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Derivatives Weekly Statistics Report

From: 13/09/2010 To: 13/09/2010

Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
13/09/2010 AL7T On 04-November-10 Index Future 374.24 375.1130 374.2440 375.1130 38.00
13/09/2010 ALBI On 04-November-10 Index Future 345.54 346.2680 345.5380 346.2680 1,308.00
13/09/2010 ALBI On 03-February-11 Index Future 350.87 351.0790 350.8710 351.0790 0.00
13/09/2010 CRD1 On 04-November-10 Index Future 150.72 150.8690 150.7200 150.8690 2.00
13/09/2010 CRD1 On 03-February-11 Index Future 152.94 153.0870 152.9360 153.0870 0.00
13/09/2010 GOVI On 04-November-10 GovI 346.01 346.7210 346.0090 346.7210 159.00
13/09/2010 GOVI On 04-November-10 329.00 Call GovI 170090 18 17 18 0.00
13/09/2010 GOVI On 04-November-10 328.99 Call GOV 170190 18 17 18 0.00
13/09/2010 GOVI On 04-November-10 329.01 Call GovI 169990 18 17 18 0.00
13/09/2010 GOVI On 04-November-10 329.01 Put GovI 0 0 0 0 0.00
13/09/2010 GOVI On 04-November-10 328.99 Put GOVvI 0 0 0 0 0.00
13/09/2010 GOVI On 04-November-10 329.00 Put GOV 0 0 0 0 0.00
13/09/2010 GVIX On 01-January-29 LIVE INDEX 110.00 110.0000 110.0000 110.0000 0.00
13/09/2010 ILBI On 04-November-10 Index Future 399.39 399.6180 399.3850 399.6180 507.00
13/09/2010 ILBI On 03-February-11 Index Future 406.09 406.3250 406.0910 406.3250 0.00
13/09/2010 J157 On 15-September-15 Interest Rate Swap 8.82 0.0200 0.0200 0.0200 0.00
13/09/2010 J186 On 21-December-26 Interest Rate Swap 8.68 0.1077 0.1077 0.1077 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
13/09/2010 J201 On 22-December-14 Interest Rate Swap 8.66 0.0514 0.0514 0.0514 0.00
13/09/2010 J203 On 15-September-17 Interest Rate Swap 8.98 0.0847 0.0847 0.0847 0.00
13/09/2010 J204 On 21-December-18 Interest Rate Swap 8.96 0.0958 0.0958 0.0958 0.00
13/09/2010 J207 On 15-January-20 Interest Rate Swap 9.00 0.0691 0.0691 0.0691 0.00
13/09/2010 JBAF On 15-September-10 Jibar Tradeable Future 6.08 93.9400 93.9220 93.9400 1,000.00
13/09/2010 JBAF On 20-October-10 Jibar Tradeable Future 6.10 93.9300 93.9020 93.9300 0.00
13/09/2010 JBAF On 17-November-10 Jibar Tradeable Future 6.09 93.9800 93.9090 93.9800 0.00
13/09/2010 JBAF On 15-December-10 Jibar Tradeable Future 6.01 94.0100 93.9920 94.0100 0.00
13/09/2010 JBAF On 19-January-11 Jibar Tradeable Future 5.98 94.0500 94.0230 94.0500 0.00
13/09/2010 JBAF On 16-February-11 Jibar Tradeable Future 5.96 94.0300 94.0390 94.0300 0.00
13/09/2010 JBAF On 16-March-11 Jibar Tradeable Future 5.96 94.0200 94.0390 94.0200 5,500.00
13/09/2010 JBAF On 15-June-11 Jibar Tradeable Future 6.08 93.9100 93.9250 93.9100 4,500.00
13/09/2010 JBAF On 21-September-11 Jibar Tradeable Future 6.24 93.7700 93.7610 93.7700 6,000.00
13/09/2010 JBAF On 21-December-11 Jibar Tradeable Future 6.41 93.6000 93.5920 93.6000 5,000.00
13/09/2010 JBAF On 20-March-12 Jibar Tradeable Future 6.64 93.3700 93.3600 93.3700 0.00
13/09/2010 JBAF On 20-June-12 Jibar Tradeable Future 6.87 93.1300 93.1300 93.1300 0.00
13/09/2010 JFRA On 04-November-10 Jibar Tradeable Future 7.66 92.3400 92.3400 92.3400 0.00
13/09/2010 JNO2 On 04-November-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
13/09/2010 JNO2 On 04-November-10 7.50 Call JNOTE 0 0 0 0 0.00
13/09/2010 JNO2 On 04-November-10 7.75 Call JNOTE 0 0 0 0 0.00
13/09/2010 JNO2 On 04-November-10 8.00 Call JNOTE 0 0 0 0 0.00
13/09/2010 JNO2 On 04-November-10 8.00 Put JNOTE 500000 1 1 1 0.00
13/09/2010 JNO2 On 04-November-10 7.75 Put JNOTE 250000 0 0 0 0.00
13/09/2010 JNO2 On 04-November-10 7.50 Put JNOTE 0 0 0 0 0.00
13/09/2010 JNO5 On 04-November-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
13/09/2010 JNO5 On 04-November-10 7.50 Call JNOTE 0 0 0 0 0.00
13/09/2010 JNO5 On 04-November-10 8.25 Call JNOTE 0 0 0 0 0.00
13/09/2010 JNO5 On 04-November-10 8.00 Call JNOTE 0 0 0 0 0.00
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13/09/2010 JNO5 On 04-November-10 8.00 Put JNOTE 500000 1 1 1 0.00
13/09/2010 JNO5 On 04-November-10 8.25 Put JNOTE 750000 1 1 1 0.00
13/09/2010 JNO5 On 04-November-10 7.50 Put JNOTE 0 0 0 0 0.00
13/09/2010 JN10 On 04-November-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
13/09/2010 JN10 On 04-November-10 7.50 Call JNOTE 0 0 0 0 0.00
13/09/2010 JN10 On 04-November-10 7.75 Call JNOTE 0 0 0 0 0.00
13/09/2010 JN10 On 04-November-10 7.25 Call JNOTE 250000 0 0 0 0.00
13/09/2010 JN10 On 04-November-10 7.25 Put JNOTE 0 0 0 0 0.00
13/09/2010 JN10 On 04-November-10 7.75 Put JNOTE 250000 0 0 0 0.00
13/09/2010 JN10 On 04-November-10 7.50 Put JNOTE 0 0 0 0 0.00
13/09/2010 OTH1 On 04-November-10 Index Future 342.63 343.4570 342.6310 343.4570 3.00
13/09/2010 OTH1 On 03-February-11 Index Future 347.92 348.5070 347.9190 348.5070 0.00
13/09/2010 R157 On 04-November-10 Bond Future 7.22 127.4884 127.3208 127.4884 5,037.00
13/09/2010 R157 On 04-November-10 8.50 Call Bond Future 5769 6 6 6 0.00
13/09/2010 R157 On 04-November-10 8.55 Call Bond Future 5987 6 6 6 0.00
13/09/2010 R157 On 04-November-10 7.50 Call Bond Future 1586 2 2 2 500.00
13/09/2010 R157 On 04-November-10 8.45 Call Bond Future 5550 6 6 6 0.00
13/09/2010 R157 On 04-November-10 8.45 Put Bond Future 3 0 0 0 0.00
13/09/2010 R157 On 04-November-10 7.50 Put Bond Future 306 0 0 0 0.00
13/09/2010 R157 On 04-November-10 8.55 Put Bond Future 2 0 0 0 0.00
13/09/2010 R157 On 04-November-10 8.50 Put Bond Future 3 0 0 0 0.00
13/09/2010 R157 On 03-February-11 Bond Future 7.30 129.3870 129.2856 129.3870 0.00
13/09/2010 R157 On 03-February-11 7.90 Call Bond Future 3135 3 3 3 0.00
13/09/2010 R157 On 03-February-11 7.85 Call Bond Future 2967 3 3 3 0.00
13/09/2010 R157 On 03-February-11 7.95 Call Bond Future 3305 3 3 3 0.00
13/09/2010 R157 On 03-February-11 7.95 Put Bond Future 469 0 0 0 0.00
13/09/2010 R157 On 03-February-11 7.85 Put Bond Future 560 1 1 1 0.00
13/09/2010 R157 On 03-February-11 7.90 Put Bond Future 513 1 1 1 0.00
13/09/2010 R157 On 05-May-11 Bond Future 7.37 124.4251 124.4959 124.4251 0.00
13/09/2010 R157 On 05-May-11 7.75 Call Bond Future 2588 3 3 3 0.00
13/09/2010 R157 On 05-May-11 7.70 Call Bond Future 2449 2 2 2 0.00
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13/09/2010 R157 On 05-May-11 7.80 Call Bond Future 2730 3 3 3 0.00
13/09/2010 R157 On 05-May-11 7.80 Put Bond Future 942 1 1 1 0.00
13/09/2010 R157 On 05-May-11 7.70 Put Bond Future 1071 1 1 1 0.00
13/09/2010 R157 On 05-May-11 7.75 Put Bond Future 1005 1 1 1 0.00
13/09/2010 R186 On 04-November-10 Bond Future 7.88 128.2257 127.7172 128.2257 16,933.00
13/09/2010 R186 On 04-November-10 9.25 Call Bond Future 13340 14 13 14 0.00
13/09/2010 R186 On 04-November-10 9.30 Call Bond Future 13782 14 14 14 0.00
13/09/2010 R186 On 04-November-10 8.75 Call Bond Future 8828 9 9 9 7,900.00
13/09/2010 R186 On 04-November-10 9.20 Call Bond Future 12895 13 13 13 0.00
13/09/2010 R186 On 04-November-10 9.20 Put Bond Future 16 0 0 0 0.00
13/09/2010 R186 On 04-November-10 8.75 Put Bond Future 105 0 0 0 0.00
13/09/2010 R186 On 04-November-10 9.30 Put Bond Future 10 0 0 0 0.00
13/09/2010 R186 On 04-November-10 9.25 Put Bond Future 13 0 0 0 0.00
13/09/2010 R186 On 03-February-11 Bond Future 7.93 124.8555 124.3966 124.8555 0.00
13/09/2010 R186 On 03-February-11 9.00 Call Bond Future 11016 11 11 11 0.00
13/09/2010 R186 On 03-February-11 9.05 Call Bond Future 11423 12 11 12 0.00
13/09/2010 R186 On 03-February-11 7.75 Call Bond Future 2310 3 2 3 3,000.00
13/09/2010 R186 On 03-February-11 8.95 Call Bond Future 10610 11 11 11 0.00
13/09/2010 R186 On 03-February-11 8.95 Put Bond Future 605 1 1 1 0.00
13/09/2010 R186 On 03-February-11 7.75 Put Bond Future 4171 4 4 4 0.00
13/09/2010 R186 On 03-February-11 9.05 Put Bond Future 505 0 1 0 0.00
13/09/2010 R186 On 03-February-11 9.00 Put Bond Future 553 1 1 1 0.00
13/09/2010 R186 On 05-May-11 Bond Future 7.98 126.6218 126.3449 126.6218 0.00
13/09/2010 R186 On 05-May-11 8.75 Call Bond Future 9536 10 10 10 0.00
13/09/2010 R186 On 05-May-11 8.80 Call Bond Future 9895 10 10 10 0.00
13/09/2010 R186 On 05-May-11 8.70 Call Bond Future 9180 9 9 9 0.00
13/09/2010 R186 On 05-May-11 8.70 Put Bond Future 2070 2 2 2 0.00
13/09/2010 R186 On 05-May-11 8.80 Put Bond Future 1852 2 2 2 0.00
13/09/2010 R186 On 05-May-11 8.75 Put Bond Future 1959 2 2 2 0.00
13/09/2010 R189 On 04-November-10 Bond Future 1.56 111.6635 111.6510 111.6635 0.00
13/09/2010 R189 On 04-November-10 1.75 Call Bond Future 478 0 0 0 0.00
13/09/2010 R189 On 04-November-10 1.70 Call Bond Future 354 0 0 0 0.00
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13/09/2010 R189 On 04-November-10 1.80 Call Bond Future 602 1 1 1 0.00
13/09/2010 R189 On 04-November-10 1.80 Put Bond Future 0 0 0 0 0.00
13/09/2010 R189 On 04-November-10 1.70 Put Bond Future 0 0 0 0 0.00
13/09/2010 R189 On 04-November-10 1.75 Put Bond Future 0 0 0 0.00
13/09/2010 R197 On 04-November-10 Bond Future 2.64 133.8577 133.8447 133.8577 0.00
13/09/2010 R197 On 04-November-10 3.05 Call Bond Future 5261 5 5 5 0.00
13/09/2010 R197 On 04-November-10 3.10 Call Bond Future 5877 6 6 6 0.00
13/09/2010 R197 On 04-November-10 3.00 Call Bond Future 4641 5 5 5 0.00
13/09/2010 R197 On 04-November-10 3.00 Put Bond Future 0 0 0 0 0.00
13/09/2010 R197 On 04-November-10 3.10 Put Bond Future 0 0 0 0 0.00
13/09/2010 R197 On 04-November-10 3.05 Put Bond Future 0 0 0 0 0.00
13/09/2010 R201 On 04-November-10 Bond Future 7.10 109.2515 109.1458 109.2515 1,691.00
13/09/2010 R201 On 04-November-10 8.50 Call Bond Future 4940 5 5 5 0.00
13/09/2010 R201 On 04-November-10 8.55 Call Bond Future 5111 5 5 5 0.00
13/09/2010 R201 On 04-November-10 8.45 Call Bond Future 4769 5 5 5 0.00
13/09/2010 R201 On 04-November-10 7.50 Call Bond Future 1632 2 2 2 0.00
13/09/2010 R201 On 04-November-10 7.25 Call Bond Future 957 1 1 1 140.00
13/09/2010 R201 On 04-November-10 8.00 Call Bond Future 3233 3 3 3 0.00
13/09/2010 R201 On 04-November-10 6.75 Call Bond Future 181 0 0 0 420.00
13/09/2010 R201 On 04-November-10 8.00 Put Bond Future 29 0 0 0 420.00
13/09/2010 R201 On 04-November-10 6.75 Put Bond Future 1476 1 1 1 0.00
13/09/2010 R201 On 04-November-10 7.50 Put Bond Future 199 0 0 0 140.00
13/09/2010 R201 On 04-November-10 7.25 Put Bond Future 424 0 0 0 0.00
13/09/2010 R201 On 04-November-10 8.45 Put Bond Future 3 0 0 0 0.00
13/09/2010 R201 On 04-November-10 8.55 Put Bond Future 2 0 0 0 0.00
13/09/2010 R201 On 04-November-10 8.50 Put Bond Future 2 0 0 0 0.00
13/09/2010 R201 On 03-February-11 Bond Future 717 106.4671 106.4190 106.4671 0.00
13/09/2010 R201 On 03-February-11 8.00 Call Bond Future 3071 3 3 3 0.00
13/09/2010 R201 On 03-February-11 8.05 Call Bond Future 3209 3 3 3 0.00
13/09/2010 R201 On 03-February-11 7.95 Call Bond Future 2910 3 3 3 0.00
13/09/2010 R201 On 03-February-11 7.95 Put Bond Future 270 0 0 0 0.00
13/09/2010 R201 On 03-February-11 8.05 Put Bond Future 237 0 0 0 0.00
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13/09/2010 R201 On 03-February-11 8.00 Put Bond Future 265 0 0 0 0.00
13/09/2010 R201 On 05-May-11 Bond Future 7.24 107.9901 108.0835 107.9901 0.00
13/09/2010 R201 On 05-May-11 7.75 Call Bond Future 2406 2 2 2 0.00
13/09/2010 R201 On 05-May-11 7.70 Call Bond Future 2294 2 2 2 0.00
13/09/2010 R201 On 05-May-11 7.80 Call Bond Future 2520 2 3 2 0.00
13/09/2010 R201 On 05-May-11 7.80 Put Bond Future 730 1 1 1 0.00
13/09/2010 R201 On 05-May-11 7.70 Put Bond Future 821 1 1 1 0.00
13/09/2010 R201 On 05-May-11 7.75 Put Bond Future 774 1 1 1 0.00
13/09/2010 R202 On 04-November-10 Bond Future 2.59 116.3286 116.3098 116.3286 0.00
13/09/2010 R202 On 04-November-10 3.05 Call Bond Future 8258 8 8 8 0.00
13/09/2010 R202 On 04-November-10 3.10 Call Bond Future 9112 9 9 9 0.00
13/09/2010 R202 On 04-November-10 3.00 Call Bond Future 7395 7 7 7 0.00
13/09/2010 R202 On 04-November-10 3.00 Put Bond Future 0 0 0 0 0.00
13/09/2010 R202 On 04-November-10 3.10 Put Bond Future 0 0 0 0 0.00
13/09/2010 R202 On 04-November-10 3.05 Put Bond Future 0 0 0 0 0.00
13/09/2010 R203 On 04-November-10 Bond Future 7.68 104.4059 104.2131 104.4059 1,918.00
13/09/2010 R203 On 04-November-10 9.25 Call Bond Future 7971 8 8 8 0.00
13/09/2010 R203 On 04-November-10 9.20 Call Bond Future 7729 8 8 8 0.00
13/09/2010 R203 On 04-November-10 9.30 Call Bond Future 8212 8 8 8 0.00
13/09/2010 R203 On 04-November-10 9.30 Put Bond Future 1 0 0 0 0.00
13/09/2010 R203 On 04-November-10 9.20 Put Bond Future 1 0 0 0 0.00
13/09/2010 R203 On 04-November-10 9.25 Put Bond Future 1 0 0 0 0.00
13/09/2010 R203 On 03-February-11 Bond Future 7.76 105.9684 105.8184 105.9684 0.00
13/09/2010 R203 On 03-February-11 8.50 Call Bond Future 4297 4 4 4 0.00
13/09/2010 R203 On 03-February-11 8.45 Call Bond Future 4097 4 4 4 0.00
13/09/2010 R203 On 03-February-11 8.55 Call Bond Future 4500 5 5 5 0.00
13/09/2010 R203 On 03-February-11 8.55 Put Bond Future 506 0 1 0 0.00
13/09/2010 R203 On 03-February-11 8.45 Put Bond Future 597 1 1 1 0.00
13/09/2010 R203 On 03-February-11 8.50 Put Bond Future 550 1 1 1 0.00
13/09/2010 R203 On 05-May-11 Bond Future 7.83 103.3135 103.3135 103.3135 0.00
13/09/2010 R203 On 05-May-11 8.25 Call Bond Future 3308 3 3 3 0.00
13/09/2010 R203 On 05-May-11 8.30 Call Bond Future 3479 3 3 3 0.00
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13/09/2010 R203 On 05-May-11 8.20 Call Bond Future 3141 3 3 3 0.00
13/09/2010 R203 On 05-May-11 8.20 Put Bond Future 1309 1 1 1 0.00
13/09/2010 R203 On 05-May-11 8.30 Put Bond Future 1160 1 1 1 0.00
13/09/2010 R203 On 05-May-11 8.25 Put Bond Future 1232 1 1 1 0.00
13/09/2010 R204 On 04-November-10 Bond Future 7.80 104.5358 104.2544 104.5358 2,252.00
13/09/2010 R204 On 04-November-10 9.25 Call Bond Future 8218 8 8 8 0.00
13/09/2010 R204 On 04-November-10 9.30 Call Bond Future 8485 9 8 9 0.00
13/09/2010 R204 On 04-November-10 9.20 Call Bond Future 7951 8 8 8 0.00
13/09/2010 R204 On 04-November-10 9.20 Put Bond Future 6 0 0 0 0.00
13/09/2010 R204 On 04-November-10 9.30 Put Bond Future 3 0 0 0 0.00
13/09/2010 R204 On 04-November-10 9.25 Put Bond Future 4 0 0 0 0.00
13/09/2010 R204 On 03-February-11 Bond Future 7.87 102.0697 101.8310 102.0697 0.00
13/09/2010 R204 On 03-February-11 8.50 Call Bond Future 4237 4 4 4 0.00
13/09/2010 R204 On 03-February-11 8.55 Call Bond Future 4460 5 4 5 0.00
13/09/2010 R204 On 03-February-11 8.45 Call Bond Future 4017 4 4 4 0.00
13/09/2010 R204 On 03-February-11 8.45 Put Bond Future 699 1 1 1 0.00
13/09/2010 R204 On 03-February-11 8.55 Put Bond Future 587 1 1 1 0.00
13/09/2010 R204 On 03-February-11 8.50 Put Bond Future 641 1 1 1 0.00
13/09/2010 R204 On 05-May-11 Bond Future 7.94 103.5198 103.4293 103.5198 0.00
13/09/2010 R204 On 05-May-11 8.50 Call Bond Future 4458 5 4 5 0.00
13/09/2010 R204 On 05-May-11 8.45 Call Bond Future 4262 4 4 4 0.00
13/09/2010 R204 On 05-May-11 8.55 Call Bond Future 4656 5 5 5 0.00
13/09/2010 R204 On 05-May-11 8.55 Put Bond Future 1256 1 1 1 0.00
13/09/2010 R204 On 05-May-11 8.45 Put Bond Future 1405 1 1 1 0.00
13/09/2010 R204 On 05-May-11 8.50 Put Bond Future 1329 1 1 1 0.00
13/09/2010 R206 On 04-November-10 Bond Future 6.97 103.9017 103.8648 103.9017 0.00
13/09/2010 R206 On 04-November-10 8.50 Call Bond Future 4237 4 4 4 0.00
13/09/2010 R206 On 04-November-10 8.55 Call Bond Future 4371 4 4 4 0.00
13/09/2010 R206 On 04-November-10 8.45 Call Bond Future 4102 4 4 4 0.00
13/09/2010 R206 On 04-November-10 7.25 Call Bond Future 1013 1 1 1 150.00
13/09/2010 R206 On 04-November-10 8.00 Call Bond Future 2888 3 3 3 0.00
13/09/2010 R206 On 04-November-10 6.75 Call Bond Future 247 0 0 0 450.00
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13/09/2010 R206 On 04-November-10 8.00 Put Bond Future 10 0 0 0 450.00
13/09/2010 R206 On 04-November-10 6.75 Put Bond Future 868 1 1 1 0.00
13/09/2010 R206 On 04-November-10 7.25 Put Bond Future 216 0 0 0 150.00
13/09/2010 R206 On 04-November-10 8.45 Put Bond Future 1 0 0 0 0.00
13/09/2010 R206 On 04-November-10 8.55 Put Bond Future 0 0 0 0 0.00
13/09/2010 R206 On 04-November-10 8.50 Put Bond Future 1 0 0 0 0.00
13/09/2010 R206 On 03-February-11 Bond Future 7.04 101.6823 101.7033 101.6823 0.00
13/09/2010 R206 On 03-February-11 8.00 Call Bond Future 2653 3 3 3 0.00
13/09/2010 R206 On 03-February-11 7.95 Call Bond Future 2541 3 3 3 0.00
13/09/2010 R206 On 03-February-11 8.05 Call Bond Future 2764 3 3 3 0.00
13/09/2010 R206 On 03-February-11 8.05 Put Bond Future 137 0 0 0 0.00
13/09/2010 R206 On 03-February-11 7.95 Put Bond Future 169 0 0 0 0.00
13/09/2010 R206 On 03-February-11 8.00 Put Bond Future 154 0 0 0 0.00
13/09/2010 R206 On 05-May-11 Bond Future 7.11 103.1380 103.2951 103.1380 0.00
13/09/2010 R206 On 05-May-11 7.50 Call Bond Future 1568 1 2 1 0.00
13/09/2010 R206 On 05-May-11 7.55 Call Bond Future 1650 2 2 2 0.00
13/09/2010 R206 On 05-May-11 7.45 Call Bond Future 1488 1 1 1 0.00
13/09/2010 R206 On 05-May-11 7.45 Put Bond Future 679 1 1 1 0.00
13/09/2010 R206 On 05-May-11 7.55 Put Bond Future 602 1 1 1 0.00
13/09/2010 R206 On 05-May-11 7.50 Put Bond Future 639 1 1 1 0.00
13/09/2010 R207 On 04-November-10 Bond Future 7.87 98.5470 98.3139 98.5470 810.00
13/09/2010 R207 On 04-November-10 9.25 Call Bond Future 8231 8 8 8 0.00
13/09/2010 R207 On 04-November-10 9.20 Call Bond Future 7952 8 8 8 0.00
13/09/2010 R207 On 04-November-10 9.30 Call Bond Future 8509 9 9 9 0.00
13/09/2010 R207 On 04-November-10 9.30 Put Bond Future 5 0 0 0 0.00
13/09/2010 R207 On 04-November-10 9.20 Put Bond Future 9 0 0 0 0.00
13/09/2010 R207 On 04-November-10 9.25 Put Bond Future 7 0 0 0 0.00
13/09/2010 R207 On 03-February-11 Bond Future 7.93 96.3811 96.1905 96.3811 0.00
13/09/2010 R207 On 03-February-11 8.75 Call Bond Future 5397 6 5 6 0.00
13/09/2010 R207 On 03-February-11 8.80 Call Bond Future 5640 6 6 6 0.00
13/09/2010 R207 On 03-February-11 8.70 Call Bond Future 5157 5 5 5 0.00
13/09/2010 R207 On 03-February-11 8.70 Put Bond Future 560 1 1 1 0.00
13/09/2010 R207 On 03-February-11 8.80 Put Bond Future 468 0 0 0 0.00
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13/09/2010 R207 On 03-February-11 8.75 Put Bond Future 512 0 1 0 0.00
13/09/2010 R207 On 05-May-11 Bond Future 7.99 97.7522 97.6982 97.7522 0.00
13/09/2010 R207 On 05-May-11 8.50 Call Bond Future 4454 5 4 5 0.00
13/09/2010 R207 On 05-May-11 8.45 Call Bond Future 4250 4 4 4 0.00
13/09/2010 R207 On 05-May-11 8.55 Call Bond Future 4660 5 5 5 0.00
13/09/2010 R207 On 05-May-11 8.55 Put Bond Future 1393 1 1 1 0.00
13/09/2010 R207 On 05-May-11 8.45 Put Bond Future 1559 2 2 2 0.00
13/09/2010 R207 On 05-May-11 8.50 Put Bond Future 1474 1 1 1 0.00
13/09/2010 R208 On 04-November-10 Bond Future 7.88 93.0341 92.7879 93.0341 6,325.00
13/09/2010 R208 On 04-November-10 9.25 Call Bond Future 8529 9 9 9 0.00
13/09/2010 R208 On 04-November-10 9.30 Call Bond Future 8819 9 9 9 0.00
13/09/2010 R208 On 04-November-10 9.20 Call Bond Future 8237 8 8 8 0.00
13/09/2010 R208 On 04-November-10 9.20 Put Bond Future 7 0 0 0 0.00
13/09/2010 R208 On 04-November-10 9.30 Put Bond Future 3 0 0 0 0.00
13/09/2010 R208 On 04-November-10 9.25 Put Bond Future 5 0 0 0 0.00
13/09/2010 R208 On 03-February-11 Bond Future 7.94 94.4291 94.2140 94.4291 0.00
13/09/2010 R208 On 03-February-11 8.75 Call Bond Future 5680 6 6 6 0.00
13/09/2010 R208 On 03-February-11 8.70 Call Bond Future 5430 6 5 6 0.00
13/09/2010 R208 On 03-February-11 8.80 Call Bond Future 5932 6 6 6 0.00
13/09/2010 R208 On 03-February-11 8.80 Put Bond Future 565 1 1 1 0.00
13/09/2010 R208 On 03-February-11 8.70 Put Bond Future 668 1 1 1 0.00
13/09/2010 R208 On 03-February-11 8.75 Put Bond Future 615 1 1 1 0.00
13/09/2010 R208 On 05-May-11 Bond Future 8.00 92.3705 92.2939 92.3705 0.00
13/09/2010 R208 On 05-May-11 8.50 Call Bond Future 4615 5 5 5 0.00
13/09/2010 R208 On 05-May-11 8.55 Call Bond Future 4833 5 5 5 0.00
13/09/2010 R208 On 05-May-11 8.45 Call Bond Future 4400 4 4 4 0.00
13/09/2010 R208 On 05-May-11 8.45 Put Bond Future 1587 2 2 2 0.00
13/09/2010 R208 On 05-May-11 8.55 Put Bond Future 1410 1 1 1 0.00
13/09/2010 R208 On 05-May-11 8.50 Put Bond Future 1496 1 1 1 0.00
13/09/2010 R209 On 04-November-10 Bond Future 7.83 83.8142 83.3589 83.8142 23,873.00
13/09/2010 R209 On 04-November-10 9.00 Call Bond Future 9990 10 10 10 0.00
13/09/2010 R209 On 04-November-10 9.05 Call Bond Future 10368 11 10 11 0.00
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13/09/2010 R209 On 04-November-10 8.95 Call Bond Future 9608 10 10 10 0.00
13/09/2010 R209 On 04-November-10 8.25 Call Bond Future 4231 5 4 5 54.00
13/09/2010 R209 On 04-November-10 9.25 Call Bond Future 11857 12 12 12 0.00
13/09/2010 R209 On 04-November-10 7.75 Call Bond Future 1259 2 1 2 162.00
13/09/2010 R209 On 04-November-10 8.50 Call Bond Future 6117 7 6 7 0.00
13/09/2010 R209 On 04-November-10 8.50 Put Bond Future 161 0 0 0 54.00
13/09/2010 R209 On 04-November-10 8.25 Put Bond Future 418 0 0 0 0.00
13/09/2010 R209 On 04-November-10 9.25 Put Bond Future 5 0 0 0 162.00
13/09/2010 R209 On 04-November-10 7.75 Put Bond Future 2030 2 2 2 0.00
13/09/2010 R209 On 04-November-10 8.95 Put Bond Future 23 0 0 0 0.00
13/09/2010 R209 On 04-November-10 9.05 Put Bond Future 15 0 0 0 0.00
13/09/2010 R209 On 04-November-10 9.00 Put Bond Future 19 0 0 0 0.00
13/09/2010 R209 On 03-February-11 Bond Future 7.87 85.0695 84.6464 85.0695 0.00
13/09/2010 R209 On 03-February-11 9.00 Call Bond Future 10132 11 10 1" 0.00
13/09/2010 R209 On 03-February-11 9.05 Call Bond Future 10473 11 10 11 0.00
13/09/2010 R209 On 03-February-11 8.95 Call Bond Future 9790 10 10 10 0.00
13/09/2010 R209 On 03-February-11 8.95 Put Bond Future 550 1 1 1 0.00
13/09/2010 R209 On 03-February-11 9.05 Put Bond Future 466 0 0 0 0.00
13/09/2010 R209 On 03-February-11 9.00 Put Bond Future 507 0 1 0 0.00
13/09/2010 R209 On 05-May-11 Bond Future 7.90 83.1394 82.8227 83.1394 0.00
13/09/2010 R209 On 05-May-11 8.50 Call Bond Future 7158 7 7 7 0.00
13/09/2010 R209 On 05-May-11 8.55 Call Bond Future 7465 8 7 8 0.00
13/09/2010 R209 On 05-May-11 8.45 Call Bond Future 6853 7 7 7 0.00
13/09/2010 R209 On 05-May-11 8.45 Put Bond Future 1985 2 2 2 0.00
13/09/2010 R209 On 05-May-11 8.55 Put Bond Future 1761 2 2 2 0.00
13/09/2010 R209 On 05-May-11 8.50 Put Bond Future 1870 2 2 2 0.00
13/09/2010 R209 On 04-August-11 Bond Future 7.93 84.6744 84.1651 84.6744 0.00
13/09/2010 R209 On 04-August-11 8.50 Call Bond Future 8047 8 8 8 0.00
13/09/2010 R209 On 04-August-11 8.55 Call Bond Future 8363 9 8 9 0.00
13/09/2010 R209 On 04-August-11 8.45 Call Bond Future 7669 8 8 8 0.00
13/09/2010 R209 On 04-August-11 10.10 Call Bond Future 17527 18 18 18 0.00
13/09/2010 R209 On 04-August-11 10.10 Put Bond Future 845 1 1 1 1,000.00
13/09/2010 R209 On 04-August-11 8.45 Put Bond Future 3097 3 3 3 0.00
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13/09/2010 R209 On 04-August-11 8.55 Put Bond Future 2957 3 0.00
13/09/2010 R209 On 04-August-11 8.50 Put Bond Future 3056 3 1,000.00
13/09/2010 R210 On 04-November-10 Bond Future 2.60 100.3678 100.2286 100.3678 0.00
13/09/2010 R210 On 04-November-10 3.10 Call Bond Future 6627 7 7 7 0.00
13/09/2010 R210 On 04-November-10 3.05 Call Bond Future 5983 6 6 6 0.00
13/09/2010 R210 On 04-November-10 3.15 Call Bond Future 7266 7 7 7 0.00
13/09/2010 R210 On 04-November-10 3.15 Put Bond Future 0 0 0 0 0.00
13/09/2010 R210 On 04-November-10 3.05 Put Bond Future 0 0 0 0 0.00
13/09/2010 R210 On 04-November-10 3.10 Put Bond Future 0 0 0 0 0.00
13/09/2010 R211 On 04-November-10 Bond Future 2.40 101.2478 101.2421 101.2478 0.00
13/09/2010 R211 On 04-November-10 2.75 Call Bond Future 1980 2 2 2 0.00
13/09/2010 R211 On 04-November-10 2.80 Call Bond Future 2261 2 2 2 0.00
13/09/2010 R211 On 04-November-10 2.70 Call Bond Future 1697 2 2 2 0.00
13/09/2010 R211 On 04-November-10 2.70 Put Bond Future 0 0 0 0 0.00
13/09/2010 R211 On 04-November-10 2.80 Put Bond Future 0 0 0 0 0.00
13/09/2010 R211 On 04-November-10 2.75 Put Bond Future 0 0 0 0 0.00
13/09/2010 R212 On 04-November-10 Bond Future 2.68 101.4756 101.4659 101.4756 1,080.00
13/09/2010 R212 On 04-November-10 3.00 Call Bond Future 3082 3 3 3 0.00
13/09/2010 R212 On 04-November-10 3.05 Call Bond Future 3547 4 4 4 0.00
13/09/2010 R212 On 04-November-10 2.95 Call Bond Future 2613 3 3 3 0.00
13/09/2010 R212 On 04-November-10 2.95 Put Bond Future 0 0 0 0 0.00
13/09/2010 R212 On 04-November-10 3.05 Put Bond Future 0 0 0 0 0.00
13/09/2010 R212 On 04-November-10 3.00 Put Bond Future 0 0 0 0 0.00
13/09/2010 TRT1 On 04-November-10 Index Future 341.94 342.7060 341.9390 342.7060 100.00
13/09/2010 TRT1 On 03-February-11 Index Future 346.97 347.7440 346.9670 347.7440 0.00
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