
Derivatives Weekly Statistics Report
From: 05/03/2012 To: 05/03/2012

Date Contract Details Previous Day's Previous Day's Open InterestStrike Call/ Product MTM Yield MTM Price

Closing MTM Closing PricePut

0106 On  22-December-14 05/03/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0357 On  15-September-17 05/03/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0403 On  21-December-18 05/03/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0457 On  15-January-20 05/03/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0703 On  15-January-20 05/03/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0757 On  15-January-20 05/03/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0804 On  31-March-21 05/03/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0807 On  31-March-21 05/03/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0857 On  31-March-21 05/03/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0904 On  31-March-36 05/03/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0908 On  31-March-36 05/03/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0957 On  31-March-36 05/03/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0986 On  31-March-36 05/03/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 
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1386 On  28-February-31 05/03/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

1409 On  28-February-41 05/03/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

5701 On  15-September-15 05/03/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

5706 On  15-September-15 05/03/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

8607 On  21-December-26 05/03/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

8608 On  21-December-26 05/03/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

8657 On  21-December-26 05/03/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

AL7T On  03-May-12 05/03/2012 422.6540 422.6540422.5510Index Future 422.55  16.00 

AL7T On  02-August-12 05/03/2012 428.9100 428.9100428.7910Index Future 428.79  0.00 

ALBI On  03-May-12 05/03/2012 385.0350 385.0350384.9000Index Future 384.90  906.00 

ALBI On  02-August-12 05/03/2012 390.7340 390.7340390.5840Index Future 390.58  118.00 

C157 On  15-September-15 05/03/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C186 On  21-December-26 05/03/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C189 On  01-April-13 05/03/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C197 On  07-December-23 05/03/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C201 On  22-December-14 05/03/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C202 On  07-December-33 05/03/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C203 On  15-September-17 05/03/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C204 On  21-December-18 05/03/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C206 On  15-January-14 05/03/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 
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C207 On  15-January-20 05/03/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C208 On  31-March-21 05/03/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C209 On  31-March-36 05/03/2012 6.2500 6.25006.2500Price Contribution 6.25  0.00 

C210 On  31-March-28 05/03/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C211 On  31-January-17 05/03/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C212 On  31-January-22 05/03/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C213 On  28-February-31 05/03/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C214 On  28-February-41 05/03/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

CAAN On  30-March-12 05/03/2012 0.0280 0.02800.0246Can-Do Future 0.02  0.00 

CAAO On  30-March-12 05/03/2012 0.2278 0.22780.2171Can-Do Future 0.22  100,000.00 

CAAW On  20-April-12 05/03/2012 7.5793 7.57937.6074Any day expiry 7.61  0.00 

CAAW On  20-April-12 05/03/2012  8.10 0 00Any day expiry 46  0.00 Call

CAAW On  20-April-12 05/03/2012  8.15 0 00Any day expiry 41  0.00 Call

CAAW On  20-April-12 05/03/2012  8.05 0 00Any day expiry 52  0.00 Call

CAAW On  20-April-12 05/03/2012  8.05 1 10Any day expiry 495  0.00 Put

CAAW On  20-April-12 05/03/2012  8.15 1 11Any day expiry 584  0.00 Put

CAAW On  20-April-12 05/03/2012  8.10 1 11Any day expiry 539  0.00 Put

CAAX On  30-March-12 05/03/2012 0.0251 0.02510.0250Can-Do Future 0.03  12,500.00 

CAAY On  30-April-12 05/03/2012 0.0370 0.03700.0388Can-Do Future 0.04  12,500.00 

CAAZ On  18-June-12 05/03/2012 0.0556 0.05560.0588Can-Do Future 0.06  5,670.00 

CES1 On  20-April-18 05/03/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

CS23 On  25-January-23 05/03/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 
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CS26 On  02-April-26 05/03/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

CS33 On  15-September-33 05/03/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

DAAA On  29-March-12 05/03/2012 7.5554 7.55547.5833Any day expiry 7.58  0.00 

DAAA On  29-March-12 05/03/2012  7.90 0 00Any day expiry 34  0.00 Call

DAAA On  29-March-12 05/03/2012  7.95 0 00Any day expiry 28  0.00 Call

DAAA On  29-March-12 05/03/2012  7.85 0 00Any day expiry 42  0.00 Call

DAAA On  29-March-12 05/03/2012  7.85 0 00Any day expiry 309  0.00 Put

DAAA On  29-March-12 05/03/2012  7.95 0 00Any day expiry 395  0.00 Put

DAAA On  29-March-12 05/03/2012  7.90 0 00Any day expiry 351  0.00 Put

GOVI On  03-May-12 05/03/2012 386.0120 386.0120385.8830GOVI 385.88  215.00 

GOVI On  03-May-12 05/03/2012  382.00 4 44GOVI 38830  0.00 Call

GOVI On  03-May-12 05/03/2012  382.01 4 44GOVI 38730  0.00 Call

GOVI On  03-May-12 05/03/2012  381.99 4 44GOVI 38930  0.00 Call

GOVI On  03-May-12 05/03/2012  381.99 0 00GOVI 0  0.00 Put

GOVI On  03-May-12 05/03/2012  382.01 0 00GOVI 0  0.00 Put

GOVI On  03-May-12 05/03/2012  382.00 0 00GOVI 0  0.00 Put

GOVI On  02-August-12 05/03/2012 391.7240 391.7240391.5820GOVI 391.58  0.00 

GOVI On  02-August-12 05/03/2012  390.00 2 22GOVI 15820  0.00 Call

GOVI On  02-August-12 05/03/2012  390.01 2 22GOVI 15720  0.00 Call

GOVI On  02-August-12 05/03/2012  389.99 2 22GOVI 15920  0.00 Call

GOVI On  02-August-12 05/03/2012  389.99 0 00GOVI 0  0.00 Put

GOVI On  02-August-12 05/03/2012  390.01 0 00GOVI 0  0.00 Put

GOVI On  02-August-12 05/03/2012  390.00 0 00GOVI 0  0.00 Put

GVIX On  01-January-29 05/03/2012 110.0000 110.0000110.0000LIVE INDEX 110.00  0.00 

IGOV On  03-May-12 05/03/2012 171.2150 171.2150171.2450Index Future 171.25  515.00 

IGOV On  02-August-12 05/03/2012 173.7490 173.7490173.7740Index Future 173.77  0.00 

ILBI On  03-May-12 05/03/2012 462.8480 462.8480462.8480Index Future 462.85  0.00 

ILBI On  02-August-12 05/03/2012 471.2610 471.2610471.2610Index Future 471.26  152.00 
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J157 On  15-September-15 05/03/2012 0.0200 0.02000.0200Interest Rate Swap 8.82  0.00 

J186 On  21-December-26 05/03/2012 0.1077 0.10770.1077Interest Rate Swap 8.68  0.00 

J201 On  22-December-14 05/03/2012 0.0514 0.05140.0514Interest Rate Swap 8.66  0.00 

J203 On  15-September-17 05/03/2012 0.0847 0.08470.0847Interest Rate Swap 8.98  0.00 

J204 On  21-December-18 05/03/2012 0.0958 0.09580.0958Interest Rate Swap 8.96  0.00 

J207 On  15-January-20 05/03/2012 0.0691 0.06910.0691Interest Rate Swap 9.00  0.00 

JBAF On  20-March-12 05/03/2012 94.3900 94.390094.3900Jibar Tradeable Future 5.61  2,390.00 

JBAF On  18-April-12 05/03/2012 94.3800 94.380094.3800Jibar Tradeable Future 5.62  0.00 

JBAF On  16-May-12 05/03/2012 94.3600 94.360094.3700Jibar Tradeable Future 5.63  0.00 

JBAF On  20-June-12 05/03/2012 94.3200 94.320094.3200Jibar Tradeable Future 5.68  2,890.00 

JBAF On  18-July-12 05/03/2012 94.2800 94.280094.2900Jibar Tradeable Future 5.71  0.00 

JBAF On  15-August-12 05/03/2012 94.2400 94.240094.2500Jibar Tradeable Future 5.75  0.00 

JBAF On  19-September-12 05/03/2012 94.1700 94.170094.1800Jibar Tradeable Future 5.82  44,760.00 

JBAF On  19-December-12 05/03/2012 94.0000 94.000094.0000Jibar Tradeable Future 6.00  940.00 

JBAF On  20-March-13 05/03/2012 93.8300 93.830093.8100Jibar Tradeable Future 6.19  790.00 

JBAF On  19-June-13 05/03/2012 93.6400 93.640093.6200Jibar Tradeable Future 6.38  1,250.00 

JBAF On  18-September-13 05/03/2012 93.4500 93.450093.4300Jibar Tradeable Future 6.57  1,700.00 

JBAF On  18-December-13 05/03/2012 93.2600 93.260093.2300Jibar Tradeable Future 6.77  2,000.00 

R157 On  03-May-12 05/03/2012 122.0081 122.0081121.9416Bond Future 6.74  10,935.00 

R157 On  03-May-12 05/03/2012  8.25 5 55Bond Future 4879  0.00 Call

R157 On  03-May-12 05/03/2012  8.30 5 55Bond Future 5036  0.00 Call

R157 On  03-May-12 05/03/2012  8.20 5 55Bond Future 4722  0.00 Call

R157 On  03-May-12 05/03/2012  6.75 1 11Bond Future 641  0.00 Call

R157 On  03-May-12 05/03/2012  6.25 0 00Bond Future 112  1,500.00 Call

R157 On  03-May-12 05/03/2012  6.50 0 00Bond Future 300  0.00 Call

R157 On  03-May-12 05/03/2012  6.50 1 11Bond Future 1107  1,500.00 Put

R157 On  03-May-12 05/03/2012  6.75 1 11Bond Future 614  1,500.00 Put
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R157 On  03-May-12 05/03/2012  8.20 0 00Bond Future 1  0.00 Put

R157 On  03-May-12 05/03/2012  6.25 2 22Bond Future 1760  0.00 Put

R157 On  03-May-12 05/03/2012  8.30 0 00Bond Future 0  0.00 Put

R157 On  03-May-12 05/03/2012  8.25 0 00Bond Future 1  0.00 Put

R157 On  02-August-12 05/03/2012 123.8160 123.8160123.7423Bond Future 6.81  0.00 

R157 On  02-August-12 05/03/2012  8.00 4 44Bond Future 3752  0.00 Call

R157 On  02-August-12 05/03/2012  8.05 4 44Bond Future 3883  0.00 Call

R157 On  02-August-12 05/03/2012  7.95 4 44Bond Future 3623  0.00 Call

R157 On  02-August-12 05/03/2012  7.95 0 00Bond Future 191  0.00 Put

R157 On  02-August-12 05/03/2012  8.05 0 00Bond Future 156  0.00 Put

R157 On  02-August-12 05/03/2012  8.00 0 00Bond Future 173  0.00 Put

R157 On  01-November-12 05/03/2012 118.9258 118.9258118.8495Bond Future 6.87  0.00 

R157 On  01-November-12 05/03/2012  7.00 2 22Bond Future 1606  0.00 Call

R157 On  01-November-12 05/03/2012  6.95 2 22Bond Future 1528  0.00 Call

R157 On  01-November-12 05/03/2012  7.05 2 22Bond Future 1687  0.00 Call

R157 On  01-November-12 05/03/2012  7.05 1 11Bond Future 1180  0.00 Put

R157 On  01-November-12 05/03/2012  6.95 1 11Bond Future 1302  0.00 Put

R157 On  01-November-12 05/03/2012  7.00 1 11Bond Future 1240  0.00 Put

R157 On  07-February-13 05/03/2012 121.0249 121.0249120.9507Bond Future 6.91  0.00 

R157 On  07-February-13 05/03/2012  6.75 1 11Bond Future 1304  0.00 Call

R157 On  07-February-13 05/03/2012  6.80 1 11Bond Future 1368  0.00 Call

R157 On  07-February-13 05/03/2012  6.70 1 11Bond Future 1245  0.00 Call

R157 On  07-February-13 05/03/2012  6.70 2 22Bond Future 1773  0.00 Put

R157 On  07-February-13 05/03/2012  6.80 2 22Bond Future 1640  0.00 Put

R157 On  07-February-13 05/03/2012  6.75 2 22Bond Future 1704  0.00 Put

R186 On  03-May-12 05/03/2012 122.0620 122.0620121.9677Bond Future 8.35  27,598.00 

R186 On  03-May-12 05/03/2012  9.00 7 76Bond Future 6447  0.00 Call

R186 On  03-May-12 05/03/2012  9.05 7 77Bond Future 6818  0.00 Call

R186 On  03-May-12 05/03/2012  8.95 6 66Bond Future 6080  0.00 Call

R186 On  03-May-12 05/03/2012  7.90 1 11Bond Future 770  2,250.00 Call

R186 On  03-May-12 05/03/2012  8.85 5 55Bond Future 5365  0.00 Call

R186 On  03-May-12 05/03/2012  8.20 2 22Bond Future 1697  750.00 Call

R186 On  03-May-12 05/03/2012  8.50 3 33Bond Future 3138  0.00 Call
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R186 On  03-May-12 05/03/2012  8.50 2 22Bond Future 1700  750.00 Put

R186 On  03-May-12 05/03/2012  8.85 1 11Bond Future 752  2,250.00 Put

R186 On  03-May-12 05/03/2012  8.20 3 33Bond Future 3084  0.00 Put

R186 On  03-May-12 05/03/2012  8.95 1 11Bond Future 583  0.00 Put

R186 On  03-May-12 05/03/2012  7.90 5 55Bond Future 5081  0.00 Put

R186 On  03-May-12 05/03/2012  9.05 0 00Bond Future 446  0.00 Put

R186 On  03-May-12 05/03/2012  9.00 1 11Bond Future 511  0.00 Put

R186 On  02-August-12 05/03/2012 118.5728 118.5728118.4803Bond Future 8.42  10.00 

R186 On  02-August-12 05/03/2012  8.75 6 66Bond Future 6236  0.00 Call

R186 On  02-August-12 05/03/2012  8.80 7 77Bond Future 6512  0.00 Call

R186 On  02-August-12 05/03/2012  8.70 6 66Bond Future 5966  0.00 Call

R186 On  02-August-12 05/03/2012  8.25 4 44Bond Future 3815  8,750.00 Call

R186 On  02-August-12 05/03/2012  8.66 6 66Bond Future 5753  0.00 Call

R186 On  02-August-12 05/03/2012  7.76 2 22Bond Future 2091  43.00 Call

R186 On  02-August-12 05/03/2012  8.76 6 66Bond Future 6291  0.00 Call

R186 On  02-August-12 05/03/2012  7.66 2 22Bond Future 1818  276.00 Call

R186 On  02-August-12 05/03/2012  7.76 8 88Bond Future 8427  0.00 Put

R186 On  02-August-12 05/03/2012  8.76 3 33Bond Future 3207  43.00 Put

R186 On  02-August-12 05/03/2012  8.66 4 44Bond Future 3564  276.00 Put

R186 On  02-August-12 05/03/2012  7.66 9 99Bond Future 9156  0.00 Put

R186 On  02-August-12 05/03/2012  8.70 3 33Bond Future 3418  0.00 Put

R186 On  02-August-12 05/03/2012  8.25 5 55Bond Future 5402  0.00 Put

R186 On  02-August-12 05/03/2012  8.80 3 33Bond Future 3073  0.00 Put

R186 On  02-August-12 05/03/2012  8.75 3 33Bond Future 3241  0.00 Put

R186 On  01-November-12 05/03/2012 120.4152 120.4152120.3153Bond Future 8.49  0.00 

R186 On  01-November-12 05/03/2012  8.75 7 77Bond Future 7003  0.00 Call

R186 On  01-November-12 05/03/2012  8.80 7 77Bond Future 7258  0.00 Call

R186 On  01-November-12 05/03/2012  8.70 7 77Bond Future 6751  0.00 Call

R186 On  01-November-12 05/03/2012  8.70 5 55Bond Future 4849  0.00 Put

R186 On  01-November-12 05/03/2012  8.80 4 44Bond Future 4474  0.00 Put

R186 On  01-November-12 05/03/2012  8.75 5 55Bond Future 4659  0.00 Put

R186 On  07-February-13 05/03/2012 117.2344 117.2344117.1452Bond Future 8.55  0.00 

R186 On  07-February-13 05/03/2012  8.50 7 77Bond Future 6507  0.00 Call
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R186 On  07-February-13 05/03/2012  8.45 6 66Bond Future 6293  0.00 Call

R186 On  07-February-13 05/03/2012  8.55 7 77Bond Future 6733  0.00 Call

R186 On  07-February-13 05/03/2012  8.55 7 77Bond Future 6751  0.00 Put

R186 On  07-February-13 05/03/2012  8.45 7 77Bond Future 7207  0.00 Put

R186 On  07-February-13 05/03/2012  8.50 7 77Bond Future 6972  0.00 Put

R189 On  03-May-12 05/03/2012 215.3229 215.3229215.2986Bond Future 215.30  0.00 

R189 On  03-May-12 05/03/2012  215.00 0 00Bond Future 299  0.00 Call

R189 On  03-May-12 05/03/2012  215.05 0 00Bond Future 249  0.00 Call

R189 On  03-May-12 05/03/2012  214.95 0 00Bond Future 349  0.00 Call

R189 On  03-May-12 05/03/2012  214.95 0 00Bond Future 0  0.00 Put

R189 On  03-May-12 05/03/2012  215.05 0 00Bond Future 0  0.00 Put

R189 On  03-May-12 05/03/2012  215.00 0 00Bond Future 0  0.00 Put

R197 On  03-May-12 05/03/2012 253.3621 253.3621253.3503Bond Future 253.35  1,005.00 

R197 On  03-May-12 05/03/2012  251.00 2 22Bond Future 2350  0.00 Call

R197 On  03-May-12 05/03/2012  251.05 2 22Bond Future 2300  0.00 Call

R197 On  03-May-12 05/03/2012  250.95 2 22Bond Future 2400  0.00 Call

R197 On  03-May-12 05/03/2012  250.95 0 00Bond Future 0  0.00 Put

R197 On  03-May-12 05/03/2012  251.05 0 00Bond Future 0  0.00 Put

R197 On  03-May-12 05/03/2012  251.00 0 00Bond Future 0  0.00 Put

R201 On  03-May-12 05/03/2012 109.6843 109.6843109.6321Bond Future 6.10  968.00 

R201 On  03-May-12 05/03/2012  7.75 4 44Bond Future 3993  0.00 Call

R201 On  03-May-12 05/03/2012  7.80 4 44Bond Future 4112  0.00 Call

R201 On  03-May-12 05/03/2012  7.70 4 44Bond Future 3875  0.00 Call

R201 On  03-May-12 05/03/2012  7.70 0 00Bond Future 0  0.00 Put

R201 On  03-May-12 05/03/2012  7.80 0 00Bond Future 0  0.00 Put

R201 On  03-May-12 05/03/2012  7.75 0 00Bond Future 0  0.00 Put

R201 On  02-August-12 05/03/2012 106.9013 106.9013106.8426Bond Future 6.12  0.00 

R201 On  02-August-12 05/03/2012  7.50 3 33Bond Future 3108  0.00 Call

R201 On  02-August-12 05/03/2012  7.55 3 33Bond Future 3211  0.00 Call

R201 On  02-August-12 05/03/2012  7.45 3 33Bond Future 3006  0.00 Call

R201 On  02-August-12 05/03/2012  7.45 0 00Bond Future 51  0.00 Put
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R201 On  02-August-12 05/03/2012  7.55 0 00Bond Future 38  0.00 Put

R201 On  02-August-12 05/03/2012  7.50 0 00Bond Future 44  0.00 Put

R201 On  01-November-12 05/03/2012 108.5589 108.5589108.5000Bond Future 6.10  0.00 

R201 On  01-November-12 05/03/2012  6.50 1 11Bond Future 1368  0.00 Call

R201 On  01-November-12 05/03/2012  6.45 1 11Bond Future 1302  0.00 Call

R201 On  01-November-12 05/03/2012  6.55 1 11Bond Future 1436  0.00 Call

R201 On  01-November-12 05/03/2012  6.55 1 11Bond Future 517  0.00 Put

R201 On  01-November-12 05/03/2012  6.45 1 11Bond Future 584  0.00 Put

R201 On  01-November-12 05/03/2012  6.50 1 11Bond Future 550  0.00 Put

R201 On  07-February-13 05/03/2012 106.0572 106.0572105.9983Bond Future 6.01  0.00 

R201 On  07-February-13 05/03/2012  6.25 1 11Bond Future 1119  0.00 Call

R201 On  07-February-13 05/03/2012  6.30 1 11Bond Future 1173  0.00 Call

R201 On  07-February-13 05/03/2012  6.20 1 11Bond Future 1065  0.00 Call

R201 On  07-February-13 05/03/2012  6.20 1 11Bond Future 730  0.00 Put

R201 On  07-February-13 05/03/2012  6.30 1 11Bond Future 660  0.00 Put

R201 On  07-February-13 05/03/2012  6.25 1 11Bond Future 695  0.00 Put

R202 On  03-May-12 05/03/2012 190.1075 190.1075190.0997Bond Future 190.10  36,952.00 

R202 On  03-May-12 05/03/2012  190.00 0 00Bond Future 100  0.00 Call

R202 On  03-May-12 05/03/2012  189.95 0 00Bond Future 150  0.00 Call

R202 On  03-May-12 05/03/2012  190.05 0 00Bond Future 50  0.00 Call

R202 On  03-May-12 05/03/2012  190.05 0 00Bond Future 0  0.00 Put

R202 On  03-May-12 05/03/2012  189.95 0 00Bond Future 0  0.00 Put

R202 On  03-May-12 05/03/2012  190.00 0 00Bond Future 0  0.00 Put

R203 On  03-May-12 05/03/2012 105.2897 105.2897105.2002Bond Future 7.33  3,536.00 

R203 On  03-May-12 05/03/2012  8.75 6 66Bond Future 6115  0.00 Call

R203 On  03-May-12 05/03/2012  8.80 6 66Bond Future 6321  0.00 Call

R203 On  03-May-12 05/03/2012  8.70 6 66Bond Future 5909  0.00 Call

R203 On  03-May-12 05/03/2012  7.00 0 00Bond Future 375  4,200.00 Call

R203 On  03-May-12 05/03/2012  7.15 1 11Bond Future 592  1,400.00 Call

R203 On  03-May-12 05/03/2012  7.45 1 11Bond Future 1246  0.00 Call

R203 On  03-May-12 05/03/2012  7.80 2 22Bond Future 2342  0.00 Call

R203 On  03-May-12 05/03/2012  7.80 0 00Bond Future 275  4,200.00 Put
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R203 On  03-May-12 05/03/2012  7.45 1 11Bond Future 720  1,400.00 Put

R203 On  03-May-12 05/03/2012  7.15 1 11Bond Future 1410  0.00 Put

R203 On  03-May-12 05/03/2012  8.70 0 00Bond Future 8  0.00 Put

R203 On  03-May-12 05/03/2012  7.00 2 22Bond Future 1873  0.00 Put

R203 On  03-May-12 05/03/2012  8.80 0 00Bond Future 5  0.00 Put

R203 On  03-May-12 05/03/2012  8.75 0 00Bond Future 6  0.00 Put

R203 On  02-August-12 05/03/2012 106.8457 106.8457106.7558Bond Future 7.41  0.00 

R203 On  02-August-12 05/03/2012  8.50 5 55Bond Future 4992  0.00 Call

R203 On  02-August-12 05/03/2012  8.45 5 55Bond Future 4827  0.00 Call

R203 On  02-August-12 05/03/2012  8.55 5 55Bond Future 5159  0.00 Call

R203 On  02-August-12 05/03/2012  8.55 0 00Bond Future 419  0.00 Put

R203 On  02-August-12 05/03/2012  8.45 0 00Bond Future 492  0.00 Put

R203 On  02-August-12 05/03/2012  8.50 0 00Bond Future 454  0.00 Put

R203 On  01-November-12 05/03/2012 104.3434 104.3434104.2452Bond Future 7.48  0.00 

R203 On  01-November-12 05/03/2012  7.75 3 33Bond Future 2885  0.00 Call

R203 On  01-November-12 05/03/2012  7.80 3 33Bond Future 3006  0.00 Call

R203 On  01-November-12 05/03/2012  7.70 3 33Bond Future 2766  0.00 Call

R203 On  01-November-12 05/03/2012  7.70 2 22Bond Future 1884  0.00 Put

R203 On  01-November-12 05/03/2012  7.80 2 22Bond Future 1720  0.00 Put

R203 On  01-November-12 05/03/2012  7.75 2 22Bond Future 1801  0.00 Put

R203 On  07-February-13 05/03/2012 106.1837 106.1837106.0867Bond Future 7.55  0.00 

R203 On  07-February-13 05/03/2012  6.50 1 11Bond Future 1002  0.00 Call

R203 On  07-February-13 05/03/2012  6.55 1 11Bond Future 1057  0.00 Call

R203 On  07-February-13 05/03/2012  6.45 1 11Bond Future 953  0.00 Call

R203 On  07-February-13 05/03/2012  6.45 5 55Bond Future 5324  0.00 Put

R203 On  07-February-13 05/03/2012  6.55 5 55Bond Future 5020  0.00 Put

R203 On  07-February-13 05/03/2012  6.50 5 55Bond Future 5169  0.00 Put

R204 On  03-May-12 05/03/2012 105.0030 105.0030104.8992Bond Future 7.63  3,146.00 

R204 On  03-May-12 05/03/2012  8.75 6 66Bond Future 5627  0.00 Call

R204 On  03-May-12 05/03/2012  8.80 6 66Bond Future 5860  0.00 Call

R204 On  03-May-12 05/03/2012  8.70 6 65Bond Future 5394  0.00 Call

R204 On  03-May-12 05/03/2012  7.00 0 00Bond Future 170  550.00 Call

R204 On  03-May-12 05/03/2012  7.75 2 22Bond Future 1501  0.00 Call
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R204 On  03-May-12 05/03/2012  7.75 1 11Bond Future 902  550.00 Put

R204 On  03-May-12 05/03/2012  8.70 0 00Bond Future 50  0.00 Put

R204 On  03-May-12 05/03/2012  7.00 3 34Bond Future 3523  0.00 Put

R204 On  03-May-12 05/03/2012  8.80 0 00Bond Future 33  0.00 Put

R204 On  03-May-12 05/03/2012  8.75 0 00Bond Future 41  0.00 Put

R204 On  02-August-12 05/03/2012 102.5266 102.5266102.4165Bond Future 7.72  0.00 

R204 On  02-August-12 05/03/2012  8.50 5 55Bond Future 4718  0.00 Call

R204 On  02-August-12 05/03/2012  8.55 5 55Bond Future 4901  0.00 Call

R204 On  02-August-12 05/03/2012  8.45 5 55Bond Future 4538  0.00 Call

R204 On  02-August-12 05/03/2012  8.45 1 11Bond Future 951  0.00 Put

R204 On  02-August-12 05/03/2012  8.55 1 11Bond Future 837  0.00 Put

R204 On  02-August-12 05/03/2012  8.50 1 11Bond Future 892  0.00 Put

R204 On  01-November-12 05/03/2012 104.1159 104.1159104.0048Bond Future 7.79  0.00 

R204 On  01-November-12 05/03/2012  8.00 3 33Bond Future 3364  0.00 Call

R204 On  01-November-12 05/03/2012  7.95 3 33Bond Future 3228  0.00 Call

R204 On  01-November-12 05/03/2012  8.05 4 44Bond Future 3502  0.00 Call

R204 On  01-November-12 05/03/2012  8.05 2 22Bond Future 2261  0.00 Put

R204 On  01-November-12 05/03/2012  7.95 2 22Bond Future 2464  0.00 Put

R204 On  01-November-12 05/03/2012  8.00 2 22Bond Future 2361  0.00 Put

R204 On  07-February-13 05/03/2012 101.9121 101.9121101.8052Bond Future 7.86  0.00 

R204 On  07-February-13 05/03/2012  8.00 4 44Bond Future 3615  0.00 Call

R204 On  07-February-13 05/03/2012  7.95 4 43Bond Future 3488  0.00 Call

R204 On  07-February-13 05/03/2012  8.05 4 44Bond Future 3744  0.00 Call

R204 On  07-February-13 05/03/2012  8.05 3 33Bond Future 2858  0.00 Put

R204 On  07-February-13 05/03/2012  7.95 3 33Bond Future 3062  0.00 Put

R204 On  07-February-13 05/03/2012  8.00 3 33Bond Future 2958  0.00 Put

R206 On  03-May-12 05/03/2012 104.7795 104.7795104.7441Bond Future 5.98  300.00 

R206 On  03-May-12 05/03/2012  7.50 2 22Bond Future 2411  0.00 Call

R206 On  03-May-12 05/03/2012  7.45 2 22Bond Future 2333  0.00 Call

R206 On  03-May-12 05/03/2012  7.55 3 32Bond Future 2489  0.00 Call

R206 On  03-May-12 05/03/2012  7.55 0 00Bond Future 0  0.00 Put

R206 On  03-May-12 05/03/2012  7.45 0 00Bond Future 0  0.00 Put

R206 On  03-May-12 05/03/2012  7.50 0 00Bond Future 0  0.00 Put

Page 11 of 17 2012/03/05, 06:09:21PM



Date Contract Details Previous Day's Previous Day's Open InterestStrike Call/ Product MTM Yield MTM Price

Closing MTM Closing PricePut

R206 On  02-August-12 05/03/2012 102.5656 102.5656102.5270Bond Future 5.98  0.00 

R206 On  02-August-12 05/03/2012  7.25 2 22Bond Future 1754  0.00 Call

R206 On  02-August-12 05/03/2012  7.20 2 22Bond Future 1690  0.00 Call

R206 On  02-August-12 05/03/2012  7.30 2 22Bond Future 1818  0.00 Call

R206 On  02-August-12 05/03/2012  7.30 0 00Bond Future 21  0.00 Put

R206 On  02-August-12 05/03/2012  7.20 0 00Bond Future 27  0.00 Put

R206 On  02-August-12 05/03/2012  7.25 0 00Bond Future 24  0.00 Put

R206 On  01-November-12 05/03/2012 104.1572 104.1572104.1158Bond Future 5.91  0.00 

R206 On  01-November-12 05/03/2012  6.00 1 11Bond Future 518  0.00 Call

R206 On  01-November-12 05/03/2012  6.05 1 11Bond Future 551  0.00 Call

R206 On  01-November-12 05/03/2012  5.95 1 10Bond Future 486  0.00 Call

R206 On  01-November-12 05/03/2012  5.95 0 00Bond Future 437  0.00 Put

R206 On  01-November-12 05/03/2012  6.05 0 00Bond Future 387  0.00 Put

R206 On  01-November-12 05/03/2012  6.00 0 00Bond Future 411  0.00 Put

R206 On  07-February-13 05/03/2012 102.2248 102.2248102.1843Bond Future 5.68  0.00 

R206 On  07-February-13 05/03/2012  6.00 1 11Bond Future 573  0.00 Call

R206 On  07-February-13 05/03/2012  6.05 1 11Bond Future 602  0.00 Call

R206 On  07-February-13 05/03/2012  5.95 1 11Bond Future 545  0.00 Call

R206 On  07-February-13 05/03/2012  5.95 0 00Bond Future 305  0.00 Put

R206 On  07-February-13 05/03/2012  6.05 0 00Bond Future 273  0.00 Put

R206 On  07-February-13 05/03/2012  6.00 0 00Bond Future 289  0.00 Put

R207 On  03-May-12 05/03/2012 98.8733 98.873398.7619Bond Future 7.86  24,823.00 

R207 On  03-May-12 05/03/2012  8.75 5 55Bond Future 4901  0.00 Call

R207 On  03-May-12 05/03/2012  8.80 5 55Bond Future 5142  0.00 Call

R207 On  03-May-12 05/03/2012  8.70 5 55Bond Future 4661  0.00 Call

R207 On  03-May-12 05/03/2012  7.45 0 00Bond Future 438  2,400.00 Call

R207 On  03-May-12 05/03/2012  8.30 3 33Bond Future 2851  0.00 Call

R207 On  03-May-12 05/03/2012  7.65 1 11Bond Future 776  800.00 Call

R207 On  03-May-12 05/03/2012  8.00 2 22Bond Future 1721  0.00 Call

R207 On  03-May-12 05/03/2012  8.00 1 11Bond Future 968  800.00 Put

R207 On  03-May-12 05/03/2012  8.30 0 00Bond Future 462  2,400.00 Put

R207 On  03-May-12 05/03/2012  7.65 2 22Bond Future 1976  0.00 Put

R207 On  03-May-12 05/03/2012  8.70 0 00Bond Future 146  0.00 Put
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R207 On  03-May-12 05/03/2012  7.45 3 33Bond Future 2777  0.00 Put

R207 On  03-May-12 05/03/2012  8.80 0 00Bond Future 104  0.00 Put

R207 On  03-May-12 05/03/2012  8.75 0 00Bond Future 124  0.00 Put

R207 On  02-August-12 05/03/2012 96.6955 96.695596.5820Bond Future 7.95  0.00 

R207 On  02-August-12 05/03/2012  8.75 5 55Bond Future 5213  0.00 Call

R207 On  02-August-12 05/03/2012  8.80 6 65Bond Future 5408  0.00 Call

R207 On  02-August-12 05/03/2012  8.70 5 55Bond Future 5021  0.00 Call

R207 On  02-August-12 05/03/2012  8.70 1 11Bond Future 1064  0.00 Put

R207 On  02-August-12 05/03/2012  8.80 1 11Bond Future 940  0.00 Put

R207 On  02-August-12 05/03/2012  8.75 1 11Bond Future 1000  0.00 Put

R207 On  01-November-12 05/03/2012 98.1983 98.198398.0775Bond Future 8.02  0.00 

R207 On  01-November-12 05/03/2012  8.25 4 44Bond Future 3803  0.00 Call

R207 On  01-November-12 05/03/2012  8.20 4 44Bond Future 3656  0.00 Call

R207 On  01-November-12 05/03/2012  8.30 4 44Bond Future 3953  0.00 Call

R207 On  01-November-12 05/03/2012  8.30 2 23Bond Future 2503  0.00 Put

R207 On  01-November-12 05/03/2012  8.20 3 33Bond Future 2723  0.00 Put

R207 On  01-November-12 05/03/2012  8.25 3 33Bond Future 2611  0.00 Put

R207 On  07-February-13 05/03/2012 96.2867 96.286796.1698Bond Future 8.09  0.00 

R207 On  07-February-13 05/03/2012  8.25 4 44Bond Future 4101  0.00 Call

R207 On  07-February-13 05/03/2012  8.20 4 44Bond Future 3963  0.00 Call

R207 On  07-February-13 05/03/2012  8.30 4 44Bond Future 4243  0.00 Call

R207 On  07-February-13 05/03/2012  8.30 3 33Bond Future 3178  0.00 Put

R207 On  07-February-13 05/03/2012  8.20 3 33Bond Future 3401  0.00 Put

R207 On  07-February-13 05/03/2012  8.25 3 33Bond Future 3287  0.00 Put

R208 On  03-May-12 05/03/2012 93.2057 93.205793.1818Bond Future 7.94  9,125.00 

R208 On  03-May-12 05/03/2012  9.00 6 66Bond Future 6144  0.00 Call

R208 On  03-May-12 05/03/2012  9.05 6 66Bond Future 6405  0.00 Call

R208 On  03-May-12 05/03/2012  8.95 6 66Bond Future 5882  0.00 Call

R208 On  03-May-12 05/03/2012  7.50 0 00Bond Future 430  3,000.00 Call

R208 On  03-May-12 05/03/2012  8.35 3 33Bond Future 2931  0.00 Call

R208 On  03-May-12 05/03/2012  7.70 1 11Bond Future 775  1,000.00 Call

R208 On  03-May-12 05/03/2012  8.05 2 22Bond Future 1743  0.00 Call

R208 On  03-May-12 05/03/2012  8.05 1 11Bond Future 1105  1,000.00 Put
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R208 On  03-May-12 05/03/2012  8.35 1 11Bond Future 532  3,000.00 Put

R208 On  03-May-12 05/03/2012  7.70 2 22Bond Future 2246  0.00 Put

R208 On  03-May-12 05/03/2012  8.95 0 00Bond Future 88  0.00 Put

R208 On  03-May-12 05/03/2012  7.50 3 33Bond Future 3133  0.00 Put

R208 On  03-May-12 05/03/2012  9.05 0 00Bond Future 61  0.00 Put

R208 On  03-May-12 05/03/2012  9.00 0 00Bond Future 75  0.00 Put

R208 On  02-August-12 05/03/2012 94.5875 94.587594.5583Bond Future 8.02  0.00 

R208 On  02-August-12 05/03/2012  8.75 5 55Bond Future 5366  0.00 Call

R208 On  02-August-12 05/03/2012  8.70 5 55Bond Future 5164  0.00 Call

R208 On  02-August-12 05/03/2012  8.80 6 66Bond Future 5570  0.00 Call

R208 On  02-August-12 05/03/2012  8.80 1 11Bond Future 1142  0.00 Put

R208 On  02-August-12 05/03/2012  8.70 1 11Bond Future 1288  0.00 Put

R208 On  02-August-12 05/03/2012  8.75 1 11Bond Future 1214  0.00 Put

R208 On  01-November-12 05/03/2012 92.6610 92.661092.6267Bond Future 8.09  0.00 

R208 On  01-November-12 05/03/2012  8.25 4 44Bond Future 3940  0.00 Call

R208 On  01-November-12 05/03/2012  8.30 4 44Bond Future 4098  0.00 Call

R208 On  01-November-12 05/03/2012  8.20 4 44Bond Future 3785  0.00 Call

R208 On  01-November-12 05/03/2012  8.20 3 33Bond Future 3155  0.00 Put

R208 On  01-November-12 05/03/2012  8.30 3 33Bond Future 2904  0.00 Put

R208 On  01-November-12 05/03/2012  8.25 3 33Bond Future 3027  0.00 Put

R208 On  07-February-13 05/03/2012 94.2914 94.291494.2636Bond Future 8.15  0.00 

R208 On  07-February-13 05/03/2012  8.00 4 44Bond Future 3605  0.00 Call

R208 On  07-February-13 05/03/2012  8.05 4 44Bond Future 3743  0.00 Call

R208 On  07-February-13 05/03/2012  7.95 4 43Bond Future 3476  0.00 Call

R208 On  07-February-13 05/03/2012  7.95 5 55Bond Future 4618  0.00 Put

R208 On  07-February-13 05/03/2012  8.05 4 44Bond Future 4323  0.00 Put

R208 On  07-February-13 05/03/2012  8.00 4 44Bond Future 4465  0.00 Put

R209 On  03-May-12 05/03/2012 75.3222 75.322275.2119Bond Future 8.82  2,033.00 

R209 On  03-May-12 05/03/2012  9.00 3 33Bond Future 2841  0.00 Call

R209 On  03-May-12 05/03/2012  9.05 3 33Bond Future 3079  0.00 Call

R209 On  03-May-12 05/03/2012  8.95 3 33Bond Future 2612  0.00 Call

R209 On  03-May-12 05/03/2012  8.95 2 22Bond Future 1593  0.00 Put

R209 On  03-May-12 05/03/2012  9.05 1 11Bond Future 1297  0.00 Put
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R209 On  03-May-12 05/03/2012  9.00 1 11Bond Future 1439  0.00 Put

R209 On  02-August-12 05/03/2012 76.4368 76.436876.3202Bond Future 8.89  0.00 

R209 On  02-August-12 05/03/2012  9.25 6 66Bond Future 5618  0.00 Call

R209 On  02-August-12 05/03/2012  9.30 6 66Bond Future 5843  0.00 Call

R209 On  02-August-12 05/03/2012  9.20 6 65Bond Future 5397  0.00 Call

R209 On  02-August-12 05/03/2012  9.20 3 33Bond Future 3022  0.00 Put

R209 On  02-August-12 05/03/2012  9.30 3 33Bond Future 2737  0.00 Put

R209 On  02-August-12 05/03/2012  9.25 3 33Bond Future 2876  0.00 Put

R209 On  01-November-12 05/03/2012 74.4761 74.476174.3609Bond Future 8.95  0.00 

R209 On  01-November-12 05/03/2012  9.00 5 55Bond Future 5301  0.00 Call

R209 On  01-November-12 05/03/2012  8.95 5 55Bond Future 5114  0.00 Call

R209 On  01-November-12 05/03/2012  9.05 6 65Bond Future 5497  0.00 Call

R209 On  01-November-12 05/03/2012  9.05 5 55Bond Future 4721  0.00 Put

R209 On  01-November-12 05/03/2012  8.95 5 55Bond Future 5099  0.00 Put

R209 On  01-November-12 05/03/2012  9.00 5 55Bond Future 4904  0.00 Put

R209 On  07-February-13 05/03/2012 75.7909 75.790975.6694Bond Future 9.01  0.00 

R209 On  07-February-13 05/03/2012  9.00 6 66Bond Future 6001  0.00 Call

R209 On  07-February-13 05/03/2012  8.95 6 66Bond Future 5820  0.00 Call

R209 On  07-February-13 05/03/2012  9.05 6 66Bond Future 6191  0.00 Call

R209 On  07-February-13 05/03/2012  9.05 6 66Bond Future 5881  0.00 Put

R209 On  07-February-13 05/03/2012  8.95 6 66Bond Future 6270  0.00 Put

R209 On  07-February-13 05/03/2012  9.00 6 66Bond Future 6069  0.00 Put

R210 On  03-May-12 05/03/2012 140.5886 140.5886140.5830Bond Future 140.58  840.00 

R210 On  03-May-12 05/03/2012  139.00 2 22Bond Future 1583  0.00 Call

R210 On  03-May-12 05/03/2012  139.05 2 22Bond Future 1533  0.00 Call

R210 On  03-May-12 05/03/2012  138.95 2 22Bond Future 1633  0.00 Call

R210 On  03-May-12 05/03/2012  138.95 0 00Bond Future 0  0.00 Put

R210 On  03-May-12 05/03/2012  139.05 0 00Bond Future 0  0.00 Put

R210 On  03-May-12 05/03/2012  139.00 0 00Bond Future 0  0.00 Put

R211 On  03-May-12 05/03/2012 118.4712 118.4712118.4617Bond Future 118.46  480.00 

R211 On  03-May-12 05/03/2012  118.20 0 00Bond Future 262  0.00 Call

R211 On  03-May-12 05/03/2012  118.15 0 00Bond Future 312  0.00 Call

Page 15 of 17 2012/03/05, 06:09:21PM



Date Contract Details Previous Day's Previous Day's Open InterestStrike Call/ Product MTM Yield MTM Price

Closing MTM Closing PricePut

R211 On  03-May-12 05/03/2012  118.25 0 00Bond Future 212  0.00 Call

R211 On  03-May-12 05/03/2012  118.25 0 00Bond Future 0  0.00 Put

R211 On  03-May-12 05/03/2012  118.15 0 00Bond Future 0  0.00 Put

R211 On  03-May-12 05/03/2012  118.20 0 00Bond Future 0  0.00 Put

R212 On  03-May-12 05/03/2012 116.0161 116.0161116.0107Bond Future 116.01  2,842.00 

R212 On  03-May-12 05/03/2012  115.30 1 11Bond Future 711  0.00 Call

R212 On  03-May-12 05/03/2012  115.35 1 11Bond Future 661  0.00 Call

R212 On  03-May-12 05/03/2012  115.25 1 11Bond Future 761  0.00 Call

R212 On  03-May-12 05/03/2012  115.25 0 00Bond Future 0  0.00 Put

R212 On  03-May-12 05/03/2012  115.35 0 00Bond Future 0  0.00 Put

R212 On  03-May-12 05/03/2012  115.30 0 00Bond Future 0  0.00 Put

R213 On  03-May-12 05/03/2012 85.5746 85.574685.5343Bond Future 8.72  1,126.00 

R213 On  03-May-12 05/03/2012  9.25 5 55Bond Future 4771  0.00 Call

R213 On  03-May-12 05/03/2012  9.20 5 54Bond Future 4479  0.00 Call

R213 On  03-May-12 05/03/2012  9.30 5 55Bond Future 5069  0.00 Call

R213 On  03-May-12 05/03/2012  9.30 1 11Bond Future 582  0.00 Put

R213 On  03-May-12 05/03/2012  9.20 1 11Bond Future 741  0.00 Put

R213 On  03-May-12 05/03/2012  9.25 1 11Bond Future 658  0.00 Put

R213 On  02-August-12 05/03/2012 86.8369 86.836986.8051Bond Future 8.79  0.00 

R213 On  02-August-12 05/03/2012  9.25 6 66Bond Future 6173  0.00 Call

R213 On  02-August-12 05/03/2012  9.30 6 66Bond Future 6413  0.00 Call

R213 On  02-August-12 05/03/2012  9.20 6 66Bond Future 5935  0.00 Call

R213 On  02-August-12 05/03/2012  9.20 3 33Bond Future 2756  0.00 Put

R213 On  02-August-12 05/03/2012  9.30 3 32Bond Future 2488  0.00 Put

R213 On  02-August-12 05/03/2012  9.25 3 33Bond Future 2620  0.00 Put

R213 On  01-November-12 05/03/2012 84.6459 84.645984.6067Bond Future 8.86  0.00 

R213 On  01-November-12 05/03/2012  9.00 6 66Bond Future 5799  0.00 Call

R213 On  01-November-12 05/03/2012  9.05 6 66Bond Future 6008  0.00 Call

R213 On  01-November-12 05/03/2012  8.95 6 66Bond Future 5594  0.00 Call

R213 On  01-November-12 05/03/2012  8.95 5 55Bond Future 4861  0.00 Put

R213 On  01-November-12 05/03/2012  9.05 5 55Bond Future 4505  0.00 Put

R213 On  01-November-12 05/03/2012  9.00 5 55Bond Future 4679  0.00 Put
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Date Contract Details Previous Day's Previous Day's Open InterestStrike Call/ Product MTM Yield MTM Price

Closing MTM Closing PricePut

R213 On  07-February-13 05/03/2012 86.1402 86.140286.1014Bond Future 8.92  0.00 

R213 On  07-February-13 05/03/2012  9.00 6 66Bond Future 6397  0.00 Call

R213 On  07-February-13 05/03/2012  9.05 7 77Bond Future 6597  0.00 Call

R213 On  07-February-13 05/03/2012  8.95 6 66Bond Future 6205  0.00 Call

R213 On  07-February-13 05/03/2012  8.95 6 66Bond Future 5989  0.00 Put

R213 On  07-February-13 05/03/2012  9.05 6 66Bond Future 5614  0.00 Put

R213 On  07-February-13 05/03/2012  9.00 6 66Bond Future 5796  0.00 Put
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