
Derivatives Weekly Statistics Report
From: 06/09/2010 To: 06/09/2010

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

Closing MTM Closing PricePut

AL7T On  04-November-10 06/09/2010 371.0620 371.0620371.1020Index Future 371.10  38.00 

ALBI On  04-November-10 06/09/2010 342.3300 342.3300342.3140Index Future 342.31  1,261.00 

ALBI On  03-February-11 06/09/2010 347.3580 347.3580347.3420Index Future 347.34  0.00 

CRD1 On  04-November-10 06/09/2010 150.0880 150.0880150.1070Index Future 150.11  2.00 

CRD1 On  03-February-11 06/09/2010 152.4210 152.4210152.4400Index Future 152.44  0.00 

GOVI On  04-November-10 06/09/2010 342.9370 342.9370342.9220GOVI 342.92  159.00 

GOVI On  04-November-10 06/09/2010  329.00 14 1414GOVI 139220  0.00 Call

GOVI On  04-November-10 06/09/2010  328.99 14 1414GOVI 139320  0.00 Call

GOVI On  04-November-10 06/09/2010  329.01 14 1414GOVI 139120  0.00 Call

GOVI On  04-November-10 06/09/2010  329.01 0 00GOVI 0  0.00 Put

GOVI On  04-November-10 06/09/2010  328.99 0 00GOVI 0  0.00 Put

GOVI On  04-November-10 06/09/2010  329.00 0 00GOVI 0  0.00 Put

GVIX On  01-January-29 06/09/2010 110.0000 110.0000110.0000LIVE INDEX 110.00  0.00 

ILBI On  04-November-10 06/09/2010 397.9590 397.9590397.9310Index Future 397.93  507.00 

ILBI On  03-February-11 06/09/2010 404.6290 404.6290404.6040Index Future 404.60  0.00 

J157 On  15-September-15 06/09/2010 0.0200 0.02000.0200Interest Rate Swap 8.82  0.00 

J186 On  21-December-26 06/09/2010 0.1077 0.10770.1077Interest Rate Swap 8.68  0.00 
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J201 On  22-December-14 06/09/2010 0.0514 0.05140.0514Interest Rate Swap 8.66  0.00 

J203 On  15-September-17 06/09/2010 0.0847 0.08470.0847Interest Rate Swap 8.98  0.00 

J204 On  21-December-18 06/09/2010 0.0958 0.09580.0958Interest Rate Swap 8.96  0.00 

J207 On  15-January-20 06/09/2010 0.0691 0.06910.0691Interest Rate Swap 9.00  0.00 

JBAF On  15-September-10 06/09/2010 93.7900 93.790093.8000Jibar Tradeable Future 6.20  1,000.00 

JBAF On  20-October-10 06/09/2010 93.8300 93.830093.8100Jibar Tradeable Future 6.19  0.00 

JBAF On  17-November-10 06/09/2010 93.8600 93.860093.8500Jibar Tradeable Future 6.15  0.00 

JBAF On  15-December-10 06/09/2010 93.9200 93.920093.9300Jibar Tradeable Future 6.07  0.00 

JBAF On  19-January-11 06/09/2010 93.9600 93.960093.9700Jibar Tradeable Future 6.03  0.00 

JBAF On  16-February-11 06/09/2010 93.9700 93.970093.9800Jibar Tradeable Future 6.02  0.00 

JBAF On  16-March-11 06/09/2010 93.9600 93.960093.9700Jibar Tradeable Future 6.03  5,500.00 

JBAF On  15-June-11 06/09/2010 93.8400 93.840093.8600Jibar Tradeable Future 6.14  4,500.00 

JBAF On  21-September-11 06/09/2010 93.7000 93.700093.7200Jibar Tradeable Future 6.28  6,000.00 

JBAF On  21-December-11 06/09/2010 93.5200 93.520093.5400Jibar Tradeable Future 6.46  5,000.00 

JBAF On  20-March-12 06/09/2010 93.2700 93.270093.3200Jibar Tradeable Future 6.68  0.00 

JBAF On  20-June-12 06/09/2010 93.0700 93.070093.0800Jibar Tradeable Future 6.92  0.00 

JFRA On  04-November-10 06/09/2010 92.3400 92.340092.3400Jibar Tradeable Future 7.66  0.00 

JN02 On  04-November-10 06/09/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN02 On  04-November-10 06/09/2010  7.50 0 00JNOTE 0  0.00 Call

JN02 On  04-November-10 06/09/2010  7.75 0 00JNOTE 0  0.00 Call

JN02 On  04-November-10 06/09/2010  8.00 0 00JNOTE 0  0.00 Call

JN02 On  04-November-10 06/09/2010  8.00 1 11JNOTE 500000  0.00 Put

JN02 On  04-November-10 06/09/2010  7.75 0 00JNOTE 250000  0.00 Put

JN02 On  04-November-10 06/09/2010  7.50 0 00JNOTE 0  0.00 Put

JN05 On  04-November-10 06/09/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN05 On  04-November-10 06/09/2010  7.50 0 00JNOTE 0  0.00 Call

JN05 On  04-November-10 06/09/2010  8.25 0 00JNOTE 0  0.00 Call

JN05 On  04-November-10 06/09/2010  8.00 0 00JNOTE 0  0.00 Call
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JN05 On  04-November-10 06/09/2010  8.00 1 11JNOTE 500000  0.00 Put

JN05 On  04-November-10 06/09/2010  8.25 1 11JNOTE 750000  0.00 Put

JN05 On  04-November-10 06/09/2010  7.50 0 00JNOTE 0  0.00 Put

JN10 On  04-November-10 06/09/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN10 On  04-November-10 06/09/2010  7.50 0 00JNOTE 0  0.00 Call

JN10 On  04-November-10 06/09/2010  7.75 0 00JNOTE 0  0.00 Call

JN10 On  04-November-10 06/09/2010  7.25 0 00JNOTE 250000  0.00 Call

JN10 On  04-November-10 06/09/2010  7.25 0 00JNOTE 0  0.00 Put

JN10 On  04-November-10 06/09/2010  7.75 0 00JNOTE 250000  0.00 Put

JN10 On  04-November-10 06/09/2010  7.50 0 00JNOTE 0  0.00 Put

OTH1 On  04-November-10 06/09/2010 338.6770 338.6770338.6550Index Future 338.66  3.00 

OTH1 On  03-February-11 06/09/2010 343.9400 343.9400343.9190Index Future 343.92  0.00 

R157 On  04-November-10 06/09/2010 126.9540 126.9540126.9076Bond Future 7.31  5,192.00 

R157 On  04-November-10 06/09/2010  8.50 5 55Bond Future 5361  0.00 Call

R157 On  04-November-10 06/09/2010  8.55 6 66Bond Future 5578  0.00 Call

R157 On  04-November-10 06/09/2010  7.50 1 11Bond Future 1340  500.00 Call

R157 On  04-November-10 06/09/2010  8.45 5 55Bond Future 5143  0.00 Call

R157 On  04-November-10 06/09/2010  8.45 0 00Bond Future 10  0.00 Put

R157 On  04-November-10 06/09/2010  7.50 0 00Bond Future 473  0.00 Put

R157 On  04-November-10 06/09/2010  8.55 0 00Bond Future 6  0.00 Put

R157 On  04-November-10 06/09/2010  8.50 0 00Bond Future 8  0.00 Put

R157 On  03-February-11 06/09/2010 128.9468 128.9468128.8985Bond Future 7.39  0.00 

R157 On  03-February-11 06/09/2010  7.90 3 33Bond Future 2874  0.00 Call

R157 On  03-February-11 06/09/2010  7.85 3 33Bond Future 2714  0.00 Call

R157 On  03-February-11 06/09/2010  7.95 3 33Bond Future 3037  0.00 Call

R157 On  03-February-11 06/09/2010  7.95 1 11Bond Future 588  0.00 Put

R157 On  03-February-11 06/09/2010  7.85 1 11Bond Future 694  0.00 Put

R157 On  03-February-11 06/09/2010  7.90 1 11Bond Future 640  0.00 Put

R157 On  05-May-11 06/09/2010 124.0842 124.0842124.0386Bond Future 7.48  0.00 

R157 On  05-May-11 06/09/2010  7.75 2 22Bond Future 2323  0.00 Call

R157 On  05-May-11 06/09/2010  7.70 2 22Bond Future 2192  0.00 Call
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R157 On  05-May-11 06/09/2010  7.80 2 22Bond Future 2457  0.00 Call

R157 On  05-May-11 06/09/2010  7.80 1 11Bond Future 1127  0.00 Put

R157 On  05-May-11 06/09/2010  7.70 1 11Bond Future 1271  0.00 Put

R157 On  05-May-11 06/09/2010  7.75 1 11Bond Future 1197  0.00 Put

R186 On  04-November-10 06/09/2010 125.8989 125.8989125.8059Bond Future 8.06  17,545.00 

R186 On  04-November-10 06/09/2010  9.25 12 1211Bond Future 11467  0.00 Call

R186 On  04-November-10 06/09/2010  9.30 12 1212Bond Future 11903  0.00 Call

R186 On  04-November-10 06/09/2010  8.75 7 77Bond Future 7106  7,900.00 Call

R186 On  04-November-10 06/09/2010  9.20 11 1111Bond Future 11029  0.00 Call

R186 On  04-November-10 06/09/2010  9.20 0 00Bond Future 61  0.00 Put

R186 On  04-November-10 06/09/2010  8.75 0 00Bond Future 294  0.00 Put

R186 On  04-November-10 06/09/2010  9.30 0 00Bond Future 42  0.00 Put

R186 On  04-November-10 06/09/2010  9.25 0 00Bond Future 51  0.00 Put

R186 On  03-February-11 06/09/2010 122.5957 122.5957122.4939Bond Future 8.11  0.00 

R186 On  03-February-11 06/09/2010  9.00 10 109Bond Future 9430  0.00 Call

R186 On  03-February-11 06/09/2010  9.05 10 1010Bond Future 9816  0.00 Call

R186 On  03-February-11 06/09/2010  7.75 2 22Bond Future 1669  3,000.00 Call

R186 On  03-February-11 06/09/2010  8.95 9 99Bond Future 9046  0.00 Call

R186 On  03-February-11 06/09/2010  8.95 1 11Bond Future 944  0.00 Put

R186 On  03-February-11 06/09/2010  7.75 5 55Bond Future 5433  0.00 Put

R186 On  03-February-11 06/09/2010  9.05 1 11Bond Future 801  0.00 Put

R186 On  03-February-11 06/09/2010  9.00 1 11Bond Future 870  0.00 Put

R186 On  05-May-11 06/09/2010 124.4413 124.4413124.3412Bond Future 8.17  0.00 

R186 On  05-May-11 06/09/2010  8.75 8 88Bond Future 8150  0.00 Call

R186 On  05-May-11 06/09/2010  8.80 9 98Bond Future 8484  0.00 Call

R186 On  05-May-11 06/09/2010  8.70 8 88Bond Future 7820  0.00 Call

R186 On  05-May-11 06/09/2010  8.70 3 33Bond Future 2714  0.00 Put

R186 On  05-May-11 06/09/2010  8.80 2 22Bond Future 2445  0.00 Put

R186 On  05-May-11 06/09/2010  8.75 3 33Bond Future 2576  0.00 Put

R189 On  04-November-10 06/09/2010 111.7534 111.7534111.7384Bond Future 1.52  0.00 

R189 On  04-November-10 06/09/2010  1.75 1 11Bond Future 565  0.00 Call

R189 On  04-November-10 06/09/2010  1.70 0 00Bond Future 441  0.00 Call
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R189 On  04-November-10 06/09/2010  1.80 1 11Bond Future 689  0.00 Call

R189 On  04-November-10 06/09/2010  1.80 0 00Bond Future 0  0.00 Put

R189 On  04-November-10 06/09/2010  1.70 0 00Bond Future 0  0.00 Put

R189 On  04-November-10 06/09/2010  1.75 0 00Bond Future 0  0.00 Put

R197 On  04-November-10 06/09/2010 133.3261 133.3261133.4426Bond Future 2.67  0.00 

R197 On  04-November-10 06/09/2010  3.05 5 55Bond Future 4859  0.00 Call

R197 On  04-November-10 06/09/2010  3.10 5 55Bond Future 5475  0.00 Call

R197 On  04-November-10 06/09/2010  3.00 4 44Bond Future 4239  0.00 Call

R197 On  04-November-10 06/09/2010  3.00 0 00Bond Future 0  0.00 Put

R197 On  04-November-10 06/09/2010  3.10 0 00Bond Future 0  0.00 Put

R197 On  04-November-10 06/09/2010  3.05 0 00Bond Future 0  0.00 Put

R201 On  04-November-10 06/09/2010 108.8769 108.8769108.7645Bond Future 7.21  1,834.00 

R201 On  04-November-10 06/09/2010  8.50 5 55Bond Future 4562  0.00 Call

R201 On  04-November-10 06/09/2010  8.55 5 55Bond Future 4732  0.00 Call

R201 On  04-November-10 06/09/2010  8.45 5 54Bond Future 4392  0.00 Call

R201 On  04-November-10 06/09/2010  7.50 1 11Bond Future 1378  0.00 Call

R201 On  04-November-10 06/09/2010  7.25 1 11Bond Future 776  140.00 Call

R201 On  04-November-10 06/09/2010  8.00 3 33Bond Future 2885  0.00 Call

R201 On  04-November-10 06/09/2010  6.75 0 00Bond Future 138  420.00 Call

R201 On  04-November-10 06/09/2010  8.00 0 00Bond Future 62  420.00 Put

R201 On  04-November-10 06/09/2010  6.75 2 22Bond Future 1814  0.00 Put

R201 On  04-November-10 06/09/2010  7.50 0 00Bond Future 326  140.00 Put

R201 On  04-November-10 06/09/2010  7.25 1 11Bond Future 624  0.00 Put

R201 On  04-November-10 06/09/2010  8.45 0 00Bond Future 7  0.00 Put

R201 On  04-November-10 06/09/2010  8.55 0 00Bond Future 4  0.00 Put

R201 On  04-November-10 06/09/2010  8.50 0 00Bond Future 5  0.00 Put

R201 On  03-February-11 06/09/2010 106.1722 106.1722106.0593Bond Future 7.27  0.00 

R201 On  03-February-11 06/09/2010  8.00 3 33Bond Future 2796  0.00 Call

R201 On  03-February-11 06/09/2010  8.05 3 33Bond Future 2928  0.00 Call

R201 On  03-February-11 06/09/2010  7.95 3 33Bond Future 2638  0.00 Call

R201 On  03-February-11 06/09/2010  7.95 0 00Bond Future 358  0.00 Put

R201 On  03-February-11 06/09/2010  8.05 0 00Bond Future 316  0.00 Put
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R201 On  03-February-11 06/09/2010  8.00 0 00Bond Future 350  0.00 Put

R201 On  05-May-11 06/09/2010 107.7810 107.7810107.6654Bond Future 7.37  0.00 

R201 On  05-May-11 06/09/2010  7.75 2 22Bond Future 2151  0.00 Call

R201 On  05-May-11 06/09/2010  7.70 2 22Bond Future 2046  0.00 Call

R201 On  05-May-11 06/09/2010  7.80 2 22Bond Future 2258  0.00 Call

R201 On  05-May-11 06/09/2010  7.80 1 11Bond Future 887  0.00 Put

R201 On  05-May-11 06/09/2010  7.70 1 11Bond Future 991  0.00 Put

R201 On  05-May-11 06/09/2010  7.75 1 11Bond Future 937  0.00 Put

R202 On  04-November-10 06/09/2010 115.2975 115.2975115.2975Bond Future 2.65  0.00 

R202 On  04-November-10 06/09/2010  3.05 7 77Bond Future 7246  0.00 Call

R202 On  04-November-10 06/09/2010  3.10 8 88Bond Future 8099  0.00 Call

R202 On  04-November-10 06/09/2010  3.00 6 66Bond Future 6383  0.00 Call

R202 On  04-November-10 06/09/2010  3.00 0 00Bond Future 0  0.00 Put

R202 On  04-November-10 06/09/2010  3.10 0 00Bond Future 0  0.00 Put

R202 On  04-November-10 06/09/2010  3.05 0 00Bond Future 0  0.00 Put

R203 On  04-November-10 06/09/2010 103.4466 103.4466103.4519Bond Future 7.83  2,215.00 

R203 On  04-November-10 06/09/2010  9.25 7 77Bond Future 7214  0.00 Call

R203 On  04-November-10 06/09/2010  9.20 7 77Bond Future 6973  0.00 Call

R203 On  04-November-10 06/09/2010  9.30 7 77Bond Future 7454  0.00 Call

R203 On  04-November-10 06/09/2010  9.30 0 00Bond Future 4  0.00 Put

R203 On  04-November-10 06/09/2010  9.20 0 00Bond Future 6  0.00 Put

R203 On  04-November-10 06/09/2010  9.25 0 00Bond Future 5  0.00 Put

R203 On  03-February-11 06/09/2010 105.0775 105.0775105.0826Bond Future 7.90  0.00 

R203 On  03-February-11 06/09/2010  8.50 4 44Bond Future 3764  0.00 Call

R203 On  03-February-11 06/09/2010  8.45 4 44Bond Future 3576  0.00 Call

R203 On  03-February-11 06/09/2010  8.55 4 44Bond Future 3955  0.00 Call

R203 On  03-February-11 06/09/2010  8.55 1 11Bond Future 697  0.00 Put

R203 On  03-February-11 06/09/2010  8.45 1 11Bond Future 812  0.00 Put

R203 On  03-February-11 06/09/2010  8.50 1 11Bond Future 752  0.00 Put

R203 On  05-May-11 06/09/2010 102.4986 102.4986102.5036Bond Future 7.99  0.00 

R203 On  05-May-11 06/09/2010  8.25 3 33Bond Future 2825  0.00 Call

R203 On  05-May-11 06/09/2010  8.30 3 33Bond Future 2983  0.00 Call
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R203 On  05-May-11 06/09/2010  8.20 3 33Bond Future 2672  0.00 Call

R203 On  05-May-11 06/09/2010  8.20 2 22Bond Future 1650  0.00 Put

R203 On  05-May-11 06/09/2010  8.30 1 11Bond Future 1474  0.00 Put

R203 On  05-May-11 06/09/2010  8.25 2 22Bond Future 1559  0.00 Put

R204 On  04-November-10 06/09/2010 103.5227 103.5227103.5286Bond Future 7.92  2,466.00 

R204 On  04-November-10 06/09/2010  9.25 7 78Bond Future 7501  0.00 Call

R204 On  04-November-10 06/09/2010  9.30 8 88Bond Future 7766  0.00 Call

R204 On  04-November-10 06/09/2010  9.20 7 77Bond Future 7236  0.00 Call

R204 On  04-November-10 06/09/2010  9.20 0 00Bond Future 16  0.00 Put

R204 On  04-November-10 06/09/2010  9.30 0 00Bond Future 10  0.00 Put

R204 On  04-November-10 06/09/2010  9.25 0 00Bond Future 13  0.00 Put

R204 On  03-February-11 06/09/2010 101.1249 101.1249101.1249Bond Future 7.99  0.00 

R204 On  03-February-11 06/09/2010  8.50 4 44Bond Future 3741  0.00 Call

R204 On  03-February-11 06/09/2010  8.55 4 44Bond Future 3951  0.00 Call

R204 On  03-February-11 06/09/2010  8.45 4 44Bond Future 3535  0.00 Call

R204 On  03-February-11 06/09/2010  8.45 1 11Bond Future 923  0.00 Put

R204 On  03-February-11 06/09/2010  8.55 1 11Bond Future 784  0.00 Put

R204 On  03-February-11 06/09/2010  8.50 1 11Bond Future 851  0.00 Put

R204 On  05-May-11 06/09/2010 102.6423 102.6423102.6479Bond Future 8.07  0.00 

R204 On  05-May-11 06/09/2010  8.50 4 44Bond Future 3967  0.00 Call

R204 On  05-May-11 06/09/2010  8.45 4 44Bond Future 3783  0.00 Call

R204 On  05-May-11 06/09/2010  8.55 4 44Bond Future 4153  0.00 Call

R204 On  05-May-11 06/09/2010  8.55 2 22Bond Future 1535  0.00 Put

R204 On  05-May-11 06/09/2010  8.45 2 22Bond Future 1707  0.00 Put

R204 On  05-May-11 06/09/2010  8.50 2 22Bond Future 1619  0.00 Put

R206 On  04-November-10 06/09/2010 103.4966 103.4966103.4373Bond Future 7.12  0.00 

R206 On  04-November-10 06/09/2010  8.50 4 44Bond Future 3811  0.00 Call

R206 On  04-November-10 06/09/2010  8.55 4 44Bond Future 3945  0.00 Call

R206 On  04-November-10 06/09/2010  8.45 4 44Bond Future 3677  0.00 Call

R206 On  04-November-10 06/09/2010  7.25 1 11Bond Future 757  150.00 Call

R206 On  04-November-10 06/09/2010  8.00 3 32Bond Future 2481  0.00 Call

R206 On  04-November-10 06/09/2010  6.75 0 00Bond Future 162  450.00 Call
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R206 On  04-November-10 06/09/2010  8.00 0 00Bond Future 31  450.00 Put

R206 On  04-November-10 06/09/2010  6.75 1 11Bond Future 1211  0.00 Put

R206 On  04-November-10 06/09/2010  7.25 0 00Bond Future 388  150.00 Put

R206 On  04-November-10 06/09/2010  8.45 0 00Bond Future 3  0.00 Put

R206 On  04-November-10 06/09/2010  8.55 0 00Bond Future 2  0.00 Put

R206 On  04-November-10 06/09/2010  8.50 0 00Bond Future 2  0.00 Put

R206 On  03-February-11 06/09/2010 101.3516 101.3516101.2940Bond Future 7.19  0.00 

R206 On  03-February-11 06/09/2010  8.00 2 22Bond Future 2321  0.00 Call

R206 On  03-February-11 06/09/2010  7.95 2 22Bond Future 2215  0.00 Call

R206 On  03-February-11 06/09/2010  8.05 2 22Bond Future 2425  0.00 Call

R206 On  03-February-11 06/09/2010  8.05 0 00Bond Future 208  0.00 Put

R206 On  03-February-11 06/09/2010  7.95 0 00Bond Future 253  0.00 Put

R206 On  03-February-11 06/09/2010  8.00 0 00Bond Future 231  0.00 Put

R206 On  05-May-11 06/09/2010 102.8872 102.8872102.8295Bond Future 7.31  0.00 

R206 On  05-May-11 06/09/2010  7.50 1 11Bond Future 1299  0.00 Call

R206 On  05-May-11 06/09/2010  7.55 1 11Bond Future 1373  0.00 Call

R206 On  05-May-11 06/09/2010  7.45 1 11Bond Future 1227  0.00 Call

R206 On  05-May-11 06/09/2010  7.45 1 11Bond Future 884  0.00 Put

R206 On  05-May-11 06/09/2010  7.55 1 11Bond Future 791  0.00 Put

R206 On  05-May-11 06/09/2010  7.50 1 11Bond Future 836  0.00 Put

R207 On  04-November-10 06/09/2010 97.4819 97.481997.4197Bond Future 8.01  810.00 

R207 On  04-November-10 06/09/2010  9.25 7 77Bond Future 7353  0.00 Call

R207 On  04-November-10 06/09/2010  9.20 7 77Bond Future 7078  0.00 Call

R207 On  04-November-10 06/09/2010  9.30 8 88Bond Future 7628  0.00 Call

R207 On  04-November-10 06/09/2010  9.30 0 00Bond Future 18  0.00 Put

R207 On  04-November-10 06/09/2010  9.20 0 00Bond Future 29  0.00 Put

R207 On  04-November-10 06/09/2010  9.25 0 00Bond Future 23  0.00 Put

R207 On  03-February-11 06/09/2010 95.3778 95.377895.3170Bond Future 8.07  0.00 

R207 On  03-February-11 06/09/2010  8.75 5 55Bond Future 4730  0.00 Call

R207 On  03-February-11 06/09/2010  8.80 5 55Bond Future 4960  0.00 Call

R207 On  03-February-11 06/09/2010  8.70 5 55Bond Future 4504  0.00 Call

R207 On  03-February-11 06/09/2010  8.70 1 11Bond Future 780  0.00 Put

R207 On  03-February-11 06/09/2010  8.80 1 11Bond Future 662  0.00 Put

Page 8 of 11 2010/09/06, 05:45:04PM



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

Closing MTM Closing PricePut

R207 On  03-February-11 06/09/2010  8.75 1 11Bond Future 718  0.00 Put

R207 On  05-May-11 06/09/2010 96.8159 96.815996.7507Bond Future 8.15  0.00 

R207 On  05-May-11 06/09/2010  8.50 4 44Bond Future 3869  0.00 Call

R207 On  05-May-11 06/09/2010  8.45 4 44Bond Future 3681  0.00 Call

R207 On  05-May-11 06/09/2010  8.55 4 44Bond Future 4061  0.00 Call

R207 On  05-May-11 06/09/2010  8.55 2 22Bond Future 1741  0.00 Put

R207 On  05-May-11 06/09/2010  8.45 2 22Bond Future 1937  0.00 Put

R207 On  05-May-11 06/09/2010  8.50 2 22Bond Future 1837  0.00 Put

R208 On  04-November-10 06/09/2010 91.6350 91.635091.6415Bond Future 8.06  6,835.00 

R208 On  04-November-10 06/09/2010  9.25 7 77Bond Future 7399  0.00 Call

R208 On  04-November-10 06/09/2010  9.30 8 88Bond Future 7686  0.00 Call

R208 On  04-November-10 06/09/2010  9.20 7 77Bond Future 7111  0.00 Call

R208 On  04-November-10 06/09/2010  9.20 0 00Bond Future 27  0.00 Put

R208 On  04-November-10 06/09/2010  9.30 0 00Bond Future 17  0.00 Put

R208 On  04-November-10 06/09/2010  9.25 0 00Bond Future 22  0.00 Put

R208 On  03-February-11 06/09/2010 93.0840 93.084093.0904Bond Future 8.12  0.00 

R208 On  03-February-11 06/09/2010  8.75 5 55Bond Future 4836  0.00 Call

R208 On  03-February-11 06/09/2010  8.70 5 55Bond Future 4604  0.00 Call

R208 On  03-February-11 06/09/2010  8.80 5 55Bond Future 5071  0.00 Call

R208 On  03-February-11 06/09/2010  8.80 1 11Bond Future 828  0.00 Put

R208 On  03-February-11 06/09/2010  8.70 1 11Bond Future 966  0.00 Put

R208 On  03-February-11 06/09/2010  8.75 1 11Bond Future 895  0.00 Put

R208 On  05-May-11 06/09/2010 91.0861 91.086191.0924Bond Future 8.19  0.00 

R208 On  05-May-11 06/09/2010  8.50 4 44Bond Future 3867  0.00 Call

R208 On  05-May-11 06/09/2010  8.55 4 44Bond Future 4066  0.00 Call

R208 On  05-May-11 06/09/2010  8.45 4 44Bond Future 3671  0.00 Call

R208 On  05-May-11 06/09/2010  8.45 2 22Bond Future 2059  0.00 Put

R208 On  05-May-11 06/09/2010  8.55 2 22Bond Future 1844  0.00 Put

R208 On  05-May-11 06/09/2010  8.50 2 22Bond Future 1950  0.00 Put

R209 On  04-November-10 06/09/2010 81.6585 81.658581.5672Bond Future 8.02  23,994.00 

R209 On  04-November-10 06/09/2010  9.00 8 88Bond Future 8254  0.00 Call

R209 On  04-November-10 06/09/2010  9.05 9 99Bond Future 8624  0.00 Call
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R209 On  04-November-10 06/09/2010  8.95 8 88Bond Future 7884  0.00 Call

R209 On  04-November-10 06/09/2010  8.25 3 33Bond Future 2960  54.00 Call

R209 On  04-November-10 06/09/2010  9.25 10 1010Bond Future 10088  0.00 Call

R209 On  04-November-10 06/09/2010  7.75 1 11Bond Future 719  162.00 Call

R209 On  04-November-10 06/09/2010  8.50 5 55Bond Future 4600  0.00 Call

R209 On  04-November-10 06/09/2010  8.50 0 00Bond Future 436  54.00 Put

R209 On  04-November-10 06/09/2010  8.25 1 11Bond Future 939  0.00 Put

R209 On  04-November-10 06/09/2010  9.25 0 00Bond Future 28  162.00 Put

R209 On  04-November-10 06/09/2010  7.75 3 33Bond Future 3281  0.00 Put

R209 On  04-November-10 06/09/2010  8.95 0 00Bond Future 91  0.00 Put

R209 On  04-November-10 06/09/2010  9.05 0 00Bond Future 62  0.00 Put

R209 On  04-November-10 06/09/2010  9.00 0 00Bond Future 75  0.00 Put

R209 On  03-February-11 06/09/2010 82.9421 82.942182.8516Bond Future 8.06  0.00 

R209 On  03-February-11 06/09/2010  9.00 9 99Bond Future 8629  0.00 Call

R209 On  03-February-11 06/09/2010  9.05 9 99Bond Future 8952  0.00 Call

R209 On  03-February-11 06/09/2010  8.95 8 88Bond Future 8307  0.00 Call

R209 On  03-February-11 06/09/2010  8.95 1 11Bond Future 862  0.00 Put

R209 On  03-February-11 06/09/2010  9.05 1 11Bond Future 739  0.00 Put

R209 On  03-February-11 06/09/2010  9.00 1 11Bond Future 799  0.00 Put

R209 On  05-May-11 06/09/2010 81.0516 81.051680.9530Bond Future 8.11  0.00 

R209 On  05-May-11 06/09/2010  8.50 6 66Bond Future 5919  0.00 Call

R209 On  05-May-11 06/09/2010  8.55 6 66Bond Future 6199  0.00 Call

R209 On  05-May-11 06/09/2010  8.45 6 66Bond Future 5642  0.00 Call

R209 On  05-May-11 06/09/2010  8.45 3 33Bond Future 2644  0.00 Put

R209 On  05-May-11 06/09/2010  8.55 2 22Bond Future 2365  0.00 Put

R209 On  05-May-11 06/09/2010  8.50 2 23Bond Future 2501  0.00 Put

R209 On  04-August-11 06/09/2010 82.4878 82.487882.3898Bond Future 8.13  0.00 

R209 On  04-August-11 06/09/2010  8.50 7 77Bond Future 6939  0.00 Call

R209 On  04-August-11 06/09/2010  8.55 7 77Bond Future 7235  0.00 Call

R209 On  04-August-11 06/09/2010  8.45 7 77Bond Future 6578  0.00 Call

R209 On  04-August-11 06/09/2010  10.10 16 1616Bond Future 15988  0.00 Call

R209 On  04-August-11 06/09/2010  10.10 1 11Bond Future 1081  1,000.00 Put

R209 On  04-August-11 06/09/2010  8.45 4 44Bond Future 3782  0.00 Put
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R209 On  04-August-11 06/09/2010  8.55 4 44Bond Future 3604  0.00 Put

R209 On  04-August-11 06/09/2010  8.50 4 44Bond Future 3724  1,000.00 Put

R210 On  04-November-10 06/09/2010 99.0819 99.081999.0682Bond Future 2.69  0.00 

R210 On  04-November-10 06/09/2010  3.10 5 55Bond Future 5467  0.00 Call

R210 On  04-November-10 06/09/2010  3.05 5 55Bond Future 4823  0.00 Call

R210 On  04-November-10 06/09/2010  3.15 6 66Bond Future 6105  0.00 Call

R210 On  04-November-10 06/09/2010  3.15 0 00Bond Future 0  0.00 Put

R210 On  04-November-10 06/09/2010  3.05 0 00Bond Future 0  0.00 Put

R210 On  04-November-10 06/09/2010  3.10 0 00Bond Future 0  0.00 Put

R211 On  04-November-10 06/09/2010 100.4724 100.4724100.4609Bond Future 2.54  0.00 

R211 On  04-November-10 06/09/2010  2.75 1 11Bond Future 1198  0.00 Call

R211 On  04-November-10 06/09/2010  2.80 1 11Bond Future 1480  0.00 Call

R211 On  04-November-10 06/09/2010  2.70 1 11Bond Future 916  0.00 Call

R211 On  04-November-10 06/09/2010  2.70 0 00Bond Future 0  0.00 Put

R211 On  04-November-10 06/09/2010  2.80 0 00Bond Future 0  0.00 Put

R211 On  04-November-10 06/09/2010  2.75 0 00Bond Future 0  0.00 Put

R212 On  04-November-10 06/09/2010 101.1856 101.1856101.1760Bond Future 2.71  1,080.00 

R212 On  04-November-10 06/09/2010  3.00 3 33Bond Future 2792  0.00 Call

R212 On  04-November-10 06/09/2010  3.05 3 33Bond Future 3257  0.00 Call

R212 On  04-November-10 06/09/2010  2.95 2 22Bond Future 2323  0.00 Call

R212 On  04-November-10 06/09/2010  2.95 0 00Bond Future 0  0.00 Put

R212 On  04-November-10 06/09/2010  3.05 0 00Bond Future 0  0.00 Put

R212 On  04-November-10 06/09/2010  3.00 0 00Bond Future 0  0.00 Put

TRT1 On  04-November-10 06/09/2010 338.9520 338.9520338.9380Index Future 338.94  100.00 

TRT1 On  03-February-11 06/09/2010 344.2200 344.2200344.2060Index Future 344.21  0.00 
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