
Derivatives Weekly Statistics Report
From: 20/09/2010 To: 20/09/2010

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 20/09/2010 369.7870 369.7870369.9750Index Future 369.98  38.00 

ALBI On  04-November-10 20/09/2010 341.1950 341.1950341.3630Index Future 341.36  1,297.00 

ALBI On  03-February-11 20/09/2010 346.4550 346.4550346.6240Index Future 346.62  0.00 

CRD1 On  04-November-10 20/09/2010 149.7430 149.7430149.8560Index Future 149.86  2.00 

CRD1 On  03-February-11 20/09/2010 151.9470 151.9470152.0630Index Future 152.06  0.00 

GOVI On  04-November-10 20/09/2010 341.7740 341.7740341.9490GOVI 341.95  159.00 

GOVI On  04-November-10 20/09/2010  329.00 13 1313GOVI 129490  0.00 Call

GOVI On  04-November-10 20/09/2010  329.01 13 1313GOVI 129390  0.00 Call

GOVI On  04-November-10 20/09/2010  328.99 13 1313GOVI 129590  0.00 Call

GOVI On  04-November-10 20/09/2010  328.99 0 00GOVI 0  0.00 Put

GOVI On  04-November-10 20/09/2010  329.01 0 00GOVI 0  0.00 Put

GOVI On  04-November-10 20/09/2010  329.00 0 00GOVI 0  0.00 Put

GVIX On  01-January-29 20/09/2010 110.0000 110.0000110.0000LIVE INDEX 110.00  0.00 

ILBI On  04-November-10 20/09/2010 398.8280 398.8280398.5480Index Future 398.55  507.00 

ILBI On  03-February-11 20/09/2010 405.5300 405.5300405.2480Index Future 405.25  0.00 

J157 On  15-September-15 20/09/2010 0.0200 0.02000.0200Interest Rate Swap 8.82  0.00 

J186 On  21-December-26 20/09/2010 0.1077 0.10770.1077Interest Rate Swap 8.68  0.00 
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J201 On  22-December-14 20/09/2010 0.0514 0.05140.0514Interest Rate Swap 8.66  0.00 

J203 On  15-September-17 20/09/2010 0.0847 0.08470.0847Interest Rate Swap 8.98  0.00 

J204 On  21-December-18 20/09/2010 0.0958 0.09580.0958Interest Rate Swap 8.96  0.00 

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

JBAF On  20-October-10 20/09/2010 93.9500 93.950093.9600Jibar Tradeable Future 6.04  0.00 

JBAF On  17-November-10 20/09/2010 93.9600 93.960093.9900Jibar Tradeable Future 6.01  0.00 

JBAF On  15-December-10 20/09/2010 94.0100 94.010094.0200Jibar Tradeable Future 5.98  1.00 

JBAF On  19-January-11 20/09/2010 94.0200 94.020094.0300Jibar Tradeable Future 5.97  0.00 

JBAF On  16-February-11 20/09/2010 94.0300 94.030094.0300Jibar Tradeable Future 5.97  0.00 

JBAF On  16-March-11 20/09/2010 94.0400 94.040094.0600Jibar Tradeable Future 5.94  5,500.00 

JBAF On  15-June-11 20/09/2010 93.8600 93.860093.8800Jibar Tradeable Future 6.12  4,500.00 

JBAF On  21-September-11 20/09/2010 93.6400 93.640093.6500Jibar Tradeable Future 6.35  6,000.00 

JBAF On  21-December-11 20/09/2010 93.4400 93.440093.4700Jibar Tradeable Future 6.53  5,000.00 

JBAF On  20-March-12 20/09/2010 93.2100 93.210093.2300Jibar Tradeable Future 6.77  0.00 

JBAF On  20-June-12 20/09/2010 92.9800 92.980092.9900Jibar Tradeable Future 7.01  0.00 

JBAF On  19-September-12 20/09/2010 92.9000 92.900092.9400Jibar Tradeable Future 7.06  0.00 

JFRA On  04-November-10 20/09/2010 92.3400 92.340092.3400Jibar Tradeable Future 7.66  0.00 

JN02 On  04-November-10 20/09/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN02 On  04-November-10 20/09/2010  7.50 0 00JNOTE 0  0.00 Call

JN02 On  04-November-10 20/09/2010  8.00 0 00JNOTE 0  0.00 Call

JN02 On  04-November-10 20/09/2010  7.75 0 00JNOTE 0  0.00 Call

JN02 On  04-November-10 20/09/2010  7.75 0 00JNOTE 250000  0.00 Put

JN02 On  04-November-10 20/09/2010  8.00 1 11JNOTE 500000  0.00 Put

JN02 On  04-November-10 20/09/2010  7.50 0 00JNOTE 0  0.00 Put

JN05 On  04-November-10 20/09/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN05 On  04-November-10 20/09/2010  7.50 0 00JNOTE 0  0.00 Call

JN05 On  04-November-10 20/09/2010  8.00 0 00JNOTE 0  0.00 Call

JN05 On  04-November-10 20/09/2010  8.25 0 00JNOTE 0  0.00 Call
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JN05 On  04-November-10 20/09/2010  8.25 1 11JNOTE 750000  0.00 Put

JN05 On  04-November-10 20/09/2010  8.00 1 11JNOTE 500000  0.00 Put

JN05 On  04-November-10 20/09/2010  7.50 0 00JNOTE 0  0.00 Put

JN10 On  04-November-10 20/09/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN10 On  04-November-10 20/09/2010  7.50 0 00JNOTE 0  0.00 Call

JN10 On  04-November-10 20/09/2010  7.25 0 00JNOTE 250000  0.00 Call

JN10 On  04-November-10 20/09/2010  7.75 0 00JNOTE 0  0.00 Call

JN10 On  04-November-10 20/09/2010  7.75 0 00JNOTE 250000  0.00 Put

JN10 On  04-November-10 20/09/2010  7.25 0 00JNOTE 0  0.00 Put

JN10 On  04-November-10 20/09/2010  7.50 0 00JNOTE 0  0.00 Put

OTH1 On  04-November-10 20/09/2010 337.7030 337.7030337.8400Index Future 337.84  3.00 

OTH1 On  03-February-11 20/09/2010 342.9100 342.9100343.0460Index Future 343.05  0.00 

R157 On  04-November-10 20/09/2010 126.5284 126.5284126.5100Bond Future 7.40  4,817.00 

R157 On  04-November-10 20/09/2010  8.50 5 55Bond Future 4960  0.00 Call

R157 On  04-November-10 20/09/2010  8.55 5 55Bond Future 5177  0.00 Call

R157 On  04-November-10 20/09/2010  8.45 5 55Bond Future 4742  0.00 Call

R157 On  04-November-10 20/09/2010  7.50 1 11Bond Future 987  500.00 Call

R157 On  04-November-10 20/09/2010  8.45 0 00Bond Future 6  0.00 Put

R157 On  04-November-10 20/09/2010  7.50 1 11Bond Future 517  0.00 Put

R157 On  04-November-10 20/09/2010  8.55 0 00Bond Future 3  0.00 Put

R157 On  04-November-10 20/09/2010  8.50 0 00Bond Future 5  0.00 Put

R157 On  03-February-11 20/09/2010 128.4780 128.4780128.4562Bond Future 7.49  0.00 

R157 On  03-February-11 20/09/2010  7.90 3 32Bond Future 2497  0.00 Call

R157 On  03-February-11 20/09/2010  7.95 3 33Bond Future 2653  0.00 Call

R157 On  03-February-11 20/09/2010  7.85 2 22Bond Future 2344  0.00 Call

R157 On  03-February-11 20/09/2010  7.85 1 11Bond Future 767  0.00 Put

R157 On  03-February-11 20/09/2010  7.95 1 11Bond Future 647  0.00 Put

R157 On  03-February-11 20/09/2010  7.90 1 11Bond Future 705  0.00 Put

R157 On  05-May-11 20/09/2010 123.6577 123.6577123.6371Bond Future 7.57  0.00 

R157 On  05-May-11 20/09/2010  7.75 2 22Bond Future 2036  0.00 Call

R157 On  05-May-11 20/09/2010  7.80 2 22Bond Future 2162  0.00 Call
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R157 On  05-May-11 20/09/2010  7.70 2 22Bond Future 1912  0.00 Call

R157 On  05-May-11 20/09/2010  7.70 1 11Bond Future 1393  0.00 Put

R157 On  05-May-11 20/09/2010  7.80 1 11Bond Future 1233  0.00 Put

R157 On  05-May-11 20/09/2010  7.75 1 11Bond Future 1312  0.00 Put

R186 On  04-November-10 20/09/2010 125.4761 125.4761125.4761Bond Future 8.09  16,933.00 

R186 On  04-November-10 20/09/2010  9.25 11 1111Bond Future 11110  0.00 Call

R186 On  04-November-10 20/09/2010  9.30 12 1212Bond Future 11550  0.00 Call

R186 On  04-November-10 20/09/2010  9.20 11 1111Bond Future 10668  0.00 Call

R186 On  04-November-10 20/09/2010  8.75 7 77Bond Future 6684  7,900.00 Call

R186 On  04-November-10 20/09/2010  9.20 0 00Bond Future 30  0.00 Put

R186 On  04-November-10 20/09/2010  8.75 0 00Bond Future 202  0.00 Put

R186 On  04-November-10 20/09/2010  9.30 0 00Bond Future 19  0.00 Put

R186 On  04-November-10 20/09/2010  9.25 0 00Bond Future 24  0.00 Put

R186 On  03-February-11 20/09/2010 122.1185 122.1185122.1185Bond Future 8.15  0.00 

R186 On  03-February-11 20/09/2010  9.00 9 99Bond Future 9004  0.00 Call

R186 On  03-February-11 20/09/2010  9.05 9 99Bond Future 9390  0.00 Call

R186 On  03-February-11 20/09/2010  8.95 9 99Bond Future 8620  0.00 Call

R186 On  03-February-11 20/09/2010  7.75 1 11Bond Future 1415  3,000.00 Call

R186 On  03-February-11 20/09/2010  8.95 1 11Bond Future 893  0.00 Put

R186 On  03-February-11 20/09/2010  7.75 6 66Bond Future 5554  0.00 Put

R186 On  03-February-11 20/09/2010  9.05 1 11Bond Future 750  0.00 Put

R186 On  03-February-11 20/09/2010  9.00 1 11Bond Future 819  0.00 Put

R186 On  05-May-11 20/09/2010 124.0119 124.0119124.0119Bond Future 8.21  0.00 

R186 On  05-May-11 20/09/2010  8.75 8 88Bond Future 7793  0.00 Call

R186 On  05-May-11 20/09/2010  8.70 7 77Bond Future 7465  0.00 Call

R186 On  05-May-11 20/09/2010  8.80 8 88Bond Future 8125  0.00 Call

R186 On  05-May-11 20/09/2010  8.80 2 22Bond Future 2415  0.00 Put

R186 On  05-May-11 20/09/2010  8.70 3 33Bond Future 2688  0.00 Put

R186 On  05-May-11 20/09/2010  8.75 3 33Bond Future 2548  0.00 Put

R189 On  04-November-10 20/09/2010 111.5064 111.5064111.4417Bond Future 1.64  0.00 

R189 On  04-November-10 20/09/2010  1.75 0 00Bond Future 268  0.00 Call

R189 On  04-November-10 20/09/2010  1.80 0 00Bond Future 392  0.00 Call
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R189 On  04-November-10 20/09/2010  1.70 0 00Bond Future 144  0.00 Call

R189 On  04-November-10 20/09/2010  1.70 0 00Bond Future 0  0.00 Put

R189 On  04-November-10 20/09/2010  1.80 0 00Bond Future 0  0.00 Put

R189 On  04-November-10 20/09/2010  1.75 0 00Bond Future 0  0.00 Put

R197 On  04-November-10 20/09/2010 133.4944 133.4944133.4944Bond Future 2.66  0.00 

R197 On  04-November-10 20/09/2010  3.05 5 55Bond Future 4911  0.00 Call

R197 On  04-November-10 20/09/2010  3.00 4 44Bond Future 4291  0.00 Call

R197 On  04-November-10 20/09/2010  3.10 6 66Bond Future 5527  0.00 Call

R197 On  04-November-10 20/09/2010  3.10 0 00Bond Future 0  0.00 Put

R197 On  04-November-10 20/09/2010  3.00 0 00Bond Future 0  0.00 Put

R197 On  04-November-10 20/09/2010  3.05 0 00Bond Future 0  0.00 Put

R201 On  04-November-10 20/09/2010 108.4065 108.4065108.5040Bond Future 7.28  1,391.00 

R201 On  04-November-10 20/09/2010  8.50 4 44Bond Future 4299  0.00 Call

R201 On  04-November-10 20/09/2010  8.55 4 44Bond Future 4470  0.00 Call

R201 On  04-November-10 20/09/2010  8.45 4 44Bond Future 4128  0.00 Call

R201 On  04-November-10 20/09/2010  7.25 1 11Bond Future 556  140.00 Call

R201 On  04-November-10 20/09/2010  8.00 3 33Bond Future 2609  0.00 Call

R201 On  04-November-10 20/09/2010  6.75 0 00Bond Future 62  420.00 Call

R201 On  04-November-10 20/09/2010  7.50 1 11Bond Future 1114  0.00 Call

R201 On  04-November-10 20/09/2010  7.50 0 00Bond Future 323  140.00 Put

R201 On  04-November-10 20/09/2010  7.25 1 11Bond Future 664  0.00 Put

R201 On  04-November-10 20/09/2010  8.00 0 00Bond Future 47  420.00 Put

R201 On  04-November-10 20/09/2010  6.75 2 22Bond Future 1998  0.00 Put

R201 On  04-November-10 20/09/2010  8.45 0 00Bond Future 4  0.00 Put

R201 On  04-November-10 20/09/2010  8.55 0 00Bond Future 2  0.00 Put

R201 On  04-November-10 20/09/2010  8.50 0 00Bond Future 3  0.00 Put

R201 On  03-February-11 20/09/2010 105.6671 105.6671105.7658Bond Future 7.36  0.00 

R201 On  03-February-11 20/09/2010  8.00 2 23Bond Future 2523  0.00 Call

R201 On  03-February-11 20/09/2010  7.95 2 22Bond Future 2368  0.00 Call

R201 On  03-February-11 20/09/2010  8.05 3 33Bond Future 2652  0.00 Call

R201 On  03-February-11 20/09/2010  8.05 0 00Bond Future 333  0.00 Put

R201 On  03-February-11 20/09/2010  7.95 0 00Bond Future 382  0.00 Put
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R201 On  03-February-11 20/09/2010  8.00 0 00Bond Future 370  0.00 Put

R201 On  05-May-11 20/09/2010 107.3069 107.3069107.4060Bond Future 7.45  0.00 

R201 On  05-May-11 20/09/2010  7.75 2 22Bond Future 1947  0.00 Call

R201 On  05-May-11 20/09/2010  7.80 2 22Bond Future 2051  0.00 Call

R201 On  05-May-11 20/09/2010  7.70 2 22Bond Future 1847  0.00 Call

R201 On  05-May-11 20/09/2010  7.70 1 11Bond Future 1051  0.00 Put

R201 On  05-May-11 20/09/2010  7.80 1 11Bond Future 939  0.00 Put

R201 On  05-May-11 20/09/2010  7.75 1 11Bond Future 993  0.00 Put

R202 On  04-November-10 20/09/2010 116.2533 116.2533116.2344Bond Future 2.60  0.00 

R202 On  04-November-10 20/09/2010  3.05 8 88Bond Future 8183  0.00 Call

R202 On  04-November-10 20/09/2010  3.00 7 77Bond Future 7320  0.00 Call

R202 On  04-November-10 20/09/2010  3.10 9 99Bond Future 9036  0.00 Call

R202 On  04-November-10 20/09/2010  3.10 0 00Bond Future 0  0.00 Put

R202 On  04-November-10 20/09/2010  3.00 0 00Bond Future 0  0.00 Put

R202 On  04-November-10 20/09/2010  3.05 0 00Bond Future 0  0.00 Put

R203 On  04-November-10 20/09/2010 103.1452 103.1452103.1505Bond Future 7.88  1,918.00 

R203 On  04-November-10 20/09/2010  9.25 7 77Bond Future 6909  0.00 Call

R203 On  04-November-10 20/09/2010  9.30 7 77Bond Future 7150  0.00 Call

R203 On  04-November-10 20/09/2010  9.20 7 77Bond Future 6668  0.00 Call

R203 On  04-November-10 20/09/2010  9.20 0 00Bond Future 3  0.00 Put

R203 On  04-November-10 20/09/2010  9.30 0 00Bond Future 1  0.00 Put

R203 On  04-November-10 20/09/2010  9.25 0 00Bond Future 2  0.00 Put

R203 On  03-February-11 20/09/2010 104.7401 104.7401104.7401Bond Future 7.97  0.00 

R203 On  03-February-11 20/09/2010  8.50 3 33Bond Future 3437  0.00 Call

R203 On  03-February-11 20/09/2010  8.55 4 44Bond Future 3624  0.00 Call

R203 On  03-February-11 20/09/2010  8.45 3 33Bond Future 3253  0.00 Call

R203 On  03-February-11 20/09/2010  8.45 1 11Bond Future 831  0.00 Put

R203 On  03-February-11 20/09/2010  8.55 1 11Bond Future 709  0.00 Put

R203 On  03-February-11 20/09/2010  8.50 1 11Bond Future 768  0.00 Put

R203 On  05-May-11 20/09/2010 102.1976 102.1976102.2025Bond Future 8.05  0.00 

R203 On  05-May-11 20/09/2010  8.25 3 33Bond Future 2585  0.00 Call

R203 On  05-May-11 20/09/2010  8.20 2 22Bond Future 2437  0.00 Call
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R203 On  05-May-11 20/09/2010  8.30 3 33Bond Future 2738  0.00 Call

R203 On  05-May-11 20/09/2010  8.30 2 22Bond Future 1530  0.00 Put

R203 On  05-May-11 20/09/2010  8.20 2 22Bond Future 1716  0.00 Put

R203 On  05-May-11 20/09/2010  8.25 2 22Bond Future 1620  0.00 Put

R204 On  04-November-10 20/09/2010 103.2508 103.2508103.1623Bond Future 7.98  2,242.00 

R204 On  04-November-10 20/09/2010  9.25 7 77Bond Future 7128  0.00 Call

R204 On  04-November-10 20/09/2010  9.20 7 77Bond Future 6861  0.00 Call

R204 On  04-November-10 20/09/2010  9.30 7 77Bond Future 7394  0.00 Call

R204 On  04-November-10 20/09/2010  9.30 0 00Bond Future 4  0.00 Put

R204 On  04-November-10 20/09/2010  9.20 0 00Bond Future 8  0.00 Put

R204 On  04-November-10 20/09/2010  9.25 0 00Bond Future 6  0.00 Put

R204 On  03-February-11 20/09/2010 100.8086 100.8086100.7226Bond Future 8.06  0.00 

R204 On  03-February-11 20/09/2010  8.50 3 33Bond Future 3371  0.00 Call

R204 On  03-February-11 20/09/2010  8.45 3 33Bond Future 3171  0.00 Call

R204 On  03-February-11 20/09/2010  8.55 4 44Bond Future 3576  0.00 Call

R204 On  03-February-11 20/09/2010  8.55 1 11Bond Future 811  0.00 Put

R204 On  03-February-11 20/09/2010  8.45 1 11Bond Future 961  0.00 Put

R204 On  03-February-11 20/09/2010  8.50 1 11Bond Future 883  0.00 Put

R204 On  05-May-11 20/09/2010 102.3743 102.3743102.2851Bond Future 8.14  0.00 

R204 On  05-May-11 20/09/2010  8.50 4 44Bond Future 3660  0.00 Call

R204 On  05-May-11 20/09/2010  8.55 4 44Bond Future 3842  0.00 Call

R204 On  05-May-11 20/09/2010  8.45 4 43Bond Future 3481  0.00 Call

R204 On  05-May-11 20/09/2010  8.45 2 22Bond Future 1768  0.00 Put

R204 On  05-May-11 20/09/2010  8.55 2 22Bond Future 1586  0.00 Put

R204 On  05-May-11 20/09/2010  8.50 2 22Bond Future 1675  0.00 Put

R206 On  04-November-10 20/09/2010 103.4034 103.4034103.5079Bond Future 7.09  0.00 

R206 On  04-November-10 20/09/2010  8.50 4 44Bond Future 3880  0.00 Call

R206 On  04-November-10 20/09/2010  8.55 4 44Bond Future 4014  0.00 Call

R206 On  04-November-10 20/09/2010  8.45 4 44Bond Future 3745  0.00 Call

R206 On  04-November-10 20/09/2010  7.25 1 11Bond Future 735  150.00 Call

R206 On  04-November-10 20/09/2010  6.75 0 00Bond Future 128  450.00 Call

R206 On  04-November-10 20/09/2010  8.00 2 23Bond Future 2534  0.00 Call
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R206 On  04-November-10 20/09/2010  8.00 0 00Bond Future 13  450.00 Put

R206 On  04-November-10 20/09/2010  6.75 1 11Bond Future 1106  0.00 Put

R206 On  04-November-10 20/09/2010  7.25 0 00Bond Future 295  150.00 Put

R206 On  04-November-10 20/09/2010  8.45 0 00Bond Future 1  0.00 Put

R206 On  04-November-10 20/09/2010  8.55 0 00Bond Future 0  0.00 Put

R206 On  04-November-10 20/09/2010  8.50 0 00Bond Future 1  0.00 Put

R206 On  03-February-11 20/09/2010 101.2312 101.2312101.3385Bond Future 7.17  0.00 

R206 On  03-February-11 20/09/2010  8.00 2 22Bond Future 2329  0.00 Call

R206 On  03-February-11 20/09/2010  8.05 2 22Bond Future 2436  0.00 Call

R206 On  03-February-11 20/09/2010  7.95 2 22Bond Future 2221  0.00 Call

R206 On  03-February-11 20/09/2010  7.95 0 00Bond Future 214  0.00 Put

R206 On  03-February-11 20/09/2010  8.05 0 00Bond Future 174  0.00 Put

R206 On  03-February-11 20/09/2010  8.00 0 00Bond Future 195  0.00 Put

R206 On  05-May-11 20/09/2010 102.8030 102.8030102.9113Bond Future 7.27  0.00 

R206 On  05-May-11 20/09/2010  7.50 1 11Bond Future 1316  0.00 Call

R206 On  05-May-11 20/09/2010  7.45 1 11Bond Future 1242  0.00 Call

R206 On  05-May-11 20/09/2010  7.55 1 11Bond Future 1392  0.00 Call

R206 On  05-May-11 20/09/2010  7.55 1 11Bond Future 728  0.00 Put

R206 On  05-May-11 20/09/2010  7.45 1 11Bond Future 817  0.00 Put

R206 On  05-May-11 20/09/2010  7.50 1 11Bond Future 771  0.00 Put

R207 On  04-November-10 20/09/2010 97.0663 97.066397.1343Bond Future 8.06  801.00 

R207 On  04-November-10 20/09/2010  9.25 7 77Bond Future 7056  0.00 Call

R207 On  04-November-10 20/09/2010  9.30 7 77Bond Future 7333  0.00 Call

R207 On  04-November-10 20/09/2010  9.40 8 88Bond Future 7885  1.00 Call

R207 On  04-November-10 20/09/2010  9.20 7 77Bond Future 6778  0.00 Call

R207 On  04-November-10 20/09/2010  9.20 0 00Bond Future 14  0.00 Put

R207 On  04-November-10 20/09/2010  9.40 0 00Bond Future 4  0.00 Put

R207 On  04-November-10 20/09/2010  9.30 0 00Bond Future 9  0.00 Put

R207 On  04-November-10 20/09/2010  9.25 0 00Bond Future 11  0.00 Put

R207 On  03-February-11 20/09/2010 94.9233 94.923394.9898Bond Future 8.13  0.00 

R207 On  03-February-11 20/09/2010  8.75 4 44Bond Future 4398  0.00 Call

R207 On  03-February-11 20/09/2010  8.70 4 44Bond Future 4174  0.00 Call

R207 On  03-February-11 20/09/2010  8.80 5 55Bond Future 4625  0.00 Call
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R207 On  03-February-11 20/09/2010  8.80 1 11Bond Future 654  0.00 Put

R207 On  03-February-11 20/09/2010  8.70 1 11Bond Future 778  0.00 Put

R207 On  03-February-11 20/09/2010  8.75 1 11Bond Future 714  0.00 Put

R207 On  05-May-11 20/09/2010 96.3963 96.396396.4670Bond Future 8.20  0.00 

R207 On  05-May-11 20/09/2010  8.50 4 44Bond Future 3615  0.00 Call

R207 On  05-May-11 20/09/2010  8.55 4 44Bond Future 3803  0.00 Call

R207 On  05-May-11 20/09/2010  8.45 3 33Bond Future 3430  0.00 Call

R207 On  05-May-11 20/09/2010  8.45 2 22Bond Future 1970  0.00 Put

R207 On  05-May-11 20/09/2010  8.55 2 22Bond Future 1767  0.00 Put

R207 On  05-May-11 20/09/2010  8.50 2 22Bond Future 1866  0.00 Put

R208 On  04-November-10 20/09/2010 91.4392 91.439291.4783Bond Future 8.08  6,325.00 

R208 On  04-November-10 20/09/2010  9.25 7 77Bond Future 7223  0.00 Call

R208 On  04-November-10 20/09/2010  9.30 7 78Bond Future 7513  0.00 Call

R208 On  04-November-10 20/09/2010  9.20 7 77Bond Future 6933  0.00 Call

R208 On  04-November-10 20/09/2010  9.20 0 00Bond Future 12  0.00 Put

R208 On  04-November-10 20/09/2010  9.30 0 00Bond Future 7  0.00 Put

R208 On  04-November-10 20/09/2010  9.25 0 00Bond Future 9  0.00 Put

R208 On  03-February-11 20/09/2010 92.8473 92.847392.8856Bond Future 8.15  0.00 

R208 On  03-February-11 20/09/2010  8.75 5 55Bond Future 4591  0.00 Call

R208 On  03-February-11 20/09/2010  8.80 5 55Bond Future 4826  0.00 Call

R208 On  03-February-11 20/09/2010  8.70 4 44Bond Future 4359  0.00 Call

R208 On  03-February-11 20/09/2010  8.70 1 11Bond Future 925  0.00 Put

R208 On  03-February-11 20/09/2010  8.80 1 11Bond Future 787  0.00 Put

R208 On  03-February-11 20/09/2010  8.75 1 11Bond Future 854  0.00 Put

R208 On  05-May-11 20/09/2010 90.8920 90.892090.9295Bond Future 8.22  0.00 

R208 On  05-May-11 20/09/2010  8.50 4 44Bond Future 3686  0.00 Call

R208 On  05-May-11 20/09/2010  8.45 3 33Bond Future 3493  0.00 Call

R208 On  05-May-11 20/09/2010  8.55 4 44Bond Future 3883  0.00 Call

R208 On  05-May-11 20/09/2010  8.55 2 22Bond Future 1824  0.00 Put

R208 On  05-May-11 20/09/2010  8.45 2 22Bond Future 2044  0.00 Put

R208 On  05-May-11 20/09/2010  8.50 2 22Bond Future 1932  0.00 Put

R209 On  04-November-10 20/09/2010 81.2670 81.267081.1855Bond Future 8.07  23,873.00 
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R209 On  04-November-10 20/09/2010  9.00 8 88Bond Future 7840  0.00 Call

R209 On  04-November-10 20/09/2010  9.05 8 88Bond Future 8214  0.00 Call

R209 On  04-November-10 20/09/2010  8.95 8 87Bond Future 7465  0.00 Call

R209 On  04-November-10 20/09/2010  8.25 3 32Bond Future 2498  54.00 Call

R209 On  04-November-10 20/09/2010  9.25 10 1010Bond Future 9691  0.00 Call

R209 On  04-November-10 20/09/2010  7.75 1 10Bond Future 453  162.00 Call

R209 On  04-November-10 20/09/2010  8.50 4 44Bond Future 4135  0.00 Call

R209 On  04-November-10 20/09/2010  8.50 0 00Bond Future 353  54.00 Put

R209 On  04-November-10 20/09/2010  8.25 1 11Bond Future 859  0.00 Put

R209 On  04-November-10 20/09/2010  9.25 0 00Bond Future 13  162.00 Put

R209 On  04-November-10 20/09/2010  7.75 3 33Bond Future 3397  0.00 Put

R209 On  04-November-10 20/09/2010  8.95 0 00Bond Future 54  0.00 Put

R209 On  04-November-10 20/09/2010  9.05 0 00Bond Future 34  0.00 Put

R209 On  04-November-10 20/09/2010  9.00 0 00Bond Future 43  0.00 Put

R209 On  03-February-11 20/09/2010 82.5270 82.527082.4372Bond Future 8.11  0.00 

R209 On  03-February-11 20/09/2010  9.00 8 88Bond Future 8178  0.00 Call

R209 On  03-February-11 20/09/2010  9.05 9 99Bond Future 8501  0.00 Call

R209 On  03-February-11 20/09/2010  8.95 8 88Bond Future 7857  0.00 Call

R209 On  03-February-11 20/09/2010  8.95 1 11Bond Future 827  0.00 Put

R209 On  03-February-11 20/09/2010  9.05 1 11Bond Future 703  0.00 Put

R209 On  03-February-11 20/09/2010  9.00 1 11Bond Future 762  0.00 Put

R209 On  05-May-11 20/09/2010 80.6583 80.658380.5694Bond Future 8.15  0.00 

R209 On  05-May-11 20/09/2010  8.50 6 66Bond Future 5558  0.00 Call

R209 On  05-May-11 20/09/2010  8.55 6 66Bond Future 5833  0.00 Call

R209 On  05-May-11 20/09/2010  8.45 5 55Bond Future 5286  0.00 Call

R209 On  05-May-11 20/09/2010  8.45 3 33Bond Future 2671  0.00 Put

R209 On  05-May-11 20/09/2010  8.55 2 22Bond Future 2383  0.00 Put

R209 On  05-May-11 20/09/2010  8.50 3 33Bond Future 2524  0.00 Put

R209 On  04-August-11 20/09/2010 81.9554 81.955481.8672Bond Future 8.19  0.00 

R209 On  04-August-11 20/09/2010  8.50 7 77Bond Future 6507  0.00 Call

R209 On  04-August-11 20/09/2010  8.55 7 77Bond Future 6797  0.00 Call

R209 On  04-August-11 20/09/2010  8.45 6 66Bond Future 6154  0.00 Call

R209 On  04-August-11 20/09/2010  10.10 16 1615Bond Future 15462  0.00 Call
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R209 On  04-August-11 20/09/2010  10.10 1 11Bond Future 1078  1,000.00 Put

R209 On  04-August-11 20/09/2010  8.45 4 44Bond Future 3880  0.00 Put

R209 On  04-August-11 20/09/2010  8.55 4 44Bond Future 3689  0.00 Put

R209 On  04-August-11 20/09/2010  8.50 4 44Bond Future 3814  1,000.00 Put

R210 On  04-November-10 20/09/2010 100.1591 100.159199.8677Bond Future 2.63  0.00 

R210 On  04-November-10 20/09/2010  3.10 7 76Bond Future 6266  0.00 Call

R210 On  04-November-10 20/09/2010  3.15 7 77Bond Future 6905  0.00 Call

R210 On  04-November-10 20/09/2010  3.05 6 66Bond Future 5622  0.00 Call

R210 On  04-November-10 20/09/2010  3.05 0 00Bond Future 0  0.00 Put

R210 On  04-November-10 20/09/2010  3.15 0 00Bond Future 0  0.00 Put

R210 On  04-November-10 20/09/2010  3.10 0 00Bond Future 0  0.00 Put

R211 On  04-November-10 20/09/2010 101.1786 101.1786101.1671Bond Future 2.42  0.00 

R211 On  04-November-10 20/09/2010  2.75 2 22Bond Future 1905  0.00 Call

R211 On  04-November-10 20/09/2010  2.70 2 22Bond Future 1622  0.00 Call

R211 On  04-November-10 20/09/2010  2.80 2 22Bond Future 2186  0.00 Call

R211 On  04-November-10 20/09/2010  2.80 0 00Bond Future 0  0.00 Put

R211 On  04-November-10 20/09/2010  2.70 0 00Bond Future 0  0.00 Put

R211 On  04-November-10 20/09/2010  2.75 0 00Bond Future 0  0.00 Put

R212 On  04-November-10 20/09/2010 101.1085 101.1085101.7860Bond Future 2.64  1,080.00 

R212 On  04-November-10 20/09/2010  3.00 3 33Bond Future 3402  0.00 Call

R212 On  04-November-10 20/09/2010  3.05 3 34Bond Future 3867  0.00 Call

R212 On  04-November-10 20/09/2010  2.95 2 23Bond Future 2933  0.00 Call

R212 On  04-November-10 20/09/2010  2.95 0 00Bond Future 0  0.00 Put

R212 On  04-November-10 20/09/2010  3.05 0 00Bond Future 0  0.00 Put

R212 On  04-November-10 20/09/2010  3.00 0 00Bond Future 0  0.00 Put

TRT1 On  04-November-10 20/09/2010 337.8050 337.8050337.9970Index Future 338.00  100.00 

TRT1 On  03-February-11 20/09/2010 342.7770 342.7770342.9730Index Future 342.97  0.00 
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