Yield-2X Derivatives Weekly Statistics Report

JSE Interest Rate Exchange From: 19/07/2010 To: 19/07/2010
Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
19/07/2010 AL7T On 05-August-10 Index Future 351.02 350.9730 351.0160 350.9730 58.00
19/07/2010 ALBI On 05-August-10 Index Future 322.38 322.3810 322.3780 322.3810 1,445.00
19/07/2010 ALBI On 04-November-10 Index Future 327.74 327.7440 327.7420 327.7440 0.00
19/07/2010 CRD1 On 05-August-10 Index Future 143.03 142.9360 143.0260 142.9360 2.00
19/07/2010 CRD1 On 04-November-10 Index Future 145.41 145.3140 145.4060 145.3140 0.00
19/07/2010 GOVI On 05-August-10 GovI 323.59 323.5930 323.5930 323.5930 326.00
19/07/2010 GOVI On 05-August-10 315.60 Call GovI 80636 8 8 8 0.00
19/07/2010 GOVI On 05-August-10 315.60 Put GovIi 706 0 0 0 0.00
19/07/2010 GOVI On 04-November-10 GovI 328.98 328.9770 328.9770 328.9770 0.00
19/07/2010 GOVI On 04-November-10 329.00 Call GovI 0 0 0 0 0.00
19/07/2010 GOVI On 04-November-10 329.01 Call GovIi 0 0 0 0 0.00
19/07/2010 GOVI On 04-November-10 328.99 Call GOV 0 0 0 0 0.00
19/07/2010 GOVI On 04-November-10 328.99 Put GovI 130 0 0 0 0.00
19/07/2010 GOVI On 04-November-10 329.01 Put GovIi 330 0 0 0 0.00
19/07/2010 GOVI On 04-November-10 329.00 Put GOV 230 0 0 0 0.00
19/07/2010 GVIX On 01-January-29 LIVE INDEX 110.00 110.0000 110.0000 110.0000 0.00
19/07/2010 ILBI On 05-August-10 Index Future 380.71 380.6170 380.7070 380.6170 501.00
19/07/2010 ILBI On 04-November-10 Index Future 387.14 387.0460 387.1410 387.0460 0.00
19/07/2010 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
19/07/2010 J157 On 15-September-15 Interest Rate Swap 8.82 0.0200 0.0200 0.0200 0.00
19/07/2010 J186 On 21-December-26 Interest Rate Swap 8.68 0.1077 0.1077 0.1077 0.00
19/07/2010 J201 On 22-December-14 Interest Rate Swap 8.66 0.0514 0.0514 0.0514 0.00
19/07/2010 J203 On 15-September-17 Interest Rate Swap 8.98 0.0847 0.0847 0.0847 0.00
19/07/2010 J204 On 21-December-18 Interest Rate Swap 8.96 0.0958 0.0958 0.0958 0.00
19/07/2010 J207 On 15-January-20 Interest Rate Swap 9.00 0.0691 0.0691 0.0691 0.00
19/07/2010 JBAF On 21-July-10 Jibar Tradeable Future 6.54 93.4550 93.4650 93.4550 2,000.00
19/07/2010 JBAF On 18-August-10 Jibar Tradeable Future 6.39 93.6150 93.6150 93.6150 1,000.00
19/07/2010 JBAF On 15-September-10 Jibar Tradeable Future 6.38 93.6250 93.6250 93.6250 1,000.00
19/07/2010 JBAF On 20-October-10 Jibar Tradeable Future 6.31 93.6950 93.6950 93.6950 0.00
19/07/2010 JBAF On 17-November-10 Jibar Tradeable Future 6.30 93.7050 93.7050 93.7050 0.00
19/07/2010 JBAF On 15-December-10 Jibar Tradeable Future 6.30 93.7050 93.7050 93.7050 0.00
19/07/2010 JBAF On 16-March-11 Jibar Tradeable Future 6.32 93.6850 93.6850 93.6850 5,500.00
19/07/2010 JBAF On 15-June-11 Jibar Tradeable Future 6.47 93.5350 93.5350 93.5350 4,500.00
19/07/2010 JBAF On 21-September-11 Jibar Tradeable Future 6.71 93.2950 93.2950 93.2950 6,000.00
19/07/2010 JBAF On 21-December-11 Jibar Tradeable Future 6.96 93.0450 93.0450 93.0450 5,000.00
19/07/2010 JBAF On 20-March-12 Jibar Tradeable Future 7.21 92.7950 92.7950 92.7950 0.00
19/07/2010 JBAF On 20-June-12 Jibar Tradeable Future 7.26 92.7450 92.7450 92.7450 0.00
19/07/2010 JFRA On 05-August-10 Jibar Tradeable Future 7.33 92.6710 92.6710 92.6710 0.00
19/07/2010 JFRA On 04-November-10 Jibar Tradeable Future 7.66 92.3400 92.3400 92.3400 0.00
19/07/2010 JNO2 On 05-August-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
19/07/2010 JNO2 On 05-August-10 7.50 Call JNOTE 0 0 0 0 0.00
19/07/2010 JNO2 On 05-August-10 7.75 Call JNOTE 0 0 0 0 0.00
19/07/2010 JNO2 On 05-August-10 7.25 Call JNOTE 250000 0 0 0 0.00
19/07/2010 JNO2 On 05-August-10 7.25 Put JNOTE 0 0 0 0 0.00
19/07/2010 JNO2 On 05-August-10 7.75 Put JNOTE 250000 0 0 0 0.00
19/07/2010 JNO2 On 05-August-10 7.50 Put JNOTE 0 0 0 0 0.00

Page 2 of 12 2010/07/19, 05:37:49PM



Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
19/07/2010 JNO5 On 05-August-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
19/07/2010 JNO5 On 05-August-10 7.50 Call JNOTE 0 0 0 0 0.00
19/07/2010 JNO5 On 05-August-10 7.75 Call JNOTE 0 0 0 0 0.00
19/07/2010 JNO5 On 05-August-10 7.25 Call JNOTE 250000 0 0 0 0.00
19/07/2010 JNO5 On 05-August-10 7.25 Put JNOTE 0 0 0 0 0.00
19/07/2010 JNO5 On 05-August-10 7.75 Put JNOTE 250000 0 0 0 0.00
19/07/2010 JNO5 On 05-August-10 7.50 Put JNOTE 0 0 0 0 0.00
19/07/2010 JN10 On 05-August-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
19/07/2010 JN10 On 05-August-10 7.50 Call JNOTE 0 0 0 0 0.00
19/07/2010 JN10 On 05-August-10 7.75 Call JNOTE 0 0 0 0 0.00
19/07/2010 JN10 On 05-August-10 7.25 Call JNOTE 250000 0 0 0 0.00
19/07/2010 JN10 On 05-August-10 7.25 Put JNOTE 0 0 0 0 0.00
19/07/2010 JN10 On 05-August-10 7.75 Put JNOTE 250000 0 0 0 0.00
19/07/2010 JN10 On 05-August-10 7.50 Put JNOTE 0 0 0 0 0.00
19/07/2010 OTH1 On 05-August-10 Index Future 315.39 315.4110 315.3940 315.4110 3.00
19/07/2010 OTH1 On 04-November-10 Index Future 320.64 320.6590 320.6420 320.6590 0.00
19/07/2010 R157 On 05-August-10 Bond Future 7.75 129.3049 129.2621 129.3049 4,923.00
19/07/2010 R157 On 05-August-10 8.75 Call Bond Future 4623 5 5 5 0.00
19/07/2010 R157 On 05-August-10 8.50 Call Bond Future 3485 4 3 4 0.00
19/07/2010 R157 On 05-August-10 9.00 Call Bond Future 5747 6 6 6 0.00
19/07/2010 R157 On 05-August-10 8.25 Call Bond Future 2340 2 2 2 500.00
19/07/2010 R157 On 05-August-10 7.50 Call Bond Future 60 0 0 0 500.00
19/07/2010 R157 On 05-August-10 7.50 Put Bond Future 1269 1 1 1 0.00
19/07/2010 R157 On 05-August-10 9.00 Put Bond Future 0 0 0 0 0.00
19/07/2010 R157 On 05-August-10 8.25 Put Bond Future 7 0 0 0 0.00
19/07/2010 R157 On 05-August-10 8.50 Put Bond Future 0 0 0 0 2,500.00
19/07/2010 R157 On 05-August-10 8.75 Put Bond Future 0 0 0 0 0.00
19/07/2010 R157 On 04-November-10 Bond Future 7.82 124.6364 124.5911 124.6364 0.00
19/07/2010 R157 On 04-November-10 8.50 Call Bond Future 3310 3 3 3 0.00
19/07/2010 R157 On 04-November-10 8.55 Call Bond Future 3499 4 3 4 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
19/07/2010 R157 On 04-November-10 8.45 Call Bond Future 3124 3 3 3 0.00
19/07/2010 R157 On 04-November-10 7.50 Call Bond Future 540 1 1 1 500.00
19/07/2010 R157 On 04-November-10 8.45 Put Bond Future 307 0 0 0 0.00
19/07/2010 R157 On 04-November-10 7.50 Put Bond Future 1989 2 2 2 0.00
19/07/2010 R157 On 04-November-10 8.55 Put Bond Future 244 0 0 0 0.00
19/07/2010 R157 On 04-November-10 8.50 Put Bond Future 274 0 0 0 0.00
19/07/2010 R157 On 03-February-11 Bond Future 7.86 126.8830 126.8357 126.8830 0.00
19/07/2010 R157 On 03-February-11 7.90 Call Bond Future 1596 2 2 2 0.00
19/07/2010 R157 On 03-February-11 7.85 Call Bond Future 1477 2 1 2 0.00
19/07/2010 R157 On 03-February-11 7.95 Call Bond Future 1719 2 2 2 0.00
19/07/2010 R157 On 03-February-11 7.95 Put Bond Future 1333 1 1 1 0.00
19/07/2010 R157 On 03-February-11 7.85 Put Bond Future 1520 2 2 2 0.00
19/07/2010 R157 On 03-February-11 7.90 Put Bond Future 1424 1 1 1 0.00
19/07/2010 R186 On 05-August-10 Bond Future 8.91 115.0548 114.9610 115.0548 20,831.00
19/07/2010 R186 On 05-August-10 9.25 Call Bond Future 3207 3 3 3 0.00
19/07/2010 R186 On 05-August-10 8.75 Call Bond Future 355 0 0 0 816.00
19/07/2010 R186 On 05-August-10 9.75 Call Bond Future 7453 8 7 8 0.00
19/07/2010 R186 On 05-August-10 10.00 Call Bond Future 9537 10 10 10 0.00
19/07/2010 R186 On 05-August-10 9.00 Call Bond Future 1409 2 1 2 48.00
19/07/2010 R186 On 05-August-10 8.50 Call Bond Future 40 0 0 0 144.00
19/07/2010 R186 On 05-August-10 9.00 Put Bond Future 607 1 1 1 48.00
19/07/2010 R186 On 05-August-10 8.50 Put Bond Future 4022 4 4 4 0.00
19/07/2010 R186 On 05-August-10 10.00 Put Bond Future 0 0 0 0 3,000.00
19/07/2010 R186 On 05-August-10 9.75 Put Bond Future 2 0 0 0 960.00
19/07/2010 R186 On 05-August-10 8.75 Put Bond Future 1908 2 2 2 0.00
19/07/2010 R186 On 05-August-10 9.25 Put Bond Future 121 0 0 0 0.00
19/07/2010 R186 On 04-November-10 Bond Future 8.98 116.9616 116.8784 116.9616 400.00
19/07/2010 R186 On 04-November-10 9.25 Call Bond Future 4180 4 4 4 0.00
19/07/2010 R186 On 04-November-10 9.30 Call Bond Future 4483 5 4 5 0.00
19/07/2010 R186 On 04-November-10 9.20 Call Bond Future 3888 4 4 4 0.00
19/07/2010 R186 On 04-November-10 8.75 Call Bond Future 1719 2 2 2 10,900.00
19/07/2010 R186 On 04-November-10 9.20 Put Bond Future 1848 2 2 2 0.00
19/07/2010 R186 On 04-November-10 8.75 Put Bond Future 3834 4 4 4 0.00
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19/07/2010 R186 On 04-November-10 9.30 Put Bond Future 1550 2 2 2 0.00
19/07/2010 R186 On 04-November-10 9.25 Put Bond Future 1692 2 2 2 0.00
19/07/2010 R186 On 03-February-11 Bond Future 9.03 113.7879 113.6968 113.7879 0.00
19/07/2010 R186 On 03-February-11 9.00 Call Bond Future 3529 4 4 4 0.00
19/07/2010 R186 On 03-February-11 9.05 Call Bond Future 3774 4 4 4 0.00
19/07/2010 R186 On 03-February-11 8.95 Call Bond Future 3292 3 3 3 0.00
19/07/2010 R186 On 03-February-11 8.95 Put Bond Future 3987 4 4 4 0.00
19/07/2010 R186 On 03-February-11 9.05 Put Bond Future 3556 4 4 4 0.00
19/07/2010 R186 On 03-February-11 9.00 Put Bond Future 3766 4 4 4 0.00
19/07/2010 R189 On 05-August-10 Bond Future 1.68 114.0205 114.0123 114.0205 0.00
19/07/2010 R189 On 05-August-10 1.75 Call Bond Future 198 0 0 0 0.00
19/07/2010 R189 On 05-August-10 1.70 Call Bond Future 61 0 0 0 0.00
19/07/2010 R189 On 05-August-10 1.80 Call Bond Future 335 0 0 0 0.00
19/07/2010 R189 On 05-August-10 1.80 Put Bond Future 0 0 0 0.00
19/07/2010 R189 On 05-August-10 1.70 Put Bond Future 0 0 0 0 0.00
19/07/2010 R189 On 05-August-10 1.75 Put Bond Future 0 0 0 0 0.00
19/07/2010 R189 On 04-November-10 Bond Future 1.82 111.0072 110.9997 111.0072 0.00
19/07/2010 R189 On 04-November-10 1.75 Call Bond Future 0 0 0 0 0.00
19/07/2010 R189 On 04-November-10 1.80 Call Bond Future 0 0 0 0 0.00
19/07/2010 R189 On 04-November-10 1.70 Call Bond Future 0 0 0 0.00
19/07/2010 R189 On 04-November-10 1.70 Put Bond Future 298 0 0 0 0.00
19/07/2010 R189 On 04-November-10 1.80 Put Bond Future 50 0 0 0 0.00
19/07/2010 R189 On 04-November-10 1.75 Put Bond Future 174 0 0 0 0.00
19/07/2010 R197 On 05-August-10 Bond Future 2.99 128.2484 128.3623 128.2484 0.00
19/07/2010 R197 On 05-August-10 3.05 Call Bond Future 732 1 1 1 0.00
19/07/2010 R197 On 05-August-10 3.00 Call Bond Future 101 0 0 0 0.00
19/07/2010 R197 On 05-August-10 3.10 Call Bond Future 1359 1 1 1 0.00
19/07/2010 R197 On 05-August-10 3.10 Put Bond Future 0 0 0 0 0.00
19/07/2010 R197 On 05-August-10 3.00 Put Bond Future 0 0 0 0 0.00
19/07/2010 R197 On 05-August-10 3.05 Put Bond Future 0 0 0 0 0.00
19/07/2010 R197 On 04-November-10 Bond Future 3.06 128.3614 128.4724 128.3614 0.00
19/07/2010 R197 On 04-November-10 3.05 Call Bond Future 0 0 0 0 0.00
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19/07/2010 R197 On 04-November-10 3.10 Call Bond Future 505 0 1 0 0.00
19/07/2010 R197 On 04-November-10 3.00 Call Bond Future 0 0 0 0 0.00
19/07/2010 R197 On 04-November-10 3.00 Put Bond Future 731 1 1 1 0.00
19/07/2010 R197 On 04-November-10 3.10 Put Bond Future 0 0 0 0 0.00
19/07/2010 R197 On 04-November-10 3.05 Put Bond Future 111 0 0 0 0.00
19/07/2010 R201 On 05-August-10 Bond Future 7.70 105.0901 105.0154 105.0901 1,364.00
19/07/2010 R201 On 05-August-10 9.00 Call Bond Future 4701 5 5 5 0.00
19/07/2010 R201 On 05-August-10 9.00 Put Bond Future 0 0 0 0 0.00
19/07/2010 R201 On 04-November-10 Bond Future 7.77 106.8368 106.7625 106.8368 0.00
19/07/2010 R201 On 04-November-10 8.50 Call Bond Future 2747 3 3 3 0.00
19/07/2010 R201 On 04-November-10 8.45 Call Bond Future 2598 3 3 3 0.00
19/07/2010 R201 On 04-November-10 8.55 Call Bond Future 2897 3 3 3 0.00
19/07/2010 R201 On 04-November-10 8.55 Put Bond Future 171 0 0 0 0.00
19/07/2010 R201 On 04-November-10 8.45 Put Bond Future 215 0 0 0 0.00
19/07/2010 R201 On 04-November-10 8.50 Put Bond Future 192 0 0 0 0.00
19/07/2010 R201 On 03-February-11 Bond Future 7.80 104.3435 104.2665 104.3435 0.00
19/07/2010 R201 On 03-February-11 8.00 Call Bond Future 1534 2 2 2 0.00
19/07/2010 R201 On 03-February-11 7.95 Call Bond Future 1431 1 1 1 0.00
19/07/2010 R201 On 03-February-11 8.05 Call Bond Future 1641 2 2 2 0.00
19/07/2010 R201 On 03-February-11 8.05 Put Bond Future 822 1 1 1 0.00
19/07/2010 R201 On 03-February-11 7.95 Put Bond Future 944 1 1 1 0.00
19/07/2010 R201 On 03-February-11 8.00 Put Bond Future 881 1 1 1 0.00
19/07/2010 R202 On 05-August-10 Bond Future 3.02 107.8581 107.8581 107.8581 0.00
19/07/2010 R202 On 05-August-10 3.05 Call Bond Future 607 1 1 1 0.00
19/07/2010 R202 On 05-August-10 3.10 Call Bond Future 1468 1 1 1 0.00
19/07/2010 R202 On 05-August-10 3.00 Call Bond Future 0 0 0 0 0.00
19/07/2010 R202 On 05-August-10 3.00 Put Bond Future 262 0 0 0 0.00
19/07/2010 R202 On 05-August-10 3.10 Put Bond Future 0 0 0 0 0.00
19/07/2010 R202 On 05-August-10 3.05 Put Bond Future 0 0 0 0 0.00
19/07/2010 R202 On 04-November-10 Bond Future 3.06 107.9490 107.9490 107.9490 0.00
19/07/2010 R202 On 04-November-10 3.05 Call Bond Future 0 0 0 0 0.00
19/07/2010 R202 On 04-November-10 3.00 Call Bond Future 0 0 0 0 0.00
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19/07/2010 R202 On 04-November-10 3.10 Call Bond Future 751 1 1 1 0.00
19/07/2010 R202 On 04-November-10 3.10 Put Bond Future 0 0 0 0 0.00
19/07/2010 R202 On 04-November-10 3.00 Put Bond Future 965 1 1 1 0.00
19/07/2010 R202 On 04-November-10 3.05 Put Bond Future 103 0 0 0 0.00
19/07/2010 R203 On 05-August-10 Bond Future 8.38 102.6057 102.6634 102.6057 3,767.00
19/07/2010 R203 On 05-August-10 9.25 Call Bond Future 4457 4 4 4 0.00
19/07/2010 R203 On 05-August-10 9.25 Put Bond Future 0 0 0 0 0.00
19/07/2010 R203 On 04-November-10 Bond Future 8.45 100.1453 100.2064 100.1453 0.00
19/07/2010 R203 On 04-November-10 9.25 Call Bond Future 4240 4 4 4 0.00
19/07/2010 R203 On 04-November-10 9.30 Call Bond Future 4453 4 4 4 0.00
19/07/2010 R203 On 04-November-10 9.20 Call Bond Future 4029 4 4 4 0.00
19/07/2010 R203 On 04-November-10 9.20 Put Bond Future 308 0 0 0 0.00
19/07/2010 R203 On 04-November-10 9.30 Put Bond Future 248 0 0 0 0.00
19/07/2010 R203 On 04-November-10 9.25 Put Bond Future 277 0 0 0 0.00
19/07/2010 R203 On 03-February-11 Bond Future 8.51 101.9577 102.0169 101.9577 0.00
19/07/2010 R203 On 03-February-11 8.50 Call Bond Future 1785 2 2 2 0.00
19/07/2010 R203 On 03-February-11 8.55 Call Bond Future 1922 2 2 2 0.00
19/07/2010 R203 On 03-February-11 8.45 Call Bond Future 1657 2 2 2 0.00
19/07/2010 R203 On 03-February-11 8.45 Put Bond Future 1958 2 2 2 0.00
19/07/2010 R203 On 03-February-11 8.55 Put Bond Future 1730 2 2 2 0.00
19/07/2010 R203 On 03-February-11 8.50 Put Bond Future 1839 2 2 2 0.00
19/07/2010 R204 On 05-August-10 Bond Future 8.50 98.2297 98.1776 98.2297 2,664.00
19/07/2010 R204 On 05-August-10 9.25 Call Bond Future 4250 4 4 0.00
19/07/2010 R204 On 05-August-10 8.70 Call Bond Future 1338 1 1 1 0.00
19/07/2010 R204 On 05-August-10 8.75 Call Bond Future 1574 2 2 2 83.00
19/07/2010 R204 On 05-August-10 8.25 Call Bond Future 102 0 0 0 249.00
19/07/2010 R204 On 05-August-10 8.75 Put Bond Future 111 0 0 0 83.00
19/07/2010 R204 On 05-August-10 8.25 Put Bond Future 1534 2 2 2 0.00
19/07/2010 R204 On 05-August-10 8.70 Put Bond Future 160 0 0 0 650.00
19/07/2010 R204 On 05-August-10 9.25 Put Bond Future 1 0 0 0 780.00
19/07/2010 R204 On 04-November-10 Bond Future 8.57 99.8670 99.8106 99.8670 0.00
19/07/2010 R204 On 04-November-10 9.25 Call Bond Future 4178 4 4 4 0.00
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19/07/2010 R204 On 04-November-10 9.20 Call Bond Future 3953 4 4 4 0.00
19/07/2010 R204 On 04-November-10 9.30 Call Bond Future 4405 4 4 4 0.00
19/07/2010 R204 On 04-November-10 9.30 Put Bond Future 367 0 0 0 0.00
19/07/2010 R204 On 04-November-10 9.20 Put Bond Future 451 0 0 0 0.00
19/07/2010 R204 On 04-November-10 9.25 Put Bond Future 408 0 0 0 0.00
19/07/2010 R204 On 03-February-11 Bond Future 8.62 97.6318 97.5767 97.6318 0.00
19/07/2010 R204 On 03-February-11 8.50 Call Bond Future 1767 2 2 2 0.00
19/07/2010 R204 On 03-February-11 8.45 Call Bond Future 1635 2 2 2 0.00
19/07/2010 R204 On 03-February-11 8.55 Call Bond Future 1906 2 2 2 0.00
19/07/2010 R204 On 03-February-11 8.55 Put Bond Future 2287 2 2 2 0.00
19/07/2010 R204 On 03-February-11 8.45 Put Bond Future 2571 3 3 3 0.00
19/07/2010 R204 On 03-February-11 8.50 Put Bond Future 2425 2 2 2 0.00
19/07/2010 R206 On 05-August-10 Bond Future 7.55 100.3812 100.3842 100.3812 0.00
19/07/2010 R206 On 05-August-10 9.00 Call Bond Future 4184 4 4 4 0.00
19/07/2010 R206 On 05-August-10 9.00 Put Bond Future 0 0 0 0 0.00
19/07/2010 R206 On 04-November-10 Bond Future 7.61 102.0514 102.0542 102.0514 0.00
19/07/2010 R206 On 04-November-10 8.50 Call Bond Future 2519 3 3 3 0.00
19/07/2010 R206 On 04-November-10 8.55 Call Bond Future 2642 3 3 3 0.00
19/07/2010 R206 On 04-November-10 8.45 Call Bond Future 2397 2 2 2 0.00
19/07/2010 R206 On 04-November-10 8.45 Put Bond Future 106 0 0 0 0.00
19/07/2010 R206 On 04-November-10 8.55 Put Bond Future 82 0 0 0 0.00
19/07/2010 R206 On 04-November-10 8.50 Put Bond Future 94 0 0 0 0.00
19/07/2010 R206 On 03-February-11 Bond Future 7.64 100.1170 100.1196 100.1170 0.00
19/07/2010 R206 On 03-February-11 8.00 Call Bond Future 1413 1 1 1 0.00
19/07/2010 R206 On 03-February-11 8.05 Call Bond Future 1504 2 2 2 0.00
19/07/2010 R206 On 03-February-11 7.95 Call Bond Future 1325 1 1 1 0.00
19/07/2010 R206 On 03-February-11 7.95 Put Bond Future 537 1 1 1 0.00
19/07/2010 R206 On 03-February-11 8.05 Put Bond Future 461 0 0 0 0.00
19/07/2010 R206 On 03-February-11 8.00 Put Bond Future 497 1 0 1 0.00
19/07/2010 R207 On 05-August-10 Bond Future 8.60 91.9525 91.8984 91.9525 4,639.00
19/07/2010 R207 On 05-August-10 9.50 Call Bond Future 5187 5 5 5 0.00
19/07/2010 R207 On 05-August-10 8.25 Call Bond Future 38 0 0 0 250.00
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19/07/2010 R207 On 05-August-10 9.25 Call Bond Future 3783 4 4 4 0.00
19/07/2010 R207 On 05-August-10 9.25 Put Bond Future 4 0 0 0 100.00
19/07/2010 R207 On 05-August-10 8.25 Put Bond Future 2198 2 2 2 0.00
19/07/2010 R207 On 05-August-10 9.50 Put Bond Future 0 0 0 0 150.00
19/07/2010 R207 On 04-November-10 Bond Future 8.67 93.4808 93.4278 93.4808 0.00
19/07/2010 R207 On 04-November-10 9.25 Call Bond Future 3904 4 4 4 0.00
19/07/2010 R207 On 04-November-10 9.20 Call Bond Future 3681 4 4 4 0.00
19/07/2010 R207 On 04-November-10 9.30 Call Bond Future 4131 4 4 4 0.00
19/07/2010 R207 On 04-November-10 9.30 Put Bond Future 513 1 1 1 0.00
19/07/2010 R207 On 04-November-10 9.20 Put Bond Future 624 1 1 1 0.00
19/07/2010 R207 On 04-November-10 9.25 Put Bond Future 566 1 1 1 0.00
19/07/2010 R207 On 03-February-11 Bond Future 8.72 91.5357 91.4723 91.5357 0.00
19/07/2010 R207 On 03-February-11 8.75 Call Bond Future 2286 2 2 2 0.00
19/07/2010 R207 On 03-February-11 8.70 Call Bond Future 2130 2 2 2 0.00
19/07/2010 R207 On 03-February-11 8.80 Call Bond Future 2450 3 2 3 0.00
19/07/2010 R207 On 03-February-11 8.80 Put Bond Future 1996 2 2 2 0.00
19/07/2010 R207 On 03-February-11 8.70 Put Bond Future 2251 2 2 2 0.00
19/07/2010 R207 On 03-February-11 8.75 Put Bond Future 2119 2 2 2 0.00
19/07/2010 R208 On 05-August-10 Bond Future 8.69 89.1783 89.1221 89.1783 11,214.00
19/07/2010 R208 On 05-August-10 9.50 Call Bond Future 4847 5 5 5 0.00
19/07/2010 R208 On 05-August-10 9.50 Put Bond Future 1 0 0 0 0.00
19/07/2010 R208 On 04-November-10 Bond Future 8.76 87.2605 87.2053 87.2605 0.00
19/07/2010 R208 On 04-November-10 9.25 Call Bond Future 3663 4 4 4 0.00
19/07/2010 R208 On 04-November-10 9.30 Call Bond Future 3889 4 4 4 0.00
19/07/2010 R208 On 04-November-10 9.20 Call Bond Future 3441 4 3 4 0.00
19/07/2010 R208 On 04-November-10 9.20 Put Bond Future 793 1 1 1 0.00
19/07/2010 R208 On 04-November-10 9.30 Put Bond Future 656 1 1 1 0.00
19/07/2010 R208 On 04-November-10 9.25 Put Bond Future 722 1 1 1 0.00
19/07/2010 R208 On 03-February-11 Bond Future 8.81 88.8410 88.7808 88.8410 0.00
19/07/2010 R208 On 03-February-11 8.75 Call Bond Future 2077 2 2 2 0.00
19/07/2010 R208 On 03-February-11 8.80 Call Bond Future 2235 2 2 2 0.00
19/07/2010 R208 On 03-February-11 8.70 Call Bond Future 1927 2 2 2 0.00
19/07/2010 R208 On 03-February-11 8.70 Put Bond Future 2598 3 3 3 0.00
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19/07/2010 R208 On 03-February-11 8.80 Put Bond Future 2301 2 2 2 0.00
19/07/2010 R208 On 03-February-11 8.75 Put Bond Future 2445 2 2 2 0.00
19/07/2010 R209 On 05-August-10 Bond Future 8.91 75.6687 75.5905 75.6687 2,406.00
19/07/2010 R209 On 05-August-10 8.75 Call Bond Future 327 0 0 0 0.00
19/07/2010 R209 On 05-August-10 8.75 Put Bond Future 1603 2 2 2 0.00
19/07/2010 R209 On 04-November-10 Bond Future 8.96 73.7741 73.7044 73.7741 0.00
19/07/2010 R209 On 04-November-10 9.00 Call Bond Future 2406 2 2 2 0.00
19/07/2010 R209 On 04-November-10 9.05 Call Bond Future 2619 3 3 3 0.00
19/07/2010 R209 On 04-November-10 8.95 Call Bond Future 2202 2 2 2 0.00
19/07/2010 R209 On 04-November-10 8.95 Put Bond Future 2272 2 2 2 0.00
19/07/2010 R209 On 04-November-10 9.05 Put Bond Future 1920 2 2 2 0.00
19/07/2010 R209 On 04-November-10 9.00 Put Bond Future 2090 2 2 2 0.00
19/07/2010 R209 On 03-February-11 Bond Future 9.00 75.1134 75.0365 75.1134 0.00
19/07/2010 R209 On 03-February-11 9.00 Call Bond Future 3105 3 3 3 0.00
19/07/2010 R209 On 03-February-11 9.05 Call Bond Future 3313 3 3 3 0.00
19/07/2010 R209 On 03-February-11 8.95 Call Bond Future 2902 3 3 3 0.00
19/07/2010 R209 On 03-February-11 8.95 Put Bond Future 3272 3 3 3 0.00
19/07/2010 R209 On 03-February-11 9.05 Put Bond Future 2915 3 3 3 0.00
19/07/2010 R209 On 03-February-11 9.00 Put Bond Future 3090 3 3 3 0.00
19/07/2010 R210 On 05-August-10 Bond Future 3.04 94.5267 94.9181 94.5267 0.00
19/07/2010 R210 On 05-August-10 3.10 Call Bond Future 729 1 0.00
19/07/2010 R210 On 05-August-10 3.15 Call Bond Future 1374 1 1 1 0.00
19/07/2010 R210 On 05-August-10 3.05 Call Bond Future 78 0 0 0 0.00
19/07/2010 R210 On 05-August-10 3.05 Put Bond Future 0 0 0 0 0.00
19/07/2010 R210 On 05-August-10 3.15 Put Bond Future 0 0 0 0 0.00
19/07/2010 R210 On 05-August-10 3.10 Put Bond Future 0 0 0 0 0.00
19/07/2010 R210 On 04-November-10 Bond Future 3.09 93.3072 93.7043 93.3072 0.00
19/07/2010 R210 On 04-November-10 3.10 Call Bond Future 103 0 0 0 0.00
19/07/2010 R210 On 04-November-10 3.05 Call Bond Future 0 0 0 0 0.00
19/07/2010 R210 On 04-November-10 3.15 Call Bond Future 741 0 1 0 0.00
19/07/2010 R210 On 04-November-10 3.15 Put Bond Future 0 0 0 0 0.00
19/07/2010 R210 On 04-November-10 3.05 Put Bond Future 541 1 1 1 0.00
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19/07/2010 R210 On 04-November-10 3.10 Put Bond Future 0 0 0 0 0.00
19/07/2010 R211 On 05-August-10 Bond Future 2.73 98.7010 98.6952 98.7010 0.00
19/07/2010 R211 On 05-August-10 2.75 Call Bond Future 94 0 0 0 0.00
19/07/2010 R211 On 05-August-10 2.80 Call Bond Future 385 0 0 0 0.00
19/07/2010 R211 On 05-August-10 2.70 Call Bond Future 0 0 0 0 0.00
19/07/2010 R211 On 05-August-10 2.70 Put Bond Future 199 0 0 0 0.00
19/07/2010 R211 On 05-August-10 2.80 Put Bond Future 0 0 0 0 0.00
19/07/2010 R211 On 05-August-10 2.75 Put Bond Future 0 0 0 0 0.00
19/07/2010 R211 On 04-November-10 Bond Future 2.84 98.7844 98.7788 98.7844 0.00
19/07/2010 R211 On 04-November-10 2.75 Call Bond Future 0 0 0 0.00
19/07/2010 R211 On 04-November-10 2.70 Call Bond Future 0 0 0 0.00
19/07/2010 R211 On 04-November-10 2.80 Call Bond Future 0 0 0 0 0.00
19/07/2010 R211 On 04-November-10 2.80 Put Bond Future 202 0 0 0 0.00
19/07/2010 R211 On 04-November-10 2.70 Put Bond Future 766 1 1 1 0.00
19/07/2010 R211 On 04-November-10 2.75 Put Bond Future 484 0 0 0 0.00
19/07/2010 R212 On 05-August-10 Bond Future 3.01 97.5660 97.5565 97.5660 0.00
19/07/2010 R212 On 05-August-10 3.00 Call Bond Future 0 0 0 0 0.00
19/07/2010 R212 On 05-August-10 3.05 Call Bond Future 360 0 0 0 0.00
19/07/2010 R212 On 05-August-10 295 Call Bond Future 0 0 0 0 0.00
19/07/2010 R212 On 05-August-10 2.95 Put Bond Future 591 1 1 1 0.00
19/07/2010 R212 On 05-August-10 3.05 Put Bond Future 0 0 0 0 0.00
19/07/2010 R212 On 05-August-10 3.00 Put Bond Future 114 0 0 0 0.00
19/07/2010 R212 On 04-November-10 Bond Future 3.08 97.6495 97.6403 97.6495 0.00
19/07/2010 R212 On 04-November-10 3.00 Call Bond Future 0 0 0 0 0.00
19/07/2010 R212 On 04-November-10 3.05 Call Bond Future 0 0 0 0 0.00
19/07/2010 R212 On 04-November-10 2.95 Call Bond Future 0 0 0 0 0.00
19/07/2010 R212 On 04-November-10 295 Put Bond Future 1213 1 1 1 0.00
19/07/2010 R212 On 04-November-10 3.05 Put Bond Future 278 0 0 0 0.00
19/07/2010 R212 On 04-November-10 3.00 Put Bond Future 744 1 1 1 0.00
19/07/2010 TRT1 On 05-August-10 Index Future 319.74 319.7340 319.7350 319.7340 100.00
19/07/2010 TRT1 On 04-November-10 Index Future 325.06 325.0540 325.0550 325.0540 0.00
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