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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
30/12/2021 0904 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/12/2021 0908 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/12/2021 0957 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/12/2021 0986 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/12/2021 1386 On 28-February-31 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/12/2021 1409 On 28-February-41 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/12/2021 2025 On 03-February-22 Bond Future 155.33 155.3231 155.3275 155.3231 5,554.00
30/12/2021 2025 On 05-May-22 Bond Future 157.20 157.1925 157.1961 157.1925 164.00
30/12/2021 2025 On 04-August-22 Bond Future 157.53 157.5279 157.5315 157.5279 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest

Put Closing MTM Closing Price
30/12/2021 2025 On 03-November-22 Bond Future 159.52 159.5126 159.5159 159.5126 0.00
30/12/2021 2029 On 03-February-22 Bond Future 114.13 113.5185 114.1269 113.5185 3,872.00
30/12/2021 2029 On 05-May-22 Bond Future 114.30 113.6836 114.2988 113.6836 591.00
30/12/2021 2029 On 04-August-22 Bond Future 115.72 115.0932 115.7158 115.0932 0.00
30/12/2021 2029 On 03-November-22 Bond Future 115.95 115.3184 115.9487 115.3184 0.00
30/12/2021 2030 On 03-February-22 Bond Future 9.51 92.1768 91.8703 92.1768 82,785.00
30/12/2021 2030 On 03-February-22 0000000 Call Bond Future 80 0 0 0 0.00
30/12/2021 2030 On 03-February-22 0000000 Call Bond Future 2386 3 2 3 0.00
30/12/2021 2030 On 03-February-22 0000000 Call Bond Future 6673 7 7 7 0.00
30/12/2021 2030 On 03-February-22 0000000 Call Bond Future 1329 2 1 2 1,000.00
30/12/2021 2030 On 03-February-22 0000000 Call Bond Future 1929 2 2 2 0.00
30/12/2021 2030 On 03-February-22 0000000 Call Bond Future 896 1 1 1 0.00
30/12/2021 2030 On 03-February-22 0000000 Call Bond Future 872 1 1 1 0.00
30/12/2021 2030 On 03-February-22 0000000 Call Bond Future 7 0 0 0 101.00
30/12/2021 2030 On 03-February-22 0000000 Call Bond Future 102 0 0 0 1,000.00
30/12/2021 2030 On 03-February-22 0000000 Call Bond Future 2002 2 2 2 950.00
30/12/2021 2030 On 03-February-22 0000000 Call Bond Future 920 1 1 1 0.00
30/12/2021 2030 On 03-February-22 0000000 Call Bond Future 803 1 1 1 0.00
30/12/2021 2030 On 03-February-22 0000000 Call Bond Future 299 0 0 0 0.00
30/12/2021 2030 On 03-February-22 0000000 Call Bond Future 696 1 1 1 0.00
30/12/2021 2030 On 03-February-22 0000000 Call Bond Future 432 1 0 1 950.00
30/12/2021 2030 On 03-February-22 0000000 Put Bond Future 2055 2 2 2 0.00
30/12/2021 2030 On 03-February-22 0000000 Put Bond Future 1525 1 2 1 101.00
30/12/2021 2030 On 03-February-22 0000000 Put Bond Future 2457 2 2 2 0.00
30/12/2021 2030 On 03-February-22 0000000 Put Bond Future 1370 1 1 1 0.00
30/12/2021 2030 On 03-February-22 0000000 Put Bond Future 1224 1 1 1 0.00
30/12/2021 2030 On 03-February-22 0000000 Put Bond Future 499 0 0 0 0.00
30/12/2021 2030 On 03-February-22 0000000 Put Bond Future 375 0 0 0 8,000.00
30/12/2021 2030 On 03-February-22 0000000 Put Bond Future 3614 3 4 3 0.00
30/12/2021 2030 On 03-February-22 0000000 Put Bond Future 6075 6 6 6 0.00
30/12/2021 2030 On 03-February-22 0000000 Put Bond Future 3865 4 4 4 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
30/12/2021 2030 On 03-February-22 0000000 Put Bond Future 1281 1 1 1 0.00
30/12/2021 2030 On 03-February-22 0000000 Put Bond Future 1252 1 1 1 0.00
30/12/2021 2030 On 03-February-22 0000000 Put Bond Future 528 0 1 0 101.00
30/12/2021 2030 On 03-February-22 0000000 Put Bond Future 853 1 1 1 0.00
30/12/2021 2030 On 03-February-22 0000000 Put Bond Future 14 0 1,000.00
30/12/2021 2030 On 05-May-22 Bond Future 9.72 93.2638 92.9532 93.2638 14,763.00
30/12/2021 2030 On 05-May-22 0000000 Call Bond Future 6708 7 7 7 0.00
30/12/2021 2030 On 05-May-22 0000000 Call Bond Future 3457 4 3 4 0.00
30/12/2021 2030 On 05-May-22 0000000 Call Bond Future 419 0 0 0 200.00
30/12/2021 2030 On 05-May-22 0000000 Call Bond Future 499 1 0 1 1,800.00
30/12/2021 2030 On 05-May-22 0000000 Call Bond Future 1180 1 1 1 0.00
30/12/2021 2030 On 05-May-22 0000000 Call Bond Future 27 0 0 0 200.00
30/12/2021 2030 On 05-May-22 0000000 Call Bond Future 3492 4 3 4 0.00
30/12/2021 2030 On 05-May-22 0000000 Call Bond Future 3526 4 4 4 0.00
30/12/2021 2030 On 05-May-22 0000000 Call Bond Future 2672 3 3 3 0.00
30/12/2021 2030 On 05-May-22 0000000 Call Bond Future 82 0 0 0 1,800.00
30/12/2021 2030 On 05-May-22 0000000 Call Bond Future 181 0 0 0 1,073.00
30/12/2021 2030 On 05-May-22 0000000 Put Bond Future 8505 8 9 8 0.00
30/12/2021 2030 On 05-May-22 0000000 Put Bond Future 5161 5 5 5 0.00
30/12/2021 2030 On 05-May-22 0000000 Put Bond Future 4814 5 5 5 0.00
30/12/2021 2030 On 05-May-22 0000000 Put Bond Future 1119 1 1 1 0.00
30/12/2021 2030 On 05-May-22 0000000 Put Bond Future 1133 1 1 1 200.00
30/12/2021 2030 On 05-May-22 0000000 Put Bond Future 10792 10 11 10 0.00
30/12/2021 2030 On 05-May-22 0000000 Put Bond Future 6769 6 7 6 0.00
30/12/2021 2030 On 05-May-22 0000000 Put Bond Future 3080 3 3 3 1,073.00
30/12/2021 2030 On 05-May-22 0000000 Put Bond Future 1147 1 1 1 0.00
30/12/2021 2030 On 05-May-22 0000000 Put Bond Future 384 0 0 0 1,800.00
30/12/2021 2030 On 05-May-22 0000000 Put Bond Future 1540 1 2 1 1,073.00
30/12/2021 2030 On 04-August-22 Bond Future 9.95 90.3448 90.0302 90.3448 0.00
30/12/2021 2030 On 04-August-22 0000000 Call Bond Future 847 1 1 1 800.00
30/12/2021 2030 On 04-August-22 0000000 Call Bond Future 1645 2 2 2 0.00
30/12/2021 2030 On 04-August-22 0000000 Call Bond Future 250 0 0 0 800.00
30/12/2021 2030 On 04-August-22 0000000 Call Bond Future 1665 2 2 2 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest

Put Closing MTM Closing Price
30/12/2021 2030 On 04-August-22 0000000 Call Bond Future 1684 2 2 2 0.00
30/12/2021 2030 On 04-August-22 0000000 Call Bond Future 5714 6 6 6 0.00
30/12/2021 2030 On 04-August-22 0000000 Put Bond Future 1052 1 1 1 800.00
30/12/2021 2030 On 04-August-22 0000000 Put Bond Future 3622 3 4 3 0.00
30/12/2021 2030 On 04-August-22 0000000 Put Bond Future 3653 3 4 3 0.00
30/12/2021 2030 On 04-August-22 0000000 Put Bond Future 8743 8 9 8 0.00
30/12/2021 2030 On 04-August-22 0000000 Put Bond Future 3683 3 4 3 0.00
30/12/2021 2030 On 04-August-22 0000000 Put Bond Future 5370 5 5 5 0.00
30/12/2021 2030 On 03-November-22 Bond Future 10.18 91.5112 91.1927 91.5112 0.00
30/12/2021 2030 On 03-November-22 0000000 Call Bond Future 2796 3 3 3 0.00
30/12/2021 2030 On 03-November-22 0000000 Call Bond Future 2772 3 3 3 0.00
30/12/2021 2030 On 03-November-22 0000000 Call Bond Future 2820 3 3 3 0.00
30/12/2021 2030 On 03-November-22 0000000 Put Bond Future 3184 3 3 3 0.00
30/12/2021 2030 On 03-November-22 0000000 Put Bond Future 3231 3 3 3 0.00
30/12/2021 2030 On 03-November-22 0000000 Put Bond Future 3207 3 3 3 0.00
30/12/2021 2032 On 03-February-22 Bond Future 9.96 92.5624 92.1594 92.5624 123,757.00
30/12/2021 2032 On 03-February-22 0000000 Call Bond Future 10 0 0 0 198.00
30/12/2021 2032 On 03-February-22 0000000 Call Bond Future 44 0 0 0 97.00
30/12/2021 2032 On 03-February-22 0000000 Call Bond Future 358 0 0 0 0.00
30/12/2021 2032 On 03-February-22 0000000 Call Bond Future 5320 6 5 6 0.00
30/12/2021 2032 On 03-February-22 0000000 Call Bond Future 5575 6 6 6 0.00
30/12/2021 2032 On 03-February-22 0000000 Call Bond Future 3069 3 3 3 0.00
30/12/2021 2032 On 03-February-22 0000000 Call Bond Future 3115 3 3 3 0.00
30/12/2021 2032 On 03-February-22 0000000 Call Bond Future 1809 2 2 2 0.00
30/12/2021 2032 On 03-February-22 0000000 Call Bond Future 2666 3 3 3 0.00
30/12/2021 2032 On 03-February-22 0000000 Call Bond Future 1027 1 1 1 900.00
30/12/2021 2032 On 03-February-22 0000000 Call Bond Future 1452 2 1 2 100.00
30/12/2021 2032 On 03-February-22 0000000 Call Bond Future 431 1 0 1 210.00
30/12/2021 2032 On 03-February-22 0000000 Call Bond Future 3023 3 3 3 0.00
30/12/2021 2032 On 03-February-22 0000000 Call Bond Future 4118 4 4 4 0.00
30/12/2021 2032 On 03-February-22 0000000 Call Bond Future 2978 3 3 3 0.00
30/12/2021 2032 On 03-February-22 0000000 Call Bond Future 799 1 1 1 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest

Put Closing MTM Closing Price
30/12/2021 2032 On 03-February-22 0000000 Call Bond Future 372 0 0 0 400.00
30/12/2021 2032 On 03-February-22 0000000 Call Bond Future 513 1 1 1 0.00
30/12/2021 2032 On 03-February-22 0000000 Call Bond Future 6497 7 6 7 0.00
30/12/2021 2032 On 03-February-22 0000000 Call Bond Future 3489 4 3 4 0.00
30/12/2021 2032 On 03-February-22 0000000 Call Bond Future 4069 4 4 4 0.00
30/12/2021 2032 On 03-February-22 0000000 Put Bond Future 191 0 0 0 0.00
30/12/2021 2032 On 03-February-22 0000000 Put Bond Future 274 0 0 0 210.00
30/12/2021 2032 On 03-February-22 0000000 Put Bond Future 36 0 0 0 210.00
30/12/2021 2032 On 03-February-22 0000000 Put Bond Future 6454 6 6 6 0.00
30/12/2021 2032 On 03-February-22 0000000 Put Bond Future 2654 2 3 2 0.00
30/12/2021 2032 On 03-February-22 0000000 Put Bond Future 1708 1 2 1 198.00
30/12/2021 2032 On 03-February-22 0000000 Put Bond Future 1406 1 1 1 900.00
30/12/2021 2032 On 03-February-22 0000000 Put Bond Future 376 0 0 0 0.00
30/12/2021 2032 On 03-February-22 0000000 Put Bond Future 185 0 0 0 97.00
30/12/2021 2032 On 03-February-22 0000000 Put Bond Future 365 0 0 0 0.00
30/12/2021 2032 On 03-February-22 0000000 Put Bond Future 345 0 0 0 198.00
30/12/2021 2032 On 03-February-22 0000000 Put Bond Future 457 0 0 0 400.00
30/12/2021 2032 On 03-February-22 0000000 Put Bond Future 2472 2 2 2 0.00
30/12/2021 2032 On 03-February-22 0000000 Put Bond Future 2255 2 2 2 0.00
30/12/2021 2032 On 03-February-22 0000000 Put Bond Future 1016 1 1 1 0.00
30/12/2021 2032 On 03-February-22 0000000 Put Bond Future 795 1 1 1 97.00
30/12/2021 2032 On 03-February-22 0000000 Put Bond Future 355 0 0 0 0.00
30/12/2021 2032 On 03-February-22 0000000 Put Bond Future 70 0 0 0 400.00
30/12/2021 2032 On 03-February-22 0000000 Put Bond Future 84 0 0 0 900.00
30/12/2021 2032 On 03-February-22 0000000 Put Bond Future 2701 2 3 2 0.00
30/12/2021 2032 On 03-February-22 0000000 Put Bond Future 5031 5 5 5 0.00
30/12/2021 2032 On 05-May-22 Bond Future 10.17 89.5073 89.0992 89.5073 20,406.00
30/12/2021 2032 On 05-May-22 0000000 Call Bond Future 5496 6 5 6 0.00
30/12/2021 2032 On 05-May-22 0000000 Call Bond Future 5411 6 5 6 0.00
30/12/2021 2032 On 05-May-22 0000000 Call Bond Future 838 1 1 1 780.00
30/12/2021 2032 On 05-May-22 0000000 Call Bond Future 2248 2 2 2 780.00
30/12/2021 2032 On 05-May-22 0000000 Call Bond Future 2591 3 3 3 993.00
30/12/2021 2032 On 05-May-22 0000000 Call Bond Future 6102 6 6 6 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest

Put Closing MTM Closing Price
30/12/2021 2032 On 05-May-22 0000000 Call Bond Future 5240 6 5 6 0.00
30/12/2021 2032 On 05-May-22 0000000 Call Bond Future 5453 6 5 6 0.00
30/12/2021 2032 On 05-May-22 0000000 Put Bond Future 748 1 1 1 0.00
30/12/2021 2032 On 05-May-22 0000000 Put Bond Future 1900 2 2 2 0.00
30/12/2021 2032 On 05-May-22 0000000 Put Bond Future 799 1 1 1 993.00
30/12/2021 2032 On 05-May-22 0000000 Put Bond Future 758 1 1 1 0.00
30/12/2021 2032 On 05-May-22 0000000 Put Bond Future 614 1 1 1 780.00
30/12/2021 2032 On 05-May-22 0000000 Put Bond Future 2175 2 2 2 0.00
30/12/2021 2032 On 05-May-22 0000000 Put Bond Future 4243 4 4 4 0.00
30/12/2021 2032 On 05-May-22 0000000 Put Bond Future 738 1 1 1 0.00
30/12/2021 2032 On 04-August-22 Bond Future 10.38 90.5459 90.1325 90.5459 0.00
30/12/2021 2032 On 04-August-22 0000000 Call Bond Future 7268 8 7 8 0.00
30/12/2021 2032 On 04-August-22 0000000 Call Bond Future 8478 9 8 9 0.00
30/12/2021 2032 On 04-August-22 0000000 Call Bond Future 2313 3 2 3 0.00
30/12/2021 2032 On 04-August-22 0000000 Call Bond Future 2339 3 2 3 0.00
30/12/2021 2032 On 04-August-22 0000000 Call Bond Future 2365 3 2 3 0.00
30/12/2021 2032 On 04-August-22 0000000 Call Bond Future 1244 1 1 1 800.00
30/12/2021 2032 On 04-August-22 0000000 Call Bond Future 333 0 0 0 800.00
30/12/2021 2032 On 04-August-22 0000000 Put Bond Future 8529 8 9 8 0.00
30/12/2021 2032 On 04-August-22 0000000 Put Bond Future 4953 5 5 5 0.00
30/12/2021 2032 On 04-August-22 0000000 Put Bond Future 3296 3 3 3 0.00
30/12/2021 2032 On 04-August-22 0000000 Put Bond Future 3266 3 3 3 0.00
30/12/2021 2032 On 04-August-22 0000000 Put Bond Future 686 1 1 1 0.00
30/12/2021 2032 On 04-August-22 0000000 Put Bond Future 896 1 1 1 800.00
30/12/2021 2032 On 04-August-22 0000000 Put Bond Future 3236 3 3 3 0.00
30/12/2021 2032 On 03-November-22 Bond Future 10.59 87.5698 87.1512 87.5698 0.00
30/12/2021 2032 On 03-November-22 0000000 Call Bond Future 3451 4 3 4 0.00
30/12/2021 2032 On 03-November-22 0000000 Put Bond Future 3081 3 3 3 0.00
30/12/2021 2033 On 03-February-22 Bond Future 113.31 113.2953 113.3130 113.2953 7,281.00
30/12/2021 2033 On 05-May-22 Bond Future 113.39 113.3758 113.3930 113.3758 2,121.00
30/12/2021 2033 On 04-August-22 Bond Future 114.80 114.7814 114.7987 114.7814 0.00
30/12/2021 2033 On 03-November-22 Bond Future 114.94 114.9220 114.9394 114.9220 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
30/12/2021 2037 On 03-February-22 Bond Future 10.68 84.5449 84.0954 84.5449 119,310.00
30/12/2021 2037 On 03-February-22 0000000 Call Bond Future 5100 6 5 6 0.00
30/12/2021 2037 On 03-February-22 0000000 Call Bond Future 4992 5 5 5 0.00
30/12/2021 2037 On 03-February-22 0000000 Call Bond Future 5046 5 5 5 0.00
30/12/2021 2037 On 03-February-22 0000000 Put Bond Future 166 0 0 0 0.00
30/12/2021 2037 On 03-February-22 0000000 Put Bond Future 176 0 0 0 0.00
30/12/2021 2037 On 03-February-22 0000000 Put Bond Future 171 0 0 0 0.00
30/12/2021 2037 On 05-May-22 Bond Future 10.87 85.5420 85.0867 85.5420 11,855.00
30/12/2021 2037 On 05-May-22 0000000 Call Bond Future 6583 7 7 7 0.00
30/12/2021 2037 On 05-May-22 0000000 Call Bond Future 6489 7 6 7 0.00
30/12/2021 2037 On 05-May-22 0000000 Call Bond Future 6536 7 7 7 0.00
30/12/2021 2037 On 05-May-22 0000000 Put Bond Future 766 1 1 1 0.00
30/12/2021 2037 On 05-May-22 0000000 Put Bond Future 785 1 1 1 0.00
30/12/2021 2037 On 05-May-22 0000000 Put Bond Future 775 1 1 1 0.00
30/12/2021 2037 On 04-August-22 Bond Future 11.07 82.2784 81.8173 82.2784 0.00
30/12/2021 2037 On 04-August-22 0000000 Call Bond Future 2664 3 3 3 0.00
30/12/2021 2037 On 04-August-22 0000000 Call Bond Future 3618 4 4 4 1,050.00
30/12/2021 2037 On 04-August-22 0000000 Call Bond Future 4380 5 4 5 0.00
30/12/2021 2037 On 04-August-22 0000000 Call Bond Future 828 1 1 1 50.00
30/12/2021 2037 On 04-August-22 0000000 Call Bond Future 6548 7 7 7 0.00
30/12/2021 2037 On 04-August-22 0000000 Call Bond Future 2606 3 3 3 0.00
30/12/2021 2037 On 04-August-22 0000000 Call Bond Future 2635 3 3 3 0.00
30/12/2021 2037 On 04-August-22 0000000 Put Bond Future 3750 4 4 4 0.00
30/12/2021 2037 On 04-August-22 0000000 Put Bond Future 1418 1 1 1 1,050.00
30/12/2021 2037 On 04-August-22 0000000 Put Bond Future 3682 3 4 3 0.00
30/12/2021 2037 On 04-August-22 0000000 Put Bond Future 7154 7 7 7 0.00
30/12/2021 2037 On 04-August-22 0000000 Put Bond Future 3716 3 4 3 50.00
30/12/2021 2037 On 04-August-22 0000000 Put Bond Future 2294 2 2 2 50.00
30/12/2021 2037 On 04-August-22 0000000 Put Bond Future 2789 3 3 3 0.00
30/12/2021 2037 On 03-November-22 Bond Future 11.27 83.3457 82.8789 83.3457 0.00
30/12/2021 2037 On 03-November-22 0000000 Call Bond Future 3787 4 4 4 0.00
30/12/2021 2037 On 03-November-22 0000000 Call Bond Future 3850 4 4 4 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest

Put Closing MTM Closing Price
30/12/2021 2037 On 03-November-22 0000000 Call Bond Future 3818 4 4 4 0.00
30/12/2021 2037 On 03-November-22 0000000 Put Bond Future 3568 3 4 3 0.00
30/12/2021 2037 On 03-November-22 0000000 Put Bond Future 3596 3 4 3 0.00
30/12/2021 2037 On 03-November-22 0000000 Put Bond Future 3540 3 4 3 0.00
30/12/2021 2038 On 03-February-22 Bond Future 128.68 128.1698 128.6787 128.1698 6,104.00
30/12/2021 2038 On 05-May-22 Bond Future 130.23 129.7124 130.2268 129.7124 677.00
30/12/2021 2038 On 04-August-22 Bond Future 130.03 129.5055 130.0261 129.5055 0.00
30/12/2021 2038 On 03-November-22 Bond Future 131.66 131.1372 131.6644 131.1372 0.00
30/12/2021 2040 On 03-February-22 Bond Future 10.78 86.7511 86.1942 86.7511 90,006.00
30/12/2021 2040 On 03-February-22 0000000 Call Bond Future 884 1 1 1 2,000.00
30/12/2021 2040 On 03-February-22 0000000 Call Bond Future 5440 6 5 6 0.00
30/12/2021 2040 On 03-February-22 0000000 Call Bond Future 5498 6 5 6 0.00
30/12/2021 2040 On 03-February-22 0000000 Call Bond Future 5556 6 6 6 0.00
30/12/2021 2040 On 03-February-22 0000000 Put Bond Future 167 0 0 0 0.00
30/12/2021 2040 On 03-February-22 0000000 Put Bond Future 162 0 0 0 0.00
30/12/2021 2040 On 03-February-22 0000000 Put Bond Future 157 0 0 0 0.00
30/12/2021 2040 On 03-February-22 0000000 Put Bond Future 2146 2 2 2 0.00
30/12/2021 2040 On 05-May-22 Bond Future 10.97 87.7742 87.2104 87.7742 8,568.00
30/12/2021 2040 On 05-May-22 0000000 Call Bond Future 6830 7 7 7 0.00
30/12/2021 2040 On 05-May-22 0000000 Call Bond Future 6880 7 7 7 0.00
30/12/2021 2040 On 05-May-22 0000000 Call Bond Future 246 0 0 0 1,200.00
30/12/2021 2040 On 05-May-22 0000000 Call Bond Future 12663 13 13 13 0.00
30/12/2021 2040 On 05-May-22 0000000 Call Bond Future 6931 7 7 7 0.00
30/12/2021 2040 On 05-May-22 0000000 Call Bond Future 1424 2 1 2 1,200.00
30/12/2021 2040 On 05-May-22 0000000 Put Bond Future 4186 4 4 4 0.00
30/12/2021 2040 On 05-May-22 0000000 Put Bond Future 799 1 1 1 0.00
30/12/2021 2040 On 05-May-22 0000000 Put Bond Future 198 0 0 0 1,200.00
30/12/2021 2040 On 05-May-22 0000000 Put Bond Future 809 1 1 1 0.00
30/12/2021 2040 On 05-May-22 0000000 Put Bond Future 8646 8 9 8 0.00
30/12/2021 2040 On 05-May-22 0000000 Put Bond Future 819 1 1 1 0.00
30/12/2021 2040 On 04-August-22 Bond Future 11.16 84.2859 83.7150 84.2859 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest

Put Closing MTM Closing Price
30/12/2021 2040 On 04-August-22 0000000 Call Bond Future 7982 8 8 8 0.00
30/12/2021 2040 On 04-August-22 0000000 Call Bond Future 2975 3 3 3 0.00
30/12/2021 2040 On 04-August-22 0000000 Call Bond Future 361 0 0 0 460.00
30/12/2021 2040 On 04-August-22 0000000 Call Bond Future 201 2 2 2 460.00
30/12/2021 2040 On 04-August-22 0000000 Call Bond Future 3007 3 3 3 0.00
30/12/2021 2040 On 04-August-22 0000000 Call Bond Future 3040 3 3 3 0.00
30/12/2021 2040 On 04-August-22 0000000 Put Bond Future 3794 4 4 4 0.00
30/12/2021 2040 On 04-August-22 0000000 Put Bond Future 10999 10 11 10 0.00
30/12/2021 2040 On 04-August-22 0000000 Put Bond Future 1306 1 1 1 460.00
30/12/2021 2040 On 04-August-22 0000000 Put Bond Future 3829 4 4 4 0.00
30/12/2021 2040 On 04-August-22 0000000 Put Bond Future 5168 5 5 5 0.00
30/12/2021 2040 On 04-August-22 0000000 Put Bond Future 3864 4 4 4 0.00
30/12/2021 2040 On 03-November-22 Bond Future 11.35 85.3796 84.8015 85.3796 0.00
30/12/2021 2040 On 03-November-22 0000000 Call Bond Future 4175 4 4 4 0.00
30/12/2021 2040 On 03-November-22 0000000 Call Bond Future 4107 4 4 4 0.00
30/12/2021 2040 On 03-November-22 0000000 Call Bond Future 4141 4 4 4 0.00
30/12/2021 2040 On 03-November-22 0000000 Put Bond Future 3789 4 4 4 0.00
30/12/2021 2040 On 03-November-22 0000000 Put Bond Future 3849 4 4 4 0.00
30/12/2021 2040 On 03-November-22 0000000 Put Bond Future 3819 4 4 4 0.00
30/12/2021 2044 On 03-February-22 Bond Future 10.81 83.4784 82.9830 83.4784 59,709.00
30/12/2021 2044 On 03-February-22 0000000 Call Bond Future 55637 6 6 6 0.00
30/12/2021 2044 On 03-February-22 0000000 Call Bond Future 5478 6 5 6 0.00
30/12/2021 2044 On 03-February-22 0000000 Call Bond Future 5420 6 5 6 0.00
30/12/2021 2044 On 03-February-22 0000000 Put Bond Future 181 0 0 0 0.00
30/12/2021 2044 On 03-February-22 0000000 Put Bond Future 176 0 0 0 0.00
30/12/2021 2044 On 03-February-22 0000000 Put Bond Future 171 0 0 0 0.00
30/12/2021 2044 On 05-May-22 Bond Future 10.99 84.4631 83.9613 84.4631 5,735.00
30/12/2021 2044 On 05-May-22 0000000 Call Bond Future 6933 7 7 7 0.00
30/12/2021 2044 On 05-May-22 0000000 Call Bond Future 6831 7 7 7 0.00
30/12/2021 2044 On 05-May-22 0000000 Call Bond Future 6882 7 7 7 0.00
30/12/2021 2044 On 05-May-22 0000000 Put Bond Future 837 1 1 1 0.00
30/12/2021 2044 On 05-May-22 0000000 Put Bond Future 848 1 1 1 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
30/12/2021 2044 On 05-May-22 0000000 Put Bond Future 827 1 1 1 0.00
30/12/2021 2044 On 04-August-22 Bond Future 11.18 81.0614 80.5534 81.0614 0.00
30/12/2021 2044 On 04-August-22 0000000 Call Bond Future 3182 3 3 3 0.00
30/12/2021 2044 On 04-August-22 0000000 Call Bond Future 3115 3 3 3 0.00
30/12/2021 2044 On 04-August-22 0000000 Call Bond Future 3148 3 3 3 0.00
30/12/2021 2044 On 04-August-22 0000000 Put Bond Future 3758 4 4 4 0.00
30/12/2021 2044 On 04-August-22 0000000 Put Bond Future 3792 4 4 4 0.00
30/12/2021 2044 On 04-August-22 0000000 Put Bond Future 3723 3 4 3 0.00
30/12/2021 2044 On 03-November-22 Bond Future 11.36 82.1134 81.5990 82.1134 0.00
30/12/2021 2044 On 03-November-22 0000000 Call Bond Future 4126 4 4 4 0.00
30/12/2021 2044 On 03-November-22 0000000 Call Bond Future 4160 4 4 4 0.00
30/12/2021 2044 On 03-November-22 0000000 Call Bond Future 4195 4 4 4 0.00
30/12/2021 2044 On 03-November-22 0000000 Put Bond Future 3842 4 4 4 0.00
30/12/2021 2044 On 03-November-22 0000000 Put Bond Future 3872 4 4 4 0.00
30/12/2021 2044 On 03-November-22 0000000 Put Bond Future 3903 4 4 4 0.00
30/12/2021 2046 On 03-February-22 Bond Future 118.69 118.4787 118.6869 118.4787 15,506.00
30/12/2021 2046 On 05-May-22 Bond Future 118.23 118.0175 118.2277 118.0175 171.00
30/12/2021 2046 On 04-August-22 Bond Future 119.69 119.4809 119.6933 119.4809 0.00
30/12/2021 2046 On 03-November-22 Bond Future 119.28 119.0619 119.2770 119.0619 0.00
30/12/2021 2050 On 03-February-22 Bond Future 121.83 120.4430 121.8340 120.4430 9,280.00
30/12/2021 2050 On 05-May-22 Bond Future 123.30 121.8922 123.2994 121.8922 379.00
30/12/2021 2050 On 04-August-22 Bond Future 122.81 121.3882 122.8127 121.3882 0.00
30/12/2021 2050 On 03-November-22 Bond Future 124.36 122.9175 124.3599 122.9175 0.00
30/12/2021 8607 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/12/2021 8608 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/12/2021 8657 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/12/2021 AL37 On 03-February-22 Index Future 808.61 810.7200 808.6090 810.7200 0.00
30/12/2021 AL37 On 05-May-22 Index Future 818.14 820.2760 818.1360 820.2760 0.00
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30/12/2021 AL37 On 04-August-22 Index Future 827.97 830.1400 827.9730 830.1400 0.00
30/12/2021 AL37 On 03-November-22 Index Future 838.31 840.5090 838.3140 840.5090 0.00
30/12/2021 AL7T On 03-February-22 Index Future 926.24 929.6630 926.2400 929.6630 0.00
30/12/2021 AL7T On 05-May-22 Index Future 937.15 940.6210 937.1530 940.6210 0.00
30/12/2021 AL7T On 04-August-22 Index Future 948.42 951.9320 948.4210 951.9320 0.00
30/12/2021 AL7T On 03-November-22 Index Future 960.27 963.8230 960.2660 963.8230 0.00
30/12/2021 ALBI On 03-February-22 Index Future 821.46 824.8360 821.4610 824.8360 193.00
30/12/2021 ALBI On 05-May-22 Index Future 831.14 834.5580 831.1390 834.5580 29.00
30/12/2021 ALBI On 04-August-22 Index Future 841.13 844.5940 841.1330 844.5940 0.00
30/12/2021 ALBI On 03-November-22 Index Future 851.64 855.1440 851.6380 855.1440 0.00
30/12/2021 C002 On 31-March-32 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/12/2021 C007 On 31-January-37 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/12/2021 C023 On 28-February-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/12/2021 C025 On 31-January-25 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/12/2021 C030 On 31-January-30 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/12/2021 C035 On 28-February-35 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/12/2021 C038 On 31-January-38 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/12/2021 C040 On 06-October-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/12/2021 C040 On 31-January-40 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/12/2021 C044 On 31-January-44 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/12/2021 C048 On 28-February-48 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/12/2021 C050 On 31-December-50 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
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30/12/2021 C186 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/12/2021 C197 On 07-December-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/12/2021 C202 On 07-December-33 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/12/2021 C209 On 31-March-36 Price Contribution 6.25 6.2500 6.2500 6.2500 0.00
30/12/2021 C210 On 31-March-28 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/12/2021 C212 On 31-January-22 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/12/2021 C213 On 28-February-31 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/12/2021 C214 On 28-February-41 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/12/2021 C223 On 25-January-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/12/2021 C226 On 25-January-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/12/2021 C303 On 14-August-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/12/2021 C303 On 28-February-33 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/12/2021 C333 On 15-September-33 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/12/2021 C442 On 25-April-42 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/12/2021 C446 On 31-March-46 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/12/2021 CS23 On 25-January-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/12/2021 CS26 On 02-April-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/12/2021 CS33 On 15-September-33 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/12/2021 ES33 On 03-February-22 Bond Future 11.39 78.6157 78.2839 78.6157 263.00
30/12/2021 ES33 On 05-May-22 Bond Future 11.63 75.7844 75.4483 75.7844 87.00
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30/12/2021 ES33 On 04-August-22 Bond Future 11.88 76.6764 76.3359 76.6764 0.00
30/12/2021 ES33 On 03-November-22 Bond Future 12.13 73.9134 73.5686 73.9134 0.00
30/12/2021 ES42 On 03-February-22 Bond Future 11.86 77.3461 76.9021 77.3461 3,579.00
30/12/2021 ES42 On 05-May-22 Bond Future 12.08 74.0186 73.5688 74.0186 1,190.00
30/12/2021 ES42 On 04-August-22 Bond Future 12.30 74.8883 74.4328 74.8883 0.00
30/12/2021 ES42 On 03-November-22 Bond Future 12.53 71.6233 71.1620 71.6233 0.00
30/12/2021 GOVI On 03-February-22 GOV 810.68 813.9660 810.6810 813.9660 987.00
30/12/2021 GOVI On 03-February-22 0000000 Call GOV 179410 21 18 21 0.00
30/12/2021 GOVI On 03-February-22 0000000 Call GOV 179310 21 18 21 0.00
30/12/2021 GOVI On 03-February-22 0000000 Call GOV 179210 21 18 21 0.00
30/12/2021 GOVI On 03-February-22 0000000 Put GOVI 0 0 0 0 0.00
30/12/2021 GOVI On 03-February-22 0000000 Put GOV 0 0 0 0 0.00
30/12/2021 GOVI On 03-February-22 0000000 Put GOV 0 0 0 0 0.00
30/12/2021 GOVI On 05-May-22 GOVI 820.23 823.5600 820.2320 823.5600 0.00
30/12/2021 GOVI On 05-May-22 0000000 Call GOV 320020 35 32 35 0.00
30/12/2021 GOVI On 05-May-22 0000000 Call GOV 319920 35 32 35 0.00
30/12/2021 GOVI On 05-May-22 0000000 Call GOVI 319820 35 32 35 0.00
30/12/2021 GOVI On 05-May-22 0000000 Put GOV 0 0 0 0 0.00
30/12/2021 GOVI On 05-May-22 0000000 Put GOV 0 0 0 0 0.00
30/12/2021 GOVI On 05-May-22 0000000 Put GOVI 0 0 0 0 0.00
30/12/2021 GOVI On 04-August-22 GOV 830.09 833.4640 830.0940 833.4640 0.00
30/12/2021 GOVI On 04-August-22 0000000 Call GOV 108340 14 11 14 0.00
30/12/2021 GOVI On 04-August-22 0000000 Call GOVI 108240 14 11 14 0.00
30/12/2021 GOVI On 04-August-22 0000000 Call GOV 108140 14 11 14 0.00
30/12/2021 GOVI On 04-August-22 0000000 Put GOV 0 0 0 0 0.00
30/12/2021 GOVI On 04-August-22 0000000 Put GOVI 0 0 0 0 0.00
30/12/2021 GOVI On 04-August-22 0000000 Put GOV 0 0 0 0 0.00
30/12/2021 GOVI On 03-November-22 GOV 840.46 843.8740 840.4620 843.8740 0.00
30/12/2021 GOVI On 03-November-22 0000000 Call GOVI 200320 23 20 23 0.00
30/12/2021 GOVI On 03-November-22 0000000 Call GOV 200520 23 20 23 0.00
30/12/2021 GOVI On 03-November-22 0000000 Call GOV 200420 23 20 23 0.00
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30/12/2021 GOVI On 03-November-22 0000000 Put GOV 0 0 0.00
30/12/2021 GOVI On 03-November-22 0000000 Put GOV 0 0 0.00
30/12/2021 GOVI On 03-November-22 0000000 Put GOVI 0 0 0.00
30/12/2021 GVIX On 01-January-29 LIVE INDEX 110.00 110.0000 110.0000 110.0000 0.00
30/12/2021 IGOV On 03-February-22 Index Future 310.82 309.8070 310.8160 309.8070 483.00
30/12/2021 IGOV On 05-May-22 Index Future 314.56 313.5350 314.5550 313.5350 16.00
30/12/2021 IGOV On 04-August-22 Index Future 318.41 317.3810 318.4130 317.3810 0.00
30/12/2021 IGOV On 03-November-22 Index Future 322.46 321.4200 322.4640 321.4200 0.00
30/12/2021 IS05 On 15-March-22 Interest Rate Swap 90.13 90.1300 90.1300 90.1300 0.00
30/12/2021 IS05 On 21-June-22 Interest Rate Swap 90.29 90.2900 90.2900 90.2900 0.00
30/12/2021 IS05 On 20-September-22 Interest Rate Swap 93.50 93.5000 93.5000 93.5000 0.00
30/12/2021 ISO5 On 20-December-22 Interest Rate Swap 94.06 94.0600 94.0600 94.0600 0.00
30/12/2021 IS05 On 22-March-23 Interest Rate Swap 86.54 86.5400 86.5400 86.5400 0.00
30/12/2021 IS05 On 20-June-23 Interest Rate Swap 92.17 92.1700 92.1700 92.1700 0.00
30/12/2021 ISO5 On 19-September-23 Interest Rate Swap 94.88 94.8800 94.8800 94.8800 0.00
30/12/2021 IS10 On 17-December-25 Interest Rate Swap 80.28 80.2800 80.2800 80.2800 0.00
30/12/2021 IS10 On 16-March-26 Interest Rate Swap 76.82 76.8200 76.8200 76.8200 0.00
30/12/2021 IS10 On 15-June-26 Interest Rate Swap 75.24 75.2400 75.2400 75.2400 0.00
30/12/2021 IS10 On 21-September-26 Interest Rate Swap 77.27 77.2700 77.2700 77.2700 0.00
30/12/2021 IS10 On 21-December-26 Interest Rate Swap 81.30 81.3000 81.3000 81.3000 0.00
30/12/2021 IS10 On 15-March-27 Interest Rate Swap 79.80 79.8000 79.8000 79.8000 0.00
30/12/2021 IS10 On 21-June-27 Interest Rate Swap 81.86 81.8600 81.8600 81.8600 0.00
30/12/2021 IS10 On 20-September-27 Interest Rate Swap 87.61 87.6100 87.6100 87.6100 0.00
30/12/2021 IS10 On 20-December-27 Interest Rate Swap 87.94 87.9400 87.9400 87.9400 0.00
30/12/2021 IS10 On 22-March-28 Interest Rate Swap 80.89 80.8900 80.8900 80.8900 0.00
30/12/2021 IS10 On 20-June-28 Interest Rate Swap 88.68 88.6800 88.6800 88.6800 0.00
30/12/2021 IS10 On 19-September-28 Interest Rate Swap 92.02 92.0200 92.0200 92.0200 0.00
30/12/2021 J186 On 21-December-26 Interest Rate Swap 8.68 0.1077 0.1077 0.1077 0.00
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30/12/2021 JBAF On 19-January-22 Jibar Tradeable Future 3.93 96.0750 96.0750 96.0750 0.00
30/12/2021 JBAF On 16-February-22 Jibar Tradeable Future 417 95.8400 95.8300 95.8400 0.00
30/12/2021 JBAF On 16-March-22 Jibar Tradeable Future 4.23 95.7750 95.7750 95.7750 0.00
30/12/2021 JBAF On 20-April-22 Jibar Tradeable Future 4.53 95.4800 95.4700 95.4800 0.00
30/12/2021 JBAF On 18-May-22 Jibar Tradeable Future 4.59 95.4200 95.4100 95.4200 0.00
30/12/2021 JBAF On 15-June-22 Jibar Tradeable Future 4.87 95.1450 95.1350 95.1450 72.00
30/12/2021 JBAF On 21-September-22 Jibar Tradeable Future 5.26 94.7700 94.7400 94.7700 0.00
30/12/2021 JBAF On 21-December-22 Jibar Tradeable Future 5.74 94.2950 94.2650 94.2950 68.00
30/12/2021 JBAF On 15-March-23 Jibar Tradeable Future 5.99 94.0450 94.0100 94.0450 0.00
30/12/2021 JBAF On 21-June-23 Jibar Tradeable Future 6.26 93.7900 93.7400 93.7900 0.00
30/12/2021 JBAF On 20-September-23 Jibar Tradeable Future 6.46 93.6050 93.5450 93.6050 75.00
30/12/2021 JBAF On 20-December-23 Jibar Tradeable Future 6.61 93.4350 93.3950 93.4350 0.00
30/12/2021 R023 On 03-February-22 Bond Future 517 106.0605 106.0625 106.0605 16,431.00
30/12/2021 R023 On 03-February-22 0000000 Call Bond Future 99 0 0 0 0.00
30/12/2021 R023 On 03-February-22 0000000 Call Bond Future 104 0 0 0 0.00
30/12/2021 R023 On 03-February-22 0000000 Call Bond Future 108 0 0 0 0.00
30/12/2021 R023 On 03-February-22 0000000 Put Bond Future 198 0 0 0 0.00
30/12/2021 R023 On 03-February-22 0000000 Put Bond Future 204 0 0 0 0.00
30/12/2021 R023 On 03-February-22 0000000 Put Bond Future 210 0 0 0 0.00
30/12/2021 R023 On 05-May-22 Bond Future 5.29 103.4006 103.4020 103.4006 835.00
30/12/2021 R023 On 05-May-22 0000000 Call Bond Future 846 1 1 1 0.00
30/12/2021 R023 On 05-May-22 0000000 Call Bond Future 852 1 1 1 0.00
30/12/2021 R023 On 05-May-22 0000000 Call Bond Future 859 1 1 1 0.00
30/12/2021 R023 On 05-May-22 0000000 Put Bond Future 54 0 0 0 0.00
30/12/2021 R023 On 05-May-22 0000000 Put Bond Future 55 0 0 0 0.00
30/12/2021 R023 On 05-May-22 0000000 Put Bond Future 56 0 0 0 0.00
30/12/2021 R023 On 04-August-22 Bond Future 5.48 104.6268 104.6281 104.6268 0.00
30/12/2021 R023 On 04-August-22 0000000 Call Bond Future 437 0 0 0 0.00
30/12/2021 R023 On 04-August-22 0000000 Call Bond Future 441 0 0 0 0.00
30/12/2021 R023 On 04-August-22 0000000 Call Bond Future 445 0 0 0 0.00
30/12/2021 R023 On 04-August-22 0000000 Put Bond Future 128 0 0 0 0.00
30/12/2021 R023 On 04-August-22 0000000 Put Bond Future 129 0 0 0 0.00
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30/12/2021 R023 On 04-August-22 0000000 Put Bond Future 131 0 0 0 0.00
30/12/2021 R023 On 03-November-22 Bond Future 5.85 102.0410 102.0422 102.0410 0.00
30/12/2021 R023 On 03-November-22 0000000 Call Bond Future 251 0 0 0 0.00
30/12/2021 R023 On 03-November-22 0000000 Call Bond Future 247 0 0 0 0.00
30/12/2021 R023 On 03-November-22 0000000 Call Bond Future 249 0 0 0 0.00
30/12/2021 R023 On 03-November-22 0000000 Put Bond Future 124 0 0 0 0.00
30/12/2021 R023 On 03-November-22 0000000 Put Bond Future 125 0 0 0 0.00
30/12/2021 R023 On 03-November-22 0000000 Put Bond Future 123 0 0 0 0.00
30/12/2021 R035 On 03-February-22 Bond Future 10.45 93.2350 92.8539 93.2350 103,053.00
30/12/2021 R035 On 03-February-22 0000000 Call Bond Future 80 0 0 0 683.00
30/12/2021 R035 On 03-February-22 0000000 Call Bond Future 487 1 0 1 280.00
30/12/2021 R035 On 03-February-22 0000000 Call Bond Future 8625 9 9 9 0.00
30/12/2021 R035 On 03-February-22