
Derivatives Weekly Statistics Report
From: 21/06/2012 To: 21/06/2012

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 21/06/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0357 On  15-September-17 21/06/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0403 On  21-December-18 21/06/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0457 On  15-January-20 21/06/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0703 On  15-January-20 21/06/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0757 On  15-January-20 21/06/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0804 On  31-March-21 21/06/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0807 On  31-March-21 21/06/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0857 On  31-March-21 21/06/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0904 On  31-March-36 21/06/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0908 On  31-March-36 21/06/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0957 On  31-March-36 21/06/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0986 On  31-March-36 21/06/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 
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1386 On  28-February-31 21/06/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

1409 On  28-February-41 21/06/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

5701 On  15-September-15 21/06/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

5706 On  15-September-15 21/06/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

8607 On  21-December-26 21/06/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

8608 On  21-December-26 21/06/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

8657 On  21-December-26 21/06/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

AL7T On  02-August-12 21/06/2012 446.5400 446.5400444.7190Index Future 444.72  13.00 

AL7T On  01-November-12 21/06/2012 452.9170 452.9170451.0350Index Future 451.04  0.00 

ALBI On  02-August-12 21/06/2012 403.7830 403.7830401.8850Index Future 401.89  1,005.00 

ALBI On  01-November-12 21/06/2012 409.5500 409.5500407.5930Index Future 407.59  0.00 

C157 On  15-September-15 21/06/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C186 On  21-December-26 21/06/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C189 On  01-April-13 21/06/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C197 On  07-December-23 21/06/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C201 On  22-December-14 21/06/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C202 On  07-December-33 21/06/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C203 On  15-September-17 21/06/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C204 On  21-December-18 21/06/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C206 On  15-January-14 21/06/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 
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C207 On  15-January-20 21/06/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C208 On  31-March-21 21/06/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C209 On  31-March-36 21/06/2012 6.2500 6.25006.2500Price Contribution 6.25  0.00 

C210 On  31-March-28 21/06/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C211 On  31-January-17 21/06/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C212 On  31-January-22 21/06/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C213 On  28-February-31 21/06/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C214 On  28-February-41 21/06/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

CES1 On  20-April-18 21/06/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

CS23 On  25-January-23 21/06/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

CS26 On  02-April-26 21/06/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

CS33 On  15-September-33 21/06/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

ES33 On  02-August-12 21/06/2012 87.4580 87.458086.6433Bond Future 9.27  4,220.00 

ES33 On  01-November-12 21/06/2012 84.9229 84.922984.0976Bond Future 9.37  0.00 

GOVI On  02-August-12 21/06/2012 404.6500 404.6500402.8310GOVI 402.83  269.00 

GOVI On  02-August-12 21/06/2012  398.23 6 65GOVI 46010  0.00 Call

GOVI On  02-August-12 21/06/2012  398.23 0 00GOVI 0  0.00 Put

GOVI On  01-November-12 21/06/2012 410.4290 410.4290408.5530GOVI 408.55  0.00 

GOVI On  01-November-12 21/06/2012  403.96 6 65GOVI 45930  0.00 Call

GOVI On  01-November-12 21/06/2012  403.96 0 00GOVI 0  0.00 Put

GVIX On  01-January-29 21/06/2012 110.0000 110.0000110.0000LIVE INDEX 110.00  0.00 

IGOV On  02-August-12 21/06/2012 175.0610 175.0610175.0880Index Future 175.09  593.00 

IGOV On  01-November-12 21/06/2012 177.5610 177.5610177.5750Index Future 177.58  0.00 
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ILBI On  02-August-12 21/06/2012 473.2630 473.2630473.2630Index Future 473.26  169.00 

J157 On  15-September-15 21/06/2012 0.0200 0.02000.0200Interest Rate Swap 8.82  0.00 

J186 On  21-December-26 21/06/2012 0.1077 0.10770.1077Interest Rate Swap 8.68  0.00 

J201 On  22-December-14 21/06/2012 0.0514 0.05140.0514Interest Rate Swap 8.66  0.00 

J203 On  15-September-17 21/06/2012 0.0847 0.08470.0847Interest Rate Swap 8.98  0.00 

J204 On  21-December-18 21/06/2012 0.0958 0.09580.0958Interest Rate Swap 8.96  0.00 

J207 On  15-January-20 21/06/2012 0.0691 0.06910.0691Interest Rate Swap 9.00  0.00 

JBAF On  18-July-12 21/06/2012 94.5200 94.520094.4400Jibar Tradeable Future 5.56  0.00 

JBAF On  15-August-12 21/06/2012 94.5600 94.560094.5500Jibar Tradeable Future 5.45  0.00 

JBAF On  19-September-12 21/06/2012 94.5900 94.590094.6400Jibar Tradeable Future 5.36  44,760.00 

JBAF On  17-October-12 21/06/2012 94.7100 94.710094.7400Jibar Tradeable Future 5.26  0.00 

JBAF On  21-November-12 21/06/2012 94.7400 94.740094.7500Jibar Tradeable Future 5.25  0.00 

JBAF On  19-December-12 21/06/2012 94.7800 94.780094.7800Jibar Tradeable Future 5.22  840.00 

JBAF On  20-March-13 21/06/2012 94.7600 94.760094.7700Jibar Tradeable Future 5.23  1,000.00 

JBAF On  19-June-13 21/06/2012 94.6800 94.680094.6800Jibar Tradeable Future 5.32  500.00 

JBAF On  18-September-13 21/06/2012 94.5400 94.540094.5500Jibar Tradeable Future 5.45  1,700.00 

JBAF On  18-December-13 21/06/2012 94.3600 94.360094.3700Jibar Tradeable Future 5.63  1,500.00 

JBAF On  19-March-14 21/06/2012 94.1800 94.180094.1800Jibar Tradeable Future 5.82  0.00 

JBAF On  18-June-14 21/06/2012 5.8200 5.820094.0100Jibar Tradeable Future 5.99  0.00 

R157 On  02-August-12 21/06/2012 126.3498 126.3498126.1226Bond Future 6.05  14,880.00 

R157 On  02-August-12 21/06/2012  6.15 1 11Bond Future 594  3,750.00 Call

R157 On  02-August-12 21/06/2012  6.35 1 11Bond Future 1055  1,250.00 Call

R157 On  02-August-12 21/06/2012  6.55 2 22Bond Future 1606  0.00 Call

R157 On  02-August-12 21/06/2012  6.95 3 33Bond Future 2806  0.00 Call

R157 On  02-August-12 21/06/2012  6.95 0 00Bond Future 2  3,750.00 Put

R157 On  02-August-12 21/06/2012  6.55 0 00Bond Future 34  1,250.00 Put

R157 On  02-August-12 21/06/2012  6.35 0 00Bond Future 105  0.00 Put

R157 On  02-August-12 21/06/2012  6.15 0 00Bond Future 270  0.00 Put
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R157 On  01-November-12 21/06/2012 121.3492 121.3492121.1087Bond Future 6.08  200.00 

R157 On  01-November-12 21/06/2012  6.24 1 11Bond Future 1035  0.00 Call

R157 On  01-November-12 21/06/2012  6.24 0 01Bond Future 573  0.00 Put

R157 On  07-February-13 21/06/2012 123.2692 123.2692122.9968Bond Future 6.12  0.00 

R157 On  07-February-13 21/06/2012  6.28 1 11Bond Future 1256  0.00 Call

R157 On  07-February-13 21/06/2012  6.28 1 11Bond Future 826  0.00 Put

R186 On  02-August-12 21/06/2012 122.6122 122.6122121.8387Bond Future 8.06  34,845.00 

R186 On  02-August-12 21/06/2012  7.66 1 10Bond Future 480  276.00 Call

R186 On  02-August-12 21/06/2012  7.70 1 11Bond Future 562  2,700.00 Call

R186 On  02-August-12 21/06/2012  7.76 1 11Bond Future 706  43.00 Call

R186 On  02-August-12 21/06/2012  9.00 9 99Bond Future 8617  0.00 Call

R186 On  02-August-12 21/06/2012  8.66 7 76Bond Future 5821  0.00 Call

R186 On  02-August-12 21/06/2012  8.75 7 77Bond Future 6546  0.00 Call

R186 On  02-August-12 21/06/2012  8.76 7 77Bond Future 6628  0.00 Call

R186 On  02-August-12 21/06/2012  8.00 2 22Bond Future 1534  1,099.00 Call

R186 On  02-August-12 21/06/2012  8.25 3 33Bond Future 2864  8,750.00 Call

R186 On  02-August-12 21/06/2012  8.30 4 43Bond Future 3181  0.00 Call

R186 On  02-August-12 21/06/2012  8.30 1 11Bond Future 940  900.00 Put

R186 On  02-August-12 21/06/2012  8.25 1 11Bond Future 1093  0.00 Put

R186 On  02-August-12 21/06/2012  8.00 2 22Bond Future 2152  0.00 Put

R186 On  02-August-12 21/06/2012  8.76 0 00Bond Future 186  43.00 Put

R186 On  02-August-12 21/06/2012  8.75 0 00Bond Future 193  2,700.00 Put

R186 On  02-August-12 21/06/2012  8.66 0 00Bond Future 274  276.00 Put

R186 On  02-August-12 21/06/2012  9.00 0 00Bond Future 68  199.00 Put

R186 On  02-August-12 21/06/2012  7.76 3 34Bond Future 3683  0.00 Put

R186 On  02-August-12 21/06/2012  7.70 4 44Bond Future 4140  0.00 Put

R186 On  02-August-12 21/06/2012  7.66 4 44Bond Future 4459  0.00 Put

R186 On  01-November-12 21/06/2012 124.3716 124.3716123.5652Bond Future 8.14  200.00 

R186 On  01-November-12 21/06/2012  7.82 3 32Bond Future 2424  1,858.00 Call

R186 On  01-November-12 21/06/2012  8.82 8 88Bond Future 7675  0.00 Call

R186 On  01-November-12 21/06/2012  8.82 1 11Bond Future 1466  1,858.00 Put

R186 On  01-November-12 21/06/2012  7.82 5 55Bond Future 5471  0.00 Put

R186 On  07-February-13 21/06/2012 121.0411 121.0411120.2046Bond Future 8.22  0.00 

R186 On  07-February-13 21/06/2012  8.47 7 76Bond Future 6284  0.00 Call
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R186 On  07-February-13 21/06/2012  8.47 4 44Bond Future 3958  0.00 Put

R189 On  02-August-12 21/06/2012 219.9301 219.9301219.9703Bond Future 219.97  44.00 

R189 On  02-August-12 21/06/2012  219.65 0 00Bond Future 320  0.00 Call

R189 On  02-August-12 21/06/2012  219.65 0 00Bond Future 0  0.00 Put

R197 On  02-August-12 21/06/2012 256.6172 256.6172256.6831Bond Future 256.68  1,858.00 

R197 On  02-August-12 21/06/2012  256.15 0 01Bond Future 533  0.00 Call

R197 On  02-August-12 21/06/2012  256.15 0 00Bond Future 0  0.00 Put

R201 On  02-August-12 21/06/2012 109.9207 109.9207109.3421Bond Future 5.03  1,620.00 

R201 On  02-August-12 21/06/2012  5.20 1 11Bond Future 500  0.00 Call

R201 On  02-August-12 21/06/2012  5.20 0 00Bond Future 97  0.00 Put

R201 On  01-November-12 21/06/2012 111.4920 111.4920110.8941Bond Future 4.93  0.00 

R201 On  01-November-12 21/06/2012  5.11 1 11Bond Future 659  0.00 Call

R201 On  01-November-12 21/06/2012  5.11 0 00Bond Future 289  0.00 Put

R201 On  07-February-13 21/06/2012 108.8429 108.8429108.2127Bond Future 4.79  0.00 

R201 On  07-February-13 21/06/2012  4.98 1 11Bond Future 767  0.00 Call

R201 On  07-February-13 21/06/2012  4.98 0 00Bond Future 417  0.00 Put

R202 On  02-August-12 21/06/2012 189.2398 189.2398189.2904Bond Future 189.29  45,107.00 

R202 On  02-August-12 21/06/2012  188.44 1 11Bond Future 850  0.00 Call

R202 On  02-August-12 21/06/2012  188.44 0 00Bond Future 0  0.00 Put

R203 On  02-August-12 21/06/2012 110.4014 110.4014110.0405Bond Future 6.66  13,477.00 

R203 On  02-August-12 21/06/2012  6.60 1 11Bond Future 569  4,200.00 Call

R203 On  02-August-12 21/06/2012  6.85 1 11Bond Future 1206  1,400.00 Call

R203 On  02-August-12 21/06/2012  7.15 3 32Bond Future 2262  0.00 Call

R203 On  02-August-12 21/06/2012  7.55 4 44Bond Future 3893  0.00 Call

R203 On  02-August-12 21/06/2012  7.55 0 00Bond Future 11  4,200.00 Put

R203 On  02-August-12 21/06/2012  7.15 0 00Bond Future 97  1,400.00 Put

R203 On  02-August-12 21/06/2012  6.85 0 00Bond Future 352  0.00 Put

R203 On  02-August-12 21/06/2012  6.60 1 11Bond Future 823  0.00 Put

R203 On  01-November-12 21/06/2012 107.8221 107.8221107.4436Bond Future 6.72  0.00 

R203 On  01-November-12 21/06/2012  6.87 2 22Bond Future 1751  0.00 Call

R203 On  01-November-12 21/06/2012  6.87 1 11Bond Future 1096  0.00 Put
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R203 On  07-February-13 21/06/2012 109.5273 109.5273109.1203Bond Future 6.78  0.00 

R203 On  07-February-13 21/06/2012  6.94 2 22Bond Future 2147  0.00 Call

R203 On  07-February-13 21/06/2012  6.94 1 12Bond Future 1506  0.00 Put

R204 On  02-August-12 21/06/2012 106.5302 106.5302106.1630Bond Future 6.99  4,101.00 

R204 On  02-August-12 21/06/2012  7.15 2 21Bond Future 1367  0.00 Call

R204 On  02-August-12 21/06/2012  7.15 0 01Bond Future 507  0.00 Put

R204 On  01-November-12 21/06/2012 108.0516 108.0516107.6673Bond Future 7.05  0.00 

R204 On  01-November-12 21/06/2012  7.22 2 22Bond Future 2225  0.00 Call

R204 On  01-November-12 21/06/2012  7.22 1 11Bond Future 1367  0.00 Put

R204 On  07-February-13 21/06/2012 105.7313 105.7313105.3138Bond Future 7.12  0.00 

R204 On  07-February-13 21/06/2012  7.29 3 33Bond Future 2761  0.00 Call

R204 On  07-February-13 21/06/2012  7.29 2 22Bond Future 1932  0.00 Put

R206 On  02-August-12 21/06/2012 103.8874 103.8874103.7037Bond Future 5.13  1,240.00 

R206 On  02-August-12 21/06/2012  5.19 0 00Bond Future 184  0.00 Call

R206 On  02-August-12 21/06/2012  5.19 0 00Bond Future 104  0.00 Put

R206 On  01-November-12 21/06/2012 105.3713 105.3713105.1760Bond Future 4.99  0.00 

R206 On  01-November-12 21/06/2012  5.05 0 00Bond Future 288  0.00 Call

R206 On  01-November-12 21/06/2012  5.05 0 00Bond Future 221  0.00 Put

R206 On  07-February-13 21/06/2012 103.2711 103.2711103.0512Bond Future 4.73  0.00 

R206 On  07-February-13 21/06/2012  4.76 0 00Bond Future 343  0.00 Call

R206 On  07-February-13 21/06/2012  4.76 0 00Bond Future 311  0.00 Put

R207 On  02-August-12 21/06/2012 100.6051 100.6051100.2591Bond Future 7.28  27,509.00 

R207 On  02-August-12 21/06/2012  7.51 2 22Bond Future 1755  0.00 Call

R207 On  02-August-12 21/06/2012  7.51 0 00Bond Future 481  0.00 Put

R207 On  01-November-12 21/06/2012 102.0374 102.0374101.6851Bond Future 7.35  0.00 

R207 On  01-November-12 21/06/2012  7.58 3 33Bond Future 2667  0.00 Call

R207 On  01-November-12 21/06/2012  7.58 1 11Bond Future 1408  0.00 Put

R207 On  07-February-13 21/06/2012 100.0118 100.011899.6287Bond Future 7.42  0.00 

R207 On  07-February-13 21/06/2012  7.66 4 43Bond Future 3267  0.00 Call

R207 On  07-February-13 21/06/2012  7.66 2 22Bond Future 2018  0.00 Put

R208 On  02-August-12 21/06/2012 98.7243 98.724398.2622Bond Future 7.40  16,082.00 
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R208 On  02-August-12 21/06/2012  7.20 1 11Bond Future 552  3,450.00 Call

R208 On  02-August-12 21/06/2012  8.25 6 65Bond Future 5081  0.00 Call

R208 On  02-August-12 21/06/2012  7.50 2 21Bond Future 1400  1,150.00 Call

R208 On  02-August-12 21/06/2012  7.80 3 33Bond Future 2694  0.00 Call

R208 On  02-August-12 21/06/2012  7.80 0 00Bond Future 282  1,150.00 Put

R208 On  02-August-12 21/06/2012  7.50 1 11Bond Future 794  0.00 Put

R208 On  02-August-12 21/06/2012  8.25 0 00Bond Future 39  3,450.00 Put

R208 On  02-August-12 21/06/2012  7.20 2 22Bond Future 1797  0.00 Put

R208 On  01-November-12 21/06/2012 96.7422 96.742296.2617Bond Future 7.47  0.00 

R208 On  01-November-12 21/06/2012  7.70 3 33Bond Future 2952  0.00 Call

R208 On  01-November-12 21/06/2012  7.70 1 12Bond Future 1569  0.00 Put

R208 On  07-February-13 21/06/2012 98.2742 98.274297.7604Bond Future 7.54  0.00 

R208 On  07-February-13 21/06/2012  7.78 4 44Bond Future 3654  0.00 Call

R208 On  07-February-13 21/06/2012  7.78 2 22Bond Future 2265  0.00 Put

R209 On  02-August-12 21/06/2012 78.9049 78.904978.0921Bond Future 8.66  28,799.00 

R209 On  02-August-12 21/06/2012  8.91 3 33Bond Future 2826  0.00 Call

R209 On  02-August-12 21/06/2012  8.91 1 11Bond Future 868  0.00 Put

R209 On  01-November-12 21/06/2012 76.8901 76.890176.0559Bond Future 8.73  0.00 

R209 On  01-November-12 21/06/2012  8.99 5 54Bond Future 4479  0.00 Call

R209 On  01-November-12 21/06/2012  8.99 2 22Bond Future 2463  0.00 Put

R209 On  07-February-13 21/06/2012 78.1046 78.104677.2423Bond Future 8.81  0.00 

R209 On  07-February-13 21/06/2012  9.06 6 66Bond Future 5649  0.00 Call

R209 On  07-February-13 21/06/2012  9.06 3 34Bond Future 3691  0.00 Put

R210 On  02-August-12 21/06/2012 143.4757 143.4757143.5137Bond Future 143.51  925.00 

R210 On  02-August-12 21/06/2012  142.66 1 11Bond Future 854  0.00 Call

R210 On  02-August-12 21/06/2012  142.66 0 00Bond Future 0  0.00 Put

R211 On  02-August-12 21/06/2012 120.5508 120.5508120.5777Bond Future 120.58  480.00 

R211 On  02-August-12 21/06/2012  120.36 0 00Bond Future 218  0.00 Call

R211 On  02-August-12 21/06/2012  120.36 0 00Bond Future 0  0.00 Put

R212 On  02-August-12 21/06/2012 117.7051 117.7051117.6361Bond Future 117.64  2,989.00 

R212 On  02-August-12 21/06/2012  117.39 0 00Bond Future 246  0.00 Call
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R212 On  02-August-12 21/06/2012  117.39 0 00Bond Future 0  0.00 Put

R213 On  02-August-12 21/06/2012 89.9719 89.971989.2946Bond Future 8.48  4,725.00 

R213 On  02-August-12 21/06/2012  8.74 3 33Bond Future 2921  0.00 Call

R213 On  02-August-12 21/06/2012  8.74 1 11Bond Future 823  0.00 Put

R213 On  01-November-12 21/06/2012 87.7134 87.713487.0293Bond Future 8.55  0.00 

R213 On  01-November-12 21/06/2012  8.81 5 55Bond Future 4549  0.00 Call

R213 On  01-November-12 21/06/2012  8.81 2 22Bond Future 2489  0.00 Put

R213 On  07-February-13 21/06/2012 89.1069 89.106988.3850Bond Future 8.63  0.00 

R213 On  07-February-13 21/06/2012  8.90 6 66Bond Future 5792  0.00 Call

R213 On  07-February-13 21/06/2012  8.90 3 34Bond Future 3679  0.00 Put

R214 On  02-August-12 21/06/2012 80.4254 80.425479.6187Bond Future 8.72  1,530.00 

R214 On  02-August-12 21/06/2012  8.95 3 32Bond Future 1928  0.00 Call

R214 On  02-August-12 21/06/2012  8.95 0 00Bond Future 0  0.00 Put
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