 Jibar Tradeable Future 7.27 92.7430 92.7260 92.7430 5,000.00
29/06/2010 JBAF On 20-March-12 Jibar Tradeable Future 7.55 92.4700 92.4530 92.4700 0.00
29/06/2010 JBAF On 20-June-12 Jibar Tradeable Future 7.59 92.4350 92.4150 92.4350 0.00
29/06/2010 JFRA On 05-August-10 Jibar Tradeable Future 7.33 92.6710 92.6710 92.6710 0.00
29/06/2010 JFRA On 04-November-10 Jibar Tradeable Future 7.66 92.3400 92.3400 92.3400 0.00
29/06/2010 JNO2 On 05-August-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
29/06/2010 JNO2 On 05-August-10 7.50 Call JNOTE 0 0 0 0 0.00
29/06/2010 JNO2 On 05-August-10 7.75 Call JNOTE 0 0 0 0 0.00
29/06/2010 JNO2 On 05-August-10 7.25 Call JNOTE 250000 0 0 0 0.00
29/06/2010 JNO2 On 05-August-10 7.25 Put JNOTE 0 0 0 0 0.00
29/06/2010 JNO2 On 05-August-10 7.75 Put JNOTE 250000 0 0 0 0.00
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29/06/2010 JNO2 On 05-August-10 7.50 Put JNOTE 0 0 0 0 0.00
29/06/2010 JNO5 On 05-August-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
29/06/2010 JNO5 On 05-August-10 7.50 Call JNOTE 0 0 0 0 0.00
29/06/2010 JNO5 On 05-August-10 7.75 Call JNOTE 0 0 0 0 0.00
29/06/2010 JNO5 On 05-August-10 7.25 Call JNOTE 250000 0 0 0 0.00
29/06/2010 JNO5 On 05-August-10 7.25 Put JNOTE 0 0 0 0 0.00
29/06/2010 JNO5 On 05-August-10 7.75 Put JNOTE 250000 0 0 0 0.00
29/06/2010 JNO5 On 05-August-10 7.50 Put JNOTE 0 0 0 0 0.00
29/06/2010 JN10 On 05-August-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
29/06/2010 JN10 On 05-August-10 7.50 Call JNOTE 0 0 0 0 0.00
29/06/2010 JN10 On 05-August-10 7.75 Call JNOTE 0 0 0 0 0.00
29/06/2010 JN10 On 05-August-10 7.25 Call JNOTE 250000 0 0 0 0.00
29/06/2010 JN10 On 05-August-10 7.25 Put JNOTE 0 0 0 0 0.00
29/06/2010 JN10 On 05-August-10 7.75 Put JNOTE 250000 0 0 0 0.00
29/06/2010 JN10 On 05-August-10 7.50 Put JNOTE 0 0 0 0 0.00
29/06/2010 OTH1 On 05-August-10 Index Future 308.91 309.5880 308.9110 309.5880 3.00
29/06/2010 OTH1 On 04-November-10 Index Future 314.05 314.7370 314.0490 314.7370 0.00
29/06/2010 R157 On 05-August-10 Bond Future 8.13 127.7350 127.5015 127.7350 5,033.00
29/06/2010 R157 On 05-August-10 8.75 Call Bond Future 2906 3 3 3 0.00
29/06/2010 R157 On 05-August-10 8.50 Call Bond Future 1877 2 2 2 0.00
29/06/2010 R157 On 05-August-10 9.00 Call Bond Future 3997 4 4 4 0.00
29/06/2010 R157 On 05-August-10 8.25 Call Bond Future 1010 1 1 1 500.00
29/06/2010 R157 On 05-August-10 7.50 Call Bond Future 20 0 0 0 500.00
29/06/2010 R157 On 05-August-10 7.50 Put Bond Future 2990 3 3 3 0.00
29/06/2010 R157 On 05-August-10 9.00 Put Bond Future 11 0 0 0 0.00
29/06/2010 R157 On 05-August-10 8.25 Put Bond Future 438 0 0 0 0.00
29/06/2010 R157 On 05-August-10 8.50 Put Bond Future 153 0 0 0 2,500.00
29/06/2010 R157 On 05-August-10 8.75 Put Bond Future 44 0 0 0 0.00
29/06/2010 R157 On 04-November-10 Bond Future 8.22 123.0430 122.8030 123.0430 0.00
29/06/2010 R157 On 04-November-10 8.50 Call Bond Future 2017 2 2 2 0.00
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29/06/2010 R157 On 04-November-10 8.55 Call Bond Future 2168 2 2 2 0.00
29/06/2010 R157 On 04-November-10 8.45 Call Bond Future 1872 2 2 2 0.00
29/06/2010 R157 On 04-November-10 7.50 Call Bond Future 206 0 0 0 500.00
29/06/2010 R157 On 04-November-10 8.45 Put Bond Future 843 1 1 1 0.00
29/06/2010 R157 On 04-November-10 7.50 Put Bond Future 3443 3 3 3 0.00
29/06/2010 R157 On 04-November-10 8.55 Put Bond Future 701 1 1 1 0.00
29/06/2010 R157 On 04-November-10 8.50 Put Bond Future 769 1 1 1 0.00
29/06/2010 R157 On 03-February-11 Bond Future 8.28 125.2719 125.0314 125.2719 0.00
29/06/2010 R157 On 03-February-11 7.90 Call Bond Future 857 1 1 1 0.00
29/06/2010 R157 On 03-February-11 7.85 Call Bond Future 780 1 1 1 0.00
29/06/2010 R157 On 03-February-11 7.95 Call Bond Future 938 1 1 1 0.00
29/06/2010 R157 On 03-February-11 7.95 Put Bond Future 2356 2 2 2 0.00
29/06/2010 R157 On 03-February-11 7.85 Put Bond Future 2627 2 3 2 0.00
29/06/2010 R157 On 03-February-11 7.90 Put Bond Future 2490 2 2 2 0.00
29/06/2010 R186 On 05-August-10 Bond Future 9.14 113.1362 112.8622 113.1362 20,936.00
29/06/2010 R186 On 05-August-10 9.25 Call Bond Future 2049 2 2 2 0.00
29/06/2010 R186 On 05-August-10 8.75 Call Bond Future 304 0 0 0 816.00
29/06/2010 R186 On 05-August-10 9.75 Call Bond Future 5503 6 6 6 0.00
29/06/2010 R186 On 05-August-10 10.00 Call Bond Future 7483 8 7 8 0.00
29/06/2010 R186 On 05-August-10 9.00 Call Bond Future 922 1 1 1 48.00
29/06/2010 R186 On 05-August-10 8.50 Call Bond Future 67 0 0 0 144.00
29/06/2010 R186 On 05-August-10 9.00 Put Bond Future 2219 2 2 2 48.00
29/06/2010 R186 On 05-August-10 8.50 Put Bond Future 6148 6 6 6 0.00
29/06/2010 R186 On 05-August-10 10.00 Put Bond Future 45 0 0 0 3,000.00
29/06/2010 R186 On 05-August-10 9.75 Put Bond Future 151 0 0 0 960.00
29/06/2010 R186 On 05-August-10 8.75 Put Bond Future 3956 4 4 4 0.00
29/06/2010 R186 On 05-August-10 9.25 Put Bond Future 1062 1 1 1 0.00
29/06/2010 R186 On 04-November-10 Bond Future 9.21 115.0181 114.7394 115.0181 0.00
29/06/2010 R186 On 04-November-10 9.25 Call Bond Future 3238 3 3 3 0.00
29/06/2010 R186 On 04-November-10 9.30 Call Bond Future 3478 4 3 4 0.00
29/06/2010 R186 On 04-November-10 9.20 Call Bond Future 3002 3 3 3 0.00
29/06/2010 R186 On 04-November-10 8.75 Call Bond Future 1313 1 1 1 9,800.00
29/06/2010 R186 On 04-November-10 9.20 Put Bond Future 3101 3 3 3 0.00
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29/06/2010 R186 On 04-November-10 8.75 Put Bond Future 5567 5 6 5 0.00
29/06/2010 R186 On 04-November-10 9.30 Put Bond Future 2684 3 3 3 0.00
29/06/2010 R186 On 04-November-10 9.25 Put Bond Future 2889 3 3 3 0.00
29/06/2010 R186 On 03-February-11 Bond Future 9.27 111.8178 111.5342 111.8178 0.00
29/06/2010 R186 On 03-February-11 9.00 Call Bond Future 2750 3 3 3 0.00
29/06/2010 R186 On 03-February-11 9.05 Call Bond Future 2950 3 3 3 0.00
29/06/2010 R186 On 03-February-11 8.95 Call Bond Future 2559 3 3 3 0.00
29/06/2010 R186 On 03-February-11 8.95 Put Bond Future 5417 5 5 5 0.00
29/06/2010 R186 On 03-February-11 9.05 Put Bond Future 4894 5 5 5 0.00
29/06/2010 R186 On 03-February-11 9.00 Put Bond Future 5150 5 5 5 0.00
29/06/2010 R201 On 05-August-10 Bond Future 8.00 104.1208 103.9327 104.1208 1,388.00
29/06/2010 R201 On 05-August-10 9.00 Call Bond Future 3620 4 4 4 0.00
29/06/2010 R201 On 05-August-10 9.00 Put Bond Future 2 0 0 0 0.00
29/06/2010 R201 On 04-November-10 Bond Future 8.08 105.8508 105.6619 105.8508 0.00
29/06/2010 R201 On 04-November-10 8.50 Call Bond Future 1932 2 2 2 0.00
29/06/2010 R201 On 04-November-10 8.45 Call Bond Future 1808 2 2 2 0.00
29/06/2010 R201 On 04-November-10 8.55 Call Bond Future 2060 2 2 2 0.00
29/06/2010 R201 On 04-November-10 8.55 Put Bond Future 434 0 0 0 0.00
29/06/2010 R201 On 04-November-10 8.45 Put Bond Future 526 0 1 0 0.00
29/06/2010 R201 On 04-November-10 8.50 Put Bond Future 478 0 0 0 0.00
29/06/2010 R201 On 03-February-11 Bond Future 8.14 103.3479 103.1561 103.3479 0.00
29/06/2010 R201 On 03-February-11 8.00 Call Bond Future 983 1 1 1 0.00
29/06/2010 R201 On 03-February-11 7.95 Call Bond Future 906 1 1 1 0.00
29/06/2010 R201 On 03-February-11 8.05 Call Bond Future 1065 1 1 1 0.00
29/06/2010 R201 On 03-February-11 8.05 Put Bond Future 1356 1 1 1 0.00
29/06/2010 R201 On 03-February-11 7.95 Put Bond Future 1529 1 2 1 0.00
29/06/2010 R201 On 03-February-11 8.00 Put Bond Future 1440 1 1 1 0.00
29/06/2010 R203 On 05-August-10 Bond Future 8.78 100.6683 100.5712 100.6683 3,767.00
29/06/2010 R203 On 05-August-10 9.25 Call Bond Future 2493 3 2 3 0.00
29/06/2010 R203 On 05-August-10 9.25 Put Bond Future 128 0 0 0 0.00
29/06/2010 R203 On 04-November-10 Bond Future 8.88 98.1769 98.0778 98.1769 0.00
29/06/2010 R203 On 04-November-10 9.25 Call Bond Future 2696 3 3 3 0.00
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29/06/2010 R203 On 04-November-10 9.30 Call Bond Future 2867 3 3 3 0.00
29/06/2010 R203 On 04-November-10 9.20 Call Bond Future 2530 3 3 3 0.00
29/06/2010 R203 On 04-November-10 9.20 Put Bond Future 937 1 1 1 0.00
29/06/2010 R203 On 04-November-10 9.30 Put Bond Future 791 1 1 1 0.00
29/06/2010 R203 On 04-November-10 9.25 Put Bond Future 861 1 1 1 0.00
29/06/2010 R203 On 03-February-11 Bond Future 8.95 99.9681 99.8625 99.9681 0.00
29/06/2010 R203 On 03-February-11 8.50 Call Bond Future 1041 1 1 1 0.00
29/06/2010 R203 On 03-February-11 8.55 Call Bond Future 1132 1 1 1 0.00
29/06/2010 R203 On 03-February-11 8.45 Call Bond Future 955 1 1 1 0.00
29/06/2010 R203 On 03-February-11 8.45 Put Bond Future 3411 3 3 3 0.00
29/06/2010 R203 On 03-February-11 8.55 Put Bond Future 3094 3 3 3 0.00
29/06/2010 R203 On 03-February-11 8.50 Put Bond Future 3250 3 3 3 0.00
29/06/2010 R204 On 05-August-10 Bond Future 8.88 96.2168 95.9971 96.2168 2,664.00
29/06/2010 R204 On 05-August-10 9.25 Call Bond Future 2299 2 2 2 0.00
29/06/2010 R204 On 05-August-10 8.70 Call Bond Future 466 1 0 1 0.00
29/06/2010 R204 On 05-August-10 8.75 Call Bond Future 568 1 1 1 83.00
29/06/2010 R204 On 05-August-10 8.25 Call Bond Future 38 0 0 0 249.00
29/06/2010 R204 On 05-August-10 8.75 Put Bond Future 1286 1 1 1 83.00
29/06/2010 R204 On 05-August-10 8.25 Put Bond Future 3651 3 4 3 0.00
29/06/2010 R204 On 05-August-10 8.70 Put Bond Future 1468 1 1 1 650.00
29/06/2010 R204 On 05-August-10 9.25 Put Bond Future 230 0 0 0 780.00
29/06/2010 R204 On 04-November-10 Bond Future 8.96 97.8217 97.5911 97.8217 0.00
29/06/2010 R204 On 04-November-10 9.25 Call Bond Future 2633 3 3 3 0.00
29/06/2010 R204 On 04-November-10 9.20 Call Bond Future 2463 3 2 3 0.00
29/06/2010 R204 On 04-November-10 9.30 Call Bond Future 2813 3 3 3 0.00
29/06/2010 R204 On 04-November-10 9.30 Put Bond Future 994 1 1 1 0.00
29/06/2010 R204 On 04-November-10 9.20 Put Bond Future 1181 1 1 1 0.00
29/06/2010 R204 On 04-November-10 9.25 Put Bond Future 1082 1 1 1 0.00
29/06/2010 R204 On 03-February-11 Bond Future 9.03 95.5617 95.3316 95.5617 0.00
29/06/2010 R204 On 03-February-11 8.50 Call Bond Future 1029 1 1 1 0.00
29/06/2010 R204 On 03-February-11 8.45 Call Bond Future 942 1 1 1 0.00
29/06/2010 R204 On 03-February-11 8.55 Call Bond Future 1122 1 1 1 0.00
29/06/2010 R204 On 03-February-11 8.55 Put Bond Future 3748 4 4 4 0.00
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29/06/2010 R204 On 03-February-11 8.45 Put Bond Future 4123 4 4 4 0.00
29/06/2010 R204 On 03-February-11 8.50 Put Bond Future 3932 4 4 4 0.00
29/06/2010 R206 On 05-August-10 Bond Future 7.90 99.4192 99.3606 99.4192 0.00
29/06/2010 R206 On 05-August-10 9.00 Call Bond Future 3162 3 3 3 0.00
29/06/2010 R206 On 05-August-10 9.00 Put Bond Future 1 0 0 0 0.00
29/06/2010 R206 On 04-November-10 Bond Future 7.99 101.0718 101.0143 101.0718 0.00
29/06/2010 R206 On 04-November-10 8.50 Call Bond Future 1689 2 2 2 0.00
29/06/2010 R206 On 04-November-10 8.55 Call Bond Future 1794 2 2 2 0.00
29/06/2010 R206 On 04-November-10 8.45 Call Bond Future 1585 2 2 2 0.00
29/06/2010 R206 On 04-November-10 8.45 Put Bond Future 334 0 0 0 0.00
29/06/2010 R206 On 04-November-10 8.55 Put Bond Future 274 0 0 0 0.00
29/06/2010 R206 On 04-November-10 8.50 Put Bond Future 303 0 0 0 0.00
29/06/2010 R206 On 03-February-11 Bond Future 8.05 99.1327 99.0716 99.1327 0.00
29/06/2010 R206 On 03-February-11 8.00 Call Bond Future 870 1 1 1 0.00
29/06/2010 R206 On 03-February-11 8.05 Call Bond Future 934 1 1 1 0.00
29/06/2010 R206 On 03-February-11 7.95 Call Bond Future 808 1 1 1 0.00
29/06/2010 R206 On 03-February-11 7.95 Put Bond Future 1068 1 1 1 0.00
29/06/2010 R206 On 03-February-11 8.05 Put Bond Future 939 1 1 1 0.00
29/06/2010 R206 On 03-February-11 8.00 Put Bond Future 1002 1 1 1 0.00
29/06/2010 R207 On 05-August-10 Bond Future 8.96 90.1061 89.8137 90.1061 4,639.00
29/06/2010 R207 On 05-August-10 9.50 Call Bond Future 3207 3 3 3 0.00
29/06/2010 R207 On 05-August-10 8.25 Call Bond Future 20 0 0 0 250.00
29/06/2010 R207 On 05-August-10 9.25 Call Bond Future 2009 2 2 2 0.00
29/06/2010 R207 On 05-August-10 9.25 Put Bond Future 315 0 0 0 100.00
29/06/2010 R207 On 05-August-10 8.25 Put Bond Future 4265 4 4 4 0.00
29/06/2010 R207 On 05-August-10 9.50 Put Bond Future 104 0 0 0 150.00
29/06/2010 R207 On 04-November-10 Bond Future 9.03 91.6097 91.3121 91.6097 0.00
29/06/2010 R207 On 04-November-10 9.25 Call Bond Future 2539 3 3 3 0.00
29/06/2010 R207 On 04-November-10 9.20 Call Bond Future 2366 3 2 3 0.00
29/06/2010 R207 On 04-November-10 9.30 Call Bond Future 2717 3 3 3 0.00
29/06/2010 R207 On 04-November-10 9.30 Put Bond Future 1215 1 1 1 0.00
29/06/2010 R207 On 04-November-10 9.20 Put Bond Future 1425 1 1 1 0.00
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29/06/2010 R207 On 04-November-10 9.25 Put Bond Future 1317 1 1 1 0.00
29/06/2010 R207 On 03-February-11 Bond Future 9.10 89.6357 89.3333 89.6357 0.00
29/06/2010 R207 On 03-February-11 8.75 Call Bond Future 1449 2 1 2 0.00
29/06/2010 R207 On 03-February-11 8.70 Call Bond Future 1338 1 1 1 0.00
29/06/2010 R207 On 03-February-11 8.80 Call Bond Future 1566 2 2 2 0.00
29/06/2010 R207 On 03-February-11 8.80 Put Bond Future 3251 3 3 3 0.00
29/06/2010 R207 On 03-February-11 8.70 Put Bond Future 3598 3 4 3 0.00
29/06/2010 R207 On 03-February-11 8.75 Put Bond Future 3421 3 3 3 0.00
29/06/2010 R208 On 05-August-10 Bond Future 8.99 87.5188 87.2817 87.5188 11,317.00
29/06/2010 R208 On 05-August-10 9.50 Call Bond Future 3135 3 3 3 0.00
29/06/2010 R208 On 05-August-10 9.50 Put Bond Future 129 0 0 0 0.00
29/06/2010 R208 On 04-November-10 Bond Future 9.07 85.5776 85.3331 85.5776 0.00
29/06/2010 R208 On 04-November-10 9.25 Call Bond Future 2534 3 3 3 0.00
29/06/2010 R208 On 04-November-10 9.30 Call Bond Future 2715 3 3 3 0.00
29/06/2010 R208 On 04-November-10 9.20 Call Bond Future 2359 3 2 3 0.00
29/06/2010 R208 On 04-November-10 9.20 Put Bond Future 1584 1 2 1 0.00
29/06/2010 R208 On 04-November-10 9.30 Put Bond Future 1354 1 1 1 0.00
29/06/2010 R208 On 04-November-10 9.25 Put Bond Future 1465 1 1 1 0.00
29/06/2010 R208 On 03-February-11 Bond Future 9.13 87.1406 86.8887 87.1406 0.00
29/06/2010 R208 On 03-February-11 8.75 Call Bond Future 1481 2 1 2 0.00
29/06/2010 R208 On 03-February-11 8.80 Call Bond Future 1601 2 2 2 0.00
29/06/2010 R208 On 03-February-11 8.70 Call Bond Future 1368 1 1 1 0.00
29/06/2010 R208 On 03-February-11 8.70 Put Bond Future 3931 4 4 4 0.00
29/06/2010 R208 On 03-February-11 8.80 Put Bond Future 3559 3 4 3 0.00
29/06/2010 R208 On 03-February-11 8.75 Put Bond Future 3741 4 4 4 0.00
29/06/2010 R209 On 05-August-10 Bond Future 9.07 74.4106 74.3346 74.4106 2,417.00
29/06/2010 R209 On 05-August-10 8.75 Call Bond Future 353 0 0 0 0.00
29/06/2010 R209 On 05-August-10 8.75 Put Bond Future 2885 3 3 3 0.00
29/06/2010 R209 On 04-November-10 Bond Future 9.13 72.4978 72.4226 72.4978 0.00
29/06/2010 R209 On 04-November-10 9.00 Call Bond Future 2063 2 2 2 0.00
29/06/2010 R209 On 04-November-10 9.05 Call Bond Future 2242 2 2 2 0.00
29/06/2010 R209 On 04-November-10 8.95 Call Bond Future 1892 2 2 2 0.00
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29/06/2010 R209 On 04-November-10 8.95 Put Bond Future 3243 3 3 3 0.00
29/06/2010 R209 On 04-November-10 9.05 Put Bond Future 2825 3 3 3 0.00
29/06/2010 R209 On 04-November-10 9.00 Put Bond Future 3029 3 3 3 0.00
29/06/2010 R209 On 03-February-11 Bond Future 9.17 73.8244 73.7497 73.8244 0.00
29/06/2010 R209 On 03-February-11 9.00 Call Bond Future 2621 3 3 3 0.00
29/06/2010 R209 On 03-February-11 9.05 Call Bond Future 2801 3 3 3 0.00
29/06/2010 R209 On 03-February-11 8.95 Call Bond Future 2447 2 2 2 0.00
29/06/2010 R209 On 03-February-11 8.95 Put Bond Future 4104 4 4 4 0.00
29/06/2010 R209 On 03-February-11 9.05 Put Bond Future 3690 4 4 4 0.00
29/06/2010 R209 On 03-February-11 9.00 Put Bond Future 3892 4 4 4 0.00
29/06/2010 TRT1 On 05-August-10 Index Future 314.31 314.9230 314.3100 314.9230 100.00
29/06/2010 TRT1 On 04-November-10 Index Future 319.54 320.1610 319.5380 320.1610 0.00
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