Yield-X Derivatives Weekly Statistics Report

JSE Interest Rate Exchange From 2007/01/15 To 2007/01/19
Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
15/01/2007 CRD1 On 01-February-07 Index Future 107.1700 107.1920 107.1670 107.1920 10.00
15/01/2007 GOVI On 01-February-07 jGovi 248.3200 249.9620 248.3150 249.9620 66.00
15/01/2007 GOVI On 03-May-07 jGovi 255.3100 255.4620 255.3110 255.4620 141.00
15/01/2007 GOVI On 02-August-07 jGovi 260.9100 261.0580 260.9050 261.0580 175.00
15/01/2007 ILBI On 01-February-07 Index Future 269.1100 269.3660 269.1140 269.3660 0.00
15/01/2007 J153 On 31-August-10 jSwap 8.8700 8.8500 0.0466 0.0459 0.00
15/01/2007 J157 On 15-September-15 jSwap 8.4900 8.4800 0.0481 0.0488 0.00
15/01/2007 J186 On 21-December-26 jSwap 7.9100 7.8810 0.0406 0.0375 0.00
15/01/2007 J194 On 28-February-08 jSwap 9.2100 9.2140 0.0242 0.0242 0.00
15/01/2007 J201 On 22-December-14 jSwap 8.5300 8.5180 0.0588 0.0580 0.00
15/01/2007 J203 On 15-September-17 jSwap 8.3900 8.3650 0.0642 0.0625 0.00
15/01/2007 J204 On 21-December-18 jSwap 8.3200 8.2930 0.0609 0.0592 0.00
15/01/2007 J207 On 15-January-20 jSwap 8.2500 8.2230 0.0191 0.0185 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest

Put Closing MTM Closing Price
15/01/2007 JBAR On 21-December-05 jBar 9.3000 9.2750 0.0000 0.0000 0.00
15/01/2007 JFRA On 01-February-07 jFra 9.3500 9.3330 0.0228 0.0227 0.00
15/01/2007 JFRA On 07-February-08 jFra 9.1500 9.1720 0.0223 0.0224 0.00
15/01/2007 JFRA On 03-May-07 jFra 9.4900 9.4870 0.0231 0.0231 0.00
15/01/2007 JFRA On 02-August-07 jFra 9.4800 9.4720 0.0231 0.0231 0.00
15/01/2007 JFRA On 01-November-07 jFra 9.3200 9.3220 0.0244 0.0244 0.00
15/01/2007 JNO2 On 01-February-07 jNote 9.1700 9.1690 0.1666 0.1666 0.00
15/01/2007 JNO2 On 03-May-07 jNote 9.0700 9.0650 0.1649 0.1648 0.00
15/01/2007 JNO2 On 02-August-07 jNote 8.9300 8.9230 0.1626 0.1625 0.00
15/01/2007 JNO5 On 01-February-07 jNote 8.6400 8.6230 0.3462 0.3456 0.00
15/01/2007 JNO5 On 03-May-07 jNote 8.5800 8.5560 0.3442 0.3435 0.00
15/01/2007 JNO5 On 02-August-07 jNote 8.5000 8.4760 0.3418 0.3412 0.00
15/01/2007 JN10 On 01-February-07 jNote 8.3200 8.3010 0.5564 0.5554 0.00
15/01/2007 JN10 On 03-May-07 jNote 8.2700 8.2460 0.5544 0.5532 0.00
15/01/2007 JN10 On 02-August-07 jNote 8.2100 8.1850 0.5520 0.5508 0.00
15/01/2007 JROD On 31-January-07 jRod 8.4500 8.4570 0.0014 0.0018 0.00
15/01/2007 JROD On 28-February-07 jRod 8.7900 8.8060 0.0021 0.0026 0.00
15/01/2007 JROD On 30-March-07 jRod 9.1300 9.1390 0.0030 0.0034 0.00
15/01/2007 JROD On 30-April-07 jRod 8.9200 8.9280 0.0047 0.0052 0.00
15/01/2007 JROD On 31-May-07 jRod 9.1600 9.1680 0.0059 0.0063 0.00
15/01/2007 OTH1 On 01-February-07 Index Future 246.2900 246.3710 246.2880 246.3710 15.00
15/01/2007 R153 On 01-February-07 Bond Future 8.2400 8.1250 120.1473 120.5116 63.00
15/01/2007 R153 On 03-May-07 Bond Future 8.1800 8.1550 116.1654 116.2274 0.00
15/01/2007 R153 On 02-August-07 Bond Future 8.0200 8.0010 118.9487 118.9921 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
15/01/2007 R157 On 01-February-07 Bond Future 7.8800 7.8550 140.0226 140.1733 0.00
15/01/2007 R157 On 03-May-07 Bond Future 7.8800 7.8160 135.8554 136.3483 504.00
15/01/2007 R157 On 02-August-07 Bond Future 7.7400 7.7230 139.5199 139.6283 0.00
15/01/2007 R186 On 01-February-07 Bond Future 7.4800 7.4650 132.3154 132.5174 2.00
15/01/2007 R186 On 03-May-07 Bond Future 7.4300 7.4170 135.3828 135.5721 0.00
15/01/2007 R186 On 02-August-07 Bond Future 7.3900 7.3750 133.0832 133.2848 0.00
15/01/2007 R194 On 01-February-07 Bond Future 8.8500 8.8270 105.5221 105.5442 0.00
15/01/2007 R194 On 03-May-07 Bond Future 8.6600 8.6460 102.8802 102.8911 0.00
15/01/2007 R194 On 02-August-07 Bond Future 8.4600 8.4440 105.1689 105.1776 0.00
15/01/2007 R194 On 01-February-07 750 Call  Option on Bond Future 54 94 54 94 0.00
15/01/2007 R194 On 01-February-07 7.50 Put  Option on Bond Future 6080 5900 6080 5900 0.00
15/01/2007 R194 On 01-February-07 7.50 Call  Option on Bond Future 0 1 0 1 0.00
15/01/2007 R194 On 01-February-07 7.50 Put  Option on Bond Future 11097 10877 11097 10877 0.00
15/01/2007 R196 On 01-February-07 Bond Future 8.6800 8.6270 106.8217 106.9234 0.00
15/01/2007 R196 On 03-May-07 Bond Future 8.5700 8.5110 104.2081 104.3036 0.00
15/01/2007 R196 On 02-August-07 Bond Future 8.4800 8.4120 106.5268 106.6203 0.00
15/01/2007 R201 On 01-February-07 Bond Future 7.8600 7.8510 106.2468 106.3185 0.00
15/01/2007 R201 On 03-May-07 Bond Future 7.8000 7.7860 108.7069 108.7655 0.00
15/01/2007 R201 On 02-August-07 Bond Future 7.7400 7.7300 106.7017 106.7590 0.00
15/01/2007 R201 On 01-February-07 8.00 Call Option on Bond Future 814 1176 814 1176 0.00
15/01/2007 R201 On 01-February-07 8.00 Put  Option on Bond Future 22796 22440 22796 22440 0.00
15/01/2007 R201 On 01-February-07 7.25 Call  Option on Bond Future 40140 40907 40140 40907 0.00
15/01/2007 R201 On 01-February-07 7.25 Put  Option on Bond Future 84 134 84 134 0.00
15/01/2007 R201 On 01-February-07 7.25 Call  Option on Bond Future 42949 43703 42949 43703 0.00
15/01/2007 R201 On 01-February-07 7.25 Put  Option on Bond Future 55 92 55 92 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
15/01/2007 R201 On 01-February-07 8.00 Call  Option on Bond Future 0 1 0 1 0.00
15/01/2007 R201 On 01-February-07 8.00 Put  Option on Bond Future 69276 68559 69276 68559 0.00
15/01/2007 R203 On 01-February-07 Bond Future 7.7600 7.7480 106.7664 106.8541 0.00
15/01/2007 R203 On 03-May-07 Bond Future 7.7000 7.6910 105.0631 105.1354 0.00
15/01/2007 R203 On 02-August-07 Bond Future 7.6500 7.6410 107.4009 107.4723 0.00
15/01/2007 R204 On 01-February-07 Bond Future 7.7000 7.6840 103.3648 103.4508 0.00
15/01/2007 R204 On 03-May-07 Bond Future 7.6400 7.6300 105.7597 105.8372 0.00
15/01/2007 R204 On 02-August-07 Bond Future 7.5900 7.5840 104.0688 104.1456 0.00
15/01/2007 R204 On 02-August-07 220.00 Call  Option on Bond Future 76264 77058 76264 77058 0.00
15/01/2007 R204 On 02-August-07 220.00 Put  Option on Bond Future 9694 9720 9694 9720 0.00
15/01/2007 R206 On 01-February-07 Bond Future 7.8900 7.8760 98.4047 98.4672 0.00
15/01/2007 R206 On 03-May-07 Bond Future 7.8200 7.8090 100.6871 100.7380 0.00
15/01/2007 R206 On 02-August-07 Bond Future 7.7600 7.7520 99.1530 99.2025 0.00
15/01/2007 R207 On 01-February-07 Bond Future 7.6300 7.6140 97.3750 97.4706 0.00
15/01/2007 R207 On 03-May-07 Bond Future 7.5700 7.5640 99.6351 99.7144 0.00
15/01/2007 R207 On 02-August-07 Bond Future 7.5300 7.5200 98.2102 98.2889 0.00
15/01/2007 R207 On 03-May-07 224.00 Call  Option on Bond Future 87898 88707 87898 88707 0.00
15/01/2007 R207 On 03-May-07 224.00 Put  Option on Bond Future 401 417 401 417 0.00
15/01/2007 TRT1 On 01-February-07 Index Future 246.8400 246.9860 246.8440 246.9860 500.00
16/01/2007 CRD1 On 01-February-07 Index Future 106.7600 107.1670 106.7610 107.1670 10.00
16/01/2007 GOVI On 01-February-07 jGovi 248.9500 248.3150 248.9490 248.3150 66.00
16/01/2007 GOVI On 03-May-07 jGovi 254.4300 255.3110 254.4250 255.3110 141.00
16/01/2007 GOVI On 02-August-07 jGovi 260.0000 260.9050 260.0000 260.9050 175.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest

Put Closing MTM Closing Price
16/01/2007 ILBI On 01-February-07 Index Future 269.0800 269.1140 269.0840 269.1140 0.00
16/01/2007 J153 On 31-August-10 jSwap 8.8900 8.8680 0.0472 0.0466 0.00
16/01/2007 J157 On 15-September-15 jSwap 8.5400 8.4910 0.0451 0.0481 0.00
16/01/2007 J186 On 21-December-26 jSwap 7.9700 7.9130 0.0458 0.0406 0.00
16/01/2007 J194 On 28-February-08 jSwap 9.2200 9.2140 0.0244 0.0242 0.00
16/01/2007 J201 On 22-December-14 jSwap 8.5700 8.5320 0.0612 0.0588 0.00
16/01/2007 J203 On 15-September-17 jSwap 8.4300 8.3880 0.0674 0.0642 0.00
16/01/2007 J204 On 21-December-18 jSwap 8.3600 8.3150 0.0642 0.0609 0.00
16/01/2007 J207 On 15-January-20 jSwap 8.2900 8.2450 0.0228 0.0191 0.00
16/01/2007 JBAR On 21-December-05 jBar 9.3100 9.2960 0.0000 0.0000 0.00
16/01/2007 JFRA On 01-February-07 jFra 9.3900 9.3530 0.0229 0.0228 0.00
16/01/2007 JFRA On 07-February-08 jFra 9.1300 9.1540 0.0223 0.0223 0.00
16/01/2007 JFRA On 03-May-07 jFra 9.5000 9.4880 0.0231 0.0231 0.00
16/01/2007 JFRA On 02-August-07 jFra 9.4800 9.4770 0.0231 0.0231 0.00
16/01/2007 JFRA On 01-November-07 jFra 9.3300 9.3150 0.0244 0.0244 0.00
16/01/2007 JNO2 On 01-February-07 jNote 9.1800 9.1690 0.1668 0.1666 0.00
16/01/2007 JNO2 On 03-May-07 jNote 9.0800 9.0680 0.1651 0.1649 0.00
16/01/2007 JNO2 On 02-August-07 jNote 8.9400 8.9320 0.1629 0.1626 0.00
16/01/2007 JNO5 On 01-February-07 jNote 8.6700 8.6430 0.3472 0.3462 0.00
16/01/2007 JNO5 On 03-May-07 jNote 8.6000 8.5760 0.3452 0.3442 0.00
16/01/2007 JNO5 On 02-August-07 jNote 8.5300 8.4960 0.3429 0.3418 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
16/01/2007 JN10 On 01-February-07 jNote 8.3700 8.3230 0.5587 0.5564 0.00
16/01/2007 JN10 On 03-May-07 jNote 8.3200 8.2700 0.5566 0.5544 0.00
16/01/2007 JN10 On 02-August-07 jNote 8.2600 8.2100 0.5544 0.5520 0.00
16/01/2007 JROD On 31-January-07 jRod 8.4500 8.4490 0.0014 0.0014 0.00
16/01/2007 JROD On 28-February-07 jRod 8.7900 8.7910 0.0021 0.0021 0.00
16/01/2007 JROD On 30-March-07 jRod 9.1300 9.1250 0.0030 0.0030 0.00
16/01/2007 JROD On 30-April-07 jRod 8.9300 8.9230 0.0047 0.0047 0.00
16/01/2007 JROD On 31-May-07 jRod 9.1600 9.1610 0.0059 0.0059 0.00
16/01/2007 OTH1 On 01-February-07 Index Future 245.6300 246.2880 245.6280 246.2880 15.00
16/01/2007 R153 On 01-February-07 Bond Future 8.2800 8.2350 120.0152 120.1473 63.00
16/01/2007 R153 On 03-May-07 Bond Future 8.2200 8.1750 116.0416 116.1654 0.00
16/01/2007 R153 On 02-August-07 Bond Future 8.0600 8.0160 118.8215 118.9487 0.00
16/01/2007 R157 On 01-February-07 Bond Future 7.9600 7.8750 139.4222 140.0226 0.00
16/01/2007 R157 On 03-May-07 Bond Future 7.9100 7.8830 135.6575 135.8554 504.00
16/01/2007 R157 On 02-August-07 Bond Future 7.8200 7.7380 138.9365 139.5199 0.00
16/01/2007 R186 On 01-February-07 Bond Future 7.5700 7.4810 131.2378 132.3154 2.00
16/01/2007 R186 On 03-May-07 Bond Future 7.5200 7.4320 134.2930 135.3828 0.00
16/01/2007 R186 On 02-August-07 Bond Future 7.4800 7.3910 131.9826 133.0832 0.00
16/01/2007 R194 On 01-February-07 Bond Future 8.8900 8.8490 105.4791 105.5221 0.00
16/01/2007 R194 On 03-May-07 Bond Future 8.7100 8.6600 102.8413 102.8802 0.00
16/01/2007 R194 On 02-August-07 Bond Future 8.5100 8.4600 105.1399 105.1689 0.00
16/01/2007 R194 On 01-February-07 7.50 Call  Option on Bond Future 33 54 33 54 0.00
16/01/2007 R194 On 01-February-07 7.50 Put Option on Bond Future 6489 6080 6489 6080 0.00
16/01/2007 R194 On 01-February-07 7.50 Call Option on Bond Future 0 0 0 0 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
16/01/2007 R194 On 01-February-07 7.50 Put  Option on Bond Future 11527 11097 11527 11097 0.00
16/01/2007 R196 On 01-February-07 Bond Future 8.7200 8.6810 106.7409 106.8217 0.00
16/01/2007 R196 On 03-May-07 Bond Future 8.6100 8.5680 104.1328 104.2081 0.00
16/01/2007 R196 On 02-August-07 Bond Future 8.5200 8.4760 106.4611 106.5268 0.00
16/01/2007 R201 On 01-February-07 Bond Future 7.9400 7.8630 105.7938 106.2468 0.00
16/01/2007 R201 On 03-May-07 Bond Future 7.8700 7.7960 108.2511 108.7069 0.00
16/01/2007 R201 On 02-August-07 Bond Future 7.8200 7.7400 106.2442 106.7017 0.00
16/01/2007 R201 On 01-February-07 8.00 Call Option on Bond Future 391 814 391 814 0.00
16/01/2007 R201 On 01-February-07 8.00 Put  Option on Bond Future 26902 22796 26902 22796 0.00
16/01/2007 R201 On 01-February-07 7.25 Call  Option on Bond Future 35662 40140 35662 40140 0.00
16/01/2007 R201 On 01-February-07 7.25 Put  Option on Bond Future 137 84 137 84 0.00
16/01/2007 R201 On 01-February-07 7.25 Call  Option on Bond Future 38454 42949 38454 42949 0.00
16/01/2007 R201 On 01-February-07 7.25 Put  Option on Bond Future 90 55 90 55 0.00
16/01/2007 R201 On 01-February-07 8.00 Call  Option on Bond Future 0 0 0 0 0.00
16/01/2007 R201 On 01-February-07 8.00 Put  Option on Bond Future 73806 69276 73806 69276 0.00
16/01/2007 R203 On 01-February-07 Bond Future 7.8400 7.7600 106.1771 106.7664 0.00
16/01/2007 R203 On 03-May-07 Bond Future 7.7800 7.7010 104.4656 105.0631 0.00
16/01/2007 R203 On 02-August-07 Bond Future 7.7400 7.6510 106.7964 107.4009 0.00
16/01/2007 R204 On 01-February-07 Bond Future 7.7800 7.6950 102.7344 103.3648 0.00
16/01/2007 R204 On 03-May-07 Bond Future 7.7200 7.6400 105.1189 105.7597 0.00
16/01/2007 R204 On 02-August-07 Bond Future 7.6800 7.5940 103.4264 104.0688 0.00
16/01/2007 R204 On 02-August-07 220.00 Call  Option on Bond Future 71114 76264 71114 76264 0.00
16/01/2007 R204 On 02-August-07 220.00 Put  Option on Bond Future 10968 9694 10968 9694 0.00
16/01/2007 R206 On 01-February-07 Bond Future 7.9600 7.8880 98.0105 98.4047 0.00
16/01/2007 R206 On 03-May-07 Bond Future 7.9000 7.8190 100.2867 100.6871 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
16/01/2007 R206 On 02-August-07 Bond Future 7.8400 7.7620 98.7577 99.1530 0.00
16/01/2007 R207 On 01-February-07 Bond Future 7.7100 7.6260 96.7325 97.3750 0.00
16/01/2007 R207 On 03-May-07 Bond Future 7.6600 7.5740 98.9805 99.6351 0.00
16/01/2007 R207 On 02-August-07 Bond Future 7.6100 7.5300 97.5524 98.2102 0.00
16/01/2007 R207 On 03-May-07 224.00 Call  Option on Bond Future 81513 87898 81513 87898 0.00
16/01/2007 R207 On 03-May-07 224.00 Put  Option on Bond Future 563 401 563 401 0.00
16/01/2007 TRT1 On 01-February-07 Index Future 245.9900 246.8440 245.9940 246.8440 500.00
17/01/2007 CRD1 On 01-February-07 Index Future 106.7000 106.7610 106.6990 106.7610 10.00
17/01/2007 GOVI On 01-February-07 jGovi 248.8300 248.9490 248.8270 248.9490 66.00
17/01/2007 GOVI On 03-May-07 jGovi 254.3000 254.4250 254.2980 254.4250 141.00
17/01/2007 GOVI On 02-August-07 jGovi 259.8700 260.0000 259.8730 260.0000 175.00
17/01/2007 ILBI On 01-February-07 Index Future 269.0000 269.0840 269.0000 269.0840 0.00
17/01/2007 J153 On 31-August-10 jSwap 8.9000 8.8860 0.0476 0.0472 0.00
17/01/2007 J157 On 15-September-15 jSwap 8.5600 8.5370 0.0437 0.0451 0.00
17/01/2007 J186 On 21-December-26 jSwap 8.0000 7.9680 0.0487 0.0458 0.00
17/01/2007 J194 On 28-February-08 jSwap 9.2100 9.2230 0.0242 0.0244 0.00
17/01/2007 J201 On 22-December-14 jSwap 8.6000 8.5740 0.0626 0.0612 0.00
17/01/2007 J203 On 15-September-17 jSwap 8.4500 8.4330 0.0686 0.0674 0.00
17/01/2007 J204 On 21-December-18 jSwap 8.3900 8.3620 0.0666 0.0642 0.00
17/01/2007 J207 On 15-January-20 jSwap 8.3300 8.2930 0.0258 0.0228 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest

Put Closing MTM Closing Price
17/01/2007 JBAR On 21-December-05 jBar 9.3100 9.3080 0.0000 0.0000 0.00
17/01/2007 JFRA On 01-February-07 jFra 9.3800 9.3850 0.0229 0.0229 0.00
17/01/2007 JFRA On 07-February-08 jFra 9.1300 9.1330 0.0223 0.0223 0.00
17/01/2007 JFRA On 03-May-07 jFra 9.4700 9.4960 0.0231 0.0231 0.00
17/01/2007 JFRA On 02-August-07 jFra 9.4600 9.4770 0.0230 0.0231 0.00
17/01/2007 JFRA On 01-November-07 jFra 9.3200 9.3310 0.0244 0.0244 0.00
17/01/2007 JNO2 On 01-February-07 jNote 9.1700 9.1810 0.1666 0.1668 0.00
17/01/2007 JNO2 On 03-May-07 jNote 9.0700 9.0780 0.1650 0.1651 0.00
17/01/2007 JNO2 On 02-August-07 jNote 8.9500 8.9440 0.1629 0.1629 0.00
17/01/2007 JNO5 On 01-February-07 jNote 8.7000 8.6700 0.3481 0.3472 0.00
17/01/2007 JNO5 On 03-May-07 jNote 8.6300 8.6040 0.3462 0.3452 0.00
17/01/2007 JNO5 On 02-August-07 jNote 8.5600 8.5280 0.3441 0.3429 0.00
17/01/2007 JN10 On 01-February-07 jNote 8.3900 8.3710 0.5593 0.5587 0.00
17/01/2007 JN10 On 03-May-07 jNote 8.3300 8.3180 0.5573 0.5566 0.00
17/01/2007 JN10 On 02-August-07 jNote 8.2800 8.2600 0.5552 0.5544 0.00
17/01/2007 JROD On 31-January-07 jRod 8.4500 8.4480 0.0014 0.0014 0.00
17/01/2007 JROD On 28-February-07 jRod 8.7800 8.7900 0.0021 0.0021 0.00
17/01/2007 JROD On 30-March-07 jRod 9.1200 9.1290 0.0030 0.0030 0.00
17/01/2007 JROD On 30-April-07 jRod 8.9200 8.9260 0.0047 0.0047 0.00
17/01/2007 JROD On 31-May-07 jRod 9.1600 9.1630 0.0059 0.0059 0.00
17/01/2007 OTH1 On 01-February-07 Index Future 245.5100 245.6280 245.5070 245.6280 15.00
17/01/2007 R153 On 01-February-07 Bond Future 8.3100 8.2750 119.9163 120.0152 72.00
17/01/2007 R153 On 03-May-07 Bond Future 8.2500 8.2150 115.9488 116.0416 0.00
17/01/2007 R153 On 02-August-07 Bond Future 8.1000 8.0600 118.7147 118.8215 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
17/01/2007 R157 On 01-February-07 Bond Future 7.9500 7.9550 139.4970 139.4222 0.00
17/01/2007 R157 On 03-May-07 Bond Future 7.9000 7.9100 135.7308 135.6575 504.00
17/01/2007 R157 On 02-August-07 Bond Future 7.8100 7.8190 138.9724 138.9365 0.00
17/01/2007 R186 On 01-February-07 Bond Future 7.5800 7.5670 131.1009 131.2378 4.00
17/01/2007 R186 On 03-May-07 Bond Future 7.5300 7.5190 134.1437 134.2930 0.00
17/01/2007 R186 On 02-August-07 Bond Future 7.4900 7.4790 131.8460 131.9826 0.00
17/01/2007 R194 On 01-February-07 Bond Future 8.9200 8.8920 105.4551 105.4791 0.00
17/01/2007 R194 On 03-May-07 Bond Future 8.7400 8.7100 102.8211 102.8413 0.00
17/01/2007 R194 On 02-August-07 Bond Future 8.5500 8.5130 105.1225 105.1399 0.00
17/01/2007 R194 On 01-February-07 750 Call  Option on Bond Future 22 33 22 33 0.00
17/01/2007 R194 On 01-February-07 7.50 Put  Option on Bond Future 6718 6489 6718 6489 0.00
17/01/2007 R194 On 01-February-07 7.50 Call  Option on Bond Future 0 0 0 0 0.00
17/01/2007 R194 On 01-February-07 7.50 Put  Option on Bond Future 11767 11527 11767 11527 0.00
17/01/2007 R196 On 01-February-07 Bond Future 8.7700 8.7240 106.6507 106.7409 0.00
17/01/2007 R196 On 03-May-07 Bond Future 8.6700 8.6130 104.0442 104.1328 0.00
17/01/2007 R196 On 02-August-07 Bond Future 8.5800 8.5210 106.3736 106.4611 0.00
17/01/2007 R201 On 01-February-07 Bond Future 7.9400 7.9390 105.8117 105.7938 0.00
17/01/2007 R201 On 03-May-07 Bond Future 7.8700 7.8740 108.2744 108.2511 0.00
17/01/2007 R201 On 02-August-07 Bond Future 7.8200 7.8200 106.2727 106.2442 0.00
17/01/2007 R201 On 01-February-07 8.00 Call Option on Bond Future 343 391 343 391 0.00
17/01/2007 R201 On 01-February-07 8.00 Put  Option on Bond Future 26676 26902 26676 26902 0.00
17/01/2007 R201 On 01-February-07 7.25 Call  Option on Bond Future 35811 35662 35811 35662 0.00
17/01/2007 R201 On 01-February-07 7.25 Put  Option on Bond Future 107 137 107 137 0.00
17/01/2007 R201 On 01-February-07 7.25 Call  Option on Bond Future 38611 38454 38611 38454 0.00
17/01/2007 R201 On 01-February-07 7.25 Put  Option on Bond Future 69 90 69 90 0.00
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17/01/2007 R201 On 01-February-07 8.00 Call  Option on Bond Future 0 0 0 0 0.00
17/01/2007 R201 On 01-February-07 8.00 Put  Option on Bond Future 73627 73806 73627 73806 0.00
17/01/2007 R203 On 01-February-07 Bond Future 7.8400 7.8410 106.2061 106.1771 0.00
17/01/2007 R203 On 03-May-07 Bond Future 7.7800 7.7840 104.4943 104.4656 0.00
17/01/2007 R203 On 02-August-07 Bond Future 7.7300 7.7360 106.8318 106.7964 0.00
17/01/2007 R204 On 01-February-07 Bond Future 7.7700 7.7760 102.7576 102.7344 0.00
17/01/2007 R204 On 03-May-07 Bond Future 7.7200 7.7230 105.1497 105.1189 0.00
17/01/2007 R204 On 02-August-07 Bond Future 7.6700 7.6780 103.4569 103.4264 0.00
17/01/2007 R204 On 02-August-07 220.00 Call  Option on Bond Future 71290 71114 71290 71114 0.00
17/01/2007 R204 On 02-August-07 220.00 Put  Option on Bond Future 10839 10968 10839 10968 0.00
17/01/2007 R206 On 01-February-07 Bond Future 7.9600 7.9640 98.0260 98.0105 0.00
17/01/2007 R206 On 03-May-07 Bond Future 7.8900 7.8980 100.3069 100.2867 0.00
17/01/2007 R206 On 02-August-07 Bond Future 7.8400 7.8420 98.7824 98.7577 0.00
17/01/2007 R207 On 01-February-07 Bond Future 7.7000 7.7070 96.7641 96.7325 0.00
17/01/2007 R207 On 03-May-07 Bond Future 7.6500 7.6570 99.0119 98.9805 0.00
17/01/2007 R207 On 02-August-07 Bond Future 7.6100 7.6140 97.5836 97.5524 0.00
17/01/2007 R207 On 03-May-07 224.00 Call  Option on Bond Future 81803 81513 81803 81513 0.00
17/01/2007 R207 On 03-May-07 224.00 Put  Option on Bond Future 538 563 538 563 0.00
17/01/2007 TRT1 On 01-February-07 Index Future 245.8800 245.9940 245.8750 245.9940 500.00
18/01/2007 CRD1 On 01-February-07 Index Future 107.2400 106.6990 107.2410 106.6990 10.00
18/01/2007 GOVI On 01-February-07 jGovi 250.0500 248.8270 250.0495 248.8270 66.00
18/01/2007 GOVI On 03-May-07 jGovi 255.5500 254.2980 255.5465 254.2980 141.00
18/01/2007 GOVI On 02-August-07 jGovi 261.1500 259.8730 261.1485 259.8730 175.00
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18/01/2007 ILBI On 01-February-07 Index Future 268.9500 269.0000 268.9500 269.0000 0.00
18/01/2007 J153 On 31-August-10 jSwap 8.8300 8.8990 0.0454 0.0476 0.00
18/01/2007 J157 On 15-September-15 jSwap 8.4600 8.5600 0.0500 0.0437 0.00
18/01/2007 J186 On 21-December-26 jSwap 7.9000 7.9990 0.0392 0.0487 0.00
18/01/2007 J194 On 28-February-08 jSwap 9.1800 9.2140 0.0238 0.0242 0.00
18/01/2007 J201 On 22-December-14 jSwap 8.5000 8.6000 0.0571 0.0626 0.00
18/01/2007 J203 On 15-September-17 jSwap 8.3500 8.4510 0.0618 0.0686 0.00
18/01/2007 J204 On 21-December-18 jSwap 8.2900 8.3940 0.0594 0.0666 0.00
18/01/2007 J207 On 15-January-20 jSwap 8.2300 8.3320 0.0180 0.0258 0.00
18/01/2007 JBAR On 21-December-05 jBar 9.3100 9.3080 0.0000 0.0000 0.00
18/01/2007 JFRA On 01-February-07 jFra 9.3700 9.3820 0.0228 0.0229 0.00
18/01/2007 JFRA On 07-February-08 jFra 9.0700 9.1300 0.0221 0.0223 0.00
18/01/2007 JFRA On 03-May-07 jFra 9.4100 9.4730 0.0229 0.0231 0.00
18/01/2007 JFRA On 02-August-07 jFra 9.4000 9.4600 0.0229 0.0230 0.00
18/01/2007 JFRA On 01-November-07 jFra 9.2600 9.3160 0.0242 0.0244 0.00
18/01/2007 JNO2 On 01-February-07 jNote 9.1100 9.1690 0.1657 0.1666 0.00
18/01/2007 JNO2 On 03-May-07 jNote 9.0000 9.0730 0.1638 0.1650 0.00
18/01/2007 JNO2 On 02-August-07 jNote 8.8700 8.9470 0.1616 0.1629 0.00
18/01/2007 JNO5 On 01-February-07 jNote 8.6100 8.6950 0.3453 0.3481 0.00
18/01/2007 JNO5 On 03-May-07 jNote 8.5400 8.6330 0.3431 0.3462 0.00
18/01/2007 JNO5 On 02-August-07 jNote 8.4600 8.5610 0.3408 0.3441 0.00
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18/01/2007 JN10 On 01-February-07 jNote 8.2800 8.3850 0.5548 0.5593 0.00
18/01/2007 JN10 On 03-May-07 jNote 8.2300 8.3340 0.5527 0.5573 0.00
18/01/2007 JN10 On 02-August-07 jNote 8.1700 8.2780 0.5505 0.5552 0.00
18/01/2007 JROD On 31-January-07 jRod 8.4400 8.4450 0.0013 0.0014 0.00
18/01/2007 JROD On 28-February-07 jRod 8.7700 8.7820 0.0021 0.0021 0.00
18/01/2007 JROD On 30-March-07 jRod 9.1100 9.1190 0.0029 0.0030 0.00
18/01/2007 JROD On 30-April-07 jRod 8.9200 8.9210 0.0047 0.0047 0.00
18/01/2007 JROD On 31-May-07 jRod 9.1600 9.1590 0.0059 0.0059 0.00
18/01/2007 OTH1 On 01-February-07 Index Future 246.4400 245.5070 246.4440 245.5070 15.00
18/01/2007 R153 On 01-February-07 Bond Future 8.2300 8.3050 120.1804 119.9163 72.00
18/01/2007 R153 On 03-May-07 Bond Future 8.1700 8.2450 116.1964 115.9488 0.00
18/01/2007 R153 On 02-August-07 Bond Future 8.0100 8.0970 118.9690 118.7147 0.00
18/01/2007 R157 On 01-February-07 Bond Future 7.8400 7.9450 140.3242 139.4970 0.00
18/01/2007 R157 On 03-May-07 Bond Future 7.7900 7.9000 136.5401 135.7308 504.00
18/01/2007 R157 On 02-August-07 Bond Future 7.6900 7.8140 139.8528 138.9724 0.00
18/01/2007 R186 On 01-February-07 Bond Future 7.4700 7.5780 132.4794 131.1009 4.00
18/01/2007 R186 On 03-May-07 Bond Future 7.4200 7.5310 135.5595 134.1437 0.00
18/01/2007 R186 On 02-August-07 Bond Future 7.3800 7.4900 133.2596 131.8460 0.00
18/01/2007 R194 On 01-February-07 Bond Future 8.8300 8.9160 105.5432 105.4551 0.00
18/01/2007 R194 On 03-May-07 Bond Future 8.6200 8.7360 102.9082 102.8211 0.00
18/01/2007 R194 On 02-August-07 Bond Future 8.4100 8.5450 105.1951 105.1225 0.00
18/01/2007 R194 On 01-February-07 7.50 Call Option on Bond Future 37 22 37 22 0.00
18/01/2007 R194 On 01-February-07 750 Put  Option on Bond Future 5852 6718 5852 6718 0.00
18/01/2007 R194 On 01-February-07 7.50 Call Option on Bond Future 0 0 0 0 0.00
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18/01/2007 R194 On 01-February-07 7.50 Put  Option on Bond Future 10886 11767 10886 11767 0.00
18/01/2007 R196 On 01-February-07 Bond Future 8.6900 8.7720 106.8029 106.6507 0.00
18/01/2007 R196 On 03-May-07 Bond Future 8.5700 8.6660 104.1981 104.0442 0.00
18/01/2007 R196 On 02-August-07 Bond Future 8.4900 8.5810 106.5137 106.3736 0.00
18/01/2007 R201 On 01-February-07 Bond Future 7.8200 7.9360 106.4982 105.8117 0.00
18/01/2007 R201 On 03-May-07 Bond Future 7.7500 7.8700 108.9710 108.2744 0.00
18/01/2007 R201 On 02-August-07 Bond Future 7.6900 7.8150 106.9716 106.2727 0.00
18/01/2007 R201 On 01-February-07 8.00 Call Option on Bond Future 792 343 792 343 0.00
18/01/2007 R201 On 01-February-07 8.00 Put  Option on Bond Future 20260 26676 20260 26676 0.00
18/01/2007 R201 On 01-February-07 7.25 Call  Option on Bond Future 42594 35811 42594 35811 0.00
18/01/2007 R201 On 01-February-07 7.25 Put  Option on Bond Future 25 107 25 107 0.00
18/01/2007 R201 On 01-February-07 7.25 Call  Option on Bond Future 45422 38611 45422 38611 0.00
18/01/2007 R201 On 01-February-07 7.25 Put  Option on Bond Future 15 69 15 69 0.00
18/01/2007 R201 On 01-February-07 8.00 Call  Option on Bond Future 0 0 0 0 0.00
18/01/2007 R201 On 01-February-07 8.00 Put  Option on Bond Future 66762 73627 66762 73627 0.00
18/01/2007 R203 On 01-February-07 Bond Future 7.7300 7.8370 107.0077 106.2061 0.00
18/01/2007 R203 On 03-May-07 Bond Future 7.6700 7.7800 105.3092 104.4943 0.00
18/01/2007 R203 On 02-August-07 Bond Future 7.6200 7.7310 107.6512 106.8318 0.00
18/01/2007 R204 On 01-February-07 Bond Future 7.6600 7.7730 103.6544 102.7576 0.00
18/01/2007 R204 On 03-May-07 Bond Future 7.6000 7.7190 106.0704 105.1497 0.00
18/01/2007 R204 On 02-August-07 Bond Future 7.5500 7.6740 104.3766 103.4569 0.00
18/01/2007 R204 On 02-August-07 220.00 Call  Option on Bond Future 78577 71290 78577 71290 0.00
18/01/2007 R204 On 02-August-07 220.00 Put  Option on Bond Future 8929 10839 8929 10839 0.00
18/01/2007 R206 On 01-February-07 Bond Future 7.8500 7.9610 98.6234 98.0260 0.00
18/01/2007 R206 On 03-May-07 Bond Future 7.7700 7.8940 100.9161 100.3069 0.00
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18/01/2007 R206 On 02-August-07 Bond Future 7.7200 7.8370 99.3861 98.7824 0.00
18/01/2007 R207 On 01-February-07 Bond Future 7.5900 7.7030 97.6784 96.7641 0.00
18/01/2007 R207 On 03-May-07 Bond Future 7.5400 7.6530 99.9448 99.0119 0.00
18/01/2007 R207 On 02-August-07 Bond Future 7.4900 7.6100 98.5255 97.5836 0.00
18/01/2007 R207 On 03-May-07 224.00 Call  Option on Bond Future 90899 81803 90899 81803 0.00
18/01/2007 R207 On 03-May-07 224.00 Put  Option on Bond Future 306 538 306 538 0.00
18/01/2007 TRT1 On 01-February-07 Index Future 247.0800 245.8750 247.0760 245.8750 500.00
19/01/2007 CRD1 On 01-February-07 Index Future 107.1700 107.2410 107.1650 107.2410 10.00
19/01/2007 GOVI On 01-February-07 jGovi 249.7000 250.0495 249.7000 250.0495 66.00
19/01/2007 GOVI On 03-May-07 jGovi 255.2000 255.5465 255.2000 255.5465 144.00
19/01/2007 GOVI On 02-August-07 jGovi 260.8000 261.1485 260.8000 261.1485 175.00
19/01/2007 ILBI On 01-February-07 Index Future 268.9200 268.9500 268.9210 268.9500 0.00
19/01/2007 J153 On 31-August-10 jSwap 8.8300 8.8310 0.0454 0.0454 0.00
19/01/2007 J157 On 15-September-15 jSwap 8.4500 8.4630 0.0507 0.0500 0.00
19/01/2007 J186 On 21-December-26 jSwap 7.9000 7.8980 0.0393 0.0392 0.00
19/01/2007 J194 On 28-February-08 jSwap 9.1900 9.1800 0.0238 0.0238 0.00
19/01/2007 J201 On 22-December-14 jSwap 8.5000 8.5000 0.0569 0.0571 0.00
19/01/2007 J203 On 15-September-17 jSwap 8.3500 8.3530 0.0616 0.0618 0.00
19/01/2007 J204 On 21-December-18 jSwap 8.2800 8.2930 0.0586 0.0594 0.00
19/01/2007 J207 On 15-January-20 jSwap 8.2200 8.2300 0.0170 0.0180 0.00
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19/01/2007 JBAR On 21-December-05 jBar 9.3000 9.3080 0.0000 0.0000 0.00
19/01/2007 JFRA On 01-February-07 jFra 9.4000 9.3660 0.0229 0.0228 0.00
19/01/2007 JFRA On 07-February-08 jFra 9.0900 9.0680 0.0221 0.0221 0.00
19/01/2007 JFRA On 03-May-07 jFra 9.4200 9.4130 0.0230 0.0229 0.00
19/01/2007 JFRA On 02-August-07 jFra 9.4100 9.4040 0.0229 0.0229 0.00
19/01/2007 JFRA On 01-November-07 jFra 9.2700 9.2580 0.0243 0.0242 0.00
19/01/2007 JNO2 On 01-February-07 jNote 9.1300 9.1130 0.1659 0.1657 0.00
19/01/2007 JNO2 On 03-May-07 jNote 9.0200 9.0010 0.1641 0.1638 0.00
19/01/2007 JNO2 On 02-August-07 jNote 8.8800 8.8690 0.1618 0.1616 0.00
19/01/2007 JNO5 On 01-February-07 jNote 8.6100 8.6100 0.3453 0.3453 0.00
19/01/2007 JNO5 On 03-May-07 jNote 8.5400 8.5390 0.3432 0.3431 0.00
19/01/2007 JNO5 On 02-August-07 jNote 8.4600 8.4620 0.3408 0.3408 0.00
19/01/2007 JN10 On 01-February-07 jNote 8.2800 8.2840 0.5545 0.5548 0.00
19/01/2007 JN10 On 03-May-07 jNote 8.2300 8.2300 0.5525 0.5527 0.00
19/01/2007 JN10 On 02-August-07 jNote 8.1700 8.1730 0.5503 0.5505 0.00
19/01/2007 JROD On 31-January-07 jRod 8.4400 8.4420 0.0018 0.0013 0.00
19/01/2007 JROD On 28-February-07 jRod 8.7700 8.7740 0.0025 0.0021 0.00
19/01/2007 JROD On 30-March-07 jRod 9.1000 9.1080 0.0033 0.0029 0.00
19/01/2007 JROD On 30-April-07 jRod 8.9100 8.9170 0.0051 0.0047 0.00
19/01/2007 JROD On 31-May-07 jRod 9.1500 9.1560 0.0063 0.0059 0.00
19/01/2007 OTH1 On 01-February-07 Index Future 246.2600 246.4440 246.2610 246.4440 15.00
19/01/2007 R153 On 01-February-07 Bond Future 8.2500 8.2250 120.1143 120.1804 72.00
19/01/2007 R153 On 03-May-07 Bond Future 8.1900 8.1650 116.1344 116.1964 0.00
19/01/2007 R153 On 02-August-07 Bond Future 8.0300 8.0090 118.9198 118.9690 0.00
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19/01/2007 R157 On 01-February-07 Bond Future 7.8600 7.8350 140.1733 140.3242 0.00
19/01/2007 R157 On 03-May-07 Bond Future 7.8100 7.7900 136.3925 136.5401 504.00
19/01/2007 R157 On 02-August-07 Bond Future 7.7100 7.6920 139.6934 139.8528 0.00
19/01/2007 R186 On 01-February-07 Bond Future 7.4900 7.4680 132.2146 132.4794 2.00
19/01/2007 R186 On 03-May-07 Bond Future 7.4400 7.4180 135.2820 135.5595 0.00
19/01/2007 R186 On 02-August-07 Bond Future 7.4000 7.3770 132.9952 133.2596 0.00
19/01/2007 R194 On 01-February-07 Bond Future 8.8500 8.8280 105.5261 105.5432 0.00
19/01/2007 R194 On 03-May-07 Bond Future 8.6500 8.6240 102.8911 102.9082 0.00
19/01/2007 R194 On 02-August-07 Bond Future 8.4400 8.4120 105.1815 105.1951 0.00
19/01/2007 R194 On 01-February-07 750 Call  Option on Bond Future 26 37 26 37 0.00
19/01/2007 R194 On 01-February-07 750 Put  Option on Bond Future 6011 5852 6011 5852 0.00
19/01/2007 R194 On 01-February-07 7.50 Call  Option on Bond Future 0 0 0 0 0.00
19/01/2007 R194 On 01-February-07 7.50 Put  Option on Bond Future 11057 10886 11057 10886 0.00
19/01/2007 R196 On 01-February-07 Bond Future 8.6900 8.6910 106.8010 106.8029 0.00
19/01/2007 R196 On 03-May-07 Bond Future 8.5800 8.5740 104.1964 104.1981 0.00
19/01/2007 R196 On 02-August-07 Bond Future 8.4800 8.4850 106.5151 106.5137 0.00
19/01/2007 R201 On 01-February-07 Bond Future 7.8400 7.8210 106.3724 106.4982 0.00
19/01/2007 R201 On 03-May-07 Bond Future 7.7700 7.7510 108.8476 108.9710 0.00
19/01/2007 R201 On 02-August-07 Bond Future 7.7200 7.6930 106.8451 106.9716 0.00
19/01/2007 R201 On 01-February-07 8.00 Call Option on Bond Future 576 792 576 792 0.00
19/01/2007 R201 On 01-February-07 8.00 Put  Option on Bond Future 21301 20260 21301 20260 0.00
19/01/2007 R201 On 01-February-07 7.25 Call  Option on Bond Future 41333 42594 41333 42594 0.00
19/01/2007 R201 On 01-February-07 7.25 Put  Option on Bond Future 22 25 22 25 0.00
19/01/2007 R201 On 01-February-07 7.25 Call  Option on Bond Future 44163 45422 44163 45422 0.00
19/01/2007 R201 On 01-February-07 7.25 Put  Option on Bond Future 13 15 13 15 0.00
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19/01/2007 R201 On 01-February-07 8.00 Call  Option on Bond Future 0 0 0 0 0.00
19/01/2007 R201 On 01-February-07 8.00 Put  Option on Bond Future 68020 66762 68020 66762 0.00
19/01/2007 R203 On 01-February-07 Bond Future 7.7400 7.7270 106.8906 107.0077 0.00
19/01/2007 R203 On 03-May-07 Bond Future 7.6800 7.6670 105.1933 105.3092 0.00
19/01/2007 R203 On 02-August-07 Bond Future 7.6300 7.6160 107.5367 107.6512 0.00
19/01/2007 R204 On 01-February-07 Bond Future 7.6800 7.6580 103.4977 103.6544 0.00
19/01/2007 R204 On 03-May-07 Bond Future 7.6200 7.6000 105.8993 106.0704 0.00
19/01/2007 R204 On 02-August-07 Bond Future 7.5800 7.5540 104.2149 104.3766 0.00
19/01/2007 R204 On 02-August-07 220.00 Call  Option on Bond Future 77205 78577 77205 78577 0.00
19/01/2007 R204 On 02-August-07 220.00 Put  Option on Bond Future 9175 8929 9175 8929 0.00
19/01/2007 R206 On 01-February-07 Bond Future 7.8700 7.8460 98.5140 98.6234 0.00
19/01/2007 R206 On 03-May-07 Bond Future 7.8000 7.7740 100.8041 100.9161 0.00
19/01/2007 R206 On 02-August-07 Bond Future 7.7400 7.7150 99.2769 99.3861 0.00
19/01/2007 R207 On 01-February-07 Bond Future 7.6100 7.5880 97.5105 97.6784 0.00
19/01/2007 R207 On 03-May-07 Bond Future 7.5600 7.5350 99.7779 99.9448 0.00
19/01/2007 R207 On 02-August-07 Bond Future 7.5100 7.4900 98.3598 98.5255 0.00
19/01/2007 R207 On 03-May-07 224.00 Call Option on Bond Future 89251 90899 89251 90899 0.00
19/01/2007 R207 On 03-May-07 224.00 Put  Option on Bond Future 327 306 327 306 0.00
19/01/2007 TRT1 On 01-February-07 Index Future 246.8300 247.0760 246.8310 247.0760 500.00
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