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Derivatives Weekly Statistics Report

From: 15/11/2010 To: 15/11/2010

Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
15/11/2010 AL7T On 03-February-11 Index Future 379.92 380.5630 379.9240 380.5630 30.00
15/11/2010 ALBI On 03-February-11 Index Future 349.43 350.1080 349.4300 350.1080 1,132.00
15/11/2010 ALBI On 05-May-11 Index Future 354.62 355.2990 354.6160 355.2990 0.00
15/11/2010 CRD1 On 03-February-11 Index Future 154.28 154.4360 154.2800 154.4360 2.00
15/11/2010 CRD1 On 05-May-11 Index Future 156.54 156.6960 156.5390 156.6960 0.00
15/11/2010 GOVI On 03-February-11 Govl 350.22 350.8830 350.2230 350.8830 203.00
15/11/2010 GOVI On 03-February-11 343.00 Call Govi 72230 8 7 8 0.00
15/11/2010 GOVI On 03-February-11 342.99 Call GOviI 72330 8 7 8 0.00
15/11/2010 GOVI On 03-February-11 343.01 Call Govl 72130 8 7 8 0.00
15/11/2010 GOVI On 03-February-11 343.01 Put Govi 0 0 0 0 0.00
15/11/2010 GOVI On 03-February-11 342.99 Put GOviI 0 0 0 0 0.00
15/11/2010 GOVI On 03-February-11 343.00 Put Govl 0 0 0 0 0.00
15/11/2010 GOVI On 05-May-11 Govi 355.42 356.0850 355.4210 356.0850 0.00
15/11/2010 GOVI On 05-May-11 349.00 Call GOviI 64210 7 6 7 0.00
15/11/2010 GOVI On 05-May-11 349.01 Call Govl 64110 7 6 7 0.00
15/11/2010 GOVI On 05-May-11 348.99 Call Govi 64310 7 6 7 0.00
15/11/2010 GOVI On 05-May-11 348.99 Put GOvi 0 0 0 0 0.00
15/11/2010 GOVI On 05-May-11 349.01 Put Govl 0 0 0 0 0.00
15/11/2010 GOVI On 05-May-11 349.00 Put Govi 0 0 0 0 0.00
15/11/2010 GVIX On 01-January-29 LIVE INDEX 110.00 110.0000 110.0000 110.0000 0.00
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15/11/2010 IGOV On 03-February-11 Index Future 148.99 148.3730 148.9860 148.3730 0.00
15/11/2010 IGOV On 05-May-11 Index Future 151.20 150.5730 151.1970 150.5730 0.00
15/11/2010 IGOV On 04-August-11 Index Future 153.43 152.7970 153.4300 152.7970 0.00
15/11/2010 ILBI On 03-February-11 Index Future 403.57 403.3720 403.5650 403.3720 370.00
15/11/2010 J157 On 15-September-15 Interest Rate Swap 8.82 0.0200 0.0200 0.0200 0.00
15/11/2010 J186 On 21-December-26 Interest Rate Swap 8.68 0.1077 0.1077 0.1077 0.00
15/11/2010 J201 On 22-December-14 Interest Rate Swap 8.66 0.0514 0.0514 0.0514 0.00
15/11/2010 J203 On 15-September-17 Interest Rate Swap 8.98 0.0847 0.0847 0.0847 0.00
15/11/2010 J204 On 21-December-18 Interest Rate Swap 8.96 0.0958 0.0958 0.0958 0.00
15/11/2010 J207 On 15-January-20 Interest Rate Swap 9.00 0.0691 0.0691 0.0691 0.00
15/11/2010 JBAF On 17-November-10 Jibar Tradeable Future 5.85 94.2830 94.1480 94.2830 2,500.00
15/11/2010 JBAF On 15-December-10 Jibar Tradeable Future 5.73 94.4180 94.2670 94.4180 2,500.00
15/11/2010 JBAF On 19-January-11 Jibar Tradeable Future 5.70 94.4100 94.2990 94.4100 2,500.00
15/11/2010 JBAF On 16-February-11 Jibar Tradeable Future 5.64 93.8190 94.3600 93.8190 2,500.00
15/11/2010 JBAF On 16-March-11 Jibar Tradeable Future 5.61 94.1850 94.3940 94.1850 5,500.00
15/11/2010 JBAF On 20-April-11 Jibar Tradeable Future 5.62 93.9740 94.3850 93.9740 0.00
15/11/2010 JBAF On 15-June-11 Jibar Tradeable Future 5.62 94.1700 94.3830 94.1700 4,500.00
15/11/2010 JBAF On 21-September-11 Jibar Tradeable Future 5.71 93.7310 94.2940 93.7310 13,700.00
15/11/2010 JBAF On 21-December-11 Jibar Tradeable Future 5.85 94.3210 94.1460 94.3210 5,200.00
15/11/2010 JBAF On 20-March-12 Jibar Tradeable Future 6.06 94.3850 93.9440 94.3850 0.00
15/11/2010 JBAF On 20-June-12 Jibar Tradeable Future 6.30 93.5660 93.6990 93.5660 0.00
15/11/2010 JBAF On 19-September-12 Jibar Tradeable Future 6.37 94.4140 93.6270 94.4140 40,000.00
15/11/2010 JNO2 On 03-February-11 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
15/11/2010 JNO5 On 03-February-11 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
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15/11/2010 JN10 On 03-February-11 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
15/11/2010 OTH1 On 03-February-11 Index Future 344.78 345.5540 344.7760 345.5540 3.00
15/11/2010 OTH1 On 05-May-11 Index Future 349.89 350.6780 349.8930 350.6780 0.00
15/11/2010 R157 On 03-February-11 Bond Future 7.09 130.3802 130.1932 130.3802 6,186.00
15/11/2010 R157 On 03-February-11 7.90 Call Bond Future 3616 4 4 4 0.00
15/11/2010 R157 On 03-February-11 7.85 Call Bond Future 3419 4 3 4 0.00
15/11/2010 R157 On 03-February-11 7.95 Call Bond Future 3815 4 4 4 0.00
15/11/2010 R157 On 03-February-11 7.95 Put Bond Future 72 0 0 0 0.00
15/11/2010 R157 On 03-February-11 7.85 Put Bond Future 105 0 0 0 0.00
15/11/2010 R157 On 03-February-11 7.90 Put Bond Future 87 0 0 0 0.00
15/11/2010 R157 On 05-May-11 Bond Future 7.7 125.4972 125.3121 125.4972 705.00
15/11/2010 R157 On 05-May-11 7.75 Call Bond Future 2838 3 3 3 0.00
15/11/2010 R157 On 05-May-11 7.80 Call Bond Future 2999 3 3 3 0.00
15/11/2010 R157 On 05-May-11 7.70 Call Bond Future 2681 3 3 3 0.00
15/11/2010 R157 On 05-May-11 7.65 Call Bond Future 2527 3 3 3 0.00
15/11/2010 R157 On 05-May-11 7.65 Put Bond Future 539 0 1 0 0.00
15/11/2010 R157 On 05-May-11 7.70 Put Bond Future 487 0 0 0 0.00
15/11/2010 R157 On 05-May-11 7.80 Put Bond Future 395 0 0 0 0.00
15/11/2010 R157 On 05-May-11 7.75 Put Bond Future 439 0 0 0 0.00
15/11/2010 R157 On 04-August-11 Bond Future 7.26 127.3726 127.1825 127.3726 0.00
15/11/2010 R157 On 04-August-11 7.50 Call Bond Future 2134 2 2 2 0.00
15/11/2010 R157 On 04-August-11 7.55 Call Bond Future 2254 2 2 2 0.00
15/11/2010 R157 On 04-August-11 7.45 Call Bond Future 2018 2 2 2 0.00
15/11/2010 R157 On 04-August-11 7.45 Put Bond Future 1277 1 1 1 0.00
15/11/2010 R157 On 04-August-11 7.55 Put Bond Future 1122 1 1 1 0.00
15/11/2010 R157 On 04-August-11 7.50 Put Bond Future 1197 1 1 1 0.00
15/11/2010 R186 On 03-February-11 Bond Future 8.15 122.5448 122.0780 122.5448 23,682.00
15/11/2010 R186 On 03-February-11 9.00 Call Bond Future 8451 9 8 9 0.00
15/11/2010 R186 On 03-February-11 9.05 Call Bond Future 8863 9 9 9 0.00
15/11/2010 R186 On 03-February-11 7.75 Call Bond Future 933 1 1 1 3,000.00
15/11/2010 R186 On 03-February-11 8.95 Call Bond Future 8042 8 8 8 0.00
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15/11/2010 R186 On 03-February-11 8.95 Put Bond Future 356 0 0 0 0.00
15/11/2010 R186 On 03-February-11 7.75 Put Bond Future 5113 5 5 5 0.00
15/11/2010 R186 On 03-February-11 9.05 Put Bond Future 264 0 0 0 0.00
15/11/2010 R186 On 03-February-11 9.00 Put Bond Future 307 0 0 0 0.00
15/11/2010 R186 On 05-May-11 Bond Future 8.22 124.3612 123.8925 124.3612 0.00
15/11/2010 R186 On 05-May-11 8.75 Call Bond Future 6697 7 7 7 0.00
15/11/2010 R186 On 05-May-11 8.80 Call Bond Future 7036 7 7 7 0.00
15/11/2010 R186 On 05-May-11 8.70 Call Bond Future 6364 7 6 7 0.00
15/11/2010 R186 On 05-May-11 8.00 Call Bond Future 2548 3 3 3 5,500.00
15/11/2010 R186 On 05-May-11 8.70 Put Bond Future 1707 2 2 2 0.00
15/11/2010 R186 On 05-May-11 8.00 Put Bond Future 4745 5 5 5 0.00
15/11/2010 R186 On 05-May-11 8.80 Put Bond Future 1446 1 1 1 0.00
15/11/2010 R186 On 05-May-11 8.75 Put Bond Future 1572 1 2 1 0.00
15/11/2010 R186 On 04-August-11 Bond Future 8.29 120.9179 120.4476 120.9179 0.00
15/11/2010 R186 On 04-August-11 8.25 Call Bond Future 4305 5 5 0.00
15/11/2010 R186 On 04-August-11 8.20 Call Bond Future 4068 4 4 4 0.00
15/11/2010 R186 On 04-August-11 8.30 Call Bond Future 4549 5 5 5 0.00
15/11/2010 R186 On 04-August-11 8.30 Put Bond Future 4422 4 4 4 0.00
15/11/2010 R186 On 04-August-11 8.20 Put Bond Future 4922 5 5 5 0.00
15/11/2010 R186 On 04-August-11 8.25 Put Bond Future 4667 4 5 4 0.00
15/11/2010 R201 On 03-February-11 Bond Future 6.90 107.5108 107.3441 107.5108 639.00
15/11/2010 R201 On 03-February-11 8.00 Call Bond Future 3744 4 4 4 0.00
15/11/2010 R201 On 03-February-11 8.05 Call Bond Future 3907 4 4 4 0.00
15/11/2010 R201 On 03-February-11 7.95 Call Bond Future 3582 4 4 4 0.00
15/11/2010 R201 On 03-February-11 7.95 Put Bond Future 17 0 0 0 0.00
15/11/2010 R201 On 03-February-11 8.05 Put Bond Future 10 0 0 0 0.00
15/11/2010 R201 On 03-February-11 8.00 Put Bond Future 13 0 0 0 0.00
15/11/2010 R201 On 05-May-11 Bond Future 6.98 109.1019 108.9357 109.1019 0.00
15/11/2010 R201 On 05-May-11 7.75 Call Bond Future 2691 3 3 3 0.00
15/11/2010 R201 On 05-May-11 7.70 Call Bond Future 2558 3 3 3 0.00
15/11/2010 R201 On 05-May-11 7.80 Call Bond Future 2826 3 3 3 0.00
15/11/2010 R201 On 05-May-11 7.80 Put Bond Future 184 0 0 0 0.00
15/11/2010 R201 On 05-May-11 7.70 Put Bond Future 232 0 0 0 0.00
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15/11/2010 R201 On 05-May-11 7.75 Put Bond Future 207 0 0 0 0.00
15/11/2010 R201 On 04-August-11 Bond Future 7.06 106.3207 106.1534 106.3207 0.00
15/11/2010 R201 On 04-August-11 7.25 Call Bond Future 1468 2 1 2 0.00
15/11/2010 R201 On 04-August-11 7.30 Call Bond Future 1572 2 2 2 0.00
15/11/2010 R201 On 04-August-11 7.20 Call Bond Future 1381 1 1 1 0.00
15/11/2010 R201 On 04-August-11 7.20 Put Bond Future 966 1 1 1 0.00
15/11/2010 R201 On 04-August-11 7.30 Put Bond Future 855 1 1 1 0.00
15/11/2010 R201 On 04-August-11 7.25 Put Bond Future 901 1 1 1 0.00
15/11/2010 R202 On 03-February-11 Bond Future 0.37 166.2794 167.9272 166.2794 3,320.00
15/11/2010 R202 On 03-February-11 3.05 Call Bond Future 60790 59 61 59 0.00
15/11/2010 R202 On 03-February-11 3.10 Call Bond Future 61637 60 62 60 0.00
15/11/2010 R202 On 03-February-11 3.00 Call Bond Future 59934 58 60 58 0.00
15/11/2010 R202 On 03-February-11 3.00 Put Bond Future 0 0 0 0 0.00
15/11/2010 R202 On 03-February-11 3.10 Put Bond Future 0 0 0 0 0.00
15/11/2010 R202 On 03-February-11 3.05 Put Bond Future 0 0 0 0 0.00
15/11/2010 R202 On 05-May-11 Bond Future 0.29 168.7563 170.4094 168.7563 6,500.00
15/11/2010 R202 On 05-May-11 2.05 Call Bond Future 43750 42 44 42 0.00
15/11/2010 R202 On 05-May-11 2.00 Call Bond Future 42711 41 43 41 0.00
15/11/2010 R202 On 05-May-11 210 Call Bond Future 44778 43 45 43 0.00
15/11/2010 R202 On 05-May-11 210 Put Bond Future 0 0.00
15/11/2010 R202 On 05-May-11 2.00 Put Bond Future 0 0.00
15/11/2010 R202 On 05-May-11 2.05 Put Bond Future 0 0.00
15/11/2010 R203 On 03-February-11 Bond Future 7.66 106.5765 106.3057 106.5765 1,407.00
15/11/2010 R203 On 03-February-11 8.50 Call Bond Future 4367 5 4 5 0.00
15/11/2010 R203 On 03-February-11 8.45 Call Bond Future 4143 4 4 4 0.00
15/11/2010 R203 On 03-February-11 8.55 Call Bond Future 4593 5 5 5 0.00
15/11/2010 R203 On 03-February-11 8.55 Put Bond Future 112 0 0 0 0.00
15/11/2010 R203 On 03-February-11 8.45 Put Bond Future 155 0 0 0 0.00
15/11/2010 R203 On 03-February-11 8.50 Put Bond Future 132 0 0 0 0.00
15/11/2010 R203 On 05-May-11 Bond Future 7.75 103.9904 103.7190 103.9904 0.00
15/11/2010 R203 On 05-May-11 8.25 Call Bond Future 3238 3 3 3 0.00
15/11/2010 R203 On 05-May-11 8.30 Call Bond Future 3417 4 3 4 0.00
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15/11/2010 R203 On 05-May-11 8.20 Call Bond Future 3064 3 3 3 0.00
15/11/2010 R203 On 05-May-11 8.20 Put Bond Future 827 1 1 1 0.00
15/11/2010 R203 On 05-May-11 8.30 Put Bond Future 693 1 1 1 0.00
15/11/2010 R203 On 05-May-11 8.25 Put Bond Future 757 1 1 1 0.00
15/11/2010 R203 On 04-August-11 Bond Future 7.84 105.5439 105.2678 105.5439 0.00
15/11/2010 R203 On 04-August-11 8.00 Call Bond Future 2536 3 3 3 0.00
15/11/2010 R203 On 04-August-11 7.95 Call Bond Future 2402 3 2 3 0.00
15/11/2010 R203 On 04-August-11 8.05 Call Bond Future 2674 3 3 3 0.00
15/11/2010 R203 On 04-August-11 8.05 Put Bond Future 1660 2 2 2 0.00
15/11/2010 R203 On 04-August-11 7.95 Put Bond Future 1867 2 2 2 0.00
15/11/2010 R203 On 04-August-11 8.00 Put Bond Future 1761 2 2 2 0.00
15/11/2010 R204 On 03-February-11 Bond Future 7.82 102.3793 102.0813 102.3793 1,876.00
15/11/2010 R204 On 03-February-11 8.50 Call Bond Future 4094 4 4 4 0.00
15/11/2010 R204 On 03-February-11 8.55 Call Bond Future 4336 5 4 5 0.00
15/11/2010 R204 On 03-February-11 8.45 Call Bond Future 3856 4 4 4 0.00
15/11/2010 R204 On 03-February-11 8.45 Put Bond Future 287 0 0 0 0.00
15/11/2010 R204 On 03-February-11 8.55 Put Bond Future 212 0 0 0 0.00
15/11/2010 R204 On 03-February-11 8.50 Put Bond Future 247 0 0 0 0.00
15/11/2010 R204 On 05-May-11 Bond Future 7.91 103.8996 103.5990 103.8996 0.00
15/11/2010 R204 On 05-May-11 8.50 Call Bond Future 4008 4 4 4 0.00
15/11/2010 R204 On 05-May-11 8.45 Call Bond Future 3805 4 4 4 0.00
15/11/2010 R204 On 05-May-11 8.55 Call Bond Future 4216 4 4 4 0.00
15/11/2010 R204 On 05-May-11 8.55 Put Bond Future 646 1 1 1 0.00
15/11/2010 R204 On 05-May-11 8.45 Put Bond Future 778 1 1 1 0.00
15/11/2010 R204 On 05-May-11 8.50 Put Bond Future 709 1 1 1 0.00
15/11/2010 R204 On 04-August-11 Bond Future 7.99 101.4182 101.1103 101.4182 0.00
15/11/2010 R204 On 04-August-11 8.00 Call Bond Future 2408 3 2 3 0.00
15/11/2010 R204 On 04-August-11 8.05 Call Bond Future 2550 3 3 3 0.00
15/11/2010 R204 On 04-August-11 7.95 Call Bond Future 2270 2 2 2 0.00
15/11/2010 R204 On 04-August-11 7.95 Put Bond Future 2512 2 3 2 0.00
15/11/2010 R204 On 04-August-11 8.05 Put Bond Future 2243 2 2 2 0.00
15/11/2010 R204 On 04-August-11 8.00 Put Bond Future 2375 2 2 2 0.00
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15/11/2010 R206 On 03-February-11 Bond Future 6.71 102.6903 102.5759 102.6903 0.00
15/11/2010 R206 On 03-February-11 8.00 Call Bond Future 3375 3 3 3 0.00
15/11/2010 R206 On 03-February-11 7.95 Call Bond Future 3248 3 3 3 0.00
15/11/2010 R206 On 03-February-11 8.05 Call Bond Future 3502 4 4 4 0.00
15/11/2010 R206 On 03-February-11 8.05 Put Bond Future 3 0 0 0 0.00
15/11/2010 R206 On 03-February-11 7.95 Put Bond Future 4 0 0 0 0.00
15/11/2010 R206 On 03-February-11 8.00 Put Bond Future 3 0 0 0 0.00
15/11/2010 R206 On 05-May-11 Bond Future 6.78 104.2123 104.0974 104.2123 0.00
15/11/2010 R206 On 05-May-11 7.50 Call Bond Future 1900 2 2 2 0.00
15/11/2010 R206 On 05-May-11 7.55 Call Bond Future 2000 2 2 2 0.00
15/11/2010 R206 On 05-May-11 7.45 Call Bond Future 1801 2 2 2 0.00
15/11/2010 R206 On 05-May-11 7.45 Put Bond Future 190 0 0 0 0.00
15/11/2010 R206 On 05-May-11 7.55 Put Bond Future 150 0 0 0 0.00
15/11/2010 R206 On 05-May-11 7.50 Put Bond Future 169 0 0 0 0.00
15/11/2010 R206 On 04-August-11 Bond Future 6.88 102.0013 101.8834 102.0013 0.00
15/11/2010 R206 On 04-August-11 7.00 Call Bond Future 1002 1 1 1 0.00
15/11/2010 R206 On 04-August-11 6.95 Call Bond Future 942 1 1 1 0.00
15/11/2010 R206 On 04-August-11 7.05 Call Bond Future 1064 1 1 1 0.00
15/11/2010 R206 On 04-August-11 7.05 Put Bond Future 691 1 1 1 0.00
15/11/2010 R206 On 04-August-11 6.95 Put Bond Future 791 1 1 1 0.00
15/11/2010 R206 On 04-August-11 7.00 Put Bond Future 740 1 1 1 0.00
15/11/2010 R207 On 03-February-11 Bond Future 7.93 96.4243 96.1782 96.4243 1,400.00
15/11/2010 R207 On 03-February-11 8.75 Call Bond Future 5045 5 5 5 0.00
15/11/2010 R207 On 03-February-11 8.80 Call Bond Future 5307 6 5 6 0.00
15/11/2010 R207 On 03-February-11 8.70 Call Bond Future 4787 5 5 5 0.00
15/11/2010 R207 On 03-February-11 8.70 Put Bond Future 202 0 0 0 0.00
15/11/2010 R207 On 03-February-11 8.80 Put Bond Future 147 0 0 0 0.00
15/11/2010 R207 On 03-February-11 8.75 Put Bond Future 172 0 0 0 0.00
15/11/2010 R207 On 05-May-11 Bond Future 8.01 97.8542 97.6023 97.8542 0.00
15/11/2010 R207 On 05-May-11 8.50 Call Bond Future 3838 4 4 4 0.00
15/11/2010 R207 On 05-May-11 8.45 Call Bond Future 3635 4 4 4 0.00
15/11/2010 R207 On 05-May-11 8.55 Call Bond Future 4047 4 4 4 0.00
15/11/2010 R207 On 05-May-11 8.55 Put Bond Future 876 1 1 1 0.00
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15/11/2010 R207 On 05-May-11 8.45 Put Bond Future 1040 1 1 1 0.00
15/11/2010 R207 On 05-May-11 8.50 Put Bond Future 954 1 1 1 0.00
15/11/2010 R207 On 04-August-11 Bond Future 8.09 95.6752 95.4182 95.6752 0.00
15/11/2010 R207 On 04-August-11 8.25 Call Bond Future 3073 3 3 3 0.00
15/11/2010 R207 On 04-August-11 8.30 Call Bond Future 3238 3 3 3 0.00
15/11/2010 R207 On 04-August-11 8.20 Call Bond Future 2914 3 3 3 0.00
15/11/2010 R207 On 04-August-11 8.20 Put Bond Future 2298 2 2 2 0.00
15/11/2010 R207 On 04-August-11 8.30 Put Bond Future 2046 2 2 2 0.00
15/11/2010 R207 On 04-August-11 8.25 Put Bond Future 2169 2 2 2 0.00
15/11/2010 R208 On 03-February-11 Bond Future 8.02 93.8505 93.7210 93.8505 5,596.00
15/11/2010 R208 On 03-February-11 8.75 Call Bond Future 4825 5 5 5 0.00
15/11/2010 R208 On 03-February-11 8.70 Call Bond Future 4562 5 5 5 0.00
15/11/2010 R208 On 03-February-11 8.80 Call Bond Future 5092 5 5 5 0.00
15/11/2010 R208 On 03-February-11 8.80 Put Bond Future 218 0 0 0 0.00
15/11/2010 R208 On 03-February-11 8.70 Put Bond Future 293 0 0 0 0.00
15/11/2010 R208 On 03-February-11 8.75 Put Bond Future 253 0 0 0 0.00
15/11/2010 R208 On 05-May-11 Bond Future 8.09 91.8425 91.7159 91.8425 0.00
15/11/2010 R208 On 05-May-11 8.50 Call Bond Future 3689 4 4 4 0.00
15/11/2010 R208 On 05-May-11 8.55 Call Bond Future 3900 4 4 4 0.00
15/11/2010 R208 On 05-May-11 8.45 Call Bond Future 3483 4 3 4 0.00
15/11/2010 R208 On 05-May-11 8.45 Put Bond Future 1248 1 1 1 0.00
15/11/2010 R208 On 05-May-11 8.55 Put Bond Future 1055 1 1 1 0.00
15/11/2010 R208 On 05-May-11 8.50 Put Bond Future 1148 1 1 1 0.00
15/11/2010 R208 On 04-August-11 Bond Future 8.17 93.2149 93.0849 93.2149 0.00
15/11/2010 R208 On 04-August-11 8.25 Call Bond Future 3083 3 3 3 0.00
15/11/2010 R208 On 04-August-11 8.30 Call Bond Future 3249 3 3 3 0.00
15/11/2010 R208 On 04-August-11 8.20 Call Bond Future 2922 3 3 3 0.00
15/11/2010 R208 On 04-August-11 8.20 Put Bond Future 2724 3 3 3 0.00
15/11/2010 R208 On 04-August-11 8.30 Put Bond Future 2437 2 2 2 0.00
15/11/2010 R208 On 04-August-11 8.25 Put Bond Future 2578 3 3 3 0.00
15/11/2010 R209 On 03-February-11 Bond Future 8.22 81.8662 81.4159 81.8662 23,687.00
15/11/2010 R209 On 03-February-11 9.00 Call Bond Future 6746 7 7 7 0.00
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15/11/2010 R209 On 03-February-11 9.05 Call Bond Future 7082 8 7 8 0.00
15/11/2010 R209 On 03-February-11 8.95 Call Bond Future 6408 7 6 7 0.00
15/11/2010 R209 On 03-February-11 8.95 Put Bond Future 399 0 0 0 0.00
15/11/2010 R209 On 03-February-11 9.05 Put Bond Future 305 0 0 0 0.00
15/11/2010 R209 On 03-February-11 9.00 Put Bond Future 351 0 0 0 0.00
15/11/2010 R209 On 05-May-11 Bond Future 8.27 79.9334 79.4790 79.9334 0.00
15/11/2010 R209 On 05-May-11 8.50 Call Bond Future 4162 4 4 4 0.00
15/11/2010 R209 On 05-May-11 8.55 Call Bond Future 4415 5 4 5 0.00
15/11/2010 R209 On 05-May-11 8.45 Call Bond Future 3915 4 4 4 0.00
15/11/2010 R209 On 05-May-11 8.45 Put Bond Future 2391 2 2 2 0.00
15/11/2010 R209 On 05-May-11 8.55 Put Bond Future 2055 2 2 2 0.00
15/11/2010 R209 On 05-May-11 8.50 Put Bond Future 2218 2 2 2 0.00
15/11/2010 R209 On 04-August-11 Bond Future 8.32 81.1237 80.6656 81.1237 0.00
15/11/2010 R209 On 04-August-11 8.50 Call Bond Future 4752 5 5 5 0.00
15/11/2010 R209 On 04-August-11 8.55 Call Bond Future 4987 5 5 5 0.00
15/11/2010 R209 On 04-August-11 8.45 Call Bond Future 4522 5 5 5 0.00
15/11/2010 R209 On 04-August-11 10.10 Call Bond Future 13602 14 14 14 0.00
15/11/2010 R209 On 04-August-11 10.10 Put Bond Future 419 0 0 0 0.00
15/11/2010 R209 On 04-August-11 8.45 Put Bond Future 3450 3 3 3 0.00
15/11/2010 R209 On 04-August-11 8.55 Put Bond Future 3080 3 3 3 0.00
15/11/2010 R209 On 04-August-11 8.50 Put Bond Future 3261 3 3 3 0.00
15/11/2010 R211 On 03-February-11 Bond Future 1.80 103.5222 103.9939 103.5222 539.00
15/11/2010 R211 On 03-February-11 250 Call Bond Future 3939 3 4 3 0.00
15/11/2010 R211 On 03-February-11 2,55 Call Bond Future 4215 4 4 4 0.00
15/11/2010 R211 On 03-February-11 245 Call Bond Future 3663 3 4 3 0.00
15/11/2010 R211 On 03-February-11 245 Put Bond Future 0 0 0 0 0.00
15/11/2010 R211 On 03-February-11 2.55 Put Bond Future 0 0 0 0 0.00
15/11/2010 R211 On 03-February-11 250 Put Bond Future 0 0 0 0 0.00
15/11/2010 R212 On 03-February-11 Bond Future 243 102.2445 103.1276 102.2445 1,868.00
15/11/2010 R212 On 03-February-11 3.00 Call Bond Future 5391 5 5 5 0.00
15/11/2010 R212 On 03-February-11 3.05 Call Bond Future 5848 5 6 5 0.00
15/11/2010 R212 On 03-February-11 2.95 Call Bond Future 4931 4 5 4 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
15/11/2010 R212 On 03-February-11 2.95 Put Bond Future 0 0 0 0 0.00
15/11/2010 R212 On 03-February-11 3.05 Put Bond Future 0 0 0 0 0.00
15/11/2010 R212 On 03-February-11 3.00 Put Bond Future 0 0 0 0 0.00
15/11/2010 TRT1 On 03-February-11 Index Future 346.04 346.8380 346.0410 346.8380 100.00
15/11/2010 TRT1 On 05-May-11 Index Future 351.11 351.9150 351.1070 351.9150 0.00
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