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Interest Rates & Currency Derivatives

Derivatives Monthly Statistics Report

For May 2013
Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
17/05/2013 0106 On 22-December-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
17/05/2013 0357 On 15-September-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
17/05/2013 0403 On 21-December-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
17/05/2013 0457 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
17/05/2013 0703 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
17/05/2013 0757 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
17/05/2013 0804 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
17/05/2013 0807 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
17/05/2013 0857 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
17/05/2013 0904 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
17/05/2013 0908 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
17/05/2013 0957 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
17/05/2013 0986 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
17/05/2013 1386 On 28-February-31 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
17/05/2013 1409 On 28-February-41 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
17/05/2013 2025 On 01-August-13 Bond Future 119.79 119.7680 119.7935 119.7680 0.00
17/05/2013 2025 On 01-August-13 117.99 Call Bond Future 1804 2 1804 2 0.00
17/05/2013 2025 On 01-August-13 118.00 Call Bond Future 1794 2 1794 2 0.00
17/05/2013 2025 On 01-August-13 118.01 Call Bond Future 1784 2 1784 2 0.00
17/05/2013 2025 On 01-August-13 118.01 Put Bond Future 0 0 0 0 0.00
17/05/2013 2025 On 01-August-13 118.00 Put Bond Future 0 0 0 0 0.00
17/05/2013 2025 On 01-August-13 117.99 Put Bond Future 0 0 0 0 0.00
17/05/2013 2038 On 01-August-13 Bond Future 116.21 114.4075 116.2150 114.4075 9.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
17/05/2013 2038 On 01-August-13 114.99 Call Bond Future 1225 0 1225 0 0.00
17/05/2013 2038 On 01-August-13 115.01 Call Bond Future 1205 0 1205 0 0.00
17/05/2013 2038 On 01-August-13 115.00 Call Bond Future 1215 0 1215 0 0.00
17/05/2013 2038 On 01-August-13 115.00 Put Bond Future 0 1 0 1 0.00
17/05/2013 2038 On 01-August-13 115.01 Put Bond Future 0 1 0 1 0.00
17/05/2013 2038 On 01-August-13 114.99 Put Bond Future 0 1 0 1 0.00
17/05/2013 2050 On 01-August-13 Bond Future 122.64 123.0819 122.6420 123.0819 122.00
17/05/2013 2050 On 01-August-13 118.99 Call Bond Future 3652 4 3652 4 0.00
17/05/2013 2050 On 01-August-13 119.00 Call Bond Future 3642 4 3642 4 0.00
17/05/2013 2050 On 01-August-13 119.01 Call Bond Future 3632 4 3632 4 0.00
17/05/2013 2050 On 01-August-13 119.01 Put Bond Future 0 0 0 0 0.00
17/05/2013 2050 On 01-August-13 119.00 Put Bond Future 0 0 0 0 0.00
17/05/2013 2050 On 01-August-13 118.99 Put Bond Future 0 0 0 0 0.00
17/05/2013 5701 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
17/05/2013 5706 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
17/05/2013 8607 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
17/05/2013 8608 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
17/05/2013 8657 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
17/05/2013 Al03 On 09-March-16 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
17/05/2013 AL37 On 01-August-13 Index Future 426.11 426.2290 426.1090 426.2290 75.00
17/05/2013 AL37 On 07-November-13 Index Future 432.13 432.2460 432.1250 432.2460 0.00
17/05/2013 AL7T On 01-August-13 Index Future 518.90 518.9830 518.9000 518.9830 1.00
17/05/2013 AL7T On 07-November-13 Index Future 526.23 526.3100 526.2270 526.3100 0.00
17/05/2013 ALBI On 01-August-13 Index Future 459.68 459.8410 459.6810 459.8410 725.00
17/05/2013 ALBI On 07-November-13 Index Future 466.17 466.3330 466.1710 466.3330 85.00
17/05/2013 C023 On 28-February-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
17/05/2013 C025 On 31-January-25 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
17/05/2013 C038 On 31-January-38 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
17/05/2013 C048 On 28-February-48 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
17/05/2013 C050 On 31-December-50 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
17/05/2013 C157 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
17/05/2013 C186 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
17/05/2013 C197 On 07-December-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
17/05/2013 C201 On 22-December-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
17/05/2013 C202 On 07-December-33 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
17/05/2013 C203 On 15-September-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
17/05/2013 C204 On 21-December-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
17/05/2013 C206 On 15-January-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
17/05/2013 C207 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
17/05/2013 C208 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
17/05/2013 C209 On 31-March-36 Price Contribution 6.25 6.2500 6.2500 6.2500 0.00
17/05/2013 C210 On 31-March-28 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
17/05/2013 C211 On 31-January-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
17/05/2013 C212 On 31-January-22 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
17/05/2013 C213 On 28-February-31 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
17/05/2013 C214 On 28-February-41 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
17/05/2013 CES1 On 20-April-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
17/05/2013 CS23 On 25-January-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
17/05/2013 CS26 On 02-April-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
17/05/2013 CS33 On 15-September-33 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
17/05/2013 EL28 On 01-August-13 Bond Future 116.72 116.9126 116.7216 116.9126 0.00
17/05/2013 EL28 On 01-August-13 115.00 Call Bond Future 1722 2 1722 2 0.00
17/05/2013 EL28 On 01-August-13 114.99 Call Bond Future 1732 2 1732 2 0.00
17/05/2013 EL28 On 01-August-13 115.01 Call Bond Future 1712 2 1712 2 0.00
17/05/2013 EL28 On 01-August-13 115.01 Put Bond Future 0 0 0 0 0.00
17/05/2013 EL28 On 01-August-13 114.99 Put Bond Future 0 0 0 0 0.00
17/05/2013 EL28 On 01-August-13 115.00 Put Bond Future 0 0 0 0 0.00
17/05/2013 ES33 On 01-August-13 Bond Future 8.44 94.0684 8.4353 94.0684 292.00
17/05/2013 ES33 On 01-August-13 9.00 Call Bond Future 4846 5 4846 5 0.00
17/05/2013 ES33 On 01-August-13 91.02 Call Bond Future 82887 83 82887 83 0.00
17/05/2013 ES33 On 01-August-13 91.02 Put Bond Future 0 0 0 0 0.00
17/05/2013 ES33 On 01-August-13 9.00 Put Bond Future 0 0 0 0 0.00
17/05/2013 ES33 On 07-November-13 Bond Future 8.52 91.6152 8.5219 91.6152 0.00
17/05/2013 ES33 On 07-November-13 8.49 Call Bond Future 0 0 0 0 0.00
17/05/2013 ES33 On 07-November-13 8.50 Call Bond Future 0 0 0 0 0.00
17/05/2013 ES33 On 07-November-13 8.51 Call Bond Future 0 0 0 0 0.00
17/05/2013 ES33 On 07-November-13 8.51 Put Bond Future 104 0 104 0 0.00
17/05/2013 ES33 On 07-November-13 8.50 Put Bond Future 193 0 193 0 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
17/05/2013 ES33 On 07-November-13 8.49 Put Bond Future 281 0 281 0 0.00
17/05/2013 GOVI On 01-August-13 GovVvI 458.84 458.9990 458.8440 458.9990 346.00
17/05/2013 GOVI On 01-August-13 445,99 Call GOV 128540 13 128540 13 0.00
17/05/2013 GOVI On 01-August-13 446.00 Call GovI 128440 13 128440 13 0.00
17/05/2013 GOVI On 01-August-13 446.01 Call GovI 128340 13 128340 13 0.00
17/05/2013 GOVI On 01-August-13 446.01 Put GOV 0 0 0 0 0.00
17/05/2013 GOVI On 01-August-13 446.00 Put GovI 0 0 0 0 0.00
17/05/2013 GOVI On 01-August-13 445,99 Put GovI 0 0 0 0 0.00
17/05/2013 GOVI On 07-November-13 GOV 465.32 465.4790 465.3220 465.4790 0.00
17/05/2013 GOVI On 07-November-13 44599 Call GovI 193320 19 193320 19 0.00
17/05/2013 GOVI On 07-November-13 446.00 Call GovVvI 193220 19 193220 19 0.00
17/05/2013 GOVI On 07-November-13 446.01 Call GOV 193120 19 193120 19 0.00
17/05/2013 GOVI On 07-November-13 446.01 Put GovI 0 0 0 0 0.00
17/05/2013 GOVI On 07-November-13 446.00 Put GovI 0 0 0 0 0.00
17/05/2013 GOVI On 07-November-13 445,99 Put GOV 0 0 0 0 0.00
17/05/2013 GVIX On 01-January-29 LIVE INDEX 110.00 110.0000 110.0000 110.0000 0.00
17/05/2013 IGOV On 01-August-13 Index Future 212.04 211.2860 212.0440 211.2860 965.00
17/05/2013 IGOV On 07-November-13 Index Future 215.07 214.2970 215.0650 214.2970 7.00
17/05/2013 ILBI On 01-August-13 Index Future 572.74 573.9580 572.7420 573.9580 186.00
17/05/2013 J157 On 15-September-15 Interest Rate Swap 8.82 0.0200 8.8220 0.0200 0.00
17/05/2013 J186 On 21-December-26 Interest Rate Swap 8.68 0.1077 8.6830 0.1077 0.00
17/05/2013 J201 On 22-December-14 Interest Rate Swap 8.66 0.0514 8.6550 0.0514 0.00
17/05/2013 J203 On 15-September-17 Interest Rate Swap 8.98 0.0847 8.9750 0.0847 0.00
17/05/2013 J204 On 21-December-18 Interest Rate Swap 8.96 0.0958 8.9620 0.0958 0.00
17/05/2013 J207 On 15-January-20 Interest Rate Swap 9.00 0.0691 8.9970 0.0691 0.00
17/05/2013 JBAF On 19-June-13 Jibar Tradeable Future 5.01 94.9900 5.0100 94.9900 750.00
17/05/2013 JBAF On 17-July-13 Jibar Tradeable Future 5.00 94.9900 5.0000 94.9900 0.00
17/05/2013 JBAF On 21-August-13 Jibar Tradeable Future 4.89 95.0900 4.8900 95.0900 0.00
17/05/2013 JBAF On 18-September-13 Jibar Tradeable Future 4.87 95.1100 4.8700 95.1100 2,200.00
17/05/2013 JBAF On 16-October-13 Jibar Tradeable Future 4.81 95.1800 4.8100 95.1800 0.00
17/05/2013 JBAF On 20-November-13 Jibar Tradeable Future 4.80 95.1900 4.8000 95.1900 0.00
17/05/2013 JBAF On 18-December-13 Jibar Tradeable Future 4.80 95.1900 4.8000 95.1900 1,500.00
17/05/2013 JBAF On 19-March-14 Jibar Tradeable Future 4.82 95.1700 4.8200 95.1700 0.00
17/05/2013 JBAF On 18-June-14 Jibar Tradeable Future 4.89 95.0900 4.8900 95.0900 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest

Put Closing MTM Closing Price
17/05/2013 JBAF On 17-September-14 Jibar Tradeable Future 5.00 94.9900 5.0000 94.9900 0.00
17/05/2013 JBAF On 17-December-14 Jibar Tradeable Future 5.12 94.8600 5.1200 94.8600 0.00
17/05/2013 JBAF On 18-March-15 Jibar Tradeable Future 5.25 94.7200 5.2500 94.7200 0.00
17/05/2013 R023 On 01-August-13 Bond Future 6.25 114.0250 6.2493 114.0250 9,413.00
17/05/2013 R023 On 01-August-13 7.29 Call Bond Future 7558 8 7558 8 0.00
17/05/2013 R023 On 01-August-13 7.31 Call Bond Future 7697 8 7697 8 0.00
17/05/2013 R023 On 01-August-13 7.30 Call Bond Future 7627 8 7627 8 0.00
17/05/2013 R023 On 01-August-13 7.30 Put Bond Future 0 0 0 0 0.00
17/05/2013 R023 On 01-August-13 7.31 Put Bond Future 0 0 0 0 0.00
17/05/2013 R023 On 01-August-13 7.29 Put Bond Future 0 0 0 0 0.00
17/05/2013 R023 On 07-November-13 Bond Future 6.29 111.7190 6.2884 111.7190 0.00
17/05/2013 R023 On 07-November-13 6.49 Call Bond Future 1480 1 1480 1 0.00
17/05/2013 R023 On 07-November-13 6.51 Call Bond Future 1625 2 1625 2 0.00
17/05/2013 R023 On 07-November-13 6.50 Call Bond Future 1553 2 1553 2 0.00
17/05/2013 R023 On 07-November-13 6.50 Put Bond Future 0 0 0 0 0.00
17/05/2013 R023 On 07-November-13 6.51 Put Bond Future 0 0 0 0 0.00
17/05/2013 R023 On 07-November-13 6.49 Put Bond Future 0 0 0 0 0.00
17/05/2013 R157 On 01-August-13 Bond Future 5.01 122.0457 5.0111 122.0457 7,989.00
17/05/2013 R157 On 01-August-13 116.11 Call Bond Future 92601 93 92601 93 0.00
17/05/2013 R157 On 01-August-13 116.11 Put Bond Future 0 0 0 0 0.00
17/05/2013 R157 On 07-November-13 Bond Future 4.97 116.9623 4.9663 116.9623 0.00
17/05/2013 R157 On 07-November-13 5.59 Call Bond Future 1239 1 1239 1 0.00
17/05/2013 R157 On 07-November-13 5.61 Call Bond Future 1273 1 1273 1 0.00
17/05/2013 R157 On 07-November-13 5.60 Call Bond Future 1256 1 1256 1 0.00
17/05/2013 R157 On 07-November-13 5.60 Put Bond Future 55 0 55 0 0.00
17/05/2013 R157 On 07-November-13 5.61 Put Bond Future 53 0 53 0 0.00
17/05/2013 R157 On 07-November-13 5.59 Put Bond Future 57 0 57 0 0.00
17/05/2013 R157 On 06-February-14 Bond Future 4.89 118.5360 4.8923 118.5360 0.00
17/05/2013 R157 On 06-February-14 5.66 Call Bond Future 1333 1 1333 1 0.00
17/05/2013 R157 On 06-February-14 5.64 Call Bond Future 1305 1 1305 1 0.00
17/05/2013 R157 On 06-February-14 5.65 Call Bond Future 1319 1 1319 1 0.00
17/05/2013 R157 On 06-February-14 5.65 Put Bond Future 82 0 82 0 0.00
17/05/2013 R157 On 06-February-14 5.64 Put Bond Future 84 0 84 0 0.00
17/05/2013 R157 On 06-February-14 5.66 Put Bond Future 80 0 80 0 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
17/05/2013 R157 On 08-May-14 Bond Future 4.77 113.3329 4.7727 113.3329 0.00
17/05/2013 R157 On 08-May-14 5.21 Call Bond Future 604 1 604 1 0.00
17/05/2013 R157 On 08-May-14 5.20 Call Bond Future 590 1 590 1 0.00
17/05/2013 R157 On 08-May-14 5.19 Call Bond Future 576 1 576 1 0.00
17/05/2013 R157 On 08-May-14 5.19 Put Bond Future 0 0 0 0 0.00
17/05/2013 R157 On 08-May-14 5.20 Put Bond Future 0 0 0 0 0.00
17/05/2013 R157 On 08-May-14 5.21 Put Bond Future 0 0 0 0 0.00
17/05/2013 R186 On 01-August-13 Bond Future 6.86 132.8103 6.8619 132.8103 54,717.00
17/05/2013 R186 On 01-August-13 128.26 Call Bond Future 123544 124 123544 124 0.00
17/05/2013 R186 On 01-August-13 6.80 Call Bond Future 1910 2 1910 2 0.00
17/05/2013 R186 On 01-August-13 7.00 Call Bond Future 3013 3 3013 3 0.00
17/05/2013 R186 On 01-August-13 7.25 Call Bond Future 4760 5 4760 5 4,315.00
17/05/2013 R186 On 01-August-13 6.75 Call Bond Future 1679 2 1679 2 2,500.00
17/05/2013 R186 On 01-August-13 6.75 Put Bond Future 2859 3 2859 3 0.00
17/05/2013 R186 On 01-August-13 7.25 Put Bond Future 780 1 780 1 0.00
17/05/2013 R186 On 01-August-13 7.00 Put Bond Future 1577 2 1577 2 4,100.00
17/05/2013 R186 On 01-August-13 6.80 Put Bond Future 2561 3 2561 3 100.00
17/05/2013 R186 On 01-August-13 128.26 Put Bond Future 0 0 0 0 0.00
17/05/2013 R186 On 07-November-13 Bond Future 6.91 134.6853 6.9150 134.6853 540.00
17/05/2013 R186 On 07-November-13 8.16 Call Bond Future 12366 12 12366 12 0.00
17/05/2013 R186 On 07-November-13 8.75 Call Bond Future 17186 17 17186 17 0.00
17/05/2013 R186 On 07-November-13 6.50 Call Bond Future 1904 2 1904 2 5,290.00
17/05/2013 R186 On 07-November-13 8.15 Call Bond Future 12285 12 12285 12 0.00
17/05/2013 R186 On 07-November-13 8.14 Call Bond Future 12205 12 12205 12 0.00
17/05/2013 R186 On 07-November-13 8.14 Put Bond Future 430 0 430 0 0.00
17/05/2013 R186 On 07-November-13 8.15 Put Bond Future 421 0 421 0 0.00
17/05/2013 R186 On 07-November-13 6.50 Put Bond Future 6258 6 6258 6 0.00
17/05/2013 R186 On 07-November-13 8.75 Put Bond Future 97 0 97 0 1,030.00
17/05/2013 R186 On 07-November-13 8.16 Put Bond Future 412 0 412 0 0.00
17/05/2013 R186 On 06-February-14 Bond Future 6.96 131.2069 6.9627 131.2069 0.00
17/05/2013 R186 On 06-February-14 7.76 Call Bond Future 9507 10 9507 10 0.00
17/05/2013 R186 On 06-February-14 7.74 Call Bond Future 9368 9 9368 9 0.00
17/05/2013 R186 On 06-February-14 7.75 Call Bond Future 9437 9 9437 9 0.00
17/05/2013 R186 On 06-February-14 7.75 Put Bond Future 1839 2 1839 2 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
17/05/2013 R186 On 06-February-14 7.74 Put Bond Future 1863 2 1863 2 0.00
17/05/2013 R186 On 06-February-14 7.76 Put Bond Future 1816 2 1816 2 0.00
17/05/2013 R186 On 08-May-14 Bond Future 7.01 132.9848 7.0120 132.9848 0.00
17/05/2013 R186 On 08-May-14 7.11 Call Bond Future 962 1 962 1 0.00
17/05/2013 R186 On 08-May-14 7.10 Call Bond Future 864 1 864 1 0.00
17/05/2013 R186 On 08-May-14 7.09 Call Bond Future 766 1 766 1 0.00
17/05/2013 R186 On 08-May-14 7.09 Put Bond Future 0 0 0 0 0.00
17/05/2013 R186 On 08-May-14 7.10 Put Bond Future 0 0 0 0 0.00
17/05/2013 R186 On 08-May-14 7.11 Put Bond Future 0 0 0 0 0.00
17/05/2013 R197 On 01-August-13 Bond Future 299.34 299.2752 299.3376 299.2752 2,633.00
17/05/2013 R197 On 01-August-13 29499 Call Bond Future 4348 4 4348 4 0.00
17/05/2013 R197 On 01-August-13 295.00 Call Bond Future 4338 4 4338 4 0.00
17/05/2013 R197 On 01-August-13 295.01 Call Bond Future 4328 4 4328 4 0.00
17/05/2013 R197 On 01-August-13 295.01 Put Bond Future 0 0 0 0 0.00
17/05/2013 R197 On 01-August-13 295.00 Put Bond Future 0 0 0 0 0.00
17/05/2013 R197 On 01-August-13 294.99 Put Bond Future 0 0 0 0 0.00
17/05/2013 R201 On 01-August-13 Bond Future 4.86 106.1837 4.8621 106.1837 0.00
17/05/2013 R201 On 01-August-13 107.45 Call Bond Future 68953 69 68953 69 0.00
17/05/2013 R201 On 01-August-13 107.45 Put Bond Future 0 0 0 0 0.00
17/05/2013 R201 On 07-November-13 Bond Future 4.75 107.6827 4.7489 107.6827 0.00
17/05/2013 R201 On 07-November-13 4.79 Call Bond Future 223 0 223 0 0.00
17/05/2013 R201 On 07-November-13 4.81 Call Bond Future 235 0 235 0 0.00
17/05/2013 R201 On 07-November-13 4.80 Call Bond Future 229 0 229 0 0.00
17/05/2013 R201 On 07-November-13 4.80 Put Bond Future 172 0 172 0 0.00
17/05/2013 R201 On 07-November-13 4.81 Put Bond Future 167 0 167 0 0.00
17/05/2013 R201 On 07-November-13 4.79 Put Bond Future 178 0 178 0 0.00
17/05/2013 R201 On 06-February-14 Bond Future 4.54 104.7228 4.5433 104.7228 0.00
17/05/2013 R201 On 06-February-14 5.26 Call Bond Future 652 1 652 1 0.00
17/05/2013 R201 On 06-February-14 5.24 Call Bond Future 638 1 638 1 0.00
17/05/2013 R201 On 06-February-14 5.25 Call Bond Future 645 1 645 1 0.00
17/05/2013 R201 On 06-February-14 5.25 Put Bond Future 42 0 42 0 0.00
17/05/2013 R201 On 06-February-14 5.24 Put Bond Future 43 0 43 0 0.00
17/05/2013 R201 On 06-February-14 5.26 Put Bond Future 41 0 41 0 0.00
17/05/2013 R201 On 08-May-14 Bond Future 4.16 106.1418 4.1556 106.1418 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
17/05/2013 R201 On 08-May-14 4.76 Call Bond Future 368 0 368 0 0.00
17/05/2013 R201 On 08-May-14 4.75 Call Bond Future 361 0 361 0 0.00
17/05/2013 R201 On 08-May-14 4.74 Call Bond Future 355 0 355 0 0.00
17/05/2013 R201 On 08-May-14 4.74 Put Bond Future 0 0 0 0 0.00
17/05/2013 R201 On 08-May-14 4.75 Put Bond Future 0 0 0 0 0.00
17/05/2013 R201 On 08-May-14 476 Put Bond Future 0 0 0 0 0.00
17/05/2013 R202 On 01-August-13 Bond Future 226.71 224.1856 226.7110 224.1856 44,020.00
17/05/2013 R202 On 01-August-13 22299 Call Bond Future 3721 1 3721 1 0.00
17/05/2013 R202 On 01-August-13 223.00 Call Bond Future 3711 1 3711 1 0.00
17/05/2013 R202 On 01-August-13 223.01 Call Bond Future 3701 1 3701 1 0.00
17/05/2013 R202 On 01-August-13 223.01 Put Bond Future 0 0 0 0 0.00
17/05/2013 R202 On 01-August-13 223.00 Put Bond Future 0 0 0 0 0.00
17/05/2013 R202 On 01-August-13 222.99 Put Bond Future 0 0 0 0 0.00
17/05/2013 R203 On 01-August-13 Bond Future 5.49 113.2746 5.4884 113.2746 9,032.00
17/05/2013 R203 On 01-August-13 109.11 Call Bond Future 100042 100 100042 100 0.00
17/05/2013 R203 On 01-August-13 109.11 Put Bond Future 0 0 0 0 0.00
17/05/2013 R203 On 07-November-13 Bond Future 5.51 110.7143 5.5051 110.7143 0.00
17/05/2013 R203 On 07-November-13 5.71 Call Bond Future 1378 1 1378 1 15.00
17/05/2013 R203 On 07-November-13 5.99 Call Bond Future 2079 2 2079 2 0.00
17/05/2013 R203 On 07-November-13 6.00 Call Bond Future 2107 2 2107 2 0.00
17/05/2013 R203 On 07-November-13 571.00 Call Bond Future 108465 108 108465 108 0.00
17/05/2013 R203 On 07-November-13 6.01 Call Bond Future 2134 2 2134 2 0.00
17/05/2013 R203 On 07-November-13 6.01 Put Bond Future 329 0 329 0 0.00
17/05/2013 R203 On 07-November-13 571.00 Put Bond Future 0 0 0 0 0.00
17/05/2013 R203 On 07-November-13 6.00 Put Bond Future 336 0 336 0 0.00
17/05/2013 R203 On 07-November-13 5.99 Put Bond Future 345 0 345 0 0.00
17/05/2013 R203 On 07-November-13 5.71 Put Bond Future 640 1 640 1 0.00
17/05/2013 R203 On 06-February-14 Bond Future 5.51 112.2038 5.5149 112.2038 0.00
17/05/2013 R203 On 06-February-14 6.16 Call Bond Future 2587 3 2587 3 0.00
17/05/2013 R203 On 06-February-14 5.95 Call Bond Future 2074 2 2074 2 16.00
17/05/2013 R203 On 06-February-14 6.15 Call Bond Future 2561 3 2561 3 0.00
17/05/2013 R203 On 06-February-14 6.14 Call Bond Future 2536 3 2536 3 0.00
17/05/2013 R203 On 06-February-14 6.14 Put Bond Future 444 0 444 0 0.00
17/05/2013 R203 On 06-February-14 6.15 Put Bond Future 436 0 436 0 0.00

Page 8 of 14

2013/05/17, 06:02:44PM



Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
17/05/2013 R203 On 06-February-14 5.95 Put Bond Future 612 1 612 1 0.00
17/05/2013 R203 On 06-February-14 6.16 Put Bond Future 428 0 428 0 0.00
17/05/2013 R203 On 08-May-14 Bond Future 5.52 109.5629 5.5176 109.5629 0.00
17/05/2013 R203 On 08-May-14 5.76 Call Bond Future 764 1 764 1 0.00
17/05/2013 R203 On 08-May-14 5.74 Call Bond Future 701 1 701 1 0.00
17/05/2013 R203 On 08-May-14 5.75 Call Bond Future 732 1 732 1 0.00
17/05/2013 R203 On 08-May-14 5.75 Put Bond Future 0 0 0 0 0.00
17/05/2013 R203 On 08-May-14 5.74 Put Bond Future 0 0 0 0 0.00
17/05/2013 R203 On 08-May-14 5.76 Put Bond Future 0 0 0 0 0.00
17/05/2013 R204 On 01-August-13 Bond Future 5.68 111.6550 5.6813 111.6550 13,573.00
17/05/2013 R204 On 01-August-13 110.75 Call Bond Future 102722 103 102722 103 0.00
17/05/2013 R204 On 01-August-13 110.75 Put Bond Future 0 0 0 0 0.00
17/05/2013 R204 On 07-November-13 Bond Future 5.71 113.2313 5.7052 113.2313 0.00
17/05/2013 R204 On 07-November-13 6.29 Call Bond Future 3086 3 3086 3 0.00
17/05/2013 R204 On 07-November-13 6.30 Call Bond Future 3122 3 3122 3 0.00
17/05/2013 R204 On 07-November-13 6.31 Call Bond Future 3158 3 3158 3 0.00
17/05/2013 R204 On 07-November-13 7.00 Call Bond Future 5875 6 5875 6 0.00
17/05/2013 R204 On 07-November-13 7.00 Put Bond Future 62 0 62 0 1,270.00
17/05/2013 R204 On 07-November-13 6.31 Put Bond Future 395 0 395 0 0.00
17/05/2013 R204 On 07-November-13 6.30 Put Bond Future 404 0 404 0 0.00
17/05/2013 R204 On 07-November-13 6.29 Put Bond Future 413 0 413 0 0.00
17/05/2013 R204 On 06-February-14 Bond Future 5.72 110.7238 5.7223 110.7238 0.00
17/05/2013 R204 On 06-February-14 6.40 Call Bond Future 3540 4 3540 4 0.00
17/05/2013 R204 On 06-February-14 6.39 Call Bond Future 3507 4 3507 4 0.00
17/05/2013 R204 On 06-February-14 6.41 Call Bond Future 3573 4 3573 4 0.00
17/05/2013 R204 On 06-February-14 6.41 Put Bond Future 578 1 578 1 0.00
17/05/2013 R204 On 06-February-14 6.39 Put Bond Future 597 1 597 1 0.00
17/05/2013 R204 On 06-February-14 6.40 Put Bond Future 588 1 588 1 0.00
17/05/2013 R204 On 08-May-14 Bond Future 5.74 112.2242 5.7396 112.2242 0.00
17/05/2013 R204 On 08-May-14 6.05 Call Bond Future 1299 1 1299 1 0.00
17/05/2013 R204 On 08-May-14 6.06 Call Bond Future 1341 1 1341 1 0.00
17/05/2013 R204 On 08-May-14 6.04 Call Bond Future 1258 1 1258 1 0.00
17/05/2013 R204 On 08-May-14 6.04 Put Bond Future 0 0 0 0 0.00
17/05/2013 R204 On 08-May-14 6.06 Put Bond Future 0 0 0 0 0.00

Page 9 of 14

2013/05/17, 06:02:44PM



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

Put Closing MTM Closing Price
17/05/2013 R204 On 08-May-14 6.05 Put Bond Future 0 0 0 0 0.00
17/05/2013 R206 On 01-August-13 Bond Future 4.94 101.5165 4.9433 101.5165 0.00
17/05/2013 R206 On 01-August-13 103.94 Call Bond Future 30524 31 30524 31 0.00
17/05/2013 R206 On 01-August-13 103.94 Put Bond Future 0 0 0 0 0.00
17/05/2013 R206 On 07-November-13 Bond Future 4.40 102.9497 4.3983 102.9497 0.00
17/05/2013 R206 On 07-November-13 429 Call Bond Future 20 0 20 0 0.00
17/05/2013 R206 On 07-November-13 4.31 Call Bond Future 21 0 21 0 0.00
17/05/2013 R206 On 07-November-13 4.30 Call Bond Future 20 0 20 0 0.00
17/05/2013 R206 On 07-November-13 4.30 Put Bond Future 38 0 38 0 0.00
17/05/2013 R206 On 07-November-13 4.31 Put Bond Future 37 0 37 0 0.00
17/05/2013 R206 On 07-November-13 429 Put Bond Future 39 0 39 0 0.00
17/05/2013 R207 On 01-August-13 Bond Future 5.91 107.5566 5.9082 107.5566 7,664.00
17/05/2013 R207 On 01-August-13 106.18 Call Bond Future 99959 100 99959 100 0.00
17/05/2013 R207 On 01-August-13 106.18 Put Bond Future 0 0 0 0 0.00
17/05/2013 R207 On 07-November-13 Bond Future 5.94 109.0750 5.9386 109.0750 0.00
17/05/2013 R207 On 07-November-13 6.69 Call Bond Future 4264 4 4264 4 0.00
17/05/2013 R207 On 07-November-13 6.70 Call Bond Future 4306 4 4306 4 0.00
17/05/2013 R207 On 07-November-13 6.71 Call Bond Future 4349 4 4349 4 0.00
17/05/2013 R207 On 07-November-13 6.71 Put Bond Future 345 0 345 0 0.00
17/05/2013 R207 On 07-November-13 6.70 Put Bond Future 353 0 353 0 0.00
17/05/2013 R207 On 07-November-13 6.69 Put Bond Future 361 0 361 0 0.00
17/05/2013 R207 On 06-February-14 Bond Future 5.96 106.9028 5.9640 106.9028 0.00
17/05/2013 R207 On 06-February-14 6.66 Call Bond Future 4212 4 4212 4 0.00
17/05/2013 R207 On 06-February-14 6.65 Call Bond Future 4174 4 4174 4 0.00
17/05/2013 R207 On 06-February-14 6.64 Call Bond Future 4137 4 4137 4 0.00
17/05/2013 R207 On 06-February-14 6.64 Put Bond Future 743 1 743 1 0.00
17/05/2013 R207 On 06-February-14 6.65 Put Bond Future 732 1 732 1 0.00
17/05/2013 R207 On 06-February-14 6.66 Put Bond Future 721 1 721 1 0.00
17/05/2013 R207 On 08-May-14 Bond Future 5.99 108.3514 5.9929 108.3514 0.00
17/05/2013 R207 On 08-May-14 6.21 Call Bond Future 1062 1 1062 1 0.00
17/05/2013 R207 On 08-May-14 6.19 Call Bond Future 965 1 965 1 0.00
17/05/2013 R207 On 08-May-14 6.20 Call Bond Future 1013 1 1013 1 0.00
17/05/2013 R207 On 08-May-14 6.20 Put Bond Future 0 0 0 0 0.00
17/05/2013 R207 On 08-May-14 6.19 Put Bond Future 0 0 0 0 0.00
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17/05/2013 R207 On 08-May-14 6.21 Put Bond Future 0 0 0 0 0.00
17/05/2013 R208 On 01-August-13 Bond Future 6.00 106.9208 6.0012 106.9208 9,193.00
17/05/2013 R208 On 01-August-13 101.40 Call Bond Future 97846 98 97846 98 0.00
17/05/2013 R208 On 01-August-13 101.40 Put Bond Future 0 0 0 0 0.00
17/05/2013 R208 On 07-November-13 Bond Future 6.03 105.0343 6.0339 105.0343 0.00
17/05/2013 R208 On 07-November-13 6.79 Call Bond Future 4886 5 4886 5 0.00
17/05/2013 R208 On 07-November-13 6.80 Call Bond Future 4934 5 4934 5 0.00
17/05/2013 R208 On 07-November-13 6.81 Call Bond Future 4981 5 4981 5 0.00
17/05/2013 R208 On 07-November-13 7.50 Call Bond Future 8477 9 8477 9 0.00
17/05/2013 R208 On 07-November-13 7.50 Put Bond Future 67 0 67 0 1,520.00
17/05/2013 R208 On 07-November-13 6.81 Put Bond Future 421 0 421 0 0.00
17/05/2013 R208 On 07-November-13 6.80 Put Bond Future 431 0 431 0 0.00
17/05/2013 R208 On 07-November-13 6.79 Put Bond Future 440 0 440 0 0.00
17/05/2013 R208 On 06-February-14 Bond Future 6.06 106.4473 6.0613 106.4473 0.00
17/05/2013 R208 On 06-February-14 6.75 Call Bond Future 4837 5 4837 5 0.00
17/05/2013 R208 On 06-February-14 6.74 Call Bond Future 4794 5 4794 5 0.00
17/05/2013 R208 On 06-February-14 6.76 Call Bond Future 4879 5 4879 5 0.00
17/05/2013 R208 On 06-February-14 6.76 Put Bond Future 881 1 881 1 0.00
17/05/2013 R208 On 06-February-14 6.74 Put Bond Future 908 1 908 1 0.00
17/05/2013 R208 On 06-February-14 6.75 Put Bond Future 895 1 895 1 0.00
17/05/2013 R208 On 08-May-14 Bond Future 6.09 104.4931 6.0881 104.4931 0.00
17/05/2013 R208 On 08-May-14 6.30 Call Bond Future 1195 1 1195 1 0.00
17/05/2013 R208 On 08-May-14 6.31 Call Bond Future 1251 1 1251 1 0.00
17/05/2013 R208 On 08-May-14 6.29 Call Bond Future 1139 1 1139 1 0.00
17/05/2013 R208 On 08-May-14 6.29 Put Bond Future 0 0 0 0 0.00
17/05/2013 R208 On 08-May-14 6.31 Put Bond Future 0 0 0 0 0.00
17/05/2013 R208 On 08-May-14 6.30 Put Bond Future 0 0 0 0 0.00
17/05/2013 R209 On 01-August-13 Bond Future 7.86 85.3634 7.8637 85.3634 9,942.00
17/05/2013 R209 On 01-August-13 8.00 Call Bond Future 2870 0 2870 0 2,000.00
17/05/2013 R209 On 01-August-13 79.36 Call Bond Future 75280 75 75280 75 0.00
17/05/2013 R209 On 01-August-13 79.36 Put Bond Future 0 0 0 0 0.00
17/05/2013 R209 On 01-August-13 8.00 Put Bond Future 1640 0 1640 0 0.00
17/05/2013 R209 On 07-November-13 Bond Future 7.93 83.4242 7.9267 83.4242 0.00
17/05/2013 R209 On 07-November-13 8.79 Call Bond Future 8371 8 8371 8 0.00
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17/05/2013 R209 On 07-November-13 8.80 Call Bond Future 8431 9 8431 9 0.00
17/05/2013 R209 On 07-November-13 8.81 Call Bond Future 8491 9 8491 9 0.00
17/05/2013 R209 On 07-November-13 9.50 Call Bond Future 12808 13 12808 13 0.00
17/05/2013 R209 On 07-November-13 9.50 Put Bond Future 320 0 320 0 980.00
17/05/2013 R209 On 07-November-13 8.81 Put Bond Future 1090 1 1090 1 0.00
17/05/2013 R209 On 07-November-13 8.80 Put Bond Future 1108 1 1108 1 0.00
17/05/2013 R209 On 07-November-13 8.79 Put Bond Future 1126 1 1126 1 0.00
17/05/2013 R209 On 06-February-14 Bond Future 7.98 84.5465 7.9843 84.5465 0.00
17/05/2013 R209 On 06-February-14 8.54 Call Bond Future 7382 7 7382 7 0.00
17/05/2013 R209 On 06-February-14 8.56 Call Bond Future 7489 8 7489 8 0.00
17/05/2013 R209 On 06-February-14 8.55 Call Bond Future 7435 8 7435 8 0.00
17/05/2013 R209 On 06-February-14 8.55 Put Bond Future 2632 3 2632 3 0.00
17/05/2013 R209 On 06-February-14 8.56 Put Bond Future 2605 3 2605 3 0.00
17/05/2013 R209 On 06-February-14 8.54 Put Bond Future 2660 3 2660 3 0.00
17/05/2013 R209 On 08-May-14 Bond Future 8.04 82.5471 8.0423 82.5471 0.00
17/05/2013 R209 On 08-May-14 7.84 Call Bond Future 0 0 0 0 0.00
17/05/2013 R209 On 08-May-14 7.85 Call Bond Future 0 0 0 0 0.00
17/05/2013 R209 On 08-May-14 7.86 Call Bond Future 0 0 0 0 0.00
17/05/2013 R209 On 08-May-14 7.86 Put Bond Future 1624 1 1624 1 0.00
17/05/2013 R209 On 08-May-14 7.85 Put Bond Future 1715 2 1715 2 0.00
17/05/2013 R209 On 08-May-14 7.84 Put Bond Future 1805 2 1805 2 0.00
17/05/2013 R210 On 01-August-13 Bond Future 175.93 175.8954 175.9339 175.8954 1,237.00
17/05/2013 R210 On 01-August-13 172.99 Call Bond Future 2944 3 2944 3 0.00
17/05/2013 R210 On 01-August-13 173.01 Call Bond Future 2924 3 2924 3 0.00
17/05/2013 R210 On 01-August-13 173.00 Call Bond Future 2934 3 2934 3 0.00
17/05/2013 R210 On 01-August-13 173.00 Put Bond Future 0 0 0 0 0.00
17/05/2013 R210 On 01-August-13 173.01 Put Bond Future 0 0 0 0 0.00
17/05/2013 R210 On 01-August-13 172.99 Put Bond Future 0 0 0 0 0.00
17/05/2013 R211 On 01-August-13 Bond Future 130.61 130.5852 130.6078 130.5852 522.00
17/05/2013 R211 On 01-August-13 129.99 Call Bond Future 618 1 618 1 0.00
17/05/2013 R211 On 01-August-13 130.00 Call Bond Future 608 1 608 1 0.00
17/05/2013 R211 On 01-August-13 130.01 Call Bond Future 598 1 598 1 0.00
17/05/2013 R211 On 01-August-13 130.01 Put Bond Future 0 0 0 0 0.00
17/05/2013 R211 On 01-August-13 130.00 Put Bond Future 0 0 0 0 0.00
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17/05/2013 R211 On 01-August-13 129.99 Put Bond Future 0 0 0 0 0.00
17/05/2013 R212 On 01-August-13 Bond Future 139.64 139.3322 139.6364 139.3322 21,791.00
17/05/2013 R212 On 01-August-13 137.99 Call Bond Future 1646 1 1646 1 0.00
17/05/2013 R212 On 01-August-13 138.01 Call Bond Future 1626 1 1626 1 0.00
17/05/2013 R212 On 01-August-13 138.00 Call Bond Future 1636 1 1636 1 0.00
17/05/2013 R212 On 01-August-13 138.00 Put Bond Future 0 0 0 0 0.00
17/05/2013 R212 On 01-August-13 138.01 Put Bond Future 0 0 0 0 0.00
17/05/2013 R212 On 01-August-13 137.99 Put Bond Future 0 0 0 0 0.00
17/05/2013 R213 On 01-August-13 Bond Future 7.56 97.6843 7.5576 97.6843 6,824.00
17/05/2013 R213 On 01-August-13 91.25 Call Bond Future 87028 87 87028 87 0.00
17/05/2013 R213 On 01-August-13 91.25 Put Bond Future 0 0 0 0 0.00
17/05/2013 R213 On 07-November-13 Bond Future 7.62 95.5266 7.6207 95.5266 0.00
17/05/2013 R213 On 07-November-13 8.59 Call Bond Future 9111 9 9111 9 0.00
17/05/2013 R213 On 07-November-13 8.60 Call Bond Future 9176 9 9176 9 0.00
17/05/2013 R213 On 07-November-13 8.61 Call Bond Future 9241 9 9241 9 0.00
17/05/2013 R213 On 07-November-13 8.61 Put Bond Future 802 1 802 1 0.00
17/05/2013 R213 On 07-November-13 8.60 Put Bond Future 816 1 816 1 0.00
17/05/2013 R213 On 07-November-13 8.59 Put Bond Future 831 1 831 1 0.00
17/05/2013 R213 On 06-February-14 Bond Future 7.68 96.8117 7.6793 96.8117 0.00
17/05/2013 R213 On 06-February-14 8.31 Call Bond Future 7764 8 7764 8 0.00
17/05/2013 R213 On 06-February-14 8.30 Call Bond Future 7707 8 7707 8 0.00
17/05/2013 R213 On 06-February-14 8.29 Call Bond Future 7651 8 7651 8 0.00
17/05/2013 R213 On 06-February-14 8.29 Put Bond Future 2383 2 2383 2 0.00
17/05/2013 R213 On 06-February-14 8.30 Put Bond Future 2357 2 2357 2 0.00
17/05/2013 R213 On 06-February-14 8.31 Put Bond Future 2331 2 2331 2 0.00
17/05/2013 R213 On 08-May-14 Bond Future 7.74 94.5850 7.7355 94.5850 0.00
17/05/2013 R213 On 08-May-14 7.66 Call Bond Future 0 0 0 0 0.00
17/05/2013 R213 On 08-May-14 7.64 Call Bond Future 0 0 0 0 0.00
17/05/2013 R213 On 08-May-14 7.65 Call Bond Future 0 0 0 0 0.00
17/05/2013 R213 On 08-May-14 7.65 Put Bond Future 762 1 762 1 0.00
17/05/2013 R213 On 08-May-14 7.64 Put Bond Future 851 1 851 1 0.00
17/05/2013 R213 On 08-May-14 7.66 Put Bond Future 672 1 672 1 0.00
17/05/2013 R214 On 01-August-13 Bond Future 7.96 86.7554 7.9577 86.7554 840.00
17/05/2013 R214 On 01-August-13 84.31 Call Bond Future 76166 76 76166 76 0.00
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17/05/2013 R214 On 01-August-13 84.31 Put Bond Future 0 0 0 0 0.00
17/05/2013 R214 On 07-November-13 Bond Future 8.02 84.6960 8.0206 84.6960 0.00
17/05/2013 R214 On 07-November-13 7.81 Call Bond Future 2999 3 2999 3 0.00
17/05/2013 R214 On 07-November-13 7.80 Call Bond Future 2959 3 2959 3 0.00
17/05/2013 R214 On 07-November-13 7.79 Call Bond Future 2919 3 2919 3 0.00
17/05/2013 R214 On 07-November-13 7.79 Put Bond Future 5159 5 5159 5 0.00
17/05/2013 R214 On 07-November-13 7.80 Put Bond Future 5099 5 5099 5 0.00
17/05/2013 R214 On 07-November-13 7.81 Put Bond Future 5041 5 5041 5 0.00
17/05/2013 R248 On 01-August-13 Bond Future 8.10 111.3909 8.1005 111.3909 603.00
17/05/2013 R248 On 01-August-13 7.84 Call Bond Future 0 0 0 0 0.00
17/05/2013 R248 On 01-August-13 7.85 Call Bond Future 0 0 0 0 0.00
17/05/2013 R248 On 01-August-13 7.86 Call Bond Future 0 0 0 0 0.00
17/05/2013 R248 On 01-August-13 7.86 Put Bond Future 3033 3 3033 3 0.00
17/05/2013 R248 On 01-August-13 7.85 Put Bond Future 3162 3 3162 3 0.00
17/05/2013 R248 On 01-August-13 7.84 Put Bond Future 3292 3 3292 3 0.00
17/05/2013 R248 On 07-November-13 Bond Future 8.17 108.5425 8.1670 108.5425 0.00
17/05/2013 R248 On 07-November-13 7.84 Call Bond Future 0 0 0 0 0.00
17/05/2013 R248 On 07-November-13 7.85 Call Bond Future 0 0 0 0 0.00
17/05/2013 R248 On 07-November-13 7.86 Call Bond Future 0 0 0 0 0.00
17/05/2013 R248 On 07-November-13 7.86 Put Bond Future 3840 4 3840 4 0.00
17/05/2013 R248 On 07-November-13 7.85 Put Bond Future 3969 4 3969 4 0.00
17/05/2013 R248 On 07-November-13 7.84 Put Bond Future 4098 4 4098 4 0.00
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