
High/Low for: 28/09/2010

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

2010/09/28 AL7T 2010/11/04 Index Future  375.0680  375.2660  0.053  0.0000  0.0000  38 

2010/09/28 ALBI 2010/11/04 Index Future  345.9180  345.9520  0.010  0.0000  0.0000  1,297 

2010/09/28 ALBI 2011/02/03 Index Future  351.2390  351.2730  0.010  0.0000  0.0000  0 

2010/09/28 CRD1 2010/11/04 Index Future  151.1140  150.7600 (0.234)  0.0000  0.0000  2 

2010/09/28 CRD1 2011/02/03 Index Future  153.3410  152.9830 (0.233)  0.0000  0.0000  0 

2010/09/28 GOVI 2010/11/04 GOVI  346.3690  346.4130  0.013  0.0000  0.0000  159 

2010/09/28 GOVI 2010/11/04 329.00 Call GOVI  173,690.0000  174,130.0000  0.253  0  0  0 

2010/09/28 GOVI 2010/11/04 329.00 Put GOVI  0.0000  0.0000  0.000  0  0  0 

2010/09/28 GOVI 2010/11/04 329.01 Call GOVI  173,590.0000  174,030.0000  0.253  0  0  0 

2010/09/28 GOVI 2010/11/04 329.01 Put GOVI  0.0000  0.0000  0.000  0  0  0 

2010/09/28 GOVI 2010/11/04 328.99 Call GOVI  173,790.0000  174,230.0000  0.253  0  0  0 

2010/09/28 GOVI 2010/11/04 328.99 Put GOVI  0.0000  0.0000  0.000  0  0  0 

2010/09/28 GVIX 2029/01/01 LIVE INDEX  110.0000  110.0000  0.000  0.0000  0.0000  0 

2010/09/28 ILBI 2010/11/04 Index Future  398.1370  398.1780  0.010  0.0000  0.0000  508 

2010/09/28 ILBI 2011/02/03 Index Future  404.1530  404.2170  0.016  0.0000  0.0000  0 

2010/09/28 J157 2015/09/15 Interest Rate Swap  8.8220  8.8220  0.000  0.0000  0.0000  0 

2010/09/28 J186 2026/12/21 Interest Rate Swap  8.6830  8.6830  0.000  0.0000  0.0000  0 

2010/09/28 J201 2014/12/22 Interest Rate Swap  8.6550  8.6550  0.000  0.0000  0.0000  0 

2010/09/28 J203 2017/09/15 Interest Rate Swap  8.9750  8.9750  0.000  0.0000  0.0000  0 
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2010/09/28 J204 2018/12/21 Interest Rate Swap  8.9620  8.9620  0.000  0.0000  0.0000  0 

2010/09/28 J207 2020/01/15 Interest Rate Swap  8.9970  8.9970  0.000  0.0000  0.0000  0 

2010/09/28 JBAF 2010/10/20 Jibar Tradeable Future  6.0100  6.0300  0.333  0.0000  0.0000  0 

2010/09/28 JBAF 2010/11/17 Jibar Tradeable Future  5.9800  5.9900  0.167  0.0000  0.0000  2,500 

2010/09/28 JBAF 2010/12/15 Jibar Tradeable Future  5.8900  5.8900  0.000  0.0000  0.0000  1 

2010/09/28 JBAF 2011/01/19 Jibar Tradeable Future  5.8700  5.8700  0.000  0.0000  0.0000  0 

2010/09/28 JBAF 2011/02/16 Jibar Tradeable Future  5.8500  5.8600  0.171  0.0000  0.0000  0 

2010/09/28 JBAF 2011/03/16 Jibar Tradeable Future  5.8500  5.8600  0.171  0.0000  0.0000  5,500 

2010/09/28 JBAF 2011/06/15 Jibar Tradeable Future  5.9700  5.9700  0.000  0.0000  0.0000  4,500 

2010/09/28 JBAF 2011/09/21 Jibar Tradeable Future  6.1800  6.1700 (0.162)  0.0000  0.0000  6,000 

2010/09/28 JBAF 2011/12/21 Jibar Tradeable Future  6.3400  6.3400  0.000  0.0000  0.0000  5,000 

2010/09/28 JBAF 2012/03/20 Jibar Tradeable Future  6.5600  6.5600  0.000  0.0000  0.0000  0 

2010/09/28 JBAF 2012/06/20 Jibar Tradeable Future  6.8100  6.8000 (0.147)  0.0000  0.0000  0 

2010/09/28 JBAF 2012/09/19 Jibar Tradeable Future  6.8500  6.8500  0.000  0.0000  0.0000  0 

2010/09/28 JFRA 2010/11/04 Jibar Tradeable Future  7.6600  7.6600  0.000  0.0000  0.0000  0 

2010/09/28 JN02 2010/11/04 JNOTE  7.5000  7.5000  0.000  0.0000  0.0000  0 

2010/09/28 JN02 2010/11/04 7.50 Call JNOTE  0.0000  0.0000  0.000  0  0  0 

2010/09/28 JN02 2010/11/04 7.50 Put JNOTE  0.0000  0.0000  0.000  0  0  0 

2010/09/28 JN02 2010/11/04 7.75 Call JNOTE  0.0000  0.0000  0.000  0  0  0 

2010/09/28 JN02 2010/11/04 7.75 Put JNOTE  250,000.0000  250,000.0000  0.000  0  0  0 

2010/09/28 JN02 2010/11/04 8.00 Call JNOTE  0.0000  0.0000  0.000  0  0  0 

2010/09/28 JN02 2010/11/04 8.00 Put JNOTE  500,000.0000  500,000.0000  0.000  0  0  0 

2010/09/28 JN05 2010/11/04 JNOTE  7.5000  7.5000  0.000  0.0000  0.0000  0 

2010/09/28 JN05 2010/11/04 7.50 Call JNOTE  0.0000  0.0000  0.000  0  0  0 

2010/09/28 JN05 2010/11/04 7.50 Put JNOTE  0.0000  0.0000  0.000  0  0  0 

2010/09/28 JN05 2010/11/04 8.00 Call JNOTE  0.0000  0.0000  0.000  0  0  0 

2010/09/28 JN05 2010/11/04 8.00 Put JNOTE  500,000.0000  500,000.0000  0.000  0  0  0 

2010/09/28 JN05 2010/11/04 8.25 Call JNOTE  0.0000  0.0000  0.000  0  0  0 

2010/09/28 JN05 2010/11/04 8.25 Put JNOTE  750,000.0000  750,000.0000  0.000  0  0  0 

2010/09/28 JN10 2010/11/04 JNOTE  7.5000  7.5000  0.000  0.0000  0.0000  0 
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2010/09/28 JN10 2010/11/04 7.50 Call JNOTE  0.0000  0.0000  0.000  0  0  0 

2010/09/28 JN10 2010/11/04 7.50 Put JNOTE  0.0000  0.0000  0.000  0  0  0 

2010/09/28 JN10 2010/11/04 7.75 Call JNOTE  0.0000  0.0000  0.000  0  0  0 

2010/09/28 JN10 2010/11/04 7.75 Put JNOTE  250,000.0000  250,000.0000  0.000  0  0  0 

2010/09/28 JN10 2010/11/04 7.25 Call JNOTE  250,000.0000  250,000.0000  0.000  0  0  0 

2010/09/28 JN10 2010/11/04 7.25 Put JNOTE  0.0000  0.0000  0.000  0  0  0 

2010/09/28 OTH1 2010/11/04 Index Future  343.1150  343.0980 (0.005)  0.0000  0.0000  3 

2010/09/28 OTH1 2011/02/03 Index Future  348.3940  348.3750 (0.005)  0.0000  0.0000  0 

2010/09/28 R157 2010/11/04 Bond Future  7.2020  7.2110  0.125  0.0000  0.0000  4,817 

2010/09/28 R157 2010/11/04 8.50 Call Bond Future  5,864.0000  5,822.0000 (0.716)  0  0  0 

2010/09/28 R157 2010/11/04 8.50 Put Bond Future  0.0000  0.0000  0.000  0  0  0 

2010/09/28 R157 2010/11/04 8.55 Call Bond Future  6,083.0000  6,041.0000 (0.690)  0  0  0 

2010/09/28 R157 2010/11/04 8.55 Put Bond Future  1.0000  0.0000 (100.000)  0  0  0 

2010/09/28 R157 2010/11/04 8.45 Call Bond Future  5,645.0000  5,603.0000 (0.744)  0  0  0 

2010/09/28 R157 2010/11/04 8.45 Put Bond Future  1.0000  1.0000  0.000  0  0  0 

2010/09/28 R157 2010/11/04 7.50 Put Bond Future  196.0000  199.0000  1.531  0  0  0 

2010/09/28 R157 2010/11/04 7.50 Call Bond Future  1,574.0000  1,535.0000 (2.478)  0  0  500 

2010/09/28 R157 2011/02/03 Bond Future  7.2760  7.2860  0.137  0.0000  0.0000  0 

2010/09/28 R157 2011/02/03 7.90 Call Bond Future  3,151.0000  3,112.0000 (1.238)  0  0  0 

2010/09/28 R157 2011/02/03 7.90 Put Bond Future  437.0000  442.0000  1.144  0  0  0 

2010/09/28 R157 2011/02/03 7.95 Call Bond Future  3,325.0000  3,286.0000 (1.173)  0  0  0 

2010/09/28 R157 2011/02/03 7.95 Put Bond Future  397.0000  402.0000  1.259  0  0  0 

2010/09/28 R157 2011/02/03 7.85 Call Bond Future  2,980.0000  2,942.0000 (1.275)  0  0  0 

2010/09/28 R157 2011/02/03 7.85 Put Bond Future  481.0000  487.0000  1.247  0  0  0 

2010/09/28 R157 2011/05/05 Bond Future  7.3510  7.3620  0.150  0.0000  0.0000  0 

2010/09/28 R157 2011/05/05 7.75 Call Bond Future  2,585.0000  2,551.0000 (1.315)  0  0  0 

2010/09/28 R157 2011/05/05 7.75 Put Bond Future  935.0000  947.0000  1.283  0  0  0 

2010/09/28 R157 2011/05/05 7.80 Call Bond Future  2,729.0000  2,694.0000 (1.283)  0  0  0 

2010/09/28 R157 2011/05/05 7.80 Put Bond Future  874.0000  885.0000  1.259  0  0  0 

2010/09/28 R157 2011/05/05 7.70 Call Bond Future  2,444.0000  2,411.0000 (1.350)  0  0  0 

2010/09/28 R157 2011/05/05 7.70 Put Bond Future  999.0000  1,012.0000  1.301  0  0  0 

2010/09/28 R186 2010/11/04 Bond Future  7.8720  7.8710 (0.013)  0.0000  0.0000  16,925 

2010/09/28 R186 2010/11/04 9.25 Call Bond Future  13,404.0000  13,414.0000  0.075  0  0  0 
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2010/09/28 R186 2010/11/04 9.25 Put Bond Future  3.0000  3.0000  0.000  0  0  0 

2010/09/28 R186 2010/11/04 9.30 Call Bond Future  13,848.0000  13,858.0000  0.072  0  0  0 

2010/09/28 R186 2010/11/04 9.30 Put Bond Future  2.0000  1.0000 (50.000)  0  0  0 

2010/09/28 R186 2010/11/04 9.20 Call Bond Future  12,957.0000  12,967.0000  0.077  0  0  0 

2010/09/28 R186 2010/11/04 9.20 Put Bond Future  4.0000  4.0000  0.000  0  0  0 

2010/09/28 R186 2010/11/04 8.75 Put Bond Future  43.0000  38.0000 (11.628)  0  0  0 

2010/09/28 R186 2010/11/04 8.75 Call Bond Future  8,840.0000  8,846.0000  0.068  0  0  7,900 

2010/09/28 R186 2011/02/03 Bond Future  7.9200  7.9200  0.000  0.0000  0.0000  0 

2010/09/28 R186 2011/02/03 9.00 Call Bond Future  10,992.0000  10,985.0000 (0.064)  0  0  0 

2010/09/28 R186 2011/02/03 9.00 Put Bond Future  456.0000  449.0000 (1.535)  0  0  0 

2010/09/28 R186 2011/02/03 9.05 Call Bond Future  11,404.0000  11,398.0000 (0.053)  0  0  0 

2010/09/28 R186 2011/02/03 9.05 Put Bond Future  413.0000  407.0000 (1.453)  0  0  0 

2010/09/28 R186 2011/02/03 8.95 Call Bond Future  10,580.0000  10,573.0000 (0.066)  0  0  0 

2010/09/28 R186 2011/02/03 8.95 Put Bond Future  502.0000  495.0000 (1.394)  0  0  0 

2010/09/28 R186 2011/02/03 7.75 Put Bond Future  3,975.0000  3,964.0000 (0.277)  0  0  0 

2010/09/28 R186 2011/02/03 7.75 Call Bond Future  2,187.0000  2,176.0000 (0.503)  0  0  3,000 

2010/09/28 R186 2011/05/05 Bond Future  7.9710  7.9700 (0.013)  0.0000  0.0000  0 

2010/09/28 R186 2011/05/05 8.75 Call Bond Future  9,447.0000  9,446.0000 (0.011)  0  0  0 

2010/09/28 R186 2011/05/05 8.75 Put Bond Future  1,829.0000  1,817.0000 (0.656)  0  0  0 

2010/09/28 R186 2011/05/05 8.80 Call Bond Future  9,809.0000  9,809.0000  0.000  0  0  0 

2010/09/28 R186 2011/05/05 8.80 Put Bond Future  1,725.0000  1,715.0000 (0.580)  0  0  0 

2010/09/28 R186 2011/05/05 8.70 Call Bond Future  9,088.0000  9,087.0000 (0.011)  0  0  0 

2010/09/28 R186 2011/05/05 8.70 Put Bond Future  1,937.0000  1,926.0000 (0.568)  0  0  0 

2010/09/28 R189 2010/11/04 Bond Future  1.6510  209.5036  12589.498  0.0000  0.0000  0 

2010/09/28 R189 2010/11/04 1.75 Call Bond Future  246.0000  0.0000 (100.000)  0  0  0 

2010/09/28 R189 2010/11/04 1.75 Put Bond Future  0.0000  104,525.0000  100.000  0  0  0 

2010/09/28 R189 2010/11/04 1.80 Call Bond Future  370.0000  0.0000 (100.000)  0  0  0 

2010/09/28 R189 2010/11/04 1.80 Put Bond Future  0.0000  104,401.0000  100.000  0  0  0 

2010/09/28 R189 2010/11/04 1.70 Call Bond Future  122.0000  0.0000 (100.000)  0  0  0 

2010/09/28 R189 2010/11/04 1.70 Put Bond Future  0.0000  104,650.0000  100.000  0  0  0 

2010/09/28 R197 2010/11/04 Bond Future  2.6590  230.8257  8580.923  0.0000  0.0000  0 

2010/09/28 R197 2010/11/04 3.05 Call Bond Future  4,950.0000  0.0000 (100.000)  0  0  0 

2010/09/28 R197 2010/11/04 3.05 Put Bond Future  0.0000  124,020.0000  100.000  0  0  0 
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2010/09/28 R197 2010/11/04 3.10 Call Bond Future  5,566.0000  0.0000 (100.000)  0  0  0 

2010/09/28 R197 2010/11/04 3.10 Put Bond Future  0.0000  123,403.0000  100.000  0  0  0 

2010/09/28 R197 2010/11/04 3.00 Call Bond Future  4,330.0000  0.0000 (100.000)  0  0  0 

2010/09/28 R197 2010/11/04 3.00 Put Bond Future  0.0000  124,640.0000  100.000  0  0  0 

2010/09/28 R201 2010/11/04 Bond Future  7.1300  7.1400  0.140  0.0000  0.0000  1,262 

2010/09/28 R201 2010/11/04 8.50 Call Bond Future  4,840.0000  4,804.0000 (0.744)  0  0  0 

2010/09/28 R201 2010/11/04 8.50 Put Bond Future  0.0000  1.0000  100.000  0  0  0 

2010/09/28 R201 2010/11/04 8.55 Call Bond Future  5,011.0000  4,975.0000 (0.718)  0  0  0 

2010/09/28 R201 2010/11/04 8.55 Put Bond Future  0.0000  0.0000  0.000  0  0  0 

2010/09/28 R201 2010/11/04 8.45 Call Bond Future  4,669.0000  4,632.0000 (0.792)  0  0  0 

2010/09/28 R201 2010/11/04 8.45 Put Bond Future  1.0000  0.0000 (100.000)  0  0  0 

2010/09/28 R201 2010/11/04 7.50 Call Bond Future  1,484.0000  1,449.0000 (2.358)  0  0  0 

2010/09/28 R201 2010/11/04 7.50 Put Bond Future  149.0000  151.0000  1.342  0  0  140 

2010/09/28 R201 2010/11/04 7.25 Put Bond Future  370.0000  376.0000  1.622  0  0  0 

2010/09/28 R201 2010/11/04 7.25 Call Bond Future  805.0000  775.0000 (3.727)  0  0  140 

2010/09/28 R201 2010/11/04 8.00 Call Bond Future  3,119.0000  3,082.0000 (1.186)  0  0  0 

2010/09/28 R201 2010/11/04 8.00 Put Bond Future  13.0000  13.0000  0.000  0  0  420 

2010/09/28 R201 2010/11/04 6.75 Put Bond Future  1,497.0000  1,524.0000  1.804  0  0  0 

2010/09/28 R201 2010/11/04 6.75 Call Bond Future  104.0000  95.0000 (8.654)  0  0  420 

2010/09/28 R201 2011/02/03 Bond Future  7.2000  7.2100  0.139  0.0000  0.0000  0 

2010/09/28 R201 2011/02/03 8.00 Call Bond Future  2,945.0000  2,914.0000 (1.053)  0  0  0 

2010/09/28 R201 2011/02/03 8.00 Put Bond Future  245.0000  249.0000  1.633  0  0  0 

2010/09/28 R201 2011/02/03 8.05 Call Bond Future  3,084.0000  3,052.0000 (1.038)  0  0  0 

2010/09/28 R201 2011/02/03 8.05 Put Bond Future  219.0000  221.0000  0.913  0  0  0 

2010/09/28 R201 2011/02/03 7.95 Call Bond Future  2,785.0000  2,754.0000 (1.113)  0  0  0 

2010/09/28 R201 2011/02/03 7.95 Put Bond Future  252.0000  255.0000  1.190  0  0  0 

2010/09/28 R201 2011/05/05 Bond Future  7.2790  7.2900  0.151  0.0000  0.0000  0 

2010/09/28 R201 2011/05/05 7.75 Call Bond Future  2,279.0000  2,252.0000 (1.185)  0  0  0 

2010/09/28 R201 2011/05/05 7.75 Put Bond Future  776.0000  785.0000  1.160  0  0  0 

2010/09/28 R201 2011/05/05 7.80 Call Bond Future  2,391.0000  2,364.0000 (1.129)  0  0  0 

2010/09/28 R201 2011/05/05 7.80 Put Bond Future  730.0000  739.0000  1.233  0  0  0 

2010/09/28 R201 2011/05/05 7.70 Call Bond Future  2,169.0000  2,143.0000 (1.199)  0  0  0 

2010/09/28 R201 2011/05/05 7.70 Put Bond Future  824.0000  834.0000  1.214  0  0  0 
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2010/09/28 R202 2010/11/04 Bond Future  2.5990  170.2990  6452.482  0.0000  0.0000  0 

2010/09/28 R202 2010/11/04 3.05 Call Bond Future  8,107.0000  0.0000 (100.000)  0  0  0 

2010/09/28 R202 2010/11/04 3.05 Put Bond Future  0.0000  104,638.0000  100.000  0  0  0 

2010/09/28 R202 2010/11/04 3.10 Call Bond Future  8,961.0000  0.0000 (100.000)  0  0  0 

2010/09/28 R202 2010/11/04 3.10 Put Bond Future  0.0000  103,785.0000  100.000  0  0  0 

2010/09/28 R202 2010/11/04 3.00 Call Bond Future  7,245.0000  0.0000 (100.000)  0  0  0 

2010/09/28 R202 2010/11/04 3.00 Put Bond Future  0.0000  105,501.0000  100.000  0  0  0 

2010/09/28 R203 2010/11/04 Bond Future  7.6420  7.6160 (0.340)  0.0000  0.0000  1,918 

2010/09/28 R203 2010/11/04 9.25 Call Bond Future  8,190.0000  8,329.0000  1.697  0  0  0 

2010/09/28 R203 2010/11/04 9.25 Put Bond Future  0.0000  0.0000  0.000  0  0  0 

2010/09/28 R203 2010/11/04 9.30 Call Bond Future  8,431.0000  8,571.0000  1.661  0  0  0 

2010/09/28 R203 2010/11/04 9.30 Put Bond Future  0.0000  1.0000  100.000  0  0  0 

2010/09/28 R203 2010/11/04 9.20 Call Bond Future  7,948.0000  8,087.0000  1.749  0  0  0 

2010/09/28 R203 2010/11/04 9.20 Put Bond Future  0.0000  0.0000  0.000  0  0  0 

2010/09/28 R203 2011/02/03 Bond Future  7.7150  7.6880 (0.350)  0.0000  0.0000  0 

2010/09/28 R203 2011/02/03 8.50 Call Bond Future  4,413.0000  4,524.0000  2.515  0  0  0 

2010/09/28 R203 2011/02/03 8.50 Put Bond Future  443.0000  414.0000 (6.546)  0  0  0 

2010/09/28 R203 2011/02/03 8.55 Call Bond Future  4,621.0000  4,734.0000  2.445  0  0  0 

2010/09/28 R203 2011/02/03 8.55 Put Bond Future  405.0000  378.0000 (6.667)  0  0  0 

2010/09/28 R203 2011/02/03 8.45 Call Bond Future  4,207.0000  4,316.0000  2.591  0  0  0 

2010/09/28 R203 2011/02/03 8.45 Put Bond Future  484.0000  453.0000 (6.405)  0  0  0 

2010/09/28 R203 2011/05/05 Bond Future  7.7890  7.7600 (0.372)  0.0000  0.0000  0 

2010/09/28 R203 2011/05/05 8.25 Call Bond Future  3,384.0000  3,479.0000  2.807  0  0  0 

2010/09/28 R203 2011/05/05 8.25 Put Bond Future  1,108.0000  1,058.0000 (4.513)  0  0  0 

2010/09/28 R203 2011/05/05 8.30 Call Bond Future  3,559.0000  3,656.0000  2.725  0  0  0 

2010/09/28 R203 2011/05/05 8.30 Put Bond Future  1,040.0000  992.0000 (4.615)  0  0  0 

2010/09/28 R203 2011/05/05 8.20 Call Bond Future  3,212.0000  3,305.0000  2.895  0  0  0 

2010/09/28 R203 2011/05/05 8.20 Put Bond Future  1,180.0000  1,128.0000 (4.407)  0  0  0 

2010/09/28 R204 2010/11/04 Bond Future  7.7690  7.7480 (0.270)  0.0000  0.0000  2,242 

2010/09/28 R204 2010/11/04 9.25 Call Bond Future  8,400.0000  8,526.0000  1.500  0  0  0 

2010/09/28 R204 2010/11/04 9.25 Put Bond Future  0.0000  0.0000  0.000  0  0  0 

2010/09/28 R204 2010/11/04 9.30 Call Bond Future  8,668.0000  8,794.0000  1.454  0  0  0 

2010/09/28 R204 2010/11/04 9.30 Put Bond Future  0.0000  1.0000  100.000  0  0  0 
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2010/09/28 R204 2010/11/04 9.20 Call Bond Future  8,132.0000  8,257.0000  1.537  0  0  0 

2010/09/28 R204 2010/11/04 9.20 Put Bond Future  1.0000  0.0000 (100.000)  0  0  0 

2010/09/28 R204 2011/02/03 Bond Future  7.8360  7.8140 (0.281)  0.0000  0.0000  0 

2010/09/28 R204 2011/02/03 8.50 Call Bond Future  4,308.0000  4,406.0000  2.275  0  0  0 

2010/09/28 R204 2011/02/03 8.50 Put Bond Future  531.0000  501.0000 (5.650)  0  0  0 

2010/09/28 R204 2011/02/03 8.55 Call Bond Future  4,536.0000  4,637.0000  2.227  0  0  0 

2010/09/28 R204 2011/02/03 8.55 Put Bond Future  482.0000  455.0000 (5.602)  0  0  0 

2010/09/28 R204 2011/02/03 8.45 Call Bond Future  4,083.0000  4,179.0000  2.351  0  0  0 

2010/09/28 R204 2011/02/03 8.45 Put Bond Future  584.0000  552.0000 (5.479)  0  0  0 

2010/09/28 R204 2011/05/05 Bond Future  7.9070  7.8840 (0.291)  0.0000  0.0000  0 

2010/09/28 R204 2011/05/05 8.50 Call Bond Future  4,499.0000  4,587.0000  1.956  0  0  0 

2010/09/28 R204 2011/05/05 8.50 Put Bond Future  1,212.0000  1,169.0000 (3.548)  0  0  0 

2010/09/28 R204 2011/05/05 8.55 Call Bond Future  4,701.0000  4,790.0000  1.893  0  0  0 

2010/09/28 R204 2011/05/05 8.55 Put Bond Future  1,143.0000  1,101.0000 (3.675)  0  0  0 

2010/09/28 R204 2011/05/05 8.45 Call Bond Future  4,300.0000  4,386.0000  2.000  0  0  0 

2010/09/28 R204 2011/05/05 8.45 Put Bond Future  1,285.0000  1,240.0000 (3.502)  0  0  0 

2010/09/28 R206 2010/11/04 Bond Future  6.9480  6.9580  0.144  0.0000  0.0000  0 

2010/09/28 R206 2010/11/04 8.50 Call Bond Future  4,293.0000  4,265.0000 (0.652)  0  0  0 

2010/09/28 R206 2010/11/04 8.50 Put Bond Future  0.0000  1.0000  100.000  0  0  0 

2010/09/28 R206 2010/11/04 8.55 Call Bond Future  4,427.0000  4,399.0000 (0.632)  0  0  0 

2010/09/28 R206 2010/11/04 8.55 Put Bond Future  0.0000  0.0000  0.000  0  0  0 

2010/09/28 R206 2010/11/04 8.45 Call Bond Future  4,158.0000  4,130.0000 (0.673)  0  0  0 

2010/09/28 R206 2010/11/04 8.45 Put Bond Future  0.0000  0.0000  0.000  0  0  0 

2010/09/28 R206 2010/11/04 7.25 Call Bond Future  996.0000  969.0000 (2.711)  0  0  150 

2010/09/28 R206 2010/11/04 7.25 Put Bond Future  143.0000  144.0000  0.699  0  0  150 

2010/09/28 R206 2010/11/04 8.00 Call Bond Future  2,937.0000  2,909.0000 (0.953)  0  0  0 

2010/09/28 R206 2010/11/04 8.00 Put Bond Future  2.0000  3.0000  50.000  0  0  450 

2010/09/28 R206 2010/11/04 6.75 Put Bond Future  765.0000  781.0000  2.092  0  0  0 

2010/09/28 R206 2010/11/04 6.75 Call Bond Future  201.0000  188.0000 (6.468)  0  0  450 

2010/09/28 R206 2011/02/03 Bond Future  7.0160  7.0260  0.143  0.0000  0.0000  0 

2010/09/28 R206 2011/02/03 8.00 Call Bond Future  2,674.0000  2,649.0000 (0.935)  0  0  0 

2010/09/28 R206 2011/02/03 8.00 Put Bond Future  125.0000  126.0000  0.800  0  0  0 

2010/09/28 R206 2011/02/03 8.05 Call Bond Future  2,786.0000  2,761.0000 (0.897)  0  0  0 

2010/09/28 R206 2011/02/03 8.05 Put Bond Future  109.0000  111.0000  1.835  0  0  0 
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2010/09/28 R206 2011/02/03 7.95 Call Bond Future  2,560.0000  2,535.0000 (0.977)  0  0  0 

2010/09/28 R206 2011/02/03 7.95 Put Bond Future  138.0000  140.0000  1.449  0  0  0 

2010/09/28 R206 2011/05/05 Bond Future  7.1010  7.1130  0.169  0.0000  0.0000  0 

2010/09/28 R206 2011/05/05 7.50 Call Bond Future  1,559.0000  1,537.0000 (1.411)  0  0  0 

2010/09/28 R206 2011/05/05 7.50 Put Bond Future  599.0000  606.0000  1.169  0  0  0 

2010/09/28 R206 2011/05/05 7.55 Call Bond Future  1,642.0000  1,620.0000 (1.340)  0  0  0 

2010/09/28 R206 2011/05/05 7.55 Put Bond Future  563.0000  570.0000  1.243  0  0  0 

2010/09/28 R206 2011/05/05 7.45 Call Bond Future  1,478.0000  1,457.0000 (1.421)  0  0  0 

2010/09/28 R206 2011/05/05 7.45 Put Bond Future  638.0000  646.0000  1.254  0  0  0 

2010/09/28 R207 2010/11/04 Bond Future  7.8110  7.8210  0.128  0.0000  0.0000  801 

2010/09/28 R207 2010/11/04 9.25 Call Bond Future  8,572.0000  8,509.0000 (0.735)  0  0  0 

2010/09/28 R207 2010/11/04 9.25 Put Bond Future  1.0000  1.0000  0.000  0  0  0 

2010/09/28 R207 2010/11/04 9.30 Call Bond Future  8,851.0000  8,788.0000 (0.712)  0  0  0 

2010/09/28 R207 2010/11/04 9.30 Put Bond Future  0.0000  0.0000  0.000  0  0  0 

2010/09/28 R207 2010/11/04 9.20 Call Bond Future  8,291.0000  8,228.0000 (0.760)  0  0  0 

2010/09/28 R207 2010/11/04 9.20 Put Bond Future  1.0000  1.0000  0.000  0  0  0 

2010/09/28 R207 2010/11/04 9.40 Call Bond Future  9,407.0000  9,344.0000 (0.670)  0  0  1 

2010/09/28 R207 2010/11/04 9.40 Put Bond Future  0.0000  0.0000  0.000  0  0  0 

2010/09/28 R207 2011/02/03 Bond Future  7.8720  7.8820  0.127  0.0000  0.0000  0 

2010/09/28 R207 2011/02/03 8.75 Call Bond Future  5,622.0000  5,564.0000 (1.032)  0  0  0 

2010/09/28 R207 2011/02/03 8.75 Put Bond Future  392.0000  396.0000  1.020  0  0  0 

2010/09/28 R207 2011/02/03 8.80 Call Bond Future  5,872.0000  5,814.0000 (0.988)  0  0  0 

2010/09/28 R207 2011/02/03 8.80 Put Bond Future  355.0000  359.0000  1.127  0  0  0 

2010/09/28 R207 2011/02/03 8.70 Call Bond Future  5,374.0000  5,317.0000 (1.061)  0  0  0 

2010/09/28 R207 2011/02/03 8.70 Put Bond Future  432.0000  437.0000  1.157  0  0  0 

2010/09/28 R207 2011/05/05 Bond Future  7.9380  7.9480  0.126  0.0000  0.0000  0 

2010/09/28 R207 2011/05/05 8.50 Call Bond Future  4,609.0000  4,561.0000 (1.041)  0  0  0 

2010/09/28 R207 2011/05/05 8.50 Put Bond Future  1,299.0000  1,311.0000  0.924  0  0  0 

2010/09/28 R207 2011/05/05 8.55 Call Bond Future  4,821.0000  4,773.0000 (0.996)  0  0  0 

2010/09/28 R207 2011/05/05 8.55 Put Bond Future  1,223.0000  1,235.0000  0.981  0  0  0 

2010/09/28 R207 2011/05/05 8.45 Call Bond Future  4,400.0000  4,353.0000 (1.068)  0  0  0 

2010/09/28 R207 2011/05/05 8.45 Put Bond Future  1,378.0000  1,391.0000  0.943  0  0  0 

2010/09/28 R208 2010/11/04 Bond Future  7.8760  7.8700 (0.076)  0.0000  0.0000  6,325 
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2010/09/28 R208 2010/11/04 9.25 Call Bond Future  8,578.0000  8,617.0000  0.455  0  0  0 

2010/09/28 R208 2010/11/04 9.25 Put Bond Future  1.0000  0.0000 (100.000)  0  0  0 

2010/09/28 R208 2010/11/04 9.30 Call Bond Future  8,870.0000  8,909.0000  0.440  0  0  0 

2010/09/28 R208 2010/11/04 9.30 Put Bond Future  1.0000  0.0000 (100.000)  0  0  0 

2010/09/28 R208 2010/11/04 9.20 Call Bond Future  8,285.0000  8,324.0000  0.471  0  0  0 

2010/09/28 R208 2010/11/04 9.20 Put Bond Future  2.0000  1.0000 (50.000)  0  0  0 

2010/09/28 R208 2011/02/03 Bond Future  7.9340  7.9280 (0.076)  0.0000  0.0000  0 

2010/09/28 R208 2011/02/03 8.75 Call Bond Future  5,650.0000  5,677.0000  0.478  0  0  0 

2010/09/28 R208 2011/02/03 8.75 Put Bond Future  526.0000  514.0000 (2.281)  0  0  0 

2010/09/28 R208 2011/02/03 8.80 Call Bond Future  5,906.0000  5,934.0000  0.474  0  0  0 

2010/09/28 R208 2011/02/03 8.80 Put Bond Future  480.0000  469.0000 (2.292)  0  0  0 

2010/09/28 R208 2011/02/03 8.70 Call Bond Future  5,397.0000  5,423.0000  0.482  0  0  0 

2010/09/28 R208 2011/02/03 8.70 Put Bond Future  576.0000  563.0000 (2.257)  0  0  0 

2010/09/28 R208 2011/05/05 Bond Future  7.9940  7.9880 (0.075)  0.0000  0.0000  0 

2010/09/28 R208 2011/05/05 8.50 Call Bond Future  4,565.0000  4,586.0000  0.460  0  0  0 

2010/09/28 R208 2011/05/05 8.50 Put Bond Future  1,408.0000  1,391.0000 (1.207)  0  0  0 

2010/09/28 R208 2011/05/05 8.55 Call Bond Future  4,785.0000  4,807.0000  0.460  0  0  0 

2010/09/28 R208 2011/05/05 8.55 Put Bond Future  1,324.0000  1,307.0000 (1.284)  0  0  0 

2010/09/28 R208 2011/05/05 8.45 Call Bond Future  4,348.0000  4,369.0000  0.483  0  0  0 

2010/09/28 R208 2011/05/05 8.45 Put Bond Future  1,497.0000  1,479.0000 (1.202)  0  0  0 

2010/09/28 R209 2010/11/04 Bond Future  7.8410  7.8460  0.064  0.0000  0.0000  23,873 

2010/09/28 R209 2010/11/04 9.00 Call Bond Future  9,882.0000  9,834.0000 (0.486)  0  0  0 

2010/09/28 R209 2010/11/04 9.00 Put Bond Future  6.0000  5.0000 (16.667)  0  0  0 

2010/09/28 R209 2010/11/04 9.05 Call Bond Future  10,263.0000  10,216.0000 (0.458)  0  0  0 

2010/09/28 R209 2010/11/04 9.05 Put Bond Future  4.0000  4.0000  0.000  0  0  0 

2010/09/28 R209 2010/11/04 8.95 Call Bond Future  9,498.0000  9,450.0000 (0.505)  0  0  0 

2010/09/28 R209 2010/11/04 8.95 Put Bond Future  8.0000  7.0000 (12.500)  0  0  0 

2010/09/28 R209 2010/11/04 8.50 Call Bond Future  5,947.0000  5,897.0000 (0.841)  0  0  0 

2010/09/28 R209 2010/11/04 8.50 Put Bond Future  85.0000  83.0000 (2.353)  0  0  54 

2010/09/28 R209 2010/11/04 8.25 Put Bond Future  281.0000  277.0000 (1.423)  0  0  0 

2010/09/28 R209 2010/11/04 8.25 Call Bond Future  3,999.0000  3,948.0000 (1.275)  0  0  54 

2010/09/28 R209 2010/11/04 9.25 Call Bond Future  11,758.0000  11,711.0000 (0.400)  0  0  0 

2010/09/28 R209 2010/11/04 9.25 Put Bond Future  1.0000  1.0000  0.000  0  0  162 

2010/09/28 R209 2010/11/04 7.75 Put Bond Future  1,855.0000  1,866.0000  0.593  0  0  0 
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2010/09/28 R209 2010/11/04 7.75 Call Bond Future  990.0000  954.0000 (3.636)  0  0  162 

2010/09/28 R209 2011/02/03 Bond Future  7.8770  7.8820  0.063  0.0000  0.0000  0 

2010/09/28 R209 2011/02/03 9.00 Call Bond Future  9,958.0000  9,910.0000 (0.482)  0  0  0 

2010/09/28 R209 2011/02/03 9.00 Put Bond Future  436.0000  434.0000 (0.459)  0  0  0 

2010/09/28 R209 2011/02/03 9.05 Call Bond Future  10,302.0000  10,254.0000 (0.466)  0  0  0 

2010/09/28 R209 2011/02/03 9.05 Put Bond Future  397.0000  396.0000 (0.252)  0  0  0 

2010/09/28 R209 2011/02/03 8.95 Call Bond Future  9,613.0000  9,565.0000 (0.499)  0  0  0 

2010/09/28 R209 2011/02/03 8.95 Put Bond Future  476.0000  475.0000 (0.210)  0  0  0 

2010/09/28 R209 2011/05/05 Bond Future  7.9130  7.9180  0.063  0.0000  0.0000  0 

2010/09/28 R209 2011/05/05 8.50 Call Bond Future  6,966.0000  6,925.0000 (0.589)  0  0  0 

2010/09/28 R209 2011/05/05 8.50 Put Bond Future  1,799.0000  1,804.0000  0.278  0  0  0 

2010/09/28 R209 2011/05/05 8.55 Call Bond Future  7,274.0000  7,232.0000 (0.577)  0  0  0 

2010/09/28 R209 2011/05/05 8.55 Put Bond Future  1,691.0000  1,695.0000  0.237  0  0  0 

2010/09/28 R209 2011/05/05 8.45 Call Bond Future  6,661.0000  6,620.0000 (0.616)  0  0  0 

2010/09/28 R209 2011/05/05 8.45 Put Bond Future  1,914.0000  1,919.0000  0.261  0  0  0 

2010/09/28 R209 2011/08/04 Bond Future  7.9450  7.9500  0.063  0.0000  0.0000  0 

2010/09/28 R209 2011/08/04 8.50 Call Bond Future  7,855.0000  7,817.0000 (0.484)  0  0  0 

2010/09/28 R209 2011/08/04 8.50 Put Bond Future  2,993.0000  3,001.0000  0.267  0  0  1,000 

2010/09/28 R209 2011/08/04 8.55 Call Bond Future  8,170.0000  8,131.0000 (0.477)  0  0  0 

2010/09/28 R209 2011/08/04 8.55 Put Bond Future  2,893.0000  2,900.0000  0.242  0  0  0 

2010/09/28 R209 2011/08/04 8.45 Call Bond Future  7,480.0000  7,442.0000 (0.508)  0  0  0 

2010/09/28 R209 2011/08/04 8.45 Put Bond Future  3,037.0000  3,045.0000  0.263  0  0  0 

2010/09/28 R209 2011/08/04 10.10 Call Bond Future  17,350.0000  17,304.0000 (0.265)  0  0  0 

2010/09/28 R209 2011/08/04 10.10 Put Bond Future  797.0000  797.0000  0.000  0  0  1,000 

2010/09/28 R210 2010/11/04 Bond Future  2.6350  125.7128  4670.883  0.0000  0.0000  0 

2010/09/28 R210 2010/11/04 3.10 Call Bond Future  6,197.0000  0.0000 (100.000)  0  0  0 

2010/09/28 R210 2010/11/04 3.10 Put Bond Future  0.0000  91,299.0000  100.000  0  0  0 

2010/09/28 R210 2010/11/04 3.15 Call Bond Future  6,836.0000  0.0000 (100.000)  0  0  0 

2010/09/28 R210 2010/11/04 3.15 Put Bond Future  0.0000  90,661.0000  100.000  0  0  0 

2010/09/28 R210 2010/11/04 3.05 Call Bond Future  5,553.0000  0.0000 (100.000)  0  0  0 

2010/09/28 R210 2010/11/04 3.05 Put Bond Future  0.0000  91,943.0000  100.000  0  0  0 

2010/09/28 R211 2010/11/04 Bond Future  2.5310  102.3955  3945.655  0.0000  0.0000  0 

2010/09/28 R211 2010/11/04 2.75 Call Bond Future  1,244.0000  0.0000 (100.000)  0  0  0 
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2010/09/28 R211 2010/11/04 2.75 Put Bond Future  0.0000  95,632.0000  100.000  0  0  0 

2010/09/28 R211 2010/11/04 2.80 Call Bond Future  1,526.0000  0.0000 (100.000)  0  0  0 

2010/09/28 R211 2010/11/04 2.80 Put Bond Future  0.0000  95,350.0000  100.000  0  0  0 

2010/09/28 R211 2010/11/04 2.70 Call Bond Future  962.0000  0.0000 (100.000)  0  0  0 

2010/09/28 R211 2010/11/04 2.70 Put Bond Future  0.0000  95,914.0000  100.000  0  0  0 

2010/09/28 R212 2010/11/04 Bond Future  2.6600  2.6710  0.414  0.0000  0.0000  1,080 

2010/09/28 R212 2010/11/04 3.00 Call Bond Future  3,237.0000  3,130.0000 (3.306)  0  0  0 

2010/09/28 R212 2010/11/04 3.00 Put Bond Future  0.0000  0.0000  0.000  0  0  0 

2010/09/28 R212 2010/11/04 3.05 Call Bond Future  3,702.0000  3,596.0000 (2.863)  0  0  0 

2010/09/28 R212 2010/11/04 3.05 Put Bond Future  0.0000  0.0000  0.000  0  0  0 

2010/09/28 R212 2010/11/04 2.95 Call Bond Future  2,768.0000  2,662.0000 (3.829)  0  0  0 

2010/09/28 R212 2010/11/04 2.95 Put Bond Future  0.0000  0.0000  0.000  0  0  0 

2010/09/28 TRT1 2010/11/04 Index Future  342.2800  342.3260  0.013  0.0000  0.0000  100 

2010/09/28 TRT1 2011/02/03 Index Future  347.3240  347.3720  0.014  0.0000  0.0000  0 

Total  101004.00 
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