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Derivatives Weekly Statistics Report

From: 26/07/2010 To: 27/07/2010

Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
26/07/2010 AL7T On 05-August-10 Index Future 355.41 351.5980 355.4120 351.5980 58.00
26/07/2010 ALBI On 05-August-10 Index Future 326.41 323.0120 326.4100 323.0120 1,399.00
26/07/2010 ALBI On 04-November-10 Index Future 331.84 328.3880 331.8420 328.3880 0.00
26/07/2010 CRD1 On 05-August-10 Index Future 144.70 143.7250 144.6980 143.7250 2.00
26/07/2010 CRD1 On 04-November-10 Index Future 147.11 146.1160 147.1060 146.1160 0.00
26/07/2010 GOVI On 05-August-10 GovI 327.45 324.1620 327.4520 324.1620 172.00
26/07/2010 GOVI On 05-August-10 315.60 Call GovI 118523 9 12 9 0.00
26/07/2010 GOVI On 05-August-10 315.60 Put GOV 3 0 0 0 0.00
26/07/2010 GOVI On 04-November-10 GovI 332.90 329.5560 332.9010 329.5560 154.00
26/07/2010 GOVI On 04-November-10 329.00 Call GovI 39010 1 4 1 0.00
26/07/2010 GOVI On 04-November-10 329.01 Call GOVvI 38910 1 4 1 0.00
26/07/2010 GOVI On 04-November-10 328.99 Call GOV 39110 1 4 1 0.00
26/07/2010 GOVI On 04-November-10 328.99 Put GovI 0 0 0 0 0.00
26/07/2010 GOVI On 04-November-10 329.01 Put GOoVvI 0 0 0 0 0.00
26/07/2010 GOVI On 04-November-10 329.00 Put GOV 0 0 0 0 0.00
26/07/2010 GVIX On 01-January-29 LIVE INDEX 110.00 110.0000 110.0000 110.0000 0.00
26/07/2010 ILBI On 05-August-10 Index Future 382.32 381.6070 382.3220 381.6070 501.00
26/07/2010 ILBI On 04-November-10 Index Future 388.79 388.0610 388.7910 388.0610 0.00
26/07/2010 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
26/07/2010 J157 On 15-September-15 Interest Rate Swap 8.82 0.0200 0.0200 0.0200 0.00
26/07/2010 J186 On 21-December-26 Interest Rate Swap 8.68 0.1077 0.1077 0.1077 0.00
26/07/2010 J201 On 22-December-14 Interest Rate Swap 8.66 0.0514 0.0514 0.0514 0.00
26/07/2010 J203 On 15-September-17 Interest Rate Swap 8.98 0.0847 0.0847 0.0847 0.00
26/07/2010 J204 On 21-December-18 Interest Rate Swap 8.96 0.0958 0.0958 0.0958 0.00
26/07/2010 J207 On 15-January-20 Interest Rate Swap 9.00 0.0691 0.0691 0.0691 0.00
26/07/2010 JBAF On 18-August-10 Jibar Tradeable Future 6.54 93.4300 93.4600 93.4300 1,000.00
26/07/2010 JBAF On 15-September-10 Jibar Tradeable Future 6.41 93.5900 93.5900 93.5900 1,000.00
26/07/2010 JBAF On 20-October-10 Jibar Tradeable Future 6.32 93.6500 93.6800 93.6500 0.00
26/07/2010 JBAF On 17-November-10 Jibar Tradeable Future 6.31 93.6600 93.6900 93.6600 0.00
26/07/2010 JBAF On 15-December-10 Jibar Tradeable Future 6.30 93.6700 93.7000 93.6700 0.00
26/07/2010 JBAF On 19-January-11 Jibar Tradeable Future 6.30 93.6600 93.7000 93.6600 0.00
26/07/2010 JBAF On 16-March-11 Jibar Tradeable Future 6.32 93.6400 93.6800 93.6400 5,500.00
26/07/2010 JBAF On 15-June-11 Jibar Tradeable Future 6.43 93.5300 93.5700 93.5300 4,500.00
26/07/2010 JBAF On 21-September-11 Jibar Tradeable Future 6.60 93.3600 93.4000 93.3600 6,000.00
26/07/2010 JBAF On 21-December-11 Jibar Tradeable Future 6.83 93.1200 93.1700 93.1200 5,000.00
26/07/2010 JBAF On 20-March-12 Jibar Tradeable Future 7.07 92.8700 92.9300 92.8700 0.00
26/07/2010 JBAF On 20-June-12 Jibar Tradeable Future 717 92.7900 92.8300 92.7900 0.00
26/07/2010 JFRA On 05-August-10 Jibar Tradeable Future 7.33 92.6710 92.6710 92.6710 0.00
26/07/2010 JFRA On 04-November-10 Jibar Tradeable Future 7.66 92.3400 92.3400 92.3400 0.00
26/07/2010 JNO2 On 05-August-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
26/07/2010 JNO2 On 05-August-10 7.50 Call JNOTE 0 0 0 0 0.00
26/07/2010 JNO2 On 05-August-10 7.75 Call JNOTE 0 0 0 0 0.00
26/07/2010 JNO2 On 05-August-10 7.25 Call JNOTE 250000 0 0 0 0.00
26/07/2010 JNO2 On 05-August-10 7.25 Put JNOTE 0 0 0 0 0.00
26/07/2010 JNO2 On 05-August-10 7.75 Put JNOTE 250000 0 0 0 0.00
26/07/2010 JNO2 On 05-August-10 7.50 Put JNOTE 0 0 0 0 0.00
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26/07/2010 JNO5 On 05-August-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
26/07/2010 JNO5 On 05-August-10 7.50 Call JNOTE 0 0 0 0 0.00
26/07/2010 JNO5 On 05-August-10 7.75 Call JNOTE 0 0 0 0 0.00
26/07/2010 JNO5 On 05-August-10 7.25 Call JNOTE 250000 0 0 0 0.00
26/07/2010 JNO5 On 05-August-10 7.25 Put JNOTE 0 0 0 0 0.00
26/07/2010 JNO5 On 05-August-10 7.75 Put JNOTE 250000 0 0 0 0.00
26/07/2010 JNO5 On 05-August-10 7.50 Put JNOTE 0 0 0 0 0.00
26/07/2010 JN10 On 05-August-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
26/07/2010 JN10 On 05-August-10 7.50 Call JNOTE 0 0 0 0 0.00
26/07/2010 JN10 On 05-August-10 7.75 Call JNOTE 0 0 0 0 0.00
26/07/2010 JN10 On 05-August-10 7.25 Call JNOTE 250000 0 0 0 0.00
26/07/2010 JN10 On 05-August-10 7.25 Put JNOTE 0 0 0 0 0.00
26/07/2010 JN10 On 05-August-10 7.75 Put JNOTE 250000 0 0 0 0.00
26/07/2010 JN10 On 05-August-10 7.50 Put JNOTE 0 0 0 0 0.00
26/07/2010 OTH1 On 05-August-10 Index Future 320.39 316.3940 320.3940 316.3940 3.00
26/07/2010 OTH1 On 04-November-10 Index Future 325.73 321.6590 325.7250 321.6590 0.00
26/07/2010 R157 On 05-August-10 Bond Future 7.62 129.2336 129.9103 129.2336 3,768.00
26/07/2010 R157 On 05-August-10 8.75 Call Bond Future 5271 5 5 5 0.00
26/07/2010 R157 On 05-August-10 8.50 Call Bond Future 4133 3 4 3 0.00
26/07/2010 R157 On 05-August-10 9.00 Call Bond Future 6395 6 6 6 0.00
26/07/2010 R157 On 05-August-10 7.50 Call Bond Future 110 0 0 0 500.00
26/07/2010 R157 On 05-August-10 8.25 Call Bond Future 2981 2 3 2 500.00
26/07/2010 R157 On 05-August-10 7.50 Put Bond Future 671 1 1 1 0.00
26/07/2010 R157 On 05-August-10 9.00 Put Bond Future 0 0 0 0 0.00
26/07/2010 R157 On 05-August-10 8.25 Put Bond Future 0 0 0 0 0.00
26/07/2010 R157 On 05-August-10 8.50 Put Bond Future 0 0 0 0 2,500.00
26/07/2010 R157 On 05-August-10 8.75 Put Bond Future 0 0 0 0 0.00
26/07/2010 R157 On 04-November-10 Bond Future 7.67 124.5640 125.2493 124.5640 4,155.00
26/07/2010 R157 On 04-November-10 8.50 Call Bond Future 3857 3 4 3 0.00
26/07/2010 R157 On 04-November-10 8.55 Call Bond Future 4057 3 4 3 0.00
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26/07/2010 R157 On 04-November-10 7.50 Call Bond Future 735 1 1 1 500.00
26/07/2010 R157 On 04-November-10 8.45 Call Bond Future 3660 3 4 3 0.00
26/07/2010 R157 On 04-November-10 8.45 Put Bond Future 185 0 0 0 0.00
26/07/2010 R157 On 04-November-10 7.50 Put Bond Future 1526 2 2 2 0.00
26/07/2010 R157 On 04-November-10 8.55 Put Bond Future 144 0 0 0 0.00
26/07/2010 R157 On 04-November-10 8.50 Put Bond Future 163 0 0 0 0.00
26/07/2010 R157 On 03-February-11 Bond Future 7.71 126.8014 127.4997 126.8014 0.00
26/07/2010 R157 On 03-February-11 7.90 Call Bond Future 1941 2 2 2 0.00
26/07/2010 R157 On 03-February-11 7.95 Call Bond Future 2078 2 2 2 0.00
26/07/2010 R157 On 03-February-11 7.85 Call Bond Future 1807 1 2 1 0.00
26/07/2010 R157 On 03-February-11 7.85 Put Bond Future 1186 2 1 2 0.00
26/07/2010 R157 On 03-February-11 7.95 Put Bond Future 1028 1 1 1 0.00
26/07/2010 R157 On 03-February-11 7.90 Put Bond Future 1105 1 1 1 0.00
26/07/2010 R186 On 05-August-10 Bond Future 8.67 115.6674 117.3026 115.6674 13,181.00
26/07/2010 R186 On 05-August-10 9.25 Call Bond Future 5429 4 5 4 0.00
26/07/2010 R186 On 05-August-10 8.75 Call Bond Future 1184 0 1 0 816.00
26/07/2010 R186 On 05-August-10 8.50 Call Bond Future 175 0 0 0 144.00
26/07/2010 R186 On 05-August-10 9.75 Call Bond Future 9793 8 10 8 0.00
26/07/2010 R186 On 05-August-10 10.00 Call Bond Future 11878 10 12 10 0.00
26/07/2010 R186 On 05-August-10 9.00 Call Bond Future 3178 2 3 2 48.00
26/07/2010 R186 On 05-August-10 9.00 Put Bond Future 34 0 0 0 48.00
26/07/2010 R186 On 05-August-10 8.50 Put Bond Future 1815 3 2 3 0.00
26/07/2010 R186 On 05-August-10 10.00 Put Bond Future 0 0 0 0 3,000.00
26/07/2010 R186 On 05-August-10 9.75 Put Bond Future 0 0 0 0 960.00
26/07/2010 R186 On 05-August-10 8.75 Put Bond Future 396 1 0 1 0.00
26/07/2010 R186 On 05-August-10 9.25 Put Bond Future 1 0 0 0 0.00
26/07/2010 R186 On 04-November-10 Bond Future 8.72 117.5927 119.2601 117.5927 12,012.00
26/07/2010 R186 On 04-November-10 9.25 Call Bond Future 5802 5 6 5 0.00
26/07/2010 R186 On 04-November-10 9.30 Call Bond Future 6157 5 6 5 0.00
26/07/2010 R186 On 04-November-10 8.75 Call Bond Future 2718 2 3 2 10,900.00
26/07/2010 R186 On 04-November-10 9.20 Call Bond Future 5455 4 5 4 0.00
26/07/2010 R186 On 04-November-10 9.20 Put Bond Future 1033 2 1 2 0.00
26/07/2010 R186 On 04-November-10 8.75 Put Bond Future 2452 3 2 3 0.00
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26/07/2010 R186 On 04-November-10 9.30 Put Bond Future 842 1 1 1 0.00
26/07/2010 R186 On 04-November-10 9.25 Put Bond Future 932 1 1 1 0.00
26/07/2010 R186 On 03-February-11 Bond Future 8.77 114.4194 116.1106 114.4194 0.00
26/07/2010 R186 On 03-February-11 9.00 Call Bond Future 4812 4 5 4 0.00
26/07/2010 R186 On 03-February-11 8.95 Call Bond Future 4527 4 5 4 0.00
26/07/2010 R186 On 03-February-11 9.05 Call Bond Future 5104 4 5 4 0.00
26/07/2010 R186 On 03-February-11 9.05 Put Bond Future 2472 3 2 3 0.00
26/07/2010 R186 On 03-February-11 8.95 Put Bond Future 2808 4 3 4 0.00
26/07/2010 R186 On 03-February-11 9.00 Put Bond Future 2635 3 3 3 0.00
26/07/2010 R189 On 05-August-10 Bond Future 1.40 114.7195 114.7944 114.7195 0.00
26/07/2010 R189 On 05-August-10 1.75 Call Bond Future 980 1 1 1 0.00
26/07/2010 R189 On 05-August-10 1.80 Call Bond Future 1117 1 1 1 0.00
26/07/2010 R189 On 05-August-10 1.70 Call Bond Future 843 1 1 1 0.00
26/07/2010 R189 On 05-August-10 1.70 Put Bond Future 0 0 0 0 0.00
26/07/2010 R189 On 05-August-10 1.80 Put Bond Future 0 0 0 0 0.00
26/07/2010 R189 On 05-August-10 1.75 Put Bond Future 0 0 0 0 0.00
26/07/2010 R189 On 04-November-10 Bond Future 1.51 111.7009 111.7759 111.7009 0.00
26/07/2010 R189 On 04-November-10 1.75 Call Bond Future 603 1 1 1 0.00
26/07/2010 R189 On 04-November-10 1.70 Call Bond Future 478 0 0 0 0.00
26/07/2010 R189 On 04-November-10 1.80 Call Bond Future 727 1 1 1 0.00
26/07/2010 R189 On 04-November-10 1.80 Put Bond Future 0 0 0 0 0.00
26/07/2010 R189 On 04-November-10 1.70 Put Bond Future 0 0 0 0 0.00
26/07/2010 R189 On 04-November-10 1.75 Put Bond Future 0 0 0 0 0.00
26/07/2010 R197 On 05-August-10 Bond Future 2.94 128.3370 128.9723 128.3370 0.00
26/07/2010 R197 On 05-August-10 3.05 Call Bond Future 1342 1 1 1 0.00
26/07/2010 R197 On 05-August-10 3.10 Call Bond Future 1969 1 2 1 0.00
26/07/2010 R197 On 05-August-10 3.00 Call Bond Future 711 0 1 0 0.00
26/07/2010 R197 On 05-August-10 3.00 Put Bond Future 0 0 0 0 0.00
26/07/2010 R197 On 05-August-10 3.10 Put Bond Future 0 0 0 0 0.00
26/07/2010 R197 On 05-August-10 3.05 Put Bond Future 0 0 0 0 0.00
26/07/2010 R197 On 04-November-10 Bond Future 3.01 128.4354 129.0669 128.4354 0.00
26/07/2010 R197 On 04-November-10 3.05 Call Bond Future 483 0 0 0 0.00
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26/07/2010 R197 On 04-November-10 3.00 Call Bond Future 0 0 0 0 0.00
26/07/2010 R197 On 04-November-10 3.10 Call Bond Future 1100 0 1 0 0.00
26/07/2010 R197 On 04-November-10 3.10 Put Bond Future 0 0 0 0 0.00
26/07/2010 R197 On 04-November-10 3.00 Put Bond Future 137 1 0 1 0.00
26/07/2010 R197 On 04-November-10 3.05 Put Bond Future 0 0 0 0 0.00
26/07/2010 R201 On 05-August-10 Bond Future 7.59 104.9184 105.4494 104.9184 486.00
26/07/2010 R201 On 05-August-10 9.00 Call Bond Future 5135 5 5 5 0.00
26/07/2010 R201 On 05-August-10 9.00 Put Bond Future 0 0 0 0 0.00
26/07/2010 R201 On 04-November-10 Bond Future 7.64 106.6634 107.2061 106.6634 1,364.00
26/07/2010 R201 On 04-November-10 8.50 Call Bond Future 3118 3 3 3 0.00
26/07/2010 R201 On 04-November-10 8.55 Call Bond Future 3275 3 3 3 0.00
26/07/2010 R201 On 04-November-10 8.45 Call Bond Future 2963 3 3 3 0.00
26/07/2010 R201 On 04-November-10 8.45 Put Bond Future 136 0 0 0 0.00
26/07/2010 R201 On 04-November-10 8.55 Put Bond Future 105 0 0 0 0.00
26/07/2010 R201 On 04-November-10 8.50 Put Bond Future 120 0 0 0 0.00
26/07/2010 R201 On 03-February-11 Bond Future 7.67 104.1628 104.7095 104.1628 0.00
26/07/2010 R201 On 03-February-11 8.00 Call Bond Future 1790 1 2 1 0.00
26/07/2010 R201 On 03-February-11 8.05 Call Bond Future 1906 2 2 2 0.00
26/07/2010 R201 On 03-February-11 7.95 Call Bond Future 1678 1 2 1 0.00
26/07/2010 R201 On 03-February-11 7.95 Put Bond Future 748 1 1 1 0.00
26/07/2010 R201 On 03-February-11 8.05 Put Bond Future 644 1 1 1 0.00
26/07/2010 R201 On 03-February-11 8.00 Put Bond Future 694 1 1 1 0.00
26/07/2010 R202 On 05-August-10 Bond Future 3.02 107.9103 107.8232 107.9103 0.00
26/07/2010 R202 On 05-August-10 3.05 Call Bond Future 573 1 1 1 0.00
26/07/2010 R202 On 05-August-10 3.00 Call Bond Future 0 0 0 0 0.00
26/07/2010 R202 On 05-August-10 3.10 Call Bond Future 1433 2 1 2 0.00
26/07/2010 R202 On 05-August-10 3.10 Put Bond Future 0 0 0 0 0.00
26/07/2010 R202 On 05-August-10 3.00 Put Bond Future 297 0 0 0 0.00
26/07/2010 R202 On 05-August-10 3.05 Put Bond Future 0 0 0 0 0.00
26/07/2010 R202 On 04-November-10 Bond Future 3.06 108.0004 107.9147 108.0004 0.00
26/07/2010 R202 On 04-November-10 3.05 Call Bond Future 0 0 0 0 0.00
26/07/2010 R202 On 04-November-10 3.10 Call Bond Future 717 1 1 1 0.00
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26/07/2010 R202 On 04-November-10 3.00 Call Bond Future 0 0 0 0 0.00
26/07/2010 R202 On 04-November-10 3.00 Put Bond Future 1000 1 1 1 0.00
26/07/2010 R202 On 04-November-10 3.10 Put Bond Future 0 0 0 0 0.00
26/07/2010 R202 On 04-November-10 3.05 Put Bond Future 137 0 0 0 0.00
26/07/2010 R203 On 05-August-10 Bond Future 8.15 102.9526 103.8638 102.9526 3,767.00
26/07/2010 R203 On 05-August-10 9.25 Call Bond Future 5657 5 6 5 0.00
26/07/2010 R203 On 05-August-10 9.25 Put Bond Future 0 0 0 0 0.00
26/07/2010 R203 On 04-November-10 Bond Future 8.21 100.5020 101.4268 100.5020 2,215.00
26/07/2010 R203 On 04-November-10 9.25 Call Bond Future 5309 4 5 4 0.00
26/07/2010 R203 On 04-November-10 9.20 Call Bond Future 5084 4 5 4 0.00
26/07/2010 R203 On 04-November-10 9.30 Call Bond Future 5536 5 6 5 0.00
26/07/2010 R203 On 04-November-10 9.30 Put Bond Future 111 0 0 0 0.00
26/07/2010 R203 On 04-November-10 9.20 Put Bond Future 142 0 0 0 0.00
26/07/2010 R203 On 04-November-10 9.25 Put Bond Future 125 0 0 0 0.00
26/07/2010 R203 On 03-February-11 Bond Future 8.26 102.3133 103.2542 102.3133 0.00
26/07/2010 R203 On 03-February-11 8.50 Call Bond Future 2444 2 2 2 0.00
26/07/2010 R203 On 03-February-11 8.45 Call Bond Future 2289 2 2 2 0.00
26/07/2010 R203 On 03-February-11 8.55 Call Bond Future 2607 2 3 2 0.00
26/07/2010 R203 On 03-February-11 8.55 Put Bond Future 1178 2 1 2 0.00
26/07/2010 R203 On 03-February-11 8.45 Put Bond Future 1353 2 1 2 0.00
26/07/2010 R203 On 03-February-11 8.50 Put Bond Future 1261 2 1 2 0.00
26/07/2010 R204 On 05-August-10 Bond Future 8.29 98.4386 99.3800 98.4386 2,664.00
26/07/2010 R204 On 05-August-10 9.25 Call Bond Future 5452 5 5 5 0.00
26/07/2010 R204 On 05-August-10 8.70 Call Bond Future 2386 2 2 2 0.00
26/07/2010 R204 On 05-August-10 8.25 Call Bond Future 313 0 0 0 249.00
26/07/2010 R204 On 05-August-10 8.75 Call Bond Future 2668 2 3 2 83.00
26/07/2010 R204 On 05-August-10 8.75 Put Bond Future 3 0 0 0 83.00
26/07/2010 R204 On 05-August-10 8.25 Put Bond Future 543 1 1 1 0.00
26/07/2010 R204 On 05-August-10 8.70 Put Bond Future 6 0 0 0 650.00
26/07/2010 R204 On 05-August-10 9.25 Put Bond Future 0 0 0 0 780.00
26/07/2010 R204 On 04-November-10 Bond Future 8.35 100.0763 101.0340 100.0763 2,496.00
26/07/2010 R204 On 04-November-10 9.25 Call Bond Future 5202 4 5 4 0.00
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26/07/2010 R204 On 04-November-10 9.30 Call Bond Future 5446 5 5 5 0.00
26/07/2010 R204 On 04-November-10 9.20 Call Bond Future 4959 4 5 4 0.00
26/07/2010 R204 On 04-November-10 9.20 Put Bond Future 234 0 0 0 0.00
26/07/2010 R204 On 04-November-10 9.30 Put Bond Future 184 0 0 0 0.00
26/07/2010 R204 On 04-November-10 9.25 Put Bond Future 208 0 0 0 0.00
26/07/2010 R204 On 03-February-11 Bond Future 8.40 97.8414 98.8198 97.8414 0.00
26/07/2010 R204 On 03-February-11 8.50 Call Bond Future 2361 2 2 2 0.00
26/07/2010 R204 On 03-February-11 8.55 Call Bond Future 2527 2 3 2 0.00
26/07/2010 R204 On 03-February-11 8.45 Call Bond Future 2203 2 2 2 0.00
26/07/2010 R204 On 03-February-11 8.45 Put Bond Future 1896 2 2 2 0.00
26/07/2010 R204 On 03-February-11 8.55 Put Bond Future 1665 2 2 2 0.00
26/07/2010 R204 On 03-February-11 8.50 Put Bond Future 1776 2 2 2 0.00
26/07/2010 R206 On 05-August-10 Bond Future 7.47 100.2151 100.6399 100.2151 0.00
26/07/2010 R206 On 05-August-10 9.00 Call Bond Future 4440 4 4 4 0.00
26/07/2010 R206 On 05-August-10 9.00 Put Bond Future 0 0 0 0 0.00
26/07/2010 R206 On 04-November-10 Bond Future 7.52 101.8822 102.3128 101.8822 0.00
26/07/2010 R206 On 04-November-10 8.50 Call Bond Future 2745 2 3 2 0.00
26/07/2010 R206 On 04-November-10 8.45 Call Bond Future 2619 2 3 2 0.00
26/07/2010 R206 On 04-November-10 8.55 Call Bond Future 2872 2 3 2 0.00
26/07/2010 R206 On 04-November-10 8.55 Put Bond Future 53 0 0 0 0.00
26/07/2010 R206 On 04-November-10 8.45 Put Bond Future 70 0 0 0 0.00
26/07/2010 R206 On 04-November-10 8.50 Put Bond Future 61 0 0 0 0.00
26/07/2010 R206 On 03-February-11 Bond Future 7.54 99.9444 100.3780 99.9444 0.00
26/07/2010 R206 On 03-February-11 8.00 Call Bond Future 1577 1 2 1 0.00
26/07/2010 R206 On 03-February-11 7.95 Call Bond Future 1483 1 1 1 0.00
26/07/2010 R206 On 03-February-11 8.05 Call Bond Future 1673 1 2 1 0.00
26/07/2010 R206 On 03-February-11 8.05 Put Bond Future 372 1 0 1 0.00
26/07/2010 R206 On 03-February-11 7.95 Put Bond Future 437 1 0 1 0.00
26/07/2010 R206 On 03-February-11 8.00 Put Bond Future 403 1 0 1 0.00
26/07/2010 R207 On 05-August-10 Bond Future 8.42 91.9826 93.0253 91.9826 4,639.00
26/07/2010 R207 On 05-August-10 9.50 Call Bond Future 6314 5 6 5 0.00
26/07/2010 R207 On 05-August-10 9.25 Call Bond Future 4906 4 5 4 0.00
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26/07/2010 R207 On 05-August-10 8.25 Call Bond Future 100 0 0 0 250.00
26/07/2010 R207 On 05-August-10 9.25 Put Bond Future 0 0 0 0 100.00
26/07/2010 R207 On 05-August-10 8.25 Put Bond Future 1133 2 1 2 0.00
26/07/2010 R207 On 05-August-10 9.50 Put Bond Future 0 0 0 0 150.00
26/07/2010 R207 On 04-November-10 Bond Future 8.48 93.5161 94.5726 93.5161 600.00
26/07/2010 R207 On 04-November-10 9.25 Call Bond Future 4807 4 5 4 0.00
26/07/2010 R207 On 04-November-10 9.30 Call Bond Future 5052 4 5 4 0.00
26/07/2010 R207 On 04-November-10 9.20 Call Bond Future 4564 4 5 4 0.00
26/07/2010 R207 On 04-November-10 9.20 Put Bond Future 362 1 0 1 0.00
26/07/2010 R207 On 04-November-10 9.30 Put Bond Future 289 0 0 0 0.00
26/07/2010 R207 On 04-November-10 9.25 Put Bond Future 324 1 0 1 0.00
26/07/2010 R207 On 03-February-11 Bond Future 8.52 91.5645 92.6338 91.5645 0.00
26/07/2010 R207 On 03-February-11 8.75 Call Bond Future 2905 2 3 2 0.00
26/07/2010 R207 On 03-February-11 8.80 Call Bond Future 3092 2 3 2 0.00
26/07/2010 R207 On 03-February-11 8.70 Call Bond Future 2725 2 3 2 0.00
26/07/2010 R207 On 03-February-11 8.70 Put Bond Future 1685 2 2 2 0.00
26/07/2010 R207 On 03-February-11 8.80 Put Bond Future 1477 2 1 2 0.00
26/07/2010 R207 On 03-February-11 8.75 Put Bond Future 1577 2 2 2 0.00
26/07/2010 R208 On 05-August-10 Bond Future 8.49 89.2720 90.4204 89.2720 10,666.00
26/07/2010 R208 On 05-August-10 9.50 Call Bond Future 6144 5 6 5 0.00
26/07/2010 R208 On 05-August-10 9.50 Put Bond Future 0 0 0 0 0.00
26/07/2010 R208 On 04-November-10 Bond Future 8.55 87.3587 88.5231 87.3587 6,835.00
26/07/2010 R208 On 04-November-10 9.25 Call Bond Future 4665 4 5 4 0.00
26/07/2010 R208 On 04-November-10 9.20 Call Bond Future 4418 4 4 4 0.00
26/07/2010 R208 On 04-November-10 9.30 Call Bond Future 4915 4 5 4 0.00
26/07/2010 R208 On 04-November-10 9.30 Put Bond Future 364 1 0 1 0.00
26/07/2010 R208 On 04-November-10 9.20 Put Bond Future 453 1 0 1 0.00
26/07/2010 R208 On 04-November-10 9.25 Put Bond Future 406 1 0 1 0.00
26/07/2010 R208 On 03-February-11 Bond Future 8.59 88.9375 90.1239 88.9375 0.00
26/07/2010 R208 On 03-February-11 8.75 Call Bond Future 2754 2 3 2 0.00
26/07/2010 R208 On 03-February-11 8.70 Call Bond Future 2575 2 3 2 0.00
26/07/2010 R208 On 03-February-11 8.80 Call Bond Future 2940 2 3 2 0.00
26/07/2010 R208 On 03-February-11 8.80 Put Bond Future 1663 2 2 2 0.00
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26/07/2010 R208 On 03-February-11 8.70 Put Bond Future 1903 2 2 2 0.00
26/07/2010 R208 On 03-February-11 8.75 Put Bond Future 1779 2 2 2 0.00
26/07/2010 R209 On 05-August-10 Bond Future 8.64 76.2517 77.7919 76.2517 1,281.00
26/07/2010 R209 On 05-August-10 8.75 Call Bond Future 1198 0 1 0 0.00
26/07/2010 R209 On 05-August-10 8.75 Put Bond Future 273 1 0 1 0.00
26/07/2010 R209 On 04-November-10 Bond Future 8.68 74.3672 75.9415 74.3672 2,406.00
26/07/2010 R209 On 04-November-10 9.00 Call Bond Future 3711 3 4 3 0.00
26/07/2010 R209 On 04-November-10 9.05 Call Bond Future 3982 3 4 3 0.00
26/07/2010 R209 On 04-November-10 8.95 Call Bond Future 3447 3 3 3 0.00
26/07/2010 R209 On 04-November-10 8.95 Put Bond Future 1280 2 1 2 0.00
26/07/2010 R209 On 04-November-10 9.05 Put Bond Future 1046 2 1 2 0.00
26/07/2010 R209 On 04-November-10 9.00 Put Bond Future 1158 2 1 2 0.00
26/07/2010 R209 On 03-February-11 Bond Future 8.71 75.7175 77.3123 75.7175 0.00
26/07/2010 R209 On 03-February-11 9.00 Call Bond Future 4368 3 4 3 0.00
26/07/2010 R209 On 03-February-11 9.05 Call Bond Future 4620 4 5 4 0.00
26/07/2010 R209 On 03-February-11 8.95 Call Bond Future 4121 3 4 3 0.00
26/07/2010 R209 On 03-February-11 8.95 Put Bond Future 2215 3 2 3 0.00
26/07/2010 R209 On 03-February-11 9.05 Put Bond Future 1947 3 2 3 0.00
26/07/2010 R209 On 03-February-11 9.00 Put Bond Future 2077 3 2 3 0.00
26/07/2010 R210 On 05-August-10 Bond Future 3.05 94.8919 94.8919 94.8919 0.00
26/07/2010 R210 On 05-August-10 3.10 Call Bond Future 703 1 1 1 0.00
26/07/2010 R210 On 05-August-10 3.05 Call Bond Future 52 0 0 0 0.00
26/07/2010 R210 On 05-August-10 3.15 Call Bond Future 1348 1 1 1 0.00
26/07/2010 R210 On 05-August-10 3.15 Put Bond Future 0 0 0 0 0.00
26/07/2010 R210 On 05-August-10 3.05 Put Bond Future 0 0 0 0 0.00
26/07/2010 R210 On 05-August-10 3.10 Put Bond Future 0 0 0 0 0.00
26/07/2010 R210 On 04-November-10 Bond Future 3.10 93.6786 93.6658 93.6786 0.00
26/07/2010 R210 On 04-November-10 3.10 Call Bond Future 64 0 0 0 0.00
26/07/2010 R210 On 04-November-10 3.15 Call Bond Future 703 1 1 1 0.00
26/07/2010 R210 On 04-November-10 3.05 Call Bond Future 0 0 0 0 0.00
26/07/2010 R210 On 04-November-10 3.05 Put Bond Future 580 1 1 1 0.00
26/07/2010 R210 On 04-November-10 3.15 Put Bond Future 0 0 0 0 0.00
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26/07/2010 R210 On 04-November-10 3.10 Put Bond Future 0 0 0 0 0.00
26/07/2010 R211 On 05-August-10 Bond Future 2.74 98.6660 98.6601 98.6660 0.00
26/07/2010 R211 On 05-August-10 2.75 Call Bond Future 58 0 0 0 0.00
26/07/2010 R211 On 05-August-10 2.70 Call Bond Future 0 0 0 0 0.00
26/07/2010 R211 On 05-August-10 2.80 Call Bond Future 350 0 0 0 0.00
26/07/2010 R211 On 05-August-10 2.80 Put Bond Future 0 0 0 0 0.00
26/07/2010 R211 On 05-August-10 2.70 Put Bond Future 234 0 0 0 0.00
26/07/2010 R211 On 05-August-10 2.75 Put Bond Future 0 0 0 0 0.00
26/07/2010 R211 On 04-November-10 Bond Future 2.84 98.7507 98.7451 98.7507 0.00
26/07/2010 R211 On 04-November-10 2.75 Call Bond Future 0 0 0 0.00
26/07/2010 R211 On 04-November-10 2.80 Call Bond Future 0 0 0 0.00
26/07/2010 R211 On 04-November-10 2.70 Call Bond Future 0 0 0 0 0.00
26/07/2010 R211 On 04-November-10 2.70 Put Bond Future 800 1 1 1 0.00
26/07/2010 R211 On 04-November-10 2.80 Put Bond Future 236 0 0 0 0.00
26/07/2010 R211 On 04-November-10 2.75 Put Bond Future 517 1 1 1 0.00
26/07/2010 R212 On 05-August-10 Bond Future 3.02 97.5375 97.5280 97.5375 0.00
26/07/2010 R212 On 05-August-10 3.00 Call Bond Future 0 0 0 0 0.00
26/07/2010 R212 On 05-August-10 2.95 Call Bond Future 0 0 0 0 0.00
26/07/2010 R212 On 05-August-10 3.05 Call Bond Future 332 0 0 0 0.00
26/07/2010 R212 On 05-August-10 3.05 Put Bond Future 0 0 0 0 0.00
26/07/2010 R212 On 05-August-10 2.95 Put Bond Future 619 1 1 1 0.00
26/07/2010 R212 On 05-August-10 3.00 Put Bond Future 143 0 0 0 0.00
26/07/2010 R212 On 04-November-10 Bond Future 3.08 97.6125 97.6125 97.6125 0.00
26/07/2010 R212 On 04-November-10 3.00 Call Bond Future 0 0 0 0 0.00
26/07/2010 R212 On 04-November-10 3.05 Call Bond Future 0 0 0 0 0.00
26/07/2010 R212 On 04-November-10 2.95 Call Bond Future 0 0 0 0 0.00
26/07/2010 R212 On 04-November-10 2.95 Put Bond Future 1240 1 1 1 0.00
26/07/2010 R212 On 04-November-10 3.05 Put Bond Future 306 0 0 0 0.00
26/07/2010 R212 On 04-November-10 3.00 Put Bond Future 772 1 1 1 0.00
26/07/2010 TRT1 On 05-August-10 Index Future 323.59 320.3200 323.5850 320.3200 100.00
26/07/2010 TRT1 On 04-November-10 Index Future 328.97 325.6500 328.9690 325.6500 0.00
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27/07/2010 AL7T On 05-August-10 Index Future 355.72 355.4120 355.7240 355.4120 58.00
27/07/2010 ALBI On 05-August-10 Index Future 326.66 326.4100 326.6630 326.4100 1,399.00
27/07/2010 ALBI On 04-November-10 Index Future 332.10 331.8420 332.0990 331.8420 0.00
27/07/2010 CRD1 On 05-August-10 Index Future 144.56 144.6980 144.5610 144.6980 2.00
27/07/2010 CRD1 On 04-November-10 Index Future 146.97 147.1060 146.9670 147.1060 0.00
27/07/2010 GOVI On 05-August-10 Govi 327.65 327.4520 327.6510 327.4520 172.00
27/07/2010 GOVI On 05-August-10 315.60 Call Govi 120511 12 12 12 0.00
27/07/2010 GOVI On 05-August-10 315.60 Put Govi 1 0 0 0 0.00
27/07/2010 GOVI On 04-November-10 Govl 333.10 332.9010 333.1040 332.9010 117.00
27/07/2010 GOVI On 04-November-10 329.00 Call Govi 41040 4 4 4 0.00
27/07/2010 GOVI On 04-November-10 329.01 Call Govi 40940 4 4 4 0.00
27/07/2010 GOVI On 04-November-10 328.99 Call Govl 41140 4 4 4 0.00
27/07/2010 GOVI On 04-November-10 328.99 Put Govi 0 0 0 0 0.00
27/07/2010 GOVI On 04-November-10 329.01 Put Govi 0 0 0 0 0.00
27/07/2010 GOVI On 04-November-10 329.00 Put Govl 0 0 0 0 0.00
27/07/2010 GVIX On 01-January-29 LIVE INDEX 110.00 110.0000 110.0000 110.0000 0.00
27/07/2010 ILBI On 05-August-10 Index Future 381.72 382.3220 381.7210 382.3220 501.00
27/07/2010 ILBI On 04-November-10 Index Future 388.18 388.7910 388.1820 388.7910 0.00
27/07/2010 J153 On 31-August-10 Interest Rate Swap 6.89 0.0124 0.0124 0.0124 0.00
27/07/2010 J157 On 15-September-15 Interest Rate Swap 8.82 0.0200 0.0200 0.0200 0.00
27/07/2010 J186 On 21-December-26 Interest Rate Swap 8.68 0.1077 0.1077 0.1077 0.00
27/07/2010 J201 On 22-December-14 Interest Rate Swap 8.66 0.0514 0.0514 0.0514 0.00
27/07/2010 J203 On 15-September-17 Interest Rate Swap 8.98 0.0847 0.0847 0.0847 0.00
27/07/2010 J204 On 21-December-18 Interest Rate Swap 8.96 0.0958 0.0958 0.0958 0.00
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27/07/2010 J207 On 15-January-20 Interest Rate Swap 9.00 0.0691 0.0691 0.0691 0.00
27/07/2010 JBAF On 18-August-10 Jibar Tradeable Future 6.55 93.4600 93.4500 93.4600 1,000.00
27/07/2010 JBAF On 15-September-10 Jibar Tradeable Future 6.43 93.5900 93.5700 93.5900 1,000.00
27/07/2010 JBAF On 20-October-10 Jibar Tradeable Future 6.32 93.6800 93.6800 93.6800 0.00
27/07/2010 JBAF On 17-November-10 Jibar Tradeable Future 6.30 93.6900 93.7000 93.6900 0.00
27/07/2010 JBAF On 15-December-10 Jibar Tradeable Future 6.29 93.7000 93.7100 93.7000 0.00
27/07/2010 JBAF On 19-January-11 Jibar Tradeable Future 6.29 93.7000 93.7100 93.7000 0.00
27/07/2010 JBAF On 16-March-11 Jibar Tradeable Future 6.32 93.6800 93.6800 93.6800 5,500.00
27/07/2010 JBAF On 15-June-11 Jibar Tradeable Future 6.43 93.5700 93.5700 93.5700 4,500.00
27/07/2010 JBAF On 21-September-11 Jibar Tradeable Future 6.61 93.4000 93.3900 93.4000 6,000.00
27/07/2010 JBAF On 21-December-11 Jibar Tradeable Future 6.83 93.1700 93.1700 93.1700 5,000.00
27/07/2010 JBAF On 20-March-12 Jibar Tradeable Future 7.08 92.9300 92.9200 92.9300 0.00
27/07/2010 JBAF On 20-June-12 Jibar Tradeable Future 7.19 92.8300 92.8100 92.8300 0.00
27/07/2010 JFRA On 05-August-10 Jibar Tradeable Future 7.33 92.6710 92.6710 92.6710 0.00
27/07/2010 JFRA On 04-November-10 Jibar Tradeable Future 7.66 92.3400 92.3400 92.3400 0.00
27/07/2010 JNO2 On 05-August-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
27/07/2010 JNO2 On 05-August-10 7.50 Call JNOTE 0 0 0 0 0.00
27/07/2010 JNO2 On 05-August-10 7.75 Call JNOTE 0 0 0 0 0.00
27/07/2010 JNO2 On 05-August-10 7.25 Call JNOTE 250000 0 0 0 0.00
27/07/2010 JNO2 On 05-August-10 7.25 Put JNOTE 0 0 0 0 0.00
27/07/2010 JNO2 On 05-August-10 7.75 Put JNOTE 250000 0 0 0 0.00
27/07/2010 JNO2 On 05-August-10 7.50 Put JNOTE 0 0 0 0 0.00
27/07/2010 JNO5 On 05-August-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
27/07/2010 JNO5 On 05-August-10 7.50 Call JNOTE 0 0 0 0 0.00
27/07/2010 JNO5 On 05-August-10 7.75 Call JNOTE 0 0 0 0 0.00
27/07/2010 JNO5 On 05-August-10 7.25 Call JNOTE 250000 0 0 0 0.00
27/07/2010 JNO5 On 05-August-10 7.25 Put JNOTE 0 0 0 0 0.00
27/07/2010 JNO5 On 05-August-10 7.75 Put JNOTE 250000 0 0 0 0.00
27/07/2010 JNO5 On 05-August-10 7.50 Put JNOTE 0 0 0 0 0.00
27/07/2010 JN10 On 05-August-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
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27/07/2010 JN10 On 05-August-10 7.50 Call JNOTE 0 0 0 0 0.00
27/07/2010 JN10 On 05-August-10 7.75 Call JNOTE 0 0 0 0 0.00
27/07/2010 JN10 On 05-August-10 7.25 Call JNOTE 250000 0 0 0 0.00
27/07/2010 JN10 On 05-August-10 7.25 Put JNOTE 0 0 0 0 0.00
27/07/2010 JN10 On 05-August-10 7.75 Put JNOTE 250000 0 0 0 0.00
27/07/2010 JN10 On 05-August-10 7.50 Put JNOTE 0 0 0 0 0.00
27/07/2010 OTH1 On 05-August-10 Index Future 320.95 320.3940 320.9450 320.3940 3.00
27/07/2010 OTH1 On 04-November-10 Index Future 326.29 325.7250 326.2860 325.7250 0.00
27/07/2010 R157 On 05-August-10 Bond Future 7.67 129.9103 129.6715 129.9103 3,768.00
27/07/2010 R157 On 05-August-10 8.75 Call Bond Future 5032 5 5 5 0.00
27/07/2010 R157 On 05-August-10 8.50 Call Bond Future 3894 4 4 4 0.00
27/07/2010 R157 On 05-August-10 9.00 Call Bond Future 6156 6 6 6 0.00
27/07/2010 R157 On 05-August-10 8.25 Call Bond Future 2742 3 3 3 500.00
27/07/2010 R157 On 05-August-10 7.50 Call Bond Future 54 0 0 0 500.00
27/07/2010 R157 On 05-August-10 7.50 Put Bond Future 854 1 1 1 0.00
27/07/2010 R157 On 05-August-10 9.00 Put Bond Future 0 0 0 0 0.00
27/07/2010 R157 On 05-August-10 8.25 Put Bond Future 0 0 0 0 0.00
27/07/2010 R157 On 05-August-10 8.50 Put Bond Future 0 0 0 0 2,500.00
27/07/2010 R157 On 05-August-10 8.75 Put Bond Future 0 0 0 0 0.00
27/07/2010 R157 On 04-November-10 Bond Future 7.73 125.2493 125.0082 125.2493 4,155.00
27/07/2010 R157 On 04-November-10 8.50 Call Bond Future 3641 4 4 4 0.00
27/07/2010 R157 On 04-November-10 8.55 Call Bond Future 3838 4 4 4 0.00
27/07/2010 R157 On 04-November-10 8.45 Call Bond Future 3447 4 3 4 0.00
27/07/2010 R157 On 04-November-10 7.50 Call Bond Future 640 1 1 1 500.00
27/07/2010 R157 On 04-November-10 8.45 Put Bond Future 213 0 0 0 0.00
27/07/2010 R157 On 04-November-10 7.50 Put Bond Future 1672 2 2 2 0.00
27/07/2010 R157 On 04-November-10 8.55 Put Bond Future 166 0 0 0 0.00
27/07/2010 R157 On 04-November-10 8.50 Put Bond Future 188 0 0 0 0.00
27/07/2010 R157 On 03-February-11 Bond Future 7.76 127.4997 127.2534 127.4997 0.00
27/07/2010 R157 On 03-February-11 7.90 Call Bond Future 1793 2 2 2 0.00
27/07/2010 R157 On 03-February-11 7.95 Call Bond Future 1926 2 2 2 0.00
27/07/2010 R157 On 03-February-11 7.85 Call Bond Future 1665 2 2 2 0.00
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27/07/2010 R157 On 03-February-11 7.85 Put Bond Future 1290 1 1 1 0.00
27/07/2010 R157 On 03-February-11 7.95 Put Bond Future 1122 1 1 1 0.00
27/07/2010 R157 On 03-February-11 7.90 Put Bond Future 1204 1 1 1 0.00
27/07/2010 R186 On 05-August-10 Bond Future 8.63 117.3026 117.6999 117.3026 13,181.00
27/07/2010 R186 On 05-August-10 9.25 Call Bond Future 5825 5 6 5 0.00
27/07/2010 R186 On 05-August-10 8.75 Call Bond Future 1436 1 1 1 816.00
27/07/2010 R186 On 05-August-10 9.75 Call Bond Future 10190 10 10 10 0.00
27/07/2010 R186 On 05-August-10 10.00 Call Bond Future 12275 12 12 12 0.00
27/07/2010 R186 On 05-August-10 9.00 Call Bond Future 3555 3 4 3 48.00
27/07/2010 R186 On 05-August-10 8.50 Call Bond Future 231 0 0 0 144.00
27/07/2010 R186 On 05-August-10 9.00 Put Bond Future 14 0 0 0 48.00
27/07/2010 R186 On 05-August-10 8.50 Put Bond Future 1474 2 1 2 0.00
27/07/2010 R186 On 05-August-10 10.00 Put Bond Future 0 0 0 0 3,000.00
27/07/2010 R186 On 05-August-10 9.75 Put Bond Future 0 0 0 0 960.00
27/07/2010 R186 On 05-August-10 8.75 Put Bond Future 250 0 0 0 0.00
27/07/2010 R186 On 05-August-10 9.25 Put Bond Future 0 0 0 0 0.00
27/07/2010 R186 On 04-November-10 Bond Future 8.68 119.2601 119.6610 119.2601 12,012.00
27/07/2010 R186 On 04-November-10 9.25 Call Bond Future 6106 6 6 6 0.00
27/07/2010 R186 On 04-November-10 9.30 Call Bond Future 6468 6 6 6 0.00
27/07/2010 R186 On 04-November-10 9.20 Call Bond Future 5751 5 6 5 0.00
27/07/2010 R186 On 04-November-10 8.75 Call Bond Future 2921 3 3 3 10,900.00
27/07/2010 R186 On 04-November-10 9.20 Put Bond Future 928 1 1 1 0.00
27/07/2010 R186 On 04-November-10 8.75 Put Bond Future 2254 2 2 2 0.00
27/07/2010 R186 On 04-November-10 9.30 Put Bond Future 752 1 1 1 0.00
27/07/2010 R186 On 04-November-10 9.25 Put Bond Future 835 1 1 1 0.00
27/07/2010 R186 On 03-February-11 Bond Future 8.72 116.1106 116.5155 116.1106 0.00
27/07/2010 R186 On 03-February-11 9.00 Call Bond Future 5053 5 5 5 0.00
27/07/2010 R186 On 03-February-11 8.95 Call Bond Future 4760 5 5 5 0.00
27/07/2010 R186 On 03-February-11 9.05 Call Bond Future 5353 5 5 5 0.00
27/07/2010 R186 On 03-February-11 9.05 Put Bond Future 2316 2 2 2 0.00
27/07/2010 R186 On 03-February-11 8.95 Put Bond Future 2636 3 3 3 0.00
27/07/2010 R186 On 03-February-11 9.00 Put Bond Future 2471 3 2 3 0.00
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27/07/2010 R189 On 05-August-10 Bond Future 1.40 114.7944 114.7833 114.7944 0.00
27/07/2010 R189 On 05-August-10 1.75 Call Bond Future 969 1 1 1 0.00
27/07/2010 R189 On 05-August-10 1.80 Call Bond Future 1106 1 1 1 0.00
27/07/2010 R189 On 05-August-10 1.70 Call Bond Future 832 1 1 1 0.00
27/07/2010 R189 On 05-August-10 1.70 Put Bond Future 0 0 0 0 0.00
27/07/2010 R189 On 05-August-10 1.80 Put Bond Future 0 0 0 0 0.00
27/07/2010 R189 On 05-August-10 1.75 Put Bond Future 0 0 0 0 0.00
27/07/2010 R189 On 04-November-10 Bond Future 1.51 111.7759 111.7709 111.7759 0.00
27/07/2010 R189 On 04-November-10 1.75 Call Bond Future 598 1 1 1 0.00
27/07/2010 R189 On 04-November-10 1.70 Call Bond Future 473 0 0 0 0.00
27/07/2010 R189 On 04-November-10 1.80 Call Bond Future 722 1 1 1 0.00
27/07/2010 R189 On 04-November-10 1.80 Put Bond Future 0 0 0 0.00
27/07/2010 R189 On 04-November-10 1.70 Put Bond Future 0 0 0 0 0.00
27/07/2010 R189 On 04-November-10 1.75 Put Bond Future 0 0 0 0 0.00
27/07/2010 R197 On 05-August-10 Bond Future 2.99 128.9723 128.4510 128.9723 0.00
27/07/2010 R197 On 05-August-10 3.05 Call Bond Future 821 1 1 0.00
27/07/2010 R197 On 05-August-10 3.10 Call Bond Future 1448 2 1 2 0.00
27/07/2010 R197 On 05-August-10 3.00 Call Bond Future 190 1 0 1 0.00
27/07/2010 R197 On 05-August-10 3.00 Put Bond Future 0 0 0 0 0.00
27/07/2010 R197 On 05-August-10 3.10 Put Bond Future 0 0 0 0 0.00
27/07/2010 R197 On 05-August-10 3.05 Put Bond Future 0 0 0 0 0.00
27/07/2010 R197 On 04-November-10 Bond Future 3.05 129.0669 128.5589 129.0669 0.00
27/07/2010 R197 On 04-November-10 3.05 Call Bond Future 0 0 0 0 0.00
27/07/2010 R197 On 04-November-10 3.00 Call Bond Future 0 0 0 0 0.00
27/07/2010 R197 On 04-November-10 3.10 Call Bond Future 592 1 1 1 0.00
27/07/2010 R197 On 04-November-10 3.10 Put Bond Future 0 0 0 0 0.00
27/07/2010 R197 On 04-November-10 3.00 Put Bond Future 645 0 1 0 0.00
27/07/2010 R197 On 04-November-10 3.05 Put Bond Future 25 0 0 0 0.00
27/07/2010 R201 On 05-August-10 Bond Future 7.63 105.4494 105.2995 105.4494 486.00
27/07/2010 R201 On 05-August-10 9.00 Call Bond Future 4985 5 5 5 0.00
27/07/2010 R201 On 05-August-10 9.00 Put Bond Future 0 0 0 0 0.00
27/07/2010 R201 On 04-November-10 Bond Future 7.69 107.2061 107.0532 107.2061 1,364.00
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27/07/2010 R201 On 04-November-10 8.50 Call Bond Future 2980 3 3 3 0.00
27/07/2010 R201 On 04-November-10 8.45 Call Bond Future 2826 3 3 3 0.00
27/07/2010 R201 On 04-November-10 8.55 Call Bond Future 3135 3 3 3 0.00
27/07/2010 R201 On 04-November-10 8.55 Put Bond Future 118 0 0 0 0.00
27/07/2010 R201 On 04-November-10 8.45 Put Bond Future 152 0 0 0 0.00
27/07/2010 R201 On 04-November-10 8.50 Put Bond Future 135 0 0 0 0.00
27/07/2010 R201 On 03-February-11 Bond Future 7.72 104.7095 104.5582 104.7095 0.00
27/07/2010 R201 On 03-February-11 8.00 Call Bond Future 1690 2 2 2 0.00
27/07/2010 R201 On 03-February-11 8.05 Call Bond Future 1803 2 2 2 0.00
27/07/2010 R201 On 03-February-11 7.95 Call Bond Future 1581 2 2 2 0.00
27/07/2010 R201 On 03-February-11 7.95 Put Bond Future 802 1 1 1 0.00
27/07/2010 R201 On 03-February-11 8.05 Put Bond Future 692 1 1 1 0.00
27/07/2010 R201 On 03-February-11 8.00 Put Bond Future 745 1 1 1 0.00
27/07/2010 R202 On 05-August-10 Bond Future 3.01 107.8232 107.9975 107.8232 0.00
27/07/2010 R202 On 05-August-10 3.05 Call Bond Future 747 1 1 1 0.00
27/07/2010 R202 On 05-August-10 3.00 Call Bond Future 0 0 0 0 0.00
27/07/2010 R202 On 05-August-10 3.10 Call Bond Future 1607 1 2 1 0.00
27/07/2010 R202 On 05-August-10 3.10 Put Bond Future 0 0 0 0 0.00
27/07/2010 R202 On 05-August-10 3.00 Put Bond Future 122 0 0 0 0.00
27/07/2010 R202 On 05-August-10 3.05 Put Bond Future 0 0 0 0 0.00
27/07/2010 R202 On 04-November-10 Bond Future 3.05 107.9147 108.0862 107.9147 0.00
27/07/2010 R202 On 04-November-10 3.05 Call Bond Future 34 0 0 0 0.00
27/07/2010 R202 On 04-November-10 3.10 Call Bond Future 888 1 1 1 0.00
27/07/2010 R202 On 04-November-10 3.00 Call Bond Future 0 0 0 0 0.00
27/07/2010 R202 On 04-November-10 3.00 Put Bond Future 828 1 1 1 0.00
27/07/2010 R202 On 04-November-10 3.10 Put Bond Future 0 0 0 0 0.00
27/07/2010 R202 On 04-November-10 3.05 Put Bond Future 0 0 0 0 0.00
27/07/2010 R203 On 05-August-10 Bond Future 8.20 103.8638 103.6032 103.8638 3,767.00
27/07/2010 R203 On 05-August-10 9.25 Call Bond Future 5397 6 5 6 0.00
27/07/2010 R203 On 05-August-10 9.25 Put Bond Future 0 0 0 0 0.00
27/07/2010 R203 On 04-November-10 Bond Future 8.27 101.4268 101.1586 101.4268 2,215.00
27/07/2010 R203 On 04-November-10 9.25 Call Bond Future 5060 5 5 5 0.00
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27/07/2010 R203 On 04-November-10 9.30 Call Bond Future 5284 6 5 6 0.00
27/07/2010 R203 On 04-November-10 9.20 Call Bond Future 4836 5 5 5 0.00
27/07/2010 R203 On 04-November-10 9.20 Put Bond Future 163 0 0 0 0.00
27/07/2010 R203 On 04-November-10 9.30 Put Bond Future 127 0 0 0 0.00
27/07/2010 R203 On 04-November-10 9.25 Put Bond Future 144 0 0 0 0.00
27/07/2010 R203 On 03-February-11 Bond Future 8.32 103.2542 102.9792 103.2542 0.00
27/07/2010 R203 On 03-February-11 8.50 Call Bond Future 2275 2 2 2 0.00
27/07/2010 R203 On 03-February-11 8.45 Call Bond Future 2125 2 2 2 0.00
27/07/2010 R203 On 03-February-11 8.55 Call Bond Future 2431 3 2 3 0.00
27/07/2010 R203 On 03-February-11 8.55 Put Bond Future 1277 1 1 1 0.00
27/07/2010 R203 On 03-February-11 8.45 Put Bond Future 1464 1 1 1 0.00
27/07/2010 R203 On 03-February-11 8.50 Put Bond Future 1367 1 1 1 0.00
27/07/2010 R204 On 05-August-10 Bond Future 8.31 99.3800 99.2683 99.3800 2,664.00
27/07/2010 R204 On 05-August-10 9.25 Call Bond Future 5340 5 5 5 0.00
27/07/2010 R204 On 05-August-10 8.70 Call Bond Future 2274 2 2 2 0.00
27/07/2010 R204 On 05-August-10 8.75 Call Bond Future 2556 3 3 3 83.00
27/07/2010 R204 On 05-August-10 8.25 Call Bond Future 249 0 0 0 249.00
27/07/2010 R204 On 05-August-10 8.75 Put Bond Future 3 0 0 0 83.00
27/07/2010 R204 On 05-August-10 8.25 Put Bond Future 590 1 1 1 0.00
27/07/2010 R204 On 05-August-10 8.70 Put Bond Future 5 0 0 0 650.00
27/07/2010 R204 On 05-August-10 9.25 Put Bond Future 0 0 0 0 780.00
27/07/2010 R204 On 04-November-10 Bond Future 8.37 101.0340 100.9194 101.0340 2,506.00
27/07/2010 R204 On 04-November-10 9.25 Call Bond Future 5095 5 5 5 0.00
27/07/2010 R204 On 04-November-10 9.20 Call Bond Future 4854 5 5 5 0.00
27/07/2010 R204 On 04-November-10 9.30 Call Bond Future 5339 5 5 5 0.00
27/07/2010 R204 On 04-November-10 9.30 Put Bond Future 192 0 0 0 0.00
27/07/2010 R204 On 04-November-10 9.20 Put Bond Future 244 0 0 0 0.00
27/07/2010 R204 On 04-November-10 9.25 Put Bond Future 216 0 0 0 0.00
27/07/2010 R204 On 03-February-11 Bond Future 8.42 98.8198 98.7024 98.8198 0.00
27/07/2010 R204 On 03-February-11 8.50 Call Bond Future 2291 2 2 2 0.00
27/07/2010 R204 On 03-February-11 8.55 Call Bond Future 2454 3 2 3 0.00
27/07/2010 R204 On 03-February-11 8.45 Call Bond Future 2135 2 2 2 0.00
27/07/2010 R204 On 03-February-11 8.45 Put Bond Future 1945 2 2 2 0.00
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27/07/2010 R204 On 03-February-11 8.55 Put Bond Future 1709 2 2 2 0.00
27/07/2010 R204 On 03-February-11 8.50 Put Bond Future 1823 2 2 2 0.00
27/07/2010 R206 On 05-August-10 Bond Future 7.51 100.6399 100.5208 100.6399 0.00
27/07/2010 R206 On 05-August-10 9.00 Call Bond Future 4321 4 4 4 0.00
27/07/2010 R206 On 05-August-10 9.00 Put Bond Future 0 0 0 0 0.00
27/07/2010 R206 On 04-November-10 Bond Future 7.56 102.3128 102.1931 102.3128 0.00
27/07/2010 R206 On 04-November-10 8.50 Call Bond Future 2633 3 3 3 0.00
27/07/2010 R206 On 04-November-10 8.55 Call Bond Future 2759 3 3 3 0.00
27/07/2010 R206 On 04-November-10 8.45 Call Bond Future 2508 3 3 3 0.00
27/07/2010 R206 On 04-November-10 8.45 Put Bond Future 78 0 0 0 0.00
27/07/2010 R206 On 04-November-10 8.55 Put Bond Future 60 0 0 0 0.00
27/07/2010 R206 On 04-November-10 8.50 Put Bond Future 69 0 0 0 0.00
27/07/2010 R206 On 03-February-11 Bond Future 7.59 100.3780 100.2565 100.3780 0.00
27/07/2010 R206 On 03-February-11 8.00 Call Bond Future 1490 2 1 2 0.00
27/07/2010 R206 On 03-February-11 7.95 Call Bond Future 1398 1 1 1 0.00
27/07/2010 R206 On 03-February-11 8.05 Call Bond Future 1584 2 2 2 0.00
27/07/2010 R206 On 03-February-11 8.05 Put Bond Future 404 0 0 0 0.00
27/07/2010 R206 On 03-February-11 7.95 Put Bond Future 473 0 0 0 0.00
27/07/2010 R206 On 03-February-11 8.00 Put Bond Future 438 0 0 0 0.00
27/07/2010 R207 On 05-August-10 Bond Future 8.36 93.0253 93.3987 93.0253 4,639.00
27/07/2010 R207 On 05-August-10 9.50 Call Bond Future 6688 6 7 6 0.00
27/07/2010 R207 On 05-August-10 8.25 Call Bond Future 164 0 0 0 250.00
27/07/2010 R207 On 05-August-10 9.25 Call Bond Future 5279 5 5 5 0.00
27/07/2010 R207 On 05-August-10 9.25 Put Bond Future 0 0 0 0 100.00
27/07/2010 R207 On 05-August-10 8.25 Put Bond Future 824 1 1 1 0.00
27/07/2010 R207 On 05-August-10 9.50 Put Bond Future 0 0 0 0 150.00
27/07/2010 R207 On 04-November-10 Bond Future 8.41 94.5726 94.9503 94.5726 600.00
27/07/2010 R207 On 04-November-10 9.25 Call Bond Future 5130 5 5 5 0.00
27/07/2010 R207 On 04-November-10 9.20 Call Bond Future 4882 5 5 5 0.00
27/07/2010 R207 On 04-November-10 9.30 Call Bond Future 5380 5 5 5 0.00
27/07/2010 R207 On 04-November-10 9.30 Put Bond Future 240 0 0 0 0.00
27/07/2010 R207 On 04-November-10 9.20 Put Bond Future 303 0 0 0 0.00
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27/07/2010 R207 On 04-November-10 9.25 Put Bond Future 270 0 0 0 0.00
27/07/2010 R207 On 03-February-11 Bond Future 8.46 92.6338 93.0212 92.6338 0.00
27/07/2010 R207 On 03-February-11 8.75 Call Bond Future 3140 3 3 3 0.00
27/07/2010 R207 On 03-February-11 8.80 Call Bond Future 3334 3 3 3 0.00
27/07/2010 R207 On 03-February-11 8.70 Call Bond Future 2952 3 3 3 0.00
27/07/2010 R207 On 03-February-11 8.70 Put Bond Future 1524 2 2 2 0.00
27/07/2010 R207 On 03-February-11 8.80 Put Bond Future 1331 1 1 1 0.00
27/07/2010 R207 On 03-February-11 8.75 Put Bond Future 1424 2 1 2 0.00
27/07/2010 R208 On 05-August-10 Bond Future 8.46 90.4204 90.6116 90.4204 10,666.00
27/07/2010 R208 On 05-August-10 9.50 Call Bond Future 6336 6 6 6 0.00
27/07/2010 R208 On 05-August-10 9.50 Put Bond Future 1 0 0 0 0.00
27/07/2010 R208 On 04-November-10 Bond Future 8.51 88.5231 88.7233 88.5231 6,835.00
27/07/2010 R208 On 04-November-10 9.25 Call Bond Future 4828 5 5 5 0.00
27/07/2010 R208 On 04-November-10 9.30 Call Bond Future 5081 5 5 5 0.00
27/07/2010 R208 On 04-November-10 9.20 Call Bond Future 4578 4 5 4 0.00
27/07/2010 R208 On 04-November-10 9.20 Put Bond Future 412 0 0 0 0.00
27/07/2010 R208 On 04-November-10 9.30 Put Bond Future 330 0 0 0 0.00
27/07/2010 R208 On 04-November-10 9.25 Put Bond Future 369 0 0 0 0.00
27/07/2010 R208 On 03-February-11 Bond Future 8.56 90.1239 90.3268 90.1239 0.00
27/07/2010 R208 On 03-February-11 8.75 Call Bond Future 2868 3 3 3 0.00
27/07/2010 R208 On 03-February-11 8.70 Call Bond Future 2684 3 3 3 0.00
27/07/2010 R208 On 03-February-11 8.80 Call Bond Future 3058 3 3 3 0.00
27/07/2010 R208 On 03-February-11 8.80 Put Bond Future 1578 2 2 2 0.00
27/07/2010 R208 On 03-February-11 8.70 Put Bond Future 1809 2 2 2 0.00
27/07/2010 R208 On 03-February-11 8.75 Put Bond Future 1690 2 2 2 0.00
27/07/2010 R209 On 05-August-10 Bond Future 8.60 77.7919 78.1293 77.7919 1,281.00
27/07/2010 R209 On 05-August-10 8.75 Call Bond Future 1431 1 1 1 0.00
27/07/2010 R209 On 05-August-10 8.75 Put Bond Future 168 0 0 0 0.00
27/07/2010 R209 On 04-November-10 Bond Future 8.64 75.9415 76.2760 75.9415 2,406.00
27/07/2010 R209 On 04-November-10 9.00 Call Bond Future 3936 4 4 4 0.00
27/07/2010 R209 On 04-November-10 9.05 Call Bond Future 4215 4 4 4 0.00
27/07/2010 R209 On 04-November-10 8.95 Call Bond Future 3664 3 4 3 0.00

Page 20 of 22

2010/07/27, 05:55:15PM



Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
27/07/2010 R209 On 04-November-10 8.95 Put Bond Future 1162 1 1 1 0.00
27/07/2010 R209 On 04-November-10 9.05 Put Bond Future 944 1 1 1 0.00
27/07/2010 R209 On 04-November-10 9.00 Put Bond Future 1048 1 1 1 0.00
27/07/2010 R209 On 03-February-11 Bond Future 8.67 77.3123 77.6526 77.3123 0.00
27/07/2010 R209 On 03-February-11 9.00 Call Bond Future 4580 4 5 4 0.00
27/07/2010 R209 On 03-February-11 9.05 Call Bond Future 4837 5 5 5 0.00
27/07/2010 R209 On 03-February-11 8.95 Call Bond Future 4326 4 4 4 0.00
27/07/2010 R209 On 03-February-11 8.95 Put Bond Future 2080 2 2 2 0.00
27/07/2010 R209 On 03-February-11 9.05 Put Bond Future 1823 2 2 2 0.00
27/07/2010 R209 On 03-February-11 9.00 Put Bond Future 1949 2 2 2 0.00
27/07/2010 R210 On 05-August-10 Bond Future 3.05 94.8919 94.8789 94.8919 0.00
27/07/2010 R210 On 05-August-10 3.10 Call Bond Future 690 1 1 1 0.00
27/07/2010 R210 On 05-August-10 3.05 Call Bond Future 39 0 0 0 0.00
27/07/2010 R210 On 05-August-10 3.15 Call Bond Future 1335 1 1 1 0.00
27/07/2010 R210 On 05-August-10 3.15 Put Bond Future 0 0 0 0 0.00
27/07/2010 R210 On 05-August-10 3.05 Put Bond Future 0 0 0 0 0.00
27/07/2010 R210 On 05-August-10 3.10 Put Bond Future 0 0 0 0 0.00
27/07/2010 R210 On 04-November-10 Bond Future 3.10 93.6658 93.6658 93.6658 0.00
27/07/2010 R210 On 04-November-10 3.10 Call Bond Future 64 0 0 0 0.00
27/07/2010 R210 On 04-November-10 3.15 Call Bond Future 703 1 1 1 0.00
27/07/2010 R210 On 04-November-10 3.05 Call Bond Future 0 0 0 0 0.00
27/07/2010 R210 On 04-November-10 3.05 Put Bond Future 580 1 1 1 0.00
27/07/2010 R210 On 04-November-10 3.15 Put Bond Future 0 0 0 0 0.00
27/07/2010 R210 On 04-November-10 3.10 Put Bond Future 0 0 0 0 0.00
27/07/2010 R211 On 05-August-10 Bond Future 275 98.6601 98.6017 98.6601 0.00
27/07/2010 R211 On 05-August-10 2.75 Call Bond Future 0 0 0 0 0.00
27/07/2010 R211 On 05-August-10 2.70 Call Bond Future 0 0 0 0 0.00
27/07/2010 R211 On 05-August-10 2.80 Call Bond Future 292 0 0 0 0.00
27/07/2010 R211 On 05-August-10 2.80 Put Bond Future 0 0 0 0 0.00
27/07/2010 R211 On 05-August-10 2.70 Put Bond Future 293 0 0 0 0.00
27/07/2010 R211 On 05-August-10 2.75 Put Bond Future 0 0 0 0 0.00
27/07/2010 R211 On 04-November-10 Bond Future 2.85 98.7451 98.6834 98.7451 0.00
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27/07/2010 R211 On 04-November-10 2.75 Call Bond Future 0 0 0 0 0.00
27/07/2010 R211 On 04-November-10 2.80 Call Bond Future 0 0 0 0 0.00
27/07/2010 R211 On 04-November-10 2.70 Call Bond Future 0 0 0 0 0.00
27/07/2010 R211 On 04-November-10 2.70 Put Bond Future 862 1 1 1 0.00
27/07/2010 R211 On 04-November-10 2.80 Put Bond Future 297 0 0 0 0.00
27/07/2010 R211 On 04-November-10 2.75 Put Bond Future 579 1 1 1 0.00
27/07/2010 R212 On 05-August-10 Bond Future 3.02 97.5280 97.5280 97.5280 0.00
27/07/2010 R212 On 05-August-10 3.00 Call Bond Future 0 0 0 0 0.00
27/07/2010 R212 On 05-August-10 2.95 Call Bond Future 0 0 0 0 0.00
27/07/2010 R212 On 05-August-10 3.05 Call Bond Future 332 0 0 0 0.00
27/07/2010 R212 On 05-August-10 3.05 Put Bond Future 0 0 0 0 0.00
27/07/2010 R212 On 05-August-10 2.95 Put Bond Future 619 1 1 1 0.00
27/07/2010 R212 On 05-August-10 3.00 Put Bond Future 143 0 0 0 0.00
27/07/2010 R212 On 04-November-10 Bond Future 3.08 97.6125 97.6125 97.6125 0.00
27/07/2010 R212 On 04-November-10 3.00 Call Bond Future 0 0 0 0 0.00
27/07/2010 R212 On 04-November-10 3.05 Call Bond Future 0 0 0 0 0.00
27/07/2010 R212 On 04-November-10 2.95 Call Bond Future 0 0 0 0 0.00
27/07/2010 R212 On 04-November-10 2.95 Put Bond Future 1240 1 1 1 0.00
27/07/2010 R212 On 04-November-10 3.05 Put Bond Future 306 0 0 0 0.00
27/07/2010 R212 On 04-November-10 3.00 Put Bond Future 772 1 1 1 0.00
27/07/2010 TRT1 On 05-August-10 Index Future 323.79 323.5850 323.7880 323.5850 100.00
27/07/2010 TRT1 On 04-November-10 Index Future 329.18 328.9690 329.1760 328.9690 0.00
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