
Derivatives Weekly Statistics Report
From: 04/10/2010 To: 04/10/2010

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 04/10/2010 371.3440 371.3440369.6050Index Future 369.61  38.00 

ALBI On  04-November-10 04/10/2010 342.3450 342.3450340.7260Index Future 340.73  1,297.00 

ALBI On  03-February-11 04/10/2010 347.5680 347.5680345.9220Index Future 345.92  0.00 

CRD1 On  04-November-10 04/10/2010 149.9340 149.9340149.6010Index Future 149.60  2.00 

CRD1 On  03-February-11 04/10/2010 152.1460 152.1460151.8090Index Future 151.81  0.00 

GOVI On  04-November-10 04/10/2010 342.8980 342.8980341.3010GOVI 341.30  159.00 

GOVI On  04-November-10 04/10/2010  329.00 14 1412GOVI 123010  0.00 Call

GOVI On  04-November-10 04/10/2010  329.01 14 1412GOVI 122910  0.00 Call

GOVI On  04-November-10 04/10/2010  328.99 14 1412GOVI 123110  0.00 Call

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

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

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

GVIX On  01-January-29 04/10/2010 110.0000 110.0000110.0000LIVE INDEX 110.00  0.00 

ILBI On  04-November-10 04/10/2010 397.9440 397.9440397.8530Index Future 397.85  508.00 

ILBI On  03-February-11 04/10/2010 403.9810 403.9810403.8890Index Future 403.89  0.00 

J157 On  15-September-15 04/10/2010 0.0200 0.02000.0200Interest Rate Swap 8.82  0.00 

J186 On  21-December-26 04/10/2010 0.1077 0.10770.1077Interest Rate Swap 8.68  0.00 
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J201 On  22-December-14 04/10/2010 0.0514 0.05140.0514Interest Rate Swap 8.66  0.00 

J203 On  15-September-17 04/10/2010 0.0847 0.08470.0847Interest Rate Swap 8.98  0.00 

J204 On  21-December-18 04/10/2010 0.0958 0.09580.0958Interest Rate Swap 8.96  0.00 

J207 On  15-January-20 04/10/2010 0.0691 0.06910.0691Interest Rate Swap 9.00  0.00 

JBAF On  20-October-10 04/10/2010 93.9500 93.950093.9500Jibar Tradeable Future 6.05  0.00 

JBAF On  17-November-10 04/10/2010 94.0100 94.010094.0100Jibar Tradeable Future 5.99  2,500.00 

JBAF On  15-December-10 04/10/2010 94.0900 94.090094.0900Jibar Tradeable Future 5.91  0.00 

JBAF On  19-January-11 04/10/2010 94.1200 94.120094.1100Jibar Tradeable Future 5.89  0.00 

JBAF On  16-February-11 04/10/2010 94.1200 94.120094.1200Jibar Tradeable Future 5.88  0.00 

JBAF On  16-March-11 04/10/2010 94.1200 94.120094.1200Jibar Tradeable Future 5.88  5,500.00 

JBAF On  15-June-11 04/10/2010 94.0100 94.010094.0100Jibar Tradeable Future 5.99  4,500.00 

JBAF On  21-September-11 04/10/2010 93.8100 93.810093.8100Jibar Tradeable Future 6.19  6,000.00 

JBAF On  21-December-11 04/10/2010 93.6300 93.630093.6300Jibar Tradeable Future 6.37  5,200.00 

JBAF On  20-March-12 04/10/2010 93.3900 93.390093.3900Jibar Tradeable Future 6.61  0.00 

JBAF On  20-June-12 04/10/2010 93.1600 93.160093.1600Jibar Tradeable Future 6.84  0.00 

JBAF On  19-September-12 04/10/2010 93.0600 93.060093.0700Jibar Tradeable Future 6.93  2,500.00 

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

OTH1 On  04-November-10 04/10/2010 338.9920 338.9920337.2580Index Future 337.26  3.00 

OTH1 On  03-February-11 04/10/2010 344.1640 344.1640342.4010Index Future 342.40  0.00 

R157 On  04-November-10 04/10/2010 126.6809 126.6809126.3302Bond Future 7.44  4,806.00 

R157 On  04-November-10 04/10/2010  8.50 5 55Bond Future 4777  0.00 Call

R157 On  04-November-10 04/10/2010  8.55 5 55Bond Future 4995  0.00 Call

R157 On  04-November-10 04/10/2010  8.45 5 55Bond Future 4559  0.00 Call

R157 On  04-November-10 04/10/2010  7.50 1 11Bond Future 797  500.00 Call

R157 On  04-November-10 04/10/2010  8.45 0 00Bond Future 3  0.00 Put

R157 On  04-November-10 04/10/2010  7.50 0 01Bond Future 507  0.00 Put

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

R157 On  04-November-10 04/10/2010  8.50 0 00Bond Future 2  0.00 Put

R157 On  03-February-11 04/10/2010 128.6136 128.6136128.2554Bond Future 7.53  0.00 

R157 On  03-February-11 04/10/2010  7.90 3 32Bond Future 2282  0.00 Call

R157 On  03-February-11 04/10/2010  7.95 3 32Bond Future 2436  0.00 Call

R157 On  03-February-11 04/10/2010  7.85 2 22Bond Future 2133  0.00 Call

R157 On  03-February-11 04/10/2010  7.85 1 11Bond Future 756  0.00 Put

R157 On  03-February-11 04/10/2010  7.95 1 11Bond Future 630  0.00 Put

R157 On  03-February-11 04/10/2010  7.90 1 11Bond Future 691  0.00 Put

R157 On  05-May-11 04/10/2010 123.7776 123.7776123.4143Bond Future 7.63  0.00 

R157 On  05-May-11 04/10/2010  7.75 2 22Bond Future 1913  0.00 Call

R157 On  05-May-11 04/10/2010  7.80 2 22Bond Future 2031  0.00 Call
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R157 On  05-May-11 04/10/2010  7.65 2 22Bond Future 1688  0.00 Call

R157 On  05-May-11 04/10/2010  7.70 2 22Bond Future 1798  0.00 Call

R157 On  05-May-11 04/10/2010  7.70 1 12Bond Future 1502  0.00 Put

R157 On  05-May-11 04/10/2010  7.65 1 12Bond Future 1597  0.00 Put

R157 On  05-May-11 04/10/2010  7.80 1 11Bond Future 1325  0.00 Put

R157 On  05-May-11 04/10/2010  7.75 1 11Bond Future 1412  0.00 Put

R186 On  04-November-10 04/10/2010 126.0334 126.0334125.0964Bond Future 8.13  16,922.00 

R186 On  04-November-10 04/10/2010  9.25 12 1211Bond Future 10716  0.00 Call

R186 On  04-November-10 04/10/2010  9.30 12 1211Bond Future 11159  0.00 Call

R186 On  04-November-10 04/10/2010  9.20 11 1110Bond Future 10272  0.00 Call

R186 On  04-November-10 04/10/2010  8.75 7 76Bond Future 6253  7,900.00 Call

R186 On  04-November-10 04/10/2010  9.20 0 00Bond Future 14  0.00 Put

R186 On  04-November-10 04/10/2010  8.75 0 00Bond Future 150  0.00 Put

R186 On  04-November-10 04/10/2010  9.30 0 00Bond Future 8  0.00 Put

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

R186 On  03-February-11 04/10/2010 122.6568 122.6568121.7146Bond Future 8.19  0.00 

R186 On  03-February-11 04/10/2010  9.00 9 99Bond Future 8592  0.00 Call

R186 On  03-February-11 04/10/2010  9.05 10 109Bond Future 8976  0.00 Call

R186 On  03-February-11 04/10/2010  8.95 9 98Bond Future 8210  0.00 Call

R186 On  03-February-11 04/10/2010  7.75 2 21Bond Future 1303  3,000.00 Call

R186 On  03-February-11 04/10/2010  8.95 1 11Bond Future 887  0.00 Put

R186 On  03-February-11 04/10/2010  7.75 5 56Bond Future 5846  0.00 Put

R186 On  03-February-11 04/10/2010  9.05 1 11Bond Future 740  0.00 Put

R186 On  03-February-11 04/10/2010  9.00 1 11Bond Future 811  0.00 Put

R186 On  05-May-11 04/10/2010 124.5414 124.5414123.5848Bond Future 8.25  0.00 

R186 On  05-May-11 04/10/2010  8.75 8 87Bond Future 7323  0.00 Call

R186 On  05-May-11 04/10/2010  8.80 8 88Bond Future 7649  0.00 Call

R186 On  05-May-11 04/10/2010  8.70 8 87Bond Future 7001  0.00 Call

R186 On  05-May-11 04/10/2010  8.70 2 23Bond Future 2652  0.00 Put

R186 On  05-May-11 04/10/2010  8.80 2 22Bond Future 2366  0.00 Put

R186 On  05-May-11 04/10/2010  8.75 2 23Bond Future 2506  0.00 Put

R189 On  04-November-10 04/10/2010 6.6326 6.63266.6318Bond Future 209.82  0.00 
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R189 On  04-November-10 04/10/2010  1.75 0 00Bond Future 0  0.00 Call

R189 On  04-November-10 04/10/2010  1.80 0 00Bond Future 0  0.00 Call

R189 On  04-November-10 04/10/2010  1.70 0 00Bond Future 0  0.00 Call

R189 On  04-November-10 04/10/2010  1.70 105 105105Bond Future 104666  0.00 Put

R189 On  04-November-10 04/10/2010  1.80 104 104104Bond Future 104418  0.00 Put

R189 On  04-November-10 04/10/2010  1.75 105 105105Bond Future 104542  0.00 Put

R197 On  04-November-10 04/10/2010 4.5628 4.56284.5662Bond Future 230.63  0.00 

R197 On  04-November-10 04/10/2010  3.05 0 00Bond Future 0  0.00 Call

R197 On  04-November-10 04/10/2010  3.00 0 00Bond Future 0  0.00 Call

R197 On  04-November-10 04/10/2010  3.10 0 00Bond Future 0  0.00 Call

R197 On  04-November-10 04/10/2010  3.10 123 123123Bond Future 123401  0.00 Put

R197 On  04-November-10 04/10/2010  3.00 125 125125Bond Future 124637  0.00 Put

R197 On  04-November-10 04/10/2010  3.05 124 124124Bond Future 124017  0.00 Put

R201 On  04-November-10 04/10/2010 108.5040 108.5040108.2839Bond Future 7.34  1,262.00 

R201 On  04-November-10 04/10/2010  8.50 4 44Bond Future 4077  0.00 Call

R201 On  04-November-10 04/10/2010  8.55 4 44Bond Future 4248  0.00 Call

R201 On  04-November-10 04/10/2010  8.45 4 44Bond Future 3905  0.00 Call

R201 On  04-November-10 04/10/2010  7.25 0 00Bond Future 357  140.00 Call

R201 On  04-November-10 04/10/2010  8.00 3 32Bond Future 2365  0.00 Call

R201 On  04-November-10 04/10/2010  6.75 0 00Bond Future 18  420.00 Call

R201 On  04-November-10 04/10/2010  7.50 1 11Bond Future 851  0.00 Call

R201 On  04-November-10 04/10/2010  7.50 0 00Bond Future 280  140.00 Put

R201 On  04-November-10 04/10/2010  7.25 1 11Bond Future 686  0.00 Put

R201 On  04-November-10 04/10/2010  8.00 0 00Bond Future 23  420.00 Put

R201 On  04-November-10 04/10/2010  6.75 2 22Bond Future 2175  0.00 Put

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

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

R201 On  04-November-10 04/10/2010  8.50 0 00Bond Future 1  0.00 Put

R201 On  03-February-11 04/10/2010 105.7488 105.7488105.5276Bond Future 7.43  0.00 

R201 On  03-February-11 04/10/2010  8.00 2 22Bond Future 2267  0.00 Call

R201 On  03-February-11 04/10/2010  7.95 2 22Bond Future 2138  0.00 Call

R201 On  03-February-11 04/10/2010  8.05 3 32Bond Future 2399  0.00 Call
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R201 On  03-February-11 04/10/2010  8.05 0 00Bond Future 319  0.00 Put

R201 On  03-February-11 04/10/2010  7.95 0 00Bond Future 390  0.00 Put

R201 On  03-February-11 04/10/2010  8.00 0 00Bond Future 352  0.00 Put

R201 On  05-May-11 04/10/2010 107.3740 107.3740107.1505Bond Future 7.53  0.00 

R201 On  05-May-11 04/10/2010  7.75 2 22Bond Future 1662  0.00 Call

R201 On  05-May-11 04/10/2010  7.70 2 22Bond Future 1565  0.00 Call

R201 On  05-May-11 04/10/2010  7.80 2 22Bond Future 1761  0.00 Call

R201 On  05-May-11 04/10/2010  7.80 1 11Bond Future 904  0.00 Put

R201 On  05-May-11 04/10/2010  7.70 1 11Bond Future 1025  0.00 Put

R201 On  05-May-11 04/10/2010  7.75 1 11Bond Future 963  0.00 Put

R202 On  04-November-10 04/10/2010 3.4328 3.43283.4326Bond Future 168.75  0.00 

R202 On  04-November-10 04/10/2010  3.05 0 00Bond Future 0  0.00 Call

R202 On  04-November-10 04/10/2010  3.00 0 00Bond Future 0  0.00 Call

R202 On  04-November-10 04/10/2010  3.10 0 00Bond Future 0  0.00 Call

R202 On  04-November-10 04/10/2010  3.10 104 104104Bond Future 103766  0.00 Put

R202 On  04-November-10 04/10/2010  3.00 105 105105Bond Future 105482  0.00 Put

R202 On  04-November-10 04/10/2010  3.05 105 105105Bond Future 104619  0.00 Put

R203 On  04-November-10 04/10/2010 103.6429 103.6429103.1927Bond Future 7.88  1,918.00 

R203 On  04-November-10 04/10/2010  9.25 7 77Bond Future 6950  0.00 Call

R203 On  04-November-10 04/10/2010  9.30 8 87Bond Future 7191  0.00 Call

R203 On  04-November-10 04/10/2010  9.20 7 77Bond Future 6708  0.00 Call

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

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

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

R203 On  03-February-11 04/10/2010 105.2262 105.2262104.7656Bond Future 7.96  0.00 

R203 On  03-February-11 04/10/2010  8.50 4 43Bond Future 3367  0.00 Call

R203 On  03-February-11 04/10/2010  8.55 4 44Bond Future 3557  0.00 Call

R203 On  03-February-11 04/10/2010  8.45 4 43Bond Future 3181  0.00 Call

R203 On  03-February-11 04/10/2010  8.45 1 11Bond Future 734  0.00 Put

R203 On  03-February-11 04/10/2010  8.55 1 11Bond Future 616  0.00 Put

R203 On  03-February-11 04/10/2010  8.50 1 11Bond Future 672  0.00 Put

R203 On  05-May-11 04/10/2010 102.6818 102.6818102.2124Bond Future 8.05  0.00 
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R203 On  05-May-11 04/10/2010  8.25 3 33Bond Future 2573  0.00 Call

R203 On  05-May-11 04/10/2010  8.30 3 33Bond Future 2724  0.00 Call

R203 On  05-May-11 04/10/2010  8.20 3 32Bond Future 2426  0.00 Call

R203 On  05-May-11 04/10/2010  8.20 2 22Bond Future 1695  0.00 Put

R203 On  05-May-11 04/10/2010  8.30 1 12Bond Future 1506  0.00 Put

R203 On  05-May-11 04/10/2010  8.25 1 12Bond Future 1598  0.00 Put

R204 On  04-November-10 04/10/2010 103.7362 103.7362103.2036Bond Future 7.98  2,242.00 

R204 On  04-November-10 04/10/2010  9.25 8 87Bond Future 7164  0.00 Call

R204 On  04-November-10 04/10/2010  9.30 8 87Bond Future 7432  0.00 Call

R204 On  04-November-10 04/10/2010  9.20 7 77Bond Future 6896  0.00 Call

R204 On  04-November-10 04/10/2010  9.00 6 66Bond Future 5815  0.00 Call

R204 On  04-November-10 04/10/2010  9.00 0 00Bond Future 6  0.00 Put

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

R204 On  04-November-10 04/10/2010  9.30 0 00Bond Future 1  0.00 Put

R204 On  04-November-10 04/10/2010  9.25 0 00Bond Future 1  0.00 Put

R204 On  03-February-11 04/10/2010 101.2864 101.2864100.7398Bond Future 8.06  0.00 

R204 On  03-February-11 04/10/2010  8.50 4 43Bond Future 3391  0.00 Call

R204 On  03-February-11 04/10/2010  8.45 4 43Bond Future 3192  0.00 Call

R204 On  03-February-11 04/10/2010  8.55 4 44Bond Future 3595  0.00 Call

R204 On  03-February-11 04/10/2010  8.55 1 11Bond Future 813  0.00 Put

R204 On  03-February-11 04/10/2010  8.45 1 11Bond Future 965  0.00 Put

R204 On  03-February-11 04/10/2010  8.50 1 11Bond Future 886  0.00 Put

R204 On  05-May-11 04/10/2010 102.8439 102.8439102.2907Bond Future 8.14  0.00 

R204 On  05-May-11 04/10/2010  8.50 4 44Bond Future 3570  0.00 Call

R204 On  05-May-11 04/10/2010  8.45 4 43Bond Future 3392  0.00 Call

R204 On  05-May-11 04/10/2010  8.55 4 44Bond Future 3752  0.00 Call

R204 On  05-May-11 04/10/2010  8.55 1 11Bond Future 1491  0.00 Put

R204 On  05-May-11 04/10/2010  8.45 1 12Bond Future 1674  0.00 Put

R204 On  05-May-11 04/10/2010  8.50 1 12Bond Future 1580  0.00 Put

R206 On  04-November-10 04/10/2010 103.5362 103.5362103.3780Bond Future 7.14  0.00 

R206 On  04-November-10 04/10/2010  8.50 4 44Bond Future 3749  0.00 Call

R206 On  04-November-10 04/10/2010  8.55 4 44Bond Future 3884  0.00 Call
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R206 On  04-November-10 04/10/2010  8.45 4 44Bond Future 3615  0.00 Call

R206 On  04-November-10 04/10/2010  7.25 1 11Bond Future 545  150.00 Call

R206 On  04-November-10 04/10/2010  8.00 3 32Bond Future 2394  0.00 Call

R206 On  04-November-10 04/10/2010  6.75 0 00Bond Future 44  450.00 Call

R206 On  04-November-10 04/10/2010  8.00 0 00Bond Future 3  450.00 Put

R206 On  04-November-10 04/10/2010  6.75 1 11Bond Future 1152  0.00 Put

R206 On  04-November-10 04/10/2010  7.25 0 00Bond Future 235  150.00 Put

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

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

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

R206 On  03-February-11 04/10/2010 101.3516 101.3516101.1920Bond Future 7.23  0.00 

R206 On  03-February-11 04/10/2010  8.00 2 22Bond Future 2138  0.00 Call

R206 On  03-February-11 04/10/2010  8.05 2 22Bond Future 2247  0.00 Call

R206 On  03-February-11 04/10/2010  7.95 2 22Bond Future 2029  0.00 Call

R206 On  03-February-11 04/10/2010  7.95 0 00Bond Future 169  0.00 Put

R206 On  03-February-11 04/10/2010  8.05 0 00Bond Future 132  0.00 Put

R206 On  03-February-11 04/10/2010  8.00 0 00Bond Future 150  0.00 Put

R206 On  05-May-11 04/10/2010 102.9113 102.9113102.7477Bond Future 7.34  0.00 

R206 On  05-May-11 04/10/2010  7.50 1 11Bond Future 1162  0.00 Call

R206 On  05-May-11 04/10/2010  7.55 1 11Bond Future 1234  0.00 Call

R206 On  05-May-11 04/10/2010  7.45 1 11Bond Future 1094  0.00 Call

R206 On  05-May-11 04/10/2010  7.45 1 11Bond Future 833  0.00 Put

R206 On  05-May-11 04/10/2010  7.55 1 11Bond Future 733  0.00 Put

R206 On  05-May-11 04/10/2010  7.50 1 11Bond Future 781  0.00 Put

R207 On  04-November-10 04/10/2010 97.4446 97.444696.8809Bond Future 8.10  800.00 

R207 On  04-November-10 04/10/2010  9.25 7 77Bond Future 6794  0.00 Call

R207 On  04-November-10 04/10/2010  9.30 8 87Bond Future 7073  0.00 Call

R207 On  04-November-10 04/10/2010  9.20 7 77Bond Future 6514  0.00 Call

R207 On  04-November-10 04/10/2010  9.40 8 88Bond Future 7628  0.00 Call

R207 On  04-November-10 04/10/2010  9.40 0 00Bond Future 1  0.00 Put

R207 On  04-November-10 04/10/2010  9.20 0 00Bond Future 4  0.00 Put

R207 On  04-November-10 04/10/2010  9.30 0 00Bond Future 2  0.00 Put

R207 On  04-November-10 04/10/2010  9.25 0 00Bond Future 3  0.00 Put
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R207 On  03-February-11 04/10/2010 95.2927 95.292794.7183Bond Future 8.17  0.00 

R207 On  03-February-11 04/10/2010  8.75 5 54Bond Future 4100  0.00 Call

R207 On  03-February-11 04/10/2010  8.70 4 44Bond Future 3877  0.00 Call

R207 On  03-February-11 04/10/2010  8.80 5 54Bond Future 4326  0.00 Call

R207 On  03-February-11 04/10/2010  8.80 1 11Bond Future 626  0.00 Put

R207 On  03-February-11 04/10/2010  8.70 1 11Bond Future 752  0.00 Put

R207 On  03-February-11 04/10/2010  8.75 1 11Bond Future 687  0.00 Put

R207 On  05-May-11 04/10/2010 96.7566 96.756696.1786Bond Future 8.25  0.00 

R207 On  05-May-11 04/10/2010  8.50 4 43Bond Future 3406  0.00 Call

R207 On  05-May-11 04/10/2010  8.45 4 43Bond Future 3229  0.00 Call

R207 On  05-May-11 04/10/2010  8.55 4 44Bond Future 3588  0.00 Call

R207 On  05-May-11 04/10/2010  8.55 2 22Bond Future 1840  0.00 Put

R207 On  05-May-11 04/10/2010  8.45 2 22Bond Future 2057  0.00 Put

R207 On  05-May-11 04/10/2010  8.50 2 22Bond Future 1946  0.00 Put

R208 On  04-November-10 04/10/2010 91.7658 91.765891.2115Bond Future 8.12  6,325.00 

R208 On  04-November-10 04/10/2010  9.25 8 87Bond Future 6950  0.00 Call

R208 On  04-November-10 04/10/2010  9.20 7 77Bond Future 6658  0.00 Call

R208 On  04-November-10 04/10/2010  9.30 8 87Bond Future 7241  0.00 Call

R208 On  04-November-10 04/10/2010  9.30 0 00Bond Future 2  0.00 Put

R208 On  04-November-10 04/10/2010  9.20 0 00Bond Future 4  0.00 Put

R208 On  04-November-10 04/10/2010  9.25 0 00Bond Future 3  0.00 Put

R208 On  03-February-11 04/10/2010 93.1673 93.167392.5988Bond Future 8.19  0.00 

R208 On  03-February-11 04/10/2010  8.75 5 54Bond Future 4275  0.00 Call

R208 On  03-February-11 04/10/2010  8.80 5 55Bond Future 4509  0.00 Call

R208 On  03-February-11 04/10/2010  8.70 4 44Bond Future 4046  0.00 Call

R208 On  03-February-11 04/10/2010  8.70 1 11Bond Future 899  0.00 Put

R208 On  03-February-11 04/10/2010  8.80 1 11Bond Future 757  0.00 Put

R208 On  03-February-11 04/10/2010  8.75 1 11Bond Future 825  0.00 Put

R208 On  05-May-11 04/10/2010 91.1991 91.199190.6236Bond Future 8.27  0.00 

R208 On  05-May-11 04/10/2010  8.50 4 43Bond Future 3468  0.00 Call

R208 On  05-May-11 04/10/2010  8.55 4 44Bond Future 3659  0.00 Call

R208 On  05-May-11 04/10/2010  8.45 4 43Bond Future 3282  0.00 Call

R208 On  05-May-11 04/10/2010  8.45 2 22Bond Future 2139  0.00 Put

Page 9 of 12 2010/10/04, 06:19:49PM



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

Closing MTM Closing PricePut

R208 On  05-May-11 04/10/2010  8.55 2 22Bond Future 1906  0.00 Put

R208 On  05-May-11 04/10/2010  8.50 2 22Bond Future 2019  0.00 Put

R209 On  04-November-10 04/10/2010 81.6494 81.649480.8245Bond Future 8.11  23,873.00 

R209 On  04-November-10 04/10/2010  9.00 8 87Bond Future 7468  0.00 Call

R209 On  04-November-10 04/10/2010  9.05 9 98Bond Future 7843  0.00 Call

R209 On  04-November-10 04/10/2010  8.95 8 87Bond Future 7091  0.00 Call

R209 On  04-November-10 04/10/2010  8.50 4 44Bond Future 3752  0.00 Call

R209 On  04-November-10 04/10/2010  8.25 3 32Bond Future 2146  54.00 Call

R209 On  04-November-10 04/10/2010  9.25 10 109Bond Future 9325  0.00 Call

R209 On  04-November-10 04/10/2010  7.75 1 10Bond Future 305  162.00 Call

R209 On  04-November-10 04/10/2010  9.25 0 00Bond Future 8  162.00 Put

R209 On  04-November-10 04/10/2010  7.75 3 34Bond Future 3610  0.00 Put

R209 On  04-November-10 04/10/2010  8.50 0 00Bond Future 330  54.00 Put

R209 On  04-November-10 04/10/2010  8.25 1 11Bond Future 868  0.00 Put

R209 On  04-November-10 04/10/2010  8.95 0 00Bond Future 41  0.00 Put

R209 On  04-November-10 04/10/2010  9.05 0 00Bond Future 24  0.00 Put

R209 On  04-November-10 04/10/2010  9.00 0 00Bond Future 32  0.00 Put

R209 On  03-February-11 04/10/2010 82.8968 82.896882.0618Bond Future 8.15  0.00 

R209 On  03-February-11 04/10/2010  9.00 9 98Bond Future 7780  0.00 Call

R209 On  03-February-11 04/10/2010  9.05 9 98Bond Future 8102  0.00 Call

R209 On  03-February-11 04/10/2010  8.95 8 87Bond Future 7460  0.00 Call

R209 On  03-February-11 04/10/2010  8.95 1 11Bond Future 805  0.00 Put

R209 On  03-February-11 04/10/2010  9.05 1 11Bond Future 679  0.00 Put

R209 On  03-February-11 04/10/2010  9.00 1 11Bond Future 739  0.00 Put

R209 On  05-May-11 04/10/2010 81.0247 81.024780.1798Bond Future 8.19  0.00 

R209 On  05-May-11 04/10/2010  8.50 6 65Bond Future 5283  0.00 Call

R209 On  05-May-11 04/10/2010  8.55 6 66Bond Future 5551  0.00 Call

R209 On  05-May-11 04/10/2010  8.45 6 65Bond Future 5020  0.00 Call

R209 On  05-May-11 04/10/2010  8.45 3 33Bond Future 2795  0.00 Put

R209 On  05-May-11 04/10/2010  8.55 2 22Bond Future 2490  0.00 Put

R209 On  05-May-11 04/10/2010  8.50 2 23Bond Future 2638  0.00 Put

R209 On  04-August-11 04/10/2010 82.3186 82.318681.4547Bond Future 8.23  0.00 

R209 On  04-August-11 04/10/2010  8.50 7 76Bond Future 6048  0.00 Call
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R209 On  04-August-11 04/10/2010  8.55 7 76Bond Future 6323  0.00 Call

R209 On  04-August-11 04/10/2010  8.45 6 66Bond Future 5779  0.00 Call

R209 On  04-August-11 04/10/2010  10.10 16 1615Bond Future 15031  0.00 Call

R209 On  04-August-11 04/10/2010  10.10 1 11Bond Future 1059  510.00 Put

R209 On  04-August-11 04/10/2010  8.45 4 44Bond Future 3918  0.00 Put

R209 On  04-August-11 04/10/2010  8.55 3 34Bond Future 3627  0.00 Put

R209 On  04-August-11 04/10/2010  8.50 3 34Bond Future 3768  510.00 Put

R210 On  04-November-10 04/10/2010 2.3011 2.30112.3009Bond Future 125.79  0.00 

R210 On  04-November-10 04/10/2010  3.10 0 00Bond Future 0  0.00 Call

R210 On  04-November-10 04/10/2010  3.15 0 00Bond Future 0  0.00 Call

R210 On  04-November-10 04/10/2010  3.05 0 00Bond Future 0  0.00 Call

R210 On  04-November-10 04/10/2010  3.05 92 9292Bond Future 91945  0.00 Put

R210 On  04-November-10 04/10/2010  3.15 91 9191Bond Future 90662  0.00 Put

R210 On  04-November-10 04/10/2010  3.10 91 9191Bond Future 91301  0.00 Put

R211 On  04-November-10 04/10/2010 3.6282 3.62823.6193Bond Future 102.64  0.00 

R211 On  04-November-10 04/10/2010  2.75 0 00Bond Future 0  0.00 Call

R211 On  04-November-10 04/10/2010  2.70 0 00Bond Future 0  0.00 Call

R211 On  04-November-10 04/10/2010  2.80 0 00Bond Future 0  0.00 Call

R211 On  04-November-10 04/10/2010  2.80 95 9595Bond Future 95362  0.00 Put

R211 On  04-November-10 04/10/2010  2.70 96 9696Bond Future 95926  0.00 Put

R211 On  04-November-10 04/10/2010  2.75 96 9696Bond Future 95643  0.00 Put

R212 On  04-November-10 04/10/2010 101.7763 101.7763101.7860Bond Future 2.64  1,080.00 

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

R212 On  04-November-10 04/10/2010  3.05 4 44Bond Future 3867  0.00 Call

R212 On  04-November-10 04/10/2010  2.95 3 33Bond Future 2933  0.00 Call

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

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

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

TRT1 On  04-November-10 04/10/2010 338.8970 338.8970337.2890Index Future 337.29  100.00 

TRT1 On  03-February-11 04/10/2010 343.8970 343.8970342.2660Index Future 342.27  0.00 
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