
Derivatives Weekly Statistics Report
From: 05/07/2010 To: 05/07/2010

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 05/07/2010 346.1710 346.1710347.3970Index Future 347.40  58.00 

ALBI On  05-August-10 05/07/2010 320.1610 320.1610320.1800Index Future 320.18  1,475.00 

ALBI On  04-November-10 05/07/2010 325.4870 325.4870325.5070Index Future 325.51  0.00 

CRD1 On  05-August-10 05/07/2010 141.9210 141.9210141.9910Index Future 141.99  2.00 

CRD1 On  04-November-10 05/07/2010 144.2820 144.2820144.3530Index Future 144.35  0.00 

GOVI On  05-August-10 05/07/2010 321.4030 321.4030321.4070GOVI 321.41  326.00 

GOVI On  05-August-10 05/07/2010  315.60 6 66GOVI 63620  0.00 Call

GOVI On  05-August-10 05/07/2010  315.60 1 11GOVI 5550  0.00 Put

GOVI On  04-November-10 05/07/2010 326.7480 326.7480326.7530GOVI 326.75  0.00 

GOVI On  04-November-10 05/07/2010  329.00 0 00GOVI 0  0.00 Call

GOVI On  04-November-10 05/07/2010  329.01 0 00GOVI 0  0.00 Call

GOVI On  04-November-10 05/07/2010  328.99 0 00GOVI 0  0.00 Call

GOVI On  04-November-10 05/07/2010  328.99 2 22GOVI 22370  0.00 Put

GOVI On  04-November-10 05/07/2010  329.01 2 22GOVI 22570  0.00 Put

GOVI On  04-November-10 05/07/2010  329.00 2 22GOVI 22470  0.00 Put

GVIX On  01-January-29 05/07/2010 110.0000 110.0000110.0000LIVE INDEX 110.00  0.00 

ILBI On  05-August-10 05/07/2010 381.2610 381.2610380.4310Index Future 380.43  501.00 

ILBI On  04-November-10 05/07/2010 373.0000 373.0000386.8440Index Future 386.84  0.00 

J153 On  31-August-10 05/07/2010 0.0124 0.01240.0124Interest Rate Swap 6.89  0.00 
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J157 On  15-September-15 05/07/2010 0.0200 0.02000.0200Interest Rate Swap 8.82  0.00 

J186 On  21-December-26 05/07/2010 0.1077 0.10770.1077Interest Rate Swap 8.68  0.00 

J201 On  22-December-14 05/07/2010 0.0514 0.05140.0514Interest Rate Swap 8.66  0.00 

J203 On  15-September-17 05/07/2010 0.0847 0.08470.0847Interest Rate Swap 8.98  0.00 

J204 On  21-December-18 05/07/2010 0.0958 0.09580.0958Interest Rate Swap 8.96  0.00 

J207 On  15-January-20 05/07/2010 0.0691 0.06910.0691Interest Rate Swap 9.00  0.00 

JBAF On  21-July-10 05/07/2010 93.4800 93.480093.4750Jibar Tradeable Future 6.53  2,000.00 

JBAF On  18-August-10 05/07/2010 93.5500 93.550093.5680Jibar Tradeable Future 6.43  1,000.00 

JBAF On  15-September-10 05/07/2010 93.5880 93.588093.5950Jibar Tradeable Future 6.41  1,000.00 

JBAF On  20-October-10 05/07/2010 93.6290 93.629093.6290Jibar Tradeable Future 6.37  0.00 

JBAF On  17-November-10 05/07/2010 93.6290 93.629093.6290Jibar Tradeable Future 6.37  0.00 

JBAF On  15-December-10 05/07/2010 93.6280 93.628093.6280Jibar Tradeable Future 6.37  0.00 

JBAF On  16-March-11 05/07/2010 93.5970 93.597093.6050Jibar Tradeable Future 6.40  5,500.00 

JBAF On  15-June-11 05/07/2010 93.4510 93.451093.4530Jibar Tradeable Future 6.55  4,500.00 

JBAF On  21-September-11 05/07/2010 93.1160 93.116093.1230Jibar Tradeable Future 6.88  6,000.00 

JBAF On  21-December-11 05/07/2010 92.8590 92.859092.8640Jibar Tradeable Future 7.14  5,000.00 

JBAF On  20-March-12 05/07/2010 92.5860 92.586092.5950Jibar Tradeable Future 7.41  0.00 

JBAF On  20-June-12 05/07/2010 92.5360 92.536092.5370Jibar Tradeable Future 7.46  0.00 

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

JFRA On  04-November-10 05/07/2010 92.3400 92.340092.3400Jibar Tradeable Future 7.66  0.00 

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

OTH1 On  05-August-10 05/07/2010 313.0280 313.0280313.1270Index Future 313.13  3.00 

OTH1 On  04-November-10 05/07/2010 318.2350 318.2350318.3350Index Future 318.34  0.00 

R157 On  05-August-10 05/07/2010 128.3872 128.3872128.3919Bond Future 7.94  5,033.00 

R157 On  05-August-10 05/07/2010  8.75 4 44Bond Future 3757  0.00 Call

R157 On  05-August-10 05/07/2010  8.50 3 33Bond Future 2643  0.00 Call

R157 On  05-August-10 05/07/2010  9.00 5 55Bond Future 4878  0.00 Call

R157 On  05-August-10 05/07/2010  8.25 2 22Bond Future 1591  500.00 Call

R157 On  05-August-10 05/07/2010  7.50 0 00Bond Future 39  500.00 Call

R157 On  05-August-10 05/07/2010  7.50 2 22Bond Future 2119  0.00 Put

R157 On  05-August-10 05/07/2010  9.00 0 00Bond Future 1  0.00 Put

R157 On  05-August-10 05/07/2010  8.25 0 00Bond Future 129  0.00 Put

R157 On  05-August-10 05/07/2010  8.50 0 00Bond Future 29  2,500.00 Put

R157 On  05-August-10 05/07/2010  8.75 0 00Bond Future 5  0.00 Put

R157 On  04-November-10 05/07/2010 123.7041 123.7041123.7085Bond Future 8.01  0.00 

R157 On  04-November-10 05/07/2010  8.50 3 33Bond Future 2666  0.00 Call

R157 On  04-November-10 05/07/2010  8.55 3 33Bond Future 2838  0.00 Call
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R157 On  04-November-10 05/07/2010  8.45 3 32Bond Future 2499  0.00 Call

R157 On  04-November-10 05/07/2010  7.50 0 00Bond Future 367  500.00 Call

R157 On  04-November-10 05/07/2010  8.45 1 11Bond Future 565  0.00 Put

R157 On  04-November-10 05/07/2010  7.50 3 33Bond Future 2699  0.00 Put

R157 On  04-November-10 05/07/2010  8.55 0 00Bond Future 466  0.00 Put

R157 On  04-November-10 05/07/2010  8.50 1 11Bond Future 512  0.00 Put

R157 On  03-February-11 05/07/2010 125.9420 125.9420125.9463Bond Future 8.07  0.00 

R157 On  03-February-11 05/07/2010  7.90 1 11Bond Future 1222  0.00 Call

R157 On  03-February-11 05/07/2010  7.85 1 11Bond Future 1123  0.00 Call

R157 On  03-February-11 05/07/2010  7.95 1 11Bond Future 1326  0.00 Call

R157 On  03-February-11 05/07/2010  7.95 2 22Bond Future 1830  0.00 Put

R157 On  03-February-11 05/07/2010  7.85 2 22Bond Future 2055  0.00 Put

R157 On  03-February-11 05/07/2010  7.90 2 22Bond Future 1940  0.00 Put

R186 On  05-August-10 05/07/2010 114.6803 114.6803114.4937Bond Future 8.96  20,936.00 

R186 On  05-August-10 05/07/2010  9.25 3 33Bond Future 3020  0.00 Call

R186 On  05-August-10 05/07/2010  8.75 1 10Bond Future 497  816.00 Call

R186 On  05-August-10 05/07/2010  9.75 7 77Bond Future 7012  0.00 Call

R186 On  05-August-10 05/07/2010  10.00 9 99Bond Future 9075  0.00 Call

R186 On  05-August-10 05/07/2010  9.00 2 21Bond Future 1461  48.00 Call

R186 On  05-August-10 05/07/2010  8.50 0 00Bond Future 107  144.00 Call

R186 On  05-August-10 05/07/2010  9.00 1 11Bond Future 1126  48.00 Put

R186 On  05-August-10 05/07/2010  8.50 4 45Bond Future 4556  0.00 Put

R186 On  05-August-10 05/07/2010  10.00 0 00Bond Future 6  3,000.00 Put

R186 On  05-August-10 05/07/2010  9.75 0 00Bond Future 28  960.00 Put

R186 On  05-August-10 05/07/2010  8.75 2 23Bond Future 2518  0.00 Put

R186 On  05-August-10 05/07/2010  9.25 0 00Bond Future 401  0.00 Put

R186 On  04-November-10 05/07/2010 116.5836 116.5836116.3999Bond Future 9.03  0.00 

R186 On  04-November-10 05/07/2010  9.25 4 44Bond Future 4041  0.00 Call

R186 On  04-November-10 05/07/2010  9.30 4 44Bond Future 4330  0.00 Call

R186 On  04-November-10 05/07/2010  9.20 4 44Bond Future 3762  0.00 Call

R186 On  04-November-10 05/07/2010  8.75 2 22Bond Future 1696  9,800.00 Call

R186 On  04-November-10 05/07/2010  9.20 2 22Bond Future 2200  0.00 Put

R186 On  04-November-10 05/07/2010  8.75 4 44Bond Future 4290  0.00 Put
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R186 On  04-November-10 05/07/2010  9.30 2 22Bond Future 1875  0.00 Put

R186 On  04-November-10 05/07/2010  9.25 2 22Bond Future 2031  0.00 Put

R186 On  03-February-11 05/07/2010 113.4061 113.4061113.2159Bond Future 9.08  0.00 

R186 On  03-February-11 05/07/2010  9.00 4 43Bond Future 3417  0.00 Call

R186 On  03-February-11 05/07/2010  9.05 4 44Bond Future 3653  0.00 Call

R186 On  03-February-11 05/07/2010  8.95 3 33Bond Future 3188  0.00 Call

R186 On  03-February-11 05/07/2010  8.95 4 44Bond Future 4364  0.00 Put

R186 On  03-February-11 05/07/2010  9.05 4 44Bond Future 3916  0.00 Put

R186 On  03-February-11 05/07/2010  9.00 4 44Bond Future 4135  0.00 Put

R201 On  05-August-10 05/07/2010 104.6728 104.6728104.6728Bond Future 7.80  1,388.00 

R201 On  05-August-10 05/07/2010  9.00 4 44Bond Future 4358  0.00 Call

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

R201 On  04-November-10 05/07/2010 106.4128 106.4128106.4163Bond Future 7.87  0.00 

R201 On  04-November-10 05/07/2010  8.50 3 33Bond Future 2500  0.00 Call

R201 On  04-November-10 05/07/2010  8.45 2 22Bond Future 2359  0.00 Call

R201 On  04-November-10 05/07/2010  8.55 3 33Bond Future 2643  0.00 Call

R201 On  04-November-10 05/07/2010  8.55 0 00Bond Future 263  0.00 Put

R201 On  04-November-10 05/07/2010  8.45 0 00Bond Future 322  0.00 Put

R201 On  04-November-10 05/07/2010  8.50 0 00Bond Future 291  0.00 Put

R201 On  03-February-11 05/07/2010 103.9158 103.9158103.9192Bond Future 7.91  0.00 

R201 On  03-February-11 05/07/2010  8.00 1 11Bond Future 1377  0.00 Call

R201 On  03-February-11 05/07/2010  7.95 1 11Bond Future 1281  0.00 Call

R201 On  03-February-11 05/07/2010  8.05 1 11Bond Future 1476  0.00 Call

R201 On  03-February-11 05/07/2010  8.05 1 11Bond Future 1004  0.00 Put

R201 On  03-February-11 05/07/2010  7.95 1 11Bond Future 1141  0.00 Put

R201 On  03-February-11 05/07/2010  8.00 1 11Bond Future 1071  0.00 Put

R203 On  05-August-10 05/07/2010 101.5896 101.5896101.5948Bond Future 8.58  3,767.00 

R203 On  05-August-10 05/07/2010  9.25 3 33Bond Future 3415  0.00 Call

R203 On  05-August-10 05/07/2010  9.25 0 00Bond Future 27  0.00 Put

R203 On  04-November-10 05/07/2010 99.1148 99.114899.1198Bond Future 8.67  0.00 

R203 On  04-November-10 05/07/2010  9.25 3 33Bond Future 3414  0.00 Call

R203 On  04-November-10 05/07/2010  9.30 4 44Bond Future 3608  0.00 Call
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R203 On  04-November-10 05/07/2010  9.20 3 33Bond Future 3223  0.00 Call

R203 On  04-November-10 05/07/2010  9.20 1 11Bond Future 588  0.00 Put

R203 On  04-November-10 05/07/2010  9.30 1 10Bond Future 490  0.00 Put

R203 On  04-November-10 05/07/2010  9.25 1 11Bond Future 537  0.00 Put

R203 On  03-February-11 05/07/2010 100.9152 100.9152100.9201Bond Future 8.74  0.00 

R203 On  03-February-11 05/07/2010  8.50 1 11Bond Future 1346  0.00 Call

R203 On  03-February-11 05/07/2010  8.55 1 11Bond Future 1459  0.00 Call

R203 On  03-February-11 05/07/2010  8.45 1 11Bond Future 1240  0.00 Call

R203 On  03-February-11 05/07/2010  8.45 3 33Bond Future 2638  0.00 Put

R203 On  03-February-11 05/07/2010  8.55 2 22Bond Future 2364  0.00 Put

R203 On  03-February-11 05/07/2010  8.50 3 32Bond Future 2497  0.00 Put

R204 On  05-August-10 05/07/2010 97.0566 97.056697.0623Bond Future 8.69  2,664.00 

R204 On  05-August-10 05/07/2010  9.25 3 33Bond Future 3187  0.00 Call

R204 On  05-August-10 05/07/2010  8.70 1 11Bond Future 788  0.00 Call

R204 On  05-August-10 05/07/2010  8.75 1 11Bond Future 947  83.00 Call

R204 On  05-August-10 05/07/2010  8.25 0 00Bond Future 67  249.00 Call

R204 On  05-August-10 05/07/2010  8.75 1 11Bond Future 600  83.00 Put

R204 On  05-August-10 05/07/2010  8.25 3 33Bond Future 2614  0.00 Put

R204 On  05-August-10 05/07/2010  8.70 1 11Bond Future 725  650.00 Put

R204 On  05-August-10 05/07/2010  9.25 0 00Bond Future 53  780.00 Put

R204 On  04-November-10 05/07/2010 98.6732 98.673298.6787Bond Future 8.77  0.00 

R204 On  04-November-10 05/07/2010  9.25 3 33Bond Future 3372  0.00 Call

R204 On  04-November-10 05/07/2010  9.20 3 33Bond Future 3171  0.00 Call

R204 On  04-November-10 05/07/2010  9.30 4 44Bond Future 3577  0.00 Call

R204 On  04-November-10 05/07/2010  9.30 1 11Bond Future 671  0.00 Put

R204 On  04-November-10 05/07/2010  9.20 1 11Bond Future 801  0.00 Put

R204 On  04-November-10 05/07/2010  9.25 1 11Bond Future 733  0.00 Put

R204 On  03-February-11 05/07/2010 96.4241 96.424196.4295Bond Future 8.83  0.00 

R204 On  03-February-11 05/07/2010  8.50 1 11Bond Future 1356  0.00 Call

R204 On  03-February-11 05/07/2010  8.45 1 11Bond Future 1247  0.00 Call

R204 On  03-February-11 05/07/2010  8.55 1 11Bond Future 1473  0.00 Call

R204 On  03-February-11 05/07/2010  8.55 3 33Bond Future 3001  0.00 Put

R204 On  03-February-11 05/07/2010  8.45 3 33Bond Future 3330  0.00 Put
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R204 On  03-February-11 05/07/2010  8.50 3 33Bond Future 3161  0.00 Put

R206 On  05-August-10 05/07/2010 99.9254 99.925499.9283Bond Future 7.71  0.00 

R206 On  05-August-10 05/07/2010  9.00 4 44Bond Future 3729  0.00 Call

R206 On  05-August-10 05/07/2010  9.00 0 00Bond Future 1  0.00 Put

R206 On  04-November-10 05/07/2010 101.5864 101.5864101.5891Bond Future 7.78  0.00 

R206 On  04-November-10 05/07/2010  8.50 2 22Bond Future 2141  0.00 Call

R206 On  04-November-10 05/07/2010  8.55 2 22Bond Future 2257  0.00 Call

R206 On  04-November-10 05/07/2010  8.45 2 22Bond Future 2026  0.00 Call

R206 On  04-November-10 05/07/2010  8.45 0 00Bond Future 200  0.00 Put

R206 On  04-November-10 05/07/2010  8.55 0 00Bond Future 162  0.00 Put

R206 On  04-November-10 05/07/2010  8.50 0 00Bond Future 181  0.00 Put

R206 On  03-February-11 05/07/2010 99.6516 99.651699.6541Bond Future 7.82  0.00 

R206 On  03-February-11 05/07/2010  8.00 1 11Bond Future 1152  0.00 Call

R206 On  03-February-11 05/07/2010  8.05 1 11Bond Future 1233  0.00 Call

R206 On  03-February-11 05/07/2010  7.95 1 11Bond Future 1073  0.00 Call

R206 On  03-February-11 05/07/2010  7.95 1 11Bond Future 751  0.00 Put

R206 On  03-February-11 05/07/2010  8.05 1 11Bond Future 656  0.00 Put

R206 On  03-February-11 05/07/2010  8.00 1 11Bond Future 702  0.00 Put

R207 On  05-August-10 05/07/2010 90.8601 90.860190.8661Bond Future 8.78  4,639.00 

R207 On  05-August-10 05/07/2010  9.50 4 44Bond Future 4177  0.00 Call

R207 On  05-August-10 05/07/2010  8.25 0 00Bond Future 36  250.00 Call

R207 On  05-August-10 05/07/2010  9.25 3 33Bond Future 2841  0.00 Call

R207 On  05-August-10 05/07/2010  9.25 0 00Bond Future 94  100.00 Put

R207 On  05-August-10 05/07/2010  8.25 3 33Bond Future 3228  0.00 Put

R207 On  05-August-10 05/07/2010  9.50 0 00Bond Future 22  150.00 Put

R207 On  04-November-10 05/07/2010 92.3707 92.370792.3765Bond Future 8.85  0.00 

R207 On  04-November-10 05/07/2010  9.25 3 33Bond Future 3215  0.00 Call

R207 On  04-November-10 05/07/2010  9.20 3 33Bond Future 3016  0.00 Call

R207 On  04-November-10 05/07/2010  9.30 3 33Bond Future 3419  0.00 Call

R207 On  04-November-10 05/07/2010  9.30 1 11Bond Future 852  0.00 Put

R207 On  04-November-10 05/07/2010  9.20 1 11Bond Future 1010  0.00 Put

R207 On  04-November-10 05/07/2010  9.25 1 11Bond Future 928  0.00 Put

Page 7 of 9 2010/07/05, 05:32:37PM



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

Closing MTM Closing PricePut

R207 On  03-February-11 05/07/2010 90.4088 90.408890.4145Bond Future 8.91  0.00 

R207 On  03-February-11 05/07/2010  8.75 2 22Bond Future 1847  0.00 Call

R207 On  03-February-11 05/07/2010  8.70 2 22Bond Future 1712  0.00 Call

R207 On  03-February-11 05/07/2010  8.80 2 22Bond Future 1989  0.00 Call

R207 On  03-February-11 05/07/2010  8.80 3 33Bond Future 2593  0.00 Put

R207 On  03-February-11 05/07/2010  8.70 3 33Bond Future 2891  0.00 Put

R207 On  03-February-11 05/07/2010  8.75 3 33Bond Future 2738  0.00 Put

R208 On  05-August-10 05/07/2010 88.3587 88.358788.3649Bond Future 8.82  11,317.00 

R208 On  05-August-10 05/07/2010  9.50 4 44Bond Future 4123  0.00 Call

R208 On  05-August-10 05/07/2010  9.50 0 00Bond Future 34  0.00 Put

R208 On  04-November-10 05/07/2010 86.4318 86.431886.4318Bond Future 8.89  0.00 

R208 On  04-November-10 05/07/2010  9.25 3 33Bond Future 3209  0.00 Call

R208 On  04-November-10 05/07/2010  9.30 3 33Bond Future 3417  0.00 Call

R208 On  04-November-10 05/07/2010  9.20 3 33Bond Future 3005  0.00 Call

R208 On  04-November-10 05/07/2010  9.20 1 11Bond Future 1131  0.00 Put

R208 On  04-November-10 05/07/2010  9.30 1 11Bond Future 957  0.00 Put

R208 On  04-November-10 05/07/2010  9.25 1 11Bond Future 1041  0.00 Put

R208 On  03-February-11 05/07/2010 88.0032 88.003288.0091Bond Future 8.94  0.00 

R208 On  03-February-11 05/07/2010  8.75 2 22Bond Future 1799  0.00 Call

R208 On  03-February-11 05/07/2010  8.80 2 22Bond Future 1941  0.00 Call

R208 On  03-February-11 05/07/2010  8.70 2 22Bond Future 1663  0.00 Call

R208 On  03-February-11 05/07/2010  8.70 3 33Bond Future 3106  0.00 Put

R208 On  03-February-11 05/07/2010  8.80 3 33Bond Future 2779  0.00 Put

R208 On  03-February-11 05/07/2010  8.75 3 33Bond Future 2939  0.00 Put

R209 On  05-August-10 05/07/2010 75.7627 75.762775.5280Bond Future 8.92  2,417.00 

R209 On  05-August-10 05/07/2010  8.75 1 11Bond Future 553  0.00 Call

R209 On  05-August-10 05/07/2010  8.75 2 22Bond Future 1891  0.00 Put

R209 On  04-November-10 05/07/2010 73.8750 73.875073.6425Bond Future 8.97  0.00 

R209 On  04-November-10 05/07/2010  9.00 3 33Bond Future 2514  0.00 Call

R209 On  04-November-10 05/07/2010  9.05 3 33Bond Future 2725  0.00 Call

R209 On  04-November-10 05/07/2010  8.95 2 22Bond Future 2310  0.00 Call

R209 On  04-November-10 05/07/2010  8.95 2 22Bond Future 2442  0.00 Put
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Closing MTM Closing PricePut

R209 On  04-November-10 05/07/2010  9.05 2 22Bond Future 2088  0.00 Put

R209 On  04-November-10 05/07/2010  9.00 2 22Bond Future 2260  0.00 Put

R209 On  03-February-11 05/07/2010 75.2212 75.221274.9828Bond Future 9.01  0.00 

R209 On  03-February-11 05/07/2010  9.00 3 33Bond Future 3184  0.00 Call

R209 On  03-February-11 05/07/2010  9.05 4 43Bond Future 3392  0.00 Call

R209 On  03-February-11 05/07/2010  8.95 3 33Bond Future 2982  0.00 Call

R209 On  03-February-11 05/07/2010  8.95 3 33Bond Future 3406  0.00 Put

R209 On  03-February-11 05/07/2010  9.05 3 33Bond Future 3048  0.00 Put

R209 On  03-February-11 05/07/2010  9.00 3 33Bond Future 3222  0.00 Put

TRT1 On  05-August-10 05/07/2010 317.5610 317.5610317.5700Index Future 317.57  100.00 

TRT1 On  04-November-10 05/07/2010 322.8430 322.8430322.8520Index Future 322.85  0.00 
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