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Derivatives Weekly Statistics Report

From: 06/12/2010 To: 06/12/2010

Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
06/12/2010 AL7T On 03-February-11 Index Future 373.42 373.6270 373.4170 373.6270 30.00
06/12/2010 ALBI On 03-February-11 Index Future 344.06 344.3830 344.0570 344.3830 1,132.00
06/12/2010 ALBI On 05-May-11 Index Future 349.09 349.4150 349.0860 349.4150 2.00
06/12/2010 CRD1 On 03-February-11 Index Future 152.81 152.8360 152.8120 152.8360 2.00
06/12/2010 CRD1 On 05-May-11 Index Future 154.89 154.9120 154.8880 154.9120 0.00
06/12/2010 GOVI On 03-February-11 Govl 344.92 345.2060 344.9180 345.2060 209.00
06/12/2010 GOVI On 03-February-11 343.00 Call Govi 19180 2 2 2 0.00
06/12/2010 GOVI On 03-February-11 343.01 Call GOviI 19080 2 2 2 0.00
06/12/2010 GOVI On 03-February-11 34299 Call Govl 19280 2 2 2 0.00
06/12/2010 GOVI On 03-February-11 342.99 Put Govi 0 0 0 0 0.00
06/12/2010 GOVI On 03-February-11 343.01 Put GOviI 0 0 0 0 0.00
06/12/2010 GOVI On 03-February-11 343.00 Put Govl 0 0 0 0 0.00
06/12/2010 GOVI On 05-May-11 Govi 349.96 350.2500 349.9600 350.2500 0.00
06/12/2010 GOVI On 05-May-11 349.00 Call GOviI 9600 1 1 1 0.00
06/12/2010 GOVI On 05-May-11 348.99 Call Govl 9700 1 1 1 0.00
06/12/2010 GOVI On 05-May-11 349.01 Call Govi 9500 1 1 1 0.00
06/12/2010 GOVI On 05-May-11 349.01 Put GOvi 0 0 0 0 0.00
06/12/2010 GOVI On 05-May-11 348.99 Put Govl 0 0 0 0 0.00
06/12/2010 GOVI On 05-May-11 349.00 Put Govi 0 0 0 0 0.00
06/12/2010 GVIX On 01-January-29 LIVE INDEX 110.00 110.0000 110.0000 110.0000 0.00
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06/12/2010 IGOV On 03-February-11 Index Future 148.47 148.5830 148.4670 148.5830 0.00
06/12/2010 IGOV On 05-May-11 Index Future 150.64 150.7550 150.6380 150.7550 0.00
06/12/2010 IGOV On 04-August-11 Index Future 152.81 152.9290 152.8100 152.9290 0.00
06/12/2010 ILBI On 03-February-11 Index Future 402.01 402.3720 402.0140 402.3720 370.00
06/12/2010 J157 On 15-September-15 Interest Rate Swap 8.82 0.0200 0.0200 0.0200 0.00
06/12/2010 J186 On 21-December-26 Interest Rate Swap 8.68 0.1077 0.1077 0.1077 0.00
06/12/2010 J201 On 22-December-14 Interest Rate Swap 8.66 0.0514 0.0514 0.0514 0.00
06/12/2010 J203 On 15-September-17 Interest Rate Swap 8.98 0.0847 0.0847 0.0847 0.00
06/12/2010 J204 On 21-December-18 Interest Rate Swap 8.96 0.0958 0.0958 0.0958 0.00
06/12/2010 J207 On 15-January-20 Interest Rate Swap 9.00 0.0691 0.0691 0.0691 0.00
06/12/2010 JBAF On 15-December-10 Jibar Tradeable Future 5.52 94.4600 94.4800 94.4600 7,600.00
06/12/2010 JBAF On 19-January-11 Jibar Tradeable Future 5.49 94.4800 94.5080 94.4800 5,000.00
06/12/2010 JBAF On 16-February-11 Jibar Tradeable Future 5.48 94.4900 94.5210 94.4900 2,500.00
06/12/2010 JBAF On 16-March-11 Jibar Tradeable Future 5.47 94.5000 94.5340 94.5000 5,500.00
06/12/2010 JBAF On 20-April-11 Jibar Tradeable Future 5.48 94.5100 94.5250 94.5100 2.00
06/12/2010 JBAF On 18-May-11 Jibar Tradeable Future 5.49 94.4900 94.5120 94.4900 0.00
06/12/2010 JBAF On 15-June-11 Jibar Tradeable Future 5.49 94.5000 94.5120 94.5000 4,500.00
06/12/2010 JBAF On 21-September-11 Jibar Tradeable Future 5.68 94.3000 94.3220 94.3000 13,900.00
06/12/2010 JBAF On 21-December-11 Jibar Tradeable Future 5.89 94.0800 94.1140 94.0800 5,200.00
06/12/2010 JBAF On 20-March-12 Jibar Tradeable Future 6.14 93.8100 93.8600 93.8100 0.00
06/12/2010 JBAF On 20-June-12 Jibar Tradeable Future 6.44 93.5100 93.5600 93.5100 100.00
06/12/2010 JBAF On 19-September-12 Jibar Tradeable Future 6.72 93.2300 93.2800 93.2300 40,100.00
06/12/2010 JNO2 On 03-February-11 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
06/12/2010 JNO5 On 03-February-11 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
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06/12/2010 JN10 On 03-February-11 JNOTE 7.50 7.5000 7.5000 7.5000 0.00
06/12/2010 OTH1 On 03-February-11 Index Future 339.04 339.5690 339.0400 339.5690 3.00
06/12/2010 OTH1 On 05-May-11 Index Future 344.00 344.5320 343.9960 344.5320 0.00
06/12/2010 R157 On 03-February-11 Bond Future 7.41 128.8766 128.8108 128.8766 7,186.00
06/12/2010 R157 On 03-February-11 7.90 Call Bond Future 2344 2 2 2 0.00
06/12/2010 R157 On 03-February-11 7.95 Call Bond Future 2525 3 3 3 0.00
06/12/2010 R157 On 03-February-11 7.85 Call Bond Future 2167 2 2 2 0.00
06/12/2010 R157 On 03-February-11 7.85 Put Bond Future 235 0 0 0 0.00
06/12/2010 R157 On 03-February-11 7.95 Put Bond Future 164 0 0 0 0.00
06/12/2010 R157 On 03-February-11 7.90 Put Bond Future 197 0 0 0 0.00
06/12/2010 R157 On 05-May-11 Bond Future 7.52 123.9474 123.8811 123.9474 705.00
06/12/2010 R157 On 05-May-11 7.75 Call Bond Future 1956 2 2 2 0.00
06/12/2010 R157 On 05-May-11 7.80 Call Bond Future 2086 2 2 2 0.00
06/12/2010 R157 On 05-May-11 7.70 Call Bond Future 1831 2 2 2 0.00
06/12/2010 R157 On 05-May-11 7.65 Call Bond Future 1710 2 2 2 0.00
06/12/2010 R157 On 05-May-11 7.65 Put Bond Future 1153 1 1 1 0.00
06/12/2010 R157 On 05-May-11 7.70 Put Bond Future 1068 1 1 1 0.00
06/12/2010 R157 On 05-May-11 7.80 Put Bond Future 913 1 1 1 0.00
06/12/2010 R157 On 05-May-11 7.75 Put Bond Future 988 1 1 1 0.00
06/12/2010 R157 On 04-August-11 Bond Future 7.64 125.7536 125.6874 125.7536 0.00
06/12/2010 R157 On 04-August-11 7.50 Call Bond Future 1414 1 1 1 0.00
06/12/2010 R157 On 04-August-11 7.45 Call Bond Future 1324 1 1 1 0.00
06/12/2010 R157 On 04-August-11 7.55 Call Bond Future 1507 2 2 2 0.00
06/12/2010 R157 On 04-August-11 7.55 Put Bond Future 1870 2 2 2 0.00
06/12/2010 R157 On 04-August-11 7.45 Put Bond Future 2078 2 2 2 0.00
06/12/2010 R157 On 04-August-11 7.50 Put Bond Future 1972 2 2 2 0.00
06/12/2010 R186 On 03-February-11 Bond Future 8.40 119.9211 119.5867 119.9211 23,674.00
06/12/2010 R186 On 03-February-11 9.00 Call Bond Future 6108 6 6 6 0.00
06/12/2010 R186 On 03-February-11 9.05 Call Bond Future 6499 7 6 7 0.00
06/12/2010 R186 On 03-February-11 8.95 Call Bond Future 5724 6 6 6 0.00
06/12/2010 R186 On 03-February-11 7.75 Call Bond Future 275 0 0 0 3,000.00
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06/12/2010 R186 On 03-February-11 8.95 Put Bond Future 529 1 1 1 0.00
06/12/2010 R186 On 03-February-11 7.75 Put Bond Future 6946 7 7 7 0.00
06/12/2010 R186 On 03-February-11 9.05 Put Bond Future 391 0 0 0 0.00
06/12/2010 R186 On 03-February-11 9.00 Put Bond Future 455 0 0 0 0.00
06/12/2010 R186 On 05-May-11 Bond Future 8.48 121.6753 121.3276 121.6753 0.00
06/12/2010 R186 On 05-May-11 8.75 Call Bond Future 5030 5 5 5 0.00
06/12/2010 R186 On 05-May-11 8.80 Call Bond Future 5324 6 5 6 0.00
06/12/2010 R186 On 05-May-11 8.70 Call Bond Future 4743 5 5 5 0.00
06/12/2010 R186 On 05-May-11 8.00 Call Bond Future 1636 2 2 2 5,500.00
06/12/2010 R186 On 05-May-11 8.70 Put Bond Future 2651 3 3 3 0.00
06/12/2010 R186 On 05-May-11 8.00 Put Bond Future 6398 6 6 6 0.00
06/12/2010 R186 On 05-May-11 8.80 Put Bond Future 2299 2 2 2 0.00
06/12/2010 R186 On 05-May-11 8.75 Put Bond Future 2470 2 2 2 0.00
06/12/2010 R186 On 04-August-11 Bond Future 8.56 118.1552 117.8046 118.1552 0.00
06/12/2010 R186 On 04-August-11 8.25 Call Bond Future 3219 3 3 3 0.00
06/12/2010 R186 On 04-August-11 8.30 Call Bond Future 3425 4 3 4 0.00
06/12/2010 R186 On 04-August-11 8.20 Call Bond Future 3021 3 3 3 0.00
06/12/2010 R186 On 04-August-11 8.20 Put Bond Future 6518 6 7 6 0.00
06/12/2010 R186 On 04-August-11 8.30 Put Bond Future 5941 6 6 6 0.00
06/12/2010 R186 On 04-August-11 8.25 Put Bond Future 6224 6 6 6 0.00
06/12/2010 R201 On 03-February-11 Bond Future 7.13 106.5908 106.5392 106.5908 489.00
06/12/2010 R201 On 03-February-11 8.00 Call Bond Future 2953 3 3 3 0.00
06/12/2010 R201 On 03-February-11 7.95 Call Bond Future 2794 3 3 3 0.00
06/12/2010 R201 On 03-February-11 8.05 Call Bond Future 3113 3 3 3 0.00
06/12/2010 R201 On 03-February-11 8.05 Put Bond Future 21 0 0 0 0.00
06/12/2010 R201 On 03-February-11 7.95 Put Bond Future 34 0 0 0 0.00
06/12/2010 R201 On 03-February-11 8.00 Put Bond Future 27 0 0 0 0.00
06/12/2010 R201 On 05-May-11 Bond Future 7.24 108.1480 108.0964 108.1480 0.00
06/12/2010 R201 On 05-May-11 7.75 Call Bond Future 2067 2 2 2 0.00
06/12/2010 R201 On 05-May-11 7.70 Call Bond Future 1950 2 2 2 0.00
06/12/2010 R201 On 05-May-11 7.80 Call Bond Future 2187 2 2 2 0.00
06/12/2010 R201 On 05-May-11 7.80 Put Bond Future 385 0 0 0 0.00
06/12/2010 R201 On 05-May-11 7.70 Put Bond Future 464 0 0 0 0.00
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06/12/2010 R201 On 05-May-11 7.75 Put Bond Future 422 0 0 0 0.00
06/12/2010 R201 On 04-August-11 Bond Future 7.36 105.3156 105.2614 105.3156 0.00
06/12/2010 R201 On 04-August-11 7.25 Call Bond Future 1081 1 1 1 0.00
06/12/2010 R201 On 04-August-11 7.20 Call Bond Future 1010 1 1 1 0.00
06/12/2010 R201 On 04-August-11 7.30 Call Bond Future 1156 1 1 1 0.00
06/12/2010 R201 On 04-August-11 7.30 Put Bond Future 1331 1 1 1 0.00
06/12/2010 R201 On 04-August-11 7.20 Put Bond Future 1487 1 1 1 0.00
06/12/2010 R201 On 04-August-11 7.25 Put Bond Future 1406 1 1 1 0.00
06/12/2010 R202 On 03-February-11 Bond Future 0.42 166.5722 166.5429 166.5722 3,240.00
06/12/2010 R202 On 03-February-11 3.05 Call Bond Future 59406 59 59 59 0.00
06/12/2010 R202 On 03-February-11 3.10 Call Bond Future 60253 60 60 60 0.00
06/12/2010 R202 On 03-February-11 3.00 Call Bond Future 58550 59 59 59 0.00
06/12/2010 R202 On 03-February-11 3.00 Put Bond Future 0 0 0 0 0.00
06/12/2010 R202 On 03-February-11 3.10 Put Bond Future 0 0 0 0 0.00
06/12/2010 R202 On 03-February-11 3.05 Put Bond Future 0 0 0 0 0.00
06/12/2010 R202 On 05-May-11 Bond Future 0.34 168.9912 168.9912 168.9912 6,500.00
06/12/2010 R202 On 05-May-11 2.05 Call Bond Future 42332 42 42 42 0.00
06/12/2010 R202 On 05-May-11 2.00 Call Bond Future 41293 41 41 41 0.00
06/12/2010 R202 On 05-May-11 2.10 Call Bond Future 43360 43 43 43 0.00
06/12/2010 R202 On 05-May-11 210 Put Bond Future 0 0.00
06/12/2010 R202 On 05-May-11 2.00 Put Bond Future 0 0.00
06/12/2010 R202 On 05-May-11 2.05 Put Bond Future 0 0.00
06/12/2010 R203 On 03-February-11 Bond Future 8.03 104.5262 104.4499 104.5262 1,407.00
06/12/2010 R203 On 03-February-11 8.50 Call Bond Future 2671 3 3 3 0.00
06/12/2010 R203 On 03-February-11 8.55 Call Bond Future 2875 3 3 3 0.00
06/12/2010 R203 On 03-February-11 8.00 Call Bond Future 1009 1 1 1 1,000.00
06/12/2010 R203 On 03-February-11 8.45 Call Bond Future 2473 3 2 3 0.00
06/12/2010 R203 On 03-February-11 8.45 Put Bond Future 341 0 0 0 0.00
06/12/2010 R203 On 03-February-11 8.00 Put Bond Future 1136 1 1 1 0.00
06/12/2010 R203 On 03-February-11 8.55 Put Bond Future 250 0 0 0 0.00
06/12/2010 R203 On 03-February-11 8.50 Put Bond Future 292 0 0 0 0.00
06/12/2010 R203 On 05-May-11 Bond Future 8.13 101.8878 101.8143 101.8878 0.00
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06/12/2010 R203 On 05-May-11 8.25 Call Bond Future 2092 2 2 2 0.00
06/12/2010 R203 On 05-May-11 8.30 Call Bond Future 2232 2 2 2 0.00
06/12/2010 R203 On 05-May-11 8.20 Call Bond Future 1956 2 2 2 0.00
06/12/2010 R203 On 05-May-11 8.20 Put Bond Future 1623 2 2 2 0.00
06/12/2010 R203 On 05-May-11 8.30 Put Bond Future 1413 1 1 1 0.00
06/12/2010 R203 On 05-May-11 8.25 Put Bond Future 1516 2 2 2 0.00
06/12/2010 R203 On 04-August-11 Bond Future 8.25 103.3756 103.3000 103.3756 0.00
06/12/2010 R203 On 04-August-11 8.00 Call Bond Future 1650 2 2 2 0.00
06/12/2010 R203 On 04-August-11 8.05 Call Bond Future 1757 2 2 2 0.00
06/12/2010 R203 On 04-August-11 7.95 Call Bond Future 1548 2 2 2 0.00
06/12/2010 R203 On 04-August-11 7.95 Put Bond Future 2981 3 3 3 0.00
06/12/2010 R203 On 04-August-11 8.05 Put Bond Future 2711 3 3 3 0.00
06/12/2010 R203 On 04-August-11 8.00 Put Bond Future 2843 3 3 3 0.00
06/12/2010 R204 On 03-February-11 Bond Future 8.16 100.2425 100.1571 100.2425 1,926.00
06/12/2010 R204 On 03-February-11 8.50 Call Bond Future 2425 3 2 3 0.00
06/12/2010 R204 On 03-February-11 8.55 Call Bond Future 2634 3 3 3 0.00
06/12/2010 R204 On 03-February-11 8.45 Call Bond Future 2224 2 2 2 0.00
06/12/2010 R204 On 03-February-11 8.45 Put Bond Future 580 1 1 1 0.00
06/12/2010 R204 On 03-February-11 8.55 Put Bond Future 434 0 0 0 0.00
06/12/2010 R204 On 03-February-11 8.50 Put Bond Future 502 1 1 1 0.00
06/12/2010 R204 On 05-May-11 Bond Future 8.26 101.7081 101.6253 101.7081 0.00
06/12/2010 R204 On 05-May-11 8.50 Call Bond Future 2795 3 3 3 0.00
06/12/2010 R204 On 05-May-11 8.45 Call Bond Future 2631 3 3 3 0.00
06/12/2010 R204 On 05-May-11 8.55 Call Bond Future 2964 3 3 3 0.00
06/12/2010 R204 On 05-May-11 8.55 Put Bond Future 1368 1 1 1 0.00
06/12/2010 R204 On 05-May-11 8.45 Put Bond Future 1578 2 2 2 0.00
06/12/2010 R204 On 05-May-11 8.50 Put Bond Future 1470 1 1 1 0.00
06/12/2010 R204 On 04-August-11 Bond Future 8.37 99.1587 99.0730 99.1587 0.00
06/12/2010 R204 On 04-August-11 8.00 Call Bond Future 1665 2 2 0.00
06/12/2010 R204 On 04-August-11 7.95 Call Bond Future 1559 2 2 2 0.00
06/12/2010 R204 On 04-August-11 8.05 Call Bond Future 1776 2 2 2 0.00
06/12/2010 R204 On 04-August-11 8.05 Put Bond Future 3506 3 4 3 0.00
06/12/2010 R204 On 04-August-11 7.95 Put Bond Future 3838 4 4 4 0.00
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06/12/2010 R204 On 04-August-11 8.00 Put Bond Future 3669 4 4 4 0.00
06/12/2010 R206 On 03-February-11 Bond Future 6.79 102.3874 102.3476 102.3874 0.00
06/12/2010 R206 On 03-February-11 8.00 Call Bond Future 3147 3 3 3 0.00
06/12/2010 R206 On 03-February-11 7.95 Call Bond Future 3020 3 3 3 0.00
06/12/2010 R206 On 03-February-11 8.05 Call Bond Future 3273 3 3 3 0.00
06/12/2010 R206 On 03-February-11 8.05 Put Bond Future 2 0 0 0 0.00
06/12/2010 R206 On 03-February-11 7.95 Put Bond Future 4 0 0 0 0.00
06/12/2010 R206 On 03-February-11 8.00 Put Bond Future 3 0 0 0 0.00
06/12/2010 R206 On 05-May-11 Bond Future 6.89 103.8827 103.8437 103.8827 0.00
06/12/2010 R206 On 05-May-11 7.50 Call Bond Future 1750 2 2 2 0.00
06/12/2010 R206 On 05-May-11 7.55 Call Bond Future 1844 2 2 2 0.00
06/12/2010 R206 On 05-May-11 7.45 Call Bond Future 1658 2 2 2 0.00
06/12/2010 R206 On 05-May-11 7.45 Put Bond Future 301 0 0 0 0.00
06/12/2010 R206 On 05-May-11 7.55 Put Bond Future 247 0 0 0 0.00
06/12/2010 R206 On 05-May-11 7.50 Put Bond Future 273 0 0 0 0.00
06/12/2010 R206 On 04-August-11 Bond Future 7.01 101.6304 101.5906 101.6304 0.00
06/12/2010 R206 On 04-August-11 7.00 Call Bond Future 890 1 1 1 0.00
06/12/2010 R206 On 04-August-11 7.05 Call Bond Future 947 1 1 1 0.00
06/12/2010 R206 On 04-August-11 6.95 Call Bond Future 834 1 1 1 0.00
06/12/2010 R206 On 04-August-11 6.95 Put Bond Future 976 1 1 1 0.00
06/12/2010 R206 On 04-August-11 7.05 Put Bond Future 867 1 1 1 0.00
06/12/2010 R206 On 04-August-11 7.00 Put Bond Future 921 1 1 1 0.00
06/12/2010 R207 On 03-February-11 Bond Future 8.20 94.6400 94.5258 94.6400 1,400.00
06/12/2010 R207 On 03-February-11 8.75 Call Bond Future 3514 4 4 4 0.00
06/12/2010 R207 On 03-February-11 8.80 Call Bond Future 3758 4 4 4 0.00
06/12/2010 R207 On 03-February-11 8.70 Call Bond Future 3276 3 3 3 0.00
06/12/2010 R207 On 03-February-11 8.70 Put Bond Future 344 0 0 0 0.00
06/12/2010 R207 On 03-February-11 8.80 Put Bond Future 251 0 0 0 0.00
06/12/2010 R207 On 03-February-11 8.75 Put Bond Future 294 0 0 0 0.00
06/12/2010 R207 On 05-May-11 Bond Future 8.30 96.0259 95.9029 96.0259 0.00
06/12/2010 R207 On 05-May-11 8.50 Call Bond Future 2836 3 3 3 0.00
06/12/2010 R207 On 05-May-11 8.45 Call Bond Future 2667 3 3 3 0.00
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06/12/2010 R207 On 05-May-11 8.55 Call Bond Future 3011 3 3 3 0.00
06/12/2010 R207 On 05-May-11 8.55 Put Bond Future 1539 2 2 2 0.00
06/12/2010 R207 On 05-May-11 8.45 Put Bond Future 1771 2 2 2 0.00
06/12/2010 R207 On 05-May-11 8.50 Put Bond Future 1651 2 2 2 0.00
06/12/2010 R207 On 04-August-11 Bond Future 8.40 93.7860 93.6606 93.7860 0.00
06/12/2010 R207 On 04-August-11 8.25 Call Bond Future 2321 2 2 2 0.00
06/12/2010 R207 On 04-August-11 8.20 Call Bond Future 2188 2 2 2 0.00
06/12/2010 R207 On 04-August-11 8.30 Call Bond Future 2457 3 2 3 0.00
06/12/2010 R207 On 04-August-11 8.30 Put Bond Future 3023 3 3 3 0.00
06/12/2010 R207 On 04-August-11 8.20 Put Bond Future 3330 3 3 3 0.00
06/12/2010 R207 On 04-August-11 8.25 Put Bond Future 3174 3 3 3 0.00
06/12/2010 R208 On 03-February-11 Bond Future 8.27 92.2117 92.1232 92.2117 5,598.00
06/12/2010 R208 On 03-February-11 8.75 Call Bond Future 3366 3 3 3 0.00
06/12/2010 R208 On 03-February-11 8.70 Call Bond Future 3125 3 3 3 0.00
06/12/2010 R208 On 03-February-11 8.80 Call Bond Future 3613 4 4 4 0.00
06/12/2010 R208 On 03-February-11 8.80 Put Bond Future 337 0 0 0 0.00
06/12/2010 R208 On 03-February-11 8.70 Put Bond Future 454 0 0 0 0.00
06/12/2010 R208 On 03-February-11 8.75 Put Bond Future 392 0 0 0 0.00
06/12/2010 R208 On 05-May-11 Bond Future 8.35 90.1642 90.0715 90.1642 0.00
06/12/2010 R208 On 05-May-11 8.50 Call Bond Future 2768 3 3 3 0.00
06/12/2010 R208 On 05-May-11 8.55 Call Bond Future 2946 3 3 3 0.00
06/12/2010 R208 On 05-May-11 8.45 Call Bond Future 2595 3 3 3 0.00
06/12/2010 R208 On 05-May-11 8.45 Put Bond Future 2004 2 2 2 0.00
06/12/2010 R208 On 05-May-11 8.55 Put Bond Future 1745 2 2 2 0.00
06/12/2010 R208 On 05-May-11 8.50 Put Bond Future 1872 2 2 2 0.00
06/12/2010 R208 On 04-August-11 Bond Future 8.45 91.4766 91.3799 91.4766 0.00
06/12/2010 R208 On 04-August-11 8.25 Call Bond Future 2316 2 2 2 0.00
06/12/2010 R208 On 04-August-11 8.30 Call Bond Future 2458 3 2 3 0.00
06/12/2010 R208 On 04-August-11 8.20 Call Bond Future 2180 2 2 2 0.00
06/12/2010 R208 On 04-August-11 8.20 Put Bond Future 3687 4 4 4 0.00
06/12/2010 R208 On 04-August-11 8.30 Put Bond Future 3351 3 3 3 0.00
06/12/2010 R208 On 04-August-11 8.25 Put Bond Future 3516 3 4 3 0.00
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06/12/2010 R209 On 03-February-11 Bond Future 8.42 79.9349 79.6797 79.9349 23,301.00
06/12/2010 R209 On 03-February-11 9.00 Call Bond Future 5110 5 5 5 0.00
06/12/2010 R209 On 03-February-11 9.05 Call Bond Future 5430 6 5 6 0.00
06/12/2010 R209 On 03-February-11 8.95 Call Bond Future 4793 5 5 5 0.00
06/12/2010 R209 On 03-February-11 8.95 Put Bond Future 520 1 1 1 0.00
06/12/2010 R209 On 03-February-11 9.05 Put Bond Future 389 0 0 0 0.00
06/12/2010 R209 On 03-February-11 9.00 Put Bond Future 451 0 0 0 0.00
06/12/2010 R209 On 05-May-11 Bond Future 8.48 77.9632 77.7024 77.9632 0.00
06/12/2010 R209 On 05-May-11 8.50 Call Bond Future 3249 3 3 3 0.00
06/12/2010 R209 On 05-May-11 8.55 Call Bond Future 3469 4 3 4 0.00
06/12/2010 R209 On 05-May-11 8.45 Call Bond Future 3037 3 3 3 0.00
06/12/2010 R209 On 05-May-11 8.45 Put Bond Future 3289 3 3 3 0.00
06/12/2010 R209 On 05-May-11 8.55 Put Bond Future 2885 3 3 3 0.00
06/12/2010 R209 On 05-May-11 8.50 Put Bond Future 3082 3 3 3 0.00
06/12/2010 R209 On 04-August-11 Bond Future 8.54 79.0994 78.8336 79.0994 0.00
06/12/2010 R209 On 04-August-11 8.50 Call Bond Future 3849 4 4 4 0.00
06/12/2010 R209 On 04-August-11 8.55 Call Bond Future 4059 4 4 4 0.00
06/12/2010 R209 On 04-August-11 8.45 Call Bond Future 3643 4 4 4 0.00
06/12/2010 R209 On 04-August-11 10.10 Call Bond Future 12071 12 12 12 0.00
06/12/2010 R209 On 04-August-11 10.10 Put Bond Future 721 1 1 1 0.00
06/12/2010 R209 On 04-August-11 8.45 Put Bond Future 4403 4 4 4 0.00
06/12/2010 R209 On 04-August-11 8.55 Put Bond Future 3984 4 4 4 0.00
06/12/2010 R209 On 04-August-11 8.50 Put Bond Future 4190 4 4 4 0.00
06/12/2010 R211 On 03-February-11 Bond Future 1.82 103.8153 103.8671 103.8153 589.00
06/12/2010 R211 On 03-February-11 2.50 Call Bond Future 3812 4 4 4 0.00
06/12/2010 R211 On 03-February-11 2,55 Call Bond Future 4088 4 4 4 0.00
06/12/2010 R211 On 03-February-11 245 Call Bond Future 3536 3 4 3 0.00
06/12/2010 R211 On 03-February-11 245 Put Bond Future 0 0 0 0 0.00
06/12/2010 R211 On 03-February-11 2.55 Put Bond Future 0 0 0 0 0.00
06/12/2010 R211 On 03-February-11 2.50 Put Bond Future 0 0 0 0 0.00
06/12/2010 R212 On 03-February-11 Bond Future 2.49 102.5832 102.5735 102.5832 1,868.00
06/12/2010 R212 On 03-February-11 3.00 Call Bond Future 4837 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
06/12/2010 R212 On 03-February-11 3.05 Call Bond Future 5294 5 5 5 0.00
06/12/2010 R212 On 03-February-11 2.95 Call Bond Future 4377 4 4 4 0.00
06/12/2010 R212 On 03-February-11 2,95 Put Bond Future 0 0 0 0 0.00
06/12/2010 R212 On 03-February-11 3.05 Put Bond Future 0 0 0 0 0.00
06/12/2010 R212 On 03-February-11 3.00 Put Bond Future 0 0 0 0 0.00
06/12/2010 R213 On 03-February-11 Bond Future 8.46 89.4844 89.0983 89.4844 0.00
06/12/2010 R213 On 03-February-11 8.00 Call Bond Future 0 0 0 0 0.00
06/12/2010 R213 On 03-February-11 7.95 Call Bond Future 0 0 0 0 0.00
06/12/2010 R213 On 03-February-11 8.05 Call Bond Future 0 0 0 0 0.00
06/12/2010 R213 On 03-February-11 8.05 Put Bond Future 3644 3 4 3 0.00
06/12/2010 R213 On 03-February-11 7.95 Put Bond Future 4561 4 5 4 0.00
06/12/2010 R213 On 03-February-11 8.00 Put Bond Future 4101 4 4 4 0.00
06/12/2010 R213 On 05-May-11 Bond Future 8.53 87.2491 86.8596 87.2491 0.00
06/12/2010 R213 On 05-May-11 8.00 Call Bond Future 0 0 0 0 0.00
06/12/2010 R213 On 05-May-11 8.05 Call Bond Future 0 0 0 0 0.00
06/12/2010 R213 On 05-May-11 7.95 Call Bond Future 0 0 0 0 0.00
06/12/2010 R213 On 05-May-11 7.95 Put Bond Future 5076 5 5 5 0.00
06/12/2010 R213 On 05-May-11 8.05 Put Bond Future 4163 4 4 4 0.00
06/12/2010 R213 On 05-May-11 8.00 Put Bond Future 4618 4 5 4 0.00
06/12/2010 R213 On 04-August-11 Bond Future 8.59 88.5238 88.1230 88.5238 0.00
06/12/2010 R213 On 04-August-11 8.00 Call Bond Future 0 0 0 0 0.00
06/12/2010 R213 On 04-August-11 7.95 Call Bond Future 0 0 0 0 0.00
06/12/2010 R213 On 04-August-11 8.05 Call Bond Future 0 0 0 0 0.00
06/12/2010 R213 On 04-August-11 8.05 Put Bond Future 4714 4 5 4 0.00
06/12/2010 R213 On 04-August-11 7.95 Put Bond Future 5622 5 6 5 0.00
06/12/2010 R213 On 04-August-11 8.00 Put Bond Future 5166 5 5 5 0.00
06/12/2010 TRT1 On 03-February-11 Index Future 340.60 340.9780 340.6040 340.9780 100.00
06/12/2010 TRT1 On 05-May-11 Index Future 345.23 345.6100 345.2320 345.6100 0.00
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