N7

m JSE

V /4 \N

Yiel

JSE Interest Rate Exchange

Derivatives Weekly Statistics Report

From: 10/08/2010 To: 10/08/2010

Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
10/08/2010 AL7T On 04-November-10 Index Future 362.31 362.3660 362.3080 362.3660 38.00
10/08/2010 ALBI On 04-November-10 Index Future 333.63 333.9620 333.6340 333.9620 1,228.00
10/08/2010 ALBI On 03-February-11 Index Future 339.33 339.6620 339.3250 339.6620 0.00
10/08/2010 CRD1 On 04-November-10 Index Future 145.30 145.0600 145.2980 145.0600 2.00
10/08/2010 CRD1 On 03-February-11 Index Future 147.82 147.5820 147.8230 147.5820 0.00
10/08/2010 GOVI On 04-November-10 GovI 334.57 334.8670 334.5710 334.8670 177.00
10/08/2010 GOVI On 04-November-10 329.00 Call GovI 55710 6 6 6 0.00
10/08/2010 GOVI On 04-November-10 328.99 Call GovIi 55810 6 6 6 0.00
10/08/2010 GOVI On 04-November-10 329.01 Call GovI 55610 6 6 6 0.00
10/08/2010 GOVI On 04-November-10 329.01 Put GovI 0 0 0 0 0.00
10/08/2010 GOVI On 04-November-10 328.99 Put GovIi 0 0 0 0 0.00
10/08/2010 GOVI On 04-November-10 329.00 Put GOV 0 0 0 0 0.00
10/08/2010 GVIX On 01-January-29 LIVE INDEX 110.00 110.0000 110.0000 110.0000 0.00
10/08/2010 ILBI On 04-November-10 Index Future 390.14 390.0430 390.1380 390.0430 507.00
10/08/2010 ILBI On 03-February-11 Index Future 396.65 396.5470 396.6490 396.5470 0.00
10/08/2010 J153 On 31-August-10 Interest Rate Swap 6.89 0.0124 0.0124 0.0124 0.00
10/08/2010 J157 On 15-September-15 Interest Rate Swap 8.82 0.0200 0.0200 0.0200 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
10/08/2010 J186 On 21-December-26 Interest Rate Swap 8.68 0.1077 0.1077 0.1077 0.00
10/08/2010 J201 On 22-December-14 Interest Rate Swap 8.66 0.0514 0.0514 0.0514 0.00
10/08/2010 J203 On 15-September-17 Interest Rate Swap 8.98 0.0847 0.0847 0.0847 0.00
10/08/2010 J204 On 21-December-18 Interest Rate Swap 8.96 0.0958 0.0958 0.0958 0.00
10/08/2010 J207 On 15-January-20 Interest Rate Swap 9.00 0.0691 0.0691 0.0691 0.00
10/08/2010 JBAF On 18-August-10 Jibar Tradeable Future 6.52 93.4500 93.4800 93.4500 1,000.00
10/08/2010 JBAF On 15-September-10 Jibar Tradeable Future 6.31 93.7000 93.6900 93.7000 1,000.00
10/08/2010 JBAF On 20-October-10 Jibar Tradeable Future 6.25 93.7700 93.7500 93.7700 0.00
10/08/2010 JBAF On 17-November-10 Jibar Tradeable Future 6.22 93.7900 93.7800 93.7900 0.00
10/08/2010 JBAF On 15-December-10 Jibar Tradeable Future 6.20 93.8000 93.8000 93.8000 0.00
10/08/2010 JBAF On 19-January-11 Jibar Tradeable Future 6.20 93.8000 93.8000 93.8000 0.00
10/08/2010 JBAF On 16-March-11 Jibar Tradeable Future 6.26 93.7500 93.7400 93.7500 5,500.00
10/08/2010 JBAF On 15-June-11 Jibar Tradeable Future 6.35 93.6500 93.6500 93.6500 4,500.00
10/08/2010 JBAF On 21-September-11 Jibar Tradeable Future 6.52 93.4900 93.4800 93.4900 6,000.00
10/08/2010 JBAF On 21-December-11 Jibar Tradeable Future 6.75 93.2800 93.2500 93.2800 5,000.00
10/08/2010 JBAF On 20-March-12 Jibar Tradeable Future 6.98 93.0400 93.0200 93.0400 0.00
10/08/2010 JBAF On 20-June-12 Jibar Tradeable Future 7.09 92.9200 92.9100 92.9200 0.00
10/08/2010 JFRA On 04-November-10 Jibar Tradeable Future 7.66 92.3400 92.3400 92.3400 0.00
10/08/2010 JNO2 On 04-November-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
10/08/2010 JNO2 On 04-November-10 7.50 Call JNOTE 0 0 0 0 0.00
10/08/2010 JNO2 On 04-November-10 7.75 Call JNOTE 0 0 0 0 0.00
10/08/2010 JNO2 On 04-November-10 8.00 Call JNOTE 0 0 0 0 0.00
10/08/2010 JNO2 On 04-November-10 8.00 Put JNOTE 500000 1 1 1 0.00
10/08/2010 JNO2 On 04-November-10 7.75 Put JNOTE 250000 0 0 0 0.00
10/08/2010 JNO2 On 04-November-10 7.50 Put JNOTE 0 0 0 0 0.00
10/08/2010 JNO5 On 04-November-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
10/08/2010 JNO5 On 04-November-10 7.50 Call JNOTE 0 0 0 0 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
10/08/2010 JNO5 On 04-November-10 8.25 Call JNOTE 0 0 0 0 0.00
10/08/2010 JNO5 On 04-November-10 8.00 Call JNOTE 0 0 0 0 0.00
10/08/2010 JNO5 On 04-November-10 8.00 Put JNOTE 500000 1 1 1 0.00
10/08/2010 JNO5 On 04-November-10 8.25 Put JNOTE 750000 1 1 1 0.00
10/08/2010 JNO5 On 04-November-10 7.50 Put JNOTE 0 0 0 0 0.00
10/08/2010 JN10 On 04-November-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
10/08/2010 JN10 On 04-November-10 7.50 Call JNOTE 0 0 0 0 0.00
10/08/2010 JN10 On 04-November-10 7.75 Call JNOTE 0 0 0 0 0.00
10/08/2010 JN10 On 04-November-10 7.25 Call JNOTE 250000 0 0 0 0.00
10/08/2010 JN10 On 04-November-10 7.25 Put JNOTE 0 0 0 0 0.00
10/08/2010 JN10 On 04-November-10 7.75 Put JNOTE 250000 0 0 0 0.00
10/08/2010 JN10 On 04-November-10 7.50 Put JNOTE 0 0 0 0 0.00
10/08/2010 OTH1 On 04-November-10 Index Future 322.83 323.3230 322.8310 323.3230 3.00
10/08/2010 OTH1 On 03-February-11 Index Future 328.44 328.9440 328.4390 328.9440 0.00
10/08/2010 R157 On 05-August-10 Bond Future 7.64 129.7956 129.8243 129.7956 0.00
10/08/2010 R157 On 04-November-10 Bond Future 7.65 125.3860 125.3404 125.3860 5,072.00
10/08/2010 R157 On 04-November-10 8.50 Call Bond Future 3921 4 4 4 0.00
10/08/2010 R157 On 04-November-10 8.55 Call Bond Future 4122 4 4 4 0.00
10/08/2010 R157 On 04-November-10 7.50 Call Bond Future 754 1 1 1 500.00
10/08/2010 R157 On 04-November-10 8.45 Call Bond Future 3722 4 4 4 0.00
10/08/2010 R157 On 04-November-10 8.45 Put Bond Future 156 0 0 0 0.00
10/08/2010 R157 On 04-November-10 7.50 Put Bond Future 1454 1 1 1 0.00
10/08/2010 R157 On 04-November-10 8.55 Put Bond Future 118 0 0 0 0.00
10/08/2010 R157 On 04-November-10 8.50 Put Bond Future 135 0 0 0 0.00
10/08/2010 R157 On 03-February-11 Bond Future 7.69 127.6295 127.5862 127.6295 0.00
10/08/2010 R157 On 03-February-11 7.90 Call Bond Future 2033 2 2 2 0.00
10/08/2010 R157 On 03-February-11 7.95 Call Bond Future 2170 2 2 2 0.00
10/08/2010 R157 On 03-February-11 7.85 Call Bond Future 1900 2 2 2 0.00
10/08/2010 R157 On 03-February-11 7.85 Put Bond Future 1192 1 1 1 0.00
10/08/2010 R157 On 03-February-11 7.95 Put Bond Future 1034 1 1 1 0.00
10/08/2010 R157 On 03-February-11 7.90 Put Bond Future 1111 1 1 1 0.00
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10/08/2010 R157 On 05-May-11 Bond Future 7.75 122.9457 122.9006 122.9457 0.00
10/08/2010 R157 On 05-May-11 7.75 Call Bond Future 1779 2 2 2 0.00
10/08/2010 R157 On 05-May-11 7.70 Call Bond Future 1671 2 2 2 0.00
10/08/2010 R157 On 05-May-11 7.80 Call Bond Future 1893 2 2 2 0.00
10/08/2010 R157 On 05-May-11 7.80 Put Bond Future 1701 2 2 2 0.00
10/08/2010 R157 On 05-May-11 7.70 Put Bond Future 1888 2 2 2 0.00
10/08/2010 R157 On 05-May-11 7.75 Put Bond Future 1791 2 2 2 0.00
10/08/2010 R186 On 05-August-10 Bond Future 8.53 118.8347 118.6477 118.8347 0.00
10/08/2010 R186 On 04-November-10 Bond Future 8.57 121.1197 120.7307 121.1197 16,470.00
10/08/2010 R186 On 04-November-10 9.25 Call Bond Future 7036 7 7 7 0.00
10/08/2010 R186 On 04-November-10 9.30 Call Bond Future 7410 8 7 8 0.00
10/08/2010 R186 On 04-November-10 8.75 Call Bond Future 3647 4 4 4 10,900.00
10/08/2010 R186 On 04-November-10 9.20 Call Bond Future 6666 7 7 7 0.00
10/08/2010 R186 On 04-November-10 9.20 Put Bond Future 774 1 1 1 0.00
10/08/2010 R186 On 04-November-10 8.75 Put Bond Future 1910 2 2 2 0.00
10/08/2010 R186 On 04-November-10 9.30 Put Bond Future 624 1 1 1 0.00
10/08/2010 R186 On 04-November-10 9.25 Put Bond Future 696 1 1 1 0.00
10/08/2010 R186 On 03-February-11 Bond Future 8.61 118.0026 117.6091 118.0026 0.00
10/08/2010 R186 On 03-February-11 9.00 Call Bond Future 5932 6 6 6 0.00
10/08/2010 R186 On 03-February-11 8.95 Call Bond Future 5623 6 6 6 0.00
10/08/2010 R186 On 03-February-11 9.05 Call Bond Future 6247 7 6 7 0.00
10/08/2010 R186 On 03-February-11 9.05 Put Bond Future 2117 2 2 2 0.00
10/08/2010 R186 On 03-February-11 8.95 Put Bond Future 2406 2 2 2 0.00
10/08/2010 R186 On 03-February-11 9.00 Put Bond Future 2257 2 2 2 0.00
10/08/2010 R186 On 05-May-11 Bond Future 8.67 119.9613 119.5645 119.9613 0.00
10/08/2010 R186 On 05-May-11 8.75 Call Bond Future 4991 5 5 5 0.00
10/08/2010 R186 On 05-May-11 8.80 Call Bond Future 5261 6 5 6 0.00
10/08/2010 R186 On 05-May-11 8.70 Call Bond Future 4727 5 5 5 0.00
10/08/2010 R186 On 05-May-11 8.70 Put Bond Future 4398 4 4 4 0.00
10/08/2010 R186 On 05-May-11 8.80 Put Bond Future 3999 4 4 4 0.00
10/08/2010 R186 On 05-May-11 8.75 Put Bond Future 4194 4 4 4 0.00
10/08/2010 R189 On 05-August-10 Bond Future 1.44 114.6779 114.6696 114.6779 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
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10/08/2010 R189 On 04-November-10 Bond Future 1.57 111.6410 111.6311 111.6410 0.00
10/08/2010 R189 On 04-November-10 1.75 Call Bond Future 458 0 0 0 0.00
10/08/2010 R189 On 04-November-10 1.80 Call Bond Future 582 1 1 1 0.00
10/08/2010 R189 On 04-November-10 1.70 Call Bond Future 334 0 0 0 0.00
10/08/2010 R189 On 04-November-10 1.70 Put Bond Future 0 0 0 0.00
10/08/2010 R189 On 04-November-10 1.80 Put Bond Future 0 0 0 0.00
10/08/2010 R189 On 04-November-10 1.75 Put Bond Future 0 0 0 0 0.00
10/08/2010 R197 On 05-August-10 Bond Future 2.92 129.2786 129.2786 129.2786 0.00
10/08/2010 R197 On 04-November-10 Bond Future 2.98 129.2409 129.4901 129.2409 0.00
10/08/2010 R197 On 04-November-10 3.05 Call Bond Future 906 1 1 1 0.00
10/08/2010 R197 On 04-November-10 3.00 Call Bond Future 286 0 0 0 0.00
10/08/2010 R197 On 04-November-10 3.10 Call Bond Future 1523 1 2 1 0.00
10/08/2010 R197 On 04-November-10 3.10 Put Bond Future 0 0 0 0 0.00
10/08/2010 R197 On 04-November-10 3.00 Put Bond Future 0 0 0 0 0.00
10/08/2010 R197 On 04-November-10 3.05 Put Bond Future 0 0 0 0 0.00
10/08/2010 R201 On 05-August-10 Bond Future 7.56 105.5132 105.5545 105.5132 0.00
10/08/2010 R201 On 04-November-10 Bond Future 7.56 107.5019 107.5055 107.5019 1,364.00
10/08/2010 R201 On 04-November-10 8.50 Call Bond Future 3374 3 3 3 0.00
10/08/2010 R201 On 04-November-10 8.55 Call Bond Future 3533 4 4 4 0.00
10/08/2010 R201 On 04-November-10 8.45 Call Bond Future 3215 3 3 3 0.00
10/08/2010 R201 On 04-November-10 8.45 Put Bond Future 89 0 0 0 0.00
10/08/2010 R201 On 04-November-10 8.55 Put Bond Future 64 0 0 0 0.00
10/08/2010 R201 On 04-November-10 8.50 Put Bond Future 76 0 0 0 0.00
10/08/2010 R201 On 03-February-11 Bond Future 7.58 105.0061 105.0094 105.0061 0.00
10/08/2010 R201 On 03-February-11 8.00 Call Bond Future 2017 2 2 2 0.00
10/08/2010 R201 On 03-February-11 8.05 Call Bond Future 2137 2 2 2 0.00
10/08/2010 R201 On 03-February-11 7.95 Call Bond Future 1901 2 2 2 0.00
10/08/2010 R201 On 03-February-11 7.95 Put Bond Future 671 1 1 1 0.00
10/08/2010 R201 On 03-February-11 8.05 Put Bond Future 575 1 1 1 0.00
10/08/2010 R201 On 03-February-11 8.00 Put Bond Future 621 1 1 1 0.00
10/08/2010 R201 On 05-May-11 Bond Future 7.65 106.7655 106.7719 106.7655 0.00
10/08/2010 R201 On 05-May-11 7.75 Call Bond Future 1533 2 2 0.00
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10/08/2010 R201 On 05-May-11 7.70 Call Bond Future 1443 1 1 1 0.00
10/08/2010 R201 On 05-May-11 7.80 Call Bond Future 1626 2 2 2 0.00
10/08/2010 R201 On 05-May-11 7.80 Put Bond Future 1148 1 1 1 0.00
10/08/2010 R201 On 05-May-11 7.70 Put Bond Future 1281 1 1 1 0.00
10/08/2010 R201 On 05-May-11 7.75 Put Bond Future 1213 1 1 1 0.00
10/08/2010 R202 On 05-August-10 Bond Future 2.93 109.3516 109.3516 109.3516 0.00
10/08/2010 R202 On 04-November-10 Bond Future 2,97 109.4360 109.4186 109.4360 0.00
10/08/2010 R202 On 04-November-10 3.05 Call Bond Future 1367 1 1 1 0.00
10/08/2010 R202 On 04-November-10 3.10 Call Bond Future 2220 2 2 2 0.00
10/08/2010 R202 On 04-November-10 3.00 Call Bond Future 504 1 1 1 0.00
10/08/2010 R202 On 04-November-10 3.00 Put Bond Future 0 0 0 0 0.00
10/08/2010 R202 On 04-November-10 3.10 Put Bond Future 0 0 0 0.00
10/08/2010 R202 On 04-November-10 3.05 Put Bond Future 0 0 0 0.00
10/08/2010 R203 On 05-August-10 Bond Future 8.19 103.6935 103.6722 103.6935 0.00
10/08/2010 R203 On 04-November-10 Bond Future 8.21 101.4734 101.4268 101.4734 2,215.00
10/08/2010 R203 On 04-November-10 9.25 Call Bond Future 5310 5 5 5 0.00
10/08/2010 R203 On 04-November-10 9.20 Call Bond Future 5085 5 5 5 0.00
10/08/2010 R203 On 04-November-10 9.30 Call Bond Future 5533 6 6 6 0.00
10/08/2010 R203 On 04-November-10 9.30 Put Bond Future 108 0 0 0 0.00
10/08/2010 R203 On 04-November-10 9.20 Put Bond Future 143 0 0 0 0.00
10/08/2010 R203 On 04-November-10 9.25 Put Bond Future 126 0 0 0 0.00
10/08/2010 R203 On 03-February-11 Bond Future 8.26 103.2993 103.2492 103.2993 0.00
10/08/2010 R203 On 03-February-11 8.50 Call Bond Future 2560 3 3 3 0.00
10/08/2010 R203 On 03-February-11 8.45 Call Bond Future 2405 2 2 2 0.00
10/08/2010 R203 On 03-February-11 8.55 Call Bond Future 2719 3 3 3 0.00
10/08/2010 R203 On 03-February-11 8.55 Put Bond Future 1295 1 1 1 0.00
10/08/2010 R203 On 03-February-11 8.45 Put Bond Future 1474 1 1 1 0.00
10/08/2010 R203 On 03-February-11 8.50 Put Bond Future 1382 1 1 1 0.00
10/08/2010 R203 On 05-May-11 Bond Future 8.34 100.8493 100.8009 100.8493 0.00
10/08/2010 R203 On 05-May-11 8.25 Call Bond Future 2033 2 2 2 0.00
10/08/2010 R203 On 05-May-11 8.30 Call Bond Future 2161 2 2 2 0.00
10/08/2010 R203 On 05-May-11 8.20 Call Bond Future 1909 2 2 2 0.00
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10/08/2010 R203 On 05-May-11 8.20 Put Bond Future 2590 3 3 3 0.00
10/08/2010 R203 On 05-May-11 8.30 Put Bond Future 2355 2 2 2 0.00
10/08/2010 R203 On 05-May-11 8.25 Put Bond Future 2470 0.00
10/08/2010 R204 On 05-August-10 Bond Future 8.30 99.3682 99.3447 99.3682 0.00
10/08/2010 R204 On 04-November-10 Bond Future 8.32 101.3271 101.2178 101.3271 2,476.00
10/08/2010 R204 On 04-November-10 9.25 Call Bond Future 5368 5 5 5 0.00
10/08/2010 R204 On 04-November-10 9.30 Call Bond Future 5610 6 6 6 0.00
10/08/2010 R204 On 04-November-10 9.20 Call Bond Future 5124 5 5 5 0.00
10/08/2010 R204 On 04-November-10 9.20 Put Bond Future 215 0 0 0 0.00
10/08/2010 R204 On 04-November-10 9.30 Put Bond Future 165 0 0 0 0.00
10/08/2010 R204 On 04-November-10 9.25 Put Bond Future 190 0 0 0 0.00
10/08/2010 R204 On 03-February-11 Bond Future 8.36 99.1112 98.9934 99.1112 0.00
10/08/2010 R204 On 03-February-11 8.50 Call Bond Future 2589 3 3 3 0.00
10/08/2010 R204 On 03-February-11 8.55 Call Bond Future 2756 3 3 3 0.00
10/08/2010 R204 On 03-February-11 8.45 Call Bond Future 2427 3 2 3 0.00
10/08/2010 R204 On 03-February-11 8.45 Put Bond Future 1946 2 2 2 0.00
10/08/2010 R204 On 03-February-11 8.55 Put Bond Future 1720 2 2 2 0.00
10/08/2010 R204 On 03-February-11 8.50 Put Bond Future 1830 2 2 2 0.00
10/08/2010 R204 On 05-May-11 Bond Future 8.44 100.7631 100.6431 100.7631 0.00
10/08/2010 R204 On 05-May-11 8.50 Call Bond Future 2750 3 3 3 0.00
10/08/2010 R204 On 05-May-11 8.45 Call Bond Future 2598 3 3 3 0.00
10/08/2010 R204 On 05-May-11 8.55 Call Bond Future 2908 3 3 3 0.00
10/08/2010 R204 On 05-May-11 8.55 Put Bond Future 2294 2 2 2 0.00
10/08/2010 R204 On 05-May-11 8.45 Put Bond Future 2527 2 3 2 0.00
10/08/2010 R204 On 05-May-11 8.50 Put Bond Future 2407 2 2 2 0.00
10/08/2010 R206 On 05-August-10 Bond Future 7.44 100.6875 100.7203 100.6875 0.00
10/08/2010 R206 On 04-November-10 Bond Future 7.41 102.6701 102.6113 102.6701 0.00
10/08/2010 R206 On 04-November-10 8.50 Call Bond Future 3015 3 3 3 0.00
10/08/2010 R206 On 04-November-10 8.45 Call Bond Future 2887 3 3 3 0.00
10/08/2010 R206 On 04-November-10 8.55 Call Bond Future 3144 3 3 3 0.00
10/08/2010 R206 On 04-November-10 8.55 Put Bond Future 27 0 0 0 0.00
10/08/2010 R206 On 04-November-10 8.45 Put Bond Future 39 0 0 0 0.00
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10/08/2010 R206 On 04-November-10 8.50 Put Bond Future 32 0 0 0 0.00
10/08/2010 R206 On 03-February-11 Bond Future 7.43 100.7359 100.6761 100.7359 0.00
10/08/2010 R206 On 03-February-11 8.00 Call Bond Future 1862 2 2 2 0.00
10/08/2010 R206 On 03-February-11 7.95 Call Bond Future 1766 2 2 2 0.00
10/08/2010 R206 On 03-February-11 8.05 Call Bond Future 1959 2 2 2 0.00
10/08/2010 R206 On 03-February-11 8.05 Put Bond Future 360 0 0 0 0.00
10/08/2010 R206 On 03-February-11 7.95 Put Bond Future 422 0 0 0 0.00
10/08/2010 R206 On 03-February-11 8.00 Put Bond Future 390 0 0 0 0.00
10/08/2010 R206 On 05-May-11 Bond Future 7.50 102.4240 102.3642 102.4240 0.00
10/08/2010 R206 On 05-May-11 7.50 Call Bond Future 1049 1 1 1 0.00
10/08/2010 R206 On 05-May-11 7.55 Call Bond Future 1114 1 1 1 0.00
10/08/2010 R206 On 05-May-11 7.45 Call Bond Future 986 1 1 1 0.00
10/08/2010 R206 On 05-May-11 7.45 Put Bond Future 1108 1 1 1 0.00
10/08/2010 R206 On 05-May-11 7.55 Put Bond Future 997 1 1 1 0.00
10/08/2010 R206 On 05-May-11 7.50 Put Bond Future 1051 1 1 1 0.00
10/08/2010 R207 On 05-August-10 Bond Future 8.37 93.3742 93.3496 93.3742 0.00
10/08/2010 R207 On 04-November-10 Bond Future 8.39 95.1248 95.0646 95.1248 829.00
10/08/2010 R207 On 04-November-10 9.25 Call Bond Future 5236 5 5 5 0.00
10/08/2010 R207 On 04-November-10 9.30 Call Bond Future 5482 6 5 6 0.00
10/08/2010 R207 On 04-November-10 9.20 Call Bond Future 4988 5 5 5 0.00
10/08/2010 R207 On 04-November-10 9.20 Put Bond Future 294 0 0 0 0.00
10/08/2010 R207 On 04-November-10 9.30 Put Bond Future 227 0 0 0 0.00
10/08/2010 R207 On 04-November-10 9.25 Put Bond Future 261 0 0 0 0.00
10/08/2010 R207 On 03-February-11 Bond Future 8.44 93.1921 93.1331 93.1921 0.00
10/08/2010 R207 On 03-February-11 8.75 Call Bond Future 3341 3 3 3 0.00
10/08/2010 R207 On 03-February-11 8.80 Call Bond Future 3532 4 4 4 0.00
10/08/2010 R207 On 03-February-11 8.70 Call Bond Future 3154 3 3 3 0.00
10/08/2010 R207 On 03-February-11 8.70 Put Bond Future 1614 2 2 2 0.00
10/08/2010 R207 On 03-February-11 8.80 Put Bond Future 1418 1 1 1 0.00
10/08/2010 R207 On 03-February-11 8.75 Put Bond Future 1513 2 2 2 0.00
10/08/2010 R207 On 05-May-11 Bond Future 8.51 94.7413 94.6837 94.7413 0.00
10/08/2010 R207 On 05-May-11 8.50 Call Bond Future 2734 3 3 3 0.00
10/08/2010 R207 On 05-May-11 8.45 Call Bond Future 2579 3 0.00
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10/08/2010 R207 On 05-May-11 8.55 Call Bond Future 2893 3 3 3 0.00
10/08/2010 R207 On 05-May-11 8.55 Put Bond Future 2640 3 3 3 0.00
10/08/2010 R207 On 05-May-11 8.45 Put Bond Future 2902 3 3 3 0.00
10/08/2010 R207 On 05-May-11 8.50 Put Bond Future 2769 3 3 3 0.00
10/08/2010 R208 On 05-August-10 Bond Future 8.48 90.6563 90.4713 90.6563 0.00
10/08/2010 R208 On 04-November-10 Bond Future 8.50 88.8989 88.8424 88.8989 6,835.00
10/08/2010 R208 On 04-November-10 9.25 Call Bond Future 4907 5 5 5 0.00
10/08/2010 R208 On 04-November-10 9.20 Call Bond Future 4655 5 5 5 0.00
10/08/2010 R208 On 04-November-10 9.30 Call Bond Future 5162 5 5 5 0.00
10/08/2010 R208 On 04-November-10 9.30 Put Bond Future 292 0 0 0 0.00
10/08/2010 R208 On 04-November-10 9.20 Put Bond Future 370 0 0 0 0.00
10/08/2010 R208 On 04-November-10 9.25 Put Bond Future 329 0 0 0 0.00
10/08/2010 R208 On 03-February-11 Bond Future 8.54 90.4994 90.4439 90.4994 0.00
10/08/2010 R208 On 03-February-11 8.75 Call Bond Future 3146 3 3 3 0.00
10/08/2010 R208 On 03-February-11 8.70 Call Bond Future 2961 3 3 3 0.00
10/08/2010 R208 On 03-February-11 8.80 Call Bond Future 3336 3 3 3 0.00
10/08/2010 R208 On 03-February-11 8.80 Put Bond Future 1739 2 2 2 0.00
10/08/2010 R208 On 03-February-11 8.70 Put Bond Future 1969 2 2 2 0.00
10/08/2010 R208 On 03-February-11 8.75 Put Bond Future 1851 2 2 2 0.00
10/08/2010 R208 On 05-May-11 Bond Future 8.60 88.6040 88.5496 88.6040 0.00
10/08/2010 R208 On 05-May-11 8.50 Call Bond Future 2583 3 3 3 0.00
10/08/2010 R208 On 05-May-11 8.55 Call Bond Future 2741 3 3 3 0.00
10/08/2010 R208 On 05-May-11 8.45 Call Bond Future 2430 2 2 2 0.00
10/08/2010 R208 On 05-May-11 8.45 Put Bond Future 3361 3 3 3 0.00
10/08/2010 R208 On 05-May-11 8.55 Put Bond Future 3062 3 3 3 0.00
10/08/2010 R208 On 05-May-11 8.50 Put Bond Future 3208 3 3 3 0.00
10/08/2010 R209 On 05-August-10 Bond Future 8.47 79.1647 79.1732 79.1647 0.00
10/08/2010 R209 On 04-November-10 Bond Future 8.51 77.7734 77.3527 77.7734 12,406.00
10/08/2010 R209 On 04-November-10 9.00 Call Bond Future 4828 5 5 5 0.00
10/08/2010 R209 On 04-November-10 9.05 Call Bond Future 5125 5 5 5 0.00
10/08/2010 R209 On 04-November-10 8.95 Call Bond Future 4535 5 5 5 0.00
10/08/2010 R209 On 04-November-10 8.95 Put Bond Future 956 1 1 1 0.00
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10/08/2010 R209 On 04-November-10 9.05 Put Bond Future 778 1 1 1 0.00
10/08/2010 R209 On 04-November-10 9.00 Put Bond Future 863 1 1 1 0.00
10/08/2010 R209 On 03-February-11 Bond Future 8.54 79.1732 78.7385 79.1732 0.00
10/08/2010 R209 On 03-February-11 9.00 Call Bond Future 5540 6 6 6 0.00
10/08/2010 R209 On 03-February-11 9.05 Call Bond Future 5810 6 6 6 0.00
10/08/2010 R209 On 03-February-11 8.95 Call Bond Future 5273 6 5 6 0.00
10/08/2010 R209 On 03-February-11 8.95 Put Bond Future 1941 2 2 2 0.00
10/08/2010 R209 On 03-February-11 9.05 Put Bond Future 1710 2 2 2 0.00
10/08/2010 R209 On 03-February-11 9.00 Put Bond Future 1823 2 2 2 0.00
10/08/2010 R209 On 05-May-11 Bond Future 8.58 77.3431 76.9039 77.3431 0.00
10/08/2010 R209 On 05-May-11 8.50 Call Bond Future 3649 4 4 0.00
10/08/2010 R209 On 05-May-11 8.55 Call Bond Future 3867 4 4 4 0.00
10/08/2010 R209 On 05-May-11 8.45 Call Bond Future 3436 4 3 4 0.00
10/08/2010 R209 On 05-May-11 8.45 Put Bond Future 4487 4 4 4 0.00
10/08/2010 R209 On 05-May-11 8.55 Put Bond Future 4082 4 4 4 0.00
10/08/2010 R209 On 05-May-11 8.50 Put Bond Future 4280 4 4 4 0.00
10/08/2010 R210 On 05-August-10 Bond Future 2.99 95.6275 95.6275 95.6275 0.00
10/08/2010 R210 On 04-November-10 Bond Future 3.02 94.6735 94.6606 94.6735 0.00
10/08/2010 R210 On 04-November-10 3.10 Call Bond Future 1059 1 1 1 0.00
10/08/2010 R210 On 04-November-10 3.05 Call Bond Future 415 0 0 0 0.00
10/08/2010 R210 On 04-November-10 3.15 Call Bond Future 1698 2 2 2 0.00
10/08/2010 R210 On 04-November-10 3.15 Put Bond Future 0 0 0 0 0.00
10/08/2010 R210 On 04-November-10 3.05 Put Bond Future 0 0 0 0 0.00
10/08/2010 R210 On 04-November-10 3.10 Put Bond Future 0 0 0 0 0.00
10/08/2010 R211 On 05-August-10 Bond Future 2.75 98.6075 98.6017 98.6075 0.00
10/08/2010 R211 On 04-November-10 Bond Future 2.84 98.7844 98.7844 98.7844 0.00
10/08/2010 R211 On 04-November-10 2.75 Call Bond Future 0 0 0 0 0.00
10/08/2010 R211 On 04-November-10 2.80 Call Bond Future 0 0 0 0 0.00
10/08/2010 R211 On 04-November-10 2.70 Call Bond Future 0 0 0 0 0.00
10/08/2010 R211 On 04-November-10 2.70 Put Bond Future 761 1 1 1 0.00
10/08/2010 R211 On 04-November-10 2.80 Put Bond Future 197 0 0 0 0.00
10/08/2010 R211 On 04-November-10 2.75 Put Bond Future 478 0 0 0 0.00
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10/08/2010 R212 On 05-August-10 Bond Future 3.01 97.5755 97.5755 97.5755 0.00
10/08/2010 R212 On 04-November-10 Bond Future 3.07 97.7422 97.7330 97.7422 0.00
10/08/2010 R212 On 04-November-10 3.00 Call Bond Future 0 0 0 0 0.00
10/08/2010 R212 On 04-November-10 3.05 Call Bond Future 0 0 0 0 0.00
10/08/2010 R212 On 04-November-10 2.95 Call Bond Future 0 0 0 0 0.00
10/08/2010 R212 On 04-November-10 2.95 Put Bond Future 1120 1 1 1 0.00
10/08/2010 R212 On 04-November-10 3.05 Put Bond Future 186 0 0 0 0.00
10/08/2010 R212 On 04-November-10 3.00 Put Bond Future 651 1 1 1 0.00
10/08/2010 TRT1 On 04-November-10 Index Future 325.23 325.5160 325.2280 325.5160 100.00
10/08/2010 TRT1 On 03-February-11 Index Future 330.88 331.1750 330.8780 331.1750 0.00
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