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Derivatives Weekly Statistics Report

From: 22/11/2010 To: 22/11/2010

Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
22/11/2010 AL7T On 03-February-11 Index Future 379.84 380.2220 379.8360 380.2220 30.00
22/11/2010 ALBI On 03-February-11 Index Future 349.97 350.1680 349.9700 350.1680 1,132.00
22/11/2010 ALBI On 05-May-11 Index Future 355.07 355.1990 355.0740 355.1990 0.00
22/11/2010 CRD1 On 03-February-11 Index Future 154.37 154.3210 154.3680 154.3210 2.00
22/11/2010 CRD1 On 05-May-11 Index Future 156.46 156.4130 156.4610 156.4130 0.00
22/11/2010 GOVI On 03-February-11 GovI 350.68 350.8750 350.6800 350.8750 203.00
22/11/2010 GOVI On 03-February-11 343.00 Call GovI 76800 8 8 8 0.00
22/11/2010 GOVI On 03-February-11 342.99 Call GovIi 76900 8 8 8 0.00
22/11/2010 GOVI On 03-February-11 343.01 Call GovI 76700 8 8 8 0.00
22/11/2010 GOVI On 03-February-11 343.01 Put GovI 0 0 0 0 0.00
22/11/2010 GOVI On 03-February-11 342.99 Put GOVvI 0 0 0 0 0.00
22/11/2010 GOVI On 03-February-11 343.00 Put GOV 0 0 0 0 0.00
22/11/2010 GOVI On 05-May-11 GovI 355.80 355.9170 355.7950 355.9170 0.00
22/11/2010 GOVI On 05-May-11 349.00 Call GOoVvI 67950 7 7 7 0.00
22/11/2010 GOVI On 05-May-11 349.01 Call GOV 67850 7 7 7 0.00
22/11/2010 GOVI On 05-May-11 348.99 Call GovI 68050 7 7 7 0.00
22/11/2010 GOVI On 05-May-11 348.99 Put GovIi 0 0 0 0 0.00
22/11/2010 GOVI On 05-May-11 349.01 Put GOV 0 0 0 0 0.00
22/11/2010 GOVI On 05-May-11 349.00 Put GovI 0 0 0 0 0.00
22/11/2010 GVIX On 01-January-29 LIVE INDEX 110.00 110.0000 110.0000 110.0000 0.00
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22/11/2010 IGOV On 03-February-11 Index Future 150.66 150.2820 150.6560 150.2820 0.00
22/11/2010 IGOV On 05-May-11 Index Future 152.85 152.4410 152.8530 152.4410 0.00
22/11/2010 IGOV On 04-August-11 Index Future 155.06 154.6190 155.0570 154.6190 0.00
22/11/2010 ILBI On 03-February-11 Index Future 408.09 407.1760 408.0890 407.1760 370.00
22/11/2010 J157 On 15-September-15 Interest Rate Swap 8.82 0.0200 0.0200 0.0200 0.00
22/11/2010 J186 On 21-December-26 Interest Rate Swap 8.68 0.1077 0.1077 0.1077 0.00
22/11/2010 J201 On 22-December-14 Interest Rate Swap 8.66 0.0514 0.0514 0.0514 0.00
22/11/2010 J203 On 15-September-17 Interest Rate Swap 8.98 0.0847 0.0847 0.0847 0.00
22/11/2010 J204 On 21-December-18 Interest Rate Swap 8.96 0.0958 0.0958 0.0958 0.00
22/11/2010 J207 On 15-January-20 Interest Rate Swap 9.00 0.0691 0.0691 0.0691 0.00
22/11/2010 JBAF On 15-December-10 Jibar Tradeable Future 5.58 94.4300 94.4250 94.4300 7,600.00
22/11/2010 JBAF On 19-January-11 Jibar Tradeable Future 5.52 94.4800 94.4790 94.4800 2,500.00
22/11/2010 JBAF On 16-February-11 Jibar Tradeable Future 5.49 94.5300 94.5130 94.5300 2,500.00
22/11/2010 JBAF On 16-March-11 Jibar Tradeable Future 5.47 94.5800 94.5300 94.5800 5,500.00
22/11/2010 JBAF On 20-April-11 Jibar Tradeable Future 5.47 94.5700 94.5350 94.5700 0.00
22/11/2010 JBAF On 18-May-11 Jibar Tradeable Future 5.47 94.5500 94.5280 94.5500 0.00
22/11/2010 JBAF On 15-June-11 Jibar Tradeable Future 5.50 94.5400 94.5050 94.5400 4,500.00
22/11/2010 JBAF On 21-September-11 Jibar Tradeable Future 5.63 94.3900 94.3700 94.3900 13,700.00
22/11/2010 JBAF On 21-December-11 Jibar Tradeable Future 5.81 94.2400 94.1920 94.2400 5,200.00
22/11/2010 JBAF On 20-March-12 Jibar Tradeable Future 6.01 94.0300 93.9890 94.0300 0.00
22/11/2010 JBAF On 20-June-12 Jibar Tradeable Future 6.26 93.7800 93.7440 93.7800 0.00
22/11/2010 JBAF On 19-September-12 Jibar Tradeable Future 6.43 93.5900 93.5670 93.5900 40,000.00
22/11/2010 JNO2 On 03-February-11 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
22/11/2010 JNO5 On 03-February-11 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
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22/11/2010 JN10 On 03-February-11 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
22/11/2010 OTH1 On 03-February-11 Index Future 345.76 345.9820 345.7640 345.9820 3.00
22/11/2010 OTH1 On 05-May-11 Index Future 350.81 350.9530 350.8070 350.9530 0.00
22/11/2010 R157 On 03-February-11 Bond Future 7.10 130.2377 130.1665 130.2377 6,186.00
22/11/2010 R157 On 03-February-11 7.90 Call Bond Future 3576 4 4 4 0.00
22/11/2010 R157 On 03-February-11 7.95 Call Bond Future 3776 4 4 4 0.00
22/11/2010 R157 On 03-February-11 7.85 Call Bond Future 3377 3 3 3 0.00
22/11/2010 R157 On 03-February-11 7.85 Put Bond Future 89 0 0 0 0.00
22/11/2010 R157 On 03-February-11 7.95 Put Bond Future 59 0 0 0 0.00
22/11/2010 R157 On 03-February-11 7.90 Put Bond Future 74 0 0 0 0.00
22/11/2010 R157 On 05-May-11 Bond Future 7.19 125.2995 125.2533 125.2995 705.00
22/11/2010 R157 On 05-May-11 7.75 Call Bond Future 2772 3 3 3 0.00
22/11/2010 R157 On 05-May-11 7.80 Call Bond Future 2933 3 3 3 0.00
22/11/2010 R157 On 05-May-11 7.70 Call Bond Future 2615 3 3 3 0.00
22/11/2010 R157 On 05-May-11 7.65 Call Bond Future 2461 3 2 3 0.00
22/11/2010 R157 On 05-May-11 7.65 Put Bond Future 531 1 1 1 0.00
22/11/2010 R157 On 05-May-11 7.70 Put Bond Future 480 0 0 0 0.00
22/11/2010 R157 On 05-May-11 7.80 Put Bond Future 388 0 0 0 0.00
22/11/2010 R157 On 05-May-11 7.75 Put Bond Future 432 0 0 0 0.00
22/11/2010 R157 On 04-August-11 Bond Future 7.29 1271114 127.0797 1271114 0.00
22/11/2010 R157 On 04-August-11 7.50 Call Bond Future 2052 2 2 2 0.00
22/11/2010 R157 On 04-August-11 7.55 Call Bond Future 2170 2 2 2 0.00
22/11/2010 R157 On 04-August-11 7.45 Call Bond Future 1938 2 2 2 0.00
22/11/2010 R157 On 04-August-11 7.45 Put Bond Future 1300 1 1 1 0.00
22/11/2010 R157 On 04-August-11 7.55 Put Bond Future 1140 1 1 1 0.00
22/11/2010 R157 On 04-August-11 7.50 Put Bond Future 1218 1 1 1 0.00
22/11/2010 R186 On 03-February-11 Bond Future 8.11 122.6772 122.5448 122.6772 23,685.00
22/11/2010 R186 On 03-February-11 9.00 Call Bond Future 8831 9 9 9 0.00
22/11/2010 R186 On 03-February-11 9.05 Call Bond Future 9253 9 9 9 0.00
22/11/2010 R186 On 03-February-11 8.95 Call Bond Future 8412 9 8 9 0.00
22/11/2010 R186 On 03-February-11 7.75 Call Bond Future 967 1 1 1 3,000.00
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22/11/2010 R186 On 03-February-11 8.95 Put Bond Future 259 0 0 0 0.00
22/11/2010 R186 On 03-February-11 7.75 Put Bond Future 4680 5 5 5 0.00
22/11/2010 R186 On 03-February-11 9.05 Put Bond Future 187 0 0 0 0.00
22/11/2010 R186 On 03-February-11 9.00 Put Bond Future 220 0 0 0 0.00
22/11/2010 R186 On 05-May-11 Bond Future 8.17 124.4413 124.3312 124.4413 0.00
22/11/2010 R186 On 05-May-11 8.75 Call Bond Future 6960 7 7 7 0.00
22/11/2010 R186 On 05-May-11 8.80 Call Bond Future 7308 7 7 7 0.00
22/11/2010 R186 On 05-May-11 8.70 Call Bond Future 6618 7 7 7 0.00
22/11/2010 R186 On 05-May-11 8.00 Call Bond Future 2663 3 3 3 5,500.00
22/11/2010 R186 On 05-May-11 8.70 Put Bond Future 15622 2 2 2 0.00
22/11/2010 R186 On 05-May-11 8.00 Put Bond Future 4421 4 4 4 0.00
22/11/2010 R186 On 05-May-11 8.80 Put Bond Future 1279 1 1 1 0.00
22/11/2010 R186 On 05-May-11 8.75 Put Bond Future 1396 1 1 1 0.00
22/11/2010 R186 On 04-August-11 Bond Future 8.25 120.9474 120.8492 120.9474 0.00
22/11/2010 R186 On 04-August-11 8.25 Call Bond Future 4450 5 5 0.00
22/11/2010 R186 On 04-August-11 8.20 Call Bond Future 4207 4 4 4 0.00
22/11/2010 R186 On 04-August-11 8.30 Call Bond Future 4701 5 5 5 0.00
22/11/2010 R186 On 04-August-11 8.30 Put Bond Future 4173 4 4 4 0.00
22/11/2010 R186 On 04-August-11 8.20 Put Bond Future 4660 5 5 5 0.00
22/11/2010 R186 On 04-August-11 8.25 Put Bond Future 4411 4 4 4 0.00
22/11/2010 R201 On 03-February-11 Bond Future 6.87 107.5247 107.4656 107.5247 639.00
22/11/2010 R201 On 03-February-11 8.00 Call Bond Future 3861 4 4 4 0.00
22/11/2010 R201 On 03-February-11 7.95 Call Bond Future 3697 4 4 4 0.00
22/11/2010 R201 On 03-February-11 8.05 Call Bond Future 4024 4 4 4 0.00
22/11/2010 R201 On 03-February-11 8.05 Put Bond Future 6 0 0 0 0.00
22/11/2010 R201 On 03-February-11 7.95 Put Bond Future 11 0 0 0 0.00
22/11/2010 R201 On 03-February-11 8.00 Put Bond Future 9 0 0 0 0.00
22/11/2010 R201 On 05-May-11 Bond Future 6.95 109.0693 109.0334 109.0693 0.00
22/11/2010 R201 On 05-May-11 7.75 Call Bond Future 2762 3 3 3 0.00
22/11/2010 R201 On 05-May-11 7.70 Call Bond Future 2627 3 3 3 0.00
22/11/2010 R201 On 05-May-11 7.80 Call Bond Future 2899 3 3 3 0.00
22/11/2010 R201 On 05-May-11 7.80 Put Bond Future 159 0 0 0 0.00
22/11/2010 R201 On 05-May-11 7.70 Put Bond Future 204 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
22/11/2010 R201 On 05-May-11 7.75 Put Bond Future 180 0 0 0 0.00
22/11/2010 R201 On 04-August-11 Bond Future 7.04 106.2325 106.2112 106.2325 0.00
22/11/2010 R201 On 04-August-11 7.25 Call Bond Future 1487 2 1 2 0.00
22/11/2010 R201 On 04-August-11 7.30 Call Bond Future 1591 2 2 2 0.00
22/11/2010 R201 On 04-August-11 7.20 Call Bond Future 1398 1 1 1 0.00
22/11/2010 R201 On 04-August-11 7.20 Put Bond Future 925 1 1 1 0.00
22/11/2010 R201 On 04-August-11 7.30 Put Bond Future 816 1 1 1 0.00
22/11/2010 R201 On 04-August-11 7.25 Put Bond Future 863 1 1 1 0.00
22/11/2010 R202 On 03-February-11 Bond Future 0.22 172.8051 172.5297 172.8051 3,320.00
22/11/2010 R202 On 03-February-11 3.05 Call Bond Future 65392 66 65 66 0.00
22/11/2010 R202 On 03-February-11 3.10 Call Bond Future 66240 67 66 67 0.00
22/11/2010 R202 On 03-February-11 3.00 Call Bond Future 64537 65 65 65 0.00
22/11/2010 R202 On 03-February-11 3.00 Put Bond Future 0 0 0 0 0.00
22/11/2010 R202 On 03-February-11 3.10 Put Bond Future 0 0 0 0 0.00
22/11/2010 R202 On 03-February-11 3.05 Put Bond Future 0 0 0 0 0.00
22/11/2010 R202 On 05-May-11 Bond Future 0.14 175.2713 175.0565 175.2713 6,500.00
22/11/2010 R202 On 05-May-11 2.05 Call Bond Future 48397 49 48 49 0.00
22/11/2010 R202 On 05-May-11 2.00 Call Bond Future 47359 48 47 48 0.00
22/11/2010 R202 On 05-May-11 2.10 Call Bond Future 49425 50 49 50 0.00
22/11/2010 R202 On 05-May-11 210 Put Bond Future 0 0.00
22/11/2010 R202 On 05-May-11 2.00 Put Bond Future 0 0.00
22/11/2010 R202 On 05-May-11 2.05 Put Bond Future 0 0.00
22/11/2010 R203 On 03-February-11 Bond Future 7.70 106.2226 106.1343 106.2226 1,407.00
22/11/2010 R203 On 03-February-11 8.50 Call Bond Future 4187 4 4 4 0.00
22/11/2010 R203 On 03-February-11 8.55 Call Bond Future 4414 5 4 5 0.00
22/11/2010 R203 On 03-February-11 8.45 Call Bond Future 3963 4 4 4 0.00
22/11/2010 R203 On 03-February-11 8.45 Put Bond Future 147 0 0 0 0.00
22/11/2010 R203 On 03-February-11 8.55 Put Bond Future 104 0 0 0 0.00
22/11/2010 R203 On 03-February-11 8.50 Put Bond Future 124 0 0 0 0.00
22/11/2010 R203 On 05-May-11 Bond Future 7.79 103.5886 103.5235 103.5886 0.00
22/11/2010 R203 On 05-May-11 8.25 Call Bond Future 3067 3 3 3 0.00
22/11/2010 R203 On 05-May-11 8.30 Call Bond Future 3243 3 3 3 0.00
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22/11/2010 R203 On 05-May-11 8.20 Call Bond Future 2896 3 3 3 0.00
22/11/2010 R203 On 05-May-11 8.20 Put Bond Future 854 1 1 1 0.00
22/11/2010 R203 On 05-May-11 8.30 Put Bond Future 714 1 1 1 0.00
22/11/2010 R203 On 05-May-11 8.25 Put Bond Future 781 1 1 1 0.00
22/11/2010 R203 On 04-August-11 Bond Future 7.89 105.0844 105.0313 105.0844 0.00
22/11/2010 R203 On 04-August-11 8.00 Call Bond Future 2376 2 2 2 0.00
22/11/2010 R203 On 04-August-11 7.95 Call Bond Future 2246 2 2 2 0.00
22/11/2010 R203 On 04-August-11 8.05 Call Bond Future 2510 3 3 3 0.00
22/11/2010 R203 On 04-August-11 8.05 Put Bond Future 1733 2 2 2 0.00
22/11/2010 R203 On 04-August-11 7.95 Put Bond Future 1948 2 2 2 0.00
22/11/2010 R203 On 04-August-11 8.00 Put Bond Future 1838 2 2 2 0.00
22/11/2010 R204 On 03-February-11 Bond Future 7.84 102.1805 102.0172 102.1805 1,926.00
22/11/2010 R204 On 03-February-11 8.50 Call Bond Future 4004 4 4 4 0.00
22/11/2010 R204 On 03-February-11 8.45 Call Bond Future 3764 4 4 4 0.00
22/11/2010 R204 On 03-February-11 8.55 Call Bond Future 4248 4 4 4 0.00
22/11/2010 R204 On 03-February-11 8.55 Put Bond Future 188 0 0 0 0.00
22/11/2010 R204 On 03-February-11 8.45 Put Bond Future 259 0 0 0 0.00
22/11/2010 R204 On 03-February-11 8.50 Put Bond Future 221 0 0 0 0.00
22/11/2010 R204 On 05-May-11 Bond Future 7.92 103.6443 103.5028 103.6443 0.00
22/11/2010 R204 On 05-May-11 8.50 Call Bond Future 3904 4 4 4 0.00
22/11/2010 R204 On 05-May-11 8.45 Call Bond Future 3700 4 4 4 0.00
22/11/2010 R204 On 05-May-11 8.55 Call Bond Future 4111 4 4 4 0.00
22/11/2010 R204 On 05-May-11 8.55 Put Bond Future 638 1 1 1 0.00
22/11/2010 R204 On 05-May-11 8.45 Put Bond Future 769 1 1 1 0.00
22/11/2010 R204 On 05-May-11 8.50 Put Bond Future 702 1 1 1 0.00
22/11/2010 R204 On 04-August-11 Bond Future 8.02 101.1103 100.9787 101.1103 0.00
22/11/2010 R204 On 04-August-11 8.00 Call Bond Future 2309 2 2 2 0.00
22/11/2010 R204 On 04-August-11 8.05 Call Bond Future 2449 3 2 3 0.00
22/11/2010 R204 On 04-August-11 7.95 Call Bond Future 2174 2 2 2 0.00
22/11/2010 R204 On 04-August-11 7.95 Put Bond Future 2547 2 3 2 0.00
22/11/2010 R204 On 04-August-11 8.05 Put Bond Future 2274 2 2 2 0.00
22/11/2010 R204 On 04-August-11 8.00 Put Bond Future 2408 2 2 2 0.00

Page 6 of 10

2010/11/22, 05:39:44PM



Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
22/11/2010 R206 On 03-February-11 Bond Future 6.57 102.9329 102.9489 102.9329 0.00
22/11/2010 R206 On 03-February-11 8.00 Call Bond Future 3746 4 4 4 0.00
22/11/2010 R206 On 03-February-11 8.05 Call Bond Future 3873 4 4 4 0.00
22/11/2010 R206 On 03-February-11 7.95 Call Bond Future 3618 4 4 4 0.00
22/11/2010 R206 On 03-February-11 7.95 Put Bond Future 1 0 0 0 0.00
22/11/2010 R206 On 03-February-11 8.05 Put Bond Future 1 0 0 0 0.00
22/11/2010 R206 On 03-February-11 8.00 Put Bond Future 1 0 0 0 0.00
22/11/2010 R206 On 05-May-11 Bond Future 6.64 104.4108 104.4500 104.4108 0.00
22/11/2010 R206 On 05-May-11 7.50 Call Bond Future 2193 2 2 2 0.00
22/11/2010 R206 On 05-May-11 7.55 Call Bond Future 2299 2 2 2 0.00
22/11/2010 R206 On 05-May-11 7.45 Call Bond Future 2088 2 2 2 0.00
22/11/2010 R206 On 05-May-11 7.45 Put Bond Future 124 0 0 0 0.00
22/11/2010 R206 On 05-May-11 7.55 Put Bond Future 96 0 0 0 0.00
22/11/2010 R206 On 05-May-11 7.50 Put Bond Future 110 0 0 0 0.00
22/11/2010 R206 On 04-August-11 Bond Future 6.74 102.1527 102.2041 102.1527 0.00
22/11/2010 R206 On 04-August-11 7.00 Call Bond Future 177 1 1 1 0.00
22/11/2010 R206 On 04-August-11 6.95 Call Bond Future 1111 1 1 1 0.00
22/11/2010 R206 On 04-August-11 7.05 Call Bond Future 1246 1 1 1 0.00
22/11/2010 R206 On 04-August-11 7.05 Put Bond Future 553 1 1 1 0.00
22/11/2010 R206 On 04-August-11 6.95 Put Bond Future 639 1 1 1 0.00
22/11/2010 R206 On 04-August-11 7.00 Put Bond Future 595 1 1 1 0.00
22/11/2010 R207 On 03-February-11 Bond Future 7.93 96.2765 96.1720 96.2765 1,400.00
22/11/2010 R207 On 03-February-11 8.75 Call Bond Future 5012 5 5 5 0.00
22/11/2010 R207 On 03-February-11 8.70 Call Bond Future 4751 5 5 5 0.00
22/11/2010 R207 On 03-February-11 8.80 Call Bond Future 5276 5 5 5 0.00
22/11/2010 R207 On 03-February-11 8.80 Put Bond Future 123 0 0 0 0.00
22/11/2010 R207 On 03-February-11 8.70 Put Bond Future 172 0 0 0 0.00
22/11/2010 R207 On 03-February-11 8.75 Put Bond Future 145 0 0 0 0.00
22/11/2010 R207 On 05-May-11 Bond Future 8.01 97.6622 97.5724 97.6622 0.00
22/11/2010 R207 On 05-May-11 8.50 Call Bond Future 3780 4 4 4 0.00
22/11/2010 R207 On 05-May-11 8.45 Call Bond Future 3576 4 4 4 0.00
22/11/2010 R207 On 05-May-11 8.55 Call Bond Future 3989 4 4 4 0.00
22/11/2010 R207 On 05-May-11 8.55 Put Bond Future 847 1 1 1 0.00
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22/11/2010 R207 On 05-May-11 8.45 Put Bond Future 1011 1 1 1 0.00
22/11/2010 R207 On 05-May-11 8.50 Put Bond Future 926 1 1 1 0.00
22/11/2010 R207 On 04-August-11 Bond Future 8.11 95.4298 95.3541 95.4298 0.00
22/11/2010 R207 On 04-August-11 8.25 Call Bond Future 3002 3 3 3 0.00
22/11/2010 R207 On 04-August-11 8.30 Call Bond Future 3166 3 3 3 0.00
22/11/2010 R207 On 04-August-11 8.20 Call Bond Future 2844 3 3 3 0.00
22/11/2010 R207 On 04-August-11 8.20 Put Bond Future 2293 2 2 2 0.00
22/11/2010 R207 On 04-August-11 8.30 Put Bond Future 2038 2 2 2 0.00
22/11/2010 R207 On 04-August-11 8.25 Put Bond Future 2162 2 2 2 0.00
22/11/2010 R208 On 03-February-11 Bond Future 8.02 93.9023 93.7210 93.9023 5,598.00
22/11/2010 R208 On 03-February-11 8.75 Call Bond Future 4789 5 5 5 0.00
22/11/2010 R208 On 03-February-11 8.80 Call Bond Future 5059 5 5 5 0.00
22/11/2010 R208 On 03-February-11 8.70 Call Bond Future 4523 5 5 5 0.00
22/11/2010 R208 On 03-February-11 8.70 Put Bond Future 254 0 0 0 0.00
22/11/2010 R208 On 03-February-11 8.80 Put Bond Future 185 0 0 0 0.00
22/11/2010 R208 On 03-February-11 8.75 Put Bond Future 217 0 0 0 0.00
22/11/2010 R208 On 05-May-11 Bond Future 8.10 91.8552 91.6906 91.8552 0.00
22/11/2010 R208 On 05-May-11 8.50 Call Bond Future 3631 4 4 4 0.00
22/11/2010 R208 On 05-May-11 8.55 Call Bond Future 3843 4 4 4 0.00
22/11/2010 R208 On 05-May-11 8.45 Call Bond Future 3424 4 3 4 0.00
22/11/2010 R208 On 05-May-11 8.45 Put Bond Future 1214 1 1 1 0.00
22/11/2010 R208 On 05-May-11 8.55 Put Bond Future 1023 1 1 1 0.00
22/11/2010 R208 On 05-May-11 8.50 Put Bond Future 1115 1 1 1 0.00
22/11/2010 R208 On 04-August-11 Bond Future 8.18 93.1778 93.0231 93.1778 0.00
22/11/2010 R208 On 04-August-11 8.25 Call Bond Future 3012 3 3 3 0.00
22/11/2010 R208 On 04-August-11 8.30 Call Bond Future 3177 3 3 3 0.00
22/11/2010 R208 On 04-August-11 8.20 Call Bond Future 2851 3 3 3 0.00
22/11/2010 R208 On 04-August-11 8.20 Put Bond Future 2715 3 3 3 0.00
22/11/2010 R208 On 04-August-11 8.30 Put Bond Future 2427 2 2 2 0.00
22/11/2010 R208 On 04-August-11 8.25 Put Bond Future 2568 3 3 3 0.00
22/11/2010 R209 On 03-February-11 Bond Future 8.13 82.3028 82.2313 82.3028 23,687.00
22/11/2010 R209 On 03-February-11 9.00 Call Bond Future 7432 8 7 8 0.00
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22/11/2010 R209 On 03-February-11 8.95 Call Bond Future 7081 7 7 7 0.00
22/11/2010 R209 On 03-February-11 9.05 Call Bond Future 7782 8 8 8 0.00
22/11/2010 R209 On 03-February-11 9.05 Put Bond Future 190 0 0 0 0.00
22/11/2010 R209 On 03-February-11 8.95 Put Bond Future 256 0 0 0 0.00
22/11/2010 R209 On 03-February-11 9.00 Put Bond Future 222 0 0 0 0.00
22/11/2010 R209 On 05-May-11 Bond Future 8.18 80.3476 80.2857 80.3476 0.00
22/11/2010 R209 On 05-May-11 8.50 Call Bond Future 4616 5 5 5 0.00
22/11/2010 R209 On 05-May-11 8.55 Call Bond Future 4886 5 5 5 0.00
22/11/2010 R209 On 05-May-11 8.45 Call Bond Future 4351 4 4 4 0.00
22/11/2010 R209 On 05-May-11 8.45 Put Bond Future 2020 2 2 2 0.00
22/11/2010 R209 On 05-May-11 8.55 Put Bond Future 1719 2 2 2 0.00
22/11/2010 R209 On 05-May-11 8.50 Put Bond Future 1865 2 2 2 0.00
22/11/2010 R209 On 04-August-11 Bond Future 8.23 81.5072 81.4547 81.5072 0.00
22/11/2010 R209 On 04-August-11 8.50 Call Bond Future 5172 5 5 5 0.00
22/11/2010 R209 On 04-August-11 8.55 Call Bond Future 5421 5 5 5 0.00
22/11/2010 R209 On 04-August-11 8.45 Call Bond Future 4929 5 5 5 0.00
22/11/2010 R209 On 04-August-11 10.10 Call Bond Future 14312 14 14 14 0.00
22/11/2010 R209 On 04-August-11 10.10 Put Bond Future 340 0 0 0 0.00
22/11/2010 R209 On 04-August-11 8.45 Put Bond Future 3068 3 3 3 0.00
22/11/2010 R209 On 04-August-11 8.55 Put Bond Future 2725 3 3 3 0.00
22/11/2010 R209 On 04-August-11 8.50 Put Bond Future 2892 3 3 3 0.00
22/11/2010 R211 On 03-February-11 Bond Future 1.61 105.0905 105.0963 105.0905 589.00
22/11/2010 R211 On 03-February-11 250 Call Bond Future 5041 5 5 5 0.00
22/11/2010 R211 On 03-February-11 2,55 Call Bond Future 5317 5 5 5 0.00
22/11/2010 R211 On 03-February-11 245 Call Bond Future 4765 5 5 5 0.00
22/11/2010 R211 On 03-February-11 245 Put Bond Future 0 0 0 0 0.00
22/11/2010 R211 On 03-February-11 2.55 Put Bond Future 0 0 0 0 0.00
22/11/2010 R211 On 03-February-11 250 Put Bond Future 0 0 0 0 0.00
22/11/2010 R212 On 03-February-11 Bond Future 2.40 103.4304 103.4402 103.4304 1,868.00
22/11/2010 R212 On 03-February-11 3.00 Call Bond Future 5703 6 6 6 0.00
22/11/2010 R212 On 03-February-11 3.05 Call Bond Future 6161 6 6 6 0.00
22/11/2010 R212 On 03-February-11 2.95 Call Bond Future 5244 5 5 5 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
22/11/2010 R212 On 03-February-11 2.95 Put Bond Future 0 0 0 0 0.00
22/11/2010 R212 On 03-February-11 3.05 Put Bond Future 0 0 0 0 0.00
22/11/2010 R212 On 03-February-11 3.00 Put Bond Future 0 0 0 0 0.00
22/11/2010 R213 On 03-February-11 Bond Future 8.18 8.0000 91.5616 8.0000 0.00
22/11/2010 R213 On 03-February-11 8.00 Call Bond Future 0 0 0 0 0.00
22/11/2010 R213 On 03-February-11 8.05 Call Bond Future 0 0 0 0 0.00
22/11/2010 R213 On 03-February-11 7.95 Call Bond Future 0 0 0 0 0.00
22/11/2010 R213 On 03-February-11 7.95 Put Bond Future 2097 0 2 0 0.00
22/11/2010 R213 On 03-February-11 8.05 Put Bond Future 1180 0 1 0 0.00
22/11/2010 R213 On 03-February-11 8.00 Put Bond Future 1637 0 2 0 0.00
22/11/2010 R213 On 05-May-11 Bond Future 8.24 8.0000 89.3518 8.0000 0.00
22/11/2010 R213 On 05-May-11 8.00 Call Bond Future 0 0 0 0 0.00
22/11/2010 R213 On 05-May-11 7.95 Call Bond Future 0 0 0 0 0.00
22/11/2010 R213 On 05-May-11 8.05 Call Bond Future 0 0 0 0 0.00
22/11/2010 R213 On 05-May-11 8.05 Put Bond Future 1671 0 2 0 0.00
22/11/2010 R213 On 05-May-11 7.95 Put Bond Future 2584 0 3 0 0.00
22/11/2010 R213 On 05-May-11 8.00 Put Bond Future 2126 0 2 0 0.00
22/11/2010 R213 On 04-August-11 Bond Future 8.30 8.0000 90.6580 8.0000 0.00
22/11/2010 R213 On 04-August-11 8.00 Call Bond Future 0 0 0 0 0.00
22/11/2010 R213 On 04-August-11 8.05 Call Bond Future 0 0 0 0 0.00
22/11/2010 R213 On 04-August-11 7.95 Call Bond Future 0 0 0 0 0.00
22/11/2010 R213 On 04-August-11 7.95 Put Bond Future 3087 0 3 0 0.00
22/11/2010 R213 On 04-August-11 8.05 Put Bond Future 2179 0 2 0 0.00
22/11/2010 R213 On 04-August-11 8.00 Put Bond Future 2631 0 3 0 0.00
22/11/2010 TRT1 On 03-February-11 Index Future 346.30 346.5610 346.3020 346.5610 100.00
22/11/2010 TRT1 On 05-May-11 Index Future 351.00 351.2590 350.9980 351.2590 0.00
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