
Derivatives Weekly Statistics Report
From: 27/09/2010 To: 27/09/2010

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 27/09/2010 374.4090 374.4090375.0680Index Future 375.07  38.00 

ALBI On  04-November-10 27/09/2010 345.3920 345.3920345.9180Index Future 345.92  1,297.00 

ALBI On  03-February-11 27/09/2010 350.7090 350.7090351.2390Index Future 351.24  0.00 

CRD1 On  04-November-10 27/09/2010 150.8810 150.8810151.1140Index Future 151.11  2.00 

CRD1 On  03-February-11 27/09/2010 153.1040 153.1040153.3410Index Future 153.34  0.00 

GOVI On  04-November-10 27/09/2010 345.8490 345.8490346.3690GOVI 346.37  159.00 

GOVI On  04-November-10 27/09/2010  329.00 17 1717GOVI 173690  0.00 Call

GOVI On  04-November-10 27/09/2010  329.01 17 1717GOVI 173590  0.00 Call

GOVI On  04-November-10 27/09/2010  328.99 17 1717GOVI 173790  0.00 Call

GOVI On  04-November-10 27/09/2010  328.99 0 00GOVI 0  0.00 Put

GOVI On  04-November-10 27/09/2010  329.01 0 00GOVI 0  0.00 Put

GOVI On  04-November-10 27/09/2010  329.00 0 00GOVI 0  0.00 Put

GVIX On  01-January-29 27/09/2010 110.0000 110.0000110.0000LIVE INDEX 110.00  0.00 

ILBI On  04-November-10 27/09/2010 398.3760 398.3760398.1370Index Future 398.14  507.00 

ILBI On  03-February-11 27/09/2010 404.3920 404.3920404.1530Index Future 404.15  0.00 

J157 On  15-September-15 27/09/2010 0.0200 0.02000.0200Interest Rate Swap 8.82  0.00 

J186 On  21-December-26 27/09/2010 0.1077 0.10770.1077Interest Rate Swap 8.68  0.00 
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J201 On  22-December-14 27/09/2010 0.0514 0.05140.0514Interest Rate Swap 8.66  0.00 

J203 On  15-September-17 27/09/2010 0.0847 0.08470.0847Interest Rate Swap 8.98  0.00 

J204 On  21-December-18 27/09/2010 0.0958 0.09580.0958Interest Rate Swap 8.96  0.00 

J207 On  15-January-20 27/09/2010 0.0691 0.06910.0691Interest Rate Swap 9.00  0.00 

JBAF On  20-October-10 27/09/2010 93.9700 93.970093.9900Jibar Tradeable Future 6.01  0.00 

JBAF On  17-November-10 27/09/2010 94.0600 94.060094.0200Jibar Tradeable Future 5.98  2,500.00 

JBAF On  15-December-10 27/09/2010 94.0900 94.090094.1100Jibar Tradeable Future 5.89  1.00 

JBAF On  19-January-11 27/09/2010 94.1200 94.120094.1300Jibar Tradeable Future 5.87  0.00 

JBAF On  16-February-11 27/09/2010 94.1200 94.120094.1500Jibar Tradeable Future 5.85  0.00 

JBAF On  16-March-11 27/09/2010 94.1200 94.120094.1500Jibar Tradeable Future 5.85  5,500.00 

JBAF On  15-June-11 27/09/2010 93.9900 93.990094.0300Jibar Tradeable Future 5.97  4,500.00 

JBAF On  21-September-11 27/09/2010 93.8000 93.800093.8200Jibar Tradeable Future 6.18  6,000.00 

JBAF On  21-December-11 27/09/2010 93.6200 93.620093.6600Jibar Tradeable Future 6.34  5,000.00 

JBAF On  20-March-12 27/09/2010 93.3800 93.380093.4400Jibar Tradeable Future 6.56  0.00 

JBAF On  20-June-12 27/09/2010 93.1400 93.140093.1900Jibar Tradeable Future 6.81  0.00 

JBAF On  19-September-12 27/09/2010 93.1000 93.100093.1500Jibar Tradeable Future 6.85  0.00 

JFRA On  04-November-10 27/09/2010 92.3400 92.340092.3400Jibar Tradeable Future 7.66  0.00 

JN02 On  04-November-10 27/09/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN02 On  04-November-10 27/09/2010  7.50 0 00JNOTE 0  0.00 Call

JN02 On  04-November-10 27/09/2010  8.00 0 00JNOTE 0  0.00 Call

JN02 On  04-November-10 27/09/2010  7.75 0 00JNOTE 0  0.00 Call

JN02 On  04-November-10 27/09/2010  7.75 0 00JNOTE 250000  0.00 Put

JN02 On  04-November-10 27/09/2010  8.00 1 11JNOTE 500000  0.00 Put

JN02 On  04-November-10 27/09/2010  7.50 0 00JNOTE 0  0.00 Put

JN05 On  04-November-10 27/09/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN05 On  04-November-10 27/09/2010  7.50 0 00JNOTE 0  0.00 Call

JN05 On  04-November-10 27/09/2010  8.00 0 00JNOTE 0  0.00 Call

JN05 On  04-November-10 27/09/2010  8.25 0 00JNOTE 0  0.00 Call
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JN05 On  04-November-10 27/09/2010  8.25 1 11JNOTE 750000  0.00 Put

JN05 On  04-November-10 27/09/2010  8.00 1 11JNOTE 500000  0.00 Put

JN05 On  04-November-10 27/09/2010  7.50 0 00JNOTE 0  0.00 Put

JN10 On  04-November-10 27/09/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN10 On  04-November-10 27/09/2010  7.50 0 00JNOTE 0  0.00 Call

JN10 On  04-November-10 27/09/2010  7.25 0 00JNOTE 250000  0.00 Call

JN10 On  04-November-10 27/09/2010  7.75 0 00JNOTE 0  0.00 Call

JN10 On  04-November-10 27/09/2010  7.75 0 00JNOTE 250000  0.00 Put

JN10 On  04-November-10 27/09/2010  7.25 0 00JNOTE 0  0.00 Put

JN10 On  04-November-10 27/09/2010  7.50 0 00JNOTE 0  0.00 Put

OTH1 On  04-November-10 27/09/2010 342.5620 342.5620343.1150Index Future 343.12  3.00 

OTH1 On  03-February-11 27/09/2010 347.8350 347.8350348.3940Index Future 348.39  0.00 

R157 On  04-November-10 27/09/2010 127.3208 127.3208127.4186Bond Future 7.20  4,817.00 

R157 On  04-November-10 27/09/2010  8.50 6 66Bond Future 5864  0.00 Call

R157 On  04-November-10 27/09/2010  8.55 6 66Bond Future 6083  0.00 Call

R157 On  04-November-10 27/09/2010  8.45 6 66Bond Future 5645  0.00 Call

R157 On  04-November-10 27/09/2010  7.50 2 22Bond Future 1574  500.00 Call

R157 On  04-November-10 27/09/2010  8.45 0 00Bond Future 1  0.00 Put

R157 On  04-November-10 27/09/2010  7.50 0 00Bond Future 196  0.00 Put

R157 On  04-November-10 27/09/2010  8.55 0 00Bond Future 1  0.00 Put

R157 On  04-November-10 27/09/2010  8.50 0 00Bond Future 0  0.00 Put

R157 On  03-February-11 27/09/2010 129.2811 129.2811129.3782Bond Future 7.28  0.00 

R157 On  03-February-11 27/09/2010  7.90 3 33Bond Future 3151  0.00 Call

R157 On  03-February-11 27/09/2010  7.95 3 33Bond Future 3325  0.00 Call

R157 On  03-February-11 27/09/2010  7.85 3 33Bond Future 2980  0.00 Call

R157 On  03-February-11 27/09/2010  7.85 1 10Bond Future 481  0.00 Put

R157 On  03-February-11 27/09/2010  7.95 0 00Bond Future 397  0.00 Put

R157 On  03-February-11 27/09/2010  7.90 0 00Bond Future 437  0.00 Put

R157 On  05-May-11 27/09/2010 124.4626 124.4626124.5627Bond Future 7.35  0.00 

R157 On  05-May-11 27/09/2010  7.75 3 33Bond Future 2585  0.00 Call

R157 On  05-May-11 27/09/2010  7.80 3 33Bond Future 2729  0.00 Call
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R157 On  05-May-11 27/09/2010  7.70 2 22Bond Future 2444  0.00 Call

R157 On  05-May-11 27/09/2010  7.70 1 11Bond Future 999  0.00 Put

R157 On  05-May-11 27/09/2010  7.80 1 11Bond Future 874  0.00 Put

R157 On  05-May-11 27/09/2010  7.75 1 11Bond Future 935  0.00 Put

R186 On  04-November-10 27/09/2010 127.6855 127.6855127.7911Bond Future 7.87  16,925.00 

R186 On  04-November-10 27/09/2010  9.25 13 1313Bond Future 13404  0.00 Call

R186 On  04-November-10 27/09/2010  9.30 14 1414Bond Future 13848  0.00 Call

R186 On  04-November-10 27/09/2010  9.20 13 1313Bond Future 12957  0.00 Call

R186 On  04-November-10 27/09/2010  8.75 9 99Bond Future 8840  7,900.00 Call

R186 On  04-November-10 27/09/2010  9.20 0 00Bond Future 4  0.00 Put

R186 On  04-November-10 27/09/2010  8.75 0 00Bond Future 43  0.00 Put

R186 On  04-November-10 27/09/2010  9.30 0 00Bond Future 2  0.00 Put

R186 On  04-November-10 27/09/2010  9.25 0 00Bond Future 3  0.00 Put

R186 On  03-February-11 27/09/2010 124.3550 124.3550124.4694Bond Future 7.92  0.00 

R186 On  03-February-11 27/09/2010  9.00 11 1111Bond Future 10992  0.00 Call

R186 On  03-February-11 27/09/2010  9.05 11 1111Bond Future 11404  0.00 Call

R186 On  03-February-11 27/09/2010  8.95 11 1111Bond Future 10580  0.00 Call

R186 On  03-February-11 27/09/2010  7.75 2 22Bond Future 2187  3,000.00 Call

R186 On  03-February-11 27/09/2010  8.95 1 11Bond Future 502  0.00 Put

R186 On  03-February-11 27/09/2010  7.75 4 44Bond Future 3975  0.00 Put

R186 On  03-February-11 27/09/2010  9.05 0 00Bond Future 413  0.00 Put

R186 On  03-February-11 27/09/2010  9.00 0 00Bond Future 456  0.00 Put

R186 On  05-May-11 27/09/2010 126.2732 126.2732126.3858Bond Future 7.97  0.00 

R186 On  05-May-11 27/09/2010  8.75 9 99Bond Future 9447  0.00 Call

R186 On  05-May-11 27/09/2010  8.70 9 99Bond Future 9088  0.00 Call

R186 On  05-May-11 27/09/2010  8.80 10 1010Bond Future 9809  0.00 Call

R186 On  05-May-11 27/09/2010  8.80 2 22Bond Future 1725  0.00 Put

R186 On  05-May-11 27/09/2010  8.70 2 22Bond Future 1937  0.00 Put

R186 On  05-May-11 27/09/2010  8.75 2 22Bond Future 1829  0.00 Put

R189 On  04-November-10 27/09/2010 111.4342 111.4342111.4193Bond Future 1.65  0.00 

R189 On  04-November-10 27/09/2010  1.75 0 00Bond Future 246  0.00 Call

R189 On  04-November-10 27/09/2010  1.80 0 00Bond Future 370  0.00 Call
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R189 On  04-November-10 27/09/2010  1.70 0 00Bond Future 122  0.00 Call

R189 On  04-November-10 27/09/2010  1.70 0 00Bond Future 0  0.00 Put

R189 On  04-November-10 27/09/2010  1.80 0 00Bond Future 0  0.00 Put

R189 On  04-November-10 27/09/2010  1.75 0 00Bond Future 0  0.00 Put

R197 On  04-November-10 27/09/2010 133.5462 133.5462133.5332Bond Future 2.66  0.00 

R197 On  04-November-10 27/09/2010  3.05 5 55Bond Future 4950  0.00 Call

R197 On  04-November-10 27/09/2010  3.00 4 44Bond Future 4330  0.00 Call

R197 On  04-November-10 27/09/2010  3.10 6 66Bond Future 5566  0.00 Call

R197 On  04-November-10 27/09/2010  3.10 0 00Bond Future 0  0.00 Put

R197 On  04-November-10 27/09/2010  3.00 0 00Bond Future 0  0.00 Put

R197 On  04-November-10 27/09/2010  3.05 0 00Bond Future 0  0.00 Put

R201 On  04-November-10 27/09/2010 108.9713 108.9713109.0476Bond Future 7.13  1,112.00 

R201 On  04-November-10 27/09/2010  8.50 5 55Bond Future 4840  0.00 Call

R201 On  04-November-10 27/09/2010  8.55 5 55Bond Future 5011  0.00 Call

R201 On  04-November-10 27/09/2010  8.45 5 55Bond Future 4669  0.00 Call

R201 On  04-November-10 27/09/2010  7.25 1 11Bond Future 805  140.00 Call

R201 On  04-November-10 27/09/2010  8.00 3 33Bond Future 3119  0.00 Call

R201 On  04-November-10 27/09/2010  6.75 0 00Bond Future 104  420.00 Call

R201 On  04-November-10 27/09/2010  7.50 1 11Bond Future 1484  0.00 Call

R201 On  04-November-10 27/09/2010  7.50 0 00Bond Future 149  140.00 Put

R201 On  04-November-10 27/09/2010  7.25 0 00Bond Future 370  0.00 Put

R201 On  04-November-10 27/09/2010  8.00 0 00Bond Future 13  420.00 Put

R201 On  04-November-10 27/09/2010  6.75 2 21Bond Future 1497  0.00 Put

R201 On  04-November-10 27/09/2010  8.45 0 00Bond Future 1  0.00 Put

R201 On  04-November-10 27/09/2010  8.55 0 00Bond Future 0  0.00 Put

R201 On  04-November-10 27/09/2010  8.50 0 00Bond Future 0  0.00 Put

R201 On  03-February-11 27/09/2010 106.2373 106.2373106.3126Bond Future 7.20  0.00 

R201 On  03-February-11 27/09/2010  8.00 3 33Bond Future 2945  0.00 Call

R201 On  03-February-11 27/09/2010  7.95 3 33Bond Future 2785  0.00 Call

R201 On  03-February-11 27/09/2010  8.05 3 33Bond Future 3084  0.00 Call

R201 On  03-February-11 27/09/2010  8.05 0 00Bond Future 219  0.00 Put

R201 On  03-February-11 27/09/2010  7.95 0 00Bond Future 252  0.00 Put
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R201 On  03-February-11 27/09/2010  8.00 0 00Bond Future 245  0.00 Put

R201 On  05-May-11 27/09/2010 107.8774 107.8774107.9547Bond Future 7.28  0.00 

R201 On  05-May-11 27/09/2010  7.75 2 22Bond Future 2279  0.00 Call

R201 On  05-May-11 27/09/2010  7.80 2 22Bond Future 2391  0.00 Call

R201 On  05-May-11 27/09/2010  7.70 2 22Bond Future 2169  0.00 Call

R201 On  05-May-11 27/09/2010  7.70 1 11Bond Future 824  0.00 Put

R201 On  05-May-11 27/09/2010  7.80 1 11Bond Future 730  0.00 Put

R201 On  05-May-11 27/09/2010  7.75 1 11Bond Future 776  0.00 Put

R202 On  04-November-10 27/09/2010 116.1591 116.1591116.1591Bond Future 2.60  0.00 

R202 On  04-November-10 27/09/2010  3.05 8 88Bond Future 8107  0.00 Call

R202 On  04-November-10 27/09/2010  3.00 7 77Bond Future 7245  0.00 Call

R202 On  04-November-10 27/09/2010  3.10 9 99Bond Future 8961  0.00 Call

R202 On  04-November-10 27/09/2010  3.10 0 00Bond Future 0  0.00 Put

R202 On  04-November-10 27/09/2010  3.00 0 00Bond Future 0  0.00 Put

R202 On  04-November-10 27/09/2010  3.05 0 00Bond Future 0  0.00 Put

R203 On  04-November-10 27/09/2010 104.2934 104.2934104.4327Bond Future 7.64  1,918.00 

R203 On  04-November-10 27/09/2010  9.25 8 88Bond Future 8190  0.00 Call

R203 On  04-November-10 27/09/2010  9.30 8 88Bond Future 8431  0.00 Call

R203 On  04-November-10 27/09/2010  9.20 8 88Bond Future 7948  0.00 Call

R203 On  04-November-10 27/09/2010  9.20 0 00Bond Future 0  0.00 Put

R203 On  04-November-10 27/09/2010  9.30 0 00Bond Future 0  0.00 Put

R203 On  04-November-10 27/09/2010  9.25 0 00Bond Future 0  0.00 Put

R203 On  03-February-11 27/09/2010 105.8960 105.8960106.0410Bond Future 7.72  0.00 

R203 On  03-February-11 27/09/2010  8.50 4 44Bond Future 4413  0.00 Call

R203 On  03-February-11 27/09/2010  8.55 5 55Bond Future 4621  0.00 Call

R203 On  03-February-11 27/09/2010  8.45 4 44Bond Future 4207  0.00 Call

R203 On  03-February-11 27/09/2010  8.45 1 10Bond Future 484  0.00 Put

R203 On  03-February-11 27/09/2010  8.55 0 00Bond Future 405  0.00 Put

R203 On  03-February-11 27/09/2010  8.50 0 00Bond Future 443  0.00 Put

R203 On  05-May-11 27/09/2010 103.3685 103.3685103.5135Bond Future 7.79  0.00 

R203 On  05-May-11 27/09/2010  8.25 3 33Bond Future 3384  0.00 Call

R203 On  05-May-11 27/09/2010  8.20 3 33Bond Future 3212  0.00 Call
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R203 On  05-May-11 27/09/2010  8.30 3 34Bond Future 3559  0.00 Call

R203 On  05-May-11 27/09/2010  8.30 1 11Bond Future 1040  0.00 Put

R203 On  05-May-11 27/09/2010  8.20 1 11Bond Future 1180  0.00 Put

R203 On  05-May-11 27/09/2010  8.25 1 11Bond Future 1108  0.00 Put

R204 On  04-November-10 27/09/2010 104.3142 104.3142104.4399Bond Future 7.77  2,242.00 

R204 On  04-November-10 27/09/2010  9.25 8 88Bond Future 8400  0.00 Call

R204 On  04-November-10 27/09/2010  9.20 8 88Bond Future 8132  0.00 Call

R204 On  04-November-10 27/09/2010  9.30 9 99Bond Future 8668  0.00 Call

R204 On  04-November-10 27/09/2010  9.30 0 00Bond Future 0  0.00 Put

R204 On  04-November-10 27/09/2010  9.20 0 00Bond Future 1  0.00 Put

R204 On  04-November-10 27/09/2010  9.25 0 00Bond Future 0  0.00 Put

R204 On  03-February-11 27/09/2010 101.8833 101.8833102.0114Bond Future 7.84  0.00 

R204 On  03-February-11 27/09/2010  8.50 4 44Bond Future 4308  0.00 Call

R204 On  03-February-11 27/09/2010  8.45 4 44Bond Future 4083  0.00 Call

R204 On  03-February-11 27/09/2010  8.55 4 45Bond Future 4536  0.00 Call

R204 On  03-February-11 27/09/2010  8.55 1 10Bond Future 482  0.00 Put

R204 On  03-February-11 27/09/2010  8.45 1 11Bond Future 584  0.00 Put

R204 On  03-February-11 27/09/2010  8.50 1 11Bond Future 531  0.00 Put

R204 On  05-May-11 27/09/2010 103.4576 103.4576103.5876Bond Future 7.91  0.00 

R204 On  05-May-11 27/09/2010  8.50 4 44Bond Future 4499  0.00 Call

R204 On  05-May-11 27/09/2010  8.55 5 55Bond Future 4701  0.00 Call

R204 On  05-May-11 27/09/2010  8.45 4 44Bond Future 4300  0.00 Call

R204 On  05-May-11 27/09/2010  8.45 1 11Bond Future 1285  0.00 Put

R204 On  05-May-11 27/09/2010  8.55 1 11Bond Future 1143  0.00 Put

R204 On  05-May-11 27/09/2010  8.50 1 11Bond Future 1212  0.00 Put

R206 On  04-November-10 27/09/2010 103.8591 103.8591103.9216Bond Future 6.95  0.00 

R206 On  04-November-10 27/09/2010  8.50 4 44Bond Future 4293  0.00 Call

R206 On  04-November-10 27/09/2010  8.55 4 44Bond Future 4427  0.00 Call

R206 On  04-November-10 27/09/2010  8.45 4 44Bond Future 4158  0.00 Call

R206 On  04-November-10 27/09/2010  7.25 1 11Bond Future 996  150.00 Call

R206 On  04-November-10 27/09/2010  6.75 0 00Bond Future 201  450.00 Call

R206 On  04-November-10 27/09/2010  8.00 3 33Bond Future 2937  0.00 Call
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R206 On  04-November-10 27/09/2010  8.00 0 00Bond Future 2  450.00 Put

R206 On  04-November-10 27/09/2010  6.75 1 11Bond Future 765  0.00 Put

R206 On  04-November-10 27/09/2010  7.25 0 00Bond Future 143  150.00 Put

R206 On  04-November-10 27/09/2010  8.45 0 00Bond Future 0  0.00 Put

R206 On  04-November-10 27/09/2010  8.55 0 00Bond Future 0  0.00 Put

R206 On  04-November-10 27/09/2010  8.50 0 00Bond Future 0  0.00 Put

R206 On  03-February-11 27/09/2010 101.6928 101.6928101.7533Bond Future 7.02  0.00 

R206 On  03-February-11 27/09/2010  8.00 3 33Bond Future 2674  0.00 Call

R206 On  03-February-11 27/09/2010  8.05 3 33Bond Future 2786  0.00 Call

R206 On  03-February-11 27/09/2010  7.95 3 33Bond Future 2560  0.00 Call

R206 On  03-February-11 27/09/2010  7.95 0 00Bond Future 138  0.00 Put

R206 On  03-February-11 27/09/2010  8.05 0 00Bond Future 109  0.00 Put

R206 On  03-February-11 27/09/2010  8.00 0 00Bond Future 125  0.00 Put

R206 On  05-May-11 27/09/2010 103.2636 103.2636103.3265Bond Future 7.10  0.00 

R206 On  05-May-11 27/09/2010  7.50 2 22Bond Future 1559  0.00 Call

R206 On  05-May-11 27/09/2010  7.45 1 11Bond Future 1478  0.00 Call

R206 On  05-May-11 27/09/2010  7.55 2 22Bond Future 1642  0.00 Call

R206 On  05-May-11 27/09/2010  7.55 1 11Bond Future 563  0.00 Put

R206 On  05-May-11 27/09/2010  7.45 1 11Bond Future 638  0.00 Put

R206 On  05-May-11 27/09/2010  7.50 1 11Bond Future 599  0.00 Put

R207 On  04-November-10 27/09/2010 98.4965 98.496598.6606Bond Future 7.81  801.00 

R207 On  04-November-10 27/09/2010  9.25 8 89Bond Future 8572  0.00 Call

R207 On  04-November-10 27/09/2010  9.30 9 99Bond Future 8851  0.00 Call

R207 On  04-November-10 27/09/2010  9.40 9 99Bond Future 9407  1.00 Call

R207 On  04-November-10 27/09/2010  9.20 8 88Bond Future 8291  0.00 Call

R207 On  04-November-10 27/09/2010  9.20 0 00Bond Future 1  0.00 Put

R207 On  04-November-10 27/09/2010  9.40 0 00Bond Future 0  0.00 Put

R207 On  04-November-10 27/09/2010  9.30 0 00Bond Future 0  0.00 Put

R207 On  04-November-10 27/09/2010  9.25 0 00Bond Future 1  0.00 Put

R207 On  03-February-11 27/09/2010 96.3688 96.368896.5353Bond Future 7.87  0.00 

R207 On  03-February-11 27/09/2010  8.75 5 56Bond Future 5622  0.00 Call

R207 On  03-February-11 27/09/2010  8.70 5 55Bond Future 5374  0.00 Call

R207 On  03-February-11 27/09/2010  8.80 6 66Bond Future 5872  0.00 Call
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R207 On  03-February-11 27/09/2010  8.80 0 00Bond Future 355  0.00 Put

R207 On  03-February-11 27/09/2010  8.70 0 00Bond Future 432  0.00 Put

R207 On  03-February-11 27/09/2010  8.75 0 00Bond Future 392  0.00 Put

R207 On  05-May-11 27/09/2010 97.8603 97.860398.0287Bond Future 7.94  0.00 

R207 On  05-May-11 27/09/2010  8.50 5 55Bond Future 4609  0.00 Call

R207 On  05-May-11 27/09/2010  8.55 5 55Bond Future 4821  0.00 Call

R207 On  05-May-11 27/09/2010  8.45 4 44Bond Future 4400  0.00 Call

R207 On  05-May-11 27/09/2010  8.45 1 11Bond Future 1378  0.00 Put

R207 On  05-May-11 27/09/2010  8.55 1 11Bond Future 1223  0.00 Put

R207 On  05-May-11 27/09/2010  8.50 1 11Bond Future 1299  0.00 Put

R208 On  04-November-10 27/09/2010 92.7746 92.774692.8411Bond Future 7.88  6,325.00 

R208 On  04-November-10 27/09/2010  9.25 9 99Bond Future 8578  0.00 Call

R208 On  04-November-10 27/09/2010  9.30 9 99Bond Future 8870  0.00 Call

R208 On  04-November-10 27/09/2010  9.20 8 88Bond Future 8285  0.00 Call

R208 On  04-November-10 27/09/2010  9.20 0 00Bond Future 2  0.00 Put

R208 On  04-November-10 27/09/2010  9.30 0 00Bond Future 1  0.00 Put

R208 On  04-November-10 27/09/2010  9.25 0 00Bond Future 1  0.00 Put

R208 On  03-February-11 27/09/2010 94.2010 94.201094.2726Bond Future 7.93  0.00 

R208 On  03-February-11 27/09/2010  8.75 6 66Bond Future 5650  0.00 Call

R208 On  03-February-11 27/09/2010  8.80 6 66Bond Future 5906  0.00 Call

R208 On  03-February-11 27/09/2010  8.70 5 55Bond Future 5397  0.00 Call

R208 On  03-February-11 27/09/2010  8.70 1 11Bond Future 576  0.00 Put

R208 On  03-February-11 27/09/2010  8.80 1 10Bond Future 480  0.00 Put

R208 On  03-February-11 27/09/2010  8.75 1 11Bond Future 526  0.00 Put

R208 On  05-May-11 27/09/2010 92.2556 92.255692.3322Bond Future 7.99  0.00 

R208 On  05-May-11 27/09/2010  8.50 5 55Bond Future 4565  0.00 Call

R208 On  05-May-11 27/09/2010  8.45 4 44Bond Future 4348  0.00 Call

R208 On  05-May-11 27/09/2010  8.55 5 55Bond Future 4785  0.00 Call

R208 On  05-May-11 27/09/2010  8.55 1 11Bond Future 1324  0.00 Put

R208 On  05-May-11 27/09/2010  8.45 2 21Bond Future 1497  0.00 Put

R208 On  05-May-11 27/09/2010  8.50 1 11Bond Future 1408  0.00 Put

R209 On  04-November-10 27/09/2010 83.1139 83.113983.2645Bond Future 7.84  23,873.00 
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R209 On  04-November-10 27/09/2010  9.00 10 1010Bond Future 9882  0.00 Call

R209 On  04-November-10 27/09/2010  9.05 10 1010Bond Future 10263  0.00 Call

R209 On  04-November-10 27/09/2010  8.95 9 99Bond Future 9498  0.00 Call

R209 On  04-November-10 27/09/2010  8.25 4 44Bond Future 3999  54.00 Call

R209 On  04-November-10 27/09/2010  9.25 12 1212Bond Future 11758  0.00 Call

R209 On  04-November-10 27/09/2010  7.75 1 11Bond Future 990  162.00 Call

R209 On  04-November-10 27/09/2010  8.50 6 66Bond Future 5947  0.00 Call

R209 On  04-November-10 27/09/2010  8.50 0 00Bond Future 85  54.00 Put

R209 On  04-November-10 27/09/2010  8.25 0 00Bond Future 281  0.00 Put

R209 On  04-November-10 27/09/2010  9.25 0 00Bond Future 1  162.00 Put

R209 On  04-November-10 27/09/2010  7.75 2 22Bond Future 1855  0.00 Put

R209 On  04-November-10 27/09/2010  8.95 0 00Bond Future 8  0.00 Put

R209 On  04-November-10 27/09/2010  9.05 0 00Bond Future 4  0.00 Put

R209 On  04-November-10 27/09/2010  9.00 0 00Bond Future 6  0.00 Put

R209 On  03-February-11 27/09/2010 84.3941 84.394184.5435Bond Future 7.88  0.00 

R209 On  03-February-11 27/09/2010  9.00 10 1010Bond Future 9958  0.00 Call

R209 On  03-February-11 27/09/2010  9.05 10 1010Bond Future 10302  0.00 Call

R209 On  03-February-11 27/09/2010  8.95 10 1010Bond Future 9613  0.00 Call

R209 On  03-February-11 27/09/2010  8.95 1 10Bond Future 476  0.00 Put

R209 On  03-February-11 27/09/2010  9.05 0 00Bond Future 397  0.00 Put

R209 On  03-February-11 27/09/2010  9.00 0 00Bond Future 436  0.00 Put

R209 On  05-May-11 27/09/2010 82.5541 82.554182.7022Bond Future 7.91  0.00 

R209 On  05-May-11 27/09/2010  8.50 7 77Bond Future 6966  0.00 Call

R209 On  05-May-11 27/09/2010  8.55 7 77Bond Future 7274  0.00 Call

R209 On  05-May-11 27/09/2010  8.45 7 77Bond Future 6661  0.00 Call

R209 On  05-May-11 27/09/2010  8.45 2 22Bond Future 1914  0.00 Put

R209 On  05-May-11 27/09/2010  8.55 2 22Bond Future 1691  0.00 Put

R209 On  05-May-11 27/09/2010  8.50 2 22Bond Future 1799  0.00 Put

R209 On  04-August-11 27/09/2010 83.8802 83.880284.0363Bond Future 7.95  0.00 

R209 On  04-August-11 27/09/2010  8.50 8 88Bond Future 7855  0.00 Call

R209 On  04-August-11 27/09/2010  8.55 8 88Bond Future 8170  0.00 Call

R209 On  04-August-11 27/09/2010  8.45 7 77Bond Future 7480  0.00 Call

R209 On  04-August-11 27/09/2010  10.10 17 1717Bond Future 17350  0.00 Call
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R209 On  04-August-11 27/09/2010  10.10 1 11Bond Future 797  1,000.00 Put

R209 On  04-August-11 27/09/2010  8.45 3 33Bond Future 3037  0.00 Put

R209 On  04-August-11 27/09/2010  8.55 3 33Bond Future 2893  0.00 Put

R209 On  04-August-11 27/09/2010  8.50 3 33Bond Future 2993  1,000.00 Put

R210 On  04-November-10 27/09/2010 99.8123 99.812399.7985Bond Future 2.64  0.00 

R210 On  04-November-10 27/09/2010  3.10 6 66Bond Future 6197  0.00 Call

R210 On  04-November-10 27/09/2010  3.15 7 77Bond Future 6836  0.00 Call

R210 On  04-November-10 27/09/2010  3.05 6 66Bond Future 5553  0.00 Call

R210 On  04-November-10 27/09/2010  3.05 0 00Bond Future 0  0.00 Put

R210 On  04-November-10 27/09/2010  3.15 0 00Bond Future 0  0.00 Put

R210 On  04-November-10 27/09/2010  3.10 0 00Bond Future 0  0.00 Put

R211 On  04-November-10 27/09/2010 100.5181 100.5181100.5067Bond Future 2.53  0.00 

R211 On  04-November-10 27/09/2010  2.75 1 11Bond Future 1244  0.00 Call

R211 On  04-November-10 27/09/2010  2.70 1 11Bond Future 962  0.00 Call

R211 On  04-November-10 27/09/2010  2.80 2 22Bond Future 1526  0.00 Call

R211 On  04-November-10 27/09/2010  2.80 0 00Bond Future 0  0.00 Put

R211 On  04-November-10 27/09/2010  2.70 0 00Bond Future 0  0.00 Put

R211 On  04-November-10 27/09/2010  2.75 0 00Bond Future 0  0.00 Put

R212 On  04-November-10 27/09/2010 101.6307 101.6307101.6210Bond Future 2.66  1,080.00 

R212 On  04-November-10 27/09/2010  3.00 3 33Bond Future 3237  0.00 Call

R212 On  04-November-10 27/09/2010  3.05 4 44Bond Future 3702  0.00 Call

R212 On  04-November-10 27/09/2010  2.95 3 33Bond Future 2768  0.00 Call

R212 On  04-November-10 27/09/2010  2.95 0 00Bond Future 0  0.00 Put

R212 On  04-November-10 27/09/2010  3.05 0 00Bond Future 0  0.00 Put

R212 On  04-November-10 27/09/2010  3.00 0 00Bond Future 0  0.00 Put

TRT1 On  04-November-10 27/09/2010 341.8190 341.8190342.2800Index Future 342.28  100.00 

TRT1 On  03-February-11 27/09/2010 346.8550 346.8550347.3240Index Future 347.32  0.00 
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