
Derivatives Weekly Statistics Report
From: 07/02/2011 To: 07/02/2011

Date Contract Details Previous Day's Previous Day's Open InterestStrike Call/ Product MTM Yield MTM Price

Closing MTM Closing PricePut

AL7T On  05-May-11 07/02/2011 370.6050 370.6050371.3850Index Future 371.39  30.00 

AL7T On  04-August-11 07/02/2011 375.8070 375.8070376.6050Index Future 376.61  0.00 

ALBI On  05-May-11 07/02/2011 341.9410 341.9410342.5540Index Future 342.55  1,082.00 

ALBI On  04-August-11 07/02/2011 346.7400 346.7400347.3690Index Future 347.37  0.00 

CRD1 On  05-May-11 07/02/2011 153.7360 153.7360153.9640Index Future 153.96  2.00 

CRD1 On  04-August-11 07/02/2011 155.8390 155.8390156.0710Index Future 156.07  0.00 

GOVI On  05-May-11 07/02/2011 342.7720 342.7720343.3820GOVI 343.38  205.00 

GOVI On  05-May-11 07/02/2011  349.00 0 00GOVI 0  0.00 Call

GOVI On  05-May-11 07/02/2011  349.01 0 00GOVI 0  0.00 Call

GOVI On  05-May-11 07/02/2011  348.99 0 00GOVI 0  0.00 Call

GOVI On  05-May-11 07/02/2011  348.99 6 66GOVI 56080  0.00 Put

GOVI On  05-May-11 07/02/2011  349.01 6 66GOVI 56280  0.00 Put

GOVI On  05-May-11 07/02/2011  349.00 6 66GOVI 56180  0.00 Put

GVIX On  01-January-29 07/02/2011 110.0000 110.0000110.0000LIVE INDEX 110.00  0.00 

IGOV On  05-May-11 07/02/2011 148.9180 148.9180148.9230Index Future 148.92  56.00 

IGOV On  04-August-11 07/02/2011 151.0080 151.0080151.0160Index Future 151.02  0.00 

ILBI On  05-May-11 07/02/2011 403.0840 403.0840402.7040Index Future 402.70  336.00 

J157 On  15-September-15 07/02/2011 0.0200 0.02000.0200Interest Rate Swap 8.82  0.00 
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J186 On  21-December-26 07/02/2011 0.1077 0.10770.1077Interest Rate Swap 8.68  0.00 

J201 On  22-December-14 07/02/2011 0.0514 0.05140.0514Interest Rate Swap 8.66  0.00 

J203 On  15-September-17 07/02/2011 0.0847 0.08470.0847Interest Rate Swap 8.98  0.00 

J204 On  21-December-18 07/02/2011 0.0958 0.09580.0958Interest Rate Swap 8.96  0.00 

J207 On  15-January-20 07/02/2011 0.0691 0.06910.0691Interest Rate Swap 9.00  0.00 

JBAF On  16-February-11 07/02/2011 94.3900 94.390094.4070Jibar Tradeable Future 5.59  5,000.00 

JBAF On  16-March-11 07/02/2011 94.3300 94.330094.3720Jibar Tradeable Future 5.63  6,040.00 

JBAF On  20-April-11 07/02/2011 93.3100 93.310094.3120Jibar Tradeable Future 5.69  2,000.00 

JBAF On  18-May-11 07/02/2011 94.2700 94.270094.2840Jibar Tradeable Future 5.72  3,001.00 

JBAF On  15-June-11 07/02/2011 94.2000 94.200094.2310Jibar Tradeable Future 5.77  3,890.00 

JBAF On  20-July-11 07/02/2011 94.1200 94.120094.1500Jibar Tradeable Future 5.85  2,000.00 

JBAF On  21-September-11 07/02/2011 93.9500 93.950094.0070Jibar Tradeable Future 5.99  15,390.00 

JBAF On  21-December-11 07/02/2011 93.4600 93.460093.5530Jibar Tradeable Future 6.45  5,290.00 

JBAF On  20-March-12 07/02/2011 92.9900 92.990093.0840Jibar Tradeable Future 6.92  790.00 

JBAF On  20-June-12 07/02/2011 92.5500 92.550092.6230Jibar Tradeable Future 7.38  2,890.00 

JBAF On  19-September-12 07/02/2011 92.1200 92.120092.1670Jibar Tradeable Future 7.83  44,510.00 

JBAF On  19-December-12 07/02/2011 91.7500 91.750091.7500Jibar Tradeable Future 8.25  490.00 

JN02 On  05-May-11 07/02/2011 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN02 On  05-May-11 07/02/2011  7.75 0 00JNOTE 0  0.00 Call

JN02 On  05-May-11 07/02/2011  8.00 0 00JNOTE 0  0.00 Call

JN02 On  05-May-11 07/02/2011  8.25 0 00JNOTE 0  0.00 Call

JN02 On  05-May-11 07/02/2011  8.25 1 11JNOTE 750000  0.00 Put

JN02 On  05-May-11 07/02/2011  8.00 1 11JNOTE 500000  0.00 Put

JN02 On  05-May-11 07/02/2011  7.75 0 00JNOTE 250000  0.00 Put

JN05 On  05-May-11 07/02/2011 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN05 On  05-May-11 07/02/2011  7.75 0 00JNOTE 0  0.00 Call

JN05 On  05-May-11 07/02/2011  8.25 0 00JNOTE 0  0.00 Call
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JN05 On  05-May-11 07/02/2011  8.00 0 00JNOTE 0  0.00 Call

JN05 On  05-May-11 07/02/2011  8.00 1 11JNOTE 500000  0.00 Put

JN05 On  05-May-11 07/02/2011  8.25 1 11JNOTE 750000  0.00 Put

JN05 On  05-May-11 07/02/2011  7.75 0 00JNOTE 250000  0.00 Put

JN10 On  05-May-11 07/02/2011 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN10 On  05-May-11 07/02/2011  7.75 0 00JNOTE 0  0.00 Call

JN10 On  05-May-11 07/02/2011  8.00 0 00JNOTE 0  0.00 Call

JN10 On  05-May-11 07/02/2011  7.50 0 00JNOTE 0  0.00 Call

JN10 On  05-May-11 07/02/2011  7.50 0 00JNOTE 0  0.00 Put

JN10 On  05-May-11 07/02/2011  8.00 1 11JNOTE 500000  0.00 Put

JN10 On  05-May-11 07/02/2011  7.75 0 00JNOTE 250000  0.00 Put

OTH1 On  05-May-11 07/02/2011 337.1040 337.1040337.7300Index Future 337.73  3.00 

OTH1 On  04-August-11 07/02/2011 341.8350 341.8350342.4770Index Future 342.48  0.00 

R157 On  03-February-11 07/02/2011 127.1714 127.1714126.8787Bond Future 7.85  0.00 

R157 On  05-May-11 07/02/2011 121.6869 121.6869121.8043Bond Future 8.02  2,613.00 

R157 On  05-May-11 07/02/2011  7.75 1 11Bond Future 650  0.00 Call

R157 On  05-May-11 07/02/2011  7.80 1 11Bond Future 725  0.00 Call

R157 On  05-May-11 07/02/2011  7.70 1 11Bond Future 580  0.00 Call

R157 On  05-May-11 07/02/2011  7.65 0 01Bond Future 515  0.00 Call

R157 On  05-May-11 07/02/2011  7.65 2 22Bond Future 2034  0.00 Put

R157 On  05-May-11 07/02/2011  7.70 2 22Bond Future 1894  0.00 Put

R157 On  05-May-11 07/02/2011  7.80 2 22Bond Future 1629  0.00 Put

R157 On  05-May-11 07/02/2011  7.75 2 22Bond Future 1759  0.00 Put

R157 On  04-August-11 07/02/2011 123.4140 123.4140123.5356Bond Future 8.20  0.00 

R157 On  04-August-11 07/02/2011  7.50 1 11Bond Future 581  0.00 Call

R157 On  04-August-11 07/02/2011  7.55 1 11Bond Future 633  0.00 Call

R157 On  04-August-11 07/02/2011  7.45 1 11Bond Future 531  0.00 Call

R157 On  04-August-11 07/02/2011  7.45 4 43Bond Future 3437  0.00 Put

R157 On  04-August-11 07/02/2011  7.55 3 33Bond Future 3148  0.00 Put

R157 On  04-August-11 07/02/2011  7.50 3 33Bond Future 3291  0.00 Put

R157 On  03-November-11 07/02/2011 118.3616 118.3616118.4827Bond Future 8.40  3,694.00 
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R157 On  03-November-11 07/02/2011  8.25 2 22Bond Future 1683  0.00 Call

R157 On  03-November-11 07/02/2011  8.30 2 22Bond Future 1772  0.00 Call

R157 On  03-November-11 07/02/2011  8.20 2 22Bond Future 1598  0.00 Call

R157 On  03-November-11 07/02/2011  8.20 2 22Bond Future 2296  0.00 Put

R157 On  03-November-11 07/02/2011  8.30 2 22Bond Future 2111  0.00 Put

R157 On  03-November-11 07/02/2011  8.25 2 22Bond Future 2202  0.00 Put

R157 On  02-February-12 07/02/2011 120.1035 120.1035120.2264Bond Future 8.61  0.00 

R157 On  02-February-12 07/02/2011  8.50 0 00Bond Future 0  0.00 Call

R157 On  02-February-12 07/02/2011  8.55 0 00Bond Future 0  0.00 Call

R157 On  02-February-12 07/02/2011  8.45 0 00Bond Future 0  0.00 Call

R157 On  02-February-12 07/02/2011  8.45 1 11Bond Future 533  0.00 Put

R157 On  02-February-12 07/02/2011  8.55 0 00Bond Future 200  0.00 Put

R157 On  02-February-12 07/02/2011  8.50 0 00Bond Future 366  0.00 Put

R186 On  03-February-11 07/02/2011 117.6665 117.6665117.0081Bond Future 8.67  0.00 

R186 On  05-May-11 07/02/2011 118.5531 118.5531118.7580Bond Future 8.75  18,980.00 

R186 On  05-May-11 07/02/2011  8.75 3 33Bond Future 2886  0.00 Call

R186 On  05-May-11 07/02/2011  8.80 3 33Bond Future 3125  0.00 Call

R186 On  05-May-11 07/02/2011  8.70 3 33Bond Future 2658  0.00 Call

R186 On  05-May-11 07/02/2011  8.00 1 11Bond Future 588  5,500.00 Call

R186 On  05-May-11 07/02/2011  8.70 3 33Bond Future 3135  0.00 Put

R186 On  05-May-11 07/02/2011  8.00 8 88Bond Future 7919  0.00 Put

R186 On  05-May-11 07/02/2011  8.80 3 33Bond Future 2669  0.00 Put

R186 On  05-May-11 07/02/2011  8.75 3 33Bond Future 2895  0.00 Put

R186 On  04-August-11 07/02/2011 114.9447 114.9447115.1546Bond Future 8.85  0.00 

R186 On  04-August-11 07/02/2011  8.25 2 22Bond Future 1823  0.00 Call

R186 On  04-August-11 07/02/2011  8.20 2 22Bond Future 1684  0.00 Call

R186 On  04-August-11 07/02/2011  8.30 2 22Bond Future 1969  0.00 Call

R186 On  04-August-11 07/02/2011  8.30 7 77Bond Future 7135  0.00 Put

R186 On  04-August-11 07/02/2011  8.20 8 88Bond Future 7831  0.00 Put

R186 On  04-August-11 07/02/2011  8.25 8 87Bond Future 7478  0.00 Put

R186 On  03-November-11 07/02/2011 116.5792 116.5792116.7851Bond Future 8.94  12,959.00 

R186 On  03-November-11 07/02/2011  9.00 5 55Bond Future 5254  0.00 Call

R186 On  03-November-11 07/02/2011  8.95 5 55Bond Future 5022  0.00 Call

Page 4 of 13 2011/02/07, 05:50:42PM



Date Contract Details Previous Day's Previous Day's Open InterestStrike Call/ Product MTM Yield MTM Price

Closing MTM Closing PricePut

R186 On  03-November-11 07/02/2011  9.05 5 55Bond Future 5491  0.00 Call

R186 On  03-November-11 07/02/2011  9.05 5 55Bond Future 4520  0.00 Put

R186 On  03-November-11 07/02/2011  8.95 5 55Bond Future 4941  0.00 Put

R186 On  03-November-11 07/02/2011  9.00 5 55Bond Future 4727  0.00 Put

R186 On  02-February-12 07/02/2011 113.0009 113.0009113.2116Bond Future 9.04  0.00 

R186 On  02-February-12 07/02/2011  9.00 0 00Bond Future 0  0.00 Call

R186 On  02-February-12 07/02/2011  8.95 0 00Bond Future 0  0.00 Call

R186 On  02-February-12 07/02/2011  9.05 0 00Bond Future 132  0.00 Call

R186 On  02-February-12 07/02/2011  9.05 0 00Bond Future 0  0.00 Put

R186 On  02-February-12 07/02/2011  8.95 1 11Bond Future 751  0.00 Put

R186 On  02-February-12 07/02/2011  9.00 1 10Bond Future 308  0.00 Put

R201 On  03-February-11 07/02/2011 104.8779 104.8779104.6489Bond Future 7.69  0.00 

R201 On  05-May-11 07/02/2011 105.9632 105.9632106.0544Bond Future 7.88  484.00 

R201 On  05-May-11 07/02/2011  7.75 1 11Bond Future 695  0.00 Call

R201 On  05-May-11 07/02/2011  7.70 1 11Bond Future 626  0.00 Call

R201 On  05-May-11 07/02/2011  7.80 1 11Bond Future 767  0.00 Call

R201 On  05-May-11 07/02/2011  7.80 1 11Bond Future 1007  0.00 Put

R201 On  05-May-11 07/02/2011  7.70 1 11Bond Future 1182  0.00 Put

R201 On  05-May-11 07/02/2011  7.75 1 11Bond Future 1092  0.00 Put

R201 On  04-August-11 07/02/2011 103.0560 103.0560103.1498Bond Future 8.07  0.00 

R201 On  04-August-11 07/02/2011  7.25 0 00Bond Future 329  0.00 Call

R201 On  04-August-11 07/02/2011  7.30 0 00Bond Future 365  0.00 Call

R201 On  04-August-11 07/02/2011  7.20 0 00Bond Future 298  0.00 Call

R201 On  04-August-11 07/02/2011  7.20 3 33Bond Future 2886  0.00 Put

R201 On  04-August-11 07/02/2011  7.30 3 33Bond Future 2651  0.00 Put

R201 On  04-August-11 07/02/2011  7.25 3 33Bond Future 2766  0.00 Put

R201 On  03-November-11 07/02/2011 104.5233 104.5233104.6186Bond Future 8.27  0.00 

R201 On  03-November-11 07/02/2011  8.00 1 11Bond Future 1073  0.00 Call

R201 On  03-November-11 07/02/2011  8.05 1 11Bond Future 1135  0.00 Call

R201 On  03-November-11 07/02/2011  7.95 1 11Bond Future 1013  0.00 Call

R201 On  03-November-11 07/02/2011  7.95 2 22Bond Future 1897  0.00 Put

R201 On  03-November-11 07/02/2011  8.05 2 22Bond Future 1744  0.00 Put

R201 On  03-November-11 07/02/2011  8.00 2 22Bond Future 1820  0.00 Put
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R201 On  02-February-12 07/02/2011 101.6494 101.6494101.7473Bond Future 8.50  0.00 

R201 On  02-February-12 07/02/2011  8.25 0 00Bond Future 0  0.00 Call

R201 On  02-February-12 07/02/2011  8.30 0 00Bond Future 0  0.00 Call

R201 On  02-February-12 07/02/2011  8.20 0 00Bond Future 0  0.00 Call

R201 On  02-February-12 07/02/2011  8.20 1 11Bond Future 764  0.00 Put

R201 On  02-February-12 07/02/2011  8.30 1 11Bond Future 511  0.00 Put

R201 On  02-February-12 07/02/2011  8.25 1 11Bond Future 638  0.00 Put

R202 On  03-February-11 07/02/2011 164.5642 164.5642164.1891Bond Future 0.50  0.00 

R202 On  05-May-11 07/02/2011 165.9094 165.9094165.9094Bond Future 0.45  10,089.00 

R202 On  05-May-11 07/02/2011  2.05 39 3939Bond Future 39250  0.00 Call

R202 On  05-May-11 07/02/2011  2.10 40 4040Bond Future 40278  0.00 Call

R202 On  05-May-11 07/02/2011  2.00 38 3838Bond Future 38212  0.00 Call

R202 On  05-May-11 07/02/2011  2.00 0 00Bond Future 1  0.00 Put

R202 On  05-May-11 07/02/2011  2.10 0 00Bond Future 0  0.00 Put

R202 On  05-May-11 07/02/2011  2.05 0 00Bond Future 0  0.00 Put

R203 On  03-February-11 07/02/2011 103.2592 103.2592102.9144Bond Future 8.33  0.00 

R203 On  05-May-11 07/02/2011 100.0253 100.0253100.1356Bond Future 8.48  516.00 

R203 On  05-May-11 07/02/2011  8.25 1 11Bond Future 920  0.00 Call

R203 On  05-May-11 07/02/2011  8.30 1 11Bond Future 1017  0.00 Call

R203 On  05-May-11 07/02/2011  8.20 1 11Bond Future 830  0.00 Call

R203 On  05-May-11 07/02/2011  8.20 2 22Bond Future 2176  0.00 Put

R203 On  05-May-11 07/02/2011  8.30 2 22Bond Future 1876  0.00 Put

R203 On  05-May-11 07/02/2011  8.25 2 22Bond Future 2022  0.00 Put

R203 On  04-August-11 07/02/2011 101.4483 101.4483101.5590Bond Future 8.62  0.00 

R203 On  04-August-11 07/02/2011  8.00 1 11Bond Future 855  0.00 Call

R203 On  04-August-11 07/02/2011  7.95 1 11Bond Future 788  0.00 Call

R203 On  04-August-11 07/02/2011  8.05 1 11Bond Future 927  0.00 Call

R203 On  04-August-11 07/02/2011  8.05 4 44Bond Future 3622  0.00 Put

R203 On  04-August-11 07/02/2011  7.95 4 44Bond Future 3962  0.00 Put

R203 On  04-August-11 07/02/2011  8.00 4 44Bond Future 3789  0.00 Put

R203 On  03-November-11 07/02/2011 98.7313 98.731398.8422Bond Future 8.78  1,404.00 

R203 On  03-November-11 07/02/2011  8.50 2 22Bond Future 1863  0.00 Call
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R203 On  03-November-11 07/02/2011  8.45 2 22Bond Future 1764  0.00 Call

R203 On  03-November-11 07/02/2011  8.55 2 22Bond Future 1964  0.00 Call

R203 On  03-November-11 07/02/2011  8.55 3 33Bond Future 2969  0.00 Put

R203 On  03-November-11 07/02/2011  8.45 3 33Bond Future 3219  0.00 Put

R203 On  03-November-11 07/02/2011  8.50 3 33Bond Future 3093  0.00 Put

R203 On  02-February-12 07/02/2011 100.1803 100.1803100.2951Bond Future 8.94  0.00 

R203 On  02-February-12 07/02/2011  8.75 0 00Bond Future 0  0.00 Call

R203 On  02-February-12 07/02/2011  8.70 0 00Bond Future 0  0.00 Call

R203 On  02-February-12 07/02/2011  8.80 0 00Bond Future 0  0.00 Call

R203 On  02-February-12 07/02/2011  8.80 1 11Bond Future 585  0.00 Put

R203 On  02-February-12 07/02/2011  8.70 1 11Bond Future 1015  0.00 Put

R203 On  02-February-12 07/02/2011  8.75 1 11Bond Future 800  0.00 Put

R204 On  03-February-11 07/02/2011 98.7303 98.730398.3735Bond Future 8.48  0.00 

R204 On  05-May-11 07/02/2011 99.6356 99.635699.7864Bond Future 8.60  100.00 

R204 On  05-May-11 07/02/2011  8.50 1 11Bond Future 1412  0.00 Call

R204 On  05-May-11 07/02/2011  8.45 1 11Bond Future 1291  0.00 Call

R204 On  05-May-11 07/02/2011  8.55 1 12Bond Future 1539  0.00 Call

R204 On  05-May-11 07/02/2011  8.55 2 22Bond Future 1782  0.00 Put

R204 On  05-May-11 07/02/2011  8.45 2 22Bond Future 2077  0.00 Put

R204 On  05-May-11 07/02/2011  8.50 2 22Bond Future 1926  0.00 Put

R204 On  04-August-11 07/02/2011 97.0200 97.020097.1711Bond Future 8.73  0.00 

R204 On  04-August-11 07/02/2011  8.00 1 11Bond Future 813  0.00 Call

R204 On  04-August-11 07/02/2011  8.05 1 11Bond Future 884  0.00 Call

R204 On  04-August-11 07/02/2011  7.95 1 11Bond Future 745  0.00 Call

R204 On  04-August-11 07/02/2011  7.95 5 55Bond Future 4926  0.00 Put

R204 On  04-August-11 07/02/2011  8.05 5 55Bond Future 4516  0.00 Put

R204 On  04-August-11 07/02/2011  8.00 5 55Bond Future 4719  0.00 Put

R204 On  03-November-11 07/02/2011 98.3984 98.398498.5548Bond Future 8.86  1,867.00 

R204 On  03-November-11 07/02/2011  8.75 2 23Bond Future 2513  0.00 Call

R204 On  03-November-11 07/02/2011  8.80 3 33Bond Future 2638  0.00 Call

R204 On  03-November-11 07/02/2011  8.70 2 22Bond Future 2382  0.00 Call

R204 On  03-November-11 07/02/2011  8.70 3 33Bond Future 3215  0.00 Put

R204 On  03-November-11 07/02/2011  8.80 3 33Bond Future 2962  0.00 Put
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R204 On  03-November-11 07/02/2011  8.75 3 33Bond Future 3091  0.00 Put

R204 On  02-February-12 07/02/2011 95.8149 95.814995.9709Bond Future 9.00  0.00 

R204 On  02-February-12 07/02/2011  9.00 0 00Bond Future 0  0.00 Call

R204 On  02-February-12 07/02/2011  9.05 0 00Bond Future 224  0.00 Call

R204 On  02-February-12 07/02/2011  8.95 0 00Bond Future 0  0.00 Call

R204 On  02-February-12 07/02/2011  8.95 0 00Bond Future 264  0.00 Put

R204 On  02-February-12 07/02/2011  9.05 0 00Bond Future 0  0.00 Put

R204 On  02-February-12 07/02/2011  9.00 0 00Bond Future 20  0.00 Put

R206 On  03-February-11 07/02/2011 101.0040 101.0040100.8269Bond Future 7.37  0.00 

R206 On  05-May-11 07/02/2011 102.1492 102.1492102.2351Bond Future 7.56  0.00 

R206 On  05-May-11 07/02/2011  7.50 1 11Bond Future 584  0.00 Call

R206 On  05-May-11 07/02/2011  7.55 1 11Bond Future 643  0.00 Call

R206 On  05-May-11 07/02/2011  7.45 1 11Bond Future 529  0.00 Call

R206 On  05-May-11 07/02/2011  7.45 1 11Bond Future 780  0.00 Put

R206 On  05-May-11 07/02/2011  7.55 1 11Bond Future 655  0.00 Put

R206 On  05-May-11 07/02/2011  7.50 1 11Bond Future 715  0.00 Put

R206 On  04-August-11 07/02/2011 99.8341 99.834199.9208Bond Future 7.78  0.00 

R206 On  04-August-11 07/02/2011  7.00 0 00Bond Future 270  0.00 Call

R206 On  04-August-11 07/02/2011  6.95 0 00Bond Future 245  0.00 Call

R206 On  04-August-11 07/02/2011  7.05 0 00Bond Future 298  0.00 Call

R206 On  04-August-11 07/02/2011  7.05 2 22Bond Future 1888  0.00 Put

R206 On  04-August-11 07/02/2011  6.95 2 22Bond Future 2057  0.00 Put

R206 On  04-August-11 07/02/2011  7.00 2 22Bond Future 1971  0.00 Put

R206 On  03-November-11 07/02/2011 101.2550 101.2550101.3430Bond Future 8.01  0.00 

R206 On  03-November-11 07/02/2011  7.75 1 11Bond Future 791  0.00 Call

R206 On  03-November-11 07/02/2011  7.70 1 11Bond Future 748  0.00 Call

R206 On  03-November-11 07/02/2011  7.80 1 11Bond Future 836  0.00 Call

R206 On  03-November-11 07/02/2011  7.80 1 11Bond Future 1248  0.00 Put

R206 On  03-November-11 07/02/2011  7.70 1 11Bond Future 1357  0.00 Put

R206 On  03-November-11 07/02/2011  7.75 1 11Bond Future 1302  0.00 Put

R206 On  02-February-12 07/02/2011 98.9791 98.979199.0678Bond Future 8.30  0.00 

R206 On  02-February-12 07/02/2011  8.00 0 00Bond Future 0  0.00 Call

R206 On  02-February-12 07/02/2011  7.95 0 00Bond Future 0  0.00 Call
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R206 On  02-February-12 07/02/2011  8.05 0 00Bond Future 0  0.00 Call

R206 On  02-February-12 07/02/2011  8.05 1 10Bond Future 429  0.00 Put

R206 On  02-February-12 07/02/2011  7.95 1 11Bond Future 605  0.00 Put

R206 On  02-February-12 07/02/2011  8.00 1 11Bond Future 517  0.00 Put

R207 On  03-February-11 07/02/2011 92.8977 92.897792.5226Bond Future 8.54  0.00 

R207 On  05-May-11 07/02/2011 93.6320 93.632093.8138Bond Future 8.66  1,085.00 

R207 On  05-May-11 07/02/2011  8.50 1 11Bond Future 1312  0.00 Call

R207 On  05-May-11 07/02/2011  8.45 1 11Bond Future 1194  0.00 Call

R207 On  05-May-11 07/02/2011  8.55 1 11Bond Future 1436  0.00 Call

R207 On  05-May-11 07/02/2011  8.55 2 22Bond Future 2053  0.00 Put

R207 On  05-May-11 07/02/2011  8.45 3 32Bond Future 2387  0.00 Put

R207 On  05-May-11 07/02/2011  8.50 2 22Bond Future 2216  0.00 Put

R207 On  04-August-11 07/02/2011 91.3182 91.318291.5114Bond Future 8.78  0.00 

R207 On  04-August-11 07/02/2011  8.25 1 11Bond Future 1250  0.00 Call

R207 On  04-August-11 07/02/2011  8.30 1 11Bond Future 1345  0.00 Call

R207 On  04-August-11 07/02/2011  8.20 1 11Bond Future 1160  0.00 Call

R207 On  04-August-11 07/02/2011  8.20 5 54Bond Future 4451  0.00 Put

R207 On  04-August-11 07/02/2011  8.30 4 44Bond Future 4060  0.00 Put

R207 On  04-August-11 07/02/2011  8.25 4 44Bond Future 4253  0.00 Put

R207 On  03-November-11 07/02/2011 92.6190 92.619092.8124Bond Future 8.90  600.00 

R207 On  03-November-11 07/02/2011  8.75 3 33Bond Future 2603  0.00 Call

R207 On  03-November-11 07/02/2011  8.80 3 33Bond Future 2732  0.00 Call

R207 On  03-November-11 07/02/2011  8.70 2 22Bond Future 2477  0.00 Call

R207 On  03-November-11 07/02/2011  8.70 4 44Bond Future 3566  0.00 Put

R207 On  03-November-11 07/02/2011  8.80 3 33Bond Future 3277  0.00 Put

R207 On  03-November-11 07/02/2011  8.75 4 43Bond Future 3420  0.00 Put

R207 On  02-February-12 07/02/2011 90.3389 90.338990.5372Bond Future 9.03  0.00 

R207 On  02-February-12 07/02/2011  9.00 0 00Bond Future 0  0.00 Call

R207 On  02-February-12 07/02/2011  9.05 0 00Bond Future 125  0.00 Call

R207 On  02-February-12 07/02/2011  8.95 0 00Bond Future 0  0.00 Call

R207 On  02-February-12 07/02/2011  8.95 1 10Bond Future 398  0.00 Put

R207 On  02-February-12 07/02/2011  9.05 0 00Bond Future 0  0.00 Put

R207 On  02-February-12 07/02/2011  9.00 0 00Bond Future 136  0.00 Put
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R208 On  03-February-11 07/02/2011 90.6415 90.641590.2161Bond Future 8.58  0.00 

R208 On  05-May-11 07/02/2011 88.0377 88.037788.1638Bond Future 8.67  190.00 

R208 On  05-May-11 07/02/2011  8.50 1 11Bond Future 1377  0.00 Call

R208 On  05-May-11 07/02/2011  8.55 1 12Bond Future 1507  0.00 Call

R208 On  05-May-11 07/02/2011  8.45 1 11Bond Future 1254  0.00 Call

R208 On  05-May-11 07/02/2011  8.45 3 33Bond Future 2571  0.00 Put

R208 On  05-May-11 07/02/2011  8.55 2 22Bond Future 2214  0.00 Put

R208 On  05-May-11 07/02/2011  8.50 2 22Bond Future 2388  0.00 Put

R208 On  04-August-11 07/02/2011 89.2810 89.281089.4216Bond Future 8.78  0.00 

R208 On  04-August-11 07/02/2011  8.25 1 11Bond Future 1321  0.00 Call

R208 On  04-August-11 07/02/2011  8.30 1 11Bond Future 1421  0.00 Call

R208 On  04-August-11 07/02/2011  8.20 1 11Bond Future 1225  0.00 Call

R208 On  04-August-11 07/02/2011  8.20 5 55Bond Future 4691  0.00 Put

R208 On  04-August-11 07/02/2011  8.30 4 44Bond Future 4272  0.00 Put

R208 On  04-August-11 07/02/2011  8.25 5 54Bond Future 4479  0.00 Put

R208 On  03-November-11 07/02/2011 87.1597 87.159787.2913Bond Future 8.89  5,584.00 

R208 On  03-November-11 07/02/2011  8.75 3 33Bond Future 2804  0.00 Call

R208 On  03-November-11 07/02/2011  8.70 3 33Bond Future 2668  0.00 Call

R208 On  03-November-11 07/02/2011  8.80 3 33Bond Future 2944  0.00 Call

R208 On  03-November-11 07/02/2011  8.80 4 43Bond Future 3438  0.00 Put

R208 On  03-November-11 07/02/2011  8.70 4 44Bond Future 3742  0.00 Put

R208 On  03-November-11 07/02/2011  8.75 4 44Bond Future 3587  0.00 Put

R208 On  02-February-12 07/02/2011 88.4360 88.436088.5756Bond Future 9.00  0.00 

R208 On  02-February-12 07/02/2011  9.00 0 00Bond Future 17  0.00 Call

R208 On  02-February-12 07/02/2011  8.95 0 00Bond Future 0  0.00 Call

R208 On  02-February-12 07/02/2011  9.05 0 00Bond Future 296  0.00 Call

R208 On  02-February-12 07/02/2011  9.05 0 00Bond Future 0  0.00 Put

R208 On  02-February-12 07/02/2011  8.95 0 00Bond Future 263  0.00 Put

R208 On  02-February-12 07/02/2011  9.00 0 00Bond Future 0  0.00 Put

R209 On  03-February-11 07/02/2011 78.6056 78.605678.0364Bond Future 8.62  0.00 

R209 On  05-May-11 07/02/2011 75.9243 75.924376.0132Bond Future 8.69  21,100.00 

R209 On  05-May-11 07/02/2011  8.50 2 22Bond Future 1792  0.00 Call
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R209 On  05-May-11 07/02/2011  8.45 2 22Bond Future 1630  0.00 Call

R209 On  05-May-11 07/02/2011  8.55 2 22Bond Future 1964  0.00 Call

R209 On  05-May-11 07/02/2011  8.55 3 33Bond Future 3070  0.00 Put

R209 On  05-May-11 07/02/2011  8.45 4 44Bond Future 3571  0.00 Put

R209 On  05-May-11 07/02/2011  8.50 3 33Bond Future 3314  0.00 Put

R209 On  04-August-11 07/02/2011 77.0050 77.005077.0928Bond Future 8.76  0.00 

R209 On  04-August-11 07/02/2011  8.50 3 33Bond Future 2604  0.00 Call

R209 On  04-August-11 07/02/2011  8.55 3 33Bond Future 2776  0.00 Call

R209 On  04-August-11 07/02/2011  8.45 2 22Bond Future 2438  0.00 Call

R209 On  04-August-11 07/02/2011  10.10 10 1010Bond Future 10239  0.00 Call

R209 On  04-August-11 07/02/2011  10.10 1 11Bond Future 629  0.00 Put

R209 On  04-August-11 07/02/2011  8.45 5 55Bond Future 4939  0.00 Put

R209 On  04-August-11 07/02/2011  8.55 5 54Bond Future 4442  0.00 Put

R209 On  04-August-11 07/02/2011  8.50 5 55Bond Future 4686  0.00 Put

R209 On  03-November-11 07/02/2011 74.9551 74.955175.0495Bond Future 8.82  1,089.00 

R209 On  03-November-11 07/02/2011  8.75 4 44Bond Future 4038  0.00 Call

R209 On  03-November-11 07/02/2011  8.80 4 44Bond Future 4231  0.00 Call

R209 On  03-November-11 07/02/2011  8.70 4 44Bond Future 3851  0.00 Call

R209 On  03-November-11 07/02/2011  8.70 5 55Bond Future 4823  0.00 Put

R209 On  03-November-11 07/02/2011  8.80 4 44Bond Future 4405  0.00 Put

R209 On  03-November-11 07/02/2011  8.75 5 55Bond Future 4609  0.00 Put

R209 On  02-February-12 07/02/2011 76.0523 76.052376.1534Bond Future 8.89  0.00 

R209 On  02-February-12 07/02/2011  9.00 1 11Bond Future 856  0.00 Call

R209 On  02-February-12 07/02/2011  9.05 1 11Bond Future 1236  0.00 Call

R209 On  02-February-12 07/02/2011  8.95 0 00Bond Future 472  0.00 Call

R209 On  02-February-12 07/02/2011  8.95 0 00Bond Future 0  0.00 Put

R209 On  02-February-12 07/02/2011  9.05 0 00Bond Future 0  0.00 Put

R209 On  02-February-12 07/02/2011  9.00 0 00Bond Future 0  0.00 Put

R210 On  03-February-11 07/02/2011 124.7840 124.784098.8948Bond Future 2.75  0.00 

R211 On  03-February-11 07/02/2011 104.1093 104.1093102.0650Bond Future 2.14  0.00 

R211 On  05-May-11 07/02/2011 105.6726 105.6726105.6670Bond Future 1.59  539.00 

R211 On  05-May-11 07/02/2011  2.14 3 33Bond Future 3054  0.00 Call
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R211 On  05-May-11 07/02/2011  2.19 3 33Bond Future 3325  0.00 Call

R211 On  05-May-11 07/02/2011  2.09 3 33Bond Future 2783  0.00 Call

R211 On  05-May-11 07/02/2011  2.09 0 00Bond Future 0  0.00 Put

R211 On  05-May-11 07/02/2011  2.19 0 00Bond Future 0  0.00 Put

R211 On  05-May-11 07/02/2011  2.14 0 00Bond Future 0  0.00 Put

R212 On  03-February-11 07/02/2011 102.1287 102.1287100.3434Bond Future 2.72  0.00 

R212 On  05-May-11 07/02/2011 103.6411 103.6411103.3458Bond Future 2.47  2,518.00 

R212 On  05-May-11 07/02/2011  2.25 0 00Bond Future 0  0.00 Call

R212 On  05-May-11 07/02/2011  2.30 0 00Bond Future 0  0.00 Call

R212 On  05-May-11 07/02/2011  2.20 0 00Bond Future 0  0.00 Call

R212 On  05-May-11 07/02/2011  2.20 2 23Bond Future 2634  0.00 Put

R212 On  05-May-11 07/02/2011  2.30 1 12Bond Future 1660  0.00 Put

R212 On  05-May-11 07/02/2011  2.25 2 22Bond Future 2146  0.00 Put

R213 On  03-February-11 07/02/2011 87.6796 87.679687.1072Bond Future 8.70  0.00 

R213 On  05-May-11 07/02/2011 84.6907 84.690784.6989Bond Future 8.79  0.00 

R213 On  05-May-11 07/02/2011  8.00 0 00Bond Future 0  0.00 Call

R213 On  05-May-11 07/02/2011  7.95 0 00Bond Future 0  0.00 Call

R213 On  05-May-11 07/02/2011  8.05 0 00Bond Future 0  0.00 Call

R213 On  05-May-11 07/02/2011  8.05 6 66Bond Future 6324  0.00 Put

R213 On  05-May-11 07/02/2011  7.95 7 77Bond Future 7237  0.00 Put

R213 On  05-May-11 07/02/2011  8.00 7 77Bond Future 6779  0.00 Put

R213 On  04-August-11 07/02/2011 85.8961 85.896185.9041Bond Future 8.87  0.00 

R213 On  04-August-11 07/02/2011  8.00 0 00Bond Future 0  0.00 Call

R213 On  04-August-11 07/02/2011  8.05 0 00Bond Future 0  0.00 Call

R213 On  04-August-11 07/02/2011  7.95 0 00Bond Future 0  0.00 Call

R213 On  04-August-11 07/02/2011  7.95 8 88Bond Future 7841  0.00 Put

R213 On  04-August-11 07/02/2011  8.05 7 77Bond Future 6932  0.00 Put

R213 On  04-August-11 07/02/2011  8.00 7 77Bond Future 7385  0.00 Put

R213 On  03-November-11 07/02/2011 83.5777 83.577783.5856Bond Future 8.95  0.00 

R213 On  03-November-11 07/02/2011  8.75 0 00Bond Future 0  0.00 Call

R213 On  03-November-11 07/02/2011  8.80 0 00Bond Future 0  0.00 Call

R213 On  03-November-11 07/02/2011  8.70 0 00Bond Future 0  0.00 Call
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R213 On  03-November-11 07/02/2011  8.70 2 22Bond Future 1965  0.00 Put

R213 On  03-November-11 07/02/2011  8.80 1 11Bond Future 1154  0.00 Put

R213 On  03-November-11 07/02/2011  8.75 2 22Bond Future 1558  0.00 Put

R213 On  02-February-12 07/02/2011 84.8049 84.804984.8204Bond Future 9.03  0.00 

R213 On  02-February-12 07/02/2011  9.00 0 00Bond Future 0  0.00 Call

R213 On  02-February-12 07/02/2011  9.05 0 00Bond Future 194  0.00 Call

R213 On  02-February-12 07/02/2011  8.95 0 00Bond Future 0  0.00 Call

R213 On  02-February-12 07/02/2011  8.95 1 11Bond Future 585  0.00 Put

R213 On  02-February-12 07/02/2011  9.05 0 00Bond Future 0  0.00 Put

R213 On  02-February-12 07/02/2011  9.00 0 00Bond Future 194  0.00 Put

TRT1 On  05-May-11 07/02/2011 338.4230 338.4230339.0640Index Future 339.06  100.00 

TRT1 On  04-August-11 07/02/2011 343.0520 343.0520343.7030Index Future 343.70  0.00 
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