
Derivatives Weekly Statistics Report
From: 28/03/2011 To: 01/04/2011

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

Closing MTM Closing PricePut

0106 On  22-December-14 01/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0357 On  15-September-17 01/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0403 On  21-December-18 01/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0457 On  15-January-20 01/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0703 On  15-January-20 01/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0757 On  15-January-20 01/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0804 On  31-March-21 01/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0807 On  31-March-21 01/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0857 On  31-March-21 01/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0904 On  31-March-36 01/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0908 On  31-March-36 01/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0957 On  31-March-36 01/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0986 On  31-March-36 01/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 
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1386 On  28-February-31 01/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

1409 On  28-February-41 01/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

5701 On  15-September-15 01/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

5706 On  15-September-15 01/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

8607 On  21-December-26 01/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

8608 On  21-December-26 01/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

8657 On  21-December-26 01/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

AL7T On  05-May-11 01/04/2011 369.7690 369.7690371.4770Index Future 371.48  30.00 

AL7T On  04-August-11 01/04/2011 375.0570 375.0570376.7900Index Future 376.79  0.00 

ALBI On  05-May-11 01/04/2011 340.2660 340.2660341.9050Index Future 341.91  1,070.00 

ALBI On  04-August-11 01/04/2011 345.1320 345.1320346.7950Index Future 346.80  0.00 

C155 On  31-August-11 01/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C157 On  15-September-15 01/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C186 On  21-December-26 01/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C189 On  01-April-13 01/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C197 On  07-December-23 01/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C201 On  22-December-14 01/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C202 On  07-December-33 01/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C203 On  15-September-17 01/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C204 On  21-December-18 01/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 
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C206 On  15-January-14 01/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C207 On  15-January-20 01/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C208 On  31-March-21 01/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C209 On  31-March-36 01/04/2011 6.2500 6.25006.2500Price Contribution 6.25  0.00 

C210 On  31-March-28 01/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C211 On  31-January-17 01/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C212 On  31-January-22 01/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C213 On  28-February-31 01/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C214 On  28-February-41 01/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

CES1 On  20-April-18 01/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

CRD1 On  05-May-11 01/04/2011 154.6120 154.6120155.0510Index Future 155.05  2.00 

CRD1 On  04-August-11 01/04/2011 156.7440 156.7440157.1900Index Future 157.19  0.00 

CS23 On  25-January-23 01/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

CS26 On  02-April-26 01/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

CS33 On  15-September-33 01/04/2011 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

GOVI On  05-May-11 01/04/2011 341.5520 341.5520343.1110GOVI 343.11  205.00 

GOVI On  05-May-11 01/04/2011  349.00 0 00GOVI 0  0.00 Call

GOVI On  05-May-11 01/04/2011  349.01 0 00GOVI 0  0.00 Call

GOVI On  05-May-11 01/04/2011  348.99 0 00GOVI 0  0.00 Call

GOVI On  05-May-11 01/04/2011  348.99 7 76GOVI 58790  0.00 Put

GOVI On  05-May-11 01/04/2011  349.01 7 76GOVI 58990  0.00 Put

GOVI On  05-May-11 01/04/2011  349.00 7 76GOVI 58890  0.00 Put

GOVI On  04-August-11 01/04/2011 346.4360 346.4360348.0190GOVI 348.02  0.00 
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GOVI On  04-August-11 01/04/2011  348.00 0 00GOVI 190  0.00 Call

GOVI On  04-August-11 01/04/2011  348.01 0 00GOVI 90  0.00 Call

GOVI On  04-August-11 01/04/2011  347.99 0 00GOVI 290  0.00 Call

GOVI On  04-August-11 01/04/2011  347.99 2 20GOVI 0  0.00 Put

GOVI On  04-August-11 01/04/2011  348.01 2 20GOVI 0  0.00 Put

GOVI On  04-August-11 01/04/2011  348.00 2 20GOVI 0  0.00 Put

GVIX On  01-January-29 01/04/2011 110.0000 110.0000110.0000LIVE INDEX 110.00  0.00 

IGOV On  05-May-11 01/04/2011 150.1460 150.1460149.9990Index Future 150.00  61.00 

IGOV On  04-August-11 01/04/2011 152.2930 152.2930152.1450Index Future 152.15  0.00 

ILBI On  05-May-11 01/04/2011 406.3400 406.3400405.9130Index Future 405.91  336.00 

J157 On  15-September-15 01/04/2011 0.0200 0.02000.0200Interest Rate Swap 8.82  0.00 

J186 On  21-December-26 01/04/2011 0.1077 0.10770.1077Interest Rate Swap 8.68  0.00 

J201 On  22-December-14 01/04/2011 0.0514 0.05140.0514Interest Rate Swap 8.66  0.00 

J203 On  15-September-17 01/04/2011 0.0847 0.08470.0847Interest Rate Swap 8.98  0.00 

J204 On  21-December-18 01/04/2011 0.0958 0.09580.0958Interest Rate Swap 8.96  0.00 

J207 On  15-January-20 01/04/2011 0.0691 0.06910.0691Interest Rate Swap 9.00  0.00 

JBAF On  20-April-11 01/04/2011 94.4000 94.400094.4000Jibar Tradeable Future 5.60  2,001.00 

JBAF On  18-May-11 01/04/2011 94.3700 94.370094.3700Jibar Tradeable Future 5.63  3,001.00 

JBAF On  15-June-11 01/04/2011 94.3400 94.340094.3400Jibar Tradeable Future 5.66  3,890.00 

JBAF On  20-July-11 01/04/2011 94.2300 94.230094.2300Jibar Tradeable Future 5.77  2,000.00 

JBAF On  17-August-11 01/04/2011 94.1600 94.160094.1600Jibar Tradeable Future 5.84  0.00 

JBAF On  21-September-11 01/04/2011 94.0300 94.030094.0300Jibar Tradeable Future 5.97  14,489.00 

JBAF On  21-December-11 01/04/2011 93.6100 93.610093.6100Jibar Tradeable Future 6.39  5,591.00 

JBAF On  20-March-12 01/04/2011 93.0600 93.060093.0600Jibar Tradeable Future 6.94  1,090.00 

JBAF On  20-June-12 01/04/2011 92.5500 92.550092.5500Jibar Tradeable Future 7.45  2,890.00 

JBAF On  19-September-12 01/04/2011 92.1400 92.140092.1400Jibar Tradeable Future 7.86  44,710.00 
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JBAF On  19-December-12 01/04/2011 91.8000 91.800091.8000Jibar Tradeable Future 8.20  513.00 

JBAF On  20-March-13 01/04/2011 91.5600 91.560091.5600Jibar Tradeable Future 8.44  0.00 

JN02 On  05-May-11 01/04/2011 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN02 On  05-May-11 01/04/2011  7.75 0 00JNOTE 0  0.00 Call

JN02 On  05-May-11 01/04/2011  8.00 0 00JNOTE 0  0.00 Call

JN02 On  05-May-11 01/04/2011  8.25 0 00JNOTE 0  0.00 Call

JN02 On  05-May-11 01/04/2011  8.25 1 11JNOTE 750000  0.00 Put

JN02 On  05-May-11 01/04/2011  8.00 1 11JNOTE 500000  0.00 Put

JN02 On  05-May-11 01/04/2011  7.75 0 00JNOTE 250000  0.00 Put

JN05 On  05-May-11 01/04/2011 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN05 On  05-May-11 01/04/2011  7.75 0 00JNOTE 0  0.00 Call

JN05 On  05-May-11 01/04/2011  8.25 0 00JNOTE 0  0.00 Call

JN05 On  05-May-11 01/04/2011  8.00 0 00JNOTE 0  0.00 Call

JN05 On  05-May-11 01/04/2011  8.00 1 11JNOTE 500000  0.00 Put

JN05 On  05-May-11 01/04/2011  8.25 1 11JNOTE 750000  0.00 Put

JN05 On  05-May-11 01/04/2011  7.75 0 00JNOTE 250000  0.00 Put

JN10 On  05-May-11 01/04/2011 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN10 On  05-May-11 01/04/2011  7.75 0 00JNOTE 0  0.00 Call

JN10 On  05-May-11 01/04/2011  8.00 0 00JNOTE 0  0.00 Call

JN10 On  05-May-11 01/04/2011  7.50 0 00JNOTE 0  0.00 Call

JN10 On  05-May-11 01/04/2011  7.50 0 00JNOTE 0  0.00 Put

JN10 On  05-May-11 01/04/2011  8.00 1 11JNOTE 500000  0.00 Put

JN10 On  05-May-11 01/04/2011  7.75 0 00JNOTE 250000  0.00 Put

OTH1 On  05-May-11 01/04/2011 332.9690 332.9690335.0310Index Future 335.03  3.00 

OTH1 On  04-August-11 01/04/2011 337.7310 337.7310339.8230Index Future 339.82  0.00 

R157 On  05-May-11 01/04/2011 122.4263 122.4263122.6836Bond Future 7.81  2,405.00 

R157 On  05-May-11 01/04/2011  7.75 0 00Bond Future 445  0.00 Call

R157 On  05-May-11 01/04/2011  7.80 0 01Bond Future 541  0.00 Call

R157 On  05-May-11 01/04/2011  7.70 0 00Bond Future 361  0.00 Call

R157 On  05-May-11 01/04/2011  7.65 0 00Bond Future 288  0.00 Call
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R157 On  05-May-11 01/04/2011  7.65 1 11Bond Future 928  0.00 Put

R157 On  05-May-11 01/04/2011  7.70 1 11Bond Future 795  0.00 Put

R157 On  05-May-11 01/04/2011  7.80 1 11Bond Future 566  0.00 Put

R157 On  05-May-11 01/04/2011  7.75 1 11Bond Future 674  0.00 Put

R157 On  04-August-11 01/04/2011 124.1963 124.1963124.4573Bond Future 7.96  0.00 

R157 On  04-August-11 01/04/2011  7.50 0 00Bond Future 456  0.00 Call

R157 On  04-August-11 01/04/2011  7.55 0 01Bond Future 512  0.00 Call

R157 On  04-August-11 01/04/2011  7.45 0 00Bond Future 405  0.00 Call

R157 On  04-August-11 01/04/2011  7.45 3 32Bond Future 2390  0.00 Put

R157 On  04-August-11 01/04/2011  7.55 2 22Bond Future 2105  0.00 Put

R157 On  04-August-11 01/04/2011  7.50 2 22Bond Future 2245  0.00 Put

R157 On  03-November-11 01/04/2011 119.1484 119.1484119.4146Bond Future 8.14  3,694.00 

R157 On  03-November-11 01/04/2011  8.25 2 22Bond Future 1770  0.00 Call

R157 On  03-November-11 01/04/2011  8.30 2 22Bond Future 1874  0.00 Call

R157 On  03-November-11 01/04/2011  8.20 2 22Bond Future 1671  0.00 Call

R157 On  03-November-11 01/04/2011  8.20 2 21Bond Future 1437  0.00 Put

R157 On  03-November-11 01/04/2011  8.30 1 11Bond Future 1282  0.00 Put

R157 On  03-November-11 01/04/2011  8.25 1 11Bond Future 1357  0.00 Put

R157 On  02-February-12 01/04/2011 120.8869 120.8869121.1551Bond Future 8.33  0.00 

R157 On  02-February-12 01/04/2011  8.50 2 22Bond Future 2174  0.00 Call

R157 On  02-February-12 01/04/2011  8.55 2 22Bond Future 2272  0.00 Call

R157 On  02-February-12 01/04/2011  8.45 2 22Bond Future 2078  0.00 Call

R157 On  02-February-12 01/04/2011  8.45 2 22Bond Future 1683  0.00 Put

R157 On  02-February-12 01/04/2011  8.55 2 22Bond Future 1543  0.00 Put

R157 On  02-February-12 01/04/2011  8.50 2 22Bond Future 1612  0.00 Put

R186 On  05-May-11 01/04/2011 116.4149 116.4149117.2978Bond Future 8.91  28,849.00 

R186 On  05-May-11 01/04/2011  8.75 1 11Bond Future 837  0.00 Call

R186 On  05-May-11 01/04/2011  8.80 1 11Bond Future 1009  1.00 Call

R186 On  05-May-11 01/04/2011  8.70 0 01Bond Future 687  0.00 Call

R186 On  05-May-11 01/04/2011  8.00 0 00Bond Future 10  5,500.00 Call

R186 On  05-May-11 01/04/2011  8.70 3 33Bond Future 2624  0.00 Put

R186 On  05-May-11 01/04/2011  8.00 10 109Bond Future 8801  0.00 Put

R186 On  05-May-11 01/04/2011  8.80 3 32Bond Future 2013  0.00 Put
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R186 On  05-May-11 01/04/2011  8.75 3 32Bond Future 2307  0.00 Put

R186 On  04-August-11 01/04/2011 112.8047 112.8047113.7055Bond Future 9.01  0.00 

R186 On  04-August-11 01/04/2011  8.25 1 11Bond Future 705  0.00 Call

R186 On  04-August-11 01/04/2011  8.20 0 01Bond Future 626  0.00 Call

R186 On  04-August-11 01/04/2011  8.30 1 11Bond Future 793  0.00 Call

R186 On  04-August-11 01/04/2011  8.30 8 87Bond Future 7408  0.00 Put

R186 On  04-August-11 01/04/2011  8.20 9 98Bond Future 8222  0.00 Put

R186 On  04-August-11 01/04/2011  8.25 9 98Bond Future 7809  0.00 Put

R186 On  03-November-11 01/04/2011 114.4110 114.4110115.3201Bond Future 9.11  12,982.00 

R186 On  03-November-11 01/04/2011  9.00 3 34Bond Future 3667  0.00 Call

R186 On  03-November-11 01/04/2011  8.95 3 33Bond Future 3461  0.00 Call

R186 On  03-November-11 01/04/2011  9.05 3 34Bond Future 3880  0.00 Call

R186 On  03-November-11 01/04/2011  9.05 5 54Bond Future 4374  0.00 Put

R186 On  03-November-11 01/04/2011  8.95 5 55Bond Future 4845  0.00 Put

R186 On  03-November-11 01/04/2011  9.00 5 55Bond Future 4605  0.00 Put

R186 On  02-February-12 01/04/2011 110.7899 110.7899111.7148Bond Future 9.21  0.00 

R186 On  02-February-12 01/04/2011  9.00 4 44Bond Future 4226  0.00 Call

R186 On  02-February-12 01/04/2011  8.95 4 44Bond Future 4029  0.00 Call

R186 On  02-February-12 01/04/2011  9.05 4 44Bond Future 4428  0.00 Call

R186 On  02-February-12 01/04/2011  9.05 6 66Bond Future 5793  0.00 Put

R186 On  02-February-12 01/04/2011  8.95 7 76Bond Future 6276  0.00 Put

R186 On  02-February-12 01/04/2011  9.00 7 76Bond Future 6031  0.00 Put

R189 On  05-May-11 01/04/2011 208.6965 208.6965208.7404Bond Future 208.74  0.00 

R189 On  05-May-11 01/04/2011  207.30 1 11Bond Future 1440  0.00 Call

R189 On  05-May-11 01/04/2011  207.25 1 11Bond Future 1490  0.00 Call

R189 On  05-May-11 01/04/2011  207.35 1 11Bond Future 1390  0.00 Call

R189 On  05-May-11 01/04/2011  207.35 0 00Bond Future 0  0.00 Put

R189 On  05-May-11 01/04/2011  207.25 0 00Bond Future 0  0.00 Put

R189 On  05-May-11 01/04/2011  207.30 0 00Bond Future 0  0.00 Put

R197 On  05-May-11 01/04/2011 231.0439 231.0439231.4975Bond Future 231.50  0.00 

R197 On  05-May-11 01/04/2011  232.00 0 00Bond Future 0  0.00 Call

R197 On  05-May-11 01/04/2011  232.05 0 00Bond Future 0  0.00 Call
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R197 On  05-May-11 01/04/2011  231.95 0 00Bond Future 0  0.00 Call

R197 On  05-May-11 01/04/2011  231.95 1 10Bond Future 453  0.00 Put

R197 On  05-May-11 01/04/2011  232.05 1 11Bond Future 553  0.00 Put

R197 On  05-May-11 01/04/2011  232.00 1 11Bond Future 503  0.00 Put

R201 On  05-May-11 01/04/2011 107.3900 107.3900107.5596Bond Future 7.40  484.00 

R201 On  05-May-11 01/04/2011  7.75 1 11Bond Future 1175  0.00 Call

R201 On  05-May-11 01/04/2011  7.70 1 11Bond Future 1040  0.00 Call

R201 On  05-May-11 01/04/2011  7.80 1 11Bond Future 1315  0.00 Call

R201 On  05-May-11 01/04/2011  7.80 0 00Bond Future 49  0.00 Put

R201 On  05-May-11 01/04/2011  7.70 0 00Bond Future 91  0.00 Put

R201 On  05-May-11 01/04/2011  7.75 0 00Bond Future 67  0.00 Put

R201 On  04-August-11 01/04/2011 104.5307 104.5307104.7038Bond Future 7.54  0.00 

R201 On  04-August-11 01/04/2011  7.25 0 00Bond Future 464  0.00 Call

R201 On  04-August-11 01/04/2011  7.30 0 01Bond Future 519  0.00 Call

R201 On  04-August-11 01/04/2011  7.20 0 00Bond Future 414  0.00 Call

R201 On  04-August-11 01/04/2011  7.20 2 21Bond Future 1448  0.00 Put

R201 On  04-August-11 01/04/2011  7.30 1 11Bond Future 1251  0.00 Put

R201 On  04-August-11 01/04/2011  7.25 1 11Bond Future 1347  0.00 Put

R201 On  03-November-11 01/04/2011 106.0135 106.0135106.1882Bond Future 7.70  0.00 

R201 On  03-November-11 01/04/2011  8.00 2 22Bond Future 1617  0.00 Call

R201 On  03-November-11 01/04/2011  8.05 2 22Bond Future 1705  0.00 Call

R201 On  03-November-11 01/04/2011  7.95 1 12Bond Future 1530  0.00 Call

R201 On  03-November-11 01/04/2011  7.95 1 11Bond Future 845  0.00 Put

R201 On  03-November-11 01/04/2011  8.05 1 11Bond Future 745  0.00 Put

R201 On  03-November-11 01/04/2011  8.00 1 11Bond Future 794  0.00 Put

R201 On  02-February-12 01/04/2011 103.1529 103.1529103.3294Bond Future 7.88  0.00 

R201 On  02-February-12 01/04/2011  8.25 2 22Bond Future 1868  0.00 Call

R201 On  02-February-12 01/04/2011  8.30 2 22Bond Future 1950  0.00 Call

R201 On  02-February-12 01/04/2011  8.20 2 22Bond Future 1787  0.00 Call

R201 On  02-February-12 01/04/2011  8.20 1 11Bond Future 969  0.00 Put

R201 On  02-February-12 01/04/2011  8.30 1 11Bond Future 879  0.00 Put

R201 On  02-February-12 01/04/2011  8.25 1 11Bond Future 924  0.00 Put
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R202 On  05-May-11 01/04/2011 169.7576 169.7576168.4338Bond Future 0.36  10,539.00 

R202 On  05-May-11 01/04/2011  2.05 43 4342Bond Future 41774  0.00 Call

R202 On  05-May-11 01/04/2011  2.10 44 4443Bond Future 42802  0.00 Call

R202 On  05-May-11 01/04/2011  2.00 42 4241Bond Future 40736  0.00 Call

R202 On  05-May-11 01/04/2011  2.00 0 00Bond Future 0  0.00 Put

R202 On  05-May-11 01/04/2011  2.10 0 00Bond Future 0  0.00 Put

R202 On  05-May-11 01/04/2011  2.05 0 00Bond Future 0  0.00 Put

R203 On  05-May-11 01/04/2011 100.0492 100.0492100.4724Bond Future 8.41  517.00 

R203 On  05-May-11 01/04/2011  8.25 0 00Bond Future 378  0.00 Call

R203 On  05-May-11 01/04/2011  8.30 0 00Bond Future 466  0.00 Call

R203 On  05-May-11 01/04/2011  8.20 0 00Bond Future 303  0.00 Call

R203 On  05-May-11 01/04/2011  8.20 2 21Bond Future 1312  0.00 Put

R203 On  05-May-11 01/04/2011  8.30 1 11Bond Future 988  0.00 Put

R203 On  05-May-11 01/04/2011  8.25 1 11Bond Future 1143  0.00 Put

R203 On  04-August-11 01/04/2011 101.4944 101.4944101.9246Bond Future 8.55  0.00 

R203 On  04-August-11 01/04/2011  8.00 0 01Bond Future 505  0.00 Call

R203 On  04-August-11 01/04/2011  7.95 0 00Bond Future 450  0.00 Call

R203 On  04-August-11 01/04/2011  8.05 0 01Bond Future 566  0.00 Call

R203 On  04-August-11 01/04/2011  8.05 3 33Bond Future 2896  0.00 Put

R203 On  04-August-11 01/04/2011  7.95 4 43Bond Future 3258  0.00 Put

R203 On  04-August-11 01/04/2011  8.00 3 33Bond Future 3074  0.00 Put

R203 On  03-November-11 01/04/2011 98.7757 98.775799.2113Bond Future 8.69  1,416.00 

R203 On  03-November-11 01/04/2011  8.50 1 12Bond Future 1554  0.00 Call

R203 On  03-November-11 01/04/2011  8.45 1 11Bond Future 1454  0.00 Call

R203 On  03-November-11 01/04/2011  8.55 1 12Bond Future 1657  0.00 Call

R203 On  03-November-11 01/04/2011  8.55 3 32Bond Future 2293  0.00 Put

R203 On  03-November-11 01/04/2011  8.45 3 33Bond Future 2540  0.00 Put

R203 On  03-November-11 01/04/2011  8.50 3 32Bond Future 2415  0.00 Put

R203 On  02-February-12 01/04/2011 100.2143 100.2143100.6575Bond Future 8.85  0.00 

R203 On  02-February-12 01/04/2011  8.75 2 22Bond Future 2234  0.00 Call

R203 On  02-February-12 01/04/2011  8.70 2 22Bond Future 2128  0.00 Call

R203 On  02-February-12 01/04/2011  8.80 2 22Bond Future 2343  0.00 Call

R203 On  02-February-12 01/04/2011  8.80 3 33Bond Future 2566  0.00 Put
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R203 On  02-February-12 01/04/2011  8.70 3 33Bond Future 2780  0.00 Put

R203 On  02-February-12 01/04/2011  8.75 3 33Bond Future 2671  0.00 Put

R204 On  05-May-11 01/04/2011 99.5441 99.5441100.0186Bond Future 8.55  100.00 

R204 On  05-May-11 01/04/2011  8.50 0 01Bond Future 679  0.00 Call

R204 On  05-May-11 01/04/2011  8.45 0 01Bond Future 564  0.00 Call

R204 On  05-May-11 01/04/2011  8.55 1 11Bond Future 808  0.00 Call

R204 On  05-May-11 01/04/2011  8.55 1 11Bond Future 819  0.00 Put

R204 On  05-May-11 01/04/2011  8.45 1 11Bond Future 1118  0.00 Put

R204 On  05-May-11 01/04/2011  8.50 1 11Bond Future 961  0.00 Put

R204 On  04-August-11 01/04/2011 96.9523 96.952397.4325Bond Future 8.68  0.00 

R204 On  04-August-11 01/04/2011  8.00 0 00Bond Future 445  0.00 Call

R204 On  04-August-11 01/04/2011  8.05 0 01Bond Future 501  0.00 Call

R204 On  04-August-11 01/04/2011  7.95 0 00Bond Future 393  0.00 Call

R204 On  04-August-11 01/04/2011  7.95 5 54Bond Future 4313  0.00 Put

R204 On  04-August-11 01/04/2011  8.05 4 44Bond Future 3872  0.00 Put

R204 On  04-August-11 01/04/2011  8.00 4 44Bond Future 4090  0.00 Put

R204 On  03-November-11 01/04/2011 98.3279 98.327998.8128Bond Future 8.81  1,876.00 

R204 On  03-November-11 01/04/2011  8.75 2 22Bond Future 2162  0.00 Call

R204 On  03-November-11 01/04/2011  8.80 2 22Bond Future 2290  0.00 Call

R204 On  03-November-11 01/04/2011  8.70 2 22Bond Future 2039  0.00 Call

R204 On  03-November-11 01/04/2011  8.70 3 33Bond Future 2614  0.00 Put

R204 On  03-November-11 01/04/2011  8.80 3 32Bond Future 2356  0.00 Put

R204 On  03-November-11 01/04/2011  8.75 3 32Bond Future 2482  0.00 Put

R204 On  02-February-12 01/04/2011 95.7273 95.727396.2252Bond Future 8.95  0.00 

R204 On  02-February-12 01/04/2011  9.00 3 33Bond Future 3019  0.00 Call

R204 On  02-February-12 01/04/2011  9.05 3 33Bond Future 3152  0.00 Call

R204 On  02-February-12 01/04/2011  8.95 3 33Bond Future 2890  0.00 Call

R204 On  02-February-12 01/04/2011  8.95 3 33Bond Future 2900  0.00 Put

R204 On  02-February-12 01/04/2011  9.05 3 33Bond Future 2674  0.00 Put

R204 On  02-February-12 01/04/2011  9.00 3 33Bond Future 2784  0.00 Put

R206 On  05-May-11 01/04/2011 103.2153 103.2153103.3314Bond Future 7.10  0.00 

R206 On  05-May-11 01/04/2011  7.50 1 11Bond Future 997  0.00 Call
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R206 On  05-May-11 01/04/2011  7.55 1 11Bond Future 1107  0.00 Call

R206 On  05-May-11 01/04/2011  7.45 1 11Bond Future 890  0.00 Call

R206 On  05-May-11 01/04/2011  7.45 0 00Bond Future 45  0.00 Put

R206 On  05-May-11 01/04/2011  7.55 0 00Bond Future 23  0.00 Put

R206 On  05-May-11 01/04/2011  7.50 0 00Bond Future 32  0.00 Put

R206 On  04-August-11 01/04/2011 100.9422 100.9422101.0609Bond Future 7.25  0.00 

R206 On  04-August-11 01/04/2011  7.00 0 00Bond Future 333  0.00 Call

R206 On  04-August-11 01/04/2011  6.95 0 00Bond Future 295  0.00 Call

R206 On  04-August-11 01/04/2011  7.05 0 00Bond Future 377  0.00 Call

R206 On  04-August-11 01/04/2011  7.05 1 11Bond Future 827  0.00 Put

R206 On  04-August-11 01/04/2011  6.95 1 11Bond Future 967  0.00 Put

R206 On  04-August-11 01/04/2011  7.00 1 11Bond Future 894  0.00 Put

R206 On  03-November-11 01/04/2011 102.3738 102.3738102.4949Bond Future 7.43  0.00 

R206 On  03-November-11 01/04/2011  7.75 1 11Bond Future 1159  0.00 Call

R206 On  03-November-11 01/04/2011  7.70 1 11Bond Future 1096  0.00 Call

R206 On  03-November-11 01/04/2011  7.80 1 11Bond Future 1224  0.00 Call

R206 On  03-November-11 01/04/2011  7.80 1 10Bond Future 484  0.00 Put

R206 On  03-November-11 01/04/2011  7.70 1 11Bond Future 553  0.00 Put

R206 On  03-November-11 01/04/2011  7.75 1 11Bond Future 518  0.00 Put

R206 On  02-February-12 01/04/2011 100.1037 100.1037100.2256Bond Future 7.64  0.00 

R206 On  02-February-12 01/04/2011  8.00 1 11Bond Future 1287  0.00 Call

R206 On  02-February-12 01/04/2011  7.95 1 11Bond Future 1231  0.00 Call

R206 On  02-February-12 01/04/2011  8.05 1 11Bond Future 1344  0.00 Call

R206 On  02-February-12 01/04/2011  8.05 1 11Bond Future 616  0.00 Put

R206 On  02-February-12 01/04/2011  7.95 1 11Bond Future 678  0.00 Put

R206 On  02-February-12 01/04/2011  8.00 1 11Bond Future 646  0.00 Put

R207 On  05-May-11 01/04/2011 93.4790 93.479093.9163Bond Future 8.64  1,020.00 

R207 On  05-May-11 01/04/2011  8.50 0 01Bond Future 509  0.00 Call

R207 On  05-May-11 01/04/2011  8.45 0 00Bond Future 413  0.00 Call

R207 On  05-May-11 01/04/2011  8.55 0 01Bond Future 619  0.00 Call

R207 On  05-May-11 01/04/2011  8.55 1 11Bond Future 1134  0.00 Put

R207 On  05-May-11 01/04/2011  8.45 2 22Bond Future 1504  0.00 Put

R207 On  05-May-11 01/04/2011  8.50 2 21Bond Future 1311  0.00 Put
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R207 On  04-August-11 01/04/2011 91.1915 91.191591.6332Bond Future 8.76  0.00 

R207 On  04-August-11 01/04/2011  8.25 1 11Bond Future 698  0.00 Call

R207 On  04-August-11 01/04/2011  8.30 1 11Bond Future 776  0.00 Call

R207 On  04-August-11 01/04/2011  8.20 1 11Bond Future 625  0.00 Call

R207 On  04-August-11 01/04/2011  8.20 4 44Bond Future 3794  0.00 Put

R207 On  04-August-11 01/04/2011  8.30 4 43Bond Future 3369  0.00 Put

R207 On  04-August-11 01/04/2011  8.25 4 44Bond Future 3579  0.00 Put

R207 On  03-November-11 01/04/2011 92.4850 92.485092.9362Bond Future 8.88  600.00 

R207 On  03-November-11 01/04/2011  8.75 2 22Bond Future 2138  0.00 Call

R207 On  03-November-11 01/04/2011  8.80 2 22Bond Future 2267  0.00 Call

R207 On  03-November-11 01/04/2011  8.70 2 22Bond Future 2012  0.00 Call

R207 On  03-November-11 01/04/2011  8.70 3 33Bond Future 2978  0.00 Put

R207 On  03-November-11 01/04/2011  8.80 3 33Bond Future 2689  0.00 Put

R207 On  03-November-11 01/04/2011  8.75 3 33Bond Future 2831  0.00 Put

R207 On  02-February-12 01/04/2011 90.1932 90.193290.6523Bond Future 9.00  0.00 

R207 On  02-February-12 01/04/2011  9.00 3 33Bond Future 3057  0.00 Call

R207 On  02-February-12 01/04/2011  9.05 3 33Bond Future 3195  0.00 Call

R207 On  02-February-12 01/04/2011  8.95 3 33Bond Future 2914  0.00 Call

R207 On  02-February-12 01/04/2011  8.95 3 33Bond Future 3197  0.00 Put

R207 On  02-February-12 01/04/2011  9.05 3 33Bond Future 2955  0.00 Put

R207 On  02-February-12 01/04/2011  9.00 3 33Bond Future 3078  0.00 Put

R208 On  05-May-11 01/04/2011 87.6250 87.625087.9957Bond Future 8.70  190.00 

R208 On  05-May-11 01/04/2011  8.50 0 00Bond Future 433  0.00 Call

R208 On  05-May-11 01/04/2011  8.55 0 01Bond Future 533  0.00 Call

R208 On  05-May-11 01/04/2011  8.45 0 00Bond Future 347  0.00 Call

R208 On  05-May-11 01/04/2011  8.45 2 22Bond Future 1832  0.00 Put

R208 On  05-May-11 01/04/2011  8.55 2 21Bond Future 1408  0.00 Put

R208 On  05-May-11 01/04/2011  8.50 2 22Bond Future 1612  0.00 Put

R208 On  04-August-11 01/04/2011 88.8898 88.889889.2692Bond Future 8.80  120.00 

R208 On  04-August-11 01/04/2011  8.25 1 11Bond Future 671  0.00 Call

R208 On  04-August-11 01/04/2011  8.30 1 11Bond Future 748  0.00 Call

R208 On  04-August-11 01/04/2011  8.20 1 11Bond Future 599  0.00 Call

R208 On  04-August-11 01/04/2011  8.20 5 54Bond Future 4217  0.00 Put
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R208 On  04-August-11 01/04/2011  8.30 4 44Bond Future 3752  0.00 Put

R208 On  04-August-11 01/04/2011  8.25 4 44Bond Future 3981  0.00 Put

R208 On  03-November-11 01/04/2011 86.7550 86.755087.1368Bond Future 8.91  5,604.00 

R208 On  03-November-11 01/04/2011  8.75 2 22Bond Future 2136  0.00 Call

R208 On  03-November-11 01/04/2011  8.70 2 22Bond Future 2006  0.00 Call

R208 On  03-November-11 01/04/2011  8.80 2 22Bond Future 2271  0.00 Call

R208 On  03-November-11 01/04/2011  8.80 3 33Bond Future 2920  0.00 Put

R208 On  03-November-11 01/04/2011  8.70 3 33Bond Future 3234  0.00 Put

R208 On  03-November-11 01/04/2011  8.75 3 33Bond Future 3074  0.00 Put

R208 On  02-February-12 01/04/2011 88.0245 88.024588.4081Bond Future 9.03  0.00 

R208 On  02-February-12 01/04/2011  9.00 3 33Bond Future 3187  0.00 Call

R208 On  02-February-12 01/04/2011  8.95 3 33Bond Future 3045  0.00 Call

R208 On  02-February-12 01/04/2011  9.05 3 33Bond Future 3332  0.00 Call

R208 On  02-February-12 01/04/2011  9.05 3 33Bond Future 3204  0.00 Put

R208 On  02-February-12 01/04/2011  8.95 4 43Bond Future 3476  0.00 Put

R208 On  02-February-12 01/04/2011  9.00 4 43Bond Future 3338  0.00 Put

R209 On  05-May-11 01/04/2011 73.0584 73.058473.7619Bond Future 8.97  21,100.00 

R209 On  05-May-11 01/04/2011  8.50 0 00Bond Future 157  0.00 Call

R209 On  05-May-11 01/04/2011  8.45 0 00Bond Future 117  0.00 Call

R209 On  05-May-11 01/04/2011  8.55 0 00Bond Future 206  0.00 Call

R209 On  05-May-11 01/04/2011  8.55 4 44Bond Future 3563  0.00 Put

R209 On  05-May-11 01/04/2011  8.45 5 54Bond Future 4310  0.00 Put

R209 On  05-May-11 01/04/2011  8.50 5 54Bond Future 3930  0.00 Put

R209 On  04-August-11 01/04/2011 74.1169 74.116974.8256Bond Future 9.05  0.00 

R209 On  04-August-11 01/04/2011  8.50 1 11Bond Future 951  0.00 Call

R209 On  04-August-11 01/04/2011  8.55 1 11Bond Future 1056  0.00 Call

R209 On  04-August-11 01/04/2011  10.10 7 78Bond Future 7761  0.00 Call

R209 On  04-August-11 01/04/2011  8.45 1 11Bond Future 853  0.00 Call

R209 On  04-August-11 01/04/2011  8.45 6 66Bond Future 5621  0.00 Put

R209 On  04-August-11 01/04/2011  10.10 1 10Bond Future 418  0.00 Put

R209 On  04-August-11 01/04/2011  8.55 6 65Bond Future 4989  0.00 Put

R209 On  04-August-11 01/04/2011  8.50 6 65Bond Future 5300  0.00 Put

R209 On  03-November-11 01/04/2011 72.0227 72.022772.7436Bond Future 9.12  1,033.00 
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R209 On  03-November-11 01/04/2011  8.75 2 22Bond Future 2236  0.00 Call

R209 On  03-November-11 01/04/2011  8.80 2 22Bond Future 2387  0.00 Call

R209 On  03-November-11 01/04/2011  8.70 2 22Bond Future 2094  0.00 Call

R209 On  03-November-11 01/04/2011  8.70 6 65Bond Future 5372  0.00 Put

R209 On  03-November-11 01/04/2011  8.80 5 55Bond Future 4867  0.00 Put

R209 On  03-November-11 01/04/2011  8.75 6 65Bond Future 5113  0.00 Put

R209 On  02-February-12 01/04/2011 73.0696 73.069673.8024Bond Future 9.20  0.00 

R209 On  02-February-12 01/04/2011  9.00 3 34Bond Future 3660  0.00 Call

R209 On  02-February-12 01/04/2011  9.05 3 34Bond Future 3833  0.00 Call

R209 On  02-February-12 01/04/2011  8.95 3 33Bond Future 3491  0.00 Call

R209 On  02-February-12 01/04/2011  8.95 6 65Bond Future 5370  0.00 Put

R209 On  02-February-12 01/04/2011  9.05 5 55Bond Future 4948  0.00 Put

R209 On  02-February-12 01/04/2011  9.00 6 65Bond Future 5155  0.00 Put

R210 On  05-May-11 01/04/2011 125.6860 125.6860125.3517Bond Future 125.35  278.00 

R210 On  05-May-11 01/04/2011  126.00 0 00Bond Future 0  0.00 Call

R210 On  05-May-11 01/04/2011  126.05 0 00Bond Future 0  0.00 Call

R210 On  05-May-11 01/04/2011  125.95 0 00Bond Future 0  0.00 Call

R210 On  05-May-11 01/04/2011  125.95 0 01Bond Future 598  0.00 Put

R210 On  05-May-11 01/04/2011  126.05 0 01Bond Future 698  0.00 Put

R210 On  05-May-11 01/04/2011  126.00 0 01Bond Future 648  0.00 Put

R211 On  05-May-11 01/04/2011 105.2029 105.2029105.2084Bond Future 1.67  539.00 

R211 On  05-May-11 01/04/2011  2.14 3 33Bond Future 2596  0.00 Call

R211 On  05-May-11 01/04/2011  2.19 3 33Bond Future 2867  0.00 Call

R211 On  05-May-11 01/04/2011  2.09 2 22Bond Future 2324  0.00 Call

R211 On  05-May-11 01/04/2011  2.09 0 00Bond Future 0  0.00 Put

R211 On  05-May-11 01/04/2011  2.19 0 00Bond Future 0  0.00 Put

R211 On  05-May-11 01/04/2011  2.14 0 00Bond Future 0  0.00 Put

R212 On  05-May-11 01/04/2011 103.9565 103.9565103.7175Bond Future 2.43  2,532.00 

R212 On  05-May-11 01/04/2011  2.25 0 00Bond Future 0  0.00 Call

R212 On  05-May-11 01/04/2011  2.30 0 00Bond Future 0  0.00 Call

R212 On  05-May-11 01/04/2011  2.20 0 00Bond Future 0  0.00 Call
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R212 On  05-May-11 01/04/2011  2.20 2 22Bond Future 2262  0.00 Put

R212 On  05-May-11 01/04/2011  2.30 1 11Bond Future 1289  0.00 Put

R212 On  05-May-11 01/04/2011  2.25 2 22Bond Future 1774  0.00 Put

R213 On  05-May-11 01/04/2011 81.9057 81.905782.6980Bond Future 9.04  0.00 

R213 On  05-May-11 01/04/2011  8.00 0 00Bond Future 0  0.00 Call

R213 On  05-May-11 01/04/2011  8.05 0 00Bond Future 0  0.00 Call

R213 On  05-May-11 01/04/2011  7.95 0 00Bond Future 0  0.00 Call

R213 On  05-May-11 01/04/2011  7.95 10 109Bond Future 9238  0.00 Put

R213 On  05-May-11 01/04/2011  8.05 9 98Bond Future 8325  0.00 Put

R213 On  05-May-11 01/04/2011  8.00 10 109Bond Future 8780  0.00 Put

R213 On  04-August-11 01/04/2011 83.0921 83.092183.8948Bond Future 9.12  0.00 

R213 On  04-August-11 01/04/2011  8.00 0 00Bond Future 0  0.00 Call

R213 On  04-August-11 01/04/2011  7.95 0 00Bond Future 0  0.00 Call

R213 On  04-August-11 01/04/2011  8.05 0 00Bond Future 0  0.00 Call

R213 On  04-August-11 01/04/2011  8.05 10 109Bond Future 8942  0.00 Put

R213 On  04-August-11 01/04/2011  7.95 11 1110Bond Future 9850  0.00 Put

R213 On  04-August-11 01/04/2011  8.00 10 109Bond Future 9394  0.00 Put

R213 On  03-November-11 01/04/2011 80.7323 80.732381.5450Bond Future 9.21  0.00 

R213 On  03-November-11 01/04/2011  8.75 0 00Bond Future 0  0.00 Call

R213 On  03-November-11 01/04/2011  8.80 0 00Bond Future 0  0.00 Call

R213 On  03-November-11 01/04/2011  8.70 0 00Bond Future 0  0.00 Call

R213 On  03-November-11 01/04/2011  8.70 5 54Bond Future 4005  0.00 Put

R213 On  03-November-11 01/04/2011  8.80 4 43Bond Future 3195  0.00 Put

R213 On  03-November-11 01/04/2011  8.75 4 44Bond Future 3599  0.00 Put

R213 On  02-February-12 01/04/2011 81.9069 81.906982.7358Bond Future 9.30  0.00 

R213 On  02-February-12 01/04/2011  9.00 0 00Bond Future 0  0.00 Call

R213 On  02-February-12 01/04/2011  9.05 0 00Bond Future 0  0.00 Call

R213 On  02-February-12 01/04/2011  8.95 0 00Bond Future 0  0.00 Call

R213 On  02-February-12 01/04/2011  8.95 3 33Bond Future 2670  0.00 Put

R213 On  02-February-12 01/04/2011  9.05 3 32Bond Future 1891  0.00 Put

R213 On  02-February-12 01/04/2011  9.00 3 32Bond Future 2279  0.00 Put

TRT1 On  05-May-11 01/04/2011 337.4400 337.4400338.9330Index Future 338.93  100.00 
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TRT1 On  04-August-11 01/04/2011 342.0930 342.0930343.6070Index Future 343.61  0.00 
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