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From: 29/11/2010 To: 29/11/2010

Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
29/11/2010 AL7T On 03-February-11 Index Future 367.68 369.4910 367.6840 369.4910 30.00
29/11/2010 ALBI On 03-February-11 Index Future 339.74 341.3130 339.7400 341.3130 1,132.00
29/11/2010 ALBI On 05-May-11 Index Future 344.70 346.3480 344.7010 346.3480 2.00
29/11/2010 CRD1 On 03-February-11 Index Future 151.71 152.0990 151.7100 152.0990 2.00
29/11/2010 CRD1 On 05-May-11 Index Future 153.77 154.1630 153.7690 154.1630 0.00
29/11/2010 GOVI On 03-February-11 Govl 340.69 342.2450 340.6940 342.2450 203.00
29/11/2010 GOVI On 03-February-11 343.00 Call Govi 0 0 0 0 0.00
29/11/2010 GOVI On 03-February-11 343.01 Call GOviI 0 0 0 0 0.00
29/11/2010 GOVI On 03-February-11 34299 Call Govl 0 0 0 0 0.00
29/11/2010 GOVI On 03-February-11 342.99 Put Govi 22960 1 2 1 0.00
29/11/2010 GOVI On 03-February-11 343.01 Put GOviI 23160 1 2 1 0.00
29/11/2010 GOVI On 03-February-11 343.00 Put Govl 23060 1 2 1 0.00
29/11/2010 GOVI On 05-May-11 Govi 345.67 347.2930 345.6690 347.2930 0.00
29/11/2010 GOVI On 05-May-11 349.00 Call GOviI 0 0 0 0 0.00
29/11/2010 GOVI On 05-May-11 348.99 Call Govl 0 0 0 0 0.00
29/11/2010 GOVI On 05-May-11 349.01 Call Govi 0 0 0 0 0.00
29/11/2010 GOVI On 05-May-11 349.01 Put GOvi 33410 2 3 2 0.00
29/11/2010 GOVI On 05-May-11 348.99 Put Govl 33210 2 3 2 0.00
29/11/2010 GOVI On 05-May-11 349.00 Put Govi 33310 2 3 2 0.00
29/11/2010 GVIX On 01-January-29 LIVE INDEX 110.00 110.0000 110.0000 110.0000 0.00
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29/11/2010 IGOV On 03-February-11 Index Future 149.44 150.0890 149.4430 150.0890 0.00
29/11/2010 IGOV On 05-May-11 Index Future 151.63 152.2790 151.6250 152.2790 0.00
29/11/2010 IGOV On 04-August-11 Index Future 153.81 154.4750 153.8110 154.4750 0.00
29/11/2010 ILBI On 03-February-11 Index Future 404.72 403.9320 404.7150 403.9320 370.00
29/11/2010 J157 On 15-September-15 Interest Rate Swap 8.82 0.0200 0.0200 0.0200 0.00
29/11/2010 J186 On 21-December-26 Interest Rate Swap 8.68 0.1077 0.1077 0.1077 0.00
29/11/2010 J201 On 22-December-14 Interest Rate Swap 8.66 0.0514 0.0514 0.0514 0.00
29/11/2010 J203 On 15-September-17 Interest Rate Swap 8.98 0.0847 0.0847 0.0847 0.00
29/11/2010 J204 On 21-December-18 Interest Rate Swap 8.96 0.0958 0.0958 0.0958 0.00
29/11/2010 J207 On 15-January-20 Interest Rate Swap 9.00 0.0691 0.0691 0.0691 0.00
29/11/2010 JBAF On 15-December-10 Jibar Tradeable Future 5.57 94.4620 94.4300 94.4620 7,600.00
29/11/2010 JBAF On 19-January-11 Jibar Tradeable Future 5.57 94.4850 94.4300 94.4850 5,000.00
29/11/2010 JBAF On 16-February-11 Jibar Tradeable Future 5.56 94.4770 94.4400 94.4770 2,500.00
29/11/2010 JBAF On 16-March-11 Jibar Tradeable Future 5.55 94.4690 94.4500 94.4690 5,500.00
29/11/2010 JBAF On 20-April-11 Jibar Tradeable Future 5.55 94.4690 94.4500 94.4690 0.00
29/11/2010 JBAF On 18-May-11 Jibar Tradeable Future 5.55 94.4610 94.4500 94.4610 0.00
29/11/2010 JBAF On 15-June-11 Jibar Tradeable Future 5.56 94.4390 94.4400 94.4390 4,500.00
29/11/2010 JBAF On 21-September-11 Jibar Tradeable Future 5.76 94.2810 94.2400 94.2810 13,900.00
29/11/2010 JBAF On 21-December-11 Jibar Tradeable Future 6.01 94.0340 93.9900 94.0340 5,200.00
29/11/2010 JBAF On 20-March-12 Jibar Tradeable Future 6.25 93.8320 93.7500 93.8320 0.00
29/11/2010 JBAF On 20-June-12 Jibar Tradeable Future 6.57 93.5890 93.4300 93.5890 100.00
29/11/2010 JBAF On 19-September-12 Jibar Tradeable Future 6.84 93.3960 93.1600 93.3960 40,100.00
29/11/2010 JNO2 On 03-February-11 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
29/11/2010 JNO5 On 03-February-11 JNOTE 7.50 7.5000 7.5000 7.5000 0.00

Page 2 of 10

2010/11/29, 06:11:38PM
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29/11/2010 JN10 On 03-February-11 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
29/11/2010 OTH1 On 03-February-11 Index Future 334.22 335.9180 334.2230 335.9180 3.00
29/11/2010 OTH1 On 05-May-11 Index Future 339.10 340.8690 339.1040 340.8690 0.00
29/11/2010 R157 On 03-February-11 Bond Future 7.61 126.9690 127.9246 126.9690 7,070.00
29/11/2010 R157 On 03-February-11 7.90 Call Bond Future 1660 1 2 1 0.00
29/11/2010 R157 On 03-February-11 7.95 Call Bond Future 1817 1 2 1 0.00
29/11/2010 R157 On 03-February-11 7.85 Call Bond Future 1509 1 2 1 0.00
29/11/2010 R157 On 03-February-11 7.85 Put Bond Future 463 1 0 1 0.00
29/11/2010 R157 On 03-February-11 7.95 Put Bond Future 342 1 0 1 0.00
29/11/2010 R157 On 03-February-11 7.90 Put Bond Future 399 1 0 1 0.00
29/11/2010 R157 On 05-May-11 Bond Future 7.73 120.2175 122.9826 120.2175 705.00
29/11/2010 R157 On 05-May-11 7.75 Call Bond Future 1270 0 1 0 0.00
29/11/2010 R157 On 05-May-11 7.80 Call Bond Future 1379 0 1 0 0.00
29/11/2010 R157 On 05-May-11 7.70 Call Bond Future 1167 0 1 0 0.00
29/11/2010 R157 On 05-May-11 7.65 Call Bond Future 1068 0 1 0 0.00
29/11/2010 R157 On 05-May-11 7.65 Put Bond Future 1409 3 1 3 0.00
29/11/2010 R157 On 05-May-11 7.70 Put Bond Future 1302 3 1 3 0.00
29/11/2010 R157 On 05-May-11 7.80 Put Bond Future 1105 3 1 3 0.00
29/11/2010 R157 On 05-May-11 7.75 Put Bond Future 1200 3 1 3 0.00
29/11/2010 R157 On 04-August-11 Bond Future 7.88 120.2209 124.7729 120.2209 0.00
29/11/2010 R157 On 04-August-11 7.50 Call Bond Future 937 0 1 0 0.00
29/11/2010 R157 On 04-August-11 7.45 Call Bond Future 867 0 1 0 0.00
29/11/2010 R157 On 04-August-11 7.55 Call Bond Future 1010 0 1 0 0.00
29/11/2010 R157 On 04-August-11 7.55 Put Bond Future 2287 6 2 6 0.00
29/11/2010 R157 On 04-August-11 7.45 Put Bond Future 2536 6 3 6 0.00
29/11/2010 R157 On 04-August-11 7.50 Put Bond Future 2410 6 2 6 0.00
29/11/2010 R186 On 03-February-11 Bond Future 8.57 117.3032 117.9353 117.3032 23,685.00
29/11/2010 R186 On 03-February-11 9.00 Call Bond Future 4814 4 5 4 0.00
29/11/2010 R186 On 03-February-11 9.05 Call Bond Future 5166 5 5 5 0.00
29/11/2010 R186 On 03-February-11 8.95 Call Bond Future 4472 4 4 4 0.00
29/11/2010 R186 On 03-February-11 7.75 Call Bond Future 164 0 0 0 3,000.00
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29/11/2010 R186 On 03-February-11 8.95 Put Bond Future 929 1 1 1 0.00
29/11/2010 R186 On 03-February-11 7.75 Put Bond Future 8487 9 8 9 0.00
29/11/2010 R186 On 03-February-11 9.05 Put Bond Future 709 1 1 1 0.00
29/11/2010 R186 On 03-February-11 9.00 Put Bond Future 813 1 1 1 0.00
29/11/2010 R186 On 05-May-11 Bond Future 8.66 117.2978 119.6588 117.2978 0.00
29/11/2010 R186 On 05-May-11 8.75 Call Bond Future 3820 3 4 3 0.00
29/11/2010 R186 On 05-May-11 8.80 Call Bond Future 4079 3 4 3 0.00
29/11/2010 R186 On 05-May-11 8.70 Call Bond Future 3570 2 4 2 0.00
29/11/2010 R186 On 05-May-11 8.00 Call Bond Future 1059 1 1 1 5,500.00
29/11/2010 R186 On 05-May-11 8.70 Put Bond Future 3147 4 3 4 0.00
29/11/2010 R186 On 05-May-11 8.00 Put Bond Future 7489 9 7 9 0.00
29/11/2010 R186 On 05-May-11 8.80 Put Bond Future 2722 4 3 4 0.00
29/11/2010 R186 On 05-May-11 8.75 Put Bond Future 2929 4 3 4 0.00
29/11/2010 R186 On 04-August-11 Bond Future 8.74 112.0459 116.1113 112.0459 0.00
29/11/2010 R186 On 04-August-11 8.25 Call Bond Future 2337 1 2 1 0.00
29/11/2010 R186 On 04-August-11 8.30 Call Bond Future 2505 1 3 1 0.00
29/11/2010 R186 On 04-August-11 8.20 Call Bond Future 2178 1 2 1 0.00
29/11/2010 R186 On 04-August-11 8.20 Put Bond Future 7369 10 7 10 0.00
29/11/2010 R186 On 04-August-11 8.30 Put Bond Future 6714 10 7 10 0.00
29/11/2010 R186 On 04-August-11 8.25 Put Bond Future 7036 10 7 10 0.00
29/11/2010 R201 On 03-February-11 Bond Future 7.35 104.8812 105.7931 104.8812 489.00
29/11/2010 R201 On 03-February-11 8.00 Call Bond Future 2250 1 2 1 0.00
29/11/2010 R201 On 03-February-11 7.95 Call Bond Future 2100 1 2 1 0.00
29/11/2010 R201 On 03-February-11 8.05 Call Bond Future 2402 2 2 2 0.00
29/11/2010 R201 On 03-February-11 8.05 Put Bond Future 56 0 0 0 0.00
29/11/2010 R201 On 03-February-11 7.95 Put Bond Future 86 0 0 0 0.00
29/11/2010 R201 On 03-February-11 8.00 Put Bond Future 70 0 0 0 0.00
29/11/2010 R201 On 05-May-11 Bond Future 7.47 104.8825 107.3388 104.8825 0.00
29/11/2010 R201 On 05-May-11 7.75 Call Bond Future 1452 0 1 0 0.00
29/11/2010 R201 On 05-May-11 7.70 Call Bond Future 1350 0 1 0 0.00
29/11/2010 R201 On 05-May-11 7.80 Call Bond Future 1557 0 2 0 0.00
29/11/2010 R201 On 05-May-11 7.80 Put Bond Future 512 2 1 2 0.00
29/11/2010 R201 On 05-May-11 7.70 Put Bond Future 621 2 1 2 0.00
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29/11/2010 R201 On 05-May-11 7.75 Put Bond Future 565 2 1 2 0.00
29/11/2010 R201 On 04-August-11 Bond Future 7.62 100.5070 104.4919 100.5070 0.00
29/11/2010 R201 On 04-August-11 7.25 Call Bond Future 659 0 1 0 0.00
29/11/2010 R201 On 04-August-11 7.20 Call Bond Future 607 0 1 0 0.00
29/11/2010 R201 On 04-August-11 7.30 Call Bond Future 727 0 1 0 0.00
29/11/2010 R201 On 04-August-11 7.30 Put Bond Future 1671 5 2 5 0.00
29/11/2010 R201 On 04-August-11 7.20 Put Bond Future 1853 5 2 5 0.00
29/11/2010 R201 On 04-August-11 7.25 Put Bond Future 1754 5 2 5 0.00
29/11/2010 R202 On 03-February-11 Bond Future 0.34 166.9832 168.8180 166.9832 3,240.00
29/11/2010 R202 On 03-February-11 3.05 Call Bond Future 61681 60 62 60 0.00
29/11/2010 R202 On 03-February-11 3.10 Call Bond Future 62528 61 63 61 0.00
29/11/2010 R202 On 03-February-11 3.00 Call Bond Future 60825 59 61 59 0.00
29/11/2010 R202 On 03-February-11 3.00 Put Bond Future 0 0 0 0 0.00
29/11/2010 R202 On 03-February-11 3.10 Put Bond Future 0 0 0 0 0.00
29/11/2010 R202 On 03-February-11 3.05 Put Bond Future 0 0 0 0 0.00
29/11/2010 R202 On 05-May-11 Bond Future 0.26 166.9774 171.2731 166.9774 6,500.00
29/11/2010 R202 On 05-May-11 2.05 Call Bond Future 44614 40 45 40 0.00
29/11/2010 R202 On 05-May-11 2.00 Call Bond Future 43575 39 44 39 0.00
29/11/2010 R202 On 05-May-11 210 Call Bond Future 45642 41 46 41 0.00
29/11/2010 R202 On 05-May-11 210 Put Bond Future 0 0.00
29/11/2010 R202 On 05-May-11 2.00 Put Bond Future 0 0.00
29/11/2010 R202 On 05-May-11 2.05 Put Bond Future 0 0.00
29/11/2010 R203 On 03-February-11 Bond Future 8.29 102.5561 103.1291 102.5561 1,407.00
29/11/2010 R203 On 03-February-11 8.50 Call Bond Future 1735 1 2 1 0.00
29/11/2010 R203 On 03-February-11 8.55 Call Bond Future 1899 2 2 2 0.00
29/11/2010 R203 On 03-February-11 8.00 Call Bond Future 538 0 1 0 1,000.00
29/11/2010 R203 On 03-February-11 8.45 Call Bond Future 1578 1 2 1 0.00
29/11/2010 R203 On 03-February-11 8.45 Put Bond Future 767 1 1 1 0.00
29/11/2010 R203 On 03-February-11 8.00 Put Bond Future 1986 0 2 0 0.00
29/11/2010 R203 On 03-February-11 8.55 Put Bond Future 595 1 1 1 0.00
29/11/2010 R203 On 03-February-11 8.50 Put Bond Future 677 1 1 1 0.00
29/11/2010 R203 On 05-May-11 Bond Future 8.41 98.4306 100.4724 98.4306 0.00

Page 5 of 10

2010/11/29, 06:11:38PM



Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
29/11/2010 R203 On 05-May-11 8.25 Call Bond Future 1269 1 1 1 0.00
29/11/2010 R203 On 05-May-11 8.30 Call Bond Future 1377 1 1 1 0.00
29/11/2010 R203 On 05-May-11 8.20 Call Bond Future 1166 1 1 1 0.00
29/11/2010 R203 On 05-May-11 8.20 Put Bond Future 2175 4 2 4 0.00
29/11/2010 R203 On 05-May-11 8.30 Put Bond Future 1899 3 2 3 0.00
29/11/2010 R203 On 05-May-11 8.25 Put Bond Future 2034 3 2 3 0.00
29/11/2010 R203 On 04-August-11 Bond Future 8.54 98.4322 101.9385 98.4322 0.00
29/11/2010 R203 On 04-August-11 8.00 Call Bond Future 1009 0 1 0 0.00
29/11/2010 R203 On 04-August-11 8.05 Call Bond Future 1087 0 1 0 0.00
29/11/2010 R203 On 04-August-11 7.95 Call Bond Future 935 0 1 0 0.00
29/11/2010 R203 On 04-August-11 7.95 Put Bond Future 3729 7 4 7 0.00
29/11/2010 R203 On 04-August-11 8.05 Put Bond Future 3403 6 3 6 0.00
29/11/2010 R203 On 04-August-11 8.00 Put Bond Future 3564 6 4 6 0.00
29/11/2010 R204 On 03-February-11 Bond Future 8.44 98.1624 98.5740 98.1624 1,926.00
29/11/2010 R204 On 03-February-11 8.50 Call Bond Future 1434 1 1 1 0.00
29/11/2010 R204 On 03-February-11 8.55 Call Bond Future 1591 1 2 1 0.00
29/11/2010 R204 On 03-February-11 8.45 Call Bond Future 1287 1 1 1 0.00
29/11/2010 R204 On 03-February-11 8.45 Put Bond Future 1226 1 1 1 0.00
29/11/2010 R204 On 03-February-11 8.55 Put Bond Future 974 1 1 1 0.00
29/11/2010 R204 On 03-February-11 8.50 Put Bond Future 1095 1 1 1 0.00
29/11/2010 R204 On 05-May-11 Bond Future 8.55 98.1646 100.0132 98.1646 0.00
29/11/2010 R204 On 05-May-11 8.50 Call Bond Future 1673 1 2 1 0.00
29/11/2010 R204 On 05-May-11 8.45 Call Bond Future 1546 1 2 1 0.00
29/11/2010 R204 On 05-May-11 8.55 Call Bond Future 1807 1 2 1 0.00
29/11/2010 R204 On 05-May-11 8.55 Put Bond Future 1823 3 2 3 0.00
29/11/2010 R204 On 05-May-11 8.45 Put Bond Future 2105 3 2 3 0.00
29/11/2010 R204 On 05-May-11 8.50 Put Bond Future 1960 3 2 3 0.00
29/11/2010 R204 On 04-August-11 Bond Future 8.68 94.1637 97.4430 94.1637 0.00
29/11/2010 R204 On 04-August-11 8.00 Call Bond Future 912 0 1 0 0.00
29/11/2010 R204 On 04-August-11 7.95 Call Bond Future 841 0 1 0 0.00
29/11/2010 R204 On 04-August-11 8.05 Call Bond Future 988 0 1 0 0.00
29/11/2010 R204 On 04-August-11 8.05 Put Bond Future 4349 7 4 7 0.00
29/11/2010 R204 On 04-August-11 7.95 Put Bond Future 4750 7 5 7 0.00
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29/11/2010 R204 On 04-August-11 8.00 Put Bond Future 4546 7 5 7 0.00
29/11/2010 R206 On 03-February-11 Bond Future 7.01 100.8555 101.7796 100.8555 0.00
29/11/2010 R206 On 03-February-11 8.00 Call Bond Future 2584 2 3 2 0.00
29/11/2010 R206 On 03-February-11 7.95 Call Bond Future 2459 2 2 2 0.00
29/11/2010 R206 On 03-February-11 8.05 Call Bond Future 2709 2 3 2 0.00
29/11/2010 R206 On 03-February-11 8.05 Put Bond Future 6 0 0 0 0.00
29/11/2010 R206 On 03-February-11 7.95 Put Bond Future 11 0 0 0 0.00
29/11/2010 R206 On 03-February-11 8.00 Put Bond Future 8 0 0 0 0.00
29/11/2010 R206 On 05-May-11 Bond Future 7.13 100.8575 103.2661 100.8575 0.00
29/11/2010 R206 On 05-May-11 7.50 Call Bond Future 1237 0 1 0 0.00
29/11/2010 R206 On 05-May-11 7.55 Call Bond Future 1323 0 1 0 0.00
29/11/2010 R206 On 05-May-11 7.45 Call Bond Future 1154 0 1 0 0.00
29/11/2010 R206 On 05-May-11 7.45 Put Bond Future 374 2 0 2 0.00
29/11/2010 R206 On 05-May-11 7.55 Put Bond Future 304 2 0 2 0.00
29/11/2010 R206 On 05-May-11 7.50 Put Bond Future 338 2 0 2 0.00
29/11/2010 R206 On 04-August-11 Bond Future 7.28 97.1057 101.0037 97.1057 0.00
29/11/2010 R206 On 04-August-11 7.00 Call Bond Future 565 0 1 0 0.00
29/11/2010 R206 On 04-August-11 7.05 Call Bond Future 609 0 1 0 0.00
29/11/2010 R206 On 04-August-11 6.95 Call Bond Future 523 0 1 0 0.00
29/11/2010 R206 On 04-August-11 6.95 Put Bond Future 1252 5 1 5 0.00
29/11/2010 R206 On 04-August-11 7.05 Put Bond Future 1116 4 1 4 0.00
29/11/2010 R206 On 04-August-11 7.00 Put Bond Future 1183 5 1 5 0.00
29/11/2010 R207 On 03-February-11 Bond Future 8.46 92.4116 92.9859 92.4116 1,400.00
29/11/2010 R207 On 03-February-11 8.75 Call Bond Future 2344 2 2 2 0.00
29/11/2010 R207 On 03-February-11 8.80 Call Bond Future 2548 2 3 2 0.00
29/11/2010 R207 On 03-February-11 8.70 Call Bond Future 2148 2 2 2 0.00
29/11/2010 R207 On 03-February-11 8.70 Put Bond Future 755 1 1 1 0.00
29/11/2010 R207 On 03-February-11 8.80 Put Bond Future 581 1 1 1 0.00
29/11/2010 R207 On 03-February-11 8.75 Put Bond Future 664 1 1 1 0.00
29/11/2010 R207 On 05-May-11 Bond Future 8.57 92.4112 94.3448 92.4112 0.00
29/11/2010 R207 On 05-May-11 8.50 Call Bond Future 1785 1 2 0.00
29/11/2010 R207 On 05-May-11 8.45 Call Bond Future 1651 1 2 1 0.00
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29/11/2010 R207 On 05-May-11 8.55 Call Bond Future 1925 1 2 1 0.00
29/11/2010 R207 On 05-May-11 8.55 Put Bond Future 2011 3 2 3 0.00
29/11/2010 R207 On 05-May-11 8.45 Put Bond Future 2313 4 2 4 0.00
29/11/2010 R207 On 05-May-11 8.50 Put Bond Future 2158 3 2 3 0.00
29/11/2010 R207 On 04-August-11 Bond Future 8.68 88.7889 92.0776 88.7889 0.00
29/11/2010 R207 On 04-August-11 8.25 Call Bond Future 1451 1 1 1 0.00
29/11/2010 R207 On 04-August-11 8.20 Call Bond Future 1352 1 1 1 0.00
29/11/2010 R207 On 04-August-11 8.30 Call Bond Future 1556 1 2 1 0.00
29/11/2010 R207 On 04-August-11 8.30 Put Bond Future 3705 6 4 6 0.00
29/11/2010 R207 On 04-August-11 8.20 Put Bond Future 4077 7 4 7 0.00
29/11/2010 R207 On 04-August-11 8.25 Put Bond Future 3887 6 4 6 0.00
29/11/2010 R208 On 03-February-11 Bond Future 8.50 89.9829 90.6972 89.9829 5,598.00
29/11/2010 R208 On 03-February-11 8.75 Call Bond Future 2333 2 2 2 0.00
29/11/2010 R208 On 03-February-11 8.70 Call Bond Future 2135 2 2 2 0.00
29/11/2010 R208 On 03-February-11 8.80 Call Bond Future 2540 2 3 2 0.00
29/11/2010 R208 On 03-February-11 8.80 Put Bond Future 690 1 1 1 0.00
29/11/2010 R208 On 03-February-11 8.70 Put Bond Future 890 1 1 1 0.00
29/11/2010 R208 On 03-February-11 8.75 Put Bond Future 785 1 1 1 0.00
29/11/2010 R208 On 05-May-11 Bond Future 8.59 86.6071 88.6282 86.6071 0.00
29/11/2010 R208 On 05-May-11 8.50 Call Bond Future 1799 1 2 1 0.00
29/11/2010 R208 On 05-May-11 8.55 Call Bond Future 1944 1 2 1 0.00
29/11/2010 R208 On 05-May-11 8.45 Call Bond Future 1661 1 2 1 0.00
29/11/2010 R208 On 05-May-11 8.45 Put Bond Future 2514 4 3 4 0.00
29/11/2010 R208 On 05-May-11 8.55 Put Bond Future 2187 3 2 3 0.00
29/11/2010 R208 On 05-May-11 8.50 Put Bond Future 2346 4 2 4 0.00
29/11/2010 R208 On 04-August-11 Bond Future 8.69 86.6065 89.9163 86.6065 0.00
29/11/2010 R208 On 04-August-11 8.25 Call Bond Future 1575 1 2 1 0.00
29/11/2010 R208 On 04-August-11 8.30 Call Bond Future 1685 1 2 1 0.00
29/11/2010 R208 On 04-August-11 8.20 Call Bond Future 1469 1 1 1 0.00
29/11/2010 R208 On 04-August-11 8.20 Put Bond Future 4440 7 4 7 0.00
29/11/2010 R208 On 04-August-11 8.30 Put Bond Future 4042 6 4 6 0.00
29/11/2010 R208 On 04-August-11 8.25 Put Bond Future 4238 7 4 7 0.00

Page 8 of 10

2010/11/29, 06:11:38PM



Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
29/11/2010 R209 On 03-February-11 Bond Future 8.61 77.8809 78.1596 77.8809 23,690.00
29/11/2010 R209 On 03-February-11 9.00 Call Bond Future 3935 4 4 4 0.00
29/11/2010 R209 On 03-February-11 9.05 Call Bond Future 4221 4 4 4 0.00
29/11/2010 R209 On 03-February-11 8.95 Call Bond Future 3652 3 4 3 0.00
29/11/2010 R209 On 03-February-11 8.95 Put Bond Future 899 1 1 1 0.00
29/11/2010 R209 On 03-February-11 9.05 Put Bond Future 700 1 1 1 0.00
29/11/2010 R209 On 03-February-11 9.00 Put Bond Future 797 1 1 1 0.00
29/11/2010 R209 On 05-May-11 Bond Future 8.67 74.7515 76.1511 74.7515 0.00
29/11/2010 R209 On 05-May-11 8.50 Call Bond Future 2261 2 2 2 0.00
29/11/2010 R209 On 05-May-11 8.55 Call Bond Future 2442 2 2 2 0.00
29/11/2010 R209 On 05-May-11 8.45 Call Bond Future 2088 2 2 2 0.00
29/11/2010 R209 On 05-May-11 8.45 Put Bond Future 3892 5 4 5 0.00
29/11/2010 R209 On 05-May-11 8.55 Put Bond Future 3410 4 3 4 0.00
29/11/2010 R209 On 05-May-11 8.50 Put Bond Future 3645 5 4 5 0.00
29/11/2010 R209 On 04-August-11 Bond Future 8.73 74.7497 77.2608 74.7497 0.00
29/11/2010 R209 On 04-August-11 8.50 Call Bond Future 2892 2 3 2 0.00
29/11/2010 R209 On 04-August-11 8.55 Call Bond Future 3069 2 3 2 0.00
29/11/2010 R209 On 04-August-11 8.45 Call Bond Future 2721 2 3 2 0.00
29/11/2010 R209 On 04-August-11 10.10 Call Bond Future 10506 8 11 8 0.00
29/11/2010 R209 On 04-August-11 10.10 Put Bond Future 728 1 1 1 0.00
29/11/2010 R209 On 04-August-11 8.45 Put Bond Future 5054 7 5 7 0.00
29/11/2010 R209 On 04-August-11 8.55 Put Bond Future 4567 6 5 6 0.00
29/11/2010 R209 On 04-August-11 8.50 Put Bond Future 4806 6 5 6 0.00
29/11/2010 R211 On 03-February-11 Bond Future 1.72 103.4706 104.4449 103.4706 589.00
29/11/2010 R211 On 03-February-11 2.50 Call Bond Future 4390 3 3 0.00
29/11/2010 R211 On 03-February-11 2,55 Call Bond Future 4666 4 5 4 0.00
29/11/2010 R211 On 03-February-11 245 Call Bond Future 4114 3 4 3 0.00
29/11/2010 R211 On 03-February-11 245 Put Bond Future 0 0 0 0 0.00
29/11/2010 R211 On 03-February-11 2.55 Put Bond Future 0 0 0 0 0.00
29/11/2010 R211 On 03-February-11 2.50 Put Bond Future 0 0 0 0 0.00
29/11/2010 R212 On 03-February-11 Bond Future 2.41 102.2059 103.3424 102.2059 1,868.00
29/11/2010 R212 On 03-February-11 3.00 Call Bond Future 5606 4 6 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
29/11/2010 R212 On 03-February-11 3.05 Call Bond Future 6063 5 6 5 0.00
29/11/2010 R212 On 03-February-11 2.95 Call Bond Future 5146 4 5 4 0.00
29/11/2010 R212 On 03-February-11 2,95 Put Bond Future 0 0 0 0 0.00
29/11/2010 R212 On 03-February-11 3.05 Put Bond Future 0 0 0 0 0.00
29/11/2010 R212 On 03-February-11 3.00 Put Bond Future 0 0 0 0 0.00
29/11/2010 R213 On 03-February-11 Bond Future 8.64 87.2559 87.5880 87.2559 0.00
29/11/2010 R213 On 03-February-11 8.00 Call Bond Future 0 0 0 0 0.00
29/11/2010 R213 On 03-February-11 7.95 Call Bond Future 0 0 0 0 0.00
29/11/2010 R213 On 03-February-11 8.05 Call Bond Future 0 0 0 0 0.00
29/11/2010 R213 On 03-February-11 8.05 Put Bond Future 5154 5 5 5 0.00
29/11/2010 R213 On 03-February-11 7.95 Put Bond Future 6071 6 6 6 0.00
29/11/2010 R213 On 03-February-11 8.00 Put Bond Future 5611 6 6 6 0.00
29/11/2010 R213 On 05-May-11 Bond Future 8.71 83.7570 85.3276 83.7570 0.00
29/11/2010 R213 On 05-May-11 8.00 Call Bond Future 0 0 0 0 0.00
29/11/2010 R213 On 05-May-11 8.05 Call Bond Future 0 0 0 0 0.00
29/11/2010 R213 On 05-May-11 7.95 Call Bond Future 0 0 0 0 0.00
29/11/2010 R213 On 05-May-11 7.95 Put Bond Future 6608 8 7 8 0.00
29/11/2010 R213 On 05-May-11 8.05 Put Bond Future 5695 7 6 7 0.00
29/11/2010 R213 On 05-May-11 8.00 Put Bond Future 6150 8 6 8 0.00
29/11/2010 R213 On 04-August-11 Bond Future 8.78 83.7564 86.5718 83.7564 0.00
29/11/2010 R213 On 04-August-11 8.00 Call Bond Future 0 0 0 0 0.00
29/11/2010 R213 On 04-August-11 7.95 Call Bond Future 0 0 0 0 0.00
29/11/2010 R213 On 04-August-11 8.05 Call Bond Future 0 0 0 0 0.00
29/11/2010 R213 On 04-August-11 8.05 Put Bond Future 6265 9 6 9 0.00
29/11/2010 R213 On 04-August-11 7.95 Put Bond Future 7173 10 7 10 0.00
29/11/2010 R213 On 04-August-11 8.00 Put Bond Future 6717 10 7 10 0.00
29/11/2010 TRT1 On 03-February-11 Index Future 336.46 337.9720 336.4560 337.9720 100.00
29/11/2010 TRT1 On 05-May-11 Index Future 341.02 342.5590 341.0230 342.5590 0.00
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