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Date Contract Details Strike Call/l  Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
20/03/2018 0403 On 21-December-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/03/2018 0457 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/03/2018 0703 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/03/2018 0757 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/03/2018 0804 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/03/2018 0807 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/03/2018 0857 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/03/2018 0904 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/03/2018 0908 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/03/2018 0957 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/03/2018 0986 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/03/2018 1386 On 28-February-31 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/03/2018 1409 On 28-February-41 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/03/2018 2025 On 03-May-18 Bond Future 133.92 133.4850 133.9162 133.4850 1,033.00
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Date Contract Details Strike Call/l  Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
20/03/2018 2025 On 03-May-18 133.22 Call Bond Future 696 0 696 0 0.00
20/03/2018 2025 On 03-May-18 133.21 Call Bond Future 706 0 706 0 0.00
20/03/2018 2025 On 03-May-18 133.20 Call Bond Future 716 0 716 0 0.00
20/03/2018 2025 On 03-May-18 133.21 Put Bond Future 0 0 0 0 0.00
20/03/2018 2025 On 03-May-18 133.20 Put Bond Future 0 0 0 0 0.00
20/03/2018 2025 On 03-May-18 133.22 Put Bond Future 0 0 0 0 0.00
20/03/2018 2025 On 02-August-18 Bond Future 135.02 134.5804 135.0196 134.5804 0.00
20/03/2018 2025 On 02-August-18 136.65 Call Bond Future 0 0 0 0 0.00
20/03/2018 2025 On 02-August-18 136.66 Call Bond Future 0 0 0 0 0.00
20/03/2018 2025 On 02-August-18 136.67 Call Bond Future 0 0 0 0 0.00
20/03/2018 2025 On 02-August-18 136.66 Put Bond Future 1640 2 1640 2 0.00
20/03/2018 2025 On 02-August-18 136.67 Put Bond Future 1650 2 1650 2 0.00
20/03/2018 2025 On 02-August-18 136.65 Put Bond Future 1630 2 1630 2 0.00
20/03/2018 2029 On 03-May-18 Bond Future 101.76 100.1677 101.7640 100.1677 1,370.00
20/03/2018 2029 On 02-August-18 Bond Future 103.65 102.0256 103.6514 102.0256 0.00
20/03/2018 2030 On 03-May-18 Bond Future 8.53 97.3435 8.5282 97.3435 93,383.00
20/03/2018 2030 On 03-May-18 9.49 Call Bond Future 6578 6 6578 6 0.00
20/03/2018 2030 On 03-May-18 9.51 Call Bond Future 6705 6 6705 6 0.00
20/03/2018 2030 On 03-May-18 9.50 Call Bond Future 6642 6 6642 6 0.00
20/03/2018 2030 On 03-May-18 9.50 Put Bond Future 33 0 33 0 0.00
20/03/2018 2030 On 03-May-18 9.51 Put Bond Future 32 0 32 0 0.00
20/03/2018 2030 On 03-May-18 9.49 Put Bond Future 35 0 35 0 0.00
20/03/2018 2030 On 02-August-18 Bond Future 8.57 95.1380 8.5658 95.1380 127.00
20/03/2018 2030 On 02-August-18 9.46 Call Bond Future 6493 6 6493 6 0.00
20/03/2018 2030 On 02-August-18 8.51 Call Bond Future 1951 2 1951 2 7,850.00
20/03/2018 2030 On 02-August-18 8.91 Call Bond Future 3622 3 3622 3 7,850.00
20/03/2018 2030 On 02-August-18 9.47 Call Bond Future 6548 6 6548 6 0.00
20/03/2018 2030 On 02-August-18 9.50 Call Bond Future 6716 6 6716 6 0.00
20/03/2018 2030 On 02-August-18 9.45 Call Bond Future 6437 6 6437 6 0.00
20/03/2018 2030 On 02-August-18 9.50 Put Bond Future 450 1 450 1 7,850.00
20/03/2018 2030 On 02-August-18 9.47 Put Bond Future 474 1 474 1 0.00
20/03/2018 2030 On 02-August-18 9.45 Put Bond Future 492 1 492 1 0.00
20/03/2018 2030 On 02-August-18 8.91 Put Bond Future 1246 2 1246 2 0.00
20/03/2018 2030 On 02-August-18 9.46 Put Bond Future 483 1 483 1 0.00
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20/03/2018 2030 On 02-August-18 8.51 Put Bond Future 2344 3 2344 3 0.00
20/03/2018 2032 On 03-May-18 Bond Future 8.72 96.0871 8.7230 96.0871 61,647.00
20/03/2018 2032 On 03-May-18 9.70 Call Bond Future 7212 6 7212 6 0.00
20/03/2018 2032 On 03-May-18 9.71 Call Bond Future 7280 6 7280 6 0.00
20/03/2018 2032 On 03-May-18 9.72 Call Bond Future 7348 6 7348 6 0.00
20/03/2018 2032 On 03-May-18 9.72 Put Bond Future 35 0 35 0 0.00
20/03/2018 2032 On 03-May-18 9.70 Put Bond Future 38 0 38 0 0.00
20/03/2018 2032 On 03-May-18 9.71 Put Bond Future 36 0 36 0 0.00
20/03/2018 2032 On 02-August-18 Bond Future 8.76 97.8641 8.7605 97.8641 2.00
20/03/2018 2032 On 02-August-18 9.68 Call Bond Future 7231 6 7231 6 0.00
20/03/2018 2032 On 02-August-18 9.67 Call Bond Future 7171 6 7171 6 0.00
20/03/2018 2032 On 02-August-18 9.66 Call Bond Future 711 6 7111 6 0.00
20/03/2018 2032 On 02-August-18 9.67 Put Bond Future 551 1 551 1 0.00
20/03/2018 2032 On 02-August-18 9.66 Put Bond Future 560 1 560 1 0.00
20/03/2018 2032 On 02-August-18 9.68 Put Bond Future 541 1 541 1 0.00
20/03/2018 2033 On 03-May-18 Bond Future 105.68 103.1360 105.6794 103.1360 6,055.00
20/03/2018 2033 On 03-May-18 107.70 Call Bond Future 0 0 0 0 0.00
20/03/2018 2033 On 03-May-18 107.71 Call Bond Future 0 0 0 0 0.00
20/03/2018 2033 On 03-May-18 107.69 Call Bond Future 0 0 0 0 0.00
20/03/2018 2033 On 03-May-18 107.69 Put Bond Future 2011 5 2011 5 0.00
20/03/2018 2033 On 03-May-18 107.70 Put Bond Future 2021 5 2021 5 0.00
20/03/2018 2033 On 03-May-18 107.71 Put Bond Future 2031 5 2031 5 0.00
20/03/2018 2033 On 02-August-18 Bond Future 107.64 105.0490 107.6394 105.0490 0.00
20/03/2018 2033 On 02-August-18 109.92 Call Bond Future 0 0 0 0 0.00
20/03/2018 2033 On 02-August-18 109.94 Call Bond Future 0 0 0 0 0.00
20/03/2018 2033 On 02-August-18 109.93 Call Bond Future 0 0 0 0 0.00
20/03/2018 2033 On 02-August-18 109.93 Put Bond Future 2291 5 2291 5 0.00
20/03/2018 2033 On 02-August-18 109.94 Put Bond Future 2301 5 2301 5 0.00
20/03/2018 2033 On 02-August-18 109.92 Put Bond Future 2281 5 2281 5 0.00
20/03/2018 2037 On 03-May-18 Bond Future 8.96 96.6557 8.9604 96.6557 48,150.00
20/03/2018 2037 On 03-May-18 9.97 Call Bond Future 8270 7 8270 7 0.00
20/03/2018 2037 On 03-May-18 9.99 Call Bond Future 8419 7 8419 7 0.00
20/03/2018 2037 On 03-May-18 9.98 Call Bond Future 8344 7 8344 7 0.00
20/03/2018 2037 On 03-May-18 9.98 Put Bond Future 48 0 48 0 0.00
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20/03/2018 2037 On 03-May-18 9.97 Put Bond Future 50 0 50 0 0.00
20/03/2018 2037 On 03-May-18 9.99 Put Bond Future 46 0 46 0 0.00
20/03/2018 2037 On 02-August-18 Bond Future 9.00 94.1871 9.0029 94.1871 731.00
20/03/2018 2037 On 02-August-18 9.95 Call Bond Future 8300 7 8300 7 0.00
20/03/2018 2037 On 02-August-18 9.96 Call Bond Future 8366 7 8366 7 0.00
20/03/2018 2037 On 02-August-18 9.97 Call Bond Future 8431 7 8431 7 0.00
20/03/2018 2037 On 02-August-18 9.97 Put Bond Future 617 1 617 1 0.00
20/03/2018 2037 On 02-August-18 9.95 Put Bond Future 637 1 637 1 0.00
20/03/2018 2037 On 02-August-18 9.96 Put Bond Future 627 1 627 1 0.00
20/03/2018 2038 On 03-May-18 Bond Future 129.03 126.0139 129.0276 126.0139 8,991.00
20/03/2018 2038 On 03-May-18 132.27 Call Bond Future 0 0 0 0 0.00
20/03/2018 2038 On 03-May-18 132.28 Call Bond Future 0 0 0 0 0.00
20/03/2018 2038 On 03-May-18 132.29 Call Bond Future 0 0 0 0 0.00
20/03/2018 2038 On 03-May-18 132.29 Put Bond Future 3262 6 3262 6 0.00
20/03/2018 2038 On 03-May-18 132.27 Put Bond Future 3242 6 3242 6 0.00
20/03/2018 2038 On 03-May-18 132.28 Put Bond Future 3252 6 3252 6 0.00
20/03/2018 2038 On 02-August-18 Bond Future 129.87 126.7981 129.8677 126.7981 0.00
20/03/2018 2038 On 02-August-18 134.54 Call Bond Future 0 0 0 0 0.00
20/03/2018 2038 On 02-August-18 134.55 Call Bond Future 0 0 0 0 0.00
20/03/2018 2038 On 02-August-18 134.53 Call Bond Future 0 0 0 0 0.00
20/03/2018 2038 On 02-August-18 134.53 Put Bond Future 4662 8 4662 8 0.00
20/03/2018 2038 On 02-August-18 134.54 Put Bond Future 4672 8 4672 8 0.00
20/03/2018 2038 On 02-August-18 134.55 Put Bond Future 4682 8 4682 8 0.00
20/03/2018 2040 On 03-May-18 Bond Future 9.04 100.4332 9.0406 100.4332 41,600.00
20/03/2018 2040 On 03-May-18 10.07 Call Bond Future 9043 8 9043 8 0.00
20/03/2018 2040 On 03-May-18 8.50 Call Bond Future 158 0 158 0 1,011.00
20/03/2018 2040 On 03-May-18 10.06 Call Bond Future 8964 7 8964 7 0.00
20/03/2018 2040 On 03-May-18 9.00 Call Bond Future 1467 1 1467 1 1,239.00
20/03/2018 2040 On 03-May-18 10.00 Call Bond Future 8490 7 8490 7 1,500.00
20/03/2018 2040 On 03-May-18 10.08 Call Bond Future 9122 8 9122 8 0.00
20/03/2018 2040 On 03-May-18 9.00 Put Bond Future 1851 3 1851 3 0.00
20/03/2018 2040 On 03-May-18 10.06 Put Bond Future 57 0 57 0 0.00
20/03/2018 2040 On 03-May-18 10.00 Put Bond Future 70 0 70 0 0.00
20/03/2018 2040 On 03-May-18 10.07 Put Bond Future 54 0 54 0 0.00
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20/03/2018 2040 On 03-May-18 8.50 Put Bond Future 5462 7 5462 7 0.00
20/03/2018 2040 On 03-May-18 10.08 Put Bond Future 52 0 52 0 0.00
20/03/2018 2040 On 02-August-18 Bond Future 9.08 97.7842 9.0836 97.7842 420.00
20/03/2018 2040 On 02-August-18 10.05 Call Bond Future 9087 8 9087 8 0.00
20/03/2018 2040 On 02-August-18 10.04 Call Bond Future 9017 8 9017 8 0.00
20/03/2018 2040 On 02-August-18 10.03 Call Bond Future 8947 8 8947 8 0.00
20/03/2018 2040 On 02-August-18 10.04 Put Bond Future 705 1 705 1 0.00
20/03/2018 2040 On 02-August-18 10.03 Put Bond Future 716 1 716 1 0.00
20/03/2018 2040 On 02-August-18 10.05 Put Bond Future 694 1 694 1 0.00
20/03/2018 2044 On 03-May-18 Bond Future 9.07 97.4061 9.0750 97.4061 26,048.00
20/03/2018 2044 On 03-May-18 10.11 Call Bond Future 9229 8 9229 8 0.00
20/03/2018 2044 On 03-May-18 10.10 Call Bond Future 9150 8 9150 8 0.00
20/03/2018 2044 On 03-May-18 10.09 Call Bond Future 9070 7 9070 7 0.00
20/03/2018 2044 On 03-May-18 10.10 Put Bond Future 56 0 56 0 0.00
20/03/2018 2044 On 03-May-18 10.09 Put Bond Future 58 0 58 0 0.00
20/03/2018 2044 On 03-May-18 10.11 Put Bond Future 54 0 54 0 0.00
20/03/2018 2044 On 02-August-18 Bond Future 9.12 94.8262 9.1166 94.8262 0.00
20/03/2018 2044 On 02-August-18 10.05 Call Bond Future 9041 8 9041 8 0.00
20/03/2018 2044 On 02-August-18 10.07 Call Bond Future 9181 8 9181 8 0.00
20/03/2018 2044 On 02-August-18 10.06 Call Bond Future 9111 8 9111 8 0.00
20/03/2018 2044 On 02-August-18 10.06 Put Bond Future 763 1 763 1 0.00
20/03/2018 2044 On 02-August-18 10.07 Put Bond Future 752 1 752 1 0.00
20/03/2018 2044 On 02-August-18 10.05 Put Bond Future 775 1 775 1 0.00
20/03/2018 2046 On 03-May-18 Bond Future 119.45 117.3368 119.4451 117.3368 10,874.00
20/03/2018 2046 On 03-May-18 127.93 Call Bond Future 0 0 0 0 0.00
20/03/2018 2046 On 03-May-18 127.95 Call Bond Future 0 0 0 0 0.00
20/03/2018 2046 On 03-May-18 127.94 Call Bond Future 0 0 0 0 0.00
20/03/2018 2046 On 03-May-18 127.94 Put Bond Future 8495 1 8495 1 0.00
20/03/2018 2046 On 03-May-18 127.95 Put Bond Future 8505 1 8505 1 0.00
20/03/2018 2046 On 03-May-18 127.93 Put Bond Future 8485 1 8485 1 0.00
20/03/2018 2046 On 02-August-18 Bond Future 121.66 119.5132 121.6604 119.5132 0.00
20/03/2018 2046 On 02-August-18 128.78 Call Bond Future 0 0 0 0 0.00
20/03/2018 2046 On 02-August-18 128.79 Call Bond Future 0 0 0 0 0.00
20/03/2018 2046 On 02-August-18 128.77 Call Bond Future 0 0 0 0 0.00
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20/03/2018 2046 On 02-August-18 128.79 Put Bond Future 7130 9 7130 9 0.00
20/03/2018 2046 On 02-August-18 128.77 Put Bond Future 7110 9 7110 9 0.00
20/03/2018 2046 On 02-August-18 128.78 Put Bond Future 7120 9 7120 9 0.00
20/03/2018 2050 On 03-May-18 Bond Future 126.50 124.0575 126.5045 124.0575 9,788.00
20/03/2018 2050 On 03-May-18 135.61 Call Bond Future 0 0 0 0 0.00
20/03/2018 2050 On 03-May-18 135.62 Call Bond Future 0 0 0 0 0.00
20/03/2018 2050 On 03-May-18 135.63 Call Bond Future 0 0 0 0 0.00
20/03/2018 2050 On 03-May-18 135.63 Put Bond Future 9125 12 9125 12 0.00
20/03/2018 2050 On 03-May-18 135.61 Put Bond Future 9105 12 9105 12 0.00
20/03/2018 2050 On 03-May-18 135.62 Put Bond Future 9115 12 9115 12 0.00
20/03/2018 2050 On 02-August-18 Bond Future 127.12 124.6255 127.1181 124.6255 0.00
20/03/2018 2050 On 02-August-18 137.54 Call Bond Future 0 0 0 0 0.00
20/03/2018 2050 On 02-August-18 137.53 Call Bond Future 0 0 0 0 0.00
20/03/2018 2050 On 02-August-18 137.52 Call Bond Future 0 0 0 0 0.00
20/03/2018 2050 On 02-August-18 137.54 Put Bond Future 10422 13 10422 13 0.00
20/03/2018 2050 On 02-August-18 137.52 Put Bond Future 10402 13 10402 13 0.00
20/03/2018 2050 On 02-August-18 137.53 Put Bond Future 10412 13 10412 13 0.00
20/03/2018 8607 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/03/2018 8608 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/03/2018 8657 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/03/2018 AL37 On 03-May-18 Index Future 590.58 588.7450 590.5760 588.7450 0.00
20/03/2018 AL37 On 02-August-18 Index Future 601.50 599.6330 601.4990 599.6330 0.00
20/03/2018 AL7T On 03-May-18 Index Future 692.69 688.3090 692.6910 688.3090 0.00
20/03/2018 AL7T On 02-August-18 Index Future 705.50 701.0390 705.5030 701.0390 0.00
20/03/2018 ALBI On 03-May-18 Index Future 633.12 626.4390 633.1190 626.4390 814.00
20/03/2018 ALBI On 02-August-18 Index Future 644.83 638.0250 644.8300 638.0250 0.00
20/03/2018 C002 On 31-March-32 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/03/2018 C007 On 31-January-37 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/03/2018 C023 On 28-February-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/03/2018 C025 On 31-January-25 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/03/2018 C030 On 31-January-30 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/03/2018 C035 On 28-February-35 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/03/2018 C038 On 31-January-38 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/03/2018 C040 On 06-October-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
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20/03/2018 C040 On 31-January-40 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/03/2018 C044 On 31-January-44 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/03/2018 C048 On 28-February-48 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/03/2018 C050 On 31-December-50 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/03/2018 C070 On 01-August-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/03/2018 C118 On 20-April-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/03/2018 C186 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/03/2018 C197 On 07-December-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/03/2018 C202 On 07-December-33 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/03/2018 C204 On 21-December-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/03/2018 C207 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/03/2018 C208 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/03/2018 C209 On 31-March-36 Price Contribution 6.25 6.2500 6.2500 6.2500 0.00
20/03/2018 C210 On 31-March-28 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/03/2018 C212 On 31-January-22 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/03/2018 C213 On 28-February-31 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/03/2018 C214 On 28-February-41 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/03/2018 C223 On 25-January-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/03/2018 C226 On 25-January-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/03/2018 C303 On 14-August-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/03/2018 C303 On 28-February-33 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/03/2018 C333 On 15-September-33 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/03/2018 C442 On 25-April-42 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/03/2018 C446 On 31-March-46 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/03/2018 CES1 On 20-April-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/03/2018 CS23 On 25-January-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/03/2018 CS26 On 02-April-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/03/2018 CS33 On 15-September-33 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/03/2018 EL28 On 03-May-18 Bond Future 130.02 128.9755 130.0197 128.9755 0.00
20/03/2018 EL28 On 03-May-18 133.19 Call Bond Future 0 0 0.00
20/03/2018 EL28 On 03-May-18 133.18 Call Bond Future 0 0 0 0 0.00
20/03/2018 EL28 On 03-May-18 133.20 Call Bond Future 0 0 0 0 0.00
20/03/2018 EL28 On 03-May-18 133.18 Put Bond Future 3160 4 3160 4 0.00
20/03/2018 EL28 On 03-May-18 133.19 Put Bond Future 3170 4 3170 4 0.00
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20/03/2018 EL28 On 03-May-18 133.20 Put Bond Future 3180 4 3180 4 0.00
20/03/2018 EL28 On 02-August-18 Bond Future 132.43 131.3676 132.4312 131.3676 0.00
20/03/2018 EL28 On 02-August-18 134.93 Call Bond Future 0 0 0 0 0.00
20/03/2018 EL28 On 02-August-18 134.95 Call Bond Future 0 0 0 0 0.00
20/03/2018 EL28 On 02-August-18 134.94 Call Bond Future 0 0 0 0 0.00
20/03/2018 EL28 On 02-August-18 134.94 Put Bond Future 2509 4 2509 4 0.00
20/03/2018 EL28 On 02-August-18 134.95 Put Bond Future 2519 4 2519 4 0.00
20/03/2018 EL28 On 02-August-18 134.93 Put Bond Future 2499 4 2499 4 0.00
20/03/2018 ES33 On 03-May-18 Bond Future 10.25 79.0240 10.2480 79.0240 9,466.00
20/03/2018 ES33 On 03-May-18 11.20 Call Bond Future 5804 5 5804 0.00
20/03/2018 ES33 On 03-May-18 11.22 Call Bond Future 5919 5 5919 5 0.00
20/03/2018 ES33 On 03-May-18 11.21 Call Bond Future 5862 5 5862 5 0.00
20/03/2018 ES33 On 03-May-18 11.21 Put Bond Future 0 0 0 0 0.00
20/03/2018 ES33 On 03-May-18 11.20 Put Bond Future 0 0 0 0 0.00
20/03/2018 ES33 On 03-May-18 11.22 Put Bond Future 0 0 0 0 0.00
20/03/2018 ES33 On 02-August-18 Bond Future 10.33 80.4854 10.3298 80.4854 0.00
20/03/2018 ES33 On 02-August-18 11.14 Call Bond Future 4911 4 4911 4 0.00
20/03/2018 ES33 On 02-August-18 11.15 Call Bond Future 4969 4 4969 4 0.00
20/03/2018 ES33 On 02-August-18 11.16 Call Bond Future 5027 4 5027 4 0.00
20/03/2018 ES33 On 02-August-18 11.16 Put Bond Future 0 0 0 0 0.00
20/03/2018 ES33 On 02-August-18 11.14 Put Bond Future 0 0 0 0 0.00
20/03/2018 ES33 On 02-August-18 11.15 Put Bond Future 0 0 0 0 0.00
20/03/2018 ES42 On 03-May-18 Bond Future 10.43 82.1554 10.4339 82.1554 7,957.00
20/03/2018 ES42 On 02-August-18 Bond Future 10.51 83.6747 10.5136 83.6747 0.00
20/03/2018 GOVI On 03-May-18 Govi 630.11 624.0430 630.1070 624.0430 472.00
20/03/2018 GOVI On 03-May-18 590.29 Call Govi 398170 34 398170 34 0.00
20/03/2018 GOVI On 03-May-18 590.27 Call Govi 398370 34 398370 34 0.00
20/03/2018 GOVI On 03-May-18 590.28 Call Govi 398270 34 398270 34 0.00
20/03/2018 GOVI On 03-May-18 590.28 Put Govi 0 0 0 0 0.00
20/03/2018 GOVI On 03-May-18 590.29 Put Govi 0 0 0 0 0.00
20/03/2018 GOVI On 03-May-18 590.27 Put Govi 0 0 0 0 0.00
20/03/2018 GOVI On 02-August-18 Govi 641.76 635.5840 641.7620 635.5840 0.00
20/03/2018 GOVI On 02-August-18 605.71 Call Govi 360520 30 360520 30 0.00
20/03/2018 GOVI On 02-August-18 605.72 Call Govi 360420 30 360420 30 0.00
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20/03/2018 GOVI On 02-August-18 605.70 Call Govi 360620 30 360620 30 0.00
20/03/2018 GOVI On 02-August-18 605.70 Put Govi 0 0 0 0 0.00
20/03/2018 GOVI On 02-August-18 605.71 Put Govi 0 0 0 0 0.00
20/03/2018 GOVI On 02-August-18 605.72 Put Govi 0 0 0 0 0.00
20/03/2018 GVIX On 01-January-29 LIVE INDEX 110.00 110.0000 110.0000 110.0000 0.00
20/03/2018 IGOV On 03-May-18 Index Future 255.32 252.1910 255.3170 252.1910 1,128.00
20/03/2018 IGOV On 02-August-18 Index Future 260.05 256.8690 260.0520 256.8690 0.00
20/03/2018 IS01 On 21-June-18 Interest Rate Swap 99.91 99.9100 99.9100 99.9100 0.00
20/03/2018 IS01 On 20-September-18 Interest Rate Swap 100.03 100.0400 100.0300 100.0400 0.00
20/03/2018 IS01 On 20-December-18 Interest Rate Swap 100.45 100.4600 100.4500 100.4600 0.00
20/03/2018 IS01 On 22-March-19 Interest Rate Swap 99.40 99.4300 99.4000 99.4300 0.00
20/03/2018 IS01 On 20-June-19 Interest Rate Swap 100.01 100.0500 100.0100 100.0500 0.00
20/03/2018 I1S02 On 15-June-18 Interest Rate Swap 98.59 98.5900 98.5900 98.5900 0.00
20/03/2018 IS02 On 21-September-18 Interest Rate Swap 98.50 98.5100 98.5000 98.5100 0.00
20/03/2018 I1S02 On 21-December-18 Interest Rate Swap 98.83 98.8400 98.8300 98.8400 0.00
20/03/2018 IS02 On 15-March-19 Interest Rate Swap 99.15 99.1800 99.1500 99.1800 0.00
20/03/2018 I1S02 On 21-June-19 Interest Rate Swap 99.46 99.5000 99.4600 99.5000 0.00
20/03/2018 IS02 On 20-September-19 Interest Rate Swap 99.78 99.8300 99.7800 99.8300 0.00
20/03/2018 I1S02 On 20-December-19 Interest Rate Swap 100.65 100.7100 100.6500 100.7100 0.00
20/03/2018 IS02 On 23-March-20 Interest Rate Swap 98.31 98.4000 98.3100 98.4000 0.00
20/03/2018 I1S02 On 22-June-20 Interest Rate Swap 100.11 100.2100 100.1100 100.2100 0.00
20/03/2018 IS05 On 17-December-20 Interest Rate Swap 95.56 95.6400 95.5600 95.6400 0.00
20/03/2018 IS05 On 16-March-21 Interest Rate Swap 94.70 94.7900 94.7000 94.7900 0.00
20/03/2018 IS05 On 15-June-21 Interest Rate Swap 93.81 93.9000 93.8100 93.9000 0.00
20/03/2018 IS05 On 21-September-21 Interest Rate Swap 93.91 94.0000 93.9100 94.0000 0.00
20/03/2018 IS05 On 21-December-21 Interest Rate Swap 96.03 96.1300 96.0300 96.1300 51.00
20/03/2018 IS05 On 15-March-22 Interest Rate Swap 96.09 96.1900 96.0900 96.1900 0.00
20/03/2018 IS05 On 21-June-22 Interest Rate Swap 97.21 97.3200 97.2100 97.3200 0.00
20/03/2018 IS05 On 20-September-22 Interest Rate Swap 99.34 99.4600 99.3400 99.4600 0.00
20/03/2018 IS05 On 20-December-22 Interest Rate Swap 100.53 100.6500 100.5300 100.6500 0.00
20/03/2018 IS05 On 22-March-23 Interest Rate Swap 95.54 95.6700 95.5400 95.6700 0.00
20/03/2018 IS05 On 20-June-23 Interest Rate Swap 99.83 99.9600 99.8300 99.9600 0.00
20/03/2018 IS10 On 17-December-25 Interest Rate Swap 93.18 93.3700 93.1800 93.3700 0.00
20/03/2018 IS10 On 16-March-26 Interest Rate Swap 90.10 90.3000 90.1000 90.3000 0.00
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20/03/2018 IS10 On 15-June-26 Interest Rate Swap 88.78 88.9900 88.7800 88.9900 0.00
20/03/2018 IS10 On 21-September-26 Interest Rate Swap 90.91 91.1300 90.9100 91.1300 0.00
20/03/2018 IS10 On 21-December-26 Interest Rate Swap 94.67 94.9100 94.6700 94.9100 0.00
20/03/2018 IS10 On 15-March-27 Interest Rate Swap 93.17 93.4200 93.1700 93.4200 0.00
20/03/2018 IS10 On 21-June-27 Interest Rate Swap 95.20 95.4500 95.2000 95.4500 0.00
20/03/2018 IS10 On 20-September-27 Interest Rate Swap 98.89 99.1500 98.8900 99.1500 0.00
20/03/2018 IS10 On 20-December-27 Interest Rate Swap 99.18 99.4500 99.1800 99.4500 0.00
20/03/2018 IS10 On 22-March-28 Interest Rate Swap 94.32 94.6000 94.3200 94.6000 0.00
20/03/2018 1IS10 On 20-June-28 Interest Rate Swap 99.79 100.0600 99.7900 100.0600 0.00
20/03/2018 J186 On 21-December-26 Interest Rate Swap 8.68 0.1077 8.6830 0.1077 0.00
20/03/2018 J204 On 21-December-18 Interest Rate Swap 8.96 0.0958 8.9620 0.0958 0.00
20/03/2018 J207 On 15-January-20 Interest Rate Swap 9.00 0.0691 8.9970 0.0691 0.00
20/03/2018 JBAF On 20-March-18 Jibar Tradeable Future 6.97 93.0300 6.9700 93.0300 0.00
20/03/2018 JBAF On 18-April-18 Jibar Tradeable Future 6.94 93.0600 6.9400 93.0600 0.00
20/03/2018 JBAF On 20-June-18 Jibar Tradeable Future 6.89 93.1100 6.8900 93.1100 0.00
20/03/2018 JBAF On 19-September-18 Jibar Tradeable Future 6.77 93.2300 6.7700 93.2300 0.00
20/03/2018 JBAF On 19-October-18 Jibar Tradeable Future 8.30 91.7000 8.3000 91.7000 0.00
20/03/2018 JBAF On 19-December-18 Jibar Tradeable Future 6.80 93.2000 6.8000 93.2000 35,000.00
20/03/2018 JBAF On 20-March-19 Jibar Tradeable Future 6.86 93.1400 6.8600 93.1400 0.00
20/03/2018 JBAF On 19-June-19 Jibar Tradeable Future 6.91 93.0900 6.9100 93.0900 0.00
20/03/2018 JBAF On 18-September-19 Jibar Tradeable Future 6.92 93.0800 6.9200 93.0800 0.00
20/03/2018 R023 On 03-May-18 Bond Future 7.40 102.4484 7.3978 102.4484 73,819.00
20/03/2018 R023 On 03-May-18 8.27 Call Bond Future 3447 3 3447 3 0.00
20/03/2018 R023 On 03-May-18 8.28 Call Bond Future 3485 3 3485 3 0.00
20/03/2018 R023 On 03-May-18 8.29 Call Bond Future 3523 3 3523 3 0.00
20/03/2018 R023 On 03-May-18 9.19 Call Bond Future 6909 7 6909 7 0.00
20/03/2018 R023 On 03-May-18 9.19 Put Bond Future 0 0 0 0 2,500.00
20/03/2018 R023 On 03-May-18 8.28 Put Bond Future 9 0 9 0 0.00
20/03/2018 R023 On 03-May-18 8.29 Put Bond Future 9 0 9 0 0.00
20/03/2018 R023 On 03-May-18 8.27 Put Bond Future 10 0 10 0 0.00
20/03/2018 R035 On 03-May-18 Bond Future 8.88 100.2552 8.8783 100.2552 66,923.00
20/03/2018 R035 On 03-May-18 9.90 Call Bond Future 8364 7 8364 7 0.00
20/03/2018 R035 On 03-May-18 8.75 Call Bond Future 1442 1 1442 1 1,000.00
20/03/2018 R035 On 03-May-18 9.25 Call Bond Future 3863 3 3863 3 0.00
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20/03/2018 R035 On 03-May-18 9.91 Call Bond Future 8437 7 8437 7 0.00
20/03/2018 R035 On 03-May-18 9.89 Call Bond Future 8291 7 8291 7 0.00
20/03/2018 R035 On 03-May-18 9.89 Put Bond Future 79 0 79 0 0.00
20/03/2018 R035 On 03-May-18 9.25 Put Bond Future 723 1 723 1 1,000.00
20/03/2018 R035 On 03-May-18 9.90 Put Bond Future 76 0 76 0 0.00
20/03/2018 R035 On 03-May-18 9.91 Put Bond Future 73 0 73 0 0.00
20/03/2018 R035 On 03-May-18 8.75 Put Bond Future 2560 3 2560 3 0.00
20/03/2018 R035 On 02-August-18 Bond Future 8.92 102.1093 8.9164 102.1093 3.00
20/03/2018 R035 On 02-August-18 9.42 Call Bond Future 6030 5 6030 5 0.00
20/03/2018 R035 On 02-August-18 9.44 Call Bond Future 6140 5 6140 5 0.00
20/03/2018 R035 On 02-August-18 9.43 Call Bond Future 6085 5 6085 5 0.00
20/03/2018 R035 On 02-August-18 9.44 Put Bond Future 1808 2 1808 2 0.00
20/03/2018 R035 On 02-August-18 9.43 Put Bond Future 1833 2 1833 2 0.00
20/03/2018 R035 On 02-August-18 9.42 Put Bond Future 1858 2 1858 2 0.00
20/03/2018 R186 On 03-May-18 Bond Future 8.09 118.0686 8.0939 118.0686 195,620.00
20/03/2018 R186 On 03-May-18 8.93 Call Bond Future 5468 5 5468 5 0.00
20/03/2018 R186 On 03-May-18 10.14 Call Bond Future 12695 12 12695 12 0.00
20/03/2018 R186 On 03-May-18 9.30 Call Bond Future 7726 7 7726 7 1,120.00
20/03/2018 R186 On 03-May-18 8.92 Call Bond Future 5407 5 5407 5 0.00
20/03/2018 R186 On 03-May-18 8.69 Call Bond Future 4021 3 4021 3 0.00
20/03/2018 R186 On 03-May-18 8.50 Call Bond Future 2932 2 2932 2 0.00
20/03/2018 R186 On 03-May-18 7.85 Call Bond Future 394 0 394 0 500.00
20/03/2018 R186 On 03-May-18 9.75 Call Bond Future 10425 10 10425 10 0.00
20/03/2018 R186 On 03-May-18 9.19 Call Bond Future 7056 6 7056 6 0.00
20/03/2018 R186 On 03-May-18 8.70 Call Bond Future 4080 4 4080 4 0.00
20/03/2018 R186 On 03-May-18 8.85 Call Bond Future 4981 4 4981 4 0.00
20/03/2018 R186 On 03-May-18 8.91 Call Bond Future 5346 5 5346 5 0.00
20/03/2018 R186 On 03-May-18 9.72 Call Bond Future 10248 10 10248 10 0.00
20/03/2018 R186 On 03-May-18 8.40 Call Bond Future 2398 2 2398 2 0.00
20/03/2018 R186 On 03-May-18 8.00 Call Bond Future 748 1 748 1 0.00
20/03/2018 R186 On 03-May-18 8.35 Call Bond Future 2144 2 2144 2 0.00
20/03/2018 R186 On 03-May-18 8.45 Call Bond Future 2661 2 2661 2 0.00
20/03/2018 R186 On 03-May-18 8.69 Put Bond Future 17 0 17 0 0.00
20/03/2018 R186 On 03-May-18 8.70 Put Bond Future 112 0 112 0 0.00
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20/03/2018 R186 On 03-May-18 8.50 Put Bond Future 253 0 253 0 3,500.00
20/03/2018 R186 On 03-May-18 9.19 Put Bond Future 1 0 11 0 0.00
20/03/2018 R186 On 03-May-18 8.92 Put Bond Future 42 0 42 0 0.00
20/03/2018 R186 On 03-May-18 8.85 Put Bond Future 58 0 58 0 4,745.00
20/03/2018 R186 On 03-May-18 9.75 Put Bond Future 0 0 0 0 3,200.00
20/03/2018 R186 On 03-May-18 8.35 Put Bond Future 445 1 445 1 500.00
20/03/2018 R186 On 03-May-18 8.45 Put Bond Future 307 0 307 0 0.00
20/03/2018 R186 On 03-May-18 8.91 Put Bond Future 44 0 44 0 0.00
20/03/2018 R186 On 03-May-18 10.14 Put Bond Future 0 0 0 0 0.00
20/03/2018 R186 On 03-May-18 9.72 Put Bond Future 0 0 0 0 10,640.00
20/03/2018 R186 On 03-May-18 8.40 Put Bond Future 370 1 370 1 3,500.00
20/03/2018 R186 On 03-May-18 8.00 Put Bond Future 1379 2 1379 2 0.00
20/03/2018 R186 On 03-May-18 7.85 Put Bond Future 2043 3 2043 3 0.00
20/03/2018 R186 On 03-May-18 9.30 Put Bond Future 5 0 5 0 0.00
20/03/2018 R186 On 03-May-18 8.93 Put Bond Future 41 0 41 0 0.00
20/03/2018 R186 On 02-August-18 Bond Future 8.12 114.9519 8.1202 114.9519 191.00
20/03/2018 R186 On 02-August-18 8.47 Call Bond Future 3334 3 3334 3 0.00
20/03/2018 R186 On 02-August-18 8.25 Call Bond Future 2406 2 2406 2 1,470.00
20/03/2018 R186 On 02-August-18 8.46 Call Bond Future 3289 3 3289 3 0.00
20/03/2018 R186 On 02-August-18 7.50 Call Bond Future 438 0 438 0 1,470.00
20/03/2018 R186 On 02-August-18 8.48 Call Bond Future 3379 3 3379 3 0.00
20/03/2018 R186 On 02-August-18 8.25 Put Bond Future 1561 2 1561 2 0.00
20/03/2018 R186 On 02-August-18 7.50 Put Bond Future 4588 5 4588 5 0.00
20/03/2018 R186 On 02-August-18 8.46 Put Bond Future 1095 1 1095 1 0.00
20/03/2018 R186 On 02-August-18 8.48 Put Bond Future 1058 1 1058 1 0.00
20/03/2018 R186 On 02-August-18 8.47 Put Bond Future 1076 1 1076 1 0.00
20/03/2018 R186 On 01-November-18 Bond Future 8.14 117.1065 8.1431 117.1065 0.00
20/03/2018 R186 On 01-November-18 8.46 Call Bond Future 3718 3 3718 3 5,000.00
20/03/2018 R186 On 01-November-18 8.53 Call Bond Future 4012 4 4012 4 0.00
20/03/2018 R186 On 01-November-18 9.14 Call Bond Future 6839 6 6839 6 0.00
20/03/2018 R186 On 01-November-18 8.52 Call Bond Future 3969 4 3969 4 0.00
20/03/2018 R186 On 01-November-18 7.96 Call Bond Future 1936 2 1936 2 5,000.00
20/03/2018 R186 On 01-November-18 8.54 Call Bond Future 4054 4 4054 4 0.00
20/03/2018 R186 On 01-November-18 9.14 Put Bond Future 708 1 708 1 5,000.00
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20/03/2018 R186 On 01-November-18 8.52 Put Bond Future 1598 2 1598 2 0.00
20/03/2018 R186 On 01-November-18 7.96 Put Bond Future 3111 3 3111 3 0.00
20/03/2018 R186 On 01-November-18 8.54 Put Bond Future 1559 2 1559 2 0.00
20/03/2018 R186 On 01-November-18 8.53 Put Bond Future 1579 2 1579 2 0.00
20/03/2018 R186 On 01-November-18 8.46 Put Bond Future 1721 2 1721 2 0.00
20/03/2018 R197 On 03-May-18 Bond Future 307.05 306.1302 307.0476 306.1302 2,388.00
20/03/2018 R197 On 03-May-18 304.44 Call Bond Future 2608 2 2608 2 0.00
20/03/2018 R197 On 03-May-18 304.46 Call Bond Future 2588 2 2588 2 0.00
20/03/2018 R197 On 03-May-18 304.45 Call Bond Future 2598 2 2598 2 0.00
20/03/2018 R197 On 03-May-18 304.45 Put Bond Future 0 0 0 0 0.00
20/03/2018 R197 On 03-May-18 304.46 Put Bond Future 0 0 0 0 0.00
20/03/2018 R197 On 03-May-18 304.44 Put Bond Future 0 0 0 0 0.00
20/03/2018 R202 On 03-May-18 Bond Future 241.40 236.7331 241.40M 236.7331 23,064.00
20/03/2018 R202 On 03-May-18 247.47 Call Bond Future 135 0 135 0 0.00
20/03/2018 R202 On 03-May-18 247.48 Call Bond Future 134 0 134 0 0.00
20/03/2018 R202 On 03-May-18 247.49 Call Bond Future 133 0 133 0 0.00
20/03/2018 R202 On 03-May-18 247.49 Put Bond Future 6222 1 6222 1 0.00
20/03/2018 R202 On 03-May-18 247.47 Put Bond Future 6204 1 6204 1 0.00
20/03/2018 R202 On 03-May-18 247.48 Put Bond Future 6213 1 6213 1 0.00
20/03/2018 R204 On 03-May-18 Bond Future 6.32 103.9926 6.3194 103.9926 21,652.00
20/03/2018 R204 On 03-May-18 7.09 Call Bond Future 466 0 466 0 0.00
20/03/2018 R204 On 03-May-18 7.10 Call Bond Future 472 0 472 0 0.00
20/03/2018 R204 On 03-May-18 7.08 Call Bond Future 460 0 460 0 0.00
20/03/2018 R204 On 03-May-18 7.08 Put Bond Future 0 0 0 0 0.00
20/03/2018 R204 On 03-May-18 7.09 Put Bond Future 0 0 0 0 0.00
20/03/2018 R204 On 03-May-18 7.10 Put Bond Future 0 0 0 0 0.00
20/03/2018 R207 On 03-May-18 Bond Future 6.66 103.0589 6.6621 103.0589 23,532.00
20/03/2018 R207 On 03-May-18 7.58 Call Bond Future 1440 1 1440 1 0.00
20/03/2018 R207 On 03-May-18 7.57 Call Bond Future 1424 1 1424 1 0.00
20/03/2018 R207 On 03-May-18 7.56 Call Bond Future 1409 1 1409 1 0.00
20/03/2018 R207 On 03-May-18 7.57 Put Bond Future 0 0 0 0 0.00
20/03/2018 R207 On 03-May-18 7.56 Put Bond Future 0 0 0 0 0.00
20/03/2018 R207 On 03-May-18 7.58 Put Bond Future 0 0 0 0 0.00
20/03/2018 R208 On 03-May-18 Bond Future 6.99 99.8824 6.9915 99.8824 35,809.00
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20/03/2018 R208 On 03-May-18 7.77 Call Bond Future 1983 2 1983 2 0.00
20/03/2018 R208 On 03-May-18 7.78 Call Bond Future 2007 2 2007 2 0.00
20/03/2018 R208 On 03-May-18 7.79 Call Bond Future 2032 2 2032 2 0.00
20/03/2018 R208 On 03-May-18 7.78 Put Bond Future 4 0 4 0 0.00
20/03/2018 R208 On 03-May-18 7.79 Put Bond Future 4 0 4 0 0.00
20/03/2018 R208 On 03-May-18 7.77 Put Bond Future 4 0 4 0 0.00
20/03/2018 R209 On 03-May-18 Bond Future 8.88 76.1501 8.8771 76.1501 79,530.00
20/03/2018 R209 On 03-May-18 9.85 Call Bond Future 6709 6 6709 6 0.00
20/03/2018 R209 On 03-May-18 10.22 Call Bond Future 8987 8 8987 8 0.00
20/03/2018 R209 On 03-May-18 10.00 Call Bond Future 7642 7 7642 7 0.00
20/03/2018 R209 On 03-May-18 10.73 Call Bond Future 11983 1 11983 1 0.00
20/03/2018 R209 On 03-May-18 9.75 Call Bond Future 6083 5 6083 5 435.00
20/03/2018 R209 On 03-May-18 9.77 Call Bond Future 6208 5 6208 5 0.00
20/03/2018 R209 On 03-May-18 9.30 Call Bond Future 3327 2 3327 2 1,321.00
20/03/2018 R209 On 03-May-18 9.86 Call Bond Future 6771 6 6771 6 0.00
20/03/2018 R209 On 03-May-18 9.84 Call Bond Future 6646 6 6646 6 0.00
20/03/2018 R209 On 03-May-18 9.19 Call Bond Future 2707 2 2707 2 250.00
20/03/2018 R209 On 03-May-18 9.47 Call Bond Future 4342 3 4342 3 0.00
20/03/2018 R209 On 03-May-18 8.95 Call Bond Future 1527 1 1527 1 1,321.00
20/03/2018 R209 On 03-May-18 9.84 Put Bond Future 41 0 41 0 0.00
20/03/2018 R209 On 03-May-18 9.19 Put Bond Future 463 1 463 1 0.00
20/03/2018 R209 On 03-May-18 9.86 Put Bond Future 38 0 38 0 0.00
20/03/2018 R209 On 03-May-18 10.00 Put Bond Future 21 0 21 0 11,067.00
20/03/2018 R209 On 03-May-18 9.47 Put Bond Future 171 0 171 0 250.00
20/03/2018 R209 On 03-May-18 9.77 Put Bond Future 54 0 54 0 250.00
20/03/2018 R209 On 03-May-18 9.30 Put Bond Future 317 1 317 1 0.00
20/03/2018 R209 On 03-May-18 8.95 Put Bond Future 995 2 995 2 0.00
20/03/2018 R209 On 03-May-18 9.85 Put Bond Future 39 0 39 0 0.00
20/03/2018 R209 On 03-May-18 10.22 Put Bond Future 6 0 6 0 435.00
20/03/2018 R209 On 03-May-18 9.75 Put Bond Future 58 0 58 0 0.00
20/03/2018 R209 On 03-May-18 10.73 Put Bond Future 0 0 0 0 435.00
20/03/2018 R209 On 02-August-18 Bond Future 8.91 77.5583 8.9124 77.5583 816.00
20/03/2018 R209 On 02-August-18 9.43 Call Bond Future 4659 4 4659 4 0.00
20/03/2018 R209 On 02-August-18 10.21 Call Bond Future 8890 8 8890 8 0.00
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20/03/2018 R209 On 02-August-18 10.84 Call Bond Future 12367 11 12367 1 0.00
20/03/2018 R209 On 02-August-18 8.96 Call Bond Future 2489 2 2489 2 5,000.00
20/03/2018 R209 On 02-August-18 9.66 Call Bond Future 5869 5 5869 5 435.00
20/03/2018 R209 On 02-August-18 10.38 Call Bond Future 9831 9 9831 9 0.00
20/03/2018 R209 On 02-August-18 8.46 Call Bond Future 920 1 920 1 5,000.00
20/03/2018 R209 On 02-August-18 10.39 Call Bond Future 9886 9 9886 9 0.00
20/03/2018 R209 On 02-August-18 10.40 Call Bond Future 9942 9 9942 9 0.00
20/03/2018 R209 On 02-August-18 10.40 Put Bond Future 164 0 164 0 0.00
20/03/2018 R209 On 02-August-18 9.66 Put Bond Future 708 1 708 1 0.00
20/03/2018 R209 On 02-August-18 10.38 Put Bond Future 172 0 172 0 0.00
20/03/2018 R209 On 02-August-18 8.46 Put Bond Future 4312 5 4312 5 0.00
20/03/2018 R209 On 02-August-18 8.96 Put Bond Future 2145 3 2145 3 0.00
20/03/2018 R209 On 02-August-18 10.39 Put Bond Future 168 0 168 0 0.00
20/03/2018 R209 On 02-August-18 10.84 Put Bond Future 54 0 54 0 435.00
20/03/2018 R209 On 02-August-18 10.21 Put Bond Future 255 0 255 0 435.00
20/03/2018 R209 On 02-August-18 9.43 Put Bond Future 1030 1 1030 1 5,000.00
20/03/2018 R209 On 01-November-18 Bond Future 8.95 75.8632 8.9472 75.8632 0.00
20/03/2018 R209 On 01-November-18 1016.01 Call Bond Future 76165 75 76165 75 0.00
20/03/2018 R209 On 01-November-18 1016.00 Call Bond Future 76165 75 76165 75 0.00
20/03/2018 R209 On 01-November-18 9.97 Call Bond Future 7834 7 7834 7 0.00
20/03/2018 R209 On 01-November-18 1015.99 Call Bond Future 76165 75 76165 75 0.00
20/03/2018 R209 On 01-November-18 9.34 Call Bond Future 4733 4 4733 4 0.00
20/03/2018 R209 On 01-November-18 10.57 Call Bond Future 10872 10 10872 10 0.00
20/03/2018 R209 On 01-November-18 9.94 Call Bond Future 7679 7 7679 7 0.00
20/03/2018 R209 On 01-November-18 9.94 Put Bond Future 992 1 992 1 0.00
20/03/2018 R209 On 01-November-18 10.57 Put Bond Future 381 1 381 1 0.00
20/03/2018 R209 On 01-November-18 1016.00 Put Bond Future 0 0 0 0 0.00
20/03/2018 R209 On 01-November-18 9.97 Put Bond Future 958 1 958 1 0.00
20/03/2018 R209 On 01-November-18 1015.99 Put Bond Future 0 0 0 0 0.00
20/03/2018 R209 On 01-November-18 9.34 Put Bond Future 1979 2 1979 2 0.00
20/03/2018 R209 On 01-November-18 1016.01 Put Bond Future 0 0 0 0 0.00
20/03/2018 R210 On 03-May-18 Bond Future 188.63 186.9689 188.6314 186.9689 2,159.00
20/03/2018 R210 On 03-May-18 191.46 Call Bond Future 0 0 0 0 0.00
20/03/2018 R210 On 03-May-18 191.45 Call Bond Future 0 0 0 0 0.00
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20/03/2018 R210 On 03-May-18 191.44 Call Bond Future 0 0 0 0 0.00
20/03/2018 R210 On 03-May-18 191.45 Put Bond Future 2819 4 2819 4 0.00
20/03/2018 R210 On 03-May-18 191.44 Put Bond Future 2809 4 2809 4 0.00
20/03/2018 R210 On 03-May-18 191.46 Put Bond Future 2829 4 2829 4 0.00
20/03/2018 R212 On 03-May-18 Bond Future 155.68 155.2185 155.6752 155.2185 4,755.00
20/03/2018 R212 On 03-May-18 154.28 Call Bond Future 1395 1 1395 1 0.00
20/03/2018 R212 On 03-May-18 154.30 Call Bond Future 1375 1 1375 1 0.00
20/03/2018 R212 On 03-May-18 154.29 Call Bond Future 1385 1 1385 1 0.00
20/03/2018 R212 On 03-May-18 154.29 Put Bond Future 0 0 0 0 0.00
20/03/2018 R212 On 03-May-18 154.30 Put Bond Future 0 0 0 0 0.00
20/03/2018 R212 On 03-May-18 154.28 Put Bond Future 0 0 0 0 0.00
20/03/2018 R213 On 03-May-18 Bond Future 8.61 88.1168 8.6059 88.1168 44,803.00
20/03/2018 R213 On 03-May-18 9.56 Call Bond Future 6403 6 6403 6 0.00
20/03/2018 R213 On 03-May-18 9.57 Call Bond Future 6465 6 6465 6 0.00
20/03/2018 R213 On 03-May-18 9.58 Call Bond Future 6526 6 6526 6 0.00
20/03/2018 R213 On 03-May-18 9.58 Put Bond Future 34 0 34 0 0.00
20/03/2018 R213 On 03-May-18 9.56 Put Bond Future 37 0 37 0 0.00
20/03/2018 R213 On 03-May-18 9.57 Put Bond Future 35 0 35 0 0.00
20/03/2018 R213 On 02-August-18 Bond Future 8.64 89.7464 8.6387 89.7464 1.00
20/03/2018 R213 On 02-August-18 9.07 Call Bond Future 3997 3 3997 3 0.00
20/03/2018 R213 On 02-August-18 9.06 Call Bond Future 3949 3 3949 3 0.00
20/03/2018 R213 On 02-August-18 9.05 Call Bond Future 3901 3 3901 3 0.00
20/03/2018 R213 On 02-August-18 9.06 Put Bond Future 1094 1 1094 1 0.00
20/03/2018 R213 On 02-August-18 9.05 Put Bond Future 1112 1 1112 1 0.00
20/03/2018 R213 On 02-August-18 9.07 Put Bond Future 1076 1 1076 1 0.00
20/03/2018 R214 On 03-May-18 Bond Future 9.01 75.8494 9.0069 75.8494 46,754.00
20/03/2018 R214 On 03-May-18 9.98 Call Bond Future 7037 6 7037 6 0.00
20/03/2018 R214 On 03-May-18 9.99 Call Bond Future 7101 6 7101 6 0.00
20/03/2018 R214 On 03-May-18 9.97 Call Bond Future 6972 6 6972 6 0.00
20/03/2018 R214 On 03-May-18 9.97 Put Bond Future 51 0 51 0 0.00
20/03/2018 R214 On 03-May-18 9.98 Put Bond Future 49 0 49 0 0.00
20/03/2018 R214 On 03-May-18 9.99 Put Bond Future 47 0 47 0 0.00
20/03/2018 R248 On 03-May-18 Bond Future 9.04 96.9095 9.0421 96.9095 90,984.00
20/03/2018 R248 On 03-May-18 10.07 Call Bond Future 9473 8 9473 8 0.00
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Date Contract Details Strike Call/l  Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest

Put Closing MTM Closing Price
20/03/2018 R248 On 03-May-18 10.06 Call Bond Future 9391 8 9391 8 0.00
20/03/2018 R248 On 03-May-18 10.05 Call Bond Future 9310 8 9310 8 0.00
20/03/2018 R248 On 03-May-18 10.06 Put Bond Future 65 0 65 0 0.00
20/03/2018 R248 On 03-May-18 10.05 Put Bond Future 67 0 67 0 0.00
20/03/2018 R248 On 03-May-18 10.07 Put Bond Future 62 0 62 0 0.00
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