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Derivatives Weekly Statistics Report

From: 11/10/2010 To: 11/10/2010

Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
11/10/2010 AL7T On 04-November-10 Index Future 371.86 371.4470 371.8610 371.4470 38.00
11/10/2010 ALBI On 04-November-10 Index Future 342.93 342.5520 342.9270 342.5520 1,297.00
11/10/2010 ALBI On 03-February-11 Index Future 348.15 347.7730 348.1520 347.7730 0.00
11/10/2010 CRD1 On 04-November-10 Index Future 150.84 150.6520 150.8360 150.6520 2.00
11/10/2010 CRD1 On 03-February-11 Index Future 153.06 152.8770 153.0640 152.8770 0.00
11/10/2010 GOVI On 04-November-10 GovI 343.49 343.1050 343.4870 343.1050 160.00
11/10/2010 GOVI On 04-November-10 329.00 Call GovI 144870 14 14 14 0.00
11/10/2010 GOVI On 04-November-10 329.01 Call GOV 144770 14 14 14 0.00
11/10/2010 GOVI On 04-November-10 328.99 Call GovI 144970 14 14 14 0.00
11/10/2010 GOVI On 04-November-10 328.99 Put GovI 0 0 0 0 0.00
11/10/2010 GOVI On 04-November-10 329.01 Put GovIi 0 0 0 0 0.00
11/10/2010 GOVI On 04-November-10 329.00 Put GOV 0 0 0 0 0.00
11/10/2010 GVIX On 01-January-29 LIVE INDEX 110.00 110.0000 110.0000 110.0000 0.00
11/10/2010 ILBI On 04-November-10 Index Future 397.76 398.2210 397.7600 398.2210 509.00
11/10/2010 ILBI On 03-February-11 Index Future 403.80 404.2650 403.7980 404.2650 0.00
11/10/2010 J157 On 15-September-15 Interest Rate Swap 8.82 0.0200 0.0200 0.0200 0.00
11/10/2010 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
11/10/2010 J201 On 22-December-14 Interest Rate Swap 8.66 0.0514 0.0514 0.0514 0.00
11/10/2010 J203 On 15-September-17 Interest Rate Swap 8.98 0.0847 0.0847 0.0847 0.00
11/10/2010 J204 On 21-December-18 Interest Rate Swap 8.96 0.0958 0.0958 0.0958 0.00
11/10/2010 J207 On 15-January-20 Interest Rate Swap 9.00 0.0691 0.0691 0.0691 0.00
11/10/2010 JBAF On 20-October-10 Jibar Tradeable Future 6.04 93.9670 93.9600 93.9670 0.00
11/10/2010 JBAF On 17-November-10 Jibar Tradeable Future 6.01 93.9990 93.9950 93.9990 2,500.00
11/10/2010 JBAF On 15-December-10 Jibar Tradeable Future 5.94 94.0650 94.0570 94.0650 2,500.00
11/10/2010 JBAF On 19-January-11 Jibar Tradeable Future 5.91 94.0870 94.0900 94.0870 0.00
11/10/2010 JBAF On 16-February-11 Jibar Tradeable Future 5.89 94.0990 94.1110 94.0990 0.00
11/10/2010 JBAF On 16-March-11 Jibar Tradeable Future 5.88 94.1010 94.1200 94.1010 5,500.00
11/10/2010 JBAF On 15-June-11 Jibar Tradeable Future 5.95 94.0050 94.0480 94.0050 4,500.00
11/10/2010 JBAF On 21-September-11 Jibar Tradeable Future 6.13 93.8020 93.8690 93.8020 6,200.00
11/10/2010 JBAF On 21-December-11 Jibar Tradeable Future 6.31 93.6360 93.6940 93.6360 5,200.00
11/10/2010 JBAF On 20-March-12 Jibar Tradeable Future 6.52 93.4240 93.4800 93.4240 0.00
11/10/2010 JBAF On 20-June-12 Jibar Tradeable Future 6.77 93.1620 93.2270 93.1620 0.00
11/10/2010 JBAF On 19-September-12 Jibar Tradeable Future 6.83 93.1090 93.1700 93.1090 2,500.00
11/10/2010 JFRA On 04-November-10 Jibar Tradeable Future 7.66 92.3400 92.3400 92.3400 0.00
11/10/2010 JNO2 On 04-November-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
11/10/2010 JNO2 On 04-November-10 7.50 Call JNOTE 0 0 0 0 0.00
11/10/2010 JNO2 On 04-November-10 8.00 Call JNOTE 0 0 0 0 0.00
11/10/2010 JNO2 On 04-November-10 7.75 Call JNOTE 0 0 0 0 0.00
11/10/2010 JNO2 On 04-November-10 7.75 Put JNOTE 250000 0 0 0 0.00
11/10/2010 JNO2 On 04-November-10 8.00 Put JNOTE 500000 1 1 1 0.00
11/10/2010 JNO2 On 04-November-10 7.50 Put JNOTE 0 0 0 0 0.00
11/10/2010 JNO5 On 04-November-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
11/10/2010 JNO5 On 04-November-10 7.50 Call JNOTE 0 0 0 0 0.00
11/10/2010 JNO5 On 04-November-10 8.00 Call JNOTE 0 0 0 0 0.00
11/10/2010 JNO5 On 04-November-10 8.25 Call JNOTE 0 0 0 0 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
11/10/2010 JNO5 On 04-November-10 8.25 Put JNOTE 750000 1 1 1 0.00
11/10/2010 JNO5 On 04-November-10 8.00 Put JNOTE 500000 1 1 1 0.00
11/10/2010 JNO5 On 04-November-10 7.50 Put JNOTE 0 0 0 0 0.00
11/10/2010 JN10 On 04-November-10 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
11/10/2010 JN10 On 04-November-10 7.50 Call JNOTE 0 0 0 0 0.00
11/10/2010 JN10 On 04-November-10 7.25 Call JNOTE 250000 0 0 0 0.00
11/10/2010 JN10 On 04-November-10 7.75 Call JNOTE 0 0 0 0 0.00
11/10/2010 JN10 On 04-November-10 7.75 Put JNOTE 250000 0 0 0 0.00
11/10/2010 JN10 On 04-November-10 7.25 Put JNOTE 0 0 0 0 0.00
11/10/2010 JN10 On 04-November-10 7.50 Put JNOTE 0 0 0 0 0.00
11/10/2010 OTH1 On 04-November-10 Index Future 339.55 339.1970 339.5450 339.1970 3.00
11/10/2010 OTH1 On 03-February-11 Index Future 344.72 344.3670 344.7180 344.3670 0.00
11/10/2010 R157 On 04-November-10 Bond Future 7.28 126.9679 127.0467 126.9679 4,806.00
11/10/2010 R157 On 04-November-10 8.50 Call Bond Future 5492 5 5 5 0.00
11/10/2010 R157 On 04-November-10 8.55 Call Bond Future 5711 6 6 6 0.00
11/10/2010 R157 On 04-November-10 8.45 Call Bond Future 5273 5 5 5 0.00
11/10/2010 R157 On 04-November-10 7.50 Call Bond Future 1206 1 1 1 500.00
11/10/2010 R157 On 04-November-10 8.45 Put Bond Future 1 0 0 0 0.00
11/10/2010 R157 On 04-November-10 7.50 Put Bond Future 200 0 0 0 0.00
11/10/2010 R157 On 04-November-10 8.55 Put Bond Future 0 0 0 0 0.00
11/10/2010 R157 On 04-November-10 8.50 Put Bond Future 0 0 0 0 0.00
11/10/2010 R157 On 03-February-11 Bond Future 7.37 128.9029 128.9819 128.9029 0.00
11/10/2010 R157 On 03-February-11 7.90 Call Bond Future 2778 3 3 3 0.00
11/10/2010 R157 On 03-February-11 7.95 Call Bond Future 2947 3 3 3 0.00
11/10/2010 R157 On 03-February-11 7.85 Call Bond Future 2611 3 3 3 0.00
11/10/2010 R157 On 03-February-11 7.85 Put Bond Future 508 1 1 1 0.00
11/10/2010 R157 On 03-February-11 7.95 Put Bond Future 415 0 0 0 0.00
11/10/2010 R157 On 03-February-11 7.90 Put Bond Future 460 0 0 0 0.00
11/10/2010 R157 On 05-May-11 Bond Future 7.45 124.0635 124.1382 124.0635 0.00
11/10/2010 R157 On 05-May-11 7.75 Call Bond Future 2313 2 2 2 0.00
11/10/2010 R157 On 05-May-11 7.80 Call Bond Future 2445 2 2 2 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
11/10/2010 R157 On 05-May-11 7.70 Call Bond Future 2184 2 2 2 0.00
11/10/2010 R157 On 05-May-11 7.65 Call Bond Future 2059 2 2 2 0.00
11/10/2010 R157 On 05-May-11 7.65 Put Bond Future 1244 1 1 1 0.00
11/10/2010 R157 On 05-May-11 7.70 Put Bond Future 1164 1 1 1 0.00
11/10/2010 R157 On 05-May-11 7.80 Put Bond Future 1015 1 1 1 0.00
11/10/2010 R157 On 05-May-11 7.75 Put Bond Future 1088 1 1 1 0.00
11/10/2010 R186 On 04-November-10 Bond Future 8.05 125.9195 125.9713 125.9195 17,532.00
11/10/2010 R186 On 04-November-10 9.25 Call Bond Future 11582 12 12 12 0.00
11/10/2010 R186 On 04-November-10 9.30 Call Bond Future 12027 12 12 12 0.00
11/10/2010 R186 On 04-November-10 9.20 Call Bond Future 11135 11 11 11 0.00
11/10/2010 R186 On 04-November-10 8.75 Call Bond Future 7027 7 7 7 7,900.00
11/10/2010 R186 On 04-November-10 9.20 Put Bond Future 2 0 0 0 0.00
11/10/2010 R186 On 04-November-10 8.75 Put Bond Future 50 0 0 0 0.00
11/10/2010 R186 On 04-November-10 9.30 Put Bond Future 1 0 0 0 0.00
11/10/2010 R186 On 04-November-10 9.25 Put Bond Future 1 0 0 0 0.00
11/10/2010 R186 On 03-February-11 Bond Future 8.10 122.5448 122.5957 122.5448 0.00
11/10/2010 R186 On 03-February-11 9.00 Call Bond Future 9278 9 9 9 0.00
11/10/2010 R186 On 03-February-11 9.05 Call Bond Future 9676 10 10 10 0.00
11/10/2010 R186 On 03-February-11 8.95 Call Bond Future 8882 9 9 9 0.00
11/10/2010 R186 On 03-February-11 7.75 Call Bond Future 1494 2 1 2 3,000.00
11/10/2010 R186 On 03-February-11 8.95 Put Bond Future 678 1 1 1 0.00
11/10/2010 R186 On 03-February-11 7.75 Put Bond Future 5156 5 5 5 0.00
11/10/2010 R186 On 03-February-11 9.05 Put Bond Future 559 1 1 1 0.00
11/10/2010 R186 On 03-February-11 9.00 Put Bond Future 616 1 1 1 0.00
11/10/2010 R186 On 05-May-11 Bond Future 8.16 124.4112 124.4713 124.4112 0.00
11/10/2010 R186 On 05-May-11 8.75 Call Bond Future 7873 8 8 8 0.00
11/10/2010 R186 On 05-May-11 8.70 Call Bond Future 7537 8 8 8 0.00
11/10/2010 R186 On 05-May-11 8.80 Call Bond Future 8213 8 8 8 0.00
11/10/2010 R186 On 05-May-11 8.80 Put Bond Future 2044 2 2 2 0.00
11/10/2010 R186 On 05-May-11 8.70 Put Bond Future 2301 2 2 2 0.00
11/10/2010 R186 On 05-May-11 8.75 Put Bond Future 2169 2 2 2 0.00
11/10/2010 R189 On 04-November-10 Bond Future 209.67 6.6404 6.6396 6.6404 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
11/10/2010 R189 On 04-November-10 1.75 Call Bond Future 0 0 0 0 0.00
11/10/2010 R189 On 04-November-10 1.70 Call Bond Future 0 0 0 0 0.00
11/10/2010 R189 On 04-November-10 1.80 Call Bond Future 0 0 0 0 0.00
11/10/2010 R189 On 04-November-10 1.80 Put Bond Future 104410 104 104 104 0.00
11/10/2010 R189 On 04-November-10 1.70 Put Bond Future 104658 105 105 105 0.00
11/10/2010 R189 On 04-November-10 1.75 Put Bond Future 104534 105 105 105 0.00
11/10/2010 R197 On 04-November-10 Bond Future 230.25 4.5707 4.5704 4.5707 0.00
11/10/2010 R197 On 04-November-10 3.05 Call Bond Future 0 0 0 0 0.00
11/10/2010 R197 On 04-November-10 3.10 Call Bond Future 0 0 0 0 0.00
11/10/2010 R197 On 04-November-10 3.00 Call Bond Future 0 0 0 0 0.00
11/10/2010 R197 On 04-November-10 3.00 Put Bond Future 124633 125 125 125 0.00
11/10/2010 R197 On 04-November-10 3.10 Put Bond Future 123397 123 123 123 0.00
11/10/2010 R197 On 04-November-10 3.05 Put Bond Future 124013 124 124 124 0.00
11/10/2010 R201 On 04-November-10 Bond Future 713 108.9350 109.0476 108.9350 1,262.00
11/10/2010 R201 On 04-November-10 8.50 Call Bond Future 4840 5 5 5 0.00
11/10/2010 R201 On 04-November-10 8.55 Call Bond Future 5011 5 5 5 0.00
11/10/2010 R201 On 04-November-10 8.45 Call Bond Future 4668 5 5 5 0.00
11/10/2010 R201 On 04-November-10 7.25 Call Bond Future 696 1 1 1 140.00
11/10/2010 R201 On 04-November-10 8.00 Call Bond Future 3108 3 3 3 0.00
11/10/2010 R201 On 04-November-10 6.75 Call Bond Future 49 0 0 0 420.00
11/10/2010 R201 On 04-November-10 7.50 Call Bond Future 1403 1 1 1 0.00
11/10/2010 R201 On 04-November-10 7.50 Put Bond Future 68 0 0 0 140.00
11/10/2010 R201 On 04-November-10 7.25 Put Bond Future 261 0 0 0 0.00
11/10/2010 R201 On 04-November-10 8.00 Put Bond Future 2 0 0 0 420.00
11/10/2010 R201 On 04-November-10 6.75 Put Bond Future 1442 2 1 2 0.00
11/10/2010 R201 On 04-November-10 8.45 Put Bond Future 0 0 0 0 0.00
11/10/2010 R201 On 04-November-10 8.55 Put Bond Future 0 0 0 0 0.00
11/10/2010 R201 On 04-November-10 8.50 Put Bond Future 0 0 0 0 0.00
11/10/2010 R201 On 03-February-11 Bond Future 7.20 106.1825 106.2989 106.1825 0.00
11/10/2010 R201 On 03-February-11 8.00 Call Bond Future 2876 3 3 3 0.00
11/10/2010 R201 On 03-February-11 7.95 Call Bond Future 2733 3 3 3 0.00
11/10/2010 R201 On 03-February-11 8.05 Call Bond Future 3022 3 3 3 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
11/10/2010 R201 On 03-February-11 8.05 Put Bond Future 170 0 0 0 0.00
11/10/2010 R201 On 03-February-11 7.95 Put Bond Future 213 0 0 0 0.00
11/10/2010 R201 On 03-February-11 8.00 Put Bond Future 190 0 0 0 0.00
11/10/2010 R201 On 05-May-11 Bond Future 7.29 107.8067 107.9257 107.8067 0.00
11/10/2010 R201 On 05-May-11 7.75 Call Bond Future 2137 2 2 2 0.00
11/10/2010 R201 On 05-May-11 7.80 Call Bond Future 2250 2 2 2 0.00
11/10/2010 R201 On 05-May-11 7.70 Call Bond Future 2026 2 2 2 0.00
11/10/2010 R201 On 05-May-11 7.70 Put Bond Future 710 1 1 1 0.00
11/10/2010 R201 On 05-May-11 7.80 Put Bond Future 618 1 1 1 0.00
11/10/2010 R201 On 05-May-11 7.75 Put Bond Future 663 1 1 1 0.00
11/10/2010 R202 On 04-November-10 Bond Future 168.60 3.4347 3.4344 3.4347 0.00
11/10/2010 R202 On 04-November-10 3.05 Call Bond Future 0 0 0 0 0.00
11/10/2010 R202 On 04-November-10 3.10 Call Bond Future 0 0 0 0 0.00
11/10/2010 R202 On 04-November-10 3.00 Call Bond Future 0 0 0 0 0.00
11/10/2010 R202 On 04-November-10 3.00 Put Bond Future 105480 105 105 105 0.00
11/10/2010 R202 On 04-November-10 3.10 Put Bond Future 103764 104 104 104 0.00
11/10/2010 R202 On 04-November-10 3.05 Put Bond Future 104617 105 105 105 0.00
11/10/2010 R203 On 04-November-10 Bond Future 7.78 103.5686 103.6801 103.5686 1,918.00
11/10/2010 R203 On 04-November-10 9.25 Call Bond Future 7437 7 7 7 0.00
11/10/2010 R203 On 04-November-10 9.30 Call Bond Future 7678 8 8 8 0.00
11/10/2010 R203 On 04-November-10 9.20 Call Bond Future 7195 7 7 7 0.00
11/10/2010 R203 On 04-November-10 9.20 Put Bond Future 0 0 0 0 0.00
11/10/2010 R203 On 04-November-10 9.30 Put Bond Future 0 0 0 0 0.00
11/10/2010 R203 On 04-November-10 9.25 Put Bond Future 0 0 0 0 0.00
11/10/2010 R203 On 03-February-11 Bond Future 7.87 105.1492 105.2621 105.1492 0.00
11/10/2010 R203 On 03-February-11 8.50 Call Bond Future 3709 4 4 4 0.00
11/10/2010 R203 On 03-February-11 8.55 Call Bond Future 3908 4 4 4 0.00
11/10/2010 R203 On 03-February-11 8.45 Call Bond Future 3513 3 4 3 0.00
11/10/2010 R203 On 03-February-11 8.45 Put Bond Future 569 1 1 1 0.00
11/10/2010 R203 On 03-February-11 8.55 Put Bond Future 471 1 0 1 0.00
11/10/2010 R203 On 03-February-11 8.50 Put Bond Future 518 1 1 1 0.00
11/10/2010 R203 On 05-May-11 Bond Future 7.95 102.5926 102.7065 102.5926 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
11/10/2010 R203 On 05-May-11 8.25 Call Bond Future 2839 3 3 3 0.00
11/10/2010 R203 On 05-May-11 8.20 Call Bond Future 2683 3 3 3 0.00
11/10/2010 R203 On 05-May-11 8.30 Call Bond Future 2999 3 3 3 0.00
11/10/2010 R203 On 05-May-11 8.30 Put Bond Future 1287 1 1 1 0.00
11/10/2010 R203 On 05-May-11 8.20 Put Bond Future 1458 2 1 2 0.00
11/10/2010 R203 On 05-May-11 8.25 Put Bond Future 1370 1 1 1 0.00
11/10/2010 R204 On 04-November-10 Bond Future 7.88 103.7124 103.7718 103.7124 2,242.00
11/10/2010 R204 On 04-November-10 9.25 Call Bond Future 7732 8 8 8 0.00
11/10/2010 R204 On 04-November-10 9.30 Call Bond Future 7999 8 8 8 0.00
11/10/2010 R204 On 04-November-10 9.20 Call Bond Future 7463 7 7 7 0.00
11/10/2010 R204 On 04-November-10 9.00 Call Bond Future 6378 6 6 6 0.00
11/10/2010 R204 On 04-November-10 9.00 Put Bond Future 0 0 0 0 0.00
11/10/2010 R204 On 04-November-10 9.20 Put Bond Future 0 0 0 0 0.00
11/10/2010 R204 On 04-November-10 9.30 Put Bond Future 0 0 0 0 0.00
11/10/2010 R204 On 04-November-10 9.25 Put Bond Future 0 0 0 0 0.00
11/10/2010 R204 On 03-February-11 Bond Future 7.96 101.2575 101.3210 101.2575 0.00
11/10/2010 R204 On 03-February-11 8.50 Call Bond Future 3772 4 4 4 0.00
11/10/2010 R204 On 03-February-11 8.45 Call Bond Future 3560 4 4 4 0.00
11/10/2010 R204 On 03-February-11 8.55 Call Bond Future 3988 4 4 4 0.00
11/10/2010 R204 On 03-February-11 8.55 Put Bond Future 624 1 1 1 0.00
11/10/2010 R204 On 03-February-11 8.45 Put Bond Future 752 1 1 1 0.00
11/10/2010 R204 On 03-February-11 8.50 Put Bond Future 686 1 1 1 0.00
11/10/2010 R204 On 05-May-11 Bond Future 8.03 102.8047 102.8720 102.8047 0.00
11/10/2010 R204 On 05-May-11 8.50 Call Bond Future 3915 4 4 4 0.00
11/10/2010 R204 On 05-May-11 8.55 Call Bond Future 4106 4 4 4 0.00
11/10/2010 R204 On 05-May-11 8.45 Call Bond Future 3727 4 4 4 0.00
11/10/2010 R204 On 05-May-11 8.45 Put Bond Future 1427 1 1 1 0.00
11/10/2010 R204 On 05-May-11 8.55 Put Bond Future 1263 1 1 1 0.00
11/10/2010 R204 On 05-May-11 8.50 Put Bond Future 1343 1 1 1 0.00
11/10/2010 R206 On 04-November-10 Bond Future 6.97 103.8024 103.8620 103.8024 0.00
11/10/2010 R206 On 04-November-10 8.50 Call Bond Future 4233 4 4 4 0.00
11/10/2010 R206 On 04-November-10 8.55 Call Bond Future 4368 4 4 4 0.00
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11/10/2010 R206 On 04-November-10 8.45 Call Bond Future 4099 4 4 4 0.00
11/10/2010 R206 On 04-November-10 7.25 Call Bond Future 866 1 1 1 150.00
11/10/2010 R206 On 04-November-10 8.00 Call Bond Future 2875 3 3 3 0.00
11/10/2010 R206 On 04-November-10 6.75 Call Bond Future 94 0 0 0 450.00
11/10/2010 R206 On 04-November-10 8.00 Put Bond Future 0 0 0 0 450.00
11/10/2010 R206 On 04-November-10 6.75 Put Bond Future 718 1 1 1 0.00
11/10/2010 R206 On 04-November-10 7.25 Put Bond Future 72 0 0 0 150.00
11/10/2010 R206 On 04-November-10 8.45 Put Bond Future 0 0 0 0 0.00
11/10/2010 R206 On 04-November-10 8.55 Put Bond Future 0 0 0 0 0.00
11/10/2010 R206 On 04-November-10 8.50 Put Bond Future 0 0 0 0 0.00
11/10/2010 R206 On 03-February-11 Bond Future 7.04 101.6192 101.6796 101.6192 0.00
11/10/2010 R206 On 03-February-11 8.00 Call Bond Future 2557 3 3 3 0.00
11/10/2010 R206 On 03-February-11 8.05 Call Bond Future 2673 3 3 3 0.00
11/10/2010 R206 On 03-February-11 7.95 Call Bond Future 2440 2 2 2 0.00
11/10/2010 R206 On 03-February-11 7.95 Put Bond Future 92 0 0 0 0.00
11/10/2010 R206 On 03-February-11 8.05 Put Bond Future 70 0 0 0 0.00
11/10/2010 R206 On 03-February-11 8.00 Put Bond Future 81 0 0 0 0.00
11/10/2010 R206 On 05-May-11 Bond Future 7.14 103.1718 103.2346 103.1718 0.00
11/10/2010 R206 On 05-May-11 7.50 Call Bond Future 1443 1 1 1 0.00
11/10/2010 R206 On 05-May-11 7.45 Call Bond Future 1365 1 1 1 0.00
11/10/2010 R206 On 05-May-11 7.55 Call Bond Future 1524 1 2 1 0.00
11/10/2010 R206 On 05-May-11 7.55 Put Bond Future 536 1 1 1 0.00
11/10/2010 R206 On 05-May-11 7.45 Put Bond Future 617 1 1 1 0.00
11/10/2010 R206 On 05-May-11 7.50 Put Bond Future 575 1 1 1 0.00
11/10/2010 R207 On 04-November-10 Bond Future 7.98 97.5379 97.6064 97.5379 800.00
11/10/2010 R207 On 04-November-10 9.25 Call Bond Future 7517 7 8 7 0.00
11/10/2010 R207 On 04-November-10 9.30 Call Bond Future 7797 8 8 8 0.00
11/10/2010 R207 On 04-November-10 9.20 Call Bond Future 7236 7 7 7 0.00
11/10/2010 R207 On 04-November-10 9.40 Call Bond Future 8353 8 8 8 0.00
11/10/2010 R207 On 04-November-10 9.40 Put Bond Future 0 0 0 0 0.00
11/10/2010 R207 On 04-November-10 9.20 Put Bond Future 0 0 0 0 0.00
11/10/2010 R207 On 04-November-10 9.30 Put Bond Future 1 0 0 0 0.00
11/10/2010 R207 On 04-November-10 9.25 Put Bond Future 0 0 0 0 0.00
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11/10/2010 R207 On 03-February-11 Bond Future 8.05 95.3839 95.4568 95.3839 0.00
11/10/2010 R207 On 03-February-11 8.75 Call Bond Future 4644 5 5 5 0.00
11/10/2010 R207 On 03-February-11 8.70 Call Bond Future 4407 4 4 4 0.00
11/10/2010 R207 On 03-February-11 8.80 Call Bond Future 4883 5 5 5 0.00
11/10/2010 R207 On 03-February-11 8.80 Put Bond Future 445 0 0 0 0.00
11/10/2010 R207 On 03-February-11 8.70 Put Bond Future 544 1 1 1 0.00
11/10/2010 R207 On 03-February-11 8.75 Put Bond Future 493 1 0 1 0.00
11/10/2010 R207 On 05-May-11 Bond Future 8.12 96.8455 96.9167 96.8455 0.00
11/10/2010 R207 On 05-May-11 8.50 Call Bond Future 3825 4 4 4 0.00
11/10/2010 R207 On 05-May-11 8.55 Call Bond Future 4019 4 4 4 0.00
11/10/2010 R207 On 05-May-11 8.45 Call Bond Future 3635 4 4 4 0.00
11/10/2010 R207 On 05-May-11 8.45 Put Bond Future 1725 2 2 2 0.00
11/10/2010 R207 On 05-May-11 8.55 Put Bond Future 1533 2 2 2 0.00
11/10/2010 R207 On 05-May-11 8.50 Put Bond Future 1627 2 2 2 0.00
11/10/2010 R208 On 04-November-10 Bond Future 8.01 91.8968 91.9690 91.8968 6,325.00
11/10/2010 R208 On 04-November-10 9.25 Call Bond Future 7705 8 8 8 0.00
11/10/2010 R208 On 04-November-10 9.20 Call Bond Future 7412 7 7 7 0.00
11/10/2010 R208 On 04-November-10 9.30 Call Bond Future 7997 8 8 8 0.00
11/10/2010 R208 On 04-November-10 9.30 Put Bond Future 0 0 0 0 0.00
11/10/2010 R208 On 04-November-10 9.20 Put Bond Future 1 0 0 0 0.00
11/10/2010 R208 On 04-November-10 9.25 Put Bond Future 0 0 0 0 0.00
11/10/2010 R208 On 03-February-11 Bond Future 8.07 93.2957 93.3664 93.2957 0.00
11/10/2010 R208 On 03-February-11 8.75 Call Bond Future 4824 5 5 5 0.00
11/10/2010 R208 On 03-February-11 8.80 Call Bond Future 5071 5 5 5 0.00
11/10/2010 R208 On 03-February-11 8.70 Call Bond Future 4580 5 5 5 0.00
11/10/2010 R208 On 03-February-11 8.70 Put Bond Future 666 1 1 1 0.00
11/10/2010 R208 On 03-February-11 8.80 Put Bond Future 552 1 1 1 0.00
11/10/2010 R208 On 03-February-11 8.75 Put Bond Future 606 1 1 1 0.00
11/10/2010 R208 On 05-May-11 Bond Future 8.14 91.3248 91.4003 91.3248 0.00
11/10/2010 R208 On 05-May-11 8.50 Call Bond Future 3908 4 4 4 0.00
11/10/2010 R208 On 05-May-11 8.45 Call Bond Future 3708 4 4 4 0.00
11/10/2010 R208 On 05-May-11 8.55 Call Bond Future 4113 4 4 4 0.00
11/10/2010 R208 On 05-May-11 8.55 Put Bond Future 1583 2 2 2 0.00
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11/10/2010 R208 On 05-May-11 8.45 Put Bond Future 1788 2 2 2 0.00
11/10/2010 R208 On 05-May-11 8.50 Put Bond Future 1683 2 2 2 0.00
11/10/2010 R209 On 04-November-10 Bond Future 8.04 81.3578 81.4033 81.3578 23,873.00
11/10/2010 R209 On 04-November-10 9.00 Call Bond Future 8023 8 8 8 0.00
11/10/2010 R209 On 04-November-10 9.05 Call Bond Future 8403 8 8 8 0.00
11/10/2010 R209 On 04-November-10 8.95 Call Bond Future 7640 8 8 8 0.00
11/10/2010 R209 On 04-November-10 8.50 Call Bond Future 4159 4 4 4 0.00
11/10/2010 R209 On 04-November-10 8.25 Call Bond Future 2392 2 2 2 54.00
11/10/2010 R209 On 04-November-10 9.25 Call Bond Future 9897 10 10 10 0.00
11/10/2010 R209 On 04-November-10 7.75 Call Bond Future 303 0 0 0 162.00
11/10/2010 R209 On 04-November-10 9.25 Put Bond Future 1 0 0 0 162.00
11/10/2010 R209 On 04-November-10 7.75 Put Bond Future 3029 3 3 3 0.00
11/10/2010 R209 On 04-November-10 8.50 Put Bond Future 159 0 0 0 54.00
11/10/2010 R209 On 04-November-10 8.25 Put Bond Future 535 1 1 1 0.00
11/10/2010 R209 On 04-November-10 8.95 Put Bond Future 11 0 0 0 0.00
11/10/2010 R209 On 04-November-10 9.05 Put Bond Future 5 0 0 0 0.00
11/10/2010 R209 On 04-November-10 9.00 Put Bond Future 8 0 0 0 0.00
11/10/2010 R209 On 03-February-11 Bond Future 8.08 82.5990 82.6440 82.5990 0.00
11/10/2010 R209 On 03-February-11 9.00 Call Bond Future 8217 8 8 8 0.00
11/10/2010 R209 On 03-February-11 9.05 Call Bond Future 8547 9 9 9 0.00
11/10/2010 R209 On 03-February-11 8.95 Call Bond Future 7887 8 8 8 0.00
11/10/2010 R209 On 03-February-11 8.95 Put Bond Future 650 1 1 1 0.00
11/10/2010 R209 On 03-February-11 9.05 Put Bond Future 542 1 1 1 0.00
11/10/2010 R209 On 03-February-11 9.00 Put Bond Future 594 1 1 1 0.00
11/10/2010 R209 On 05-May-11 Bond Future 8.13 80.7118 80.7653 80.7118 0.00
11/10/2010 R209 On 05-May-11 8.50 Call Bond Future 5600 6 6 6 0.00
11/10/2010 R209 On 05-May-11 8.55 Call Bond Future 5878 6 6 6 0.00
11/10/2010 R209 On 05-May-11 8.45 Call Bond Future 5327 5 5 5 0.00
11/10/2010 R209 On 05-May-11 8.45 Put Bond Future 2516 3 3 3 0.00
11/10/2010 R209 On 05-May-11 8.55 Put Bond Future 2232 2 2 2 0.00
11/10/2010 R209 On 05-May-11 8.50 Put Bond Future 2370 2 2 2 0.00
11/10/2010 R209 On 04-August-11 Bond Future 8.17 81.9995 82.0437 81.9995 0.00
11/10/2010 R209 On 04-August-11 8.50 Call Bond Future 6355 6 6 6 0.00
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11/10/2010 R209 On 04-August-11 8.55 Call Bond Future 6637 7 7 7 0.00
11/10/2010 R209 On 04-August-11 8.45 Call Bond Future 6078 6 6 6 0.00
11/10/2010 R209 On 04-August-11 10.10 Call Bond Future 15511 15 16 15 0.00
11/10/2010 R209 On 04-August-11 10.10 Put Bond Future 950 1 1 1 0.00
11/10/2010 R209 On 04-August-11 8.45 Put Bond Future 3628 4 4 4 0.00
11/10/2010 R209 On 04-August-11 8.55 Put Bond Future 3352 3 3 3 0.00
11/10/2010 R209 On 04-August-11 8.50 Put Bond Future 3486 4 3 4 0.00
11/10/2010 R210 On 04-November-10 Bond Future 124.84 2.2995 2.3169 2.2995 0.00
11/10/2010 R210 On 04-November-10 3.10 Call Bond Future 0 0 0 0 0.00
11/10/2010 R210 On 04-November-10 3.05 Call Bond Future 0 0 0 0 0.00
11/10/2010 R210 On 04-November-10 3.15 Call Bond Future 0 0 0 0 0.00
11/10/2010 R210 On 04-November-10 3.15 Put Bond Future 90646 91 91 91 0.00
11/10/2010 R210 On 04-November-10 3.05 Put Bond Future 91929 92 92 92 0.00
11/10/2010 R210 On 04-November-10 3.10 Put Bond Future 91285 91 91 91 0.00
11/10/2010 R211 On 04-November-10 Bond Future 102.18 3.6415 3.6410 3.6415 0.00
11/10/2010 R211 On 04-November-10 2.75 Call Bond Future 0 0 0 0 0.00
11/10/2010 R211 On 04-November-10 2.80 Call Bond Future 0 0 0 0 0.00
11/10/2010 R211 On 04-November-10 2.70 Call Bond Future 0 0 0 0 0.00
11/10/2010 R211 On 04-November-10 2.70 Put Bond Future 95904 96 96 96 0.00
11/10/2010 R211 On 04-November-10 2.80 Put Bond Future 95340 95 95 95 0.00
11/10/2010 R211 On 04-November-10 2.75 Put Bond Future 95621 96 96 96 0.00
11/10/2010 R212 On 04-November-10 Bond Future 2.57 102.2927 102.4982 102.2927 1,080.00
11/10/2010 R212 On 04-November-10 3.00 Call Bond Future 4114 4 4 4 0.00
11/10/2010 R212 On 04-November-10 3.05 Call Bond Future 4580 4 5 4 0.00
11/10/2010 R212 On 04-November-10 2.95 Call Bond Future 3645 3 4 3 0.00
11/10/2010 R212 On 04-November-10 2.95 Put Bond Future 0 0 0 0 0.00
11/10/2010 R212 On 04-November-10 3.05 Put Bond Future 0 0 0 0 0.00
11/10/2010 R212 On 04-November-10 3.00 Put Bond Future 0 0 0 0 0.00
11/10/2010 TRT1 On 04-November-10 Index Future 339.49 339.0820 339.4910 339.0820 100.00
11/10/2010 TRT1 On 03-February-11 Index Future 344.51 344.0900 344.5060 344.0900 0.00
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