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From: 13/09/2010 To: 17/09/2010

Date Contract Details MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Closing MTM Closing Price
14/09/2010 Spot Bond 15.6790 15.68 91.65269 83.34 0.00
15/09/2010 Spot Bond 15.6790 15.68 91.76768 83.34 0.00
16/09/2010 Spot Bond 15.6790 15.68 91.80603 83.34 0.00
17/09/2010 Spot Bond 15.6790 15.68 91.84442 83.34 0.00
13/09/2010 Spot Bond 15.6790 15.68 91.61440 83.34 0.00
16/09/2010 Spot Bond 6.1900 6.09 106.88373 106.96 0.00
17/09/2010 Spot Bond 6.3000 6.19 106.79805 106.88 0.00
15/09/2010 Spot Bond 6.0900 6.13 106.96066 106.87 0.00
14/09/2010 Spot Bond 6.1300 6.13 106.86918 106.85 0.00
13/09/2010 Spot Bond 6.1300 6.09 106.85135 106.87 0.00
16/09/2010 Spot Bond 7.2400 7.14 126.02271 126.48 0.00
17/09/2010 Spot Bond 7.3500 7.24 125.52454 126.02 0.00
15/09/2010 Spot Bond 7.1400 7.18 126.47623 126.21 0.00
14/09/2010 Spot Bond 7.1800 7.18 126.21084 126.19 0.00
13/09/2010 Spot Bond 7.1800 714 126.18625 126.35 0.00
16/09/2010 Spot Bond 7.8850 7.77 126.33894 127.54 0.00
17/09/2010 Spot Bond 8.0650 7.89 124 47745 126.34 0.00
15/09/2010 Spot Bond 7.7700 7.84 127.54122 126.71 0.00
14/09/2010 Spot Bond 7.8400 7.85 126.71115 126.58 0.00
13/09/2010 Spot Bond 7.8500 7.80 126.57785 127.14 0.00
17/09/2010 Spot Bond 1.5000 1.48 111.57596 111.62 0.00
16/09/2010 Spot Bond 1.4800 1.48 111.62429 111.62 0.00
15/09/2010 Spot Bond 1.4800 1.48 111.61979 114.73 0.00
13/09/2010 Spot Bond 1.4800 1.48 114.72505 114.72 0.00
14/09/2010 Spot Bond 1.4800 1.48 114.72967 114.73 0.00
17/09/2010 Spot Bond 2.6200 2.62 133.58308 133.57 0.00
16/09/2010 Spot Bond 2.6200 2.62 133.57358 133.56 0.00
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Date Contract Details MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Closing MTM Closing Price
15/09/2010 Spot Bond 2.6200 2.62 133.56408 133.54 0.00
13/09/2010 Spot Bond 2.6000 2.60 133.78973 133.78 0.00
14/09/2010 Spot Bond 2.6200 2.60 133.53559 133.79 0.00
16/09/2010 Spot Bond 7.1700 7.06 107.88006 108.29 0.00
17/09/2010 Spot Bond 7.2650 717 107.54692 107.88 0.00
15/09/2010 Spot Bond 7.0550 7.08 108.29015 108.15 0.00
14/09/2010 Spot Bond 7.0750 7.07 108.15341 108.17 0.00
13/09/2010 Spot Bond 7.0650 7.04 108.17049 108.26 0.00
17/09/2010 Spot Bond 2.5700 2.57 116.31631 116.31 0.00
16/09/2010 Spot Bond 2.5700 2.57 116.30819 116.30 0.00
15/09/2010 Spot Bond 2.5700 2.57 116.30008 116.28 0.00
13/09/2010 Spot Bond 2.5700 2.57 116.26763 116.26 0.00
14/09/2010 Spot Bond 2.5700 2.57 116.27574 116.27 0.00
16/09/2010 Spot Bond 7.7050 7.60 103.03572 103.59 0.00
17/09/2010 Spot Bond 7.8400 7.71 102.32898 103.04 0.00
15/09/2010 Spot Bond 7.6000 7.64 103.58545 103.30 0.00
14/09/2010 Spot Bond 7.6400 7.64 103.30317 103.28 0.00
13/09/2010 Spot Bond 7.6400 7.60 103.28176 103.51 0.00
16/09/2010 Spot Bond 7.8050 7.71 103.16164 103.72 0.00
17/09/2010 Spot Bond 7.9300 7.81 102.43121 103.16 0.00
15/09/2010 Spot Bond 7.7100 7.76 103.71664 103.38 0.00
14/09/2010 Spot Bond 7.7550 7.76 103.37852 103.33 0.00
13/09/2010 Spot Bond 7.7600 7.71 103.32665 103.61 0.00
16/09/2010 Spot Bond 7.0150 6.90 102.78355 103.10 0.00
17/09/2010 Spot Bond 7.0900 7.02 102.58276 102.78 0.00
15/09/2010 Spot Bond 6.9000 6.94 103.10335 102.94 0.00
14/09/2010 Spot Bond 6.9350 6.93 102.94279 102.94 0.00
13/09/2010 Spot Bond 6.9300 6.91 102.93852 102.99 0.00
16/09/2010 Spot Bond 7.8650 7.77 97.31541 97.90 0.00
17/09/2010 Spot Bond 8.0300 7.87 96.29534 97.32 0.00
15/09/2010 Spot Bond 7.7700 7.82 97.90091 97.52 0.00
14/09/2010 Spot Bond 7.8200 7.83 97.52041 97.44 0.00
13/09/2010 Spot Bond 7.8300 7.79 97.43630 97.70 0.00
16/09/2010 Spot Bond 7.8950 7.81 91.75446 92.31 0.00
17/09/2010 Spot Bond 8.0550 7.90 90.71239 91.75 0.00
15/09/2010 Spot Bond 7.8100 7.86 92.30564 95.31 0.00
14/09/2010 Spot Bond 7.8550 7.85 95.31069 95.32 0.00
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Date Contract Details MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Closing MTM Closing Price
13/09/2010 Spot Bond 7.8500 7.81 95.32422 95.57 0.00
14/09/2010 Spot Bond 7.8050 7.81 85.79592 85.73 0.00
15/09/2010 Spot Bond 7.7300 7.81 83.44862 85.80 0.00
16/09/2010 Spot Bond 7.8550 7.73 82.27580 83.45 0.00
17/09/2010 Spot Bond 8.0350 7.86 80.62580 82.28 0.00
13/09/2010 Spot Bond 7.8100 7.76 85.73049 86.19 0.00
15/09/2010 Spot Bond 2.5800 2.58 100.21001 101.49 0.00
16/09/2010 Spot Bond 2.5800 2.58 100.21703 100.21 0.00
17/09/2010 Spot Bond 2.5800 2.58 100.22404 100.22 0.00
13/09/2010 Spot Bond 2.5800 2.57 101.48067 101.61 0.00
14/09/2010 Spot Bond 2.5800 2.58 101.48777 101.48 0.00
15/09/2010 Spot Bond 2.3500 2.35 101.22653 101.21 0.00
16/09/2010 Spot Bond 2.3500 2.35 101.23295 101.23 0.00
17/09/2010 Spot Bond 2.3500 2.35 101.23938 101.23 0.00
13/09/2010 Spot Bond 2.3500 2.35 101.20083 101.19 0.00
14/09/2010 Spot Bond 2.3500 2.35 101.20725 101.20 0.00
15/09/2010 Spot Bond 2.6400 2.64 101.45299 101.43 0.00
16/09/2010 Spot Bond 2.6400 2.64 101.46022 101.45 0.00
17/09/2010 Spot Bond 2.6700 2.64 101.17343 101.46 0.00
13/09/2010 Spot Bond 2.6400 2.64 101.42407 101.42 0.00
14/09/2010 Spot Bond 2.6400 2.64 101.43130 101.42 0.00
Grand Total: 0.00
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