
Derivatives Weekly Statistics Report
From: 27/11/2012 To: 27/11/2012

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 27/11/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0357 On  15-September-17 27/11/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0403 On  21-December-18 27/11/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0457 On  15-January-20 27/11/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0703 On  15-January-20 27/11/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0757 On  15-January-20 27/11/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0804 On  31-March-21 27/11/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0807 On  31-March-21 27/11/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0857 On  31-March-21 27/11/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0904 On  31-March-36 27/11/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0908 On  31-March-36 27/11/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0957 On  31-March-36 27/11/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0986 On  31-March-36 27/11/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 
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1386 On  28-February-31 27/11/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

1409 On  28-February-41 27/11/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

2025 On  07-February-13 27/11/2012 110.8960 110.8960110.8928Bond Future 110.89  0.00 

2025 On  07-February-13 27/11/2012  110.99 0 00Bond Future 0  0.00 Call

2025 On  07-February-13 27/11/2012  111.00 0 00Bond Future 0  0.00 Call

2025 On  07-February-13 27/11/2012  111.01 0 00Bond Future 0  0.00 Call

2025 On  07-February-13 27/11/2012  111.01 0 00Bond Future 117  0.00 Put

2025 On  07-February-13 27/11/2012  111.00 0 00Bond Future 107  0.00 Put

2025 On  07-February-13 27/11/2012  110.99 0 00Bond Future 97  0.00 Put

2038 On  07-February-13 27/11/2012 109.3208 109.3208109.3198Bond Future 109.32  0.00 

2038 On  07-February-13 27/11/2012  105.99 3 33Bond Future 3330  0.00 Call

2038 On  07-February-13 27/11/2012  106.01 3 33Bond Future 3310  0.00 Call

2038 On  07-February-13 27/11/2012  106.00 3 33Bond Future 3320  0.00 Call

2038 On  07-February-13 27/11/2012  106.00 0 00Bond Future 0  0.00 Put

2038 On  07-February-13 27/11/2012  106.01 0 00Bond Future 0  0.00 Put

2038 On  07-February-13 27/11/2012  105.99 0 00Bond Future 0  0.00 Put

2050 On  07-February-13 27/11/2012 114.4599 114.4599114.4594Bond Future 114.46  0.00 

2050 On  07-February-13 27/11/2012  112.99 1 11Bond Future 1469  0.00 Call

2050 On  07-February-13 27/11/2012  113.00 1 11Bond Future 1459  0.00 Call

2050 On  07-February-13 27/11/2012  113.01 1 11Bond Future 1449  0.00 Call

2050 On  07-February-13 27/11/2012  113.01 0 00Bond Future 0  0.00 Put

2050 On  07-February-13 27/11/2012  113.00 0 00Bond Future 0  0.00 Put

2050 On  07-February-13 27/11/2012  112.99 0 00Bond Future 0  0.00 Put

5701 On  15-September-15 27/11/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

5706 On  15-September-15 27/11/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

8607 On  21-December-26 27/11/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

8608 On  21-December-26 27/11/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 
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8657 On  21-December-26 27/11/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

AI03 On  09-March-16 27/11/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

AL7T On  07-February-13 27/11/2012 481.0150 481.0150481.8710Index Future 481.87  12.00 

AL7T On  02-May-13 27/11/2012 487.0580 487.0580487.9230Index Future 487.92  0.00 

ALBI On  07-February-13 27/11/2012 428.0640 428.0640429.3480Index Future 429.35  1,077.00 

ALBI On  02-May-13 27/11/2012 433.4420 433.4420434.7410Index Future 434.74  0.00 

C157 On  15-September-15 27/11/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C186 On  21-December-26 27/11/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C189 On  01-April-13 27/11/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C197 On  07-December-23 27/11/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C201 On  22-December-14 27/11/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C202 On  07-December-33 27/11/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C203 On  15-September-17 27/11/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C204 On  21-December-18 27/11/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C206 On  15-January-14 27/11/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C207 On  15-January-20 27/11/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C208 On  31-March-21 27/11/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C209 On  31-March-36 27/11/2012 6.2500 6.25006.2500Price Contribution 6.25  0.00 

C210 On  31-March-28 27/11/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C211 On  31-January-17 27/11/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C212 On  31-January-22 27/11/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

Page 3 of 17 2012/11/27, 06:17:44PM



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

Closing MTM Closing PricePut

C213 On  28-February-31 27/11/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C214 On  28-February-41 27/11/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

CES1 On  20-April-18 27/11/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

CS23 On  25-January-23 27/11/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

CS26 On  02-April-26 27/11/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

CS33 On  15-September-33 27/11/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

EL28 On  07-February-13 27/11/2012 111.2777 111.2777111.2770Bond Future 111.28  0.00 

EL28 On  07-February-13 27/11/2012  113.01 0 00Bond Future 0  0.00 Call

EL28 On  07-February-13 27/11/2012  113.00 0 00Bond Future 0  0.00 Call

EL28 On  07-February-13 27/11/2012  112.99 0 00Bond Future 0  0.00 Call

EL28 On  07-February-13 27/11/2012  112.99 2 22Bond Future 1713  0.00 Put

EL28 On  07-February-13 27/11/2012  113.00 2 22Bond Future 1723  0.00 Put

EL28 On  07-February-13 27/11/2012  113.01 2 22Bond Future 1733  0.00 Put

ES33 On  07-February-13 27/11/2012 88.5630 88.563089.1215Bond Future 9.00  303.00 

ES33 On  07-February-13 27/11/2012  8.54 0 00Bond Future 0  0.00 Call

ES33 On  07-February-13 27/11/2012  8.55 0 00Bond Future 0  0.00 Call

ES33 On  07-February-13 27/11/2012  8.56 0 00Bond Future 0  0.00 Call

ES33 On  07-February-13 27/11/2012  8.56 4 44Bond Future 3797  0.00 Put

ES33 On  07-February-13 27/11/2012  8.55 4 44Bond Future 3886  0.00 Put

ES33 On  07-February-13 27/11/2012  8.54 5 54Bond Future 3974  0.00 Put

GOVI On  07-February-13 27/11/2012 428.4410 428.4410429.7200GOVI 429.72  333.00 

GOVI On  07-February-13 27/11/2012  432.99 0 00GOVI 0  0.00 Call

GOVI On  07-February-13 27/11/2012  433.01 0 00GOVI 0  0.00 Call

GOVI On  07-February-13 27/11/2012  433.00 0 00GOVI 0  0.00 Call

GOVI On  07-February-13 27/11/2012  433.00 5 53GOVI 32800  0.00 Put

GOVI On  07-February-13 27/11/2012  433.01 5 53GOVI 32900  0.00 Put

GOVI On  07-February-13 27/11/2012  432.99 5 53GOVI 32700  0.00 Put

GOVI On  02-May-13 27/11/2012 433.8230 433.8230435.1170GOVI 435.12  0.00 
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GOVI On  02-May-13 27/11/2012  432.99 1 12GOVI 21270  0.00 Call

GOVI On  02-May-13 27/11/2012  433.01 1 12GOVI 21070  0.00 Call

GOVI On  02-May-13 27/11/2012  433.00 1 12GOVI 21170  0.00 Call

GOVI On  02-May-13 27/11/2012  433.00 0 00GOVI 0  0.00 Put

GOVI On  02-May-13 27/11/2012  433.01 0 00GOVI 0  0.00 Put

GOVI On  02-May-13 27/11/2012  432.99 0 00GOVI 0  0.00 Put

GVIX On  01-January-29 27/11/2012 110.0000 110.0000110.0000LIVE INDEX 110.00  0.00 

IGOV On  07-February-13 27/11/2012 195.3090 195.3090195.3030Index Future 195.30  607.00 

IGOV On  02-May-13 27/11/2012 197.7620 197.7620197.7560Index Future 197.76  0.00 

ILBI On  07-February-13 27/11/2012 521.1100 521.1100521.1170Index Future 521.12  169.00 

J157 On  15-September-15 27/11/2012 0.0200 0.02000.0200Interest Rate Swap 8.82  0.00 

J186 On  21-December-26 27/11/2012 0.1077 0.10770.1077Interest Rate Swap 8.68  0.00 

J201 On  22-December-14 27/11/2012 0.0514 0.05140.0514Interest Rate Swap 8.66  0.00 

J203 On  15-September-17 27/11/2012 0.0847 0.08470.0847Interest Rate Swap 8.98  0.00 

J204 On  21-December-18 27/11/2012 0.0958 0.09580.0958Interest Rate Swap 8.96  0.00 

J207 On  15-January-20 27/11/2012 0.0691 0.06910.0691Interest Rate Swap 9.00  0.00 

JBAF On  19-December-12 27/11/2012 94.8800 94.880094.8800Jibar Tradeable Future 5.12  840.00 

JBAF On  16-January-13 27/11/2012 94.9200 94.920094.9400Jibar Tradeable Future 5.06  0.00 

JBAF On  20-February-13 27/11/2012 94.9800 94.980094.9900Jibar Tradeable Future 5.01  0.00 

JBAF On  20-March-13 27/11/2012 95.0100 95.010095.0200Jibar Tradeable Future 4.98  1,000.00 

JBAF On  17-April-13 27/11/2012 95.0200 95.020095.0400Jibar Tradeable Future 4.96  0.00 

JBAF On  15-May-13 27/11/2012 95.0300 95.030095.0500Jibar Tradeable Future 4.95  0.00 

JBAF On  19-June-13 27/11/2012 95.0300 95.030095.0500Jibar Tradeable Future 4.95  500.00 

JBAF On  18-September-13 27/11/2012 94.9900 94.990095.0200Jibar Tradeable Future 4.98  2,200.00 

JBAF On  18-December-13 27/11/2012 94.9000 94.900094.9400Jibar Tradeable Future 5.06  2,000.00 

JBAF On  19-March-14 27/11/2012 94.7800 94.780094.8300Jibar Tradeable Future 5.17  1,000.00 

JBAF On  18-June-14 27/11/2012 94.6400 94.640094.6800Jibar Tradeable Future 5.32  800.00 
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JBAF On  17-September-14 27/11/2012 94.4700 94.470094.5100Jibar Tradeable Future 5.49  0.00 

OTH1 On  02-May-13 27/11/2012 427.8020 427.8020427.8020Index Future 427.80  0.00 

R023 On  07-February-13 27/11/2012 107.5440 107.5440107.8119Bond Future 7.14  1,685.00 

R023 On  07-February-13 27/11/2012  7.04 0 00Bond Future 0  0.00 Call

R023 On  07-February-13 27/11/2012  7.06 0 00Bond Future 0  0.00 Call

R023 On  07-February-13 27/11/2012  7.05 0 00Bond Future 0  0.00 Call

R023 On  07-February-13 27/11/2012  7.05 1 11Bond Future 693  0.00 Put

R023 On  07-February-13 27/11/2012  7.06 1 11Bond Future 620  0.00 Put

R023 On  07-February-13 27/11/2012  7.04 1 11Bond Future 767  0.00 Put

R023 On  02-May-13 27/11/2012 104.9227 104.9227105.1936Bond Future 7.21  2.00 

R023 On  02-May-13 27/11/2012  7.06 0 00Bond Future 0  0.00 Call

R023 On  02-May-13 27/11/2012  7.04 0 00Bond Future 0  0.00 Call

R023 On  02-May-13 27/11/2012  7.05 0 00Bond Future 0  0.00 Call

R023 On  02-May-13 27/11/2012  7.05 1 11Bond Future 1122  0.00 Put

R023 On  02-May-13 27/11/2012  7.04 1 11Bond Future 1194  0.00 Put

R023 On  02-May-13 27/11/2012  7.06 1 11Bond Future 1050  0.00 Put

R023 On  01-August-13 27/11/2012 106.3358 106.3358106.6103Bond Future 7.27  0.00 

R023 On  01-August-13 27/11/2012  7.29 0 00Bond Future 141  0.00 Call

R023 On  01-August-13 27/11/2012  7.31 0 00Bond Future 279  0.00 Call

R023 On  01-August-13 27/11/2012  7.30 0 00Bond Future 210  0.00 Call

R023 On  01-August-13 27/11/2012  7.30 0 00Bond Future 0  0.00 Put

R023 On  01-August-13 27/11/2012  7.31 0 00Bond Future 0  0.00 Put

R023 On  01-August-13 27/11/2012  7.29 0 00Bond Future 0  0.00 Put

R157 On  07-February-13 27/11/2012 124.5493 124.5493124.6672Bond Future 5.48  8,016.00 

R157 On  07-February-13 27/11/2012  6.28 2 22Bond Future 2121  0.00 Call

R157 On  07-February-13 27/11/2012  6.50 3 33Bond Future 2678  0.00 Call

R157 On  07-February-13 27/11/2012  6.70 3 33Bond Future 3190  0.00 Call

R157 On  07-February-13 27/11/2012  6.75 3 33Bond Future 3318  0.00 Call

R157 On  07-February-13 27/11/2012  6.80 3 33Bond Future 3446  0.00 Call

R157 On  07-February-13 27/11/2012  6.80 0 00Bond Future 1  0.00 Put

R157 On  07-February-13 27/11/2012  6.75 0 00Bond Future 1  0.00 Put

R157 On  07-February-13 27/11/2012  6.70 0 00Bond Future 2  0.00 Put
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R157 On  07-February-13 27/11/2012  6.50 0 00Bond Future 6  0.00 Put

R157 On  07-February-13 27/11/2012  6.28 0 00Bond Future 20  0.00 Put

R157 On  02-May-13 27/11/2012 119.2436 119.2436119.3626Bond Future 5.51  141.00 

R157 On  02-May-13 27/11/2012  5.35 0 00Bond Future 455  0.00 Call

R157 On  02-May-13 27/11/2012  5.34 0 00Bond Future 445  0.00 Call

R157 On  02-May-13 27/11/2012  5.36 0 00Bond Future 465  0.00 Call

R157 On  02-May-13 27/11/2012  5.36 1 11Bond Future 822  0.00 Put

R157 On  02-May-13 27/11/2012  5.34 1 11Bond Future 851  0.00 Put

R157 On  02-May-13 27/11/2012  5.35 1 11Bond Future 836  0.00 Put

R157 On  07-November-13 27/11/2012 115.7310 115.7310115.8525Bond Future 5.56  0.00 

R157 On  07-November-13 27/11/2012  5.61 1 11Bond Future 918  0.00 Call

R157 On  07-November-13 27/11/2012  5.59 1 11Bond Future 898  0.00 Call

R157 On  07-November-13 27/11/2012  5.60 1 11Bond Future 908  0.00 Call

R157 On  07-November-13 27/11/2012  5.60 1 11Bond Future 829  0.00 Put

R157 On  07-November-13 27/11/2012  5.59 1 11Bond Future 837  0.00 Put

R157 On  07-November-13 27/11/2012  5.61 1 11Bond Future 820  0.00 Put

R186 On  07-February-13 27/11/2012 125.3948 125.3948126.0109Bond Future 7.61  37,656.00 

R186 On  07-February-13 27/11/2012  7.00 1 11Bond Future 794  10,300.00 Call

R186 On  07-February-13 27/11/2012  7.25 1 11Bond Future 1443  670.00 Call

R186 On  07-February-13 27/11/2012  7.50 2 22Bond Future 2384  575.00 Call

R186 On  07-February-13 27/11/2012  8.32 7 77Bond Future 7456  0.00 Call

R186 On  07-February-13 27/11/2012  8.50 8 89Bond Future 8845  0.00 Call

R186 On  07-February-13 27/11/2012  7.75 3 34Bond Future 3634  1,000.00 Call

R186 On  07-February-13 27/11/2012  8.00 5 55Bond Future 5172  0.00 Call

R186 On  07-February-13 27/11/2012  8.55 9 99Bond Future 9240  0.00 Call

R186 On  07-February-13 27/11/2012  8.45 8 88Bond Future 8453  0.00 Call

R186 On  07-February-13 27/11/2012  8.47 8 89Bond Future 8609  0.00 Call

R186 On  07-February-13 27/11/2012  8.47 1 10Bond Future 478  0.00 Put

R186 On  07-February-13 27/11/2012  8.45 1 11Bond Future 502  0.00 Put

R186 On  07-February-13 27/11/2012  8.55 0 00Bond Future 392  0.00 Put

R186 On  07-February-13 27/11/2012  8.00 2 21Bond Future 1378  150.00 Put

R186 On  07-February-13 27/11/2012  7.75 3 32Bond Future 2241  0.00 Put

R186 On  07-February-13 27/11/2012  8.50 1 10Bond Future 444  0.00 Put

R186 On  07-February-13 27/11/2012  8.32 1 11Bond Future 684  2,000.00 Put
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R186 On  07-February-13 27/11/2012  7.50 4 43Bond Future 3459  0.00 Put

R186 On  07-February-13 27/11/2012  7.25 6 65Bond Future 5057  0.00 Put

R186 On  07-February-13 27/11/2012  7.00 8 87Bond Future 7018  0.00 Put

R186 On  02-May-13 27/11/2012 126.9006 126.9006127.5239Bond Future 7.68  12.00 

R186 On  02-May-13 27/11/2012  7.41 3 33Bond Future 3144  0.00 Call

R186 On  02-May-13 27/11/2012  7.40 3 33Bond Future 3105  0.00 Call

R186 On  02-May-13 27/11/2012  7.39 3 33Bond Future 3065  0.00 Call

R186 On  02-May-13 27/11/2012  7.39 6 66Bond Future 5901  0.00 Put

R186 On  02-May-13 27/11/2012  7.40 6 66Bond Future 5840  0.00 Put

R186 On  02-May-13 27/11/2012  7.41 6 66Bond Future 5780  0.00 Put

R186 On  07-November-13 27/11/2012 125.0466 125.0466125.6862Bond Future 7.84  0.00 

R186 On  07-November-13 27/11/2012  8.14 8 88Bond Future 8420  0.00 Call

R186 On  07-November-13 27/11/2012  8.15 8 88Bond Future 8471  0.00 Call

R186 On  07-November-13 27/11/2012  8.75 11 1112Bond Future 11740  0.00 Call

R186 On  07-November-13 27/11/2012  8.16 8 89Bond Future 8522  0.00 Call

R186 On  07-November-13 27/11/2012  8.16 6 66Bond Future 5574  0.00 Put

R186 On  07-November-13 27/11/2012  8.75 4 44Bond Future 3657  130.00 Put

R186 On  07-November-13 27/11/2012  8.15 6 66Bond Future 5612  0.00 Put

R186 On  07-November-13 27/11/2012  8.14 6 66Bond Future 5651  0.00 Put

R189 On  07-February-13 27/11/2012 217.2296 217.2296217.2102Bond Future 217.21  154.00 

R189 On  07-February-13 27/11/2012  212.99 4 44Bond Future 4220  0.00 Call

R189 On  07-February-13 27/11/2012  213.00 4 44Bond Future 4210  0.00 Call

R189 On  07-February-13 27/11/2012  213.01 4 44Bond Future 4200  0.00 Call

R189 On  07-February-13 27/11/2012  213.01 0 00Bond Future 0  0.00 Put

R189 On  07-February-13 27/11/2012  213.00 0 00Bond Future 0  0.00 Put

R189 On  07-February-13 27/11/2012  212.99 0 00Bond Future 0  0.00 Put

R197 On  07-February-13 27/11/2012 279.9493 279.9493279.9406Bond Future 279.94  2,543.00 

R197 On  07-February-13 27/11/2012  278.99 1 11Bond Future 951  0.00 Call

R197 On  07-February-13 27/11/2012  279.01 1 11Bond Future 931  0.00 Call

R197 On  07-February-13 27/11/2012  279.00 1 11Bond Future 941  0.00 Call

R197 On  07-February-13 27/11/2012  279.00 0 00Bond Future 0  0.00 Put

R197 On  07-February-13 27/11/2012  279.01 0 00Bond Future 0  0.00 Put

R197 On  07-February-13 27/11/2012  278.99 0 00Bond Future 0  0.00 Put
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R197 On  02-May-13 27/11/2012 283.4662 283.4662283.4565Bond Future 283.46  40.00 

R197 On  02-May-13 27/11/2012  282.39 1 11Bond Future 1066  0.00 Call

R197 On  02-May-13 27/11/2012  282.40 1 11Bond Future 1056  0.00 Call

R197 On  02-May-13 27/11/2012  282.41 1 11Bond Future 1046  0.00 Call

R197 On  02-May-13 27/11/2012  282.41 0 00Bond Future 0  0.00 Put

R197 On  02-May-13 27/11/2012  282.40 0 00Bond Future 0  0.00 Put

R197 On  02-May-13 27/11/2012  282.39 0 00Bond Future 0  0.00 Put

R201 On  07-February-13 27/11/2012 107.6984 107.6984107.7391Bond Future 5.05  1,540.00 

R201 On  07-February-13 27/11/2012  4.98 0 00Bond Future 215  0.00 Call

R201 On  07-February-13 27/11/2012  5.60 1 11Bond Future 1028  0.00 Call

R201 On  07-February-13 27/11/2012  6.20 2 22Bond Future 2076  0.00 Call

R201 On  07-February-13 27/11/2012  6.30 2 22Bond Future 2254  0.00 Call

R201 On  07-February-13 27/11/2012  6.25 2 22Bond Future 2165  0.00 Call

R201 On  07-February-13 27/11/2012  6.25 0 00Bond Future 0  0.00 Put

R201 On  07-February-13 27/11/2012  6.30 0 00Bond Future 0  0.00 Put

R201 On  07-February-13 27/11/2012  6.20 0 00Bond Future 1  0.00 Put

R201 On  07-February-13 27/11/2012  5.60 0 00Bond Future 26  0.00 Put

R201 On  07-February-13 27/11/2012  4.98 0 00Bond Future 339  0.00 Put

R201 On  02-May-13 27/11/2012 108.9918 108.9918109.0327Bond Future 5.02  4.00 

R201 On  02-May-13 27/11/2012  4.05 0 00Bond Future 9  0.00 Call

R201 On  02-May-13 27/11/2012  4.06 0 00Bond Future 9  0.00 Call

R201 On  02-May-13 27/11/2012  4.04 0 00Bond Future 8  0.00 Call

R201 On  02-May-13 27/11/2012  4.04 2 22Bond Future 1591  0.00 Put

R201 On  02-May-13 27/11/2012  4.06 2 22Bond Future 1560  0.00 Put

R201 On  02-May-13 27/11/2012  4.05 2 22Bond Future 1575  0.00 Put

R201 On  07-November-13 27/11/2012 107.5363 107.5363107.5776Bond Future 4.86  0.00 

R201 On  07-November-13 27/11/2012  4.80 0 00Bond Future 404  0.00 Call

R201 On  07-November-13 27/11/2012  4.79 0 00Bond Future 399  0.00 Call

R201 On  07-November-13 27/11/2012  4.81 0 00Bond Future 410  0.00 Call

R201 On  07-November-13 27/11/2012  4.81 0 00Bond Future 463  0.00 Put

R201 On  07-November-13 27/11/2012  4.79 0 00Bond Future 474  0.00 Put

R201 On  07-November-13 27/11/2012  4.80 0 00Bond Future 469  0.00 Put

R202 On  07-February-13 27/11/2012 209.6663 209.6663209.6640Bond Future 209.66  51,729.00 
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R202 On  07-February-13 27/11/2012  204.99 5 55Bond Future 4674  0.00 Call

R202 On  07-February-13 27/11/2012  205.00 5 55Bond Future 4664  0.00 Call

R202 On  07-February-13 27/11/2012  205.01 5 55Bond Future 4654  0.00 Call

R202 On  07-February-13 27/11/2012  205.01 0 00Bond Future 0  0.00 Put

R202 On  07-February-13 27/11/2012  205.00 0 00Bond Future 0  0.00 Put

R202 On  07-February-13 27/11/2012  204.99 0 00Bond Future 0  0.00 Put

R202 On  02-May-13 27/11/2012 212.3004 212.3004212.2972Bond Future 212.30  1.00 

R202 On  02-May-13 27/11/2012  211.04 1 11Bond Future 1257  0.00 Call

R202 On  02-May-13 27/11/2012  211.06 1 11Bond Future 1237  0.00 Call

R202 On  02-May-13 27/11/2012  211.05 1 11Bond Future 1247  0.00 Call

R202 On  02-May-13 27/11/2012  211.05 0 00Bond Future 0  0.00 Put

R202 On  02-May-13 27/11/2012  211.06 0 00Bond Future 0  0.00 Put

R202 On  02-May-13 27/11/2012  211.04 0 00Bond Future 0  0.00 Put

R203 On  07-February-13 27/11/2012 112.2036 112.2036112.4480Bond Future 5.97  15,119.00 

R203 On  07-February-13 27/11/2012  5.54 0 00Bond Future 236  10,000.00 Call

R203 On  07-February-13 27/11/2012  6.11 1 11Bond Future 1191  12,600.00 Call

R203 On  07-February-13 27/11/2012  6.45 2 22Bond Future 2208  0.00 Call

R203 On  07-February-13 27/11/2012  6.55 2 23Bond Future 2553  0.00 Call

R203 On  07-February-13 27/11/2012  6.65 3 33Bond Future 2912  0.00 Call

R203 On  07-February-13 27/11/2012  6.94 4 44Bond Future 4003  0.00 Call

R203 On  07-February-13 27/11/2012  6.50 2 22Bond Future 2379  0.00 Call

R203 On  07-February-13 27/11/2012  7.15 5 55Bond Future 4816  0.00 Call

R203 On  07-February-13 27/11/2012  7.15 0 00Bond Future 13  0.00 Put

R203 On  07-February-13 27/11/2012  6.50 0 00Bond Future 184  0.00 Put

R203 On  07-February-13 27/11/2012  6.94 0 00Bond Future 34  0.00 Put

R203 On  07-February-13 27/11/2012  6.65 0 00Bond Future 108  30,250.00 Put

R203 On  07-February-13 27/11/2012  6.55 0 00Bond Future 155  0.00 Put

R203 On  07-February-13 27/11/2012  6.45 0 00Bond Future 218  0.00 Put

R203 On  07-February-13 27/11/2012  6.11 1 11Bond Future 600  3,254.00 Put

R203 On  07-February-13 27/11/2012  5.54 2 22Bond Future 2041  0.00 Put

R203 On  02-May-13 27/11/2012 109.3947 109.3947109.6418Bond Future 6.01  22.00 

R203 On  02-May-13 27/11/2012  5.90 1 11Bond Future 1020  0.00 Call

R203 On  02-May-13 27/11/2012  5.91 1 11Bond Future 1038  0.00 Call

R203 On  02-May-13 27/11/2012  5.89 1 11Bond Future 1002  0.00 Call
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R203 On  02-May-13 27/11/2012  5.89 2 21Bond Future 1488  0.00 Put

R203 On  02-May-13 27/11/2012  5.91 2 21Bond Future 1445  0.00 Put

R203 On  02-May-13 27/11/2012  5.90 2 21Bond Future 1466  0.00 Put

R203 On  07-November-13 27/11/2012 108.2575 108.2575108.5107Bond Future 6.12  0.00 

R203 On  07-November-13 27/11/2012  6.00 2 22Bond Future 1719  0.00 Call

R203 On  07-November-13 27/11/2012  5.99 2 22Bond Future 1702  0.00 Call

R203 On  07-November-13 27/11/2012  6.01 2 22Bond Future 1736  0.00 Call

R203 On  07-November-13 27/11/2012  6.01 2 22Bond Future 2114  0.00 Put

R203 On  07-November-13 27/11/2012  5.99 2 22Bond Future 2151  0.00 Put

R203 On  07-November-13 27/11/2012  6.00 2 22Bond Future 2132  0.00 Put

R204 On  07-February-13 27/11/2012 109.6155 109.6155109.8047Bond Future 6.21  11,672.00 

R204 On  07-February-13 27/11/2012  7.29 5 55Bond Future 5362  0.00 Call

R204 On  07-February-13 27/11/2012  7.45 6 66Bond Future 6104  0.00 Call

R204 On  07-February-13 27/11/2012  7.95 8 88Bond Future 8427  0.00 Call

R204 On  07-February-13 27/11/2012  8.00 8 89Bond Future 8657  0.00 Call

R204 On  07-February-13 27/11/2012  8.05 9 99Bond Future 8887  0.00 Call

R204 On  07-February-13 27/11/2012  8.05 0 00Bond Future 1  0.00 Put

R204 On  07-February-13 27/11/2012  8.00 0 00Bond Future 1  0.00 Put

R204 On  07-February-13 27/11/2012  7.95 0 00Bond Future 2  0.00 Put

R204 On  07-February-13 27/11/2012  7.45 0 00Bond Future 21  0.00 Put

R204 On  07-February-13 27/11/2012  7.29 0 00Bond Future 42  0.00 Put

R204 On  02-May-13 27/11/2012 110.9318 110.9318111.1231Bond Future 6.26  24.00 

R204 On  02-May-13 27/11/2012  6.30 2 22Bond Future 1832  0.00 Call

R204 On  02-May-13 27/11/2012  6.29 2 22Bond Future 1807  0.00 Call

R204 On  02-May-13 27/11/2012  6.31 2 22Bond Future 1858  0.00 Call

R204 On  02-May-13 27/11/2012  6.31 2 22Bond Future 1632  0.00 Put

R204 On  02-May-13 27/11/2012  6.29 2 22Bond Future 1678  0.00 Put

R204 On  02-May-13 27/11/2012  6.30 2 22Bond Future 1655  0.00 Put

R204 On  07-November-13 27/11/2012 109.9129 109.9129110.1088Bond Future 6.38  0.00 

R204 On  07-November-13 27/11/2012  6.30 2 23Bond Future 2546  0.00 Call

R204 On  07-November-13 27/11/2012  6.31 2 23Bond Future 2569  0.00 Call

R204 On  07-November-13 27/11/2012  6.29 2 23Bond Future 2523  0.00 Call

R204 On  07-November-13 27/11/2012  7.00 4 44Bond Future 4361  0.00 Call

R204 On  07-November-13 27/11/2012  7.00 2 22Bond Future 1621  180.00 Put
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R204 On  07-November-13 27/11/2012  6.29 3 33Bond Future 2922  0.00 Put

R204 On  07-November-13 27/11/2012  6.31 3 33Bond Future 2878  0.00 Put

R204 On  07-November-13 27/11/2012  6.30 3 33Bond Future 2900  0.00 Put

R206 On  07-February-13 27/11/2012 102.7527 102.7527102.7748Bond Future 5.03  1,120.00 

R206 On  07-February-13 27/11/2012  4.76 0 00Bond Future 33  0.00 Call

R206 On  07-February-13 27/11/2012  5.00 0 00Bond Future 106  0.00 Call

R206 On  07-February-13 27/11/2012  5.95 1 11Bond Future 831  0.00 Call

R206 On  07-February-13 27/11/2012  6.00 1 11Bond Future 875  0.00 Call

R206 On  07-February-13 27/11/2012  6.05 1 11Bond Future 920  0.00 Call

R206 On  07-February-13 27/11/2012  6.05 0 00Bond Future 0  0.00 Put

R206 On  07-February-13 27/11/2012  6.00 0 00Bond Future 0  0.00 Put

R206 On  07-February-13 27/11/2012  5.95 0 00Bond Future 0  0.00 Put

R206 On  07-February-13 27/11/2012  5.00 0 00Bond Future 132  0.00 Put

R206 On  07-February-13 27/11/2012  4.76 0 00Bond Future 278  0.00 Put

R206 On  02-May-13 27/11/2012 103.9865 103.9865104.0087Bond Future 4.97  23.00 

R206 On  02-May-13 27/11/2012  3.40 0 00Bond Future 0  0.00 Call

R206 On  02-May-13 27/11/2012  3.39 0 00Bond Future 0  0.00 Call

R206 On  02-May-13 27/11/2012  3.41 0 00Bond Future 0  0.00 Call

R206 On  02-May-13 27/11/2012  3.41 1 11Bond Future 1073  0.00 Put

R206 On  02-May-13 27/11/2012  3.39 1 11Bond Future 1087  0.00 Put

R206 On  02-May-13 27/11/2012  3.40 1 11Bond Future 1080  0.00 Put

R206 On  07-November-13 27/11/2012 103.0441 103.0441103.0662Bond Future 3.78  0.00 

R206 On  07-November-13 27/11/2012  4.30 0 00Bond Future 111  0.00 Call

R206 On  07-November-13 27/11/2012  4.31 0 00Bond Future 112  0.00 Call

R206 On  07-November-13 27/11/2012  4.29 0 00Bond Future 109  0.00 Call

R206 On  07-November-13 27/11/2012  4.29 0 00Bond Future 19  0.00 Put

R206 On  07-November-13 27/11/2012  4.31 0 00Bond Future 18  0.00 Put

R206 On  07-November-13 27/11/2012  4.30 0 00Bond Future 18  0.00 Put

R207 On  07-February-13 27/11/2012 104.5374 104.5374104.6875Bond Future 6.50  6,690.00 

R207 On  07-February-13 27/11/2012  7.66 6 66Bond Future 6349  0.00 Call

R207 On  07-February-13 27/11/2012  7.80 7 77Bond Future 7059  0.00 Call

R207 On  07-February-13 27/11/2012  8.20 9 99Bond Future 9083  0.00 Call

R207 On  07-February-13 27/11/2012  8.30 9 910Bond Future 9584  0.00 Call
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R207 On  07-February-13 27/11/2012  8.25 9 99Bond Future 9334  0.00 Call

R207 On  07-February-13 27/11/2012  8.25 0 00Bond Future 3  0.00 Put

R207 On  07-February-13 27/11/2012  8.30 0 00Bond Future 2  0.00 Put

R207 On  07-February-13 27/11/2012  8.20 0 00Bond Future 3  0.00 Put

R207 On  07-February-13 27/11/2012  7.80 0 00Bond Future 23  0.00 Put

R207 On  07-February-13 27/11/2012  7.66 0 00Bond Future 42  0.00 Put

R207 On  02-May-13 27/11/2012 105.7927 105.7927105.9443Bond Future 6.56  0.00 

R207 On  02-May-13 27/11/2012  6.45 2 22Bond Future 1755  0.00 Call

R207 On  02-May-13 27/11/2012  6.46 2 22Bond Future 1780  0.00 Call

R207 On  02-May-13 27/11/2012  6.44 2 22Bond Future 1730  0.00 Call

R207 On  02-May-13 27/11/2012  6.44 2 22Bond Future 2363  0.00 Put

R207 On  02-May-13 27/11/2012  6.46 2 22Bond Future 2303  0.00 Put

R207 On  02-May-13 27/11/2012  6.45 2 22Bond Future 2332  0.00 Put

R207 On  07-November-13 27/11/2012 105.0274 105.0274105.1826Bond Future 6.68  0.00 

R207 On  07-November-13 27/11/2012  6.70 3 33Bond Future 3201  0.00 Call

R207 On  07-November-13 27/11/2012  6.69 3 33Bond Future 3175  0.00 Call

R207 On  07-November-13 27/11/2012  6.71 3 33Bond Future 3226  0.00 Call

R207 On  07-November-13 27/11/2012  6.71 3 33Bond Future 3088  0.00 Put

R207 On  07-November-13 27/11/2012  6.69 3 33Bond Future 3138  0.00 Put

R207 On  07-November-13 27/11/2012  6.70 3 33Bond Future 3113  0.00 Put

R208 On  07-February-13 27/11/2012 102.6641 102.6641102.8606Bond Future 6.69  22,061.00 

R208 On  07-February-13 27/11/2012  8.00 8 88Bond Future 7772  0.00 Call

R208 On  07-February-13 27/11/2012  8.05 8 88Bond Future 8046  0.00 Call

R208 On  07-February-13 27/11/2012  8.83 12 1212Bond Future 12258  0.00 Call

R208 On  07-February-13 27/11/2012  6.00 0 00Bond Future 240  12,250.00 Call

R208 On  07-February-13 27/11/2012  7.78 6 67Bond Future 6572  0.00 Call

R208 On  07-February-13 27/11/2012  7.85 7 77Bond Future 6953  0.00 Call

R208 On  07-February-13 27/11/2012  7.95 7 77Bond Future 7499  0.00 Call

R208 On  07-February-13 27/11/2012  7.95 0 00Bond Future 43  0.00 Put

R208 On  07-February-13 27/11/2012  7.85 0 00Bond Future 64  0.00 Put

R208 On  07-February-13 27/11/2012  7.78 0 00Bond Future 82  0.00 Put

R208 On  07-February-13 27/11/2012  6.00 5 55Bond Future 4643  0.00 Put

R208 On  07-February-13 27/11/2012  8.83 0 00Bond Future 1  0.00 Put

R208 On  07-February-13 27/11/2012  8.05 0 00Bond Future 29  0.00 Put
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R208 On  07-February-13 27/11/2012  8.00 0 00Bond Future 36  0.00 Put

R208 On  02-May-13 27/11/2012 100.5040 100.5040100.7027Bond Future 6.75  47.00 

R208 On  02-May-13 27/11/2012  6.66 2 22Bond Future 2080  0.00 Call

R208 On  02-May-13 27/11/2012  6.65 2 22Bond Future 2052  0.00 Call

R208 On  02-May-13 27/11/2012  6.64 2 22Bond Future 2024  0.00 Call

R208 On  02-May-13 27/11/2012  6.64 3 33Bond Future 2663  0.00 Put

R208 On  02-May-13 27/11/2012  6.65 3 33Bond Future 2630  0.00 Put

R208 On  02-May-13 27/11/2012  6.66 3 33Bond Future 2597  0.00 Put

R208 On  07-November-13 27/11/2012 99.8850 99.8850100.0885Bond Future 6.87  0.00 

R208 On  07-November-13 27/11/2012  6.81 3 34Bond Future 3591  0.00 Call

R208 On  07-November-13 27/11/2012  7.50 6 66Bond Future 5816  0.00 Call

R208 On  07-November-13 27/11/2012  6.80 3 34Bond Future 3562  0.00 Call

R208 On  07-November-13 27/11/2012  6.79 3 34Bond Future 3534  0.00 Call

R208 On  07-November-13 27/11/2012  6.79 4 44Bond Future 4004  0.00 Put

R208 On  07-November-13 27/11/2012  6.80 4 44Bond Future 3975  0.00 Put

R208 On  07-November-13 27/11/2012  7.50 2 22Bond Future 2321  230.00 Put

R208 On  07-November-13 27/11/2012  6.81 4 44Bond Future 3946  0.00 Put

R209 On  07-February-13 27/11/2012 80.0649 80.064980.6273Bond Future 8.39  11,552.00 

R209 On  07-February-13 27/11/2012  8.63 3 33Bond Future 3380  0.00 Call

R209 On  07-February-13 27/11/2012  8.83 4 44Bond Future 4467  0.00 Call

R209 On  07-February-13 27/11/2012  8.95 5 55Bond Future 5173  0.00 Call

R209 On  07-February-13 27/11/2012  9.06 5 56Bond Future 5846  0.00 Call

R209 On  07-February-13 27/11/2012  9.10 6 66Bond Future 6096  0.00 Call

R209 On  07-February-13 27/11/2012  9.00 5 55Bond Future 5476  0.00 Call

R209 On  07-February-13 27/11/2012  9.05 5 56Bond Future 5784  0.00 Call

R209 On  07-February-13 27/11/2012  9.05 1 11Bond Future 516  0.00 Put

R209 On  07-February-13 27/11/2012  9.00 1 11Bond Future 586  0.00 Put

R209 On  07-February-13 27/11/2012  9.10 1 10Bond Future 453  0.00 Put

R209 On  07-February-13 27/11/2012  9.06 1 11Bond Future 503  0.00 Put

R209 On  07-February-13 27/11/2012  8.95 1 11Bond Future 664  0.00 Put

R209 On  07-February-13 27/11/2012  8.83 1 11Bond Future 886  14,000.00 Put

R209 On  07-February-13 27/11/2012  8.63 2 21Bond Future 1387  11,000.00 Put

R209 On  02-May-13 27/11/2012 77.8849 77.884978.4538Bond Future 8.46  33.00 

R209 On  02-May-13 27/11/2012  8.01 2 22Bond Future 2484  0.00 Call

Page 14 of 17 2012/11/27, 06:17:44PM



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

Closing MTM Closing PricePut

R209 On  02-May-13 27/11/2012  8.00 2 22Bond Future 2454  0.00 Call

R209 On  02-May-13 27/11/2012  7.99 2 22Bond Future 2424  0.00 Call

R209 On  02-May-13 27/11/2012  7.99 7 76Bond Future 6436  0.00 Put

R209 On  02-May-13 27/11/2012  8.00 7 76Bond Future 6377  0.00 Put

R209 On  02-May-13 27/11/2012  8.01 7 76Bond Future 6318  0.00 Put

R209 On  07-November-13 27/11/2012 76.8923 76.892377.4764Bond Future 8.61  0.00 

R209 On  07-November-13 27/11/2012  8.81 7 77Bond Future 7417  0.00 Call

R209 On  07-November-13 27/11/2012  9.50 10 1010Bond Future 10406  0.00 Call

R209 On  07-November-13 27/11/2012  8.80 7 77Bond Future 7377  0.00 Call

R209 On  07-November-13 27/11/2012  8.79 7 77Bond Future 7336  0.00 Call

R209 On  07-November-13 27/11/2012  8.79 6 66Bond Future 5903  0.00 Put

R209 On  07-November-13 27/11/2012  8.80 6 66Bond Future 5866  0.00 Put

R209 On  07-November-13 27/11/2012  9.50 4 44Bond Future 3730  180.00 Put

R209 On  07-November-13 27/11/2012  8.81 6 66Bond Future 5829  0.00 Put

R210 On  07-February-13 27/11/2012 161.7344 161.7344161.7311Bond Future 161.73  1,212.00 

R210 On  07-February-13 27/11/2012  156.99 5 55Bond Future 4741  0.00 Call

R210 On  07-February-13 27/11/2012  157.00 5 55Bond Future 4731  0.00 Call

R210 On  07-February-13 27/11/2012  157.01 5 55Bond Future 4721  0.00 Call

R210 On  07-February-13 27/11/2012  157.01 0 00Bond Future 0  0.00 Put

R210 On  07-February-13 27/11/2012  157.00 0 00Bond Future 0  0.00 Put

R210 On  07-February-13 27/11/2012  156.99 0 00Bond Future 0  0.00 Put

R210 On  02-May-13 27/11/2012 161.9141 161.9141161.9103Bond Future 161.91  7.00 

R210 On  02-May-13 27/11/2012  161.14 1 11Bond Future 770  0.00 Call

R210 On  02-May-13 27/11/2012  161.16 1 11Bond Future 750  0.00 Call

R210 On  02-May-13 27/11/2012  161.15 1 11Bond Future 760  0.00 Call

R210 On  02-May-13 27/11/2012  161.15 0 00Bond Future 0  0.00 Put

R210 On  02-May-13 27/11/2012  161.16 0 00Bond Future 0  0.00 Put

R210 On  02-May-13 27/11/2012  161.14 0 00Bond Future 0  0.00 Put

R211 On  07-February-13 27/11/2012 125.5482 125.5482125.5400Bond Future 125.54  703.00 

R211 On  07-February-13 27/11/2012  122.99 3 33Bond Future 2550  0.00 Call

R211 On  07-February-13 27/11/2012  123.00 3 33Bond Future 2540  0.00 Call

R211 On  07-February-13 27/11/2012  123.01 3 33Bond Future 2530  0.00 Call

R211 On  07-February-13 27/11/2012  123.01 0 00Bond Future 0  0.00 Put
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R211 On  07-February-13 27/11/2012  123.00 0 00Bond Future 0  0.00 Put

R211 On  07-February-13 27/11/2012  122.99 0 00Bond Future 0  0.00 Put

R211 On  02-May-13 27/11/2012 127.1255 127.1255127.1167Bond Future 127.12  7.00 

R211 On  02-May-13 27/11/2012  125.69 1 11Bond Future 1427  0.00 Call

R211 On  02-May-13 27/11/2012  125.71 1 11Bond Future 1407  0.00 Call

R211 On  02-May-13 27/11/2012  125.70 1 11Bond Future 1417  0.00 Call

R211 On  02-May-13 27/11/2012  125.70 0 00Bond Future 0  0.00 Put

R211 On  02-May-13 27/11/2012  125.71 0 00Bond Future 0  0.00 Put

R211 On  02-May-13 27/11/2012  125.69 0 00Bond Future 0  0.00 Put

R212 On  07-February-13 27/11/2012 130.2495 130.2495130.2449Bond Future 130.24  3,086.00 

R212 On  07-February-13 27/11/2012  128.99 1 11Bond Future 1255  0.00 Call

R212 On  07-February-13 27/11/2012  129.00 1 11Bond Future 1245  0.00 Call

R212 On  07-February-13 27/11/2012  129.01 1 11Bond Future 1235  0.00 Call

R212 On  07-February-13 27/11/2012  129.01 0 00Bond Future 0  0.00 Put

R212 On  07-February-13 27/11/2012  129.00 0 00Bond Future 0  0.00 Put

R212 On  07-February-13 27/11/2012  128.99 0 00Bond Future 0  0.00 Put

R212 On  02-May-13 27/11/2012 131.8858 131.8858131.8808Bond Future 131.88  11.00 

R212 On  02-May-13 27/11/2012  131.09 1 11Bond Future 791  0.00 Call

R212 On  02-May-13 27/11/2012  131.11 1 11Bond Future 771  0.00 Call

R212 On  02-May-13 27/11/2012  131.10 1 11Bond Future 781  0.00 Call

R212 On  02-May-13 27/11/2012  131.10 0 00Bond Future 0  0.00 Put

R212 On  02-May-13 27/11/2012  131.11 0 00Bond Future 0  0.00 Put

R212 On  02-May-13 27/11/2012  131.09 0 00Bond Future 0  0.00 Put

R213 On  07-February-13 27/11/2012 91.6529 91.652992.1862Bond Future 8.18  9,399.00 

R213 On  07-February-13 27/11/2012  8.90 6 67Bond Future 6517  0.00 Call

R213 On  07-February-13 27/11/2012  8.95 6 67Bond Future 6838  0.00 Call

R213 On  07-February-13 27/11/2012  9.05 7 77Bond Future 7490  0.00 Call

R213 On  07-February-13 27/11/2012  9.00 7 77Bond Future 7162  0.00 Call

R213 On  07-February-13 27/11/2012  9.00 1 10Bond Future 477  0.00 Put

R213 On  07-February-13 27/11/2012  9.05 1 10Bond Future 422  0.00 Put

R213 On  07-February-13 27/11/2012  8.95 1 11Bond Future 537  0.00 Put

R213 On  07-February-13 27/11/2012  8.90 1 11Bond Future 603  0.00 Put

R213 On  02-May-13 27/11/2012 89.2194 89.219489.7589Bond Future 8.24  5.00 
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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  02-May-13 27/11/2012  7.86 2 23Bond Future 2621  0.00 Call

R213 On  02-May-13 27/11/2012  7.84 2 23Bond Future 2557  0.00 Call

R213 On  02-May-13 27/11/2012  7.85 2 23Bond Future 2589  0.00 Call

R213 On  02-May-13 27/11/2012  7.85 6 66Bond Future 6027  0.00 Put

R213 On  02-May-13 27/11/2012  7.84 6 66Bond Future 6084  0.00 Put

R213 On  02-May-13 27/11/2012  7.86 6 66Bond Future 5969  0.00 Put

R213 On  07-November-13 27/11/2012 88.1474 88.147488.7011Bond Future 8.41  0.00 

R213 On  07-November-13 27/11/2012  8.61 7 77Bond Future 7232  0.00 Call

R213 On  07-November-13 27/11/2012  8.60 7 77Bond Future 7189  0.00 Call

R213 On  07-November-13 27/11/2012  8.59 7 77Bond Future 7147  0.00 Call

R213 On  07-November-13 27/11/2012  8.59 6 66Bond Future 5650  0.00 Put

R213 On  07-November-13 27/11/2012  8.60 6 66Bond Future 5613  0.00 Put

R213 On  07-November-13 27/11/2012  8.61 6 66Bond Future 5576  0.00 Put

R214 On  07-February-13 27/11/2012 81.8394 81.839482.4331Bond Future 8.42  1,714.00 

R214 On  07-February-13 27/11/2012  8.59 1 12Bond Future 1506  0.00 Call

R214 On  07-February-13 27/11/2012  8.60 1 12Bond Future 1592  0.00 Call

R214 On  07-February-13 27/11/2012  8.61 1 12Bond Future 1678  0.00 Call

R214 On  07-February-13 27/11/2012  8.61 0 00Bond Future 0  0.00 Put

R214 On  07-February-13 27/11/2012  8.60 0 00Bond Future 0  0.00 Put

R214 On  07-February-13 27/11/2012  8.59 0 00Bond Future 0  0.00 Put
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