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Derivatives Weekly Statistics Report

From: 16/08/2010 To: 16/08/2010

Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
16/08/2010 AL7T On 04-November-10 Index Future 367.06 366.3920 367.0620 366.3920 38.00
16/08/2010 ALBI On 04-November-10 Index Future 338.45 337.7320 338.4470 337.7320 1,251.00
16/08/2010 ALBI On 03-February-11 Index Future 344.21 343.4840 344.2100 343.4840 0.00
16/08/2010 CRD1 On 04-November-10 Index Future 146.50 146.2640 146.4960 146.2640 2.00
16/08/2010 CRD1 On 03-February-11 Index Future 149.04 148.8020 149.0370 148.8020 0.00
16/08/2010 GOVI On 04-November-10 GovI 339.23 338.5570 339.2340 338.5570 177.00
16/08/2010 GOVI On 04-November-10 329.00 Call GovI 102340 10 10 10 0.00
16/08/2010 GOVI On 04-November-10 328.99 Call GovIi 102440 10 10 10 0.00
16/08/2010 GOVI On 04-November-10 329.01 Call GovI 102240 10 10 10 0.00
16/08/2010 GOVI On 04-November-10 329.01 Put GovI 0 0 0 0 0.00
16/08/2010 GOVI On 04-November-10 328.99 Put GovIi 0 0 0 0 0.00
16/08/2010 GOVI On 04-November-10 329.00 Put GOV 0 0 0 0 0.00
16/08/2010 GVIX On 01-January-29 LIVE INDEX 110.00 110.0000 110.0000 110.0000 0.00
16/08/2010 ILBI On 04-November-10 Index Future 390.37 390.5400 390.3730 390.5400 507.00
16/08/2010 ILBI On 03-February-11 Index Future 396.90 397.0610 396.8950 397.0610 0.00
16/08/2010 J153 On 31-August-10 Interest Rate Swap 6.89 0.0124 0.0124 0.0124 0.00
16/08/2010 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
16/08/2010 J186 On 21-December-26 Interest Rate Swap 8.68 0.1077 0.1077 0.1077 0.00
16/08/2010 J201 On 22-December-14 Interest Rate Swap 8.66 0.0514 0.0514 0.0514 0.00
16/08/2010 J203 On 15-September-17 Interest Rate Swap 8.98 0.0847 0.0847 0.0847 0.00
16/08/2010 J204 On 21-December-18 Interest Rate Swap 8.96 0.0958 0.0958 0.0958 0.00
16/08/2010 J207 On 15-January-20 Interest Rate Swap 9.00 0.0691 0.0691 0.0691 0.00
16/08/2010 JBAF On 18-August-10 Jibar Tradeable Future 6.55 93.4610 93.4520 93.4610 1,000.00
16/08/2010 JBAF On 15-September-10 Jibar Tradeable Future 6.31 93.7100 93.6910 93.7100 1,000.00
16/08/2010 JBAF On 20-October-10 Jibar Tradeable Future 6.29 93.7410 93.7130 93.7410 0.00
16/08/2010 JBAF On 17-November-10 Jibar Tradeable Future 6.24 93.7700 93.7600 93.7700 0.00
16/08/2010 JBAF On 15-December-10 Jibar Tradeable Future 6.21 93.8040 93.7870 93.8040 0.00
16/08/2010 JBAF On 19-January-11 Jibar Tradeable Future 6.21 93.8040 93.7890 93.8040 0.00
16/08/2010 JBAF On 16-March-11 Jibar Tradeable Future 6.22 93.7800 93.7780 93.7800 5,500.00
16/08/2010 JBAF On 15-June-11 Jibar Tradeable Future 6.34 93.6600 93.6560 93.6600 4,500.00
16/08/2010 JBAF On 21-September-11 Jibar Tradeable Future 6.50 93.5000 93.4980 93.5000 6,000.00
16/08/2010 JBAF On 21-December-11 Jibar Tradeable Future 6.71 93.2800 93.2910 93.2800 5,000.00
16/08/2010 JBAF On 20-March-12 Jibar Tradeable Future 6.95 93.0400 93.0510 93.0400 0.00
16/08/2010 JBAF On 20-June-12 Jibar Tradeable Future 712 92.8970 92.8840 92.8970 0.00
16/08/2010 JFRA On 04-November-10 Jibar Tradeable Future 7.66 92.3400 92.3400 92.3400 0.00
16/08/2010 JNO2 On 04-November-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
16/08/2010 JNO2 On 04-November-10 7.50 Call JNOTE 0 0 0 0 0.00
16/08/2010 JNO2 On 04-November-10 7.75 Call JNOTE 0 0 0 0 0.00
16/08/2010 JNO2 On 04-November-10 8.00 Call JNOTE 0 0 0 0 0.00
16/08/2010 JNO2 On 04-November-10 8.00 Put JNOTE 500000 1 1 1 0.00
16/08/2010 JNO2 On 04-November-10 7.75 Put JNOTE 250000 0 0 0 0.00
16/08/2010 JNO2 On 04-November-10 7.50 Put JNOTE 0 0 0 0 0.00
16/08/2010 JNO5 On 04-November-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
16/08/2010 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
16/08/2010 JNO5 On 04-November-10 8.25 Call JNOTE 0 0 0 0 0.00
16/08/2010 JNO5 On 04-November-10 8.00 Call JNOTE 0 0 0 0 0.00
16/08/2010 JNO5 On 04-November-10 8.00 Put JNOTE 500000 1 1 1 0.00
16/08/2010 JNO5 On 04-November-10 8.25 Put JNOTE 750000 1 1 1 0.00
16/08/2010 JNO5 On 04-November-10 7.50 Put JNOTE 0 0 0 0 0.00
16/08/2010 JN10 On 04-November-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
16/08/2010 JN10 On 04-November-10 7.50 Call JNOTE 0 0 0 0 0.00
16/08/2010 JN10 On 04-November-10 7.75 Call JNOTE 0 0 0 0 0.00
16/08/2010 JN10 On 04-November-10 7.25 Call JNOTE 250000 0 0 0 0.00
16/08/2010 JN10 On 04-November-10 7.25 Put JNOTE 0 0 0 0 0.00
16/08/2010 JN10 On 04-November-10 7.75 Put JNOTE 250000 0 0 0 0.00
16/08/2010 JN10 On 04-November-10 7.50 Put JNOTE 0 0 0 0 0.00
16/08/2010 OTH1 On 04-November-10 Index Future 328.35 327.4520 328.3510 327.4520 3.00
16/08/2010 OTH1 On 03-February-11 Index Future 334.05 333.1320 334.0460 333.1320 0.00
16/08/2010 R157 On 04-November-10 Bond Future 7.44 126.2289 126.3302 126.2289 5,122.00
16/08/2010 R157 On 04-November-10 8.50 Call Bond Future 4829 5 5 5 0.00
16/08/2010 R157 On 04-November-10 8.55 Call Bond Future 5040 5 5 5 0.00
16/08/2010 R157 On 04-November-10 7.50 Call Bond Future 1185 1 1 1 500.00
16/08/2010 R157 On 04-November-10 8.45 Call Bond Future 4620 5 5 5 0.00
16/08/2010 R157 On 04-November-10 8.45 Put Bond Future 64 0 0 0 0.00
16/08/2010 R157 On 04-November-10 7.50 Put Bond Future 895 1 1 1 0.00
16/08/2010 R157 On 04-November-10 8.55 Put Bond Future 46 0 0 0 0.00
16/08/2010 R157 On 04-November-10 8.50 Put Bond Future 54 0 0 0 0.00
16/08/2010 R157 On 03-February-11 Bond Future 7.46 128.4824 128.5830 128.4824 0.00
16/08/2010 R157 On 03-February-11 7.90 Call Bond Future 2657 3 3 3 0.00
16/08/2010 R157 On 03-February-11 7.95 Call Bond Future 2814 3 3 3 0.00
16/08/2010 R157 On 03-February-11 7.85 Call Bond Future 2503 2 3 2 0.00
16/08/2010 R157 On 03-February-11 7.85 Put Bond Future 799 1 1 1 0.00
16/08/2010 R157 On 03-February-11 7.95 Put Bond Future 681 1 1 1 0.00
16/08/2010 R157 On 03-February-11 7.90 Put Bond Future 738 1 1 1 0.00
16/08/2010 R157 On 05-May-11 Bond Future 7.51 123.8190 123.9225 123.8190 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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16/08/2010 R157 On 05-May-11 7.75 Call Bond Future 2323 2 2 2 0.00
16/08/2010 R157 On 05-May-11 7.70 Call Bond Future 2196 2 2 2 0.00
16/08/2010 R157 On 05-May-11 7.80 Call Bond Future 2455 2 2 2 0.00
16/08/2010 R157 On 05-May-11 7.80 Put Bond Future 1241 1 1 1 0.00
16/08/2010 R157 On 05-May-11 7.70 Put Bond Future 1392 1 1 1 0.00
16/08/2010 R157 On 05-May-11 7.75 Put Bond Future 1313 1 1 1 0.00
16/08/2010 R186 On 04-November-10 Bond Future 8.28 123.1937 123.6150 123.1937 17,620.00
16/08/2010 R186 On 04-November-10 9.25 Call Bond Future 9504 9 10 9 0.00
16/08/2010 R186 On 04-November-10 9.30 Call Bond Future 9916 10 10 10 0.00
16/08/2010 R186 On 04-November-10 8.75 Call Bond Future 5558 5 6 5 10,900.00
16/08/2010 R186 On 04-November-10 9.20 Call Bond Future 9094 9 9 9 0.00
16/08/2010 R186 On 04-November-10 9.20 Put Bond Future 317 0 0 0 0.00
16/08/2010 R186 On 04-November-10 8.75 Put Bond Future 937 1 1 1 0.00
16/08/2010 R186 On 04-November-10 9.30 Put Bond Future 246 0 0 0 0.00
16/08/2010 R186 On 04-November-10 9.25 Put Bond Future 279 0 0 0 0.00
16/08/2010 R186 On 03-February-11 Bond Future 8.31 120.1085 120.5245 120.1085 0.00
16/08/2010 R186 On 03-February-11 9.00 Call Bond Future 7968 8 8 8 0.00
16/08/2010 R186 On 03-February-11 8.95 Call Bond Future 7613 7 8 7 0.00
16/08/2010 R186 On 03-February-11 9.05 Call Bond Future 8328 8 8 8 0.00
16/08/2010 R186 On 03-February-11 9.05 Put Bond Future 1282 1 1 1 0.00
16/08/2010 R186 On 03-February-11 8.95 Put Bond Future 1480 2 1 2 0.00
16/08/2010 R186 On 03-February-11 9.00 Put Bond Future 1377 2 1 2 0.00
16/08/2010 R186 On 05-May-11 Bond Future 8.36 122.1022 122.5412 122.1022 0.00
16/08/2010 R186 On 05-May-11 8.75 Call Bond Future 6718 6 7 6 0.00
16/08/2010 R186 On 05-May-11 8.80 Call Bond Future 7034 7 7 7 0.00
16/08/2010 R186 On 05-May-11 8.70 Call Bond Future 6407 6 6 6 0.00
16/08/2010 R186 On 05-May-11 8.70 Put Bond Future 3101 3 3 3 0.00
16/08/2010 R186 On 05-May-11 8.80 Put Bond Future 2795 3 3 3 0.00
16/08/2010 R186 On 05-May-11 8.75 Put Bond Future 2944 3 3 3 0.00
16/08/2010 R189 On 04-November-10 Bond Future 1.63 111.4741 111.4666 111.4741 0.00
16/08/2010 R189 On 04-November-10 1.75 Call Bond Future 293 0 0 0 0.00
16/08/2010 R189 On 04-November-10 1.70 Call Bond Future 169 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
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16/08/2010 R189 On 04-November-10 1.80 Call Bond Future 417 0 0 0 0.00
16/08/2010 R189 On 04-November-10 1.80 Put Bond Future 0 0 0 0 0.00
16/08/2010 R189 On 04-November-10 1.70 Put Bond Future 0 0 0 0 0.00
16/08/2010 R189 On 04-November-10 1.75 Put Bond Future 0 0 0 0 0.00
16/08/2010 R197 On 04-November-10 Bond Future 2.98 129.4651 129.4527 129.4651 0.00
16/08/2010 R197 On 04-November-10 3.05 Call Bond Future 869 1 1 1 0.00
16/08/2010 R197 On 04-November-10 3.10 Call Bond Future 1485 1 1 1 0.00
16/08/2010 R197 On 04-November-10 3.00 Call Bond Future 249 0 0 0 0.00
16/08/2010 R197 On 04-November-10 3.00 Put Bond Future 0 0 0 0 0.00
16/08/2010 R197 On 04-November-10 3.10 Put Bond Future 0 0 0 0 0.00
16/08/2010 R197 On 04-November-10 3.05 Put Bond Future 0 0 0 0.00
16/08/2010 R201 On 04-November-10 Bond Future 7.34 108.2442 108.2839 108.2442 1,464.00
16/08/2010 R201 On 04-November-10 8.50 Call Bond Future 4105 4 4 4 0.00
16/08/2010 R201 On 04-November-10 8.55 Call Bond Future 4271 4 4 4 0.00
16/08/2010 R201 On 04-November-10 8.45 Call Bond Future 3938 4 4 4 0.00
16/08/2010 R201 On 04-November-10 8.45 Put Bond Future 34 0 0 0 0.00
16/08/2010 R201 On 04-November-10 8.55 Put Bond Future 23 0 0 0 0.00
16/08/2010 R201 On 04-November-10 8.50 Put Bond Future 29 0 0 0 0.00
16/08/2010 R201 On 03-February-11 Bond Future 7.35 105.7556 105.7965 105.7556 0.00
16/08/2010 R201 On 03-February-11 8.00 Call Bond Future 2576 3 3 3 0.00
16/08/2010 R201 On 03-February-11 8.05 Call Bond Future 2709 3 3 3 0.00
16/08/2010 R201 On 03-February-11 7.95 Call Bond Future 2445 2 2 2 0.00
16/08/2010 R201 On 03-February-11 7.95 Put Bond Future 428 0 0 0 0.00
16/08/2010 R201 On 03-February-11 8.05 Put Bond Future 360 0 0 0 0.00
16/08/2010 R201 On 03-February-11 8.00 Put Bond Future 393 0 0 0 0.00
16/08/2010 R201 On 05-May-11 Bond Future 7.40 107.5340 107.5724 107.5340 0.00
16/08/2010 R201 On 05-May-11 7.75 Call Bond Future 1990 2 2 2 0.00
16/08/2010 R201 On 05-May-11 7.70 Call Bond Future 1885 2 2 2 0.00
16/08/2010 R201 On 05-May-11 7.80 Call Bond Future 2097 2 2 2 0.00
16/08/2010 R201 On 05-May-11 7.80 Put Bond Future 818 1 1 1 0.00
16/08/2010 R201 On 05-May-11 7.70 Put Bond Future 923 1 1 1 0.00
16/08/2010 R201 On 05-May-11 7.75 Put Bond Future 869 1 1 1 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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16/08/2010 R202 On 04-November-10 Bond Future 293 110.1190 110.1014 110.1190 0.00
16/08/2010 R202 On 04-November-10 3.05 Call Bond Future 2050 2 2 2 0.00
16/08/2010 R202 On 04-November-10 3.10 Call Bond Future 2903 3 3 3 0.00
16/08/2010 R202 On 04-November-10 3.00 Call Bond Future 1187 1 1 1 0.00
16/08/2010 R202 On 04-November-10 3.00 Put Bond Future 0 0 0 0 0.00
16/08/2010 R202 On 04-November-10 3.10 Put Bond Future 0 0 0 0 0.00
16/08/2010 R202 On 04-November-10 3.05 Put Bond Future 0 0 0 0 0.00
16/08/2010 R203 On 04-November-10 Bond Future 8.00 102.4252 102.5351 102.4252 2,215.00
16/08/2010 R203 On 04-November-10 9.25 Call Bond Future 6344 6 6 6 0.00
16/08/2010 R203 On 04-November-10 9.20 Call Bond Future 6111 6 6 6 0.00
16/08/2010 R203 On 04-November-10 9.30 Call Bond Future 6577 6 7 6 0.00
16/08/2010 R203 On 04-November-10 9.30 Put Bond Future 44 0 0 0 0.00
16/08/2010 R203 On 04-November-10 9.20 Put Bond Future 61 0 0 0 0.00
16/08/2010 R203 On 04-November-10 9.25 Put Bond Future 52 0 0 0 0.00
16/08/2010 R203 On 03-February-11 Bond Future 8.04 104.2570 104.3737 104.2570 0.00
16/08/2010 R203 On 03-February-11 8.50 Call Bond Future 3261 3 3 3 0.00
16/08/2010 R203 On 03-February-11 8.45 Call Bond Future 3085 3 3 3 0.00
16/08/2010 R203 On 03-February-11 8.55 Call Bond Future 3441 3 3 3 0.00
16/08/2010 R203 On 03-February-11 8.55 Put Bond Future 892 1 1 1 0.00
16/08/2010 R203 On 03-February-11 8.45 Put Bond Future 1030 1 1 1 0.00
16/08/2010 R203 On 03-February-11 8.50 Put Bond Future 958 1 1 1 0.00
16/08/2010 R203 On 05-May-11 Bond Future 8.11 101.8339 101.9467 101.8339 0.00
16/08/2010 R203 On 05-May-11 8.25 Call Bond Future 2604 3 3 3 0.00
16/08/2010 R203 On 05-May-11 8.30 Call Bond Future 2752 3 3 3 0.00
16/08/2010 R203 On 05-May-11 8.20 Call Bond Future 2460 2 2 2 0.00
16/08/2010 R203 On 05-May-11 8.20 Put Bond Future 1995 2 2 2 0.00
16/08/2010 R203 On 05-May-11 8.30 Put Bond Future 1800 2 2 2 0.00
16/08/2010 R203 On 05-May-11 8.25 Put Bond Future 1895 2 2 2 0.00
16/08/2010 R204 On 04-November-10 Bond Future 8.11 102.3180 102.4406 102.3180 2,476.00
16/08/2010 R204 On 04-November-10 9.25 Call Bond Future 6484 6 6 6 0.00
16/08/2010 R204 On 04-November-10 9.30 Call Bond Future 6739 7 7 7 0.00
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16/08/2010 R204 On 04-November-10 9.20 Call Bond Future 6228 6 6 6 0.00
16/08/2010 R204 On 04-November-10 9.20 Put Bond Future 96 0 0 0 0.00
16/08/2010 R204 On 04-November-10 9.30 Put Bond Future 71 0 0 0 0.00
16/08/2010 R204 On 04-November-10 9.25 Put Bond Future 84 0 0 0 0.00
16/08/2010 R204 On 03-February-11 Bond Future 8.14 100.1116 100.2425 100.1116 0.00
16/08/2010 R204 On 03-February-11 8.50 Call Bond Future 3315 3 3 3 0.00
16/08/2010 R204 On 03-February-11 8.55 Call Bond Future 3506 3 4 3 0.00
16/08/2010 R204 On 03-February-11 8.45 Call Bond Future 3129 3 3 3 0.00
16/08/2010 R204 On 03-February-11 8.45 Put Bond Future 1399 1 1 1 0.00
16/08/2010 R204 On 03-February-11 8.55 Put Bond Future 1221 1 1 1 0.00
16/08/2010 R204 On 03-February-11 8.50 Put Bond Future 1307 1 1 1 0.00
16/08/2010 R204 On 05-May-11 Bond Future 8.21 101.7856 101.9129 101.7856 0.00
16/08/2010 R204 On 05-May-11 8.50 Call Bond Future 3449 3 3 3 0.00
16/08/2010 R204 On 05-May-11 8.45 Call Bond Future 3276 3 3 3 0.00
16/08/2010 R204 On 05-May-11 8.55 Call Bond Future 3627 4 4 4 0.00
16/08/2010 R204 On 05-May-11 8.55 Put Bond Future 1743 2 2 2 0.00
16/08/2010 R204 On 05-May-11 8.45 Put Bond Future 1935 2 2 2 0.00
16/08/2010 R204 On 05-May-11 8.50 Put Bond Future 1836 2 2 2 0.00
16/08/2010 R206 On 04-November-10 Bond Future 7.20 103.2568 103.1977 103.2568 0.00
16/08/2010 R206 On 04-November-10 8.50 Call Bond Future 3580 4 4 4 0.00
16/08/2010 R206 On 04-November-10 8.55 Call Bond Future 3712 4 4 4 0.00
16/08/2010 R206 On 04-November-10 8.45 Call Bond Future 3448 4 3 4 0.00
16/08/2010 R206 On 04-November-10 7.25 Call Bond Future 677 0 1 0 0.00
16/08/2010 R206 On 04-November-10 8.00 Call Bond Future 2277 0 2 0 0.00
16/08/2010 R206 On 04-November-10 6.75 Call Bond Future 156 0 0 0 0.00
16/08/2010 R206 On 04-November-10 8.00 Put Bond Future 66 0 0 0 0.00
16/08/2010 R206 On 04-November-10 6.75 Put Bond Future 1444 0 1 0 0.00
16/08/2010 R206 On 04-November-10 7.25 Put Bond Future 548 0 1 0 0.00
16/08/2010 R206 On 04-November-10 8.45 Put Bond Future 14 0 0 0 0.00
16/08/2010 R206 On 04-November-10 8.55 Put Bond Future 8 0 0 0 0.00
16/08/2010 R206 On 04-November-10 8.50 Put Bond Future 11 0 0 0 0.00
16/08/2010 R206 On 03-February-11 Bond Future 7.20 101.3254 101.2652 101.3254 0.00
16/08/2010 R206 On 03-February-11 8.00 Call Bond Future 2306 2 2 2 0.00
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16/08/2010 R206 On 03-February-11 7.95 Call Bond Future 2201 2 2 2 0.00
16/08/2010 R206 On 03-February-11 8.05 Call Bond Future 2413 2 2 2 0.00
16/08/2010 R206 On 03-February-11 8.05 Put Bond Future 224 0 0 0 0.00
16/08/2010 R206 On 03-February-11 7.95 Put Bond Future 267 0 0 0 0.00
16/08/2010 R206 On 03-February-11 8.00 Put Bond Future 245 0 0 0 0.00
16/08/2010 R206 On 05-May-11 Bond Future 7.25 103.0318 102.9691 103.0318 0.00
16/08/2010 R206 On 05-May-11 7.50 Call Bond Future 1370 1 1 1 0.00
16/08/2010 R206 On 05-May-11 7.55 Call Bond Future 1446 1 1 1 0.00
16/08/2010 R206 On 05-May-11 7.45 Call Bond Future 1296 1 1 1 0.00
16/08/2010 R206 On 05-May-11 7.45 Put Bond Future 813 1 1 1 0.00
16/08/2010 R206 On 05-May-11 7.55 Put Bond Future 724 1 1 1 0.00
16/08/2010 R206 On 05-May-11 7.50 Put Bond Future 767 1 1 1 0.00
16/08/2010 R207 On 04-November-10 Bond Future 8.16 96.3460 96.4748 96.3460 829.00
16/08/2010 R207 On 04-November-10 9.25 Call Bond Future 6499 6 6 6 0.00
16/08/2010 R207 On 04-November-10 9.20 Call Bond Future 6234 6 6 6 0.00
16/08/2010 R207 On 04-November-10 9.30 Call Bond Future 6761 7 7 7 0.00
16/08/2010 R207 On 04-November-10 9.30 Put Bond Future 96 0 0 0 0.00
16/08/2010 R207 On 04-November-10 9.20 Put Bond Future 130 0 0 0 0.00
16/08/2010 R207 On 04-November-10 9.25 Put Bond Future 114 0 0 0 0.00
16/08/2010 R207 On 03-February-11 Bond Future 8.20 94.4297 94.5618 94.4297 0.00
16/08/2010 R207 On 03-February-11 8.75 Call Bond Future 4278 4 4 4 0.00
16/08/2010 R207 On 03-February-11 8.80 Call Bond Future 4494 4 4 4 0.00
16/08/2010 R207 On 03-February-11 8.70 Call Bond Future 4065 4 4 4 0.00
16/08/2010 R207 On 03-February-11 8.70 Put Bond Future 1097 1 1 1 0.00
16/08/2010 R207 On 03-February-11 8.80 Put Bond Future 951 1 1 1 0.00
16/08/2010 R207 On 03-February-11 8.75 Put Bond Future 1022 1 1 1 0.00
16/08/2010 R207 On 05-May-11 Bond Future 8.26 96.0025 96.1374 96.0025 0.00
16/08/2010 R207 On 05-May-11 8.50 Call Bond Future 3509 3 4 3 0.00
16/08/2010 R207 On 05-May-11 8.45 Call Bond Future 3330 3 3 3 0.00
16/08/2010 R207 On 05-May-11 8.55 Call Bond Future 3692 4 4 4 0.00
16/08/2010 R207 On 05-May-11 8.55 Put Bond Future 1985 2 2 2 0.00
16/08/2010 R207 On 05-May-11 8.45 Put Bond Future 2199 2 2 2 0.00
16/08/2010 R207 On 05-May-11 8.50 Put Bond Future 2090 2 2 2 0.00
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16/08/2010 R208 On 04-November-10 Bond Future 8.26 90.1734 90.3079 90.1734 6,835.00
16/08/2010 R208 On 04-November-10 9.25 Call Bond Future 6190 6 6 6 0.00
16/08/2010 R208 On 04-November-10 9.30 Call Bond Future 6463 6 6 6 0.00
16/08/2010 R208 On 04-November-10 9.20 Call Bond Future 5918 6 6 6 0.00
16/08/2010 R208 On 04-November-10 9.20 Put Bond Future 168 0 0 0 0.00
16/08/2010 R208 On 04-November-10 9.30 Put Bond Future 127 0 0 0 0.00
16/08/2010 R208 On 04-November-10 9.25 Put Bond Future 146 0 0 0 0.00
16/08/2010 R208 On 03-February-11 Bond Future 8.30 91.7954 91.9276 91.7954 0.00
16/08/2010 R208 On 03-February-11 8.75 Call Bond Future 4061 4 4 4 0.00
16/08/2010 R208 On 03-February-11 8.70 Call Bond Future 3849 4 4 4 0.00
16/08/2010 R208 On 03-February-11 8.80 Call Bond Future 4277 4 4 4 0.00
16/08/2010 R208 On 03-February-11 8.80 Put Bond Future 1196 1 1 1 0.00
16/08/2010 R208 On 03-February-11 8.70 Put Bond Future 1373 1 1 1 0.00
16/08/2010 R208 On 03-February-11 8.75 Put Bond Future 1282 1 1 1 0.00
16/08/2010 R208 On 05-May-11 Bond Future 8.36 89.9233 90.0653 89.9233 0.00
16/08/2010 R208 On 05-May-11 8.50 Call Bond Future 3344 3 3 3 0.00
16/08/2010 R208 On 05-May-11 8.55 Call Bond Future 3527 3 4 3 0.00
16/08/2010 R208 On 05-May-11 8.45 Call Bond Future 3165 3 3 3 0.00
16/08/2010 R208 On 05-May-11 8.45 Put Bond Future 2580 3 3 3 0.00
16/08/2010 R208 On 05-May-11 8.55 Put Bond Future 2332 2 2 2 0.00
16/08/2010 R208 On 05-May-11 8.50 Put Bond Future 2454 3 2 3 0.00
16/08/2010 R209 On 04-November-10 Bond Future 8.28 78.9365 79.2927 78.9365 13,506.00
16/08/2010 R209 On 04-November-10 9.00 Call Bond Future 6348 6 6 6 0.00
16/08/2010 R209 On 04-November-10 9.05 Call Bond Future 6680 6 7 6 0.00
16/08/2010 R209 On 04-November-10 8.95 Call Bond Future 6018 6 6 6 0.00
16/08/2010 R209 On 04-November-10 8.95 Put Bond Future 499 1 0 1 0.00
16/08/2010 R209 On 04-November-10 9.05 Put Bond Future 393 0 0 0 0.00
16/08/2010 R209 On 04-November-10 9.00 Put Bond Future 443 1 0 1 0.00
16/08/2010 R209 On 03-February-11 Bond Future 8.30 80.3548 80.7175 80.3548 0.00
16/08/2010 R209 On 03-February-11 9.00 Call Bond Future 6936 7 7 7 0.00
16/08/2010 R209 On 03-February-11 9.05 Call Bond Future 7235 7 7 7 0.00
16/08/2010 R209 On 03-February-11 8.95 Call Bond Future 6638 6 7 6 0.00
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16/08/2010 R209 On 03-February-11 8.95 Put Bond Future 1327 1 1 1 0.00
16/08/2010 R209 On 03-February-11 9.05 Put Bond Future 1156 1 1 1 0.00
16/08/2010 R209 On 03-February-11 9.00 Put Bond Future 1240 1 1 1 0.00
16/08/2010 R209 On 05-May-11 Bond Future 8.34 78.5485 78.9169 78.5485 0.00
16/08/2010 R209 On 05-May-11 8.50 Call Bond Future 4692 5 5 5 0.00
16/08/2010 R209 On 05-May-11 8.55 Call Bond Future 4944 5 5 5 0.00
16/08/2010 R209 On 05-May-11 8.45 Call Bond Future 4446 4 4 4 0.00
16/08/2010 R209 On 05-May-11 8.45 Put Bond Future 3484 4 3 4 0.00
16/08/2010 R209 On 05-May-11 8.55 Put Bond Future 3146 3 3 3 0.00
16/08/2010 R209 On 05-May-11 8.50 Put Bond Future 3310 3 3 3 0.00
16/08/2010 R209 On 04-August-11 Bond Future 8.37 79.9228 80.2971 79.9228 0.00
16/08/2010 R209 On 04-August-11 8.50 Call Bond Future 5271 5 5 5 0.00
16/08/2010 R209 On 04-August-11 10.10 Call Bond Future 13976 14 14 14 0.00
16/08/2010 R209 On 04-August-11 8.55 Call Bond Future 5517 5 6 5 0.00
16/08/2010 R209 On 04-August-11 8.45 Call Bond Future 5028 5 5 5 0.00
16/08/2010 R209 On 04-August-11 8.45 Put Bond Future 4324 5 4 5 0.00
16/08/2010 R209 On 04-August-11 8.55 Put Bond Future 3979 4 4 4 0.00
16/08/2010 R209 On 04-August-11 10.10 Put Bond Future 1162 1 1 1 1,000.00
16/08/2010 R209 On 04-August-11 8.50 Put Bond Future 4148 4 4 4 1,000.00
16/08/2010 R210 On 04-November-10 Bond Future 2.99 95.0384 95.0384 95.0384 0.00
16/08/2010 R210 On 04-November-10 3.10 Call Bond Future 1437 1 1 1 0.00
16/08/2010 R210 On 04-November-10 3.05 Call Bond Future 793 1 1 1 0.00
16/08/2010 R210 On 04-November-10 3.15 Call Bond Future 2076 2 2 2 0.00
16/08/2010 R210 On 04-November-10 3.15 Put Bond Future 0 0 0 0 0.00
16/08/2010 R210 On 04-November-10 3.05 Put Bond Future 0 0 0 0 0.00
16/08/2010 R210 On 04-November-10 3.10 Put Bond Future 0 0 0 0 0.00
16/08/2010 R211 On 04-November-10 Bond Future 2.84 98.7563 98.7563 98.7563 0.00
16/08/2010 R211 On 04-November-10 2.75 Call Bond Future 0 0 0 0 0.00
16/08/2010 R211 On 04-November-10 2.80 Call Bond Future 0 0 0 0 0.00
16/08/2010 R211 On 04-November-10 2.70 Call Bond Future 0 0 0 0.00
16/08/2010 R211 On 04-November-10 2.70 Put Bond Future 789 1 1 1 0.00
16/08/2010 R211 On 04-November-10 2.80 Put Bond Future 225 0 0 0 0.00
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16/08/2010 R211 On 04-November-10 2.75 Put Bond Future 506 1 1 1 0.00
16/08/2010 R212 On 04-November-10 Bond Future 3.03 98.0953 98.0953 98.0953 0.00
16/08/2010 R212 On 04-November-10 3.00 Call Bond Future 0 0 0 0 0.00
16/08/2010 R212 On 04-November-10 3.05 Call Bond Future 177 0 0 0 0.00
16/08/2010 R212 On 04-November-10 2.95 Call Bond Future 0 0 0 0 0.00
16/08/2010 R212 On 04-November-10 2.95 Put Bond Future 758 1 1 1 0.00
16/08/2010 R212 On 04-November-10 3.05 Put Bond Future 0 0 0 0 0.00
16/08/2010 R212 On 04-November-10 3.00 Put Bond Future 289 0 0 0 0.00
16/08/2010 TRT1 On 04-November-10 Index Future 329.77 329.1050 329.7690 329.1050 100.00
16/08/2010 TRT1 On 03-February-11 Index Future 335.49 334.8140 335.4880 334.8140 0.00
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