
Derivatives Weekly Statistics Report
From: 12/07/2010 To: 12/07/2010

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 12/07/2010 351.1580 351.1580351.2570Index Future 351.26  58.00 

ALBI On  05-August-10 12/07/2010 323.2800 323.2800324.1570Index Future 324.16  1,255.00 

ALBI On  04-November-10 12/07/2010 328.6580 328.6580329.5500Index Future 329.55  0.00 

CRD1 On  05-August-10 12/07/2010 142.9070 142.9070143.1830Index Future 143.18  2.00 

CRD1 On  04-November-10 12/07/2010 145.2850 145.2850145.5650Index Future 145.57  0.00 

GOVI On  05-August-10 12/07/2010 324.4430 324.4430325.3060GOVI 325.31  326.00 

GOVI On  05-August-10 12/07/2010  315.60 9 910GOVI 97832  0.00 Call

GOVI On  05-August-10 12/07/2010  315.60 0 00GOVI 772  0.00 Put

GOVI On  04-November-10 12/07/2010 329.8400 329.8400330.7180GOVI 330.72  0.00 

GOVI On  04-November-10 12/07/2010  329.00 1 12GOVI 17180  0.00 Call

GOVI On  04-November-10 12/07/2010  329.01 1 12GOVI 17080  0.00 Call

GOVI On  04-November-10 12/07/2010  328.99 1 12GOVI 17280  0.00 Call

GOVI On  04-November-10 12/07/2010  328.99 0 00GOVI 0  0.00 Put

GOVI On  04-November-10 12/07/2010  329.01 0 00GOVI 0  0.00 Put

GOVI On  04-November-10 12/07/2010  329.00 0 00GOVI 0  0.00 Put

GVIX On  01-January-29 12/07/2010 110.0000 110.0000110.0000LIVE INDEX 110.00  0.00 

ILBI On  05-August-10 12/07/2010 380.2080 380.2080380.0460Index Future 380.05  501.00 

ILBI On  04-November-10 12/07/2010 386.6220 386.6220386.4600Index Future 386.46  0.00 

J153 On  31-August-10 12/07/2010 0.0124 0.01240.0124Interest Rate Swap 6.89  0.00 
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J157 On  15-September-15 12/07/2010 0.0200 0.02000.0200Interest Rate Swap 8.82  0.00 

J186 On  21-December-26 12/07/2010 0.1077 0.10770.1077Interest Rate Swap 8.68  0.00 

J201 On  22-December-14 12/07/2010 0.0514 0.05140.0514Interest Rate Swap 8.66  0.00 

J203 On  15-September-17 12/07/2010 0.0847 0.08470.0847Interest Rate Swap 8.98  0.00 

J204 On  21-December-18 12/07/2010 0.0958 0.09580.0958Interest Rate Swap 8.96  0.00 

J207 On  15-January-20 12/07/2010 0.0691 0.06910.0691Interest Rate Swap 9.00  0.00 

JBAF On  21-July-10 12/07/2010 93.4750 93.475093.4750Jibar Tradeable Future 6.53  2,000.00 

JBAF On  18-August-10 12/07/2010 93.6150 93.615093.6150Jibar Tradeable Future 6.39  1,000.00 

JBAF On  15-September-10 12/07/2010 93.6250 93.625093.6250Jibar Tradeable Future 6.38  1,000.00 

JBAF On  20-October-10 12/07/2010 93.6950 93.695093.6950Jibar Tradeable Future 6.31  0.00 

JBAF On  17-November-10 12/07/2010 93.7050 93.705093.7050Jibar Tradeable Future 6.30  0.00 

JBAF On  15-December-10 12/07/2010 93.7050 93.705093.7050Jibar Tradeable Future 6.30  0.00 

JBAF On  16-March-11 12/07/2010 93.6850 93.685093.6850Jibar Tradeable Future 6.32  5,500.00 

JBAF On  15-June-11 12/07/2010 93.5350 93.535093.5350Jibar Tradeable Future 6.47  4,500.00 

JBAF On  21-September-11 12/07/2010 93.2950 93.295093.2950Jibar Tradeable Future 6.71  6,000.00 

JBAF On  21-December-11 12/07/2010 93.0450 93.045093.0450Jibar Tradeable Future 6.96  5,000.00 

JBAF On  20-March-12 12/07/2010 92.7950 92.795092.7950Jibar Tradeable Future 7.21  0.00 

JBAF On  20-June-12 12/07/2010 92.7450 92.745092.7450Jibar Tradeable Future 7.26  0.00 

JFRA On  05-August-10 12/07/2010 92.6710 92.671092.6710Jibar Tradeable Future 7.33  0.00 

JFRA On  04-November-10 12/07/2010 92.3400 92.340092.3400Jibar Tradeable Future 7.66  0.00 

JN02 On  05-August-10 12/07/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN02 On  05-August-10 12/07/2010  7.50 0 00JNOTE 0  0.00 Call

JN02 On  05-August-10 12/07/2010  7.75 0 00JNOTE 0  0.00 Call

JN02 On  05-August-10 12/07/2010  7.25 0 00JNOTE 250000  0.00 Call

JN02 On  05-August-10 12/07/2010  7.25 0 00JNOTE 0  0.00 Put

JN02 On  05-August-10 12/07/2010  7.75 0 00JNOTE 250000  0.00 Put

JN02 On  05-August-10 12/07/2010  7.50 0 00JNOTE 0  0.00 Put
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JN05 On  05-August-10 12/07/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN05 On  05-August-10 12/07/2010  7.50 0 00JNOTE 0  0.00 Call

JN05 On  05-August-10 12/07/2010  7.75 0 00JNOTE 0  0.00 Call

JN05 On  05-August-10 12/07/2010  7.25 0 00JNOTE 250000  0.00 Call

JN05 On  05-August-10 12/07/2010  7.25 0 00JNOTE 0  0.00 Put

JN05 On  05-August-10 12/07/2010  7.75 0 00JNOTE 250000  0.00 Put

JN05 On  05-August-10 12/07/2010  7.50 0 00JNOTE 0  0.00 Put

JN10 On  05-August-10 12/07/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN10 On  05-August-10 12/07/2010  7.50 0 00JNOTE 0  0.00 Call

JN10 On  05-August-10 12/07/2010  7.75 0 00JNOTE 0  0.00 Call

JN10 On  05-August-10 12/07/2010  7.25 0 00JNOTE 250000  0.00 Call

JN10 On  05-August-10 12/07/2010  7.25 0 00JNOTE 0  0.00 Put

JN10 On  05-August-10 12/07/2010  7.75 0 00JNOTE 250000  0.00 Put

JN10 On  05-August-10 12/07/2010  7.50 0 00JNOTE 0  0.00 Put

OTH1 On  05-August-10 12/07/2010 316.5850 316.5850317.5400Index Future 317.54  3.00 

OTH1 On  04-November-10 12/07/2010 321.8510 321.8510322.8230Index Future 322.82  0.00 

R157 On  05-August-10 12/07/2010 129.2811 129.2811129.4809Bond Future 7.71  4,923.00 

R157 On  05-August-10 12/07/2010  8.75 5 55Bond Future 4842  0.00 Call

R157 On  05-August-10 12/07/2010  8.50 4 44Bond Future 3705  0.00 Call

R157 On  05-August-10 12/07/2010  9.00 6 66Bond Future 5966  0.00 Call

R157 On  05-August-10 12/07/2010  8.25 2 23Bond Future 2564  500.00 Call

R157 On  05-August-10 12/07/2010  7.50 0 00Bond Future 143  500.00 Call

R157 On  05-August-10 12/07/2010  7.50 1 11Bond Future 1134  0.00 Put

R157 On  05-August-10 12/07/2010  9.00 0 00Bond Future 0  0.00 Put

R157 On  05-August-10 12/07/2010  8.25 0 00Bond Future 13  0.00 Put

R157 On  05-August-10 12/07/2010  8.50 0 00Bond Future 2  2,500.00 Put

R157 On  05-August-10 12/07/2010  8.75 0 00Bond Future 1  0.00 Put

R157 On  04-November-10 12/07/2010 124.6137 124.6137124.8175Bond Future 7.77  0.00 

R157 On  04-November-10 12/07/2010  8.50 3 34Bond Future 3526  0.00 Call

R157 On  04-November-10 12/07/2010  8.55 4 44Bond Future 3716  0.00 Call
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R157 On  04-November-10 12/07/2010  8.45 3 33Bond Future 3337  0.00 Call

R157 On  04-November-10 12/07/2010  7.50 1 11Bond Future 646  500.00 Call

R157 On  04-November-10 12/07/2010  8.45 0 00Bond Future 294  0.00 Put

R157 On  04-November-10 12/07/2010  7.50 2 22Bond Future 1869  0.00 Put

R157 On  04-November-10 12/07/2010  8.55 0 00Bond Future 235  0.00 Put

R157 On  04-November-10 12/07/2010  8.50 0 00Bond Future 263  0.00 Put

R157 On  03-February-11 12/07/2010 126.8615 126.8615127.0637Bond Future 7.81  0.00 

R157 On  03-February-11 12/07/2010  7.90 2 22Bond Future 1744  0.00 Call

R157 On  03-February-11 12/07/2010  7.85 2 22Bond Future 1620  0.00 Call

R157 On  03-February-11 12/07/2010  7.95 2 22Bond Future 1872  0.00 Call

R157 On  03-February-11 12/07/2010  7.95 1 11Bond Future 1258  0.00 Put

R157 On  03-February-11 12/07/2010  7.85 2 21Bond Future 1435  0.00 Put

R157 On  03-February-11 12/07/2010  7.90 1 11Bond Future 1344  0.00 Put

R186 On  05-August-10 12/07/2010 115.8664 115.8664116.1610Bond Future 8.79  20,936.00 

R186 On  05-August-10 12/07/2010  9.25 4 44Bond Future 4379  0.00 Call

R186 On  05-August-10 12/07/2010  8.75 1 11Bond Future 946  816.00 Call

R186 On  05-August-10 12/07/2010  9.75 8 89Bond Future 8653  0.00 Call

R186 On  05-August-10 12/07/2010  10.00 10 1011Bond Future 10737  0.00 Call

R186 On  05-August-10 12/07/2010  9.00 2 22Bond Future 2410  48.00 Call

R186 On  05-August-10 12/07/2010  8.50 0 00Bond Future 227  144.00 Call

R186 On  05-August-10 12/07/2010  9.00 1 10Bond Future 408  48.00 Put

R186 On  05-August-10 12/07/2010  8.50 3 33Bond Future 3009  0.00 Put

R186 On  05-August-10 12/07/2010  10.00 0 00Bond Future 0  3,000.00 Put

R186 On  05-August-10 12/07/2010  9.75 0 00Bond Future 2  960.00 Put

R186 On  05-August-10 12/07/2010  8.75 2 21Bond Future 1299  0.00 Put

R186 On  05-August-10 12/07/2010  9.25 0 00Bond Future 93  0.00 Put

R186 On  04-November-10 12/07/2010 117.7886 117.7886118.0882Bond Future 8.85  0.00 

R186 On  04-November-10 12/07/2010  9.25 5 55Bond Future 5083  0.00 Call

R186 On  04-November-10 12/07/2010  9.30 5 55Bond Future 5410  0.00 Call

R186 On  04-November-10 12/07/2010  9.20 5 55Bond Future 4766  0.00 Call

R186 On  04-November-10 12/07/2010  8.75 2 22Bond Future 2313  9,800.00 Call

R186 On  04-November-10 12/07/2010  9.20 2 22Bond Future 1516  0.00 Put

R186 On  04-November-10 12/07/2010  8.75 3 33Bond Future 3219  0.00 Put
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R186 On  04-November-10 12/07/2010  9.30 1 11Bond Future 1267  0.00 Put

R186 On  04-November-10 12/07/2010  9.25 2 21Bond Future 1385  0.00 Put

R186 On  03-February-11 12/07/2010 114.6311 114.6311114.9358Bond Future 8.89  0.00 

R186 On  03-February-11 12/07/2010  9.00 4 44Bond Future 4253  0.00 Call

R186 On  03-February-11 12/07/2010  9.05 4 45Bond Future 4522  0.00 Call

R186 On  03-February-11 12/07/2010  8.95 4 44Bond Future 3991  0.00 Call

R186 On  03-February-11 12/07/2010  8.95 4 43Bond Future 3447  0.00 Put

R186 On  03-February-11 12/07/2010  9.05 3 33Bond Future 3065  0.00 Put

R186 On  03-February-11 12/07/2010  9.00 3 33Bond Future 3251  0.00 Put

R201 On  05-August-10 12/07/2010 105.4157 105.4157105.5320Bond Future 7.57  1,388.00 

R201 On  05-August-10 12/07/2010  9.00 5 55Bond Future 5218  0.00 Call

R201 On  05-August-10 12/07/2010  9.00 0 00Bond Future 0  0.00 Put

R201 On  04-November-10 12/07/2010 107.1705 107.1705107.2879Bond Future 7.62  0.00 

R201 On  04-November-10 12/07/2010  8.50 3 33Bond Future 3221  0.00 Call

R201 On  04-November-10 12/07/2010  8.45 3 33Bond Future 3067  0.00 Call

R201 On  04-November-10 12/07/2010  8.55 3 33Bond Future 3377  0.00 Call

R201 On  04-November-10 12/07/2010  8.55 0 00Bond Future 125  0.00 Put

R201 On  04-November-10 12/07/2010  8.45 0 00Bond Future 159  0.00 Put

R201 On  04-November-10 12/07/2010  8.50 0 00Bond Future 141  0.00 Put

R201 On  03-February-11 12/07/2010 104.6792 104.6792104.8004Bond Future 7.65  0.00 

R201 On  03-February-11 12/07/2010  8.00 2 22Bond Future 1888  0.00 Call

R201 On  03-February-11 12/07/2010  7.95 2 22Bond Future 1774  0.00 Call

R201 On  03-February-11 12/07/2010  8.05 2 22Bond Future 2006  0.00 Call

R201 On  03-February-11 12/07/2010  8.05 1 11Bond Future 653  0.00 Put

R201 On  03-February-11 12/07/2010  7.95 1 11Bond Future 753  0.00 Put

R201 On  03-February-11 12/07/2010  8.00 1 11Bond Future 701  0.00 Put

R203 On  05-August-10 12/07/2010 102.6844 102.6844102.9526Bond Future 8.32  3,767.00 

R203 On  05-August-10 12/07/2010  9.25 4 45Bond Future 4747  0.00 Call

R203 On  05-August-10 12/07/2010  9.25 0 00Bond Future 1  0.00 Put

R203 On  04-November-10 12/07/2010 100.2267 100.2267100.5020Bond Future 8.39  0.00 

R203 On  04-November-10 12/07/2010  9.25 4 45Bond Future 4522  0.00 Call

R203 On  04-November-10 12/07/2010  9.30 5 55Bond Future 4737  0.00 Call
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R203 On  04-November-10 12/07/2010  9.20 4 44Bond Future 4309  0.00 Call

R203 On  04-November-10 12/07/2010  9.20 0 00Bond Future 292  0.00 Put

R203 On  04-November-10 12/07/2010  9.30 0 00Bond Future 237  0.00 Put

R203 On  04-November-10 12/07/2010  9.25 0 00Bond Future 263  0.00 Put

R203 On  03-February-11 12/07/2010 102.0415 102.0415102.3182Bond Future 8.45  0.00 

R203 On  03-February-11 12/07/2010  8.50 2 22Bond Future 1973  0.00 Call

R203 On  03-February-11 12/07/2010  8.55 2 22Bond Future 2116  0.00 Call

R203 On  03-February-11 12/07/2010  8.45 2 22Bond Future 1837  0.00 Call

R203 On  03-February-11 12/07/2010  8.45 2 22Bond Future 1837  0.00 Put

R203 On  03-February-11 12/07/2010  8.55 2 22Bond Future 1623  0.00 Put

R203 On  03-February-11 12/07/2010  8.50 2 22Bond Future 1726  0.00 Put

R204 On  05-August-10 12/07/2010 98.2587 98.258798.5549Bond Future 8.43  2,664.00 

R204 On  05-August-10 12/07/2010  9.25 4 45Bond Future 4629  0.00 Call

R204 On  05-August-10 12/07/2010  8.70 2 22Bond Future 1717  0.00 Call

R204 On  05-August-10 12/07/2010  8.75 2 22Bond Future 1958  83.00 Call

R204 On  05-August-10 12/07/2010  8.25 0 00Bond Future 250  249.00 Call

R204 On  05-August-10 12/07/2010  8.75 0 00Bond Future 118  83.00 Put

R204 On  05-August-10 12/07/2010  8.25 2 21Bond Future 1305  0.00 Put

R204 On  05-August-10 12/07/2010  8.70 0 00Bond Future 162  650.00 Put

R204 On  05-August-10 12/07/2010  9.25 0 00Bond Future 2  780.00 Put

R204 On  04-November-10 12/07/2010 99.8896 99.8896100.1954Bond Future 8.50  0.00 

R204 On  04-November-10 12/07/2010  9.25 4 45Bond Future 4532  0.00 Call

R204 On  04-November-10 12/07/2010  9.20 4 44Bond Future 4303  0.00 Call

R204 On  04-November-10 12/07/2010  9.30 5 55Bond Future 4763  0.00 Call

R204 On  04-November-10 12/07/2010  9.30 0 00Bond Future 340  0.00 Put

R204 On  04-November-10 12/07/2010  9.20 0 00Bond Future 417  0.00 Put

R204 On  04-November-10 12/07/2010  9.25 0 00Bond Future 377  0.00 Put

R204 On  03-February-11 12/07/2010 97.6648 97.664897.9685Bond Future 8.55  0.00 

R204 On  03-February-11 12/07/2010  8.50 2 22Bond Future 1989  0.00 Call

R204 On  03-February-11 12/07/2010  8.45 2 22Bond Future 1849  0.00 Call

R204 On  03-February-11 12/07/2010  8.55 2 22Bond Future 2137  0.00 Call

R204 On  03-February-11 12/07/2010  8.55 2 22Bond Future 2126  0.00 Put

R204 On  03-February-11 12/07/2010  8.45 3 32Bond Future 2393  0.00 Put
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R204 On  03-February-11 12/07/2010  8.50 2 22Bond Future 2255  0.00 Put

R206 On  05-August-10 12/07/2010 100.5506 100.5506100.6756Bond Future 7.46  0.00 

R206 On  05-August-10 12/07/2010  9.00 4 44Bond Future 4476  0.00 Call

R206 On  05-August-10 12/07/2010  9.00 0 00Bond Future 0  0.00 Put

R206 On  04-November-10 12/07/2010 102.2237 102.2237102.3490Bond Future 7.51  0.00 

R206 On  04-November-10 12/07/2010  8.50 3 33Bond Future 2797  0.00 Call

R206 On  04-November-10 12/07/2010  8.55 3 33Bond Future 2923  0.00 Call

R206 On  04-November-10 12/07/2010  8.45 3 33Bond Future 2672  0.00 Call

R206 On  04-November-10 12/07/2010  8.45 0 00Bond Future 86  0.00 Put

R206 On  04-November-10 12/07/2010  8.55 0 00Bond Future 68  0.00 Put

R206 On  04-November-10 12/07/2010  8.50 0 00Bond Future 77  0.00 Put

R206 On  03-February-11 12/07/2010 100.2926 100.2926100.4220Bond Future 7.53  0.00 

R206 On  03-February-11 12/07/2010  8.00 2 22Bond Future 1635  0.00 Call

R206 On  03-February-11 12/07/2010  8.05 2 22Bond Future 1731  0.00 Call

R206 On  03-February-11 12/07/2010  7.95 1 12Bond Future 1541  0.00 Call

R206 On  03-February-11 12/07/2010  7.95 0 00Bond Future 451  0.00 Put

R206 On  03-February-11 12/07/2010  8.05 0 00Bond Future 386  0.00 Put

R206 On  03-February-11 12/07/2010  8.00 0 00Bond Future 417  0.00 Put

R207 On  05-August-10 12/07/2010 91.8623 91.862392.1091Bond Future 8.57  4,639.00 

R207 On  05-August-10 12/07/2010  9.50 5 55Bond Future 5399  0.00 Call

R207 On  05-August-10 12/07/2010  8.25 0 00Bond Future 102  250.00 Call

R207 On  05-August-10 12/07/2010  9.25 4 44Bond Future 4000  0.00 Call

R207 On  05-August-10 12/07/2010  9.25 0 00Bond Future 10  100.00 Put

R207 On  05-August-10 12/07/2010  8.25 2 22Bond Future 2051  0.00 Put

R207 On  05-August-10 12/07/2010  9.50 0 00Bond Future 1  150.00 Put

R207 On  04-November-10 12/07/2010 93.3925 93.392593.6400Bond Future 8.63  0.00 

R207 On  04-November-10 12/07/2010  9.25 4 44Bond Future 4112  0.00 Call

R207 On  04-November-10 12/07/2010  9.20 4 44Bond Future 3888  0.00 Call

R207 On  04-November-10 12/07/2010  9.30 4 44Bond Future 4341  0.00 Call

R207 On  04-November-10 12/07/2010  9.30 1 11Bond Future 511  0.00 Put

R207 On  04-November-10 12/07/2010  9.20 1 11Bond Future 619  0.00 Put

R207 On  04-November-10 12/07/2010  9.25 1 11Bond Future 562  0.00 Put
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R207 On  03-February-11 12/07/2010 91.4435 91.443591.6973Bond Future 8.68  0.00 

R207 On  03-February-11 12/07/2010  8.75 2 22Bond Future 2444  0.00 Call

R207 On  03-February-11 12/07/2010  8.70 2 22Bond Future 2283  0.00 Call

R207 On  03-February-11 12/07/2010  8.80 2 23Bond Future 2612  0.00 Call

R207 On  03-February-11 12/07/2010  8.80 2 22Bond Future 1933  0.00 Put

R207 On  03-February-11 12/07/2010  8.70 2 22Bond Future 2179  0.00 Put

R207 On  03-February-11 12/07/2010  8.75 2 22Bond Future 2052  0.00 Put

R208 On  05-August-10 12/07/2010 89.3973 89.397389.6610Bond Future 8.61  11,317.00 

R208 On  05-August-10 12/07/2010  9.50 5 55Bond Future 5388  0.00 Call

R208 On  05-August-10 12/07/2010  9.50 0 00Bond Future 3  0.00 Put

R208 On  04-November-10 12/07/2010 87.4877 87.487787.7466Bond Future 8.67  0.00 

R208 On  04-November-10 12/07/2010  9.25 4 44Bond Future 4122  0.00 Call

R208 On  04-November-10 12/07/2010  9.30 4 44Bond Future 4356  0.00 Call

R208 On  04-November-10 12/07/2010  9.20 4 44Bond Future 3892  0.00 Call

R208 On  04-November-10 12/07/2010  9.20 1 11Bond Future 703  0.00 Put

R208 On  04-November-10 12/07/2010  9.30 1 11Bond Future 582  0.00 Put

R208 On  04-November-10 12/07/2010  9.25 1 11Bond Future 640  0.00 Put

R208 On  03-February-11 12/07/2010 89.0763 89.076389.3428Bond Future 8.72  0.00 

R208 On  03-February-11 12/07/2010  8.75 2 22Bond Future 2401  0.00 Call

R208 On  03-February-11 12/07/2010  8.80 2 23Bond Future 2571  0.00 Call

R208 On  03-February-11 12/07/2010  8.70 2 22Bond Future 2238  0.00 Call

R208 On  03-February-11 12/07/2010  8.70 2 22Bond Future 2347  0.00 Put

R208 On  03-February-11 12/07/2010  8.80 2 22Bond Future 2075  0.00 Put

R208 On  03-February-11 12/07/2010  8.75 2 22Bond Future 2207  0.00 Put

R209 On  05-August-10 12/07/2010 76.6740 76.674076.9227Bond Future 8.74  2,417.00 

R209 On  05-August-10 12/07/2010  8.75 1 11Bond Future 1000  0.00 Call

R209 On  05-August-10 12/07/2010  8.75 1 11Bond Future 944  0.00 Put

R209 On  04-November-10 12/07/2010 74.8013 74.801375.0478Bond Future 8.79  0.00 

R209 On  04-November-10 12/07/2010  9.00 3 33Bond Future 3260  0.00 Call

R209 On  04-November-10 12/07/2010  9.05 3 34Bond Future 3507  0.00 Call

R209 On  04-November-10 12/07/2010  8.95 3 33Bond Future 3021  0.00 Call

R209 On  04-November-10 12/07/2010  8.95 2 22Bond Future 1747  0.00 Put
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Date Contract Details Previous Day's Previous Day's Open InterestStrike Call/ Product MTM Yield MTM Price

Closing MTM Closing PricePut

R209 On  04-November-10 12/07/2010  9.05 2 21Bond Future 1465  0.00 Put

R209 On  04-November-10 12/07/2010  9.00 2 22Bond Future 1600  0.00 Put

R209 On  03-February-11 12/07/2010 76.1563 76.156376.4169Bond Future 8.82  0.00 

R209 On  03-February-11 12/07/2010  9.00 4 44Bond Future 3927  0.00 Call

R209 On  03-February-11 12/07/2010  9.05 4 44Bond Future 4161  0.00 Call

R209 On  03-February-11 12/07/2010  8.95 4 44Bond Future 3697  0.00 Call

R209 On  03-February-11 12/07/2010  8.95 3 33Bond Future 2687  0.00 Put

R209 On  03-February-11 12/07/2010  9.05 3 32Bond Future 2383  0.00 Put

R209 On  03-February-11 12/07/2010  9.00 3 33Bond Future 2531  0.00 Put

TRT1 On  05-August-10 12/07/2010 320.5760 320.5760321.4300Index Future 321.43  100.00 

TRT1 On  04-November-10 12/07/2010 325.9090 325.9090326.7780Index Future 326.78  0.00 
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