
High/Low for: 07/07/2010

Derivatives High/Low Report

Deal Date Contract Details Strike C/P Product Previous Days

 Closing Yield

Today's 

Closing Price

% Movement 

in MTM 

Today's High Today's Low Open Interest

2010/07/07 AL7T 2010/08/05 Index Future  348.6940  348.5060 (0.054)  0.0000  0.0000  58 

2010/07/07 ALBI 2010/08/05 Index Future  321.3470  322.8530  0.469  0.0000  0.0000  1,255 

2010/07/07 ALBI 2010/11/04 Index Future  326.6920  328.2240  0.469  0.0000  0.0000  0 

2010/07/07 CRD1 2010/08/05 Index Future  142.3630  142.7860  0.297  0.0000  0.0000  2 

2010/07/07 CRD1 2010/11/04 Index Future  144.7310  145.1610  0.297  0.0000  0.0000  0 

2010/07/07 GOVI 2010/08/05 GOVI  322.5650  324.0470  0.459  0.0000  0.0000  326 

2010/07/07 GOVI 2010/08/05 315.60 Call GOVI  73,308.0000  86,514.0000  18.014  0  0  0 

2010/07/07 GOVI 2010/08/05 315.60 Put GOVI  3,658.0000  2,044.0000 (44.122)  0  0  0 

2010/07/07 GOVI 2010/11/04 GOVI  327.9310  329.4380  0.460  0.0000  0.0000  0 

2010/07/07 GOVI 2010/11/04 329.00 Call GOVI  0.0000  4,380.0000  100.000  0  0  0 

2010/07/07 GOVI 2010/11/04 329.00 Put GOVI  10,690.0000  0.0000 (100.000)  0  0  0 

2010/07/07 GOVI 2010/11/04 329.01 Call GOVI  0.0000  4,280.0000  100.000  0  0  0 

2010/07/07 GOVI 2010/11/04 329.01 Put GOVI  10,790.0000  0.0000 (100.000)  0  0  0 

2010/07/07 GOVI 2010/11/04 328.99 Call GOVI  0.0000  4,480.0000  100.000  0  0  0 

2010/07/07 GOVI 2010/11/04 328.99 Put GOVI  10,590.0000  0.0000 (100.000)  0  0  0 

2010/07/07 GVIX 2029/01/01 LIVE INDEX  110.0000  110.0000  0.000  0.0000  0.0000  0 

2010/07/07 ILBI 2010/08/05 Index Future  380.2260  380.3030  0.020  0.0000  0.0000  501 

2010/07/07 ILBI 2010/11/04 Index Future  386.6370  386.7160  0.020  0.0000  0.0000  0 

2010/07/07 J153 2010/08/31 Interest Rate Swap  6.8941  6.8941  0.000  0.0000  0.0000  0 

2010/07/07 J157 2015/09/15 Interest Rate Swap  8.8220  8.8220  0.000  0.0000  0.0000  0 
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2010/07/07 J186 2026/12/21 Interest Rate Swap  8.6830  8.6830  0.000  0.0000  0.0000  0 

2010/07/07 J201 2014/12/22 Interest Rate Swap  8.6550  8.6550  0.000  0.0000  0.0000  0 

2010/07/07 J203 2017/09/15 Interest Rate Swap  8.9750  8.9750  0.000  0.0000  0.0000  0 

2010/07/07 J204 2018/12/21 Interest Rate Swap  8.9620  8.9620  0.000  0.0000  0.0000  0 

2010/07/07 J207 2020/01/15 Interest Rate Swap  8.9970  8.9970  0.000  0.0000  0.0000  0 

2010/07/07 JBAF 2010/07/21 Jibar Tradeable Future  6.5300  6.5550  0.383  0.0000  0.0000  2,000 

2010/07/07 JBAF 2010/08/18 Jibar Tradeable Future  6.4250  6.4150 (0.156)  0.0000  0.0000  1,000 

2010/07/07 JBAF 2010/09/15 Jibar Tradeable Future  6.3820  6.4050  0.360  0.0000  0.0000  1,000 

2010/07/07 JBAF 2010/10/20 Jibar Tradeable Future  6.3410  6.3350 (0.095)  0.0000  0.0000  0 

2010/07/07 JBAF 2010/11/17 Jibar Tradeable Future  6.3410  6.3250 (0.252)  0.0000  0.0000  0 

2010/07/07 JBAF 2010/12/15 Jibar Tradeable Future  6.3420  6.3250 (0.268)  0.0000  0.0000  0 

2010/07/07 JBAF 2011/03/16 Jibar Tradeable Future  6.3640  6.3450 (0.299)  0.0000  0.0000  5,500 

2010/07/07 JBAF 2011/06/15 Jibar Tradeable Future  6.5080  6.5350  0.415  0.0000  0.0000  4,500 

2010/07/07 JBAF 2011/09/21 Jibar Tradeable Future  6.8330  6.7850 (0.702)  0.0000  0.0000  6,000 

2010/07/07 JBAF 2011/12/21 Jibar Tradeable Future  7.0930  7.0550 (0.536)  0.0000  0.0000  5,000 

2010/07/07 JBAF 2012/03/20 Jibar Tradeable Future  7.3530  7.3150 (0.517)  0.0000  0.0000  0 

2010/07/07 JBAF 2012/06/20 Jibar Tradeable Future  7.4230  7.3850 (0.512)  0.0000  0.0000  0 

2010/07/07 JFRA 2010/08/05 Jibar Tradeable Future  7.3290  7.3290  0.000  0.0000  0.0000  0 

2010/07/07 JFRA 2010/11/04 Jibar Tradeable Future  7.6600  7.6600  0.000  0.0000  0.0000  0 

2010/07/07 JN02 2010/08/05 JNOTE  7.5000  7.5000  0.000  0.0000  0.0000  0 

2010/07/07 JN02 2010/08/05 7.50 Call JNOTE  0.0000  0.0000  0.000  0  0  0 

2010/07/07 JN02 2010/08/05 7.50 Put JNOTE  0.0000  0.0000  0.000  0  0  0 

2010/07/07 JN02 2010/08/05 7.75 Call JNOTE  0.0000  0.0000  0.000  0  0  0 

2010/07/07 JN02 2010/08/05 7.75 Put JNOTE  250,000.0000  250,000.0000  0.000  0  0  0 

2010/07/07 JN02 2010/08/05 7.25 Call JNOTE  250,000.0000  250,000.0000  0.000  0  0  0 

2010/07/07 JN02 2010/08/05 7.25 Put JNOTE  0.0000  0.0000  0.000  0  0  0 

2010/07/07 JN05 2010/08/05 JNOTE  7.5000  7.5000  0.000  0.0000  0.0000  0 

2010/07/07 JN05 2010/08/05 7.50 Call JNOTE  0.0000  0.0000  0.000  0  0  0 

2010/07/07 JN05 2010/08/05 7.50 Put JNOTE  0.0000  0.0000  0.000  0  0  0 
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2010/07/07 JN05 2010/08/05 7.75 Call JNOTE  0.0000  0.0000  0.000  0  0  0 

2010/07/07 JN05 2010/08/05 7.75 Put JNOTE  250,000.0000  250,000.0000  0.000  0  0  0 

2010/07/07 JN05 2010/08/05 7.25 Call JNOTE  250,000.0000  250,000.0000  0.000  0  0  0 

2010/07/07 JN05 2010/08/05 7.25 Put JNOTE  0.0000  0.0000  0.000  0  0  0 

2010/07/07 JN10 2010/08/05 JNOTE  7.5000  7.5000  0.000  0.0000  0.0000  0 

2010/07/07 JN10 2010/08/05 7.50 Call JNOTE  0.0000  0.0000  0.000  0  0  0 

2010/07/07 JN10 2010/08/05 7.50 Put JNOTE  0.0000  0.0000  0.000  0  0  0 

2010/07/07 JN10 2010/08/05 7.75 Call JNOTE  0.0000  0.0000  0.000  0  0  0 

2010/07/07 JN10 2010/08/05 7.75 Put JNOTE  250,000.0000  250,000.0000  0.000  0  0  0 

2010/07/07 JN10 2010/08/05 7.25 Call JNOTE  250,000.0000  250,000.0000  0.000  0  0  0 

2010/07/07 JN10 2010/08/05 7.25 Put JNOTE  0.0000  0.0000  0.000  0  0  0 

2010/07/07 OTH1 2010/08/05 Index Future  314.3410  315.9820  0.522  0.0000  0.0000  3 

2010/07/07 OTH1 2010/11/04 Index Future  319.5690  321.2380  0.522  0.0000  0.0000  0 

2010/07/07 R157 2010/08/05 Bond Future  7.8750  7.7700 (1.333)  0.0000  0.0000  4,923 

2010/07/07 R157 2010/08/05 8.75 Call Bond Future  4,047.0000  4,543.0000  12.256  0  0  0 

2010/07/07 R157 2010/08/05 8.75 Put Bond Future  2.0000  1.0000 (50.000)  0  0  0 

2010/07/07 R157 2010/08/05 8.50 Call Bond Future  2,923.0000  3,410.0000  16.661  0  0  0 

2010/07/07 R157 2010/08/05 8.50 Put Bond Future  16.0000  6.0000 (62.500)  0  0  2,500 

2010/07/07 R157 2010/08/05 9.00 Call Bond Future  5,170.0000  5,666.0000  9.594  0  0  0 

2010/07/07 R157 2010/08/05 9.00 Put Bond Future  1.0000  0.0000 (100.000)  0  0  0 

2010/07/07 R157 2010/08/05 8.25 Put Bond Future  82.0000  37.0000 (54.878)  0  0  0 

2010/07/07 R157 2010/08/05 8.25 Call Bond Future  1,837.0000  2,289.0000  24.605  0  0  500 

2010/07/07 R157 2010/08/05 7.50 Put Bond Future  1,846.0000  1,409.0000 (23.673)  0  0  0 

2010/07/07 R157 2010/08/05 7.50 Call Bond Future  59.0000  119.0000  101.695  0  0  500 

2010/07/07 R157 2010/11/04 Bond Future  7.9480  7.8360 (1.409)  0.0000  0.0000  0 

2010/07/07 R157 2010/11/04 8.50 Call Bond Future  2,888.0000  3,287.0000  13.816  0  0  0 

2010/07/07 R157 2010/11/04 8.50 Put Bond Future  438.0000  332.0000 (24.201)  0  0  0 

2010/07/07 R157 2010/11/04 8.55 Call Bond Future  3,065.0000  3,472.0000  13.279  0  0  0 

2010/07/07 R157 2010/11/04 8.55 Put Bond Future  396.0000  298.0000 (24.747)  0  0  0 

2010/07/07 R157 2010/11/04 8.45 Call Bond Future  2,714.0000  3,104.0000  14.370  0  0  0 

2010/07/07 R157 2010/11/04 8.45 Put Bond Future  483.0000  369.0000 (23.602)  0  0  0 

2010/07/07 R157 2010/11/04 7.50 Put Bond Future  2,468.0000  2,099.0000 (14.951)  0  0  0 

2010/07/07 R157 2010/11/04 7.50 Call Bond Future  432.0000  568.0000  31.481  0  0  500 
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2010/07/07 R157 2011/02/03 Bond Future  7.9970  7.8790 (1.476)  0.0000  0.0000  0 

2010/07/07 R157 2011/02/03 7.90 Call Bond Future  1,355.0000  1,598.0000  17.934  0  0  0 

2010/07/07 R157 2011/02/03 7.90 Put Bond Future  1,770.0000  1,508.0000 (14.802)  0  0  0 

2010/07/07 R157 2011/02/03 7.95 Call Bond Future  1,465.0000  1,720.0000  17.406  0  0  0 

2010/07/07 R157 2011/02/03 7.95 Put Bond Future  1,666.0000  1,416.0000 (15.006)  0  0  0 

2010/07/07 R157 2011/02/03 7.85 Call Bond Future  1,249.0000  1,481.0000  18.575  0  0  0 

2010/07/07 R157 2011/02/03 7.85 Put Bond Future  1,879.0000  1,606.0000 (14.529)  0  0  0 

2010/07/07 R186 2010/08/05 Bond Future  8.9030  8.8300 (0.820)  0.0000  0.0000  20,936 

2010/07/07 R186 2010/08/05 9.25 Call Bond Future  3,471.0000  4,054.0000  16.796  0  0  0 

2010/07/07 R186 2010/08/05 9.25 Put Bond Future  282.0000  176.0000 (37.589)  0  0  0 

2010/07/07 R186 2010/08/05 8.75 Call Bond Future  647.0000  879.0000  35.858  0  0  816 

2010/07/07 R186 2010/08/05 8.75 Put Bond Future  2,097.0000  1,641.0000 (21.745)  0  0  0 

2010/07/07 R186 2010/08/05 9.75 Call Bond Future  7,571.0000  8,251.0000  8.982  0  0  0 

2010/07/07 R186 2010/08/05 9.75 Put Bond Future  17.0000  8.0000 (52.941)  0  0  960 

2010/07/07 R186 2010/08/05 10.00 Call Bond Future  9,643.0000  10,330.0000  7.124  0  0  0 

2010/07/07 R186 2010/08/05 10.00 Put Bond Future  3.0000  2.0000 (33.333)  0  0  3,000 

2010/07/07 R186 2010/08/05 9.00 Call Bond Future  1,773.0000  2,206.0000  24.422  0  0  48 

2010/07/07 R186 2010/08/05 9.00 Put Bond Future  868.0000  612.0000 (29.493)  0  0  48 

2010/07/07 R186 2010/08/05 8.50 Put Bond Future  4,030.0000  3,418.0000 (15.186)  0  0  0 

2010/07/07 R186 2010/08/05 8.50 Call Bond Future  151.0000  228.0000  50.993  0  0  144 

2010/07/07 R186 2010/11/04 Bond Future  8.9650  8.8900 (0.837)  0.0000  0.0000  0 

2010/07/07 R186 2010/11/04 9.25 Call Bond Future  4,398.0000  4,852.0000  10.323  0  0  0 

2010/07/07 R186 2010/11/04 9.25 Put Bond Future  1,808.0000  1,566.0000 (13.385)  0  0  0 

2010/07/07 R186 2010/11/04 9.30 Call Bond Future  4,700.0000  5,169.0000  9.979  0  0  0 

2010/07/07 R186 2010/11/04 9.30 Put Bond Future  1,665.0000  1,438.0000 (13.634)  0  0  0 

2010/07/07 R186 2010/11/04 9.20 Call Bond Future  4,106.0000  4,544.0000  10.667  0  0  0 

2010/07/07 R186 2010/11/04 9.20 Put Bond Future  1,964.0000  1,706.0000 (13.136)  0  0  0 

2010/07/07 R186 2010/11/04 8.75 Put Bond Future  3,921.0000  3,504.0000 (10.635)  0  0  0 

2010/07/07 R186 2010/11/04 8.75 Call Bond Future  1,907.0000  2,187.0000  14.683  0  0  9,800 

2010/07/07 R186 2011/02/03 Bond Future  9.0140  8.9360 (0.865)  0.0000  0.0000  0 

2010/07/07 R186 2011/02/03 9.00 Call Bond Future  3,702.0000  4,069.0000  9.914  0  0  0 

2010/07/07 R186 2011/02/03 9.00 Put Bond Future  3,830.0000  3,482.0000 (9.086)  0  0  0 

2010/07/07 R186 2011/02/03 9.05 Call Bond Future  3,950.0000  4,330.0000  9.620  0  0  0 

2010/07/07 R186 2011/02/03 9.05 Put Bond Future  3,623.0000  3,288.0000 (9.246)  0  0  0 
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2010/07/07 R186 2011/02/03 8.95 Call Bond Future  3,462.0000  3,815.0000  10.196  0  0  0 

2010/07/07 R186 2011/02/03 8.95 Put Bond Future  4,048.0000  3,686.0000 (8.943)  0  0  0 

2010/07/07 R201 2010/08/05 Bond Future  7.7330  7.6290 (1.345)  0.0000  0.0000  1,388 

2010/07/07 R201 2010/08/05 9.00 Call Bond Future  4,593.0000  4,981.0000  8.448  0  0  0 

2010/07/07 R201 2010/08/05 9.00 Put Bond Future  0.0000  0.0000  0.000  0  0  0 

2010/07/07 R201 2010/11/04 Bond Future  7.7980  7.6870 (1.423)  0.0000  0.0000  0 

2010/07/07 R201 2010/11/04 8.50 Call Bond Future  2,690.0000  3,021.0000  12.305  0  0  0 

2010/07/07 R201 2010/11/04 8.50 Put Bond Future  245.0000  183.0000 (25.306)  0  0  0 

2010/07/07 R201 2010/11/04 8.55 Call Bond Future  2,837.0000  3,173.0000  11.843  0  0  0 

2010/07/07 R201 2010/11/04 8.55 Put Bond Future  221.0000  163.0000 (26.244)  0  0  0 

2010/07/07 R201 2010/11/04 8.45 Call Bond Future  2,545.0000  2,870.0000  12.770  0  0  0 

2010/07/07 R201 2010/11/04 8.45 Put Bond Future  272.0000  203.0000 (25.368)  0  0  0 

2010/07/07 R201 2011/02/03 Bond Future  7.8370  7.7170 (1.531)  0.0000  0.0000  0 

2010/07/07 R201 2011/02/03 8.00 Call Bond Future  1,507.0000  1,746.0000  15.859  0  0  0 

2010/07/07 R201 2011/02/03 8.00 Put Bond Future  964.0000  801.0000 (16.909)  0  0  0 

2010/07/07 R201 2011/02/03 8.05 Call Bond Future  1,611.0000  1,859.0000  15.394  0  0  0 

2010/07/07 R201 2011/02/03 8.05 Put Bond Future  902.0000  748.0000 (17.073)  0  0  0 

2010/07/07 R201 2011/02/03 7.95 Call Bond Future  1,406.0000  1,637.0000  16.430  0  0  0 

2010/07/07 R201 2011/02/03 7.95 Put Bond Future  1,029.0000  858.0000 (16.618)  0  0  0 

2010/07/07 R203 2010/08/05 Bond Future  8.4980  8.3940 (1.224)  0.0000  0.0000  3,767 

2010/07/07 R203 2010/08/05 9.25 Call Bond Future  3,833.0000  4,368.0000  13.958  0  0  0 

2010/07/07 R203 2010/08/05 9.25 Put Bond Future  14.0000  6.0000 (57.143)  0  0  0 

2010/07/07 R203 2010/11/04 Bond Future  8.5800  8.4700 (1.282)  0.0000  0.0000  0 

2010/07/07 R203 2010/11/04 9.25 Call Bond Future  3,751.0000  4,205.0000  12.103  0  0  0 

2010/07/07 R203 2010/11/04 9.25 Put Bond Future  441.0000  338.0000 (23.356)  0  0  0 

2010/07/07 R203 2010/11/04 9.30 Call Bond Future  3,952.0000  4,414.0000  11.690  0  0  0 

2010/07/07 R203 2010/11/04 9.30 Put Bond Future  401.0000  306.0000 (23.691)  0  0  0 

2010/07/07 R203 2010/11/04 9.20 Call Bond Future  3,553.0000  3,999.0000  12.553  0  0  0 

2010/07/07 R203 2010/11/04 9.20 Put Bond Future  486.0000  374.0000 (23.045)  0  0  0 

2010/07/07 R203 2011/02/03 Bond Future  8.6450  8.5300 (1.330)  0.0000  0.0000  0 

2010/07/07 R203 2011/02/03 8.50 Call Bond Future  1,530.0000  1,792.0000  17.124  0  0  0 

2010/07/07 R203 2011/02/03 8.50 Put Bond Future  2,242.0000  1,940.0000 (13.470)  0  0  0 

2010/07/07 R203 2011/02/03 8.55 Call Bond Future  1,653.0000  1,927.0000  16.576  0  0  0 
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2010/07/07 R203 2011/02/03 8.55 Put Bond Future  2,119.0000  1,829.0000 (13.686)  0  0  0 

2010/07/07 R203 2011/02/03 8.45 Call Bond Future  1,415.0000  1,665.0000  17.668  0  0  0 

2010/07/07 R203 2011/02/03 8.45 Put Bond Future  2,374.0000  2,060.0000 (13.227)  0  0  0 

2010/07/07 R204 2010/08/05 Bond Future  8.6070  8.5030 (1.208)  0.0000  0.0000  2,664 

2010/07/07 R204 2010/08/05 9.25 Call Bond Future  3,631.0000  4,214.0000  16.056  0  0  0 

2010/07/07 R204 2010/08/05 9.25 Put Bond Future  28.0000  11.0000 (60.714)  0  0  780 

2010/07/07 R204 2010/08/05 8.70 Call Bond Future  1,042.0000  1,436.0000  37.812  0  0  0 

2010/07/07 R204 2010/08/05 8.70 Put Bond Future  510.0000  304.0000 (40.392)  0  0  650 

2010/07/07 R204 2010/08/05 8.75 Call Bond Future  1,228.0000  1,653.0000  34.609  0  0  83 

2010/07/07 R204 2010/08/05 8.75 Put Bond Future  411.0000  237.0000 (42.336)  0  0  83 

2010/07/07 R204 2010/08/05 8.25 Put Bond Future  2,188.0000  1,680.0000 (23.218)  0  0  0 

2010/07/07 R204 2010/08/05 8.25 Call Bond Future  110.0000  201.0000  82.727  0  0  249 

2010/07/07 R204 2010/11/04 Bond Future  8.6820  8.5730 (1.255)  0.0000  0.0000  0 

2010/07/07 R204 2010/11/04 9.25 Call Bond Future  3,723.0000  4,201.0000  12.839  0  0  0 

2010/07/07 R204 2010/11/04 9.25 Put Bond Future  610.0000  476.0000 (21.967)  0  0  0 

2010/07/07 R204 2010/11/04 9.30 Call Bond Future  3,937.0000  4,425.0000  12.395  0  0  0 

2010/07/07 R204 2010/11/04 9.30 Put Bond Future  556.0000  432.0000 (22.302)  0  0  0 

2010/07/07 R204 2010/11/04 9.20 Call Bond Future  3,513.0000  3,980.0000  13.293  0  0  0 

2010/07/07 R204 2010/11/04 9.20 Put Bond Future  669.0000  524.0000 (21.674)  0  0  0 

2010/07/07 R204 2011/02/03 Bond Future  8.7400  8.6270 (1.293)  0.0000  0.0000  0 

2010/07/07 R204 2011/02/03 8.50 Call Bond Future  1,543.0000  1,808.0000  17.174  0  0  0 

2010/07/07 R204 2011/02/03 8.50 Put Bond Future  2,864.0000  2,510.0000 (12.360)  0  0  0 

2010/07/07 R204 2011/02/03 8.55 Call Bond Future  1,669.0000  1,947.0000  16.657  0  0  0 

2010/07/07 R204 2011/02/03 8.55 Put Bond Future  2,713.0000  2,372.0000 (12.569)  0  0  0 

2010/07/07 R204 2011/02/03 8.45 Call Bond Future  1,424.0000  1,676.0000  17.697  0  0  0 

2010/07/07 R204 2011/02/03 8.45 Put Bond Future  3,023.0000  2,656.0000 (12.140)  0  0  0 

2010/07/07 R206 2010/08/05 Bond Future  7.6340  7.5290 (1.375)  0.0000  0.0000  0 

2010/07/07 R206 2010/08/05 9.00 Call Bond Future  3,944.0000  4,256.0000  7.911  0  0  0 

2010/07/07 R206 2010/08/05 9.00 Put Bond Future  0.0000  0.0000  0.000  0  0  0 

2010/07/07 R206 2010/11/04 Bond Future  7.7020  7.5870 (1.493)  0.0000  0.0000  0 

2010/07/07 R206 2010/11/04 8.50 Call Bond Future  2,324.0000  2,603.0000  12.005  0  0  0 

2010/07/07 R206 2010/11/04 8.50 Put Bond Future  145.0000  105.0000 (27.586)  0  0  0 

2010/07/07 R206 2010/11/04 8.55 Call Bond Future  2,443.0000  2,726.0000  11.584  0  0  0 
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2010/07/07 R206 2010/11/04 8.55 Put Bond Future  130.0000  94.0000 (27.692)  0  0  0 

2010/07/07 R206 2010/11/04 8.45 Call Bond Future  2,206.0000  2,481.0000  12.466  0  0  0 

2010/07/07 R206 2010/11/04 8.45 Put Bond Future  162.0000  118.0000 (27.160)  0  0  0 

2010/07/07 R206 2011/02/03 Bond Future  7.7380  7.6140 (1.602)  0.0000  0.0000  0 

2010/07/07 R206 2011/02/03 8.00 Call Bond Future  1,283.0000  1,487.0000  15.900  0  0  0 

2010/07/07 R206 2011/02/03 8.00 Put Bond Future  612.0000  497.0000 (18.791)  0  0  0 

2010/07/07 R206 2011/02/03 8.05 Call Bond Future  1,369.0000  1,579.0000  15.340  0  0  0 

2010/07/07 R206 2011/02/03 8.05 Put Bond Future  571.0000  461.0000 (19.264)  0  0  0 

2010/07/07 R206 2011/02/03 7.95 Call Bond Future  1,199.0000  1,398.0000  16.597  0  0  0 

2010/07/07 R206 2011/02/03 7.95 Put Bond Future  656.0000  535.0000 (18.445)  0  0  0 

2010/07/07 R207 2010/08/05 Bond Future  8.7260  8.6520 (0.848)  0.0000  0.0000  4,639 

2010/07/07 R207 2010/08/05 9.50 Call Bond Future  4,472.0000  4,906.0000  9.705  0  0  0 

2010/07/07 R207 2010/08/05 9.50 Put Bond Future  14.0000  7.0000 (50.000)  0  0  150 

2010/07/07 R207 2010/08/05 9.25 Call Bond Future  3,114.0000  3,527.0000  13.263  0  0  0 

2010/07/07 R207 2010/08/05 9.25 Put Bond Future  65.0000  36.0000 (44.615)  0  0  100 

2010/07/07 R207 2010/08/05 8.25 Put Bond Future  2,939.0000  2,526.0000 (14.052)  0  0  0 

2010/07/07 R207 2010/08/05 8.25 Call Bond Future  49.0000  78.0000  59.184  0  0  250 

2010/07/07 R207 2010/11/04 Bond Future  8.7950  8.7190 (0.864)  0.0000  0.0000  0 

2010/07/07 R207 2010/11/04 9.25 Call Bond Future  3,431.0000  3,752.0000  9.356  0  0  0 

2010/07/07 R207 2010/11/04 9.25 Put Bond Future  831.0000  708.0000 (14.801)  0  0  0 

2010/07/07 R207 2010/11/04 9.30 Call Bond Future  3,642.0000  3,971.0000  9.033  0  0  0 

2010/07/07 R207 2010/11/04 9.30 Put Bond Future  762.0000  647.0000 (15.092)  0  0  0 

2010/07/07 R207 2010/11/04 9.20 Call Bond Future  3,225.0000  3,537.0000  9.674  0  0  0 

2010/07/07 R207 2010/11/04 9.20 Put Bond Future  906.0000  774.0000 (14.570)  0  0  0 

2010/07/07 R207 2011/02/03 Bond Future  8.8510  8.7720 (0.893)  0.0000  0.0000  0 

2010/07/07 R207 2011/02/03 8.75 Call Bond Future  1,986.0000  2,201.0000  10.826  0  0  0 

2010/07/07 R207 2011/02/03 8.75 Put Bond Future  2,564.0000  2,327.0000 (9.243)  0  0  0 

2010/07/07 R207 2011/02/03 8.80 Call Bond Future  2,135.0000  2,359.0000  10.492  0  0  0 

2010/07/07 R207 2011/02/03 8.80 Put Bond Future  2,426.0000  2,199.0000 (9.357)  0  0  0 

2010/07/07 R207 2011/02/03 8.70 Call Bond Future  1,845.0000  2,051.0000  11.165  0  0  0 

2010/07/07 R207 2011/02/03 8.70 Put Bond Future  2,711.0000  2,465.0000 (9.074)  0  0  0 

2010/07/07 R208 2010/08/05 Bond Future  8.7750  8.6810 (1.071)  0.0000  0.0000  11,317 

2010/07/07 R208 2010/08/05 9.50 Call Bond Future  4,366.0000  4,938.0000  13.101  0  0  0 
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2010/07/07 R208 2010/08/05 9.50 Put Bond Future  24.0000  11.0000 (54.167)  0  0  0 

2010/07/07 R208 2010/11/04 Bond Future  8.8430  8.7460 (1.097)  0.0000  0.0000  0 

2010/07/07 R208 2010/11/04 9.25 Call Bond Future  3,382.0000  3,803.0000  12.448  0  0  0 

2010/07/07 R208 2010/11/04 9.25 Put Bond Future  954.0000  782.0000 (18.029)  0  0  0 

2010/07/07 R208 2010/11/04 9.30 Call Bond Future  3,596.0000  4,029.0000  12.041  0  0  0 

2010/07/07 R208 2010/11/04 9.30 Put Bond Future  875.0000  716.0000 (18.171)  0  0  0 

2010/07/07 R208 2010/11/04 9.20 Call Bond Future  3,173.0000  3,583.0000  12.922  0  0  0 

2010/07/07 R208 2010/11/04 9.20 Put Bond Future  1,038.0000  856.0000 (17.534)  0  0  0 

2010/07/07 R208 2011/02/03 Bond Future  8.8960  8.7960 (1.124)  0.0000  0.0000  0 

2010/07/07 R208 2011/02/03 8.75 Call Bond Future  1,910.0000  2,188.0000  14.555  0  0  0 

2010/07/07 R208 2011/02/03 8.75 Put Bond Future  2,788.0000  2,466.0000 (11.549)  0  0  0 

2010/07/07 R208 2011/02/03 8.80 Call Bond Future  2,057.0000  2,348.0000  14.147  0  0  0 

2010/07/07 R208 2011/02/03 8.80 Put Bond Future  2,633.0000  2,324.0000 (11.736)  0  0  0 

2010/07/07 R208 2011/02/03 8.70 Call Bond Future  1,769.0000  2,035.0000  15.037  0  0  0 

2010/07/07 R208 2011/02/03 8.70 Put Bond Future  2,950.0000  2,616.0000 (11.322)  0  0  0 

2010/07/07 R209 2010/08/05 Bond Future  8.8570  8.7750 (0.926)  0.0000  0.0000  2,417 

2010/07/07 R209 2010/08/05 8.75 Call Bond Future  707.0000  969.0000  37.058  0  0  0 

2010/07/07 R209 2010/08/05 8.75 Put Bond Future  1,559.0000  1,169.0000 (25.016)  0  0  0 

2010/07/07 R209 2010/11/04 Bond Future  8.9050  8.8200 (0.955)  0.0000  0.0000  0 

2010/07/07 R209 2010/11/04 9.00 Call Bond Future  2,768.0000  3,151.0000  13.837  0  0  0 

2010/07/07 R209 2010/11/04 9.00 Put Bond Future  2,032.0000  1,746.0000 (14.075)  0  0  0 

2010/07/07 R209 2010/11/04 9.05 Call Bond Future  2,992.0000  3,391.0000  13.336  0  0  0 

2010/07/07 R209 2010/11/04 9.05 Put Bond Future  1,873.0000  1,603.0000 (14.415)  0  0  0 

2010/07/07 R209 2010/11/04 8.95 Call Bond Future  2,553.0000  2,919.0000  14.336  0  0  0 

2010/07/07 R209 2010/11/04 8.95 Put Bond Future  2,203.0000  1,900.0000 (13.754)  0  0  0 

2010/07/07 R209 2011/02/03 Bond Future  8.9410  8.8550 (0.962)  0.0000  0.0000  0 

2010/07/07 R209 2011/02/03 9.00 Call Bond Future  3,439.0000  3,808.0000  10.730  0  0  0 

2010/07/07 R209 2011/02/03 9.00 Put Bond Future  2,984.0000  2,681.0000 (10.154)  0  0  0 

2010/07/07 R209 2011/02/03 9.05 Call Bond Future  3,656.0000  4,037.0000  10.421  0  0  0 

2010/07/07 R209 2011/02/03 9.05 Put Bond Future  2,818.0000  2,528.0000 (10.291)  0  0  0 

2010/07/07 R209 2011/02/03 8.95 Call Bond Future  3,227.0000  3,583.0000  11.032  0  0  0 

2010/07/07 R209 2011/02/03 8.95 Put Bond Future  3,157.0000  2,841.0000 (10.010)  0  0  0 

2010/07/07 TRT1 2010/08/05 Index Future  318.7140  320.1800  0.460  0.0000  0.0000  100 
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2010/07/07 TRT1 2010/11/04 Index Future  324.0160  325.5060  0.460  0.0000  0.0000  0 

Total  100457.00 
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