
Derivatives Monthly Statistics Report
For February 2013

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 21/02/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0357 On  15-September-17 21/02/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0403 On  21-December-18 21/02/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0457 On  15-January-20 21/02/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0703 On  15-January-20 21/02/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0757 On  15-January-20 21/02/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0804 On  31-March-21 21/02/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0807 On  31-March-21 21/02/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0857 On  31-March-21 21/02/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0904 On  31-March-36 21/02/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0908 On  31-March-36 21/02/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0957 On  31-March-36 21/02/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0986 On  31-March-36 21/02/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

1386 On  28-February-31 21/02/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

1409 On  28-February-41 21/02/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

2025 On  02-May-13 21/02/2013 113.9561 113.9561113.9539Bond Future 113.95  0.00 

2025 On  02-May-13 21/02/2013  113.41 1 1540Bond Future 540  0.00 Call

2025 On  02-May-13 21/02/2013  113.41 0 00Bond Future 0  0.00 Put

2038 On  02-May-13 21/02/2013 112.7603 112.7603112.7603Bond Future 112.76  0.00 

2038 On  02-May-13 21/02/2013  111.60 1 11156Bond Future 1156  0.00 Call

2038 On  02-May-13 21/02/2013  111.60 0 00Bond Future 0  0.00 Put

2050 On  02-May-13 21/02/2013 119.6608 119.6608119.6611Bond Future 119.66  122.00 

2050 On  02-May-13 21/02/2013  117.60 2 22063Bond Future 2063  0.00 Call
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2050 On  02-May-13 21/02/2013  117.60 0 00Bond Future 0  0.00 Put

5701 On  15-September-15 21/02/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

5706 On  15-September-15 21/02/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

8607 On  21-December-26 21/02/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

8608 On  21-December-26 21/02/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

8657 On  21-December-26 21/02/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

AI03 On  09-March-16 21/02/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

AL7T On  02-May-13 21/02/2013 496.2170 496.2170496.5440Index Future 496.54  12.00 

AL7T On  01-August-13 21/02/2013 502.7890 502.7890503.1200Index Future 503.12  0.00 

AL7T On  07-November-13 21/02/2013 510.0450 510.0450510.3780Index Future 510.38  0.00 

ALBI On  02-May-13 21/02/2013 443.0230 443.0230442.5130Index Future 442.51  925.00 

ALBI On  01-August-13 21/02/2013 448.8910 448.8910448.3730Index Future 448.37  79.00 

ALBI On  07-November-13 21/02/2013 455.3690 455.3690454.8420Index Future 454.84  85.00 

C023 On  28-February-23 21/02/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C025 On  31-January-25 21/02/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C038 On  31-January-38 21/02/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C048 On  28-February-48 21/02/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C050 On  31-December-50 21/02/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C157 On  15-September-15 21/02/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C186 On  21-December-26 21/02/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C189 On  01-April-13 21/02/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C197 On  07-December-23 21/02/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C201 On  22-December-14 21/02/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C202 On  07-December-33 21/02/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C203 On  15-September-17 21/02/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C204 On  21-December-18 21/02/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C206 On  15-January-14 21/02/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C207 On  15-January-20 21/02/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C208 On  31-March-21 21/02/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C209 On  31-March-36 21/02/2013 6.2500 6.25006.2500Price Contribution 6.25  0.00 

C210 On  31-March-28 21/02/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C211 On  31-January-17 21/02/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C212 On  31-January-22 21/02/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C213 On  28-February-31 21/02/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 
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C214 On  28-February-41 21/02/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

CES1 On  20-April-18 21/02/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

CS23 On  25-January-23 21/02/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

CS26 On  02-April-26 21/02/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

CS33 On  15-September-33 21/02/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

EL28 On  02-May-13 21/02/2013 113.6616 113.6616113.6618Bond Future 113.66  0.00 

EL28 On  02-May-13 21/02/2013  113.32 0 0346Bond Future 346  0.00 Call

EL28 On  02-May-13 21/02/2013  113.32 0 00Bond Future 0  0.00 Put

ES33 On  02-May-13 21/02/2013 89.7393 89.73938.7260Bond Future 8.73  3,363.00 

ES33 On  02-May-13 21/02/2013  91.02 81 8180303Bond Future 80303  0.00 Call

ES33 On  02-May-13 21/02/2013  91.02 0 00Bond Future 0  0.00 Put

ES33 On  01-August-13 21/02/2013 90.9280 90.92808.8112Bond Future 8.81  0.00 

ES33 On  01-August-13 21/02/2013  9.00 2 21576Bond Future 1576  0.00 Call

ES33 On  01-August-13 21/02/2013  91.02 80 8079617Bond Future 79617  0.00 Call

ES33 On  01-August-13 21/02/2013  91.02 0 00Bond Future 0  0.00 Put

ES33 On  01-August-13 21/02/2013  9.00 0 00Bond Future 0  0.00 Put

GOVI On  02-May-13 21/02/2013 442.8320 442.8320442.3080GOVI 442.31  97.00 

GOVI On  02-May-13 21/02/2013  432.99 10 1093180GOVI 93180  0.00 Call

GOVI On  02-May-13 21/02/2013  433.00 10 1093080GOVI 93080  0.00 Call

GOVI On  02-May-13 21/02/2013  433.01 10 1092980GOVI 92980  0.00 Call

GOVI On  02-May-13 21/02/2013  433.01 0 00GOVI 0  0.00 Put

GOVI On  02-May-13 21/02/2013  433.00 0 00GOVI 0  0.00 Put

GOVI On  02-May-13 21/02/2013  432.99 0 00GOVI 0  0.00 Put

GOVI On  01-August-13 21/02/2013 448.6980 448.6980448.1650GOVI 448.17  280.00 

GOVI On  01-August-13 21/02/2013  445.99 3 321750GOVI 21750  0.00 Call

GOVI On  01-August-13 21/02/2013  446.01 3 321550GOVI 21550  0.00 Call

GOVI On  01-August-13 21/02/2013  446.00 3 321650GOVI 21650  0.00 Call

GOVI On  01-August-13 21/02/2013  446.00 0 00GOVI 0  0.00 Put

GOVI On  01-August-13 21/02/2013  446.01 0 00GOVI 0  0.00 Put

GOVI On  01-August-13 21/02/2013  445.99 0 00GOVI 0  0.00 Put

GOVI On  07-November-13 21/02/2013 455.1720 455.1720454.6310GOVI 454.63  0.00 

GOVI On  07-November-13 21/02/2013  445.99 9 986410GOVI 86410  0.00 Call

GOVI On  07-November-13 21/02/2013  446.01 9 986210GOVI 86210  0.00 Call

GOVI On  07-November-13 21/02/2013  446.00 9 986310GOVI 86310  0.00 Call
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GOVI On  07-November-13 21/02/2013  446.00 0 00GOVI 0  0.00 Put

GOVI On  07-November-13 21/02/2013  446.01 0 00GOVI 0  0.00 Put

GOVI On  07-November-13 21/02/2013  445.99 0 00GOVI 0  0.00 Put

GVIX On  01-January-29 21/02/2013 110.0000 110.0000110.0000LIVE INDEX 110.00  0.00 

IGOV On  02-May-13 21/02/2013 201.0950 201.0950200.9990Index Future 201.00  459.00 

IGOV On  01-August-13 21/02/2013 203.7830 203.7830203.6850Index Future 203.69  147.00 

IGOV On  07-November-13 21/02/2013 206.7500 206.7500206.6500Index Future 206.65  7.00 

ILBI On  02-May-13 21/02/2013 544.4180 544.4180544.3510Index Future 544.35  183.00 

J157 On  15-September-15 21/02/2013 0.0200 0.02008.8220Interest Rate Swap 8.82  0.00 

J186 On  21-December-26 21/02/2013 0.1077 0.10778.6830Interest Rate Swap 8.68  0.00 

J201 On  22-December-14 21/02/2013 0.0514 0.05148.6550Interest Rate Swap 8.66  0.00 

J203 On  15-September-17 21/02/2013 0.0847 0.08478.9750Interest Rate Swap 8.98  0.00 

J204 On  21-December-18 21/02/2013 0.0958 0.09588.9620Interest Rate Swap 8.96  0.00 

J207 On  15-January-20 21/02/2013 0.0691 0.06918.9970Interest Rate Swap 9.00  0.00 

JBAF On  20-March-13 21/02/2013 94.9300 94.93005.0600Jibar Tradeable Future 5.06  1,000.00 

JBAF On  17-April-13 21/02/2013 94.9600 94.96005.0500Jibar Tradeable Future 5.05  0.00 

JBAF On  15-May-13 21/02/2013 94.9800 94.98005.0300Jibar Tradeable Future 5.03  0.00 

JBAF On  19-June-13 21/02/2013 95.0000 95.00005.0000Jibar Tradeable Future 5.00  500.00 

JBAF On  17-July-13 21/02/2013 95.0100 95.01004.9900Jibar Tradeable Future 4.99  0.00 

JBAF On  21-August-13 21/02/2013 4.9900 4.99004.9800Jibar Tradeable Future 4.98  0.00 

JBAF On  18-September-13 21/02/2013 95.0200 95.02004.9800Jibar Tradeable Future 4.98  2,200.00 

JBAF On  18-December-13 21/02/2013 94.9700 94.97005.0300Jibar Tradeable Future 5.03  2,000.00 

JBAF On  19-March-14 21/02/2013 94.8700 94.87005.1100Jibar Tradeable Future 5.11  400.00 

JBAF On  18-June-14 21/02/2013 94.7500 94.75005.2300Jibar Tradeable Future 5.23  800.00 

JBAF On  17-September-14 21/02/2013 94.6000 94.60005.3800Jibar Tradeable Future 5.38  0.00 

JBAF On  17-December-14 21/02/2013 94.4500 94.45005.5300Jibar Tradeable Future 5.53  0.00 

OTH1 On  02-May-13 21/02/2013 427.8020 427.8020427.8020Index Future 427.80  0.00 

R023 On  02-May-13 21/02/2013 108.5140 108.51406.7386Bond Future 6.74  3,490.00 

R023 On  02-May-13 21/02/2013  7.04 2 22207Bond Future 2207  0.00 Call

R023 On  02-May-13 21/02/2013  7.06 2 22351Bond Future 2351  0.00 Call

R023 On  02-May-13 21/02/2013  7.05 2 22279Bond Future 2279  0.00 Call

R023 On  02-May-13 21/02/2013  7.05 0 00Bond Future 0  0.00 Put

R023 On  02-May-13 21/02/2013  7.06 0 00Bond Future 0  0.00 Put

R023 On  02-May-13 21/02/2013  7.04 0 00Bond Future 0  0.00 Put
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R023 On  01-August-13 21/02/2013 109.9513 109.95136.7877Bond Future 6.79  0.00 

R023 On  01-August-13 21/02/2013  7.29 3 33563Bond Future 3563  0.00 Call

R023 On  01-August-13 21/02/2013  7.30 4 43632Bond Future 3632  0.00 Call

R023 On  01-August-13 21/02/2013  7.31 4 43701Bond Future 3701  0.00 Call

R023 On  01-August-13 21/02/2013  7.31 0 00Bond Future 0  0.00 Put

R023 On  01-August-13 21/02/2013  7.30 0 00Bond Future 0  0.00 Put

R023 On  01-August-13 21/02/2013  7.29 0 00Bond Future 0  0.00 Put

R157 On  02-May-13 21/02/2013 119.8808 119.88085.2882Bond Future 5.29  19,469.00 

R157 On  02-May-13 21/02/2013  5.34 0 0413Bond Future 413  0.00 Call

R157 On  02-May-13 21/02/2013  5.36 0 0441Bond Future 441  0.00 Call

R157 On  02-May-13 21/02/2013  5.35 0 0427Bond Future 427  0.00 Call

R157 On  02-May-13 21/02/2013  5.35 0 0277Bond Future 277  0.00 Put

R157 On  02-May-13 21/02/2013  5.36 0 0267Bond Future 267  0.00 Put

R157 On  02-May-13 21/02/2013  5.34 0 0287Bond Future 287  0.00 Put

R157 On  01-August-13 21/02/2013 121.4688 121.46885.2742Bond Future 5.27  0.00 

R157 On  01-August-13 21/02/2013  116.11 92 9292027Bond Future 92027  0.00 Call

R157 On  01-August-13 21/02/2013  116.11 0 00Bond Future 0  0.00 Put

R157 On  07-November-13 21/02/2013 116.4140 116.41405.2537Bond Future 5.25  0.00 

R157 On  07-November-13 21/02/2013  5.59 1 1933Bond Future 933  0.00 Call

R157 On  07-November-13 21/02/2013  5.60 1 1946Bond Future 946  0.00 Call

R157 On  07-November-13 21/02/2013  5.61 1 1959Bond Future 959  0.00 Call

R157 On  07-November-13 21/02/2013  5.61 0 0286Bond Future 286  0.00 Put

R157 On  07-November-13 21/02/2013  5.60 0 0291Bond Future 291  0.00 Put

R157 On  07-November-13 21/02/2013  5.59 0 0297Bond Future 297  0.00 Put

R186 On  02-May-13 21/02/2013 131.8916 131.89167.2787Bond Future 7.28  68,150.00 

R186 On  02-May-13 21/02/2013  6.75 1 1719Bond Future 719  350.00 Call

R186 On  02-May-13 21/02/2013  7.39 3 33190Bond Future 3190  0.00 Call

R186 On  02-May-13 21/02/2013  7.40 4 43247Bond Future 3247  0.00 Call

R186 On  02-May-13 21/02/2013  7.75 6 65567Bond Future 5567  0.00 Call

R186 On  02-May-13 21/02/2013  7.41 4 43305Bond Future 3305  0.00 Call

R186 On  02-May-13 21/02/2013  7.41 2 21983Bond Future 1983  0.00 Put

R186 On  02-May-13 21/02/2013  7.75 1 1909Bond Future 909  100.00 Put

R186 On  02-May-13 21/02/2013  7.40 2 22025Bond Future 2025  150.00 Put

R186 On  02-May-13 21/02/2013  7.39 2 22067Bond Future 2067  0.00 Put
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R186 On  02-May-13 21/02/2013  6.75 6 66241Bond Future 6241  0.00 Put

R186 On  01-August-13 21/02/2013 128.3536 128.35367.3399Bond Future 7.34  0.00 

R186 On  01-August-13 21/02/2013  7.25 4 43949Bond Future 3949  4,215.00 Call

R186 On  01-August-13 21/02/2013  128.26 119 119118665Bond Future 118665  0.00 Call

R186 On  01-August-13 21/02/2013  128.26 0 00Bond Future 0  0.00 Put

R186 On  01-August-13 21/02/2013  7.25 5 54847Bond Future 4847  0.00 Put

R186 On  07-November-13 21/02/2013 130.2057 130.20577.4062Bond Future 7.41  480.00 

R186 On  07-November-13 21/02/2013  8.15 10 109695Bond Future 9695  0.00 Call

R186 On  07-November-13 21/02/2013  8.16 10 109757Bond Future 9757  0.00 Call

R186 On  07-November-13 21/02/2013  8.14 10 109632Bond Future 9632  0.00 Call

R186 On  07-November-13 21/02/2013  8.75 14 1413611Bond Future 13611  0.00 Call

R186 On  07-November-13 21/02/2013  8.75 1 11430Bond Future 1430  130.00 Put

R186 On  07-November-13 21/02/2013  8.14 3 32766Bond Future 2766  0.00 Put

R186 On  07-November-13 21/02/2013  8.16 3 32711Bond Future 2711  0.00 Put

R186 On  07-November-13 21/02/2013  8.15 3 32738Bond Future 2738  0.00 Put

R197 On  02-May-13 21/02/2013 289.4317 289.4317289.1745Bond Future 289.17  2,633.00 

R197 On  02-May-13 21/02/2013  282.39 7 76784Bond Future 6784  0.00 Call

R197 On  02-May-13 21/02/2013  282.40 7 76774Bond Future 6774  0.00 Call

R197 On  02-May-13 21/02/2013  282.41 7 76764Bond Future 6764  0.00 Call

R197 On  02-May-13 21/02/2013  282.41 0 00Bond Future 0  0.00 Put

R197 On  02-May-13 21/02/2013  282.40 0 00Bond Future 0  0.00 Put

R197 On  02-May-13 21/02/2013  282.39 0 00Bond Future 0  0.00 Put

R201 On  02-May-13 21/02/2013 108.7727 108.77275.1755Bond Future 5.18  4.00 

R201 On  02-May-13 21/02/2013  4.04 0 00Bond Future 0  0.00 Call

R201 On  02-May-13 21/02/2013  4.05 0 00Bond Future 0  0.00 Call

R201 On  02-May-13 21/02/2013  4.06 0 00Bond Future 0  0.00 Call

R201 On  02-May-13 21/02/2013  4.06 2 21801Bond Future 1801  0.00 Put

R201 On  02-May-13 21/02/2013  4.05 2 21818Bond Future 1818  0.00 Put

R201 On  02-May-13 21/02/2013  4.04 2 21834Bond Future 1834  0.00 Put

R201 On  01-August-13 21/02/2013 105.8092 105.80925.1423Bond Future 5.14  0.00 

R201 On  01-August-13 21/02/2013  107.45 69 6968572Bond Future 68572  0.00 Call

R201 On  01-August-13 21/02/2013  107.45 0 00Bond Future 0  0.00 Put

R201 On  07-November-13 21/02/2013 107.3361 107.33615.0707Bond Future 5.07  0.00 

R201 On  07-November-13 21/02/2013  4.79 0 0161Bond Future 161  0.00 Call
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R201 On  07-November-13 21/02/2013  4.80 0 0165Bond Future 165  0.00 Call

R201 On  07-November-13 21/02/2013  4.81 0 0169Bond Future 169  0.00 Call

R201 On  07-November-13 21/02/2013  4.81 0 0455Bond Future 455  0.00 Put

R201 On  07-November-13 21/02/2013  4.80 0 0462Bond Future 462  0.00 Put

R201 On  07-November-13 21/02/2013  4.79 0 0470Bond Future 470  0.00 Put

R202 On  02-May-13 21/02/2013 215.4805 215.4805215.4802Bond Future 215.48  49,417.00 

R202 On  02-May-13 21/02/2013  211.04 4 44440Bond Future 4440  0.00 Call

R202 On  02-May-13 21/02/2013  211.06 4 44420Bond Future 4420  0.00 Call

R202 On  02-May-13 21/02/2013  211.05 4 44430Bond Future 4430  0.00 Call

R202 On  02-May-13 21/02/2013  211.05 0 00Bond Future 0  0.00 Put

R202 On  02-May-13 21/02/2013  211.06 0 00Bond Future 0  0.00 Put

R202 On  02-May-13 21/02/2013  211.04 0 00Bond Future 0  0.00 Put

R203 On  02-May-13 21/02/2013 110.6056 110.60565.7652Bond Future 5.77  10,718.00 

R203 On  02-May-13 21/02/2013  5.89 1 11025Bond Future 1025  0.00 Call

R203 On  02-May-13 21/02/2013  5.90 1 11049Bond Future 1049  0.00 Call

R203 On  02-May-13 21/02/2013  5.91 1 11075Bond Future 1075  0.00 Call

R203 On  02-May-13 21/02/2013  5.91 1 1494Bond Future 494  0.00 Put

R203 On  02-May-13 21/02/2013  5.90 1 1509Bond Future 509  0.00 Put

R203 On  02-May-13 21/02/2013  5.89 1 1524Bond Future 524  0.00 Put

R203 On  01-August-13 21/02/2013 112.0707 112.07075.7917Bond Future 5.79  0.00 

R203 On  01-August-13 21/02/2013  109.11 99 9998880Bond Future 98880  0.00 Call

R203 On  01-August-13 21/02/2013  109.11 0 00Bond Future 0  0.00 Put

R203 On  07-November-13 21/02/2013 109.5277 109.52775.8237Bond Future 5.82  0.00 

R203 On  07-November-13 21/02/2013  6.01 2 21694Bond Future 1694  0.00 Call

R203 On  07-November-13 21/02/2013  571.00 107 107107321Bond Future 107321  0.00 Call

R203 On  07-November-13 21/02/2013  5.71 1 11125Bond Future 1125  15.00 Call

R203 On  07-November-13 21/02/2013  6.00 2 21673Bond Future 1673  0.00 Call

R203 On  07-November-13 21/02/2013  5.99 2 21652Bond Future 1652  0.00 Call

R203 On  07-November-13 21/02/2013  5.99 1 11061Bond Future 1061  0.00 Put

R203 On  07-November-13 21/02/2013  6.00 1 11046Bond Future 1046  0.00 Put

R203 On  07-November-13 21/02/2013  5.71 2 21532Bond Future 1532  0.00 Put

R203 On  07-November-13 21/02/2013  571.00 0 00Bond Future 0  0.00 Put

R203 On  07-November-13 21/02/2013  6.01 1 11032Bond Future 1032  0.00 Put

R204 On  02-May-13 21/02/2013 112.1312 112.13126.0592Bond Future 6.06  7,307.00 

Page 7 of 11 2013/02/21, 06:03:21PM



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

Closing MTM Closing PricePut

R204 On  02-May-13 21/02/2013  6.29 2 21710Bond Future 1710  0.00 Call

R204 On  02-May-13 21/02/2013  6.30 2 21743Bond Future 1743  0.00 Call

R204 On  02-May-13 21/02/2013  6.31 2 21777Bond Future 1777  0.00 Call

R204 On  02-May-13 21/02/2013  6.31 1 1540Bond Future 540  0.00 Put

R204 On  02-May-13 21/02/2013  6.30 1 1556Bond Future 556  0.00 Put

R204 On  02-May-13 21/02/2013  6.29 1 1571Bond Future 571  0.00 Put

R204 On  01-August-13 21/02/2013 109.5898 109.58986.0997Bond Future 6.10  0.00 

R204 On  01-August-13 21/02/2013  110.75 101 101100708Bond Future 100708  0.00 Call

R204 On  01-August-13 21/02/2013  110.75 0 00Bond Future 0  0.00 Put

R204 On  07-November-13 21/02/2013 111.1712 111.17126.1429Bond Future 6.14  0.00 

R204 On  07-November-13 21/02/2013  7.00 4 44426Bond Future 4426  0.00 Call

R204 On  07-November-13 21/02/2013  6.29 2 22259Bond Future 2259  0.00 Call

R204 On  07-November-13 21/02/2013  6.30 2 22285Bond Future 2285  0.00 Call

R204 On  07-November-13 21/02/2013  6.31 2 22311Bond Future 2311  0.00 Call

R204 On  07-November-13 21/02/2013  6.31 2 21556Bond Future 1556  0.00 Put

R204 On  07-November-13 21/02/2013  6.30 2 21575Bond Future 1575  0.00 Put

R204 On  07-November-13 21/02/2013  6.29 2 21594Bond Future 1594  0.00 Put

R204 On  07-November-13 21/02/2013  7.00 1 1621Bond Future 621  180.00 Put

R206 On  02-May-13 21/02/2013 103.8647 103.86475.1717Bond Future 5.17  23.00 

R206 On  02-May-13 21/02/2013  3.39 0 00Bond Future 0  0.00 Call

R206 On  02-May-13 21/02/2013  3.41 0 00Bond Future 0  0.00 Call

R206 On  02-May-13 21/02/2013  3.40 0 00Bond Future 0  0.00 Call

R206 On  02-May-13 21/02/2013  3.40 1 11219Bond Future 1219  0.00 Put

R206 On  02-May-13 21/02/2013  3.41 1 11212Bond Future 1212  0.00 Put

R206 On  02-May-13 21/02/2013  3.39 1 11226Bond Future 1226  0.00 Put

R206 On  01-August-13 21/02/2013 101.4785 101.47855.0342Bond Future 5.03  0.00 

R206 On  01-August-13 21/02/2013  103.94 30 3030484Bond Future 30484  0.00 Call

R206 On  01-August-13 21/02/2013  103.94 0 00Bond Future 0  0.00 Put

R206 On  07-November-13 21/02/2013 102.9428 102.94284.4501Bond Future 4.45  0.00 

R206 On  07-November-13 21/02/2013  4.29 0 029Bond Future 29  0.00 Call

R206 On  07-November-13 21/02/2013  4.30 0 030Bond Future 30  0.00 Call

R206 On  07-November-13 21/02/2013  4.31 0 031Bond Future 31  0.00 Call

R206 On  07-November-13 21/02/2013  4.31 0 056Bond Future 56  0.00 Put

R206 On  07-November-13 21/02/2013  4.30 0 057Bond Future 57  0.00 Put

Page 8 of 11 2013/02/21, 06:03:21PM



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

Closing MTM Closing PricePut

R206 On  07-November-13 21/02/2013  4.29 0 058Bond Future 58  0.00 Put

R207 On  02-May-13 21/02/2013 107.3257 107.32576.3041Bond Future 6.30  7,233.00 

R207 On  02-May-13 21/02/2013  6.44 2 21632Bond Future 1632  0.00 Call

R207 On  02-May-13 21/02/2013  6.46 2 21700Bond Future 1700  0.00 Call

R207 On  02-May-13 21/02/2013  6.45 2 21666Bond Future 1666  0.00 Call

R207 On  02-May-13 21/02/2013  6.45 1 1859Bond Future 859  0.00 Put

R207 On  02-May-13 21/02/2013  6.46 1 1838Bond Future 838  0.00 Put

R207 On  02-May-13 21/02/2013  6.44 1 1880Bond Future 880  0.00 Put

R207 On  01-August-13 21/02/2013 105.1107 105.11076.3521Bond Future 6.35  0.00 

R207 On  01-August-13 21/02/2013  106.18 98 9897542Bond Future 97542  0.00 Call

R207 On  01-August-13 21/02/2013  106.18 0 00Bond Future 0  0.00 Put

R207 On  07-November-13 21/02/2013 106.6275 106.62756.4001Bond Future 6.40  0.00 

R207 On  07-November-13 21/02/2013  6.69 3 33154Bond Future 3154  0.00 Call

R207 On  07-November-13 21/02/2013  6.70 3 33185Bond Future 3185  0.00 Call

R207 On  07-November-13 21/02/2013  6.71 3 33217Bond Future 3217  0.00 Call

R207 On  07-November-13 21/02/2013  6.71 2 21631Bond Future 1631  0.00 Put

R207 On  07-November-13 21/02/2013  6.70 2 21650Bond Future 1650  0.00 Put

R207 On  07-November-13 21/02/2013  6.69 2 21669Bond Future 1669  0.00 Put

R208 On  02-May-13 21/02/2013 102.5871 102.58716.4264Bond Future 6.43  18,312.00 

R208 On  02-May-13 21/02/2013  6.64 2 22157Bond Future 2157  0.00 Call

R208 On  02-May-13 21/02/2013  6.66 2 22237Bond Future 2237  0.00 Call

R208 On  02-May-13 21/02/2013  6.65 2 22197Bond Future 2197  0.00 Call

R208 On  02-May-13 21/02/2013  6.65 1 1823Bond Future 823  0.00 Put

R208 On  02-May-13 21/02/2013  6.66 1 1802Bond Future 802  0.00 Put

R208 On  02-May-13 21/02/2013  6.64 1 1844Bond Future 844  0.00 Put

R208 On  01-August-13 21/02/2013 103.9460 103.94606.4707Bond Future 6.47  0.00 

R208 On  01-August-13 21/02/2013  101.40 95 9594969Bond Future 94969  0.00 Call

R208 On  01-August-13 21/02/2013  101.40 0 00Bond Future 0  0.00 Put

R208 On  07-November-13 21/02/2013 102.0496 102.04966.5201Bond Future 6.52  0.00 

R208 On  07-November-13 21/02/2013  7.50 6 66437Bond Future 6437  0.00 Call

R208 On  07-November-13 21/02/2013  6.79 4 43661Bond Future 3661  0.00 Call

R208 On  07-November-13 21/02/2013  6.81 4 43730Bond Future 3730  0.00 Call

R208 On  07-November-13 21/02/2013  6.80 4 43695Bond Future 3695  0.00 Call

R208 On  07-November-13 21/02/2013  6.80 2 22078Bond Future 2078  0.00 Put
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R208 On  07-November-13 21/02/2013  6.81 2 22056Bond Future 2056  0.00 Put

R208 On  07-November-13 21/02/2013  6.79 2 22101Bond Future 2101  0.00 Put

R208 On  07-November-13 21/02/2013  7.50 1 1912Bond Future 912  230.00 Put

R209 On  02-May-13 21/02/2013 81.3549 81.35498.1554Bond Future 8.16  9,196.00 

R209 On  02-May-13 21/02/2013  7.99 2 21710Bond Future 1710  0.00 Call

R209 On  02-May-13 21/02/2013  8.01 2 21782Bond Future 1782  0.00 Call

R209 On  02-May-13 21/02/2013  8.00 2 21745Bond Future 1745  0.00 Call

R209 On  02-May-13 21/02/2013  8.00 3 33118Bond Future 3118  0.00 Put

R209 On  02-May-13 21/02/2013  8.01 3 33065Bond Future 3065  0.00 Put

R209 On  02-May-13 21/02/2013  7.99 3 33171Bond Future 3171  0.00 Put

R209 On  01-August-13 21/02/2013 82.4326 82.43268.2194Bond Future 8.22  0.00 

R209 On  01-August-13 21/02/2013  79.36 72 7272128Bond Future 72128  0.00 Call

R209 On  01-August-13 21/02/2013  79.36 0 00Bond Future 0  0.00 Put

R209 On  07-November-13 21/02/2013 80.4774 80.47748.2897Bond Future 8.29  0.00 

R209 On  07-November-13 21/02/2013  9.50 12 1211219Bond Future 11219  0.00 Call

R209 On  07-November-13 21/02/2013  8.79 8 87678Bond Future 7678  0.00 Call

R209 On  07-November-13 21/02/2013  8.80 8 87726Bond Future 7726  0.00 Call

R209 On  07-November-13 21/02/2013  8.81 8 87774Bond Future 7774  0.00 Call

R209 On  07-November-13 21/02/2013  8.81 3 33545Bond Future 3545  0.00 Put

R209 On  07-November-13 21/02/2013  8.80 3 33575Bond Future 3575  0.00 Put

R209 On  07-November-13 21/02/2013  8.79 3 33605Bond Future 3605  0.00 Put

R209 On  07-November-13 21/02/2013  9.50 2 21903Bond Future 1903  180.00 Put

R210 On  02-May-13 21/02/2013 164.3626 164.3626164.1523Bond Future 164.15  1,244.00 

R210 On  02-May-13 21/02/2013  161.14 3 33012Bond Future 3012  0.00 Call

R210 On  02-May-13 21/02/2013  161.16 3 32992Bond Future 2992  0.00 Call

R210 On  02-May-13 21/02/2013  161.15 3 33002Bond Future 3002  0.00 Call

R210 On  02-May-13 21/02/2013  161.15 0 00Bond Future 0  0.00 Put

R210 On  02-May-13 21/02/2013  161.16 0 00Bond Future 0  0.00 Put

R210 On  02-May-13 21/02/2013  161.14 0 00Bond Future 0  0.00 Put

R211 On  02-May-13 21/02/2013 128.6119 128.6119128.6044Bond Future 128.60  529.00 

R211 On  02-May-13 21/02/2013  125.69 3 32914Bond Future 2914  0.00 Call

R211 On  02-May-13 21/02/2013  125.70 3 32904Bond Future 2904  0.00 Call

R211 On  02-May-13 21/02/2013  125.71 3 32894Bond Future 2894  0.00 Call

R211 On  02-May-13 21/02/2013  125.71 0 00Bond Future 0  0.00 Put
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R211 On  02-May-13 21/02/2013  125.70 0 00Bond Future 0  0.00 Put

R211 On  02-May-13 21/02/2013  125.69 0 00Bond Future 0  0.00 Put

R212 On  02-May-13 21/02/2013 134.3822 134.3822134.3786Bond Future 134.38  20,170.00 

R212 On  02-May-13 21/02/2013  131.09 3 33289Bond Future 3289  0.00 Call

R212 On  02-May-13 21/02/2013  131.11 3 33269Bond Future 3269  0.00 Call

R212 On  02-May-13 21/02/2013  131.10 3 33279Bond Future 3279  0.00 Call

R212 On  02-May-13 21/02/2013  131.10 0 00Bond Future 0  0.00 Put

R212 On  02-May-13 21/02/2013  131.11 0 00Bond Future 0  0.00 Put

R212 On  02-May-13 21/02/2013  131.09 0 00Bond Future 0  0.00 Put

R213 On  02-May-13 21/02/2013 93.5245 93.52457.8485Bond Future 7.85  10,129.00 

R213 On  02-May-13 21/02/2013  7.84 3 32398Bond Future 2398  0.00 Call

R213 On  02-May-13 21/02/2013  7.85 3 32442Bond Future 2442  0.00 Call

R213 On  02-May-13 21/02/2013  7.86 3 32487Bond Future 2487  0.00 Call

R213 On  02-May-13 21/02/2013  7.86 2 22384Bond Future 2384  0.00 Put

R213 On  02-May-13 21/02/2013  7.85 2 22429Bond Future 2429  0.00 Put

R213 On  02-May-13 21/02/2013  7.84 2 22474Bond Future 2474  0.00 Put

R213 On  01-August-13 21/02/2013 94.7634 94.76347.9113Bond Future 7.91  0.00 

R213 On  01-August-13 21/02/2013  91.25 84 8483829Bond Future 83829  0.00 Call

R213 On  01-August-13 21/02/2013  91.25 0 00Bond Future 0  0.00 Put

R213 On  07-November-13 21/02/2013 92.5932 92.59327.9820Bond Future 7.98  0.00 

R213 On  07-November-13 21/02/2013  8.59 8 88042Bond Future 8042  0.00 Call

R213 On  07-November-13 21/02/2013  8.61 8 88146Bond Future 8146  0.00 Call

R213 On  07-November-13 21/02/2013  8.60 8 88094Bond Future 8094  0.00 Call

R213 On  07-November-13 21/02/2013  8.60 3 32949Bond Future 2949  0.00 Put

R213 On  07-November-13 21/02/2013  8.61 3 32921Bond Future 2921  0.00 Put

R213 On  07-November-13 21/02/2013  8.59 3 32977Bond Future 2977  0.00 Put

R214 On  02-May-13 21/02/2013 83.1621 83.16218.1872Bond Future 8.19  2,034.00 

R214 On  02-May-13 21/02/2013  84.31 74 7474010Bond Future 74010  0.00 Call

R214 On  02-May-13 21/02/2013  84.31 0 00Bond Future 0  0.00 Put

R214 On  01-August-13 21/02/2013 84.2636 84.26368.2485Bond Future 8.25  0.00 

R214 On  01-August-13 21/02/2013  84.31 74 7473438Bond Future 73438  0.00 Call

R214 On  01-August-13 21/02/2013  84.31 0 00Bond Future 0  0.00 Put
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