
Daily MTM Report
Daily summary for 25/04/2005

Call/StrikeContract Details MTM Yield Previous Premium on  Traded Value Open InterestVolatility

Put MTM Option

j-Bonds

  R152 On 28/02/2006 Bond 6.77400  6.69600  0.00  0.00 

  R153 On 31/08/2010 Bond 7.90000  7.76000  0.00  0.00 

  R157 On 15/09/2015 Bond 8.38500  8.24500  0.00  0.00 

  R186 On 21/12/2026 Bond 7.79500  7.65500  0.00  0.00 

  R194 On 28/02/2008 Bond 7.50000  7.35500  0.00  0.00 

  R201 On 21/12/2014 Bond 8.38500  8.24500  0.00  0.00 

  R203 On 15/09/2017 Bond 8.38000  8.24000  0.00  0.00 

Total for j-Bonds:  0.00  0.00 

Derivatives

  GOVI On 05/05/2005 jGovi 215.91100  217.43500  12.67  5.00  0.00 
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CallGOVI On 05/05/2005 jGovi  220.00  10248.00000 4633  12.67  0.00  0.00 
PutGOVI On 05/05/2005 jGovi  220.00  10248.00000 45523  12.67  0.00  0.00 
  GOVI On 04/08/2005 jGovi 219.66100  221.21700  7.01  0.00  0.00 
CallGOVI On 04/08/2005 jGovi  224.00  20860.00000 15422  7.01  0.00  0.00 
PutGOVI On 04/08/2005 jGovi  224.00  20860.00000 58812  7.01  0.00  0.00 
  GOVI On 03/11/2005 jGovi 223.34300  224.88600  6.84  0.00  0.00 
CallGOVI On 03/11/2005 jGovi  228.00  30855.00000 25158  6.84  0.00  0.00 
PutGOVI On 03/11/2005 jGovi  228.00  30855.00000 71728  6.84  0.00  0.00 

  J152 On 28/02/2006 jSwap 7.09410  7.06579  0.00  0.00  0.00 

  J153 On 31/08/2010 jSwap 8.16135  8.06370  0.00  0.00  0.00 

  J157 On 15/09/2015 jSwap 8.49456  8.39161  0.00  0.00  0.00 

  J186 On 21/12/2026 jSwap 8.10896  8.00038  0.00  0.00  0.00 

  J194 On 28/02/2008 jSwap 7.67785  7.58358  0.00  0.00  0.00 

  J201 On 22/12/2014 jSwap 8.45131  8.35138  0.00  0.00  0.00 

  J203 On 15/09/2017 jSwap 8.45842  8.34757  0.00  0.00  0.00 

  JBAR On 16/03/2005 jBar 6.95400  6.96100  0.00  0.00  0.00 

  JFRA On 05/05/2005 jFra 6.97900  6.99200  0.25  0.00  0.00 
CallJFRA On 05/05/2005 jFra  7.25  23.00000 10  0.25  0.00  0.00 
PutJFRA On 05/05/2005 jFra  7.25  23.00000 675  0.25  0.00  0.00 
  JFRA On 04/08/2005 jFra 6.78600  6.73700  0.28  0.00  0.00 
CallJFRA On 04/08/2005 jFra  7.25  173.00000 189  0.28  0.00  0.00 
PutJFRA On 04/08/2005 jFra  7.25  173.00000 1327  0.28  0.00  0.00 
  JFRA On 03/11/2005 jFra 6.84900  6.79900  0.36  0.00  0.00 
CallJFRA On 03/11/2005 jFra  7.25  599.00000 632  0.36  0.00  0.00 
PutJFRA On 03/11/2005 jFra  7.25  599.00000 1615  0.36  0.00  0.00 
  JFRA On 02/02/2006 jFra 7.07800  6.97600  0.42  0.00  0.00 
CallJFRA On 02/02/2006 jFra  7.25  1169.00000 1285  0.42  0.00  0.00 
PutJFRA On 02/02/2006 jFra  7.25  1169.00000 1706  0.42  0.00  0.00 
  JFRA On 04/05/2006 jFra 7.33700  7.23000  0.44  0.00  0.00 
CallJFRA On 04/05/2006 jFra  7.00  2055.00000 2211  0.44  0.00  0.00 
PutJFRA On 04/05/2006 jFra  7.00  2055.00000 1386  0.44  0.00  0.00 
  JFRA On 03/08/2006 jFra 7.58800  7.46500  0.44  0.00  0.00 
CallJFRA On 03/08/2006 jFra  7.00  2590.00000 2795  0.44  0.00  0.00 

Page 2 of 6 2005/04/25, 06:06:21PM



Call/StrikeContract Details MTM Yield Previous Premium on  Traded Value Open InterestVolatility

Put MTM Option

PutJFRA On 03/08/2006 jFra  7.00  2590.00000 1356  0.44  0.00  0.00 
  JFRA On 02/11/2006 jFra 7.84000  7.72100  0.44  0.00  0.00 
CallJFRA On 02/11/2006 jFra  7.00  3137.00000 3349  0.44  0.00  0.00 
PutJFRA On 02/11/2006 jFra  7.00  3137.00000 1295  0.44  0.00  0.00 

  JN02 On 05/05/2005 jNote 7.30200  7.22100  2.70  0.00  0.00 
CallJN02 On 05/05/2005 jNote  7.50  412.00000 525  2.70  0.00  0.00 
PutJN02 On 05/05/2005 jNote  7.50  412.00000 4177  2.70  0.00  0.00 
  JN02 On 04/08/2005 jNote 7.45600  7.35500  3.01  0.00  0.00 
CallJN02 On 04/08/2005 jNote  7.50  5111.00000 5924  3.01  0.00  0.00 
PutJN02 On 04/08/2005 jNote  7.50  5111.00000 6735  3.01  0.00  0.00 
  JN02 On 03/11/2005 jNote 7.66000  7.54600  3.24  0.00  0.00 
CallJN02 On 03/11/2005 jNote  7.50  9751.00000 10894  3.24  0.00  0.00 
PutJN02 On 03/11/2005 jNote  7.50  9751.00000 7952  3.24  0.00  0.00 

  JN05 On 05/05/2005 jNote 8.05500  7.95500  6.27  0.00  0.00 
CallJN05 On 05/05/2005 jNote  8.00  3820.00000 5366  6.27  0.00  0.00 
PutJN05 On 05/05/2005 jNote  8.00  3820.00000 3102  6.27  0.00  0.00 
  JN05 On 04/08/2005 jNote 8.15400  8.04700  6.49  0.00  0.00 
CallJN05 On 04/08/2005 jNote  8.00  14663.00000 16961  6.49  0.00  0.00 
PutJN05 On 04/08/2005 jNote  8.00  14663.00000 10637  6.49  0.00  0.00 
  JN05 On 03/11/2005 jNote 8.26800  8.15700  6.62  0.00  0.00 
CallJN05 On 03/11/2005 jNote  8.00  22453.00000 25040  6.62  0.00  0.00 
PutJN05 On 03/11/2005 jNote  8.00  22453.00000 14073  6.62  0.00  0.00 

  JN10 On 05/05/2005 jNote 8.41200  8.31000  9.66  0.00  0.00 
CallJN10 On 05/05/2005 jNote  8.00  22192.00000 28209  9.66  0.00  0.00 
PutJN10 On 05/05/2005 jNote  8.00  22192.00000 240  9.66  0.00  0.00 
  JN10 On 04/08/2005 jNote 8.46800  8.36200  9.98  0.00  0.00 
CallJN10 On 04/08/2005 jNote  8.00  35419.00000 40185  9.98  0.00  0.00 
PutJN10 On 04/08/2005 jNote  8.00  35419.00000 8530  9.98  0.00  0.00 
  JN10 On 03/11/2005 jNote 8.53200  8.42200  10.25  0.00  0.00 
CallJN10 On 03/11/2005 jNote  8.00  45725.00000 50467  10.25  0.00  0.00 
PutJN10 On 03/11/2005 jNote  8.00  45725.00000 14636  10.25  0.00  0.00 

  JROD On 29/04/2005 jRod 7.14500  7.14600  0.00  0.00  0.00 
  JROD On 31/05/2005 jRod 7.04900  7.05300  0.00  0.00  0.00 
  JROD On 30/06/2005 jRod 6.97400  6.98100  0.00  0.00  0.00 
  JROD On 29/07/2005 jRod 7.05200  7.06000  0.00  0.00  0.00 
  JROD On 31/08/2005 jRod 6.99700  7.00700  0.00  0.00  0.00 
  JROD On 30/09/2005 jRod 6.92800  6.93600  0.00  0.00  0.00 
  JROD On 31/10/2005 jRod 6.97700  6.98200  0.00  0.00  0.00 
  JROD On 30/11/2005 jRod 6.93700  6.94100  0.00  0.00  0.00 
  JROD On 30/12/2005 jRod 6.89400  6.89700  0.00  0.00  0.00 
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  JROD On 31/01/2006 jRod 6.94800  6.94900  0.00  0.00  0.00 
  JROD On 28/02/2006 jRod 6.92400  6.92400  0.00  0.00  0.00 
  JROD On 31/03/2006 jRod 6.89400  6.89200  0.00  0.00  0.00 

  R152 On 05/05/2005 Bond Future 6.76700  6.68500  0.85  0.00  0.00 
CallR152 On 05/05/2005 Bond Future  7.00  2574.00000 1940  0.85  0.00  0.00 
PutR152 On 05/05/2005 Bond Future  7.00  2574.00000 75  0.85  0.00  0.00 
  R152 On 04/08/2005 Bond Future 6.61700  6.49200  0.69  0.00  0.00 
CallR152 On 04/08/2005 Bond Future  7.75  7003.00000 6337  0.69  0.00  0.00 
PutR152 On 04/08/2005 Bond Future  7.75  7003.00000 91  0.69  0.00  0.00 
  R152 On 03/11/2005 Bond Future 6.54000  6.37700  0.45  0.00  0.00 
CallR152 On 03/11/2005 Bond Future  6.75  1999.00000 1694  0.45  0.00  0.00 
PutR152 On 03/11/2005 Bond Future  6.75  1999.00000 1038  0.45  0.00  0.00 

  R153 On 05/05/2005 Bond Future 7.90700  7.76600  5.75  1.00  0.00 
CallR153 On 05/05/2005 Bond Future  7.75  4948.00000 1861  5.75  0.00  0.00 
PutR153 On 05/05/2005 Bond Future  7.75  4948.00000 9490  5.75  0.00  0.00 
  R153 On 04/08/2005 Bond Future 7.96100  7.81100  5.63  0.00  0.00 
CallR153 On 04/08/2005 Bond Future  7.75  13653.00000 10592  5.63  0.00  0.00 
PutR153 On 04/08/2005 Bond Future  7.75  13653.00000 20386  5.63  0.00  0.00 
  R153 On 03/11/2005 Bond Future 8.04400  7.88800  5.74  0.00  0.00 
CallR153 On 03/11/2005 Bond Future  7.75  17320.00000 14496  5.74  0.00  0.00 
PutR153 On 03/11/2005 Bond Future  7.75  17320.00000 27510  5.74  0.00  0.00 

  R157 On 05/05/2005 Bond Future 8.39200  8.25200  8.76  0.00  0.00 
CallR157 On 05/05/2005 Bond Future  8.00  2069.00000 397  8.76  0.00  0.00 
PutR157 On 05/05/2005 Bond Future  8.00  2069.00000 33898  8.76  0.00  0.00 
CallR157 On 05/05/2005 Bond Future  7.75  0.00000 19  8.76  0.00  0.00 
PutR157 On 05/05/2005 Bond Future  7.75  0.00000 55485  8.76  0.00  0.00 
  R157 On 04/08/2005 Bond Future 8.44500  8.29900  8.65  0.00  0.00 
CallR157 On 04/08/2005 Bond Future  8.25  24975.00000 18260  8.68  0.00  0.00 
PutR157 On 04/08/2005 Bond Future  8.25  29054.00000 34393  8.68  200.00  0.00 
CallR157 On 04/08/2005 Bond Future  8.00  15550.00000 10602  8.41  0.00  0.00 
PutR157 On 04/08/2005 Bond Future  8.00  40705.00000 47811  8.41  0.00  0.00 
CallR157 On 04/08/2005 Bond Future  8.75  50566.00000 41134  9.32  0.00  0.00 
PutR157 On 04/08/2005 Bond Future  8.75  13804.00000 16426  9.32  0.00  0.00 
CallR157 On 04/08/2005 Bond Future  9.00  65688.00000 55421  9.62  0.00  0.00 
PutR157 On 04/08/2005 Bond Future  9.00  9141.00000 10928  9.62  0.00  0.00 
CallR157 On 04/08/2005 Bond Future  9.25  81868.00000 70949  9.89  0.00  0.00 
PutR157 On 04/08/2005 Bond Future  9.25  5945.00000 7080  9.89  0.00  0.00 
CallR157 On 04/08/2005 Bond Future  7.75  8732.00000 5425  8.14  0.00  0.00 
PutR157 On 04/08/2005 Bond Future  7.75  55414.00000 64161  8.14  0.00  0.00 
  R157 On 03/11/2005 Bond Future 8.51400  8.36500  8.94  0.00  0.00 
CallR157 On 03/11/2005 Bond Future  8.00  22345.00000 18274  8.94  0.00  0.00 
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PutR157 On 03/11/2005 Bond Future  8.00  22345.00000 60291  8.94  0.00  0.00 

  R186 On 05/05/2005 Bond Future 7.79800  7.65800  17.98  0.00  0.00 
  R186 On 05/05/2005 Bond Future 7.79800  7.65800  17.98  0.00  0.00 
CallR186 On 05/05/2005 Bond Future  7.25  2729.00000 601  17.98  0.00  0.00 
CallR186 On 05/05/2005 Bond Future  7.25  2729.00000 601  17.98  0.00  0.00 
PutR186 On 05/05/2005 Bond Future  7.25  2729.00000 72539  17.98  0.00  0.00 
PutR186 On 05/05/2005 Bond Future  7.25  2729.00000 72539  17.98  0.00  0.00 
  R186 On 04/08/2005 Bond Future 7.81800  7.67300  18.61  0.00  0.00 
CallR186 On 04/08/2005 Bond Future  7.25  29419.00000 23011  18.61  0.00  0.00 
PutR186 On 04/08/2005 Bond Future  7.25  29419.00000 96998  18.61  0.00  0.00 
  R186 On 03/11/2005 Bond Future 7.84400  7.69800  18.46  0.00  0.00 
CallR186 On 03/11/2005 Bond Future  7.25  47216.00000 40072  18.46  0.00  0.00 
PutR186 On 03/11/2005 Bond Future  7.25  47216.00000 116814  18.46  0.00  0.00 

  R194 On 05/05/2005 Bond Future 7.50700  7.36000  3.70  0.00  0.00 
CallR194 On 05/05/2005 Bond Future  7.50  5133.00000 2554  3.70  0.00  0.00 
PutR194 On 05/05/2005 Bond Future  7.50  5133.00000 2735  3.70  0.00  0.00 
  R194 On 04/08/2005 Bond Future 7.55400  7.39000  3.58  0.00  0.00 
CallR194 On 04/08/2005 Bond Future  7.50  9626.00000 7650  3.58  0.00  0.00 
PutR194 On 04/08/2005 Bond Future  7.50  9626.00000 8930  3.58  0.00  0.00 
  R194 On 03/11/2005 Bond Future 7.65300  7.47900  3.52  0.00  0.00 
CallR194 On 03/11/2005 Bond Future  7.50  10998.00000 9311  3.52  0.00  0.00 
PutR194 On 03/11/2005 Bond Future  7.50  10998.00000 12604  3.52  0.00  0.00 

  R201 On 05/05/2005 Bond Future 8.39200  8.25200  8.83  0.00  0.00 
CallR201 On 05/05/2005 Bond Future  8.00  1583.00000 296  8.83  0.00  0.00 
PutR201 On 05/05/2005 Bond Future  8.00  1583.00000 26649  8.83  0.00  0.00 
  R201 On 04/08/2005 Bond Future 8.44600  8.30000  9.11  0.00  0.00 
CallR201 On 04/08/2005 Bond Future  8.00  11702.00000 8639  9.11  0.00  0.00 
PutR201 On 04/08/2005 Bond Future  8.00  11702.00000 38017  9.11  0.00  0.00 
  R201 On 03/11/2005 Bond Future 8.51100  8.36200  8.97  0.00  0.00 
CallR201 On 03/11/2005 Bond Future  8.00  17430.00000 14230  8.97  0.00  0.00 
PutR201 On 03/11/2005 Bond Future  8.00  17430.00000 47189  8.97  0.00  0.00 

  R203 On 05/05/2005 Bond Future 8.38500  8.24500  11.43  0.00  0.00 
CallR203 On 05/05/2005 Bond Future  8.00  2316.00000 512  11.43  0.00  0.00 
PutR203 On 05/05/2005 Bond Future  8.00  2316.00000 30168  11.43  0.00  0.00 
  R203 On 04/08/2005 Bond Future 8.42800  8.28300  11.32  0.00  0.00 
CallR203 On 04/08/2005 Bond Future  8.00  15523.00000 11690  11.32  0.00  0.00 
PutR203 On 04/08/2005 Bond Future  8.00  15523.00000 44189  11.32  0.00  0.00 
  R203 On 03/11/2005 Bond Future 8.48400  8.33600  11.64  0.00  0.00 
CallR203 On 03/11/2005 Bond Future  8.00  23047.00000 19022  11.64  0.00  0.00 
PutR203 On 03/11/2005 Bond Future  8.00  23047.00000 55225  11.64  0.00  0.00 
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Total for Derivatives:  0.00  206.00 

Grand Total:  0.00  206.00 
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