Yield-2X Derivatives Weekly Statistics Report

2ls IIUETEEE el =xEhenge From: 02/08/2010 To: 02/08/2010
Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
02/08/2010 AL7T On 05-August-10 Index Future 357.53 357.6710 357.5320 357.6710 38.00
02/08/2010 AL7T On 04-November-10 Index Future 363.46 363.6050 363.4620 363.6050 0.00
02/08/2010 ALBI On 05-August-10 Index Future 329.07 329.1410 329.0730 329.1410 523.00
02/08/2010 ALBI On 04-November-10 Index Future 334.55 334.6190 334.5490 334.6190 968.00
02/08/2010 ALBI On 03-February-11 Index Future 340.25 340.3420 340.2540 340.3420 0.00
02/08/2010 CRD1 On 05-August-10 Index Future 145.13 145.1000 145.1320 145.1000 2.00
02/08/2010 CRD1 On 04-November-10 Index Future 147.55 147.5150 147.5480 147.5150 0.00
02/08/2010 CRD1 On 03-February-11 Index Future 150.21 150.1770 150.2100 150.1770 0.00
02/08/2010 GOVI On 05-August-10 Govl 329.96 330.0260 329.9590 330.0260 171.00
02/08/2010 GOVI On 05-August-10 315.60 Call Govi 143590 14 14 14 0.00
02/08/2010 GOVI On 05-August-10 315.60 Put GOviI 0 0 0 0 0.00
02/08/2010 GOVI On 04-November-10 Govl 335.45 335.5180 335.4500 335.5180 116.00
02/08/2010 GOVI On 04-November-10 329.00 Call Govi 64500 7 6 7 0.00
02/08/2010 GOVI On 04-November-10 329.01 Call Govl 64400 7 6 7 0.00
02/08/2010 GOVI On 04-November-10 328.99 Call Govl 64600 7 6 7 0.00
02/08/2010 GOVI On 04-November-10 328.99 Put Govi 0 0 0 0 0.00
02/08/2010 GOVI On 04-November-10 329.01 Put Govl 0 0 0 0 0.00
02/08/2010 GOVI On 04-November-10 329.00 Put Govl 0 0 0 0 0.00
02/08/2010 GVIX On 01-January-29 LIVE INDEX 110.00 110.0000 110.0000 110.0000 0.00
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02/08/2010 ILBI On 05-August-10 Index Future 383.18 381.9020 383.1830 381.9020 501.00
02/08/2010 ILBI On 04-November-10 Index Future 389.68 388.3700 389.6760 388.3700 0.00
02/08/2010 ILBI On 03-February-11 Index Future 409.78 408.1080 409.7790 408.1080 0.00
02/08/2010 J153 On 31-August-10 Interest Rate Swap 6.89 0.0124 0.0124 0.0124 0.00
02/08/2010 J157 On 15-September-15 Interest Rate Swap 8.82 0.0200 0.0200 0.0200 0.00
02/08/2010 J186 On 21-December-26 Interest Rate Swap 8.68 0.1077 0.1077 0.1077 0.00
02/08/2010 J201 On 22-December-14 Interest Rate Swap 8.66 0.0514 0.0514 0.0514 0.00
02/08/2010 J203 On 15-September-17 Interest Rate Swap 8.98 0.0847 0.0847 0.0847 0.00
02/08/2010 J204 On 21-December-18 Interest Rate Swap 8.96 0.0958 0.0958 0.0958 0.00
02/08/2010 J207 On 15-January-20 Interest Rate Swap 9.00 0.0691 0.0691 0.0691 0.00
02/08/2010 JBAF On 18-August-10 Jibar Tradeable Future 6.50 93.4500 93.5000 93.4500 1,000.00
02/08/2010 JBAF On 15-September-10 Jibar Tradeable Future 6.47 93.6700 93.5300 93.6700 1,000.00
02/08/2010 JBAF On 20-October-10 Jibar Tradeable Future 6.22 93.7600 93.7800 93.7600 0.00
02/08/2010 JBAF On 17-November-10 Jibar Tradeable Future 6.20 93.7800 93.8000 93.7800 0.00
02/08/2010 JBAF On 15-December-10 Jibar Tradeable Future 6.20 93.8000 93.8000 93.8000 0.00
02/08/2010 JBAF On 19-January-11 Jibar Tradeable Future 6.20 93.8100 93.8000 93.8100 0.00
02/08/2010 JBAF On 16-March-11 Jibar Tradeable Future 6.25 93.7500 93.7500 93.7500 5,500.00
02/08/2010 JBAF On 15-June-11 Jibar Tradeable Future 6.35 93.6700 93.6500 93.6700 4,500.00
02/08/2010 JBAF On 21-September-11 Jibar Tradeable Future 6.50 93.5000 93.5000 93.5000 6,000.00
02/08/2010 JBAF On 21-December-11 Jibar Tradeable Future 6.70 93.2800 93.3000 93.2800 5,000.00
02/08/2010 JBAF On 20-March-12 Jibar Tradeable Future 6.95 93.0400 93.0500 93.0400 0.00
02/08/2010 JBAF On 20-June-12 Jibar Tradeable Future 7.05 92.9400 92.9500 92.9400 0.00
02/08/2010 JFRA On 05-August-10 Jibar Tradeable Future 7.33 92.6710 92.6710 92.6710 0.00
02/08/2010 JFRA On 04-November-10 Jibar Tradeable Future 7.66 92.3400 92.3400 92.3400 0.00
02/08/2010 JNO2 On 05-August-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
02/08/2010 JNO2 On 05-August-10 7.50 Call JNOTE 0 0 0 0 0.00
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02/08/2010 JNO2 On 05-August-10 7.75 Call JNOTE 0 0 0 0 0.00
02/08/2010 JNO2 On 05-August-10 7.25 Call JNOTE 250000 0 0 0 0.00
02/08/2010 JNO2 On 05-August-10 7.25 Put JNOTE 0 0 0 0 0.00
02/08/2010 JNO2 On 05-August-10 7.75 Put JNOTE 250000 0 0 0 0.00
02/08/2010 JNO2 On 05-August-10 7.50 Put JNOTE 0 0 0 0 0.00
02/08/2010 JNO5 On 05-August-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
02/08/2010 JNO5 On 05-August-10 7.50 Call JNOTE 0 0 0 0 0.00
02/08/2010 JNO5 On 05-August-10 7.75 Call JNOTE 0 0 0 0 0.00
02/08/2010 JNO5 On 05-August-10 7.25 Call JNOTE 250000 0 0 0 0.00
02/08/2010 JNO5 On 05-August-10 7.25 Put JNOTE 0 0 0 0 0.00
02/08/2010 JNO5 On 05-August-10 7.75 Put JNOTE 250000 0 0 0 0.00
02/08/2010 JNO5 On 05-August-10 7.50 Put JNOTE 0 0 0 0 0.00
02/08/2010 JN10 On 05-August-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
02/08/2010 JN10 On 05-August-10 7.50 Call JNOTE 0 0 0 0 0.00
02/08/2010 JN10 On 05-August-10 7.75 Call JNOTE 0 0 0 0 0.00
02/08/2010 JN10 On 05-August-10 7.25 Call JNOTE 250000 0 0 0 0.00
02/08/2010 JN10 On 05-August-10 7.25 Put JNOTE 0 0 0 0 0.00
02/08/2010 JN10 On 05-August-10 7.75 Put JNOTE 250000 0 0 0 0.00
02/08/2010 JN10 On 05-August-10 7.50 Put JNOTE 0 0 0 0 0.00
02/08/2010 OTH1 On 05-August-10 Index Future 323.93 324.0110 323.9300 324.0110 3.00
02/08/2010 OTH1 On 04-November-10 Index Future 329.32 329.4030 329.3210 329.4030 0.00
02/08/2010 OTH1 On 03-February-11 Index Future 335.26 335.3490 335.2630 335.3490 0.00
02/08/2010 R157 On 05-August-10 Bond Future 7.59 130.0683 130.0252 130.0683 3,768.00
02/08/2010 R157 On 05-August-10 8.75 Call Bond Future 5386 5 5 5 0.00
02/08/2010 R157 On 05-August-10 8.50 Call Bond Future 4248 4 4 4 0.00
02/08/2010 R157 On 05-August-10 9.00 Call Bond Future 6510 7 7 7 0.00
02/08/2010 R157 On 05-August-10 8.25 Call Bond Future 3096 3 3 3 500.00
02/08/2010 R157 On 05-August-10 7.50 Call Bond Future 44 0 0 0 500.00
02/08/2010 R157 On 05-August-10 7.50 Put Bond Future 490 1 0 1 0.00
02/08/2010 R157 On 05-August-10 9.00 Put Bond Future 0 0 0 0 0.00
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02/08/2010 R157 On 05-August-10 8.25 Put Bond Future 0 0 0 0 0.00
02/08/2010 R157 On 05-August-10 8.50 Put Bond Future 0 0 0 0 2,500.00
02/08/2010 R157 On 05-August-10 8.75 Put Bond Future 0 0 0 0 0.00
02/08/2010 R157 On 04-November-10 Bond Future 7.65 125.4134 125.3678 125.4134 4,176.00
02/08/2010 R157 On 04-November-10 8.50 Call Bond Future 3970 4 4 4 0.00
02/08/2010 R157 On 04-November-10 8.55 Call Bond Future 4169 4 4 4 0.00
02/08/2010 R157 On 04-November-10 8.45 Call Bond Future 3772 4 4 4 0.00
02/08/2010 R157 On 04-November-10 7.50 Call Bond Future 812 1 1 1 500.00
02/08/2010 R157 On 04-November-10 8.45 Put Bond Future 178 0 0 0 0.00
02/08/2010 R157 On 04-November-10 7.50 Put Bond Future 1485 1 1 1 0.00
02/08/2010 R157 On 04-November-10 8.55 Put Bond Future 137 0 0 0 0.00
02/08/2010 R157 On 04-November-10 8.50 Put Bond Future 157 0 0 0 0.00
02/08/2010 R157 On 03-February-11 Bond Future 7.68 127.6642 127.6165 127.6642 0.00
02/08/2010 R157 On 03-February-11 7.90 Call Bond Future 2084 2 2 2 0.00
02/08/2010 R157 On 03-February-11 7.85 Call Bond Future 1951 2 2 2 0.00
02/08/2010 R157 On 03-February-11 7.95 Call Bond Future 2221 2 2 2 0.00
02/08/2010 R157 On 03-February-11 7.95 Put Bond Future 1054 1 1 1 0.00
02/08/2010 R157 On 03-February-11 7.85 Put Bond Future 1213 1 1 1 0.00
02/08/2010 R157 On 03-February-11 7.90 Put Bond Future 1131 1 1 1 0.00
02/08/2010 R157 On 05-May-11 Bond Future 7.68 123.2578 123.2085 123.2578 0.00
02/08/2010 R157 On 05-May-11 7.75 Call Bond Future 1966 2 2 2 0.00
02/08/2010 R157 On 05-May-11 7.70 Call Bond Future 1852 2 2 2 0.00
02/08/2010 R157 On 05-May-11 7.80 Call Bond Future 2085 2 2 2 0.00
02/08/2010 R157 On 05-May-11 7.80 Put Bond Future 1585 2 2 2 0.00
02/08/2010 R157 On 05-May-11 7.70 Put Bond Future 1762 2 2 2 0.00
02/08/2010 R157 On 05-May-11 7.75 Put Bond Future 1670 2 2 2 0.00
02/08/2010 R186 On 05-August-10 Bond Future 8.45 119.4976 119.4082 119.4976 11,371.00
02/08/2010 R186 On 05-August-10 9.25 Call Bond Future 7533 8 8 8 0.00
02/08/2010 R186 On 05-August-10 8.75 Call Bond Future 2897 3 3 3 816.00
02/08/2010 R186 On 05-August-10 9.75 Call Bond Future 11898 12 12 12 0.00
02/08/2010 R186 On 05-August-10 10.00 Call Bond Future 13984 14 14 14 0.00
02/08/2010 R186 On 05-August-10 9.00 Call Bond Future 5249 5 5 5 48.00
02/08/2010 R186 On 05-August-10 8.50 Call Bond Future 733 1 1 1 144.00
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02/08/2010 R186 On 05-August-10 9.00 Put Bond Future 0 0 0 0 48.00
02/08/2010 R186 On 05-August-10 8.50 Put Bond Future 268 0 0 0 0.00
02/08/2010 R186 On 05-August-10 10.00 Put Bond Future 0 0 0 0 3,000.00
02/08/2010 R186 On 05-August-10 9.75 Put Bond Future 0 0 0 0 960.00
02/08/2010 R186 On 05-August-10 8.75 Put Bond Future 3 0 0 0 0.00
02/08/2010 R186 On 05-August-10 9.25 Put Bond Future 0 0 0 0 0.00
02/08/2010 R186 On 04-November-10 Bond Future 8.50 121.4910 121.3931 121.4910 12,012.00
02/08/2010 R186 On 04-November-10 9.25 Call Bond Future 7669 8 8 8 0.00
02/08/2010 R186 On 04-November-10 9.30 Call Bond Future 8048 8 8 8 0.00
02/08/2010 R186 On 04-November-10 9.20 Call Bond Future 7294 7 7 7 0.00
02/08/2010 R186 On 04-November-10 8.75 Call Bond Future 4180 4 4 4 10,900.00
02/08/2010 R186 On 04-November-10 9.20 Put Bond Future 739 1 1 1 0.00
02/08/2010 R186 On 04-November-10 8.75 Put Bond Future 1781 2 2 2 0.00
02/08/2010 R186 On 04-November-10 9.30 Put Bond Future 600 1 1 1 0.00
02/08/2010 R186 On 04-November-10 9.25 Put Bond Future 666 1 1 1 0.00
02/08/2010 R186 On 03-February-11 Bond Future 8.54 118.3788 118.2821 118.3788 0.00
02/08/2010 R186 On 03-February-11 9.00 Call Bond Future 6465 7 6 7 0.00
02/08/2010 R186 On 03-February-11 9.05 Call Bond Future 6789 7 7 7 0.00
02/08/2010 R186 On 03-February-11 8.95 Call Bond Future 6146 6 6 6 0.00
02/08/2010 R186 On 03-February-11 8.95 Put Bond Future 2256 2 2 2 0.00
02/08/2010 R186 On 03-February-11 9.05 Put Bond Future 1986 2 2 2 0.00
02/08/2010 R186 On 03-February-11 9.00 Put Bond Future 2117 2 2 2 0.00
02/08/2010 R186 On 05-May-11 Bond Future 8.57 120.6081 120.5127 120.6081 0.00
02/08/2010 R186 On 05-May-11 8.75 Call Bond Future 5592 6 6 6 0.00
02/08/2010 R186 On 05-May-11 8.80 Call Bond Future 5877 6 6 6 0.00
02/08/2010 R186 On 05-May-11 8.70 Call Bond Future 5313 5 5 5 0.00
02/08/2010 R186 On 05-May-11 8.70 Put Bond Future 4036 4 4 4 0.00
02/08/2010 R186 On 05-May-11 8.80 Put Bond Future 3667 4 4 4 0.00
02/08/2010 R186 On 05-May-11 8.75 Put Bond Future 3847 4 4 4 0.00
02/08/2010 R189 On 05-August-10 Bond Future 1.43 114.7916 114.7001 114.7916 0.00
02/08/2010 R189 On 05-August-10 1.75 Call Bond Future 886 1 1 1 0.00
02/08/2010 R189 On 05-August-10 1.70 Call Bond Future 748 1 1 1 0.00
02/08/2010 R189 On 05-August-10 1.80 Call Bond Future 1023 1 1 1 0.00
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02/08/2010 R189 On 05-August-10 1.80 Put Bond Future 0 0 0 0 0.00
02/08/2010 R189 On 05-August-10 1.70 Put Bond Future 0 0 0 0 0.00
02/08/2010 R189 On 05-August-10 1.75 Put Bond Future 0 0 0 0 0.00
02/08/2010 R189 On 04-November-10 Bond Future 1.54 111.7859 111.6934 111.7859 0.00
02/08/2010 R189 On 04-November-10 1.75 Call Bond Future 520 1 1 1 0.00
02/08/2010 R189 On 04-November-10 1.80 Call Bond Future 644 1 1 1 0.00
02/08/2010 R189 On 04-November-10 1.70 Call Bond Future 396 0 0 0 0.00
02/08/2010 R189 On 04-November-10 1.70 Put Bond Future 0 0 0 0 0.00
02/08/2010 R189 On 04-November-10 1.80 Put Bond Future 0 0 0 0 0.00
02/08/2010 R189 On 04-November-10 1.75 Put Bond Future 0 0 0 0.00
02/08/2010 R197 On 05-August-10 Bond Future 2.94 128.6795 129.0615 128.6795 0.00
02/08/2010 R197 On 05-August-10 3.05 Call Bond Future 1431 1 1 1 0.00
02/08/2010 R197 On 05-August-10 3.00 Call Bond Future 801 0 1 0 0.00
02/08/2010 R197 On 05-August-10 3.10 Call Bond Future 2059 2 2 2 0.00
02/08/2010 R197 On 05-August-10 3.10 Put Bond Future 0 0 0 0 0.00
02/08/2010 R197 On 05-August-10 3.00 Put Bond Future 1 0 0 0 0.00
02/08/2010 R197 On 05-August-10 3.05 Put Bond Future 0 0 0 0 0.00
02/08/2010 R197 On 04-November-10 Bond Future 3.00 128.7940 129.1663 128.7940 0.00
02/08/2010 R197 On 04-November-10 3.05 Call Bond Future 583 0 1 0 0.00
02/08/2010 R197 On 04-November-10 3.10 Call Bond Future 1199 1 1 1 0.00
02/08/2010 R197 On 04-November-10 3.00 Call Bond Future 0 0 0 0 0.00
02/08/2010 R197 On 04-November-10 3.00 Put Bond Future 37 0 0 0 0.00
02/08/2010 R197 On 04-November-10 3.10 Put Bond Future 0 0 0 0.00
02/08/2010 R197 On 04-November-10 3.05 Put Bond Future 0 0 0 0.00
02/08/2010 R201 On 05-August-10 Bond Future 7.52 105.7275 105.6936 105.7275 486.00
02/08/2010 R201 On 05-August-10 9.00 Call Bond Future 5379 5 5 5 0.00
02/08/2010 R201 On 05-August-10 9.00 Put Bond Future 0 0 0 0 0.00
02/08/2010 R201 On 04-November-10 Bond Future 7.57 107.4876 107.4519 107.4876 1,364.00
02/08/2010 R201 On 04-November-10 8.50 Call Bond Future 3340 3 3 3 0.00
02/08/2010 R201 On 04-November-10 8.45 Call Bond Future 3183 3 3 3 0.00
02/08/2010 R201 On 04-November-10 8.55 Call Bond Future 3497 4 3 4 0.00
02/08/2010 R201 On 04-November-10 8.55 Put Bond Future 81 0 0 0 0.00
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02/08/2010 R201 On 04-November-10 8.45 Put Bond Future 111 0 0 0 0.00
02/08/2010 R201 On 04-November-10 8.50 Put Bond Future 96 0 0 0 0.00
02/08/2010 R201 On 03-February-11 Bond Future 7.60 104.9959 104.9588 104.9959 0.00
02/08/2010 R201 On 03-February-11 8.00 Call Bond Future 2007 2 2 2 0.00
02/08/2010 R201 On 03-February-11 7.95 Call Bond Future 1892 2 2 2 0.00
02/08/2010 R201 On 03-February-11 8.05 Call Bond Future 2125 2 2 2 0.00
02/08/2010 R201 On 03-February-11 8.05 Put Bond Future 613 1 1 1 0.00
02/08/2010 R201 On 03-February-11 7.95 Put Bond Future 713 1 1 1 0.00
02/08/2010 R201 On 03-February-11 8.00 Put Bond Future 661 1 1 1 0.00
02/08/2010 R201 On 05-May-11 Bond Future 7.59 106.9880 106.9498 106.9880 0.00
02/08/2010 R201 On 05-May-11 7.75 Call Bond Future 1651 2 2 2 0.00
02/08/2010 R201 On 05-May-11 7.70 Call Bond Future 1558 2 2 2 0.00
02/08/2010 R201 On 05-May-11 7.80 Call Bond Future 1748 2 2 2 0.00
02/08/2010 R201 On 05-May-11 7.80 Put Bond Future 1092 1 1 1 0.00
02/08/2010 R201 On 05-May-11 7.70 Put Bond Future 1218 1 1 1 0.00
02/08/2010 R201 On 05-May-11 7.75 Put Bond Future 1153 1 1 1 0.00
02/08/2010 R202 On 05-August-10 Bond Future 2.93 107.6319 109.3871 107.6319 0.00
02/08/2010 R202 On 05-August-10 3.05 Call Bond Future 2136 0 2 0 0.00
02/08/2010 R202 On 05-August-10 3.10 Call Bond Future 2997 1 3 1 0.00
02/08/2010 R202 On 05-August-10 3.00 Call Bond Future 1267 0 1 0 0.00
02/08/2010 R202 On 05-August-10 3.00 Put Bond Future 0 0 0 0 0.00
02/08/2010 R202 On 05-August-10 3.10 Put Bond Future 0 0 0 0 0.00
02/08/2010 R202 On 05-August-10 3.05 Put Bond Future 0 0 0 0 0.00
02/08/2010 R202 On 04-November-10 Bond Future 297 107.7265 109.4709 107.7265 0.00
02/08/2010 R202 On 04-November-10 3.05 Call Bond Future 1419 0 1 0 0.00
02/08/2010 R202 On 04-November-10 3.00 Call Bond Future 557 0 1 0 0.00
02/08/2010 R202 On 04-November-10 3.10 Call Bond Future 2273 1 2 1 0.00
02/08/2010 R202 On 04-November-10 3.10 Put Bond Future 0 0 0 0 0.00
02/08/2010 R202 On 04-November-10 3.00 Put Bond Future 0 1 0 1 0.00
02/08/2010 R202 On 04-November-10 3.05 Put Bond Future 0 0 0 0 0.00
02/08/2010 R203 On 05-August-10 Bond Future 8.09 104.2055 104.1574 104.2055 3,184.00
02/08/2010 R203 On 05-August-10 9.25 Call Bond Future 5951 6 6 6 0.00
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02/08/2010 R203 On 05-August-10 9.25 Put Bond Future 0 0 0 0 0.00
02/08/2010 R203 On 04-November-10 Bond Future 8.16 101.7738 101.7219 101.7738 2,215.00
02/08/2010 R203 On 04-November-10 9.25 Call Bond Future 5607 6 6 6 0.00
02/08/2010 R203 On 04-November-10 9.30 Call Bond Future 5830 6 6 6 0.00
02/08/2010 R203 On 04-November-10 9.20 Call Bond Future 5381 5 5 5 0.00
02/08/2010 R203 On 04-November-10 9.20 Put Bond Future 144 0 0 0 0.00
02/08/2010 R203 On 04-November-10 9.30 Put Bond Future 110 0 0 0 0.00
02/08/2010 R203 On 04-November-10 9.25 Put Bond Future 128 0 0 0 0.00
02/08/2010 R203 On 03-February-11 Bond Future 8.20 103.6055 103.5552 103.6055 0.00
02/08/2010 R203 On 03-February-11 8.50 Call Bond Future 2790 3 3 3 0.00
02/08/2010 R203 On 03-February-11 8.55 Call Bond Future 2954 3 3 3 0.00
02/08/2010 R203 On 03-February-11 8.45 Call Bond Future 2630 3 3 3 0.00
02/08/2010 R203 On 03-February-11 8.45 Put Bond Future 1393 1 1 1 0.00
02/08/2010 R203 On 03-February-11 8.55 Put Bond Future 1224 1 1 1 0.00
02/08/2010 R203 On 03-February-11 8.50 Put Bond Future 1306 1 1 1 0.00
02/08/2010 R203 On 05-May-11 Bond Future 8.23 101.3889 101.3352 101.3889 0.00
02/08/2010 R203 On 05-May-11 8.25 Call Bond Future 2333 2 2 2 0.00
02/08/2010 R203 On 05-May-11 8.30 Call Bond Future 2471 3 2 3 0.00
02/08/2010 R203 On 05-May-11 8.20 Call Bond Future 2199 2 2 2 0.00
02/08/2010 R203 On 05-May-11 8.20 Put Bond Future 2345 2 2 2 0.00
02/08/2010 R203 On 05-May-11 8.30 Put Bond Future 2131 2 2 2 0.00
02/08/2010 R203 On 05-May-11 8.25 Put Bond Future 2236 2 2 2 0.00
02/08/2010 R204 On 05-August-10 Bond Future 8.20 99.9409 99.8817 99.9409 2,664.00
02/08/2010 R204 On 05-August-10 9.25 Call Bond Future 5953 6 6 6 0.00
02/08/2010 R204 On 05-August-10 8.70 Call Bond Future 2882 3 3 3 0.00
02/08/2010 R204 On 05-August-10 8.75 Call Bond Future 3167 3 3 3 83.00
02/08/2010 R204 On 05-August-10 8.25 Call Bond Future 420 1 0 1 249.00
02/08/2010 R204 On 05-August-10 8.75 Put Bond Future 0 0 0 0 83.00
02/08/2010 R204 On 05-August-10 8.25 Put Bond Future 148 0 0 0 0.00
02/08/2010 R204 On 05-August-10 8.70 Put Bond Future 0 0 0 0 650.00
02/08/2010 R204 On 05-August-10 9.25 Put Bond Future 0 0 0 0 780.00
02/08/2010 R204 On 04-November-10 Bond Future 8.26 101.6040 101.5462 101.6040 2,476.00
02/08/2010 R204 On 04-November-10 9.25 Call Bond Future 5697 6 6 6 0.00
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02/08/2010 R204 On 04-November-10 9.20 Call Bond Future 5452 6 5 6 0.00
02/08/2010 R204 On 04-November-10 9.30 Call Bond Future 5940 6 6 6 0.00
02/08/2010 R204 On 04-November-10 9.30 Put Bond Future 166 0 0 0 0.00
02/08/2010 R204 On 04-November-10 9.20 Put Bond Future 215 0 0 0 0.00
02/08/2010 R204 On 04-November-10 9.25 Put Bond Future 191 0 0 0 0.00
02/08/2010 R204 On 03-February-11 Bond Future 8.30 99.3925 99.3362 99.3925 0.00
02/08/2010 R204 On 03-February-11 8.50 Call Bond Future 2835 3 3 3 0.00
02/08/2010 R204 On 03-February-11 8.45 Call Bond Future 2667 3 3 3 0.00
02/08/2010 R204 On 03-February-11 8.55 Call Bond Future 3008 3 3 3 0.00
02/08/2010 R204 On 03-February-11 8.55 Put Bond Future 1629 2 2 2 0.00
02/08/2010 R204 On 03-February-11 8.45 Put Bond Future 1844 2 2 2 0.00
02/08/2010 R204 On 03-February-11 8.50 Put Bond Future 1733 2 2 2 0.00
02/08/2010 R204 On 05-May-11 Bond Future 8.33 101.2672 101.2067 101.2672 0.00
02/08/2010 R204 On 05-May-11 8.50 Call Bond Future 3099 3 3 3 0.00
02/08/2010 R204 On 05-May-11 8.45 Call Bond Future 2937 3 3 3 0.00
02/08/2010 R204 On 05-May-11 8.55 Call Bond Future 3265 3 3 3 0.00
02/08/2010 R204 On 05-May-11 8.55 Put Bond Future 2088 2 2 2 0.00
02/08/2010 R204 On 05-May-11 8.45 Put Bond Future 2303 2 2 2 0.00
02/08/2010 R204 On 05-May-11 8.50 Put Bond Future 2193 2 2 2 0.00
02/08/2010 R206 On 05-August-10 Bond Future 7.40 100.8575 100.8307 100.8575 0.00
02/08/2010 R206 On 05-August-10 9.00 Call Bond Future 4631 5 5 5 0.00
02/08/2010 R206 On 05-August-10 9.00 Put Bond Future 0 0 0 0 0.00
02/08/2010 R206 On 04-November-10 Bond Future 7.45 102.5359 102.5080 102.5359 0.00
02/08/2010 R206 On 04-November-10 8.50 Call Bond Future 2926 3 3 3 0.00
02/08/2010 R206 On 04-November-10 8.55 Call Bond Future 3053 3 3 3 0.00
02/08/2010 R206 On 04-November-10 8.45 Call Bond Future 2799 3 3 3 0.00
02/08/2010 R206 On 04-November-10 8.45 Put Bond Future 54 0 0 0 0.00
02/08/2010 R206 On 04-November-10 8.55 Put Bond Future 39 0 0 0 0.00
02/08/2010 R206 On 04-November-10 8.50 Put Bond Future 47 0 0 0 0.00
02/08/2010 R206 On 03-February-11 Bond Future 7.47 100.6034 100.5749 100.6034 0.00
02/08/2010 R206 On 03-February-11 8.00 Call Bond Future 1806 2 2 2 0.00
02/08/2010 R206 On 03-February-11 8.05 Call Bond Future 1901 2 2 2 0.00
02/08/2010 R206 On 03-February-11 7.95 Call Bond Future 1712 2 2 2 0.00
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02/08/2010 R206 On 03-February-11 7.95 Put Bond Future 469 0 0 0 0.00
02/08/2010 R206 On 03-February-11 8.05 Put Bond Future 403 0 0 0 0.00
02/08/2010 R206 On 03-February-11 8.00 Put Bond Future 435 0 0 0 0.00
02/08/2010 R206 On 05-May-11 Bond Future 7.45 102.5150 102.4839 102.5150 0.00
02/08/2010 R206 On 05-May-11 7.50 Call Bond Future 1126 1 1 1 0.00
02/08/2010 R206 On 05-May-11 7.55 Call Bond Future 1194 1 1 1 0.00
02/08/2010 R206 On 05-May-11 7.45 Call Bond Future 1060 1 1 1 0.00
02/08/2010 R206 On 05-May-11 7.45 Put Bond Future 1062 1 1 1 0.00
02/08/2010 R206 On 05-May-11 7.55 Put Bond Future 957 1 1 1 0.00
02/08/2010 R206 On 05-May-11 7.50 Put Bond Future 1009 1 1 1 0.00
02/08/2010 R207 On 05-August-10 Bond Future 8.28 93.9718 93.8482 93.9718 4,416.00
02/08/2010 R207 On 05-August-10 9.50 Call Bond Future 7137 7 7 7 0.00
02/08/2010 R207 On 05-August-10 8.25 Call Bond Future 188 0 0 0 100.00
02/08/2010 R207 On 05-August-10 9.25 Call Bond Future 5729 6 6 6 0.00
02/08/2010 R207 On 05-August-10 9.25 Put Bond Future 0 0 0 0 100.00
02/08/2010 R207 On 05-August-10 8.25 Put Bond Future 398 0 0 0 0.00
02/08/2010 R207 On 05-August-10 9.50 Put Bond Future 0 0 0 0 150.00
02/08/2010 R207 On 04-November-10 Bond Future 8.34 95.5357 95.4146 95.5357 600.00
02/08/2010 R207 On 04-November-10 9.25 Call Bond Future 5585 6 6 6 0.00
02/08/2010 R207 On 04-November-10 9.20 Call Bond Future 5335 5 5 5 0.00
02/08/2010 R207 On 04-November-10 9.30 Call Bond Future 5832 6 6 6 0.00
02/08/2010 R207 On 04-November-10 9.30 Put Bond Future 227 0 0 0 0.00
02/08/2010 R207 On 04-November-10 9.20 Put Bond Future 291 0 0 0 0.00
02/08/2010 R207 On 04-November-10 9.25 Put Bond Future 260 0 0 0 0.00
02/08/2010 R207 On 03-February-11 Bond Future 8.38 93.6122 93.4877 93.6122 0.00
02/08/2010 R207 On 03-February-11 8.75 Call Bond Future 3618 4 4 4 0.00
02/08/2010 R207 On 03-February-11 8.70 Call Bond Future 3425 4 3 4 0.00
02/08/2010 R207 On 03-February-11 8.80 Call Bond Future 3816 4 4 4 0.00
02/08/2010 R207 On 03-February-11 8.80 Put Bond Future 1347 1 1 1 0.00
02/08/2010 R207 On 03-February-11 8.70 Put Bond Future 1531 2 2 2 0.00
02/08/2010 R207 On 03-February-11 8.75 Put Bond Future 1436 1 1 1 0.00
02/08/2010 R207 On 05-May-11 Bond Future 8.41 95.3779 95.2501 95.3779 0.00
02/08/2010 R207 On 05-May-11 8.50 Call Bond Future 3074 3 3 3 0.00
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02/08/2010 R207 On 05-May-11 8.45 Call Bond Future 2909 3 3 3 0.00
02/08/2010 R207 On 05-May-11 8.55 Call Bond Future 3243 3 3 3 0.00
02/08/2010 R207 On 05-May-11 8.55 Put Bond Future 2424 2 2 2 0.00
02/08/2010 R207 On 05-May-11 8.45 Put Bond Future 2666 3 3 3 0.00
02/08/2010 R207 On 05-May-11 8.50 Put Bond Future 2542 2 3 2 0.00
02/08/2010 R208 On 05-August-10 Bond Future 8.38 91.1498 91.0855 91.1498 10,666.00
02/08/2010 R208 On 05-August-10 9.50 Call Bond Future 6809 7 7 7 0.00
02/08/2010 R208 On 05-August-10 9.50 Put Bond Future 0 0 0 0 0.00
02/08/2010 R208 On 04-November-10 Bond Future 8.44 89.2643 89.2011 89.2643 6,835.00
02/08/2010 R208 On 04-November-10 9.25 Call Bond Future 5261 5 5 5 0.00
02/08/2010 R208 On 04-November-10 9.30 Call Bond Future 5518 6 6 6 0.00
02/08/2010 R208 On 04-November-10 9.20 Call Bond Future 5007 5 5 5 0.00
02/08/2010 R208 On 04-November-10 9.20 Put Bond Future 364 0 0 0 0.00
02/08/2010 R208 On 04-November-10 9.30 Put Bond Future 289 0 0 0 0.00
02/08/2010 R208 On 04-November-10 9.25 Put Bond Future 324 0 0 0 0.00
02/08/2010 R208 On 03-February-11 Bond Future 8.48 90.8769 90.8087 90.8769 0.00
02/08/2010 R208 On 03-February-11 8.75 Call Bond Future 3421 3 3 3 0.00
02/08/2010 R208 On 03-February-11 8.80 Call Bond Future 3617 4 4 4 0.00
02/08/2010 R208 On 03-February-11 8.70 Call Bond Future 3230 3 3 3 0.00
02/08/2010 R208 On 03-February-11 8.70 Put Bond Future 1873 2 2 2 0.00
02/08/2010 R208 On 03-February-11 8.80 Put Bond Future 1655 2 2 2 0.00
02/08/2010 R208 On 03-February-11 8.75 Put Bond Future 1761 2 2 2 0.00
02/08/2010 R208 On 05-May-11 Bond Future 8.51 89.1872 89.1202 89.1872 0.00
02/08/2010 R208 On 05-May-11 8.50 Call Bond Future 2910 3 3 3 0.00
02/08/2010 R208 On 05-May-11 8.55 Call Bond Future 3078 3 3 3 0.00
02/08/2010 R208 On 05-May-11 8.45 Call Bond Future 2746 3 3 3 0.00
02/08/2010 R208 On 05-May-11 8.45 Put Bond Future 3107 3 3 3 0.00
02/08/2010 R208 On 05-May-11 8.55 Put Bond Future 2829 3 3 3 0.00
02/08/2010 R208 On 05-May-11 8.50 Put Bond Future 2965 3 3 3 0.00
02/08/2010 R209 On 05-August-10 Bond Future 8.41 79.7422 79.6654 79.7422 1,281.00
02/08/2010 R209 On 05-August-10 8.75 Call Bond Future 2800 3 3 3 0.00
02/08/2010 R209 On 05-August-10 8.75 Put Bond Future 1 0 0 0 0.00

Page 11 of 14

2010/08/02, 05:33:02PM



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

Put Closing MTM Closing Price
02/08/2010 R209 On 04-November-10 Bond Future 8.45 77.9257 77.8410 77.9257 2,406.00
02/08/2010 R209 On 04-November-10 9.00 Call Bond Future 5287 5 5 5 0.00
02/08/2010 R209 On 04-November-10 9.05 Call Bond Future 5590 6 6 6 0.00
02/08/2010 R209 On 04-November-10 8.95 Call Bond Future 4989 5 5 5 0.00
02/08/2010 R209 On 04-November-10 8.95 Put Bond Future 922 1 1 1 0.00
02/08/2010 R209 On 04-November-10 9.05 Put Bond Future 754 1 1 1 0.00
02/08/2010 R209 On 04-November-10 9.00 Put Bond Future 834 1 1 1 0.00
02/08/2010 R209 On 03-February-11 Bond Future 8.48 79.3246 79.2404 79.3246 0.00
02/08/2010 R209 On 03-February-11 9.00 Call Bond Future 5958 6 6 6 0.00
02/08/2010 R209 On 03-February-11 9.05 Call Bond Future 6234 6 6 6 0.00
02/08/2010 R209 On 03-February-11 8.95 Call Bond Future 5685 6 6 6 0.00
02/08/2010 R209 On 03-February-11 8.95 Put Bond Future 1851 2 2 2 0.00
02/08/2010 R209 On 03-February-11 9.05 Put Bond Future 1633 2 2 2 0.00
02/08/2010 R209 On 03-February-11 9.00 Put Bond Future 1739 2 2 2 0.00
02/08/2010 R209 On 05-May-11 Bond Future 8.49 77.6689 77.5852 77.6689 0.00
02/08/2010 R209 On 05-May-11 8.50 Call Bond Future 4058 4 4 4 0.00
02/08/2010 R209 On 05-May-11 8.55 Call Bond Future 4288 4 4 4 0.00
02/08/2010 R209 On 05-May-11 8.45 Call Bond Future 3833 4 4 4 0.00
02/08/2010 R209 On 05-May-11 8.45 Put Bond Future 4203 4 4 4 0.00
02/08/2010 R209 On 05-May-11 8.55 Put Bond Future 3822 4 4 4 0.00
02/08/2010 R209 On 05-May-11 8.50 Put Bond Future 4008 4 4 4 0.00
02/08/2010 R210 On 05-August-10 Bond Future 3.00 95.1276 95.5220 95.1276 0.00
02/08/2010 R210 On 05-August-10 3.10 Call Bond Future 1333 1 1 1 0.00
02/08/2010 R210 On 05-August-10 3.15 Call Bond Future 1978 2 2 2 0.00
02/08/2010 R210 On 05-August-10 3.05 Call Bond Future 682 0 1 0 0.00
02/08/2010 R210 On 05-August-10 3.05 Put Bond Future 0 0 0 0 0.00
02/08/2010 R210 On 05-August-10 3.15 Put Bond Future 0 0 0 0 0.00
02/08/2010 R210 On 05-August-10 3.10 Put Bond Future 0 0 0 0 0.00
02/08/2010 R210 On 04-November-10 Bond Future 3.05 93.9230 94.3103 93.9230 0.00
02/08/2010 R210 On 04-November-10 3.10 Call Bond Future 709 0 1 0 0.00
02/08/2010 R210 On 04-November-10 3.05 Call Bond Future 65 0 0 0 0.00
02/08/2010 R210 On 04-November-10 3.15 Call Bond Future 1347 1 1 1 0.00
02/08/2010 R210 On 04-November-10 3.15 Put Bond Future 0 0 0 0 0.00

Page 12 of 14 2010/08/02, 05:33:02PM



Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
02/08/2010 R210 On 04-November-10 3.05 Put Bond Future 0 0.00
02/08/2010 R210 On 04-November-10 3.10 Put Bond Future 0 0.00
02/08/2010 R211 On 05-August-10 Bond Future 2.75 98.4616 98.6309 98.4616 0.00
02/08/2010 R211 On 05-August-10 2.75 Call Bond Future 29 0 0 0 0.00
02/08/2010 R211 On 05-August-10 2.80 Call Bond Future 321 0 0 0 0.00
02/08/2010 R211 On 05-August-10 2.70 Call Bond Future 0 0 0 0 0.00
02/08/2010 R211 On 05-August-10 2.70 Put Bond Future 263 0 0 0 0.00
02/08/2010 R211 On 05-August-10 2.80 Put Bond Future 0 0 0 0 0.00
02/08/2010 R211 On 05-August-10 2.75 Put Bond Future 0 0 0 0 0.00
02/08/2010 R211 On 04-November-10 Bond Future 2.85 98.5435 98.7115 98.5435 0.00
02/08/2010 R211 On 04-November-10 2.75 Call Bond Future 0 0 0 0 0.00
02/08/2010 R211 On 04-November-10 2.70 Call Bond Future 0 0 0 0.00
02/08/2010 R211 On 04-November-10 2.80 Call Bond Future 0 0 0 0.00
02/08/2010 R211 On 04-November-10 2.80 Put Bond Future 269 0 0 0 0.00
02/08/2010 R211 On 04-November-10 2.70 Put Bond Future 834 1 1 1 0.00
02/08/2010 R211 On 04-November-10 2.75 Put Bond Future 551 1 1 1 0.00
02/08/2010 R212 On 05-August-10 Bond Future 3.03 97.4142 97.4047 97.4142 0.00
02/08/2010 R212 On 05-August-10 3.00 Call Bond Future 0 0 0 0 0.00
02/08/2010 R212 On 05-August-10 3.05 Call Bond Future 208 0 0 0 0.00
02/08/2010 R212 On 05-August-10 2.95 Call Bond Future 0 0 0 0 0.00
02/08/2010 R212 On 05-August-10 2.95 Put Bond Future 743 1 1 1 0.00
02/08/2010 R212 On 05-August-10 3.05 Put Bond Future 0 0 0 0 0.00
02/08/2010 R212 On 05-August-10 3.00 Put Bond Future 266 0 0 0 0.00
02/08/2010 R212 On 04-November-10 Bond Future 3.10 97.4922 97.4922 97.4922 0.00
02/08/2010 R212 On 04-November-10 3.00 Call Bond Future 0 0 0 0 0.00
02/08/2010 R212 On 04-November-10 3.05 Call Bond Future 0 0 0 0 0.00
02/08/2010 R212 On 04-November-10 295 Call Bond Future 0 0 0 0 0.00
02/08/2010 R212 On 04-November-10 295 Put Bond Future 1361 1 1 1 0.00
02/08/2010 R212 On 04-November-10 3.05 Put Bond Future 426 0 0 0 0.00
02/08/2010 R212 On 04-November-10 3.00 Put Bond Future 892 1 1 1 0.00
02/08/2010 TRT1 On 05-August-10 Index Future 326.08 326.1460 326.0810 326.1460 100.00
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02/08/2010 TRT1 On 04-November-10 Index Future 331.51 331.5740 331.5080 331.5740 0.00
02/08/2010 TRT1 On 03-February-11 Index Future 337.49 337.5590 337.4900 337.5590 0.00
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