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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
20/12/2018 0403 On 21-December-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/12/2018 0457 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/12/2018 0703 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/12/2018 0757 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/12/2018 0804 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/12/2018 0807 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/12/2018 0857 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/12/2018 0904 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/12/2018 0908 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/12/2018 0957 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/12/2018 0986 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/12/2018 1386 On 28-February-31 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/12/2018 1409 On 28-February-41 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/12/2018 2025 On 07-February-19 Bond Future 132.15 132.1333 132.1459 132.1333 355.00
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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
20/12/2018 2025 On 02-May-19 Bond Future 134.49 134.4741 134.4862 134.4741 0.00
20/12/2018 2025 On 01-August-19 Bond Future 137.10 137.0838 137.0956 137.0838 0.00
20/12/2018 2029 On 07-February-19 Bond Future 100.31 100.2950 100.3053 100.2950 2,954.00
20/12/2018 2029 On 02-May-19 Bond Future 101.01 100.9987 101.0086 100.9987 0.00
20/12/2018 2029 On 01-August-19 Bond Future 103.00 102.9939 103.0036 102.9939 0.00
20/12/2018 2030 On 07-February-19 Bond Future 9.55 89.2974 9.5470 89.2974 56,796.00
20/12/2018 2030 On 07-February-19 9.68 Call Bond Future 1704 1 1704 1 3,960.00
20/12/2018 2030 On 07-February-19 9.18 Call Bond Future 370 0 370 0 3,960.00
20/12/2018 2030 On 07-February-19 8.62 Call Bond Future 22 0 22 0 0.00
20/12/2018 2030 On 07-February-19 8.63 Call Bond Future 23 0 23 0 0.00
20/12/2018 2030 On 07-February-19 10.20 Call Bond Future 4133 4 4133 4 0.00
20/12/2018 2030 On 07-February-19 8.90 Call Bond Future 103 0 103 0 1,320.00
20/12/2018 2030 On 07-February-19 8.64 Call Bond Future 25 0 25 0 0.00
20/12/2018 2030 On 07-February-19 9.60 Call Bond Future 1413 1 1413 1 1,320.00
20/12/2018 2030 On 07-February-19 8.70 Call Bond Future 35 0 35 0 0.00
20/12/2018 2030 On 07-February-19 9.40 Call Bond Future 813 1 813 1 0.00
20/12/2018 2030 On 07-February-19 8.70 Put Bond Future 5529 6 5529 6 0.00
20/12/2018 2030 On 07-February-19 8.90 Put Bond Future 4260 5 4260 5 0.00
20/12/2018 2030 On 07-February-19 9.40 Put Bond Future 1735 2 1735 2 0.00
20/12/2018 2030 On 07-February-19 8.64 Put Bond Future 5925 6 5925 6 0.00
20/12/2018 2030 On 07-February-19 9.60 Put Bond Future 1084 1 1084 1 0.00
20/12/2018 2030 On 07-February-19 8.63 Put Bond Future 5991 7 5991 7 0.00
20/12/2018 2030 On 07-February-19 8.62 Put Bond Future 6058 7 6058 7 0.00
20/12/2018 2030 On 07-February-19 10.20 Put Bond Future 186 0 186 0 3,960.00
20/12/2018 2030 On 07-February-19 9.18 Put Bond Future 2697 3 2697 3 0.00
20/12/2018 2030 On 07-February-19 9.68 Put Bond Future 880 1 880 1 0.00
20/12/2018 2030 On 02-May-19 Bond Future 9.61 90.8594 9.6113 90.8594 0.00
20/12/2018 2030 On 02-May-19 9.39 Call Bond Future 1408 1 1408 1 0.00
20/12/2018 2030 On 02-May-19 10.20 Call Bond Future 4364 4 4364 4 0.00
20/12/2018 2030 On 02-May-19 9.41 Call Bond Future 1462 1 1462 1 0.00
20/12/2018 2030 On 02-May-19 8.90 Call Bond Future 454 0 454 0 3,000.00
20/12/2018 2030 On 02-May-19 9.40 Call Bond Future 1435 1 1435 1 3,000.00
20/12/2018 2030 On 02-May-19 9.40 Put Bond Future 2742 3 2742 3 0.00
20/12/2018 2030 On 02-May-19 9.41 Put Bond Future 2707 3 2707 3 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
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20/12/2018 2030 On 02-May-19 8.90 Put Bond Future 4958 5 4958 5 0.00
20/12/2018 2030 On 02-May-19 10.20 Put Bond Future 852 1 852 1 3,000.00
20/12/2018 2030 On 02-May-19 9.39 Put Bond Future 2778 3 2778 3 0.00
20/12/2018 2030 On 01-August-19 Bond Future 9.68 88.6278 9.6768 88.6278 0.00
20/12/2018 2030 On 01-August-19 9.91 Call Bond Future 3462 3 3462 3 0.00
20/12/2018 2030 On 01-August-19 9.92 Call Bond Future 3498 3 3498 3 0.00
20/12/2018 2030 On 01-August-19 9.90 Call Bond Future 3426 3 3426 3 0.00
20/12/2018 2030 On 01-August-19 9.92 Put Bond Future 2052 2 2052 2 0.00
20/12/2018 2030 On 01-August-19 9.90 Put Bond Future 2097 2 2097 2 0.00
20/12/2018 2030 On 01-August-19 9.91 Put Bond Future 2074 2 2074 2 0.00
20/12/2018 2032 On 07-February-19 Bond Future 9.76 91.3749 9.7637 91.3749 43,478.00
20/12/2018 2032 On 07-February-19 8.82 Call Bond Future 21 0 21 0 0.00
20/12/2018 2032 On 07-February-19 8.81 Call Bond Future 19 0 19 0 0.00
20/12/2018 2032 On 07-February-19 8.80 Call Bond Future 18 0 18 0 0.00
20/12/2018 2032 On 07-February-19 8.81 Put Bond Future 6783 7 6783 7 0.00
20/12/2018 2032 On 07-February-19 8.80 Put Bond Future 6856 7 6856 7 0.00
20/12/2018 2032 On 07-February-19 8.82 Put Bond Future 6709 7 6709 7 0.00
20/12/2018 2032 On 02-May-19 Bond Future 9.83 88.8164 9.8274 88.8164 0.00
20/12/2018 2032 On 02-May-19 9.61 Call Bond Future 1555 1 1555 1 0.00
20/12/2018 2032 On 02-May-19 9.62 Call Bond Future 1585 1 1585 1 0.00
20/12/2018 2032 On 02-May-19 9.63 Call Bond Future 1615 1 1615 1 0.00
20/12/2018 2032 On 02-May-19 9.63 Put Bond Future 2939 3 2939 3 0.00
20/12/2018 2032 On 02-May-19 9.61 Put Bond Future 3015 3 3015 3 0.00
20/12/2018 2032 On 02-May-19 9.62 Put Bond Future 2977 3 2977 3 0.00
20/12/2018 2032 On 01-August-19 Bond Future 9.89 90.5503 9.8904 90.5503 0.00
20/12/2018 2032 On 01-August-19 10.11 Call Bond Future 3727 3 3727 3 0.00
20/12/2018 2032 On 01-August-19 10.10 Call Bond Future 3689 3 3689 3 0.00
20/12/2018 2032 On 01-August-19 10.09 Call Bond Future 3650 3 3650 3 0.00
20/12/2018 2032 On 01-August-19 10.09 Put Bond Future 2358 3 2358 3 0.00
20/12/2018 2032 On 01-August-19 10.11 Put Bond Future 2307 3 2307 3 0.00
20/12/2018 2032 On 01-August-19 10.10 Put Bond Future 2333 3 2333 3 0.00
20/12/2018 2033 On 07-February-19 Bond Future 102.29 102.2820 102.2931 102.2820 5,890.00
20/12/2018 2033 On 02-May-19 Bond Future 102.96 102.9487 102.9593 102.9487 0.00
20/12/2018 2033 On 01-August-19 Bond Future 104.99 104.9823 104.9928 104.9823 0.00
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20/12/2018 2037 On 07-February-19 Bond Future 9.99 87.2732 9.9919 87.2732 57,786.00
20/12/2018 2037 On 07-February-19 9.05 Call Bond Future 24 0 24 0 0.00
20/12/2018 2037 On 07-February-19 9.07 Call Bond Future 27 0 27 0 0.00
20/12/2018 2037 On 07-February-19 9.06 Call Bond Future 25 0 25 0 0.00
20/12/2018 2037 On 07-February-19 9.05 Put Bond Future 7527 8 7527 8 0.00
20/12/2018 2037 On 07-February-19 9.07 Put Bond Future 7361 8 7361 8 0.00
20/12/2018 2037 On 07-February-19 9.06 Put Bond Future 7444 8 7444 8 0.00
20/12/2018 2037 On 02-May-19 Bond Future 10.06 88.7998 10.0558 88.7998 0.00
20/12/2018 2037 On 02-May-19 9.80 Call Bond Future 1614 1 1614 1 0.00
20/12/2018 2037 On 02-May-19 9.79 Call Bond Future 1582 1 1582 1 0.00
20/12/2018 2037 On 02-May-19 9.81 Call Bond Future 1646 1 1646 1 0.00
20/12/2018 2037 On 02-May-19 9.79 Put Bond Future 3581 4 3581 4 0.00
20/12/2018 2037 On 02-May-19 9.80 Put Bond Future 3537 4 3537 4 0.00
20/12/2018 2037 On 02-May-19 9.81 Put Bond Future 3493 4 3493 4 0.00
20/12/2018 2037 On 01-August-19 Bond Future 10.12 86.2778 10.1219 86.2778 0.00
20/12/2018 2037 On 01-August-19 10.29 Call Bond Future 3952 4 3952 4 0.00
20/12/2018 2037 On 01-August-19 10.31 Call Bond Future 4036 4 4036 4 0.00
20/12/2018 2037 On 01-August-19 10.30 Call Bond Future 3994 4 3994 4 0.00
20/12/2018 2037 On 01-August-19 10.30 Put Bond Future 2709 3 2709 3 0.00
20/12/2018 2037 On 01-August-19 10.31 Put Bond Future 2680 3 2680 3 0.00
20/12/2018 2037 On 01-August-19 10.29 Put Bond Future 2739 3 2739 3 0.00
20/12/2018 2038 On 07-February-19 Bond Future 120.21 120.1936 120.2064 120.1936 9,955.00
20/12/2018 2038 On 02-May-19 Bond Future 122.34 122.3228 122.3352 122.3228 0.00
20/12/2018 2038 On 01-August-19 Bond Future 124.70 124.6867 124.6988 124.6867 0.00
20/12/2018 2040 On 07-February-19 Bond Future 10.06 90.4190 10.0566 90.4190 32,389.00
20/12/2018 2040 On 07-February-19 9.11 Call Bond Future 23 0 23 0 0.00
20/12/2018 2040 On 07-February-19 9.13 Call Bond Future 26 0 26 0 0.00
20/12/2018 2040 On 07-February-19 9.12 Call Bond Future 25 0 25 0 0.00
20/12/2018 2040 On 07-February-19 9.12 Put Bond Future 8076 9 8076 9 0.00
20/12/2018 2040 On 07-February-19 9.11 Put Bond Future 8166 9 8166 9 0.00
20/12/2018 2040 On 07-February-19 9.13 Put Bond Future 7985 9 7985 9 0.00
20/12/2018 2040 On 02-May-19 Bond Future 10.12 92.0007 10.1199 92.0007 0.00
20/12/2018 2040 On 02-May-19 10.20 Call Bond Future 3077 3 3077 3 1,150.00
20/12/2018 2040 On 02-May-19 9.90 Call Bond Future 1878 2 1878 2 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
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20/12/2018 2040 On 02-May-19 9.60 Call Bond Future 961 1 961 1 1,150.00
20/12/2018 2040 On 02-May-19 9.89 Call Bond Future 1842 2 1842 2 0.00
20/12/2018 2040 On 02-May-19 9.88 Call Bond Future 1807 2 1807 2 0.00
20/12/2018 2040 On 02-May-19 9.89 Put Bond Future 3697 4 3697 4 0.00
20/12/2018 2040 On 02-May-19 9.88 Put Bond Future 3744 4 3744 4 0.00
20/12/2018 2040 On 02-May-19 9.90 Put Bond Future 3651 4 3651 4 0.00
20/12/2018 2040 On 02-May-19 9.60 Put Bond Future 5244 6 5244 6 0.00
20/12/2018 2040 On 02-May-19 10.20 Put Bond Future 2444 3 2444 3 0.00
20/12/2018 2040 On 01-August-19 Bond Future 10.19 89.2909 10.1855 89.2909 0.00
20/12/2018 2040 On 01-August-19 10.36 Call Bond Future 4281 4 4281 4 0.00
20/12/2018 2040 On 01-August-19 10.37 Call Bond Future 4326 4 4326 4 0.00
20/12/2018 2040 On 01-August-19 10.38 Call Bond Future 4371 4 4371 4 0.00
20/12/2018 2040 On 01-August-19 10.38 Put Bond Future 2867 3 2867 3 0.00
20/12/2018 2040 On 01-August-19 10.36 Put Bond Future 2930 3 2930 3 0.00
20/12/2018 2040 On 01-August-19 10.37 Put Bond Future 2898 3 2898 3 0.00
20/12/2018 2044 On 07-February-19 Bond Future 10.08 87.5020 10.0802 87.5020 37,400.00
20/12/2018 2044 On 07-February-19 9.17 Call Bond Future 29 0 29 0 0.00
20/12/2018 2044 On 07-February-19 9.18 Call Bond Future 30 0 30 0 0.00
20/12/2018 2044 On 07-February-19 9.16 Call Bond Future 27 0 27 0 0.00
20/12/2018 2044 On 07-February-19 9.16 Put Bond Future 8094 9 8094 9 0.00
20/12/2018 2044 On 07-February-19 9.17 Put Bond Future 8001 9 8001 9 0.00
20/12/2018 2044 On 07-February-19 9.18 Put Bond Future 7909 9 7909 9 0.00
20/12/2018 2044 On 02-May-19 Bond Future 10.14 89.0326 10.1413 89.0326 0.00
20/12/2018 2044 On 02-May-19 9.90 Call Bond Future 1834 2 1834 2 0.00
20/12/2018 2044 On 02-May-19 9.92 Call Bond Future 1906 2 1906 2 0.00
20/12/2018 2044 On 02-May-19 9.91 Call Bond Future 1870 2 1870 2 0.00
20/12/2018 2044 On 02-May-19 9.92 Put Bond Future 3719 4 3719 4 0.00
20/12/2018 2044 On 02-May-19 9.91 Put Bond Future 3767 4 3767 4 0.00
20/12/2018 2044 On 02-May-19 9.90 Put Bond Future 3814 4 3814 4 0.00
20/12/2018 2044 On 01-August-19 Bond Future 10.20 86.3900 10.2043 86.3900 0.00
20/12/2018 2044 On 01-August-19 10.39 Call Bond Future 4396 4 4396 4 0.00
20/12/2018 2044 On 01-August-19 10.38 Call Bond Future 4350 4 4350 4 0.00
20/12/2018 2044 On 01-August-19 10.40 Call Bond Future 4441 4 4441 4 0.00
20/12/2018 2044 On 01-August-19 10.38 Put Bond Future 2971 3 2971 3 0.00
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20/12/2018 2044 On 01-August-19 10.39 Put Bond Future 2939 3 2939 3 0.00
20/12/2018 2044 On 01-August-19 10.40 Put Bond Future 2907 3 2907 3 0.00
20/12/2018 2046 On 07-February-19 Bond Future 114.35 114.2329 114.3529 114.2329 12,458.00
20/12/2018 2046 On 02-May-19 Bond Future 114.69 114.5707 114.6919 114.5707 0.00
20/12/2018 2046 On 01-August-19 Bond Future 116.96 116.8340 116.9573 116.8340 0.00
20/12/2018 2050 On 07-February-19 Bond Future 117.87 117.6101 117.8680 117.6101 10,568.00
20/12/2018 2050 On 02-May-19 Bond Future 119.96 119.6936 119.9551 119.6936 0.00
20/12/2018 2050 On 01-August-19 Bond Future 120.51 120.2396 120.5060 120.2396 0.00
20/12/2018 8607 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/12/2018 8608 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/12/2018 8657 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/12/2018 AL37 On 07-February-19 Index Future 609.50 607.7980 609.4970 607.7980 0.00
20/12/2018 AL37 On 02-May-19 Index Future 620.16 618.4280 620.1560 618.4280 0.00
20/12/2018 AL37 On 01-August-19 Index Future 632.26 630.4980 632.2590 630.4980 0.00
20/12/2018 AL7T On Q7-February-19 Index Future 700.29 696.8500 700.2890 696.8500 0.00
20/12/2018 AL7T On 02-May-19 Index Future 712.54 709.0370 712.5350 709.0370 0.00
20/12/2018 AL7T On 01-August-19 Index Future 726.44 722.8760 726.4410 722.8760 0.00
20/12/2018 ALBI On 07-February-19 Index Future 632.17 628.3300 632.1690 628.3300 908.00
20/12/2018 ALBI On 02-May-19 Index Future 643.22 639.3180 643.2240 639.3180 0.00
20/12/2018 ALBI On 01-August-19 Index Future 655.78 651.7960 655.7770 651.7960 0.00
20/12/2018 C002 On 31-March-32 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/12/2018 C007 On 31-January-37 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/12/2018 C023 On 28-February-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/12/2018 C025 On 31-January-25 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/12/2018 C030 On 31-January-30 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/12/2018 C035 On 28-February-35 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/12/2018 C038 On 31-January-38 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/12/2018 C040 On 06-October-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/12/2018 C040 On 31-January-40 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/12/2018 C044 On 31-January-44 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/12/2018 C048 On 28-February-48 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/12/2018 C050 On 31-December-50 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/12/2018 C070 On 01-August-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/12/2018 C186 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
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20/12/2018 C197 On 07-December-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/12/2018 C202 On 07-December-33 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/12/2018 C204 On 21-December-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/12/2018 C207 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/12/2018 C208 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/12/2018 C209 On 31-March-36 Price Contribution 6.25 6.2500 6.2500 6.2500 0.00
20/12/2018 C210 On 31-March-28 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/12/2018 C212 On 31-January-22 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/12/2018 C213 On 28-February-31 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/12/2018 C214 On 28-February-41 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/12/2018 C223 On 25-January-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/12/2018 C226 On 25-January-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/12/2018 C303 On 14-August-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/12/2018 C303 On 28-February-33 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/12/2018 C333 On 15-September-33 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/12/2018 C442 On 25-April-42 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/12/2018 C446 On 31-March-46 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/12/2018 CS23 On 25-January-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/12/2018 CS26 On 02-April-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/12/2018 CS33 On 15-September-33 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/12/2018 ES33 On 07-February-19 Bond Future 11.19 76.3264 11.1924 76.3264 494.00
20/12/2018 ES33 On 02-May-19 Bond Future 11.30 73.8701 11.2961 73.8701 0.00
20/12/2018 ES33 On 01-August-19 Bond Future 11.40 75.3123 11.4036 75.3123 0.00
20/12/2018 ES42 On 07-February-19 Bond Future 11.43 78.2767 11.4293 78.2767 5,169.00
20/12/2018 ES42 On 02-May-19 Bond Future 11.53 75.3851 11.6332 75.3851 0.00
20/12/2018 ES42 On 01-August-19 Bond Future 11.64 76.8572 11.6389 76.8572 0.00
20/12/2018 GOVI On 07-February-19 Govi 625.53 621.6240 625.5250 621.6240 450.00
20/12/2018 GOVI On 07-February-19 666.52 Call Govi 0 0 0 0 0.00
20/12/2018 GOVI On 07-February-19 666.53 Call Govi 0 0 0 0 0.00
20/12/2018 GOVI On 07-February-19 666.51 Call Govi 0 0 0 0 0.00
20/12/2018 GOVI On 07-February-19 666.51 Put Govi 409850 45 409850 45 0.00
20/12/2018 GOVI On 07-February-19 666.52 Put Govi 409950 45 409950 45 0.00
20/12/2018 GOVI On 07-February-19 666.53 Put Govi 410050 45 410050 45 0.00
20/12/2018 GOVI On 02-May-19 Govi 636.46 632.4950 636.4640 632.4950 0.00
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20/12/2018 GOVI On 02-May-19 647.88 Call Govi 0 0 0 0 0.00
20/12/2018 GOVI On 02-May-19 647.87 Call GovI 0 0 0 0 0.00
20/12/2018 GOVI On 02-May-19 647.86 Call Govi 0 0 0 0 0.00
20/12/2018 GOVI On 02-May-19 647.88 Put Govi 114160 15 114160 15 0.00
20/12/2018 GOVI On 02-May-19 647.86 Put GoviI 113960 15 113960 15 0.00
20/12/2018 GOVI On 02-May-19 647.87 Put Govi 114060 15 114060 15 0.00
20/12/2018 GOVI On 01-August-19 Govi 648.89 644.8400 648.8850 644.8400 0.00
20/12/2018 GOVI On 01-August-19 638.69 Call GoviI 101950 6 101950 6 0.00
20/12/2018 GOVI On 01-August-19 638.68 Call Govi 102050 6 102050 6 0.00
20/12/2018 GOVI On 01-August-19 638.67 Call Govi 102150 6 102150 6 0.00
20/12/2018 GOVI On 01-August-19 638.68 Put GovI 0 0 0 0 0.00
20/12/2018 GOVI On 01-August-19 638.67 Put Govi 0 0 0 0 0.00
20/12/2018 GOVI On 01-August-19 638.69 Put Govi 0 0 0 0 0.00
20/12/2018 GVIX On 01-January-29 LIVE INDEX 110.00 110.0000 110.0000 110.0000 0.00
20/12/2018 IGOV On 07-February-19 Index Future 253.56 253.4730 253.5590 253.4730 518.00
20/12/2018 IGOV On 02-May-19 Index Future 258.05 257.9630 258.0500 257.9630 215.00
20/12/2018 IGOV On 01-August-19 Index Future 263.15 263.0580 263.1470 263.0580 0.00
20/12/2018 IS01 On 20-December-18 Interest Rate Swap 102.24 102.2400 102.2400 102.2400 0.00
20/12/2018 IS01 On 22-March-19 Interest Rate Swap 99.58 99.5800 99.5800 99.5800 0.00
20/12/2018 IS01 On 20-June-19 Interest Rate Swap 102.02 102.0300 102.0200 102.0300 0.00
20/12/2018 IS01 On 19-September-19 Interest Rate Swap 99.92 98.2100 99.9200 98.2100 0.00
20/12/2018 IS02 On 21-December-18 Interest Rate Swap 98.90 98.9000 98.9000 98.9000 0.00
20/12/2018 IS02 On 15-March-19 Interest Rate Swap 99.33 99.3300 99.3300 99.3300 0.00
20/12/2018 1IS02 On 21-June-19 Interest Rate Swap 99.75 99.7600 99.7500 99.7600 0.00
20/12/2018 IS02 On 20-September-19 Interest Rate Swap 101.92 101.9400 101.9200 101.9400 0.00
20/12/2018 IS02 On 20-December-19 Interest Rate Swap 102.92 102.9500 102.9200 102.9500 0.00
20/12/2018 1IS02 On 23-March-20 Interest Rate Swap 98.99 99.0400 98.9900 99.0400 0.00
20/12/2018 IS02 On 22-June-20 Interest Rate Swap 102.61 102.6900 102.6100 102.6900 0.00
20/12/2018 1IS02 On 21-September-20 Interest Rate Swap 99.67 98.0400 99.6700 98.0400 0.00
20/12/2018 IS05 On 17-December-20 Interest Rate Swap 96.53 96.6600 96.5300 96.6600 0.00
20/12/2018 IS05 On 16-March-21 Interest Rate Swap 95.77 95.9200 95.7700 95.9200 0.00
20/12/2018 IS05 On 15-June-21 Interest Rate Swap 94.95 95.1400 94.9500 95.1400 0.00
20/12/2018 IS05 On 21-September-21 Interest Rate Swap 95.11 95.3400 95.1100 95.3400 0.00
20/12/2018 IS05 On 21-December-21 Interest Rate Swap 97.30 97.5600 97.3000 97.5600 51.00
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20/12/2018 IS05 On 15-March-22 Interest Rate Swap 97.43 97.7200 97.4300 97.7200 0.00
20/12/2018 IS05 On 21-June-22 Interest Rate Swap 98.61 98.9500 98.6100 98.9500 0.00
20/12/2018 IS05 On 20-September-22 Interest Rate Swap 102.52 102.9000 102.5200 102.9000 0.00
20/12/2018 IS05 On 20-December-22 Interest Rate Swap 103.77 104.1900 103.7700 104.1900 0.00
20/12/2018 1IS05 On 22-March-23 Interest Rate Swap 97.14 97.6100 97.1400 97.6100 0.00
20/12/2018 IS05 On 20-June-23 Interest Rate Swap 103.17 103.6800 103.1700 103.6800 0.00
20/12/2018 IS05 On 19-September-23 Interest Rate Swap 98.68 97.5000 98.6800 97.5000 0.00
20/12/2018 IS10 On 17-December-25 Interest Rate Swap 95.46 96.2300 95.4600 96.2300 0.00
20/12/2018 IS10 On 16-March-26 Interest Rate Swap 92.48 93.2700 92.4800 93.2700 0.00
20/12/2018 IS10 On 15-June-26 Interest Rate Swap 91.24 92.0600 91.2400 92.0600 0.00
20/12/2018 IS10 On 21-September-26 Interest Rate Swap 93.41 94.2500 93.4100 94.2500 0.00
20/12/2018 IS10 On 21-December-26 Interest Rate Swap 97.20 98.0600 97.2000 98.0600 0.00
20/12/2018 IS10 On 15-March-27 Interest Rate Swap 95.79 96.6700 95.7900 96.6700 0.00
20/12/2018 IS10 On 21-June-27 Interest Rate Swap 97.87 98.7800 97.8700 98.7800 0.00
20/12/2018 IS10 On 20-September-27 Interest Rate Swap 103.33 104.2500 103.3300 104.2500 0.00
20/12/2018 IS10 On 20-December-27 Interest Rate Swap 103.70 104.6400 103.7000 104.6400 0.00
20/12/2018 IS10 On 22-March-28 Interest Rate Swap 97.25 98.2400 97.2500 98.2400 0.00
20/12/2018 1IS10 On 20-June-28 Interest Rate Swap 104.42 105.4000 104.4200 105.4000 0.00
20/12/2018 IS10 On 19-September-28 Interest Rate Swap 98.02 97.3100 98.0200 97.3100 0.00
20/12/2018 J186 On 21-December-26 Interest Rate Swap 8.68 0.1077 8.6830 0.1077 0.00
20/12/2018 J204 On 21-December-18 Interest Rate Swap 8.96 0.0958 8.9620 0.0958 0.00
20/12/2018 J207 On 15-January-20 Interest Rate Swap 9.00 0.0691 8.9970 0.0691 0.00
20/12/2018 JBAF On 20-March-19 Jibar Tradeable Future 7.01 92.9900 7.0100 92.9900 0.00
20/12/2018 JBAF On 19-June-19 Jibar Tradeable Future 7.03 92.9700 7.0300 92.9700 0.00
20/12/2018 JBAF On 18-September-19 Jibar Tradeable Future 7.07 92.9300 7.0700 92.9300 0.00
20/12/2018 R023 On 07-February-19 Bond Future 8.24 101.5810 8.2410 101.5810 62,040.00
20/12/2018 R023 On 07-February-19 10.57 Call Bond Future 7431 7 7431 7 0.00
20/12/2018 R023 On 07-February-19 10.59 Call Bond Future 7492 7 7492 7 0.00
20/12/2018 R023 On 07-February-19 10.58 Call Bond Future 7461 7 7461 7 0.00
20/12/2018 R023 On 07-February-19 10.58 Put Bond Future 0 0 0 0 0.00
20/12/2018 R023 On 07-February-19 10.59 Put Bond Future 0 0 0 0 0.00
20/12/2018 R023 On 07-February-19 10.57 Put Bond Future 0 0 0 0 0.00
20/12/2018 R023 On 02-May-19 Bond Future 8.28 99.4280 8.2776 99.4280 0.00
20/12/2018 R023 On 02-May-19 8.46 Call Bond Future 1183 1 1183 1 0.00
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20/12/2018 R023 On 02-May-19 8.45 Call Bond Future 1162 1 1162 1 0.00
20/12/2018 R023 On 02-May-19 8.44 Call Bond Future 1142 1 1142 1 0.00
20/12/2018 R023 On 02-May-19 8.45 Put Bond Future 615 1 615 1 0.00
20/12/2018 R023 On 02-May-19 8.44 Put Bond Future 626 1 626 1 0.00
20/12/2018 R023 On 02-May-19 8.46 Put Bond Future 604 1 604 1 0.00
20/12/2018 R023 On 01-August-19 Bond Future 8.30 101.3689 8.3022 101.3689 0.00
20/12/2018 R023 On 01-August-19 8.93 Call Bond Future 2379 2 2379 2 0.00
20/12/2018 R023 On 01-August-19 8.95 Call Bond Future 2427 2 2427 2 0.00
20/12/2018 R023 On 01-August-19 8.94 Call Bond Future 2403 2 2403 2 0.00
20/12/2018 R023 On 01-August-19 8.94 Put Bond Future 510 1 510 1 0.00
20/12/2018 R023 On 01-August-19 8.95 Put Bond Future 505 1 505 1 0.00
20/12/2018 R023 On 01-August-19 8.93 Put Bond Future 516 1 516 1 0.00
20/12/2018 R035 On 07-February-19 Bond Future 9.92 95.0719 9.9197 95.0719 71,500.00
20/12/2018 R035 On 07-February-19 8.96 Call Bond Future 18 0 18 0 0.00
20/12/2018 R035 On 07-February-19 8.98 Call Bond Future 20 0 20 0 0.00
20/12/2018 R035 On 07-February-19 8.97 Call Bond Future 19 0 19 0 0.00
20/12/2018 R035 On 07-February-19 8.97 Put Bond Future 7523 8 7523 8 0.00
20/12/2018 R035 On 07-February-19 8.98 Put Bond Future 7441 8 7441 8 0.00
20/12/2018 R035 On 07-February-19 8.96 Put Bond Future 7606 8 7606 8 0.00
20/12/2018 R035 On 02-May-19 Bond Future 9.98 92.2346 9.9813 92.2346 0.00
20/12/2018 R035 On 02-May-19 9.74 Call Bond Future 1699 1 1699 1 0.00
20/12/2018 R035 On 02-May-19 9.75 Call Bond Future 1731 1 1731 1 0.00
20/12/2018 R035 On 02-May-19 9.73 Call Bond Future 1668 1 1668 1 0.00
20/12/2018 R035 On 02-May-19 9.73 Put Bond Future 3545 4 3545 4 0.00
20/12/2018 R035 On 02-May-19 9.75 Put Bond Future 3456 4 3456 4 0.00
20/12/2018 R035 On 02-May-19 9.74 Put Bond Future 3501 4 3501 4 0.00
20/12/2018 R035 On 01-August-19 Bond Future 10.04 94.0352 10.0432 94.0352 0.00
20/12/2018 R035 On 01-August-19 10.24 Call Bond Future 3949 4 3949 4 0.00
20/12/2018 R035 On 01-August-19 10.23 Call Bond Future 3907 4 3907 4 0.00
20/12/2018 R035 On 01-August-19 10.22 Call Bond Future 3865 3 3865 3 0.00
20/12/2018 R035 On 01-August-19 10.23 Put Bond Future 2565 3 2565 3 0.00
20/12/2018 R035 On 01-August-19 10.22 Put Bond Future 2595 3 2595 3 0.00
20/12/2018 R035 On 01-August-19 10.24 Put Bond Future 2536 3 2536 3 0.00
20/12/2018 R186 On 07-February-19 Bond Future 9.03 109.1802 9.0262 109.1802 75,061.00
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20/12/2018 R186 On 07-February-19 9.20 Call Bond Future 1661 1 1661 1 3,000.00
20/12/2018 R186 On 07-February-19 9.30 Call Bond Future 2060 2 2060 2 0.00
20/12/2018 R186 On 07-February-19 9.38 Call Bond Future 2407 2 2407 2 6,000.00
20/12/2018 R186 On 07-February-19 8.20 Call Bond Future 27 0 27 0 0.00
20/12/2018 R186 On 07-February-19 8.50 Call Bond Future 136 0 136 0 1,000.00
20/12/2018 R186 On 07-February-19 9.50 Call Bond Future 2962 3 2962 3 0.00
20/12/2018 R186 On 07-February-19 8.21 Call Bond Future 28 0 28 0 0.00
20/12/2018 R186 On 07-February-19 9.10 Call Bond Future 1303 1 1303 1 0.00
20/12/2018 R186 On 07-February-19 9.92 Call Bond Future 5108 5 5108 5 0.00
20/12/2018 R186 On 07-February-19 9.23 Call Bond Future 1776 1 1776 1 3,000.00
20/12/2018 R186 On 07-February-19 8.22 Call Bond Future 30 0 30 0 0.00
20/12/2018 R186 On 07-February-19 8.30 Call Bond Future 48 0 48 0 210.00
20/12/2018 R186 On 07-February-19 9.90 Call Bond Future 5003 5 5003 5 0.00
20/12/2018 R186 On 07-February-19 8.77 Call Bond Future 457 0 457 0 1,170.00
20/12/2018 R186 On 07-February-19 9.27 Call Bond Future 1936 2 1936 2 1,170.00
20/12/2018 R186 On 07-February-19 8.77 Put Bond Future 1966 2 1966 2 0.00
20/12/2018 R186 On 07-February-19 9.90 Put Bond Future 57 0 57 0 1,000.00
20/12/2018 R186 On 07-February-19 9.27 Put Bond Future 526 1 526 1 0.00
20/12/2018 R186 On 07-February-19 8.22 Put Bond Future 4871 5 4871 5 0.00
20/12/2018 R186 On 07-February-19 9.23 Put Bond Future 595 1 595 1 0.00
20/12/2018 R186 On 07-February-19 9.50 Put Bond Future 243 0 243 0 5,000.00
20/12/2018 R186 On 07-February-19 8.20 Put Bond Future 4991 5 4991 5 0.00
20/12/2018 R186 On 07-February-19 8.30 Put Bond Future 4396 5 4396 5 0.00
20/12/2018 R186 On 07-February-19 8.50 Put Bond Future 3264 4 3264 4 0.00
20/12/2018 R186 On 07-February-19 9.10 Put Bond Future 874 1 874 1 1,000.00
20/12/2018 R186 On 07-February-19 8.21 Put Bond Future 4931 5 4931 5 0.00
20/12/2018 R186 On 07-February-19 9.92 Put Bond Future 53 0 53 0 1,170.00
20/12/2018 R186 On 07-February-19 9.38 Put Bond Future 368 1 368 1 0.00
20/12/2018 R186 On 07-February-19 9.30 Put Bond Future 478 1 478 1 7,500.00
20/12/2018 R186 On 07-February-19 9.20 Put Bond Future 653 1 653 1 0.00
20/12/2018 R186 On 02-May-19 Bond Future 9.09 111.0897 9.0859 111.0897 3,050.00
20/12/2018 R186 On 02-May-19 8.65 Call Bond Future 745 1 745 1 3,250.00
20/12/2018 R186 On 02-May-19 9.03 Call Bond Future 1638 1 1638 1 0.00
20/12/2018 R186 On 02-May-19 9.02 Call Bond Future 1610 1 1610 1 0.00
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20/12/2018 R186 On 02-May-19 10.07 Call Bond Future 5789 5 5789 5 0.00
20/12/2018 R186 On 02-May-19 9.75 Call Bond Future 4318 4 4318 4 0.00
20/12/2018 R186 On 02-May-19 9.30 Call Bond Future 2504 2 2504 2 200.00
20/12/2018 R186 On 02-May-19 9.96 Call Bond Future 5273 5 5273 5 0.00
20/12/2018 R186 On 02-May-19 9.25 Call Bond Future 2329 2 2329 2 3,250.00
20/12/2018 R186 On 02-May-19 9.01 Call Bond Future 1582 1 1582 1 0.00
20/12/2018 R186 On 02-May-19 8.62 Call Bond Future 691 1 691 1 90.00
20/12/2018 R186 On 02-May-19 8.70 Call Bond Future 840 1 840 1 200.00
20/12/2018 R186 On 02-May-19 9.20 Call Bond Future 2161 2 2161 2 90.00
20/12/2018 R186 On 02-May-19 8.50 Call Bond Future 502 0 502 0 7,000.00
20/12/2018 R186 On 02-May-19 9.00 Call Bond Future 1554 1 1554 1 7,000.00
20/12/2018 R186 On 02-May-19 8.80 Call Bond Future 1050 1 1050 1 7,500.00
20/12/2018 R186 On 02-May-19 10.02 Call Bond Future 5553 5 5553 5 0.00
20/12/2018 R186 On 02-May-19 8.80 Put Bond Future 2691 3 2691 3 0.00
20/12/2018 R186 On 02-May-19 9.00 Put Bond Future 2044 2 2044 2 0.00
20/12/2018 R186 On 02-May-19 8.50 Put Bond Future 3901 4 3901 4 0.00
20/12/2018 R186 On 02-May-19 9.30 Put Bond Future 1295 2 1295 2 0.00
20/12/2018 R186 On 02-May-19 8.70 Put Bond Future 3063 3 3063 3 0.00
20/12/2018 R186 On 02-May-19 8.62 Put Bond Future 3382 4 3382 4 0.00
20/12/2018 R186 On 02-May-19 9.02 Put Bond Future 1985 2 1985 2 0.00
20/12/2018 R186 On 02-May-19 9.20 Put Bond Future 1515 2 1515 2 0.00
20/12/2018 R186 On 02-May-19 10.02 Put Bond Future 410 0 410 0 3,250.00
20/12/2018 R186 On 02-May-19 9.75 Put Bond Future 627 1 627 1 7,000.00
20/12/2018 R186 On 02-May-19 10.07 Put Bond Future 379 0 379 0 200.00
20/12/2018 R186 On 02-May-19 9.96 Put Bond Future 450 1 450 1 90.00
20/12/2018 R186 On 02-May-19 8.65 Put Bond Future 3260 4 3260 4 0.00
20/12/2018 R186 On 02-May-19 9.25 Put Bond Future 1401 2 1401 2 0.00
20/12/2018 R186 On 02-May-19 9.01 Put Bond Future 2014 2 2014 2 0.00
20/12/2018 R186 On 02-May-19 9.03 Put Bond Future 1957 2 1957 2 0.00
20/12/2018 R186 On 01-August-19 Bond Future 9.14 107.9566 9.1427 107.9566 0.00
20/12/2018 R186 On 01-August-19 9.52 Call Bond Future 3574 3 3574 3 0.00
20/12/2018 R186 On 01-August-19 8.30 Call Bond Future 469 0 469 0 6,000.00
20/12/2018 R186 On 01-August-19 9.05 Call Bond Future 2028 2 2028 2 6,000.00
20/12/2018 R186 On 01-August-19 9.54 Call Bond Future 3650 3 3650 3 0.00
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20/12/2018 R186 On 01-August-19 10.08 Call Bond Future 5877 5 5877 5 0.00
20/12/2018 R186 On 01-August-19 9.53 Call Bond Future 3612 3 3612 3 0.00
20/12/2018 R186 On 01-August-19 9.53 Put Bond Future 1500 2 1500 2 0.00
20/12/2018 R186 On 01-August-19 9.54 Put Bond Future 1484 2 1484 2 0.00
20/12/2018 R186 On 01-August-19 10.08 Put Bond Future 857 1 857 1 6,000.00
20/12/2018 R186 On 01-August-19 9.05 Put Bond Future 2542 3 2542 3 0.00
20/12/2018 R186 On 01-August-19 9.52 Put Bond Future 1516 2 1516 2 0.00
20/12/2018 R186 On 01-August-19 8.30 Put Bond Future 5259 6 5259 6 0.00
20/12/2018 R197 On 07-February-19 Bond Future 299.13 299.1042 299.1272 299.1042 2,355.00
20/12/2018 R197 On 02-May-19 Bond Future 304.42 304.4026 304.4243 304.4026 0.00
20/12/2018 R197 On 01-August-19 Bond Future 302.88 302.8568 302.8779 302.8568 0.00
20/12/2018 R202 On 07-February-19 Bond Future 230.88 230.8590 230.8834 230.8590 8,805.00
20/12/2018 R202 On 02-May-19 Bond Future 234.97 234.9485 234.9721 234.9485 0.00
20/12/2018 R202 On 01-August-19 Bond Future 235.60 235.5746 235.5978 235.5746 0.00
20/12/2018 R207 On 07-February-19 Bond Future 5.83 101.7705 5.8262 101.7705 15,739.00
20/12/2018 R207 On 07-February-19 6.53 Call Bond Future 627 1 627 1 0.00
20/12/2018 R207 On 07-February-19 6.52 Call Bond Future 618 1 618 1 0.00
20/12/2018 R207 On 07-February-19 6.51 Call Bond Future 610 1 610 1 0.00
20/12/2018 R207 On 07-February-19 6.52 Put Bond Future 0 0 0 0 0.00
20/12/2018 R207 On 07-February-19 6.51 Put Bond Future 0 0 0 0 0.00
20/12/2018 R207 On 07-February-19 6.53 Put Bond Future 0 0 0 0 0.00
20/12/2018 R207 On 02-May-19 Bond Future 5.21 103.5505 5.2146 103.5505 0.00
20/12/2018 R207 On 02-May-19 7.61 Call Bond Future 1606 2 1606 2 0.00
20/12/2018 R207 On 02-May-19 7.63 Call Bond Future 1619 2 1619 2 0.00
20/12/2018 R207 On 02-May-19 7.62 Call Bond Future 1613 2 1613 2 0.00
20/12/2018 R207 On 02-May-19 7.62 Put Bond Future 0 0 0 0 0.00
20/12/2018 R207 On 02-May-19 7.63 Put Bond Future 0 0 0 0 0.00
20/12/2018 R207 On 02-May-19 7.61 Put Bond Future 0 0 0 0 0.00
20/12/2018 R207 On 01-August-19 Bond Future 3.65 101.9297 3.6455 101.9297 0.00
20/12/2018 R207 On 01-August-19 7.33 Call Bond Future 1615 2 1615 2 0.00
20/12/2018 R207 On 01-August-19 7.34 Call Bond Future 1619 2 1619 2 0.00
20/12/2018 R207 On 01-August-19 7.35 Call Bond Future 1624 2 1624 2 0.00
20/12/2018 R207 On 01-August-19 7.35 Put Bond Future 0 0 0 0 0.00
20/12/2018 R207 On 01-August-19 7.33 Put Bond Future 0 0 0 0 0.00
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20/12/2018 R207 On 01-August-19 7.34 Put Bond Future 0 0 0 0 0.00
20/12/2018 R208 On 07-February-19 Bond Future 7.07 101.7325 7.0726 101.7325 17,335.00
20/12/2018 R208 On 07-February-19 7.08 Call Bond Future 174 0 174 0 0.00
20/12/2018 R208 On 07-February-19 7.07 Call Bond Future 165 0 165 0 0.00
20/12/2018 R208 On 07-February-19 7.06 Call Bond Future 155 0 155 0 0.00
20/12/2018 R208 On 07-February-19 7.08 Put Bond Future 160 0 160 0 0.00
20/12/2018 R208 On 07-February-19 7.06 Put Bond Future 180 0 180 0 0.00
20/12/2018 R208 On 07-February-19 7.07 Put Bond Future 170 0 170 0 0.00
20/12/2018 R208 On 02-May-19 Bond Future 6.99 100.1108 6.9948 100.1108 0.00
20/12/2018 R208 On 02-May-19 8.02 Call Bond Future 1804 2 1804 2 0.00
20/12/2018 R208 On 02-May-19 8.03 Call Bond Future 1820 2 1820 2 0.00
20/12/2018 R208 On 02-May-19 8.04 Call Bond Future 1837 2 1837 2 0.00
20/12/2018 R208 On 02-May-19 8.04 Put Bond Future 33 0 33 0 0.00
20/12/2018 R208 On 02-May-19 8.02 Put Bond Future 34 0 34 0 0.00
20/12/2018 R208 On 02-May-19 8.03 Put Bond Future 34 0 34 0 0.00
20/12/2018 R208 On 01-August-19 Bond Future 6.85 102.0652 6.8460 102.0652 0.00
20/12/2018 R208 On 01-August-19 8.17 Call Bond Future 2059 2 2059 2 0.00
20/12/2018 R208 On 01-August-19 8.16 Call Bond Future 2046 2 2046 2 0.00
20/12/2018 R208 On 01-August-19 8.15 Call Bond Future 2032 2 2032 2 0.00
20/12/2018 R208 On 01-August-19 8.15 Put Bond Future 55 0 55 0 0.00
20/12/2018 R208 On 01-August-19 8.17 Put Bond Future 53 0 53 0 0.00
20/12/2018 R208 On 01-August-19 8.16 Put Bond Future 54 0 54 0 0.00
20/12/2018 R209 On 07-February-19 Bond Future 9.85 72.2123 9.8538 72.2123 115,525.00
20/12/2018 R209 On 07-February-19 8.96 Call Bond Future 27 0 27 0 0.00
20/12/2018 R209 On 07-February-19 9.54 Call Bond Future 470 0 470 0 4,000.00
20/12/2018 R209 On 07-February-19 8.95 Call Bond Future 25 0 25 0 0.00
20/12/2018 R209 On 07-February-19 9.04 Call Bond Future 42 0 42 0 4,000.00
20/12/2018 R209 On 07-February-19 10.20 Call Bond Future 2649 2 2649 2 0.00
20/12/2018 R209 On 07-February-19 8.97 Call Bond Future 28 0 28 0 0.00
20/12/2018 R209 On 07-February-19 9.54 Put Bond Future 2504 3 2504 3 0.00
20/12/2018 R209 On 07-February-19 8.95 Put Bond Future 6124 7 6124 7 0.00
20/12/2018 R209 On 07-February-19 9.04 Put Bond Future 5500 6 5500 6 0.00
20/12/2018 R209 On 07-February-19 8.96 Put Bond Future 6054 7 6054 7 0.00
20/12/2018 R209 On 07-February-19 10.20 Put Bond Future 501 1 501 1 4,000.00
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20/12/2018 R209 On 07-February-19 8.97 Put Bond Future 5984 7 5984 7 0.00
20/12/2018 R209 On 02-May-19 Bond Future 9.91 70.3262 9.9094 70.3262 0.00
20/12/2018 R209 On 02-May-19 9.69 Call Bond Future 1503 1 1503 1 0.00
20/12/2018 R209 On 02-May-19 9.95 Call Bond Future 2296 2 2296 2 760.00
20/12/2018 R209 On 02-May-19 9.68 Call Bond Future 1476 1 1476 1 0.00
20/12/2018 R209 On 02-May-19 9.35 Call Bond Future 730 1 730 1 760.00
20/12/2018 R209 On 02-May-19 9.70 Call Bond Future 1530 1 1530 1 0.00
20/12/2018 R209 On 02-May-19 10.50 Call Bond Future 4488 4 4488 4 0.00
20/12/2018 R209 On 02-May-19 10.71 Call Bond Future 5455 5 5455 5 0.00
20/12/2018 R209 On 02-May-19 10.71 Put Bond Future 679 1 679 1 760.00
20/12/2018 R209 On 02-May-19 9.68 Put Bond Future 2939 3 2939 3 0.00
20/12/2018 R209 On 02-May-19 9.95 Put Bond Future 2041 2 2041 2 0.00
20/12/2018 R209 On 02-May-19 10.50 Put Bond Future 916 1 916 1 11,560.00
20/12/2018 R209 On 02-May-19 9.35 Put Bond Future 4378 5 4378 5 0.00
20/12/2018 R209 On 02-May-19 9.69 Put Bond Future 2901 3 2901 3 0.00
20/12/2018 R209 On 02-May-19 9.70 Put Bond Future 2864 3 2864 3 0.00
20/12/2018 R209 On 01-August-19 Bond Future 9.96 71.6992 9.9641 71.6992 0.00
20/12/2018 R209 On 01-August-19 10.15 Call Bond Future 3425 3 3425 3 0.00
20/12/2018 R209 On 01-August-19 10.17 Call Bond Future 3497 3 3497 3 0.00
20/12/2018 R209 On 01-August-19 10.16 Call Bond Future 3461 3 3461 3 0.00
20/12/2018 R209 On 01-August-19 10.16 Put Bond Future 2258 3 2258 3 0.00
20/12/2018 R209 On 01-August-19 10.15 Put Bond Future 2282 3 2282 3 0.00
20/12/2018 R209 On 01-August-19 10.17 Put Bond Future 2233 2 2233 2 0.00
20/12/2018 R210 On 07-February-19 Bond Future 185.91 185.8960 185.9149 185.8960 2,448.00
20/12/2018 R210 On 02-May-19 Bond Future 186.65 186.6333 186.6516 186.6333 0.00
20/12/2018 R210 On 01-August-19 Bond Future 190.34 190.3202 190.3381 190.3202 0.00
20/12/2018 R212 On 07-February-19 Bond Future 155.78 155.7650 155.7763 155.7650 4,976.00
20/12/2018 R212 On 02-May-19 Bond Future 158.54 158.5243 158.5350 158.5243 0.00
20/12/2018 R212 On 01-August-19 Bond Future 161.60 161.5847 161.5950 161.5847 0.00
20/12/2018 R213 On 07-February-19 Bond Future 9.64 84.0483 9.6430 84.0483 32,702.00
20/12/2018 R213 On 07-February-19 8.68 Call Bond Future 16 0 16 0 0.00
20/12/2018 R213 On 07-February-19 8.69 Call Bond Future 17 0 17 0 0.00
20/12/2018 R213 On 07-February-19 8.70 Call Bond Future 19 0 19 0 0.00
20/12/2018 R213 On 07-February-19 8.69 Put Bond Future 6144 7 6144 7 0.00
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20/12/2018 R213 On 07-February-19 8.70 Put Bond Future 6078 7 6078 7 0.00
20/12/2018 R213 On 07-February-19 8.68 Put Bond Future 6210 7 6210 7 0.00
20/12/2018 R213 On 02-May-19 Bond Future 9.70 81.9689 9.7013 81.9689 0.00
20/12/2018 R213 On 02-May-19 9.50 Call Bond Future 1469 1 1469 1 0.00
20/12/2018 R213 On 02-May-19 9.49 Call Bond Future 1442 1 1442 1 0.00
20/12/2018 R213 On 02-May-19 9.48 Call Bond Future 1416 1 1416 1 0.00
20/12/2018 R213 On 02-May-19 9.49 Put Bond Future 2731 3 2731 3 0.00
20/12/2018 R213 On 02-May-19 9.48 Put Bond Future 2766 3 2766 3 0.00
20/12/2018 R213 On 02-May-19 9.50 Put Bond Future 2696 3 2696 3 0.00
20/12/2018 R213 On 01-August-19 Bond Future 9.76 83.5691 9.7592 83.5691 0.00
20/12/2018 R213 On 01-August-19 9.98 Call Bond Future 3313 3 3313 3 0.00
20/12/2018 R213 On 01-August-19 9.99 Call Bond Future 3349 3 3349 3 0.00
20/12/2018 R213 On 01-August-19 10.00 Call Bond Future 3385 3 3385 3 0.00
20/12/2018 R213 On 01-August-19 10.00 Put Bond Future 1970 2 1970 2 0.00
20/12/2018 R213 On 01-August-19 9.98 Put Bond Future 2015 2 2015 2 0.00
20/12/2018 R213 On 01-August-19 9.99 Put Bond Future 1992 2 1992 2 0.00
20/12/2018 R214 On 07-February-19 Bond Future 10.04 71.2173 10.0354 71.2173 31,531.00
20/12/2018 R214 On 07-February-19 9.04 Call Bond Future 15 0 15 0 0.00
20/12/2018 R214 On 07-February-19 9.05 Call Bond Future 16 0 16 0 0.00
20/12/2018 R214 On 07-February-19 9.03 Call Bond Future 14 0 14 0 0.00
20/12/2018 R214 On 07-February-19 9.03 Put Bond Future 7156 8 7156 8 0.00
20/12/2018 R214 On 07-February-19 9.04 Put Bond Future 7080 8 7080 8 0.00
20/12/2018 R214 On 07-February-19 9.05 Put Bond Future 7004 8 7004 8 0.00
20/12/2018 R214 On 02-May-19 Bond Future 10.09 69.1671 10.0904 69.1671 0.00
20/12/2018 R214 On 02-May-19 9.87 Call Bond Future 1566 1 1566 1 0.00
20/12/2018 R214 On 02-May-19 9.85 Call Bond Future 1509 1 1509 1 0.00
20/12/2018 R214 On 02-May-19 9.86 Call Bond Future 1537 1 1537 1 0.00
20/12/2018 R214 On 02-May-19 9.86 Put Bond Future 3063 3 3063 3 0.00
20/12/2018 R214 On 02-May-19 9.87 Put Bond Future 3024 3 3024 3 0.00
20/12/2018 R214 On 02-May-19 9.85 Put Bond Future 3102 3 3102 3 0.00
20/12/2018 R214 On 01-August-19 Bond Future 10.15 70.5173 10.1457 70.5173 0.00
20/12/2018 R214 On 01-August-19 10.33 Call Bond Future 3546 3 3546 3 0.00
20/12/2018 R214 On 01-August-19 10.34 Call Bond Future 3582 3 3582 3 0.00
20/12/2018 R214 On 01-August-19 10.32 Call Bond Future 3509 3 3509 3 0.00
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20/12/2018 R214 On 01-August-19 10.32 Put Bond Future 2400 3 2400 3 0.00
20/12/2018 R214 On 01-August-19 10.33 Put Bond Future 2375 3 2375 3 0.00
20/12/2018 R214 On 01-August-19 10.34 Put Bond Future 2349 3 2349 3 0.00
20/12/2018 R248 On 07-February-19 Bond Future 10.06 90.9667 10.0609 90.9667 107,561.00
20/12/2018 R248 On 07-February-19 9.05 Call Bond Future 12 0 12 0 0.00
20/12/2018 R248 On 07-February-19 9.07 Call Bond Future 14 0 14 0 0.00
20/12/2018 R248 On 07-February-19 9.06 Call Bond Future 13 0 13 0 0.00
20/12/2018 R248 On 07-February-19 9.05 Put Bond Future 9228 10 9228 10 0.00
20/12/2018 R248 On 07-February-19 9.07 Put Bond Future 9031 10 9031 10 0.00
20/12/2018 R248 On 07-February-19 9.06 Put Bond Future 9129 10 9129 10 0.00
20/12/2018 R248 On 02-May-19 Bond Future 10.12 88.1210 10.1166 88.1210 0.00
20/12/2018 R248 On 02-May-19 9.90 Call Bond Future 1944 2 1944 2 0.00
20/12/2018 R248 On 02-May-19 9.89 Call Bond Future 1908 2 1908 2 0.00
20/12/2018 R248 On 02-May-19 9.91 Call Bond Future 1980 2 1980 2 0.00
20/12/2018 R248 On 02-May-19 9.89 Put Bond Future 3818 4 3818 4 0.00
20/12/2018 R248 On 02-May-19 9.91 Put Bond Future 3719 4 3719 4 0.00
20/12/2018 R248 On 02-May-19 9.90 Put Bond Future 3768 4 3768 4 0.00
20/12/2018 R248 On 01-August-19 Bond Future 10.17 89.8413 10.1726 89.8413 0.00
20/12/2018 R248 On 01-August-19 10.36 Call Bond Future 4417 4 4417 4 0.00
20/12/2018 R248 On 01-August-19 10.35 Call Bond Future 4370 4 4370 4 0.00
20/12/2018 R248 On 01-August-19 10.34 Call Bond Future 4324 4 4324 4 0.00
20/12/2018 R248 On 01-August-19 10.35 Put Bond Future 2940 3 2940 3 0.00
20/12/2018 R248 On 01-August-19 10.34 Put Bond Future 2973 3 2973 3 0.00
20/12/2018 R248 On 01-August-19 10.36 Put Bond Future 2907 3 2907 3 0.00
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