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Derivatives Weekly Statistics Report

From: 30/08/2010 To: 31/08/2010

Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
30/08/2010 AL7T On 04-November-10 Index Future 372.04 373.1070 372.0380 373.1070 38.00
30/08/2010 ALBI On 04-November-10 Index Future 343.14 344.6830 343.1390 344.6830 1,261.00
30/08/2010 ALBI On 03-February-11 Index Future 348.96 350.5300 348.9570 350.5300 0.00
30/08/2010 CRD1 On 04-November-10 Index Future 150.42 150.3980 150.4180 150.3980 2.00
30/08/2010 CRD1 On 03-February-11 Index Future 153.11 153.0920 153.1120 153.0920 0.00
30/08/2010 GOVI On 04-November-10 GovI 343.80 345.2740 343.8000 345.2740 159.00
30/08/2010 GOVI On 04-November-10 329.00 Call GovI 148000 16 15 16 0.00
30/08/2010 GOVI On 04-November-10 329.01 Call GOV 147900 16 15 16 0.00
30/08/2010 GOVI On 04-November-10 328.99 Call GovI 148100 16 15 16 0.00
30/08/2010 GOVI On 04-November-10 328.99 Put GovI 0 0 0 0 0.00
30/08/2010 GOVI On 04-November-10 329.01 Put GovIi 0 0 0 0 0.00
30/08/2010 GOVI On 04-November-10 329.00 Put GOV 0 0 0 0 0.00
30/08/2010 GVIX On 01-January-29 LIVE INDEX 110.00 110.0000 110.0000 110.0000 0.00
30/08/2010 ILBI On 04-November-10 Index Future 401.77 401.8950 401.7660 401.8950 507.00
30/08/2010 ILBI On 03-February-11 Index Future 408.49 408.6220 408.4940 408.6220 0.00
30/08/2010 J153 On 31-August-10 Interest Rate Swap 6.89 0.0124 0.0124 0.0124 0.00
30/08/2010 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
30/08/2010 J186 On 21-December-26 Interest Rate Swap 8.68 0.1077 0.1077 0.1077 0.00
30/08/2010 J201 On 22-December-14 Interest Rate Swap 8.66 0.0514 0.0514 0.0514 0.00
30/08/2010 J203 On 15-September-17 Interest Rate Swap 8.98 0.0847 0.0847 0.0847 0.00
30/08/2010 J204 On 21-December-18 Interest Rate Swap 8.96 0.0958 0.0958 0.0958 0.00
30/08/2010 J207 On 15-January-20 Interest Rate Swap 9.00 0.0691 0.0691 0.0691 0.00
30/08/2010 JBAF On 15-September-10 Jibar Tradeable Future 6.18 93.8200 93.8200 93.8200 1,000.00
30/08/2010 JBAF On 20-October-10 Jibar Tradeable Future 6.14 93.8600 93.8600 93.8600 0.00
30/08/2010 JBAF On 17-November-10 Jibar Tradeable Future 6.03 93.9700 93.9700 93.9700 0.00
30/08/2010 JBAF On 15-December-10 Jibar Tradeable Future 5.96 94.0400 94.0400 94.0400 0.00
30/08/2010 JBAF On 19-January-11 Jibar Tradeable Future 5.94 94.0600 94.0600 94.0600 0.00
30/08/2010 JBAF On 16-February-11 Jibar Tradeable Future 5.94 94.0600 94.0600 94.0600 0.00
30/08/2010 JBAF On 16-March-11 Jibar Tradeable Future 5.95 94.0500 94.0500 94.0500 5,500.00
30/08/2010 JBAF On 15-June-11 Jibar Tradeable Future 6.07 93.9300 93.9300 93.9300 4,500.00
30/08/2010 JBAF On 21-September-11 Jibar Tradeable Future 6.16 93.8400 93.8400 93.8400 6,000.00
30/08/2010 JBAF On 21-December-11 Jibar Tradeable Future 6.35 93.6500 93.6500 93.6500 5,000.00
30/08/2010 JBAF On 20-March-12 Jibar Tradeable Future 6.58 93.4200 93.4200 93.4200 0.00
30/08/2010 JBAF On 20-June-12 Jibar Tradeable Future 6.77 93.2300 93.2300 93.2300 0.00
30/08/2010 JFRA On 04-November-10 Jibar Tradeable Future 7.66 92.3400 92.3400 92.3400 0.00
30/08/2010 JNO2 On 04-November-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
30/08/2010 JNO2 On 04-November-10 7.50 Call JNOTE 0 0 0 0 0.00
30/08/2010 JNO2 On 04-November-10 8.00 Call JNOTE 0 0 0 0 0.00
30/08/2010 JNO2 On 04-November-10 7.75 Call JNOTE 0 0 0 0 0.00
30/08/2010 JNO2 On 04-November-10 7.75 Put JNOTE 250000 0 0 0 0.00
30/08/2010 JNO2 On 04-November-10 8.00 Put JNOTE 500000 1 1 1 0.00
30/08/2010 JNO2 On 04-November-10 7.50 Put JNOTE 0 0 0 0 0.00
30/08/2010 JNO5 On 04-November-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
30/08/2010 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
30/08/2010 JNO5 On 04-November-10 8.00 Call JNOTE 0 0 0 0 0.00
30/08/2010 JNO5 On 04-November-10 8.25 Call JNOTE 0 0 0 0 0.00
30/08/2010 JNO5 On 04-November-10 8.25 Put JNOTE 750000 1 1 1 0.00
30/08/2010 JNO5 On 04-November-10 8.00 Put JNOTE 500000 1 1 1 0.00
30/08/2010 JNO5 On 04-November-10 7.50 Put JNOTE 0 0 0 0 0.00
30/08/2010 JN10 On 04-November-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
30/08/2010 JN10 On 04-November-10 7.50 Call JNOTE 0 0 0 0 0.00
30/08/2010 JN10 On 04-November-10 7.25 Call JNOTE 250000 0 0 0 0.00
30/08/2010 JN10 On 04-November-10 7.75 Call JNOTE 0 0 0 0 0.00
30/08/2010 JN10 On 04-November-10 7.75 Put JNOTE 250000 0 0 0 0.00
30/08/2010 JN10 On 04-November-10 7.25 Put JNOTE 0 0 0 0 0.00
30/08/2010 JN10 On 04-November-10 7.50 Put JNOTE 0 0 0 0 0.00
30/08/2010 OTH1 On 04-November-10 Index Future 339.19 341.1150 339.1940 341.1150 3.00
30/08/2010 OTH1 On 03-February-11 Index Future 345.27 347.2260 345.2690 347.2260 0.00
30/08/2010 R157 On 04-November-10 Bond Future 7.25 127.4791 127.1860 127.4791 5,252.00
30/08/2010 R157 On 04-November-10 8.50 Call Bond Future 5645 6 6 6 0.00
30/08/2010 R157 On 04-November-10 8.55 Call Bond Future 5861 6 6 6 0.00
30/08/2010 R157 On 04-November-10 7.50 Call Bond Future 1623 2 2 2 500.00
30/08/2010 R157 On 04-November-10 8.45 Call Bond Future 5428 6 5 6 0.00
30/08/2010 R157 On 04-November-10 8.45 Put Bond Future 16 0 0 0 0.00
30/08/2010 R157 On 04-November-10 7.50 Put Bond Future 477 0 0 0 0.00
30/08/2010 R157 On 04-November-10 8.55 Put Bond Future 11 0 0 0 0.00
30/08/2010 R157 On 04-November-10 8.50 Put Bond Future 14 0 0 0 0.00
30/08/2010 R157 On 03-February-11 Bond Future 7.26 129.7405 129.4443 129.7405 0.00
30/08/2010 R157 On 03-February-11 7.90 Call Bond Future 3244 3 3 3 0.00
30/08/2010 R157 On 03-February-11 7.95 Call Bond Future 3418 4 3 4 0.00
30/08/2010 R157 On 03-February-11 7.85 Call Bond Future 3073 3 3 3 0.00
30/08/2010 R157 On 03-February-11 7.85 Put Bond Future 507 0 1 0 0.00
30/08/2010 R157 On 03-February-11 7.95 Put Bond Future 424 0 0 0 0.00
30/08/2010 R157 On 03-February-11 7.90 Put Bond Future 464 0 0 0 0.00
30/08/2010 R157 On 05-May-11 Bond Future 7.29 125.1064 124.8049 125.1064 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
30/08/2010 R157 On 05-May-11 7.75 Call Bond Future 2839 3 3 3 0.00
30/08/2010 R157 On 05-May-11 7.80 Call Bond Future 2986 3 3 3 0.00
30/08/2010 R157 On 05-May-11 7.70 Call Bond Future 2696 3 3 3 0.00
30/08/2010 R157 On 05-May-11 7.70 Put Bond Future 1009 1 1 1 0.00
30/08/2010 R157 On 05-May-11 7.80 Put Bond Future 889 1 1 1 0.00
30/08/2010 R157 On 05-May-11 7.75 Put Bond Future 947 1 1 1 0.00
30/08/2010 R186 On 04-November-10 Bond Future 8.06 126.9286 125.8679 126.9286 17,545.00
30/08/2010 R186 On 04-November-10 9.25 Call Bond Future 11560 13 12 13 0.00
30/08/2010 R186 On 04-November-10 9.30 Call Bond Future 11993 13 12 13 0.00
30/08/2010 R186 On 04-November-10 8.75 Call Bond Future 7256 8 7 8 7,900.00
30/08/2010 R186 On 04-November-10 9.20 Call Bond Future 11126 12 11 12 0.00
30/08/2010 R186 On 04-November-10 9.20 Put Bond Future 96 0 0 0 0.00
30/08/2010 R186 On 04-November-10 8.75 Put Bond Future 382 0 0 0 0.00
30/08/2010 R186 On 04-November-10 9.30 Put Bond Future 70 0 0 0 0.00
30/08/2010 R186 On 04-November-10 9.25 Put Bond Future 82 0 0 0 0.00
30/08/2010 R186 On 03-February-11 Bond Future 8.08 123.8884 122.8200 123.8884 0.00
30/08/2010 R186 On 03-February-11 9.00 Call Bond Future 9706 11 10 11 0.00
30/08/2010 R186 On 03-February-11 9.05 Call Bond Future 10097 11 10 11 0.00
30/08/2010 R186 On 03-February-11 8.95 Call Bond Future 9317 10 9 10 0.00
30/08/2010 R186 On 03-February-11 7.75 Call Bond Future 1883 2 2 2 3,000.00
30/08/2010 R186 On 03-February-11 8.95 Put Bond Future 889 1 1 1 0.00
30/08/2010 R186 On 03-February-11 7.75 Put Bond Future 5321 5 5 5 0.00
30/08/2010 R186 On 03-February-11 9.05 Put Bond Future 756 1 1 1 0.00
30/08/2010 R186 On 03-February-11 9.00 Put Bond Future 820 1 1 1 0.00
30/08/2010 R186 On 05-May-11 Bond Future 8.12 125.9668 124.8729 125.9668 0.00
30/08/2010 R186 On 05-May-11 8.75 Call Bond Future 8200 9 8 9 0.00
30/08/2010 R186 On 05-May-11 8.70 Call Bond Future 7855 9 8 9 0.00
30/08/2010 R186 On 05-May-11 8.80 Call Bond Future 8549 9 9 9 0.00
30/08/2010 R186 On 05-May-11 8.80 Put Bond Future 1978 2 2 2 0.00
30/08/2010 R186 On 05-May-11 8.70 Put Bond Future 2217 2 2 2 0.00
30/08/2010 R186 On 05-May-11 8.75 Put Bond Future 2095 2 2 2 0.00
30/08/2010 R189 On 04-November-10 Bond Future 1.68 111.3770 111.3521 111.3770 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
30/08/2010 R189 On 04-November-10 1.75 Call Bond Future 179 0 0 0 0.00
30/08/2010 R189 On 04-November-10 1.80 Call Bond Future 303 0 0 0 0.00
30/08/2010 R189 On 04-November-10 1.70 Call Bond Future 55 0 0 0 0.00
30/08/2010 R189 On 04-November-10 1.70 Put Bond Future 0 0 0 0 0.00
30/08/2010 R189 On 04-November-10 1.80 Put Bond Future 0 0 0 0 0.00
30/08/2010 R189 On 04-November-10 1.75 Put Bond Future 0 0 0 0.00
30/08/2010 R197 On 04-November-10 Bond Future 2.61 134.1441 134.1180 134.1441 0.00
30/08/2010 R197 On 04-November-10 3.05 Call Bond Future 5534 6 6 0.00
30/08/2010 R197 On 04-November-10 3.00 Call Bond Future 4914 5 5 5 0.00
30/08/2010 R197 On 04-November-10 3.10 Call Bond Future 6151 6 6 6 0.00
30/08/2010 R197 On 04-November-10 3.10 Put Bond Future 0 0 0 0 0.00
30/08/2010 R197 On 04-November-10 3.00 Put Bond Future 0 0 0 0 0.00
30/08/2010 R197 On 04-November-10 3.05 Put Bond Future 0 0 0 0 0.00
30/08/2010 R201 On 04-November-10 Bond Future 7.09 109.3353 109.1822 109.3353 1,464.00
30/08/2010 R201 On 04-November-10 8.50 Call Bond Future 4979 5 5 5 0.00
30/08/2010 R201 On 04-November-10 8.55 Call Bond Future 5149 5 5 5 0.00
30/08/2010 R201 On 04-November-10 8.45 Call Bond Future 4808 5 5 5 0.00
30/08/2010 R201 On 04-November-10 7.50 Call Bond Future 1692 2 2 2 0.00
30/08/2010 R201 On 04-November-10 7.25 Call Bond Future 1041 1 1 1 140.00
30/08/2010 R201 On 04-November-10 8.00 Call Bond Future 3278 3 3 3 0.00
30/08/2010 R201 On 04-November-10 6.75 Call Bond Future 238 0 0 0 420.00
30/08/2010 R201 On 04-November-10 8.00 Put Bond Future 38 0 0 0 420.00
30/08/2010 R201 On 04-November-10 6.75 Put Bond Future 1496 1 1 1 0.00
30/08/2010 R201 On 04-November-10 7.50 Put Bond Future 223 0 0 0 140.00
30/08/2010 R201 On 04-November-10 7.25 Put Bond Future 471 0 0 0 0.00
30/08/2010 R201 On 04-November-10 8.45 Put Bond Future 5 0 0 0 0.00
30/08/2010 R201 On 04-November-10 8.55 Put Bond Future 3 0 0 0 0.00
30/08/2010 R201 On 04-November-10 8.50 Put Bond Future 5 0 0 0 0.00
30/08/2010 R201 On 03-February-11 Bond Future 7.09 106.8561 106.7010 106.8561 0.00
30/08/2010 R201 On 03-February-11 8.00 Call Bond Future 3286 3 3 3 0.00
30/08/2010 R201 On 03-February-11 7.95 Call Bond Future 3141 3 3 3 0.00
30/08/2010 R201 On 03-February-11 8.05 Call Bond Future 3433 4 4 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
30/08/2010 R201 On 03-February-11 8.05 Put Bond Future 179 0 0 0 0.00
30/08/2010 R201 On 03-February-11 7.95 Put Bond Future 219 0 0 0 0.00
30/08/2010 R201 On 03-February-11 8.00 Put Bond Future 198 0 0 0 0.00
30/08/2010 R201 On 05-May-11 Bond Future 7.11 108.6626 108.5037 108.6626 0.00
30/08/2010 R201 On 05-May-11 7.75 Call Bond Future 2596 3 3 3 0.00
30/08/2010 R201 On 05-May-11 7.80 Call Bond Future 2718 3 3 3 0.00
30/08/2010 R201 On 05-May-11 7.70 Call Bond Future 2477 3 2 3 0.00
30/08/2010 R201 On 05-May-11 7.70 Put Bond Future 583 1 1 1 0.00
30/08/2010 R201 On 05-May-11 7.80 Put Bond Future 508 0 1 0 0.00
30/08/2010 R201 On 05-May-11 7.75 Put Bond Future 544 1 1 1 0.00
30/08/2010 R202 On 04-November-10 Bond Future 2.54 117.2191 117.2000 117.2191 0.00
30/08/2010 R202 On 04-November-10 3.05 Call Bond Future 9148 9 9 9 0.00
30/08/2010 R202 On 04-November-10 3.00 Call Bond Future 8286 8 8 8 0.00
30/08/2010 R202 On 04-November-10 3.10 Call Bond Future 10002 10 10 10 0.00
30/08/2010 R202 On 04-November-10 3.10 Put Bond Future 0 0 0 0 0.00
30/08/2010 R202 On 04-November-10 3.00 Put Bond Future 0 0 0 0 0.00
30/08/2010 R202 On 04-November-10 3.05 Put Bond Future 0 0 0 0 0.00
30/08/2010 R203 On 04-November-10 Bond Future 7.76 104.1703 103.7811 104.1703 2,215.00
30/08/2010 R203 On 04-November-10 9.25 Call Bond Future 7549 8 8 8 0.00
30/08/2010 R203 On 04-November-10 9.20 Call Bond Future 7309 8 7 8 0.00
30/08/2010 R203 On 04-November-10 9.30 Call Bond Future 7788 8 8 8 0.00
30/08/2010 R203 On 04-November-10 9.30 Put Bond Future 9 0 0 0 0.00
30/08/2010 R203 On 04-November-10 9.20 Put Bond Future 13 0 0 0 0.00
30/08/2010 R203 On 04-November-10 9.25 Put Bond Future 11 0 0 0 0.00
30/08/2010 R203 On 03-February-11 Bond Future 7.79 106.0254 105.6326 106.0254 0.00
30/08/2010 R203 On 03-February-11 8.50 Call Bond Future 4131 4 4 4 0.00
30/08/2010 R203 On 03-February-11 8.55 Call Bond Future 4332 5 4 5 0.00
30/08/2010 R203 On 03-February-11 8.45 Call Bond Future 3933 4 4 4 0.00
30/08/2010 R203 On 03-February-11 8.45 Put Bond Future 619 1 1 1 0.00
30/08/2010 R203 On 03-February-11 8.55 Put Bond Future 524 0 1 0 0.00
30/08/2010 R203 On 03-February-11 8.50 Put Bond Future 570 1 1 1 0.00
30/08/2010 R203 On 05-May-11 Bond Future 7.84 103.6387 103.2386 103.6387 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
30/08/2010 R203 On 05-May-11 8.25 Call Bond Future 3330 4 3 4 0.00
30/08/2010 R203 On 05-May-11 8.20 Call Bond Future 3164 3 3 3 0.00
30/08/2010 R203 On 05-May-11 8.30 Call Bond Future 3499 4 3 4 0.00
30/08/2010 R203 On 05-May-11 8.30 Put Bond Future 1255 1 1 1 0.00
30/08/2010 R203 On 05-May-11 8.20 Put Bond Future 1407 1 1 1 0.00
30/08/2010 R203 On 05-May-11 8.25 Put Bond Future 1329 1 1 1 0.00
30/08/2010 R204 On 04-November-10 Bond Future 7.86 104.2544 103.8907 104.2544 2,466.00
30/08/2010 R204 On 04-November-10 9.25 Call Bond Future 7868 8 8 8 0.00
30/08/2010 R204 On 04-November-10 9.30 Call Bond Future 8133 8 8 8 0.00
30/08/2010 R204 On 04-November-10 9.20 Call Bond Future 7603 8 8 8 0.00
30/08/2010 R204 On 04-November-10 9.20 Put Bond Future 21 0 0 0 0.00
30/08/2010 R204 On 04-November-10 9.30 Put Bond Future 15 0 0 0 0.00
30/08/2010 R204 On 04-November-10 9.25 Put Bond Future 17 0 0 0 0.00
30/08/2010 R204 On 03-February-11 Bond Future 7.89 102.0755 101.7032 102.0755 0.00
30/08/2010 R204 On 03-February-11 8.50 Call Bond Future 4266 5 4 5 0.00
30/08/2010 R204 On 03-February-11 8.45 Call Bond Future 4053 4 4 4 0.00
30/08/2010 R204 On 03-February-11 8.55 Call Bond Future 4483 5 4 5 0.00
30/08/2010 R204 On 03-February-11 8.55 Put Bond Future 737 1 1 1 0.00
30/08/2010 R204 On 03-February-11 8.45 Put Bond Future 863 1 1 1 0.00
30/08/2010 R204 On 03-February-11 8.50 Put Bond Future 797 1 1 1 0.00
30/08/2010 R204 On 05-May-11 Bond Future 7.94 103.7917 103.4124 103.7917 0.00
30/08/2010 R204 On 05-May-11 8.50 Call Bond Future 4368 5 4 5 0.00
30/08/2010 R204 On 05-May-11 8.55 Call Bond Future 4569 5 5 5 0.00
30/08/2010 R204 On 05-May-11 8.45 Call Bond Future 4171 4 4 4 0.00
30/08/2010 R204 On 05-May-11 8.45 Put Bond Future 1331 1 1 1 0.00
30/08/2010 R204 On 05-May-11 8.55 Put Bond Future 1186 1 1 1 0.00
30/08/2010 R204 On 05-May-11 8.50 Put Bond Future 1256 1 1 1 0.00
30/08/2010 R206 On 04-November-10 Bond Future 6.97 103.9926 103.8733 103.9926 0.00
30/08/2010 R206 On 04-November-10 8.50 Call Bond Future 4246 4 4 4 0.00
30/08/2010 R206 On 04-November-10 8.55 Call Bond Future 4380 5 4 5 0.00
30/08/2010 R206 On 04-November-10 8.45 Call Bond Future 4112 4 4 4 0.00
30/08/2010 R206 On 04-November-10 7.25 Call Bond Future 1049 1 1 1 150.00
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30/08/2010 R206 On 04-November-10 8.00 Call Bond Future 2901 3 3 3 0.00
30/08/2010 R206 On 04-November-10 6.75 Call Bond Future 286 0 0 0 450.00
30/08/2010 R206 On 04-November-10 8.00 Put Bond Future 15 0 0 0 450.00
30/08/2010 R206 On 04-November-10 6.75 Put Bond Future 899 1 1 1 0.00
30/08/2010 R206 On 04-November-10 7.25 Put Bond Future 244 0 0 0 150.00
30/08/2010 R206 On 04-November-10 8.45 Put Bond Future 2 0 0 0 0.00
30/08/2010 R206 On 04-November-10 8.55 Put Bond Future 1 0 0 0 0.00
30/08/2010 R206 On 04-November-10 8.50 Put Bond Future 1 0 0 0 0.00
30/08/2010 R206 On 03-February-11 Bond Future 6.94 102.0671 101.9457 102.0671 0.00
30/08/2010 R206 On 03-February-11 8.00 Call Bond Future 2864 3 3 3 0.00
30/08/2010 R206 On 03-February-11 8.05 Call Bond Future 2980 3 3 3 0.00
30/08/2010 R206 On 03-February-11 7.95 Call Bond Future 2749 3 3 3 0.00
30/08/2010 R206 On 03-February-11 7.95 Put Bond Future 135 0 0 0 0.00
30/08/2010 R206 On 03-February-11 8.05 Put Bond Future 111 0 0 0 0.00
30/08/2010 R206 On 03-February-11 8.00 Put Bond Future 122 0 0 0 0.00
30/08/2010 R206 On 05-May-11 Bond Future 6.96 103.7926 103.6685 103.7926 0.00
30/08/2010 R206 On 05-May-11 7.50 Call Bond Future 1797 2 2 2 0.00
30/08/2010 R206 On 05-May-11 7.45 Call Bond Future 1711 2 2 2 0.00
30/08/2010 R206 On 05-May-11 7.55 Call Bond Future 1885 2 2 2 0.00
30/08/2010 R206 On 05-May-11 7.55 Put Bond Future 464 0 0 0 0.00
30/08/2010 R206 On 05-May-11 7.45 Put Bond Future 529 0 1 0 0.00
30/08/2010 R206 On 05-May-11 7.50 Put Bond Future 495 0 0 0 0.00
30/08/2010 R207 On 04-November-10 Bond Future 7.95 98.2447 97.7936 98.2447 810.00
30/08/2010 R207 On 04-November-10 9.25 Call Bond Future 7734 8 8 0.00
30/08/2010 R207 On 04-November-10 9.20 Call Bond Future 7459 8 7 8 0.00
30/08/2010 R207 On 04-November-10 9.30 Call Bond Future 8008 8 8 8 0.00
30/08/2010 R207 On 04-November-10 9.30 Put Bond Future 24 0 0 0 0.00
30/08/2010 R207 On 04-November-10 9.20 Put Bond Future 36 0 0 0 0.00
30/08/2010 R207 On 04-November-10 9.25 Put Bond Future 30 0 0 0 0.00
30/08/2010 R207 On 03-February-11 Bond Future 7.98 96.3504 95.8961 96.3504 0.00
30/08/2010 R207 On 03-February-11 8.75 Call Bond Future 5224 6 5 6 0.00
30/08/2010 R207 On 03-February-11 8.70 Call Bond Future 4989 5 5 5 0.00
30/08/2010 R207 On 03-February-11 8.80 Call Bond Future 5461 6 5 6 0.00
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30/08/2010 R207 On 03-February-11 8.80 Put Bond Future 584 1 1 1 0.00
30/08/2010 R207 On 03-February-11 8.70 Put Bond Future 686 1 1 1 0.00
30/08/2010 R207 On 03-February-11 8.75 Put Bond Future 633 1 1 1 0.00
30/08/2010 R207 On 05-May-11 Bond Future 8.03 97.9685 97.5065 97.9685 0.00
30/08/2010 R207 On 05-May-11 8.50 Call Bond Future 4307 5 4 5 0.00
30/08/2010 R207 On 05-May-11 8.55 Call Bond Future 4511 5 5 5 0.00
30/08/2010 R207 On 05-May-11 8.45 Call Bond Future 4106 4 4 4 0.00
30/08/2010 R207 On 05-May-11 8.45 Put Bond Future 1606 1 2 1 0.00
30/08/2010 R207 On 05-May-11 8.55 Put Bond Future 1435 1 1 1 0.00
30/08/2010 R207 On 05-May-11 8.50 Put Bond Future 1519 1 2 1 0.00
30/08/2010 R208 On 04-November-10 Bond Future 8.01 92.4963 91.9559 92.4963 6,835.00
30/08/2010 R208 On 04-November-10 9.25 Call Bond Future 7726 8 8 8 0.00
30/08/2010 R208 On 04-November-10 9.30 Call Bond Future 8013 9 8 9 0.00
30/08/2010 R208 On 04-November-10 9.20 Call Bond Future 7440 8 7 8 0.00
30/08/2010 R208 On 04-November-10 9.20 Put Bond Future 42 0 0 0 0.00
30/08/2010 R208 On 04-November-10 9.30 Put Bond Future 29 0 0 0 0.00
30/08/2010 R208 On 04-November-10 9.25 Put Bond Future 34 0 0 0 0.00
30/08/2010 R208 On 03-February-11 Bond Future 8.04 94.1490 93.5983 94.1490 0.00
30/08/2010 R208 On 03-February-11 8.75 Call Bond Future 5209 6 5 6 0.00
30/08/2010 R208 On 03-February-11 8.80 Call Bond Future 5453 6 5 6 0.00
30/08/2010 R208 On 03-February-11 8.70 Call Bond Future 4968 5 5 5 0.00
30/08/2010 R208 On 03-February-11 8.70 Put Bond Future 822 1 1 1 0.00
30/08/2010 R208 On 03-February-11 8.80 Put Bond Future 702 1 1 1 0.00
30/08/2010 R208 On 03-February-11 8.75 Put Bond Future 760 1 1 1 0.00
30/08/2010 R208 On 05-May-11 Bond Future 8.08 92.3258 91.7665 92.3258 0.00
30/08/2010 R208 On 05-May-11 8.50 Call Bond Future 4308 5 4 5 0.00
30/08/2010 R208 On 05-May-11 8.45 Call Bond Future 4101 4 4 4 0.00
30/08/2010 R208 On 05-May-11 8.55 Call Bond Future 4519 5 5 5 0.00
30/08/2010 R208 On 05-May-11 8.55 Put Bond Future 1623 1 2 1 0.00
30/08/2010 R208 On 05-May-11 8.45 Put Bond Future 1815 2 2 2 0.00
30/08/2010 R208 On 05-May-11 8.50 Put Bond Future 1717 2 2 2 0.00
30/08/2010 R209 On 04-November-10 Bond Future 8.02 82.5436 81.6129 82.5436 23,994.00
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30/08/2010 R209 On 04-November-10 9.00 Call Bond Future 8357 9 8 9 0.00
30/08/2010 R209 On 04-November-10 9.05 Call Bond Future 8721 10 9 10 0.00
30/08/2010 R209 On 04-November-10 8.95 Call Bond Future 7993 9 8 9 0.00
30/08/2010 R209 On 04-November-10 8.25 Call Bond Future 3187 4 3 4 54.00
30/08/2010 R209 On 04-November-10 9.25 Call Bond Future 10166 11 10 1" 0.00
30/08/2010 R209 On 04-November-10 7.75 Call Bond Future 917 1 1 1 162.00
30/08/2010 R209 On 04-November-10 8.50 Call Bond Future 4787 6 5 6 0.00
30/08/2010 R209 On 04-November-10 8.50 Put Bond Future 577 0 1 0 54.00
30/08/2010 R209 On 04-November-10 8.25 Put Bond Future 1120 1 1 1 0.00
30/08/2010 R209 On 04-November-10 9.25 Put Bond Future 60 0 0 0 162.00
30/08/2010 R209 On 04-November-10 7.75 Put Bond Future 3434 3 3 3 0.00
30/08/2010 R209 On 04-November-10 8.95 Put Bond Future 154 0 0 0 0.00
30/08/2010 R209 On 04-November-10 9.05 Put Bond Future 114 0 0 0 0.00
30/08/2010 R209 On 04-November-10 9.00 Put Bond Future 132 0 0 0 0.00
30/08/2010 R209 On 03-February-11 Bond Future 8.04 84.0227 83.0691 84.0227 0.00
30/08/2010 R209 On 03-February-11 9.00 Call Bond Future 8743 10 9 10 0.00
30/08/2010 R209 On 03-February-11 9.05 Call Bond Future 9072 10 9 10 0.00
30/08/2010 R209 On 03-February-11 8.95 Call Bond Future 8414 9 8 9 0.00
30/08/2010 R209 On 03-February-11 8.95 Put Bond Future 752 1 1 1 0.00
30/08/2010 R209 On 03-February-11 9.05 Put Bond Future 642 1 1 1 0.00
30/08/2010 R209 On 03-February-11 9.00 Put Bond Future 695 1 1 1 0.00
30/08/2010 R209 On 05-May-11 Bond Future 8.07 82.2777 81.3126 82.2777 0.00
30/08/2010 R209 On 05-May-11 8.50 Call Bond Future 6090 7 6 7 0.00
30/08/2010 R209 On 05-May-11 8.55 Call Bond Future 6379 7 6 7 0.00
30/08/2010 R209 On 05-May-11 8.45 Call Bond Future 5804 6 6 6 0.00
30/08/2010 R209 On 05-May-11 8.45 Put Bond Future 2446 2 2 2 0.00
30/08/2010 R209 On 05-May-11 8.55 Put Bond Future 2185 2 2 2 0.00
30/08/2010 R209 On 05-May-11 8.50 Put Bond Future 2312 2 2 2 0.00
30/08/2010 R209 On 04-August-11 Bond Future 8.12 83.2789 82.4878 83.2789 0.00
30/08/2010 R209 On 04-August-11 8.50 Call Bond Future 6500 7 7 7 0.00
30/08/2010 R209 On 04-August-11 8.55 Call Bond Future 6776 7 7 7 0.00
30/08/2010 R209 On 04-August-11 8.45 Call Bond Future 6226 7 6 7 0.00
30/08/2010 R209 On 04-August-11 10.10 Call Bond Future 15829 17 16 17 0.00
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30/08/2010 R209 On 04-August-11 10.10 Put Bond Future 824 1 1 1 1,000.00
30/08/2010 R209 On 04-August-11 8.45 Put Bond Future 3332 3 3 3 0.00
30/08/2010 R209 On 04-August-11 8.55 Put Bond Future 3047 3 3 3 0.00
30/08/2010 R209 On 04-August-11 8.50 Put Bond Future 3187 3 3 3 1,000.00
30/08/2010 R210 On 04-November-10 Bond Future 2.63 99.5774 99.8400 99.5774 0.00
30/08/2010 R210 On 04-November-10 3.10 Call Bond Future 6238 6 6 0.00
30/08/2010 R210 On 04-November-10 3.15 Call Bond Future 6877 7 7 7 0.00
30/08/2010 R210 On 04-November-10 3.05 Call Bond Future 5594 5 6 5 0.00
30/08/2010 R210 On 04-November-10 3.05 Put Bond Future 0 0 0 0 0.00
30/08/2010 R210 On 04-November-10 3.15 Put Bond Future 0 0 0 0 0.00
30/08/2010 R210 On 04-November-10 3.10 Put Bond Future 0 0 0 0 0.00
30/08/2010 R211 On 04-November-10 Bond Future 2.57 100.2838 100.2667 100.2838 0.00
30/08/2010 R211 On 04-November-10 2.75 Call Bond Future 1004 1 1 1 0.00
30/08/2010 R211 On 04-November-10 2.70 Call Bond Future 722 1 1 1 0.00
30/08/2010 R211 On 04-November-10 2.80 Call Bond Future 1286 1 1 1 0.00
30/08/2010 R211 On 04-November-10 2.80 Put Bond Future 0 0 0 0 0.00
30/08/2010 R211 On 04-November-10 2.70 Put Bond Future 0 0 0 0 0.00
30/08/2010 R211 On 04-November-10 2.75 Put Bond Future 0 0 0 0 0.00
30/08/2010 R212 On 04-November-10 Bond Future 2.65 101.7763 101.7569 101.7763 0.00
30/08/2010 R212 On 04-November-10 3.00 Call Bond Future 3372 3 3 3 0.00
30/08/2010 R212 On 04-November-10 3.05 Call Bond Future 3838 4 4 4 0.00
30/08/2010 R212 On 04-November-10 2.95 Call Bond Future 2904 3 3 3 0.00
30/08/2010 R212 On 04-November-10 2.95 Put Bond Future 0 0 0 0 0.00
30/08/2010 R212 On 04-November-10 3.05 Put Bond Future 0 0 0 0 0.00
30/08/2010 R212 On 04-November-10 3.00 Put Bond Future 0 0 0 0 0.00
30/08/2010 TRT1 On 04-November-10 Index Future 339.79 341.2520 339.7940 341.2520 100.00
30/08/2010 TRT1 On 03-February-11 Index Future 345.88 347.3660 345.8800 347.3660 0.00
31/08/2010 AL7T On 04-November-10 Index Future 371.88 372.0380 371.8840 372.0380 38.00
31/08/2010 ALBI On 04-November-10 Index Future 342.79 343.1390 342.7900 343.1390 1,261.00

Page 11 of 22

2010/08/31, 05:34:59PM



Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
31/08/2010 ALBI On 03-February-11 Index Future 348.60 348.9570 348.6010 348.9570 0.00
31/08/2010 CRD1 On 04-November-10 Index Future 150.39 150.4180 150.3850 150.4180 2.00
31/08/2010 CRD1 On 03-February-11 Index Future 153.08 153.1120 153.0770 153.1120 0.00
31/08/2010 GOVI On 04-November-10 GOoVvI 343.48 343.8000 343.4830 343.8000 159.00
31/08/2010 GOVI On 04-November-10 329.00 Call GovI 144830 15 14 15 0.00
31/08/2010 GOVI On 04-November-10 328.99 Call GovI 144930 15 14 15 0.00
31/08/2010 GOVI On 04-November-10 329.01 Call GOoVI 144730 15 14 15 0.00
31/08/2010 GOVI On 04-November-10 329.01 Put GovI 0 0 0 0.00
31/08/2010 GOVI On 04-November-10 328.99 Put GovI 0 0 0 0.00
31/08/2010 GOVI On 04-November-10 329.00 Put GovIi 0 0 0 0.00
31/08/2010 GVIX On 01-January-29 LIVE INDEX 110.00 110.0000 110.0000 110.0000 0.00
31/08/2010 ILBI On 04-November-10 Index Future 401.54 401.7660 401.5430 401.7660 507.00
31/08/2010 ILBI On 03-February-11 Index Future 408.27 408.4940 408.2690 408.4940 0.00
31/08/2010 J153 On 31-August-10 Interest Rate Swap 6.89 0.0124 0.0124 0.0124 0.00
31/08/2010 J157 On 15-September-15 Interest Rate Swap 8.82 0.0200 0.0200 0.0200 0.00
31/08/2010 J186 On 21-December-26 Interest Rate Swap 8.68 0.1077 0.1077 0.1077 0.00
31/08/2010 J201 On 22-December-14 Interest Rate Swap 8.66 0.0514 0.0514 0.0514 0.00
31/08/2010 J203 On 15-September-17 Interest Rate Swap 8.98 0.0847 0.0847 0.0847 0.00
31/08/2010 J204 On 21-December-18 Interest Rate Swap 8.96 0.0958 0.0958 0.0958 0.00
31/08/2010 J207 On 15-January-20 Interest Rate Swap 9.00 0.0691 0.0691 0.0691 0.00
31/08/2010 JBAF On 15-September-10 Jibar Tradeable Future 6.18 93.8200 93.8200 93.8200 1,000.00
31/08/2010 JBAF On 20-October-10 Jibar Tradeable Future 6.15 93.8600 93.8540 93.8600 0.00
31/08/2010 JBAF On 17-November-10 Jibar Tradeable Future 6.12 93.9700 93.8760 93.9700 0.00
31/08/2010 JBAF On 15-December-10 Jibar Tradeable Future 6.02 94.0400 93.9850 94.0400 0.00
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31/08/2010 JBAF On 19-January-11 Jibar Tradeable Future 5.99 94.0600 94.0080 94.0600 0.00
31/08/2010 JBAF On 16-February-11 Jibar Tradeable Future 5.98 94.0600 94.0190 94.0600 0.00
31/08/2010 JBAF On 16-March-11 Jibar Tradeable Future 5.99 94.0500 94.0140 94.0500 5,500.00
31/08/2010 JBAF On 15-June-11 Jibar Tradeable Future 6.10 93.9300 93.9050 93.9300 4,500.00
31/08/2010 JBAF On 21-September-11 Jibar Tradeable Future 6.20 93.8400 93.7960 93.8400 6,000.00
31/08/2010 JBAF On 21-December-11 Jibar Tradeable Future 6.39 93.6500 93.6130 93.6500 5,000.00
31/08/2010 JBAF On 20-March-12 Jibar Tradeable Future 6.61 93.4200 93.3940 93.4200 0.00
31/08/2010 JBAF On 20-June-12 Jibar Tradeable Future 6.77 93.2300 93.2300 93.2300 0.00
31/08/2010 JFRA On 04-November-10 Jibar Tradeable Future 7.66 92.3400 92.3400 92.3400 0.00
31/08/2010 JNO2 On 04-November-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
31/08/2010 JNO2 On 04-November-10 7.50 Call JNOTE 0 0 0 0 0.00
31/08/2010 JNO2 On 04-November-10 7.75 Call JNOTE 0 0 0 0 0.00
31/08/2010 JNO2 On 04-November-10 8.00 Call JNOTE 0 0 0 0 0.00
31/08/2010 JNO2 On 04-November-10 8.00 Put JNOTE 500000 1 1 1 0.00
31/08/2010 JNO2 On 04-November-10 7.75 Put JNOTE 250000 0 0 0 0.00
31/08/2010 JNO2 On 04-November-10 7.50 Put JNOTE 0 0 0 0 0.00
31/08/2010 JNO5 On 04-November-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
31/08/2010 JNO5 On 04-November-10 7.50 Call JNOTE 0 0 0 0 0.00
31/08/2010 JNO5 On 04-November-10 8.25 Call JNOTE 0 0 0 0 0.00
31/08/2010 JNO5 On 04-November-10 8.00 Call JNOTE 0 0 0 0 0.00
31/08/2010 JNO5 On 04-November-10 8.00 Put JNOTE 500000 1 1 1 0.00
31/08/2010 JNO5 On 04-November-10 8.25 Put JNOTE 750000 1 1 1 0.00
31/08/2010 JNO5 On 04-November-10 7.50 Put JNOTE 0 0 0 0 0.00
31/08/2010 JN10 On 04-November-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
31/08/2010 JN10 On 04-November-10 7.50 Call JNOTE 0 0 0 0 0.00
31/08/2010 JN10 On 04-November-10 7.75 Call JNOTE 0 0 0 0 0.00
31/08/2010 JN10 On 04-November-10 7.25 Call JNOTE 250000 0 0 0 0.00
31/08/2010 JN10 On 04-November-10 7.25 Put JNOTE 0 0 0 0 0.00
31/08/2010 JN10 On 04-November-10 7.75 Put JNOTE 250000 0 0 0 0.00
31/08/2010 JN10 On 04-November-10 7.50 Put JNOTE 0 0 0 0 0.00
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31/08/2010 OTH1 On 04-November-10 Index Future 338.68 339.1940 338.6750 339.1940 3.00
31/08/2010 OTH1 On 03-February-11 Index Future 344.74 345.2690 344.7390 345.2690 0.00
31/08/2010 R157 On 04-November-10 Bond Future 7.25 127.1860 127.1860 127.1860 5,192.00
31/08/2010 R157 On 04-November-10 8.50 Call Bond Future 5639 6 6 6 0.00
31/08/2010 R157 On 04-November-10 8.55 Call Bond Future 5856 6 6 6 0.00
31/08/2010 R157 On 04-November-10 7.50 Call Bond Future 1567 2 2 2 500.00
31/08/2010 R157 On 04-November-10 8.45 Call Bond Future 5422 5 5 5 0.00
31/08/2010 R157 On 04-November-10 8.45 Put Bond Future 10 0 0 0 0.00
31/08/2010 R157 On 04-November-10 7.50 Put Bond Future 421 0 0 0 0.00
31/08/2010 R157 On 04-November-10 8.55 Put Bond Future 6 0 0 0 0.00
31/08/2010 R157 On 04-November-10 8.50 Put Bond Future 8 0 0 0 0.00
31/08/2010 R157 On 03-February-11 Bond Future 7.26 129.4443 129.4443 129.4443 0.00
31/08/2010 R157 On 03-February-11 7.90 Call Bond Future 3307 3 3 3 0.00
31/08/2010 R157 On 03-February-11 7.85 Call Bond Future 3139 3 3 3 0.00
31/08/2010 R157 On 03-February-11 7.95 Call Bond Future 3478 3 3 3 0.00
31/08/2010 R157 On 03-February-11 7.95 Put Bond Future 484 0 0 0 0.00
31/08/2010 R157 On 03-February-11 7.85 Put Bond Future 573 1 1 1 0.00
31/08/2010 R157 On 03-February-11 7.90 Put Bond Future 527 0 1 0 0.00
31/08/2010 R157 On 05-May-11 Bond Future 7.29 124.8049 124.8049 124.8049 0.00
31/08/2010 R157 On 05-May-11 7.75 Call Bond Future 2836 3 3 3 0.00
31/08/2010 R157 On 05-May-11 7.70 Call Bond Future 2692 3 3 3 0.00
31/08/2010 R157 On 05-May-11 7.80 Call Bond Future 2982 3 3 3 0.00
31/08/2010 R157 On 05-May-11 7.80 Put Bond Future 885 1 1 1 0.00
31/08/2010 R157 On 05-May-11 7.70 Put Bond Future 1005 1 1 1 0.00
31/08/2010 R157 On 05-May-11 7.75 Put Bond Future 944 1 1 1 0.00
31/08/2010 R186 On 04-November-10 Bond Future 8.09 125.8679 125.5584 125.8679 17,545.00
31/08/2010 R186 On 04-November-10 9.25 Call Bond Future 11244 12 11 12 0.00
31/08/2010 R186 On 04-November-10 9.30 Call Bond Future 11677 12 12 12 0.00
31/08/2010 R186 On 04-November-10 8.75 Call Bond Future 6941 7 7 7 7,900.00
31/08/2010 R186 On 04-November-10 9.20 Call Bond Future 10810 11 11 11 0.00
31/08/2010 R186 On 04-November-10 9.20 Put Bond Future 90 0 0 0 0.00
31/08/2010 R186 On 04-November-10 8.75 Put Bond Future 376 0 0 0 0.00
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31/08/2010 R186 On 04-November-10 9.30 Put Bond Future 64 0 0 0 0.00
31/08/2010 R186 On 04-November-10 9.25 Put Bond Future 76 0 0 0 0.00
31/08/2010 R186 On 03-February-11 Bond Future 8.11 122.8200 122.4939 122.8200 0.00
31/08/2010 R186 On 03-February-11 9.00 Call Bond Future 9477 10 9 10 0.00
31/08/2010 R186 On 03-February-11 9.05 Call Bond Future 9862 10 10 10 0.00
31/08/2010 R186 On 03-February-11 7.75 Call Bond Future 1726 2 2 2 3,000.00
31/08/2010 R186 On 03-February-11 8.95 Call Bond Future 9096 9 9 9 0.00
31/08/2010 R186 On 03-February-11 8.95 Put Bond Future 994 1 1 1 0.00
31/08/2010 R186 On 03-February-11 7.75 Put Bond Future 5490 5 5 5 0.00
31/08/2010 R186 On 03-February-11 9.05 Put Bond Future 847 1 1 1 0.00
31/08/2010 R186 On 03-February-11 9.00 Put Bond Future 917 1 1 1 0.00
31/08/2010 R186 On 05-May-11 Bond Future 8.15 124.8729 124.5515 124.8729 0.00
31/08/2010 R186 On 05-May-11 8.75 Call Bond Future 8350 8 8 8 0.00
31/08/2010 R186 On 05-May-11 8.80 Call Bond Future 8687 9 9 9 0.00
31/08/2010 R186 On 05-May-11 8.70 Call Bond Future 8018 8 8 8 0.00
31/08/2010 R186 On 05-May-11 8.70 Put Bond Future 2702 2 3 2 0.00
31/08/2010 R186 On 05-May-11 8.80 Put Bond Future 2438 2 2 2 0.00
31/08/2010 R186 On 05-May-11 8.75 Put Bond Future 2566 2 3 2 0.00
31/08/2010 R189 On 04-November-10 Bond Future 1.68 111.3521 111.3372 111.3521 0.00
31/08/2010 R189 On 04-November-10 1.75 Call Bond Future 164 0 0 0 0.00
31/08/2010 R189 On 04-November-10 1.70 Call Bond Future 40 0 0 0 0.00
31/08/2010 R189 On 04-November-10 1.80 Call Bond Future 288 0 0 0 0.00
31/08/2010 R189 On 04-November-10 1.80 Put Bond Future 0 0 0 0.00
31/08/2010 R189 On 04-November-10 1.70 Put Bond Future 0 0 0 0 0.00
31/08/2010 R189 On 04-November-10 1.75 Put Bond Future 0 0 0 0 0.00
31/08/2010 R197 On 04-November-10 Bond Future 2.63 134.1180 133.9748 134.1180 0.00
31/08/2010 R197 On 04-November-10 3.05 Call Bond Future 5391 6 5 6 0.00
31/08/2010 R197 On 04-November-10 3.10 Call Bond Future 6007 6 6 6 0.00
31/08/2010 R197 On 04-November-10 3.00 Call Bond Future 4771 5 5 5 0.00
31/08/2010 R197 On 04-November-10 3.00 Put Bond Future 0 0 0 0 0.00
31/08/2010 R197 On 04-November-10 3.10 Put Bond Future 0 0 0 0 0.00
31/08/2010 R197 On 04-November-10 3.05 Put Bond Future 0 0 0 0 0.00
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31/08/2010 R201 On 04-November-10 Bond Future 7.10 109.1822 109.1458 109.1822 1,664.00
31/08/2010 R201 On 04-November-10 8.50 Call Bond Future 4943 5 5 5 0.00
31/08/2010 R201 On 04-November-10 8.55 Call Bond Future 5113 5 5 5 0.00
31/08/2010 R201 On 04-November-10 8.45 Call Bond Future 4772 5 5 5 0.00
31/08/2010 R201 On 04-November-10 7.50 Call Bond Future 1693 2 2 2 0.00
31/08/2010 R201 On 04-November-10 7.25 Call Bond Future 1031 1 1 1 140.00
31/08/2010 R201 On 04-November-10 8.00 Call Bond Future 3254 3 3 3 0.00
31/08/2010 R201 On 04-November-10 6.75 Call Bond Future 235 0 0 0 420.00
31/08/2010 R201 On 04-November-10 8.00 Put Bond Future 50 0 0 0 420.00
31/08/2010 R201 On 04-November-10 6.75 Put Bond Future 1530 1 2 1 0.00
31/08/2010 R201 On 04-November-10 7.50 Put Bond Future 260 0 0 0 140.00
31/08/2010 R201 On 04-November-10 7.25 Put Bond Future 498 0 0 0 0.00
31/08/2010 R201 On 04-November-10 8.45 Put Bond Future 6 0 0 0 0.00
31/08/2010 R201 On 04-November-10 8.55 Put Bond Future 4 0 0 0 0.00
31/08/2010 R201 On 04-November-10 8.50 Put Bond Future 5 0 0 0 0.00
31/08/2010 R201 On 03-February-11 Bond Future 7.10 106.7010 106.6631 106.7010 0.00
31/08/2010 R201 On 03-February-11 8.00 Call Bond Future 3308 3 3 3 0.00
31/08/2010 R201 On 03-February-11 8.05 Call Bond Future 3448 3 3 3 0.00
31/08/2010 R201 On 03-February-11 7.95 Call Bond Future 3145 3 3 3 0.00
31/08/2010 R201 On 03-February-11 7.95 Put Bond Future 261 0 0 0 0.00
31/08/2010 R201 On 03-February-11 8.05 Put Bond Future 232 0 0 0 0.00
31/08/2010 R201 On 03-February-11 8.00 Put Bond Future 258 0 0 0 0.00
31/08/2010 R201 On 05-May-11 Bond Future 712 108.5037 108.4648 108.5037 0.00
31/08/2010 R201 On 05-May-11 7.75 Call Bond Future 2706 3 3 3 0.00
31/08/2010 R201 On 05-May-11 7.70 Call Bond Future 2590 2 3 2 0.00
31/08/2010 R201 On 05-May-11 7.80 Call Bond Future 2825 3 3 3 0.00
31/08/2010 R201 On 05-May-11 7.80 Put Bond Future 654 1 1 1 0.00
31/08/2010 R201 On 05-May-11 7.70 Put Bond Future 735 1 1 1 0.00
31/08/2010 R201 On 05-May-11 7.75 Put Bond Future 693 1 1 1 0.00
31/08/2010 R202 On 04-November-10 Bond Future 2.54 117.2000 117.2000 117.2000 0.00
31/08/2010 R202 On 04-November-10 3.05 Call Bond Future 9148 9 9 9 0.00
31/08/2010 R202 On 04-November-10 3.10 Call Bond Future 10002 10 10 10 0.00
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31/08/2010 R202 On 04-November-10 3.00 Call Bond Future 8286 8 8 8 0.00
31/08/2010 R202 On 04-November-10 3.00 Put Bond Future 0 0 0 0 0.00
31/08/2010 R202 On 04-November-10 3.10 Put Bond Future 0 0 0 0 0.00
31/08/2010 R202 On 04-November-10 3.05 Put Bond Future 0 0 0 0 0.00
31/08/2010 R203 On 04-November-10 Bond Future 7.76 103.7811 103.7864 103.7811 2,215.00
31/08/2010 R203 On 04-November-10 9.25 Call Bond Future 7549 8 8 0.00
31/08/2010 R203 On 04-November-10 9.20 Call Bond Future 7308 7 7 7 0.00
31/08/2010 R203 On 04-November-10 9.30 Call Bond Future 7789 8 8 8 0.00
31/08/2010 R203 On 04-November-10 9.30 Put Bond Future 4 0 0 0 0.00
31/08/2010 R203 On 04-November-10 9.20 Put Bond Future 7 0 0 0 0.00
31/08/2010 R203 On 04-November-10 9.25 Put Bond Future 6 0 0 0 0.00
31/08/2010 R203 On 03-February-11 Bond Future 7.79 105.6326 105.6377 105.6326 0.00
31/08/2010 R203 On 03-February-11 8.50 Call Bond Future 4216 4 4 4 0.00
31/08/2010 R203 On 03-February-11 8.45 Call Bond Future 4021 4 4 4 0.00
31/08/2010 R203 On 03-February-11 8.55 Call Bond Future 4414 4 4 4 0.00
31/08/2010 R203 On 03-February-11 8.55 Put Bond Future 601 1 1 1 0.00
31/08/2010 R203 On 03-February-11 8.45 Put Bond Future 701 1 1 1 0.00
31/08/2010 R203 On 03-February-11 8.50 Put Bond Future 649 1 1 1 0.00
31/08/2010 R203 On 05-May-11 Bond Future 7.84 103.2386 103.2436 103.2386 0.00
31/08/2010 R203 On 05-May-11 8.25 Call Bond Future 3316 3 3 3 0.00
31/08/2010 R203 On 05-May-11 8.30 Call Bond Future 3485 3 3 3 0.00
31/08/2010 R203 On 05-May-11 8.20 Call Bond Future 3150 3 3 3 0.00
31/08/2010 R203 On 05-May-11 8.20 Put Bond Future 1388 1 1 1 0.00
31/08/2010 R203 On 05-May-11 8.30 Put Bond Future 1236 1 1 1 0.00
31/08/2010 R203 On 05-May-11 8.25 Put Bond Future 1310 1 1 1 0.00
31/08/2010 R204 On 04-November-10 Bond Future 7.86 103.8907 103.8966 103.8907 2,466.00
31/08/2010 R204 On 04-November-10 9.25 Call Bond Future 7870 8 8 8 0.00
31/08/2010 R204 On 04-November-10 9.30 Call Bond Future 8135 8 8 8 0.00
31/08/2010 R204 On 04-November-10 9.20 Call Bond Future 7605 8 8 8 0.00
31/08/2010 R204 On 04-November-10 9.20 Put Bond Future 17 0 0 0 0.00
31/08/2010 R204 On 04-November-10 9.30 Put Bond Future 11 0 0 0 0.00
31/08/2010 R204 On 04-November-10 9.25 Put Bond Future 14 0 0 0 0.00
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31/08/2010 R204 On 03-February-11 Bond Future 7.89 101.7032 101.7090 101.7032 0.00
31/08/2010 R204 On 03-February-11 8.50 Call Bond Future 4209 4 4 4 0.00
31/08/2010 R204 On 03-February-11 8.55 Call Bond Future 4428 4 4 4 0.00
31/08/2010 R204 On 03-February-11 8.45 Call Bond Future 3994 4 4 4 0.00
31/08/2010 R204 On 03-February-11 8.45 Put Bond Future 798 1 1 1 0.00
31/08/2010 R204 On 03-February-11 8.55 Put Bond Future 677 1 1 1 0.00
31/08/2010 R204 On 03-February-11 8.50 Put Bond Future 735 1 1 1 0.00
31/08/2010 R204 On 05-May-11 Bond Future 7.94 103.4124 103.4180 103.4124 0.00
31/08/2010 R204 On 05-May-11 8.50 Call Bond Future 4514 4 5 4 0.00
31/08/2010 R204 On 05-May-11 8.45 Call Bond Future 4319 4 4 4 0.00
31/08/2010 R204 On 05-May-11 8.55 Call Bond Future 4711 5 5 5 0.00
31/08/2010 R204 On 05-May-11 8.55 Put Bond Future 1322 1 1 1 0.00
31/08/2010 R204 On 05-May-11 8.45 Put Bond Future 1473 1 1 1 0.00
31/08/2010 R204 On 05-May-11 8.50 Put Bond Future 1396 1 1 1 0.00
31/08/2010 R206 On 04-November-10 Bond Future 6.98 103.8733 103.8421 103.8733 0.00
31/08/2010 R206 On 04-November-10 8.50 Call Bond Future 4215 4 4 4 0.00
31/08/2010 R206 On 04-November-10 8.55 Call Bond Future 4349 4 4 4 0.00
31/08/2010 R206 On 04-November-10 8.45 Call Bond Future 4081 4 4 4 0.00
31/08/2010 R206 On 04-November-10 7.25 Call Bond Future 1049 1 1 1 150.00
31/08/2010 R206 On 04-November-10 8.00 Call Bond Future 2876 3 3 3 0.00
31/08/2010 R206 On 04-November-10 6.75 Call Bond Future 292 0 0 0 450.00
31/08/2010 R206 On 04-November-10 8.00 Put Bond Future 21 0 0 0 450.00
31/08/2010 R206 On 04-November-10 6.75 Put Bond Future 936 1 1 1 0.00
31/08/2010 R206 On 04-November-10 7.25 Put Bond Future 275 0 0 0 150.00
31/08/2010 R206 On 04-November-10 8.45 Put Bond Future 2 0 0 0 0.00
31/08/2010 R206 On 04-November-10 8.55 Put Bond Future 1 0 0 0 0.00
31/08/2010 R206 On 04-November-10 8.50 Put Bond Future 2 0 0 0 0.00
31/08/2010 R206 On 03-February-11 Bond Future 6.96 101.9457 101.9140 101.9457 0.00
31/08/2010 R206 On 03-February-11 8.00 Call Bond Future 2858 3 3 3 0.00
31/08/2010 R206 On 03-February-11 7.95 Call Bond Future 2745 3 3 3 0.00
31/08/2010 R206 On 03-February-11 8.05 Call Bond Future 2970 3 3 3 0.00
31/08/2010 R206 On 03-February-11 8.05 Put Bond Future 133 0 0 0 0.00
31/08/2010 R206 On 03-February-11 7.95 Put Bond Future 163 0 0 0 0.00
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31/08/2010 R206 On 03-February-11 8.00 Put Bond Future 148 0 0 0 0.00
31/08/2010 R206 On 05-May-11 Bond Future 6.97 103.6685 103.6369 103.6685 0.00
31/08/2010 R206 On 05-May-11 7.50 Call Bond Future 1821 2 2 2 0.00
31/08/2010 R206 On 05-May-11 7.55 Call Bond Future 1909 2 2 2 0.00
31/08/2010 R206 On 05-May-11 7.45 Call Bond Future 1736 2 2 2 0.00
31/08/2010 R206 On 05-May-11 7.45 Put Bond Future 585 1 1 1 0.00
31/08/2010 R206 On 05-May-11 7.55 Put Bond Future 519 0 1 0 0.00
31/08/2010 R206 On 05-May-11 7.50 Put Bond Future 551 0 1 0 0.00
31/08/2010 R207 On 04-November-10 Bond Future 7.96 97.7936 97.7311 97.7936 810.00
31/08/2010 R207 On 04-November-10 9.25 Call Bond Future 7667 8 8 8 0.00
31/08/2010 R207 On 04-November-10 9.20 Call Bond Future 7392 7 7 7 0.00
31/08/2010 R207 On 04-November-10 9.30 Call Bond Future 7942 8 8 8 0.00
31/08/2010 R207 On 04-November-10 9.30 Put Bond Future 21 0 0 0 0.00
31/08/2010 R207 On 04-November-10 9.20 Put Bond Future 32 0 0 0 0.00
31/08/2010 R207 On 04-November-10 9.25 Put Bond Future 26 0 0 0 0.00
31/08/2010 R207 On 03-February-11 Bond Future 7.99 95.8961 95.8350 95.8961 0.00
31/08/2010 R207 On 03-February-11 8.75 Call Bond Future 5172 5 5 5 0.00
31/08/2010 R207 On 03-February-11 8.80 Call Bond Future 5408 5 5 5 0.00
31/08/2010 R207 On 03-February-11 8.70 Call Bond Future 4938 5 5 5 0.00
31/08/2010 R207 On 03-February-11 8.70 Put Bond Future 696 1 1 1 0.00
31/08/2010 R207 On 03-February-11 8.80 Put Bond Future 592 1 1 1 0.00
31/08/2010 R207 On 03-February-11 8.75 Put Bond Future 642 1 1 1 0.00
31/08/2010 R207 On 05-May-11 Bond Future 8.04 97.5065 97.4408 97.5065 0.00
31/08/2010 R207 On 05-May-11 8.50 Call Bond Future 4348 4 4 4 0.00
31/08/2010 R207 On 05-May-11 8.45 Call Bond Future 4149 4 4 4 0.00
31/08/2010 R207 On 05-May-11 8.55 Call Bond Future 4550 5 5 5 0.00
31/08/2010 R207 On 05-May-11 8.55 Put Bond Future 1540 1 2 1 0.00
31/08/2010 R207 On 05-May-11 8.45 Put Bond Future 1715 2 2 2 0.00
31/08/2010 R207 On 05-May-11 8.50 Put Bond Future 1626 2 2 2 0.00
31/08/2010 R208 On 04-November-10 Bond Future 8.02 91.9559 91.8968 91.9559 6,835.00
31/08/2010 R208 On 04-November-10 9.25 Call Bond Future 7657 8 8 8 0.00
31/08/2010 R208 On 04-November-10 9.30 Call Bond Future 7944 8 8 8 0.00
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31/08/2010 R208 On 04-November-10 9.20 Call Bond Future 7370 7 7 7 0.00
31/08/2010 R208 On 04-November-10 9.20 Put Bond Future 31 0 0 0 0.00
31/08/2010 R208 On 04-November-10 9.30 Put Bond Future 19 0 0 0 0.00
31/08/2010 R208 On 04-November-10 9.25 Put Bond Future 24 0 0 0 0.00
31/08/2010 R208 On 03-February-11 Bond Future 8.05 93.5983 93.5338 93.5983 0.00
31/08/2010 R208 On 03-February-11 8.75 Call Bond Future 5213 5 5 5 0.00
31/08/2010 R208 On 03-February-11 8.70 Call Bond Future 4975 5 5 5 0.00
31/08/2010 R208 On 03-February-11 8.80 Call Bond Future 5453 5 5 5 0.00
31/08/2010 R208 On 03-February-11 8.80 Put Bond Future 766 1 1 1 0.00
31/08/2010 R208 On 03-February-11 8.70 Put Bond Future 893 1 1 1 0.00
31/08/2010 R208 On 03-February-11 8.75 Put Bond Future 828 1 1 1 0.00
31/08/2010 R208 On 05-May-11 Bond Future 8.09 91.7665 91.7032 91.7665 0.00
31/08/2010 R208 On 05-May-11 8.50 Call Bond Future 4289 4 4 4 0.00
31/08/2010 R208 On 05-May-11 8.55 Call Bond Future 4498 5 4 5 0.00
31/08/2010 R208 On 05-May-11 8.45 Call Bond Future 4084 4 4 4 0.00
31/08/2010 R208 On 05-May-11 8.45 Put Bond Future 1861 2 2 2 0.00
31/08/2010 R208 On 05-May-11 8.55 Put Bond Future 1665 2 2 2 0.00
31/08/2010 R208 On 05-May-11 8.50 Put Bond Future 1761 2 2 2 0.00
31/08/2010 R209 On 04-November-10 Bond Future 8.06 81.6129 81.2398 81.6129 23,994.00
31/08/2010 R209 On 04-November-10 9.00 Call Bond Future 7964 8 8 8 0.00
31/08/2010 R209 On 04-November-10 9.05 Call Bond Future 8329 9 8 9 0.00
31/08/2010 R209 On 04-November-10 8.95 Call Bond Future 7599 8 8 8 0.00
31/08/2010 R209 On 04-November-10 8.25 Call Bond Future 2822 3 3 3 54.00
31/08/2010 R209 On 04-November-10 9.25 Call Bond Future 9779 10 10 10 0.00
31/08/2010 R209 On 04-November-10 7.75 Call Bond Future 698 1 1 1 162.00
31/08/2010 R209 On 04-November-10 8.50 Call Bond Future 4395 5 4 5 0.00
31/08/2010 R209 On 04-November-10 8.50 Put Bond Future 558 1 1 1 54.00
31/08/2010 R209 On 04-November-10 8.25 Put Bond Future 1128 1 1 1 0.00
31/08/2010 R209 On 04-November-10 9.25 Put Bond Future 47 0 0 0 162.00
31/08/2010 R209 On 04-November-10 7.75 Put Bond Future 3588 3 4 3 0.00
31/08/2010 R209 On 04-November-10 8.95 Put Bond Future 133 0 0 0 0.00
31/08/2010 R209 On 04-November-10 9.05 Put Bond Future 95 0 0 0 0.00
31/08/2010 R209 On 04-November-10 9.00 Put Bond Future 112 0 0 0 0.00
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31/08/2010 R209 On 03-February-11 Bond Future 8.08 83.0691 82.6890 83.0691 0.00
31/08/2010 R209 On 03-February-11 9.00 Call Bond Future 8538 9 9 9 0.00
31/08/2010 R209 On 03-February-11 9.05 Call Bond Future 8857 9 9 9 0.00
31/08/2010 R209 On 03-February-11 8.95 Call Bond Future 8219 8 8 8 0.00
31/08/2010 R209 On 03-February-11 8.95 Put Bond Future 937 1 1 1 0.00
31/08/2010 R209 On 03-February-11 9.05 Put Bond Future 807 1 1 1 0.00
31/08/2010 R209 On 03-February-11 9.00 Put Bond Future 870 1 1 1 0.00
31/08/2010 R209 On 05-May-11 Bond Future 8.11 81.3126 80.9351 81.3126 0.00
31/08/2010 R209 On 05-May-11 8.50 Call Bond Future 5954 6 6 6 0.00
31/08/2010 R209 On 05-May-11 8.55 Call Bond Future 6233 6 6 6 0.00
31/08/2010 R209 On 05-May-11 8.45 Call Bond Future 5677 6 6 6 0.00
31/08/2010 R209 On 05-May-11 8.45 Put Bond Future 2697 2 3 2 0.00
31/08/2010 R209 On 05-May-11 8.55 Put Bond Future 2417 2 2 2 0.00
31/08/2010 R209 On 05-May-11 8.50 Put Bond Future 2554 2 3 2 0.00
31/08/2010 R209 On 04-August-11 Bond Future 8.15 82.4878 82.1499 82.4878 0.00
31/08/2010 R209 On 04-August-11 8.50 Call Bond Future 6834 7 7 7 0.00
31/08/2010 R209 On 04-August-11 8.55 Call Bond Future 7128 7 7 7 0.00
31/08/2010 R209 On 04-August-11 8.45 Call Bond Future 6475 6 6 6 0.00
31/08/2010 R209 On 04-August-11 10.10 Call Bond Future 15808 16 16 16 0.00
31/08/2010 R209 On 04-August-11 10.10 Put Bond Future 1141 1 1 1 1,000.00
31/08/2010 R209 On 04-August-11 8.45 Put Bond Future 3919 3 4 3 0.00
31/08/2010 R209 On 04-August-11 8.55 Put Bond Future 3737 3 4 3 0.00
31/08/2010 R209 On 04-August-11 8.50 Put Bond Future 3859 3 4 3 1,000.00
31/08/2010 R210 On 04-November-10 Bond Future 2.63 99.8400 99.8262 99.8400 0.00
31/08/2010 R210 On 04-November-10 3.10 Call Bond Future 6225 6 6 6 0.00
31/08/2010 R210 On 04-November-10 3.05 Call Bond Future 5581 6 6 6 0.00
31/08/2010 R210 On 04-November-10 3.15 Call Bond Future 6863 7 7 7 0.00
31/08/2010 R210 On 04-November-10 3.15 Put Bond Future 0 0 0 0 0.00
31/08/2010 R210 On 04-November-10 3.05 Put Bond Future 0 0 0 0 0.00
31/08/2010 R210 On 04-November-10 3.10 Put Bond Future 0 0 0 0 0.00
31/08/2010 R211 On 04-November-10 Bond Future 2.58 100.2667 100.2553 100.2667 0.00
31/08/2010 R211 On 04-November-10 2.75 Call Bond Future 993 1 1 1 0.00
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31/08/2010 R211 On 04-November-10 2.80 Call Bond Future 1274 1 1 1 0.00
31/08/2010 R211 On 04-November-10 2.70 Call Bond Future 710 1 1 1 0.00
31/08/2010 R211 On 04-November-10 2.70 Put Bond Future 0 0 0 0 0.00
31/08/2010 R211 On 04-November-10 2.80 Put Bond Future 0 0 0 0 0.00
31/08/2010 R211 On 04-November-10 2.75 Put Bond Future 0 0 0 0 0.00
31/08/2010 R212 On 04-November-10 Bond Future 2.65 101.7569 101.7472 101.7569 0.00
31/08/2010 R212 On 04-November-10 3.00 Call Bond Future 3363 3 3 3 0.00
31/08/2010 R212 On 04-November-10 3.05 Call Bond Future 3829 4 4 4 0.00
31/08/2010 R212 On 04-November-10 2.95 Call Bond Future 2894 3 3 3 0.00
31/08/2010 R212 On 04-November-10 2.95 Put Bond Future 0 0 0 0 0.00
31/08/2010 R212 On 04-November-10 3.05 Put Bond Future 0 0 0 0 0.00
31/08/2010 R212 On 04-November-10 3.00 Put Bond Future 0 0 0 0 0.00
31/08/2010 TRT1 On 04-November-10 Index Future 339.48 339.7940 339.4760 339.7940 100.00
31/08/2010 TRT1 On 03-February-11 Index Future 345.56 345.8800 345.5550 345.8800 0.00
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