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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
30/05/2013 0106 On 22-December-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/05/2013 0357 On 15-September-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/05/2013 0403 On 21-December-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/05/2013 0457 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/05/2013 0703 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/05/2013 0757 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/05/2013 0804 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/05/2013 0807 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/05/2013 0857 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/05/2013 0904 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/05/2013 0908 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/05/2013 0957 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/05/2013 0986 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/05/2013 1386 On 28-February-31 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/05/2013 1409 On 28-February-41 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/05/2013 2025 On 01-August-13 Bond Future 118.90 119.6181 118.9001 119.6181 0.00
30/05/2013 2025 On 01-August-13 117.99 Call Bond Future 910 2 910 2 0.00
30/05/2013 2025 On 01-August-13 118.00 Call Bond Future 900 2 900 2 0.00
30/05/2013 2025 On 01-August-13 118.01 Call Bond Future 890 2 890 2 0.00
30/05/2013 2025 On 01-August-13 118.01 Put Bond Future 0 0 0 0 0.00
30/05/2013 2025 On 01-August-13 118.00 Put Bond Future 0 0 0 0 0.00
30/05/2013 2025 On 01-August-13 117.99 Put Bond Future 0 0 0 0 0.00
30/05/2013 2038 On 01-August-13 Bond Future 113.08 113.6935 113.0782 113.6935 9.00

Page 1 of 14

2013/05/30, 06:07:58PM



Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
30/05/2013 2038 On 01-August-13 114.99 Call Bond Future 0 0 0 0 0.00
30/05/2013 2038 On 01-August-13 115.01 Call Bond Future 0 0 0 0 0.00
30/05/2013 2038 On 01-August-13 115.00 Call Bond Future 0 0 0 0 0.00
30/05/2013 2038 On 01-August-13 115.00 Put Bond Future 1922 1 1922 1 0.00
30/05/2013 2038 On 01-August-13 115.01 Put Bond Future 1932 1 1932 1 0.00
30/05/2013 2038 On 01-August-13 114.99 Put Bond Future 1912 1 1912 1 0.00
30/05/2013 2050 On 01-August-13 Bond Future 121.21 121.1660 121.2062 121.1660 122.00
30/05/2013 2050 On 01-August-13 118.99 Call Bond Future 2216 2 2216 2 0.00
30/05/2013 2050 On 01-August-13 119.00 Call Bond Future 2206 2 2206 2 0.00
30/05/2013 2050 On 01-August-13 119.01 Call Bond Future 2196 2 2196 2 0.00
30/05/2013 2050 On 01-August-13 119.01 Put Bond Future 0 0 0 0 0.00
30/05/2013 2050 On 01-August-13 119.00 Put Bond Future 0 0 0 0 0.00
30/05/2013 2050 On 01-August-13 118.99 Put Bond Future 0 0 0 0 0.00
30/05/2013 5701 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/05/2013 5706 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/05/2013 8607 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/05/2013 8608 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/05/2013 8657 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/05/2013 Al03 On 09-March-16 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/05/2013 AL37 On 01-August-13 Index Future 414.51 417.1020 414.5070 417.1020 75.00
30/05/2013 AL37 On 07-November-13 Index Future 420.36 422.9890 420.3580 422.9890 0.00
30/05/2013 AL7T On 01-August-13 Index Future 495.63 500.5820 495.6340 500.5820 1.00
30/05/2013 AL7T On 07-November-13 Index Future 502.63 507.6480 502.6300 507.6480 0.00
30/05/2013 ALBI On 01-August-13 Index Future 442.47 446.0050 442.4650 446.0050 736.00
30/05/2013 ALBI On 07-November-13 Index Future 448.71 452.3000 448.7110 452.3000 85.00
30/05/2013 C023 On 28-February-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/05/2013 C025 On 31-January-25 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/05/2013 C038 On 31-January-38 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/05/2013 C048 On 28-February-48 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/05/2013 C050 On 31-December-50 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/05/2013 C157 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/05/2013 C186 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/05/2013 C197 On 07-December-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/05/2013 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
30/05/2013 C202 On 07-December-33 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/05/2013 C203 On 15-September-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/05/2013 C204 On 21-December-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/05/2013 C206 On 15-January-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/05/2013 C207 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/05/2013 C208 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/05/2013 C209 On 31-March-36 Price Contribution 6.25 6.2500 6.2500 6.2500 0.00
30/05/2013 C210 On 31-March-28 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/05/2013 C211 On 31-January-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/05/2013 C212 On 31-January-22 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/05/2013 C213 On 28-February-31 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/05/2013 C214 On 28-February-41 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/05/2013 CES1 On 20-April-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/05/2013 CS23 On 25-January-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/05/2013 CS26 On 02-April-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/05/2013 CS33 On 15-September-33 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/05/2013 EL28 On 01-August-13 Bond Future 116.25 116.2099 116.2480 116.2099 0.00
30/05/2013 EL28 On 01-August-13 115.01 Call Bond Future 1238 1 1238 1 0.00
30/05/2013 EL28 On 01-August-13 115.00 Call Bond Future 1248 1 1248 1 0.00
30/05/2013 EL28 On 01-August-13 114.99 Call Bond Future 1258 1 1258 1 0.00
30/05/2013 EL28 On 01-August-13 114.99 Put Bond Future 0 0 0 0 0.00
30/05/2013 EL28 On 01-August-13 115.00 Put Bond Future 0 0 0 0 0.00
30/05/2013 EL28 On 01-August-13 115.01 Put Bond Future 0 0 0 0 0.00
30/05/2013 ES33 On 01-August-13 Bond Future 8.99 90.0959 8.9904 90.0959 292.00
30/05/2013 ES33 On 01-August-13 9.00 Call Bond Future 79 1 79 1 0.00
30/05/2013 ES33 On 01-August-13 91.02 Call Bond Future 78120 79 78120 79 0.00
30/05/2013 ES33 On 01-August-13 91.02 Put Bond Future 0 0 0 0 0.00
30/05/2013 ES33 On 01-August-13 9.00 Put Bond Future 0 0 0 0 0.00
30/05/2013 ES33 On 07-November-13 Bond Future 9.10 87.5863 9.0952 87.5863 0.00
30/05/2013 ES33 On 07-November-13 8.49 Call Bond Future 0 0 0 0 0.00
30/05/2013 ES33 On 07-November-13 8.50 Call Bond Future 0 0 0 0 0.00
30/05/2013 ES33 On 07-November-13 8.51 Call Bond Future 0 0 0 0 0.00
30/05/2013 ES33 On 07-November-13 8.51 Put Bond Future 4940 4 4940 4 0.00
30/05/2013 ES33 On 07-November-13 8.50 Put Bond Future 5028 4 5028 4 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
30/05/2013 ES33 On 07-November-13 8.49 Put Bond Future 5116 4 5116 4 0.00
30/05/2013 GOVI On 01-August-13 GovVvI 441.96 445.4390 441.9620 445.4390 370.00
30/05/2013 GOVI On 01-August-13 445,99 Call GOV 0 0 0 0 0.00
30/05/2013 GOVI On 01-August-13 446.01 Call GovI 0 0 0 0 0.00
30/05/2013 GOVI On 01-August-13 446.00 Call GovI 0 0 0 0 0.00
30/05/2013 GOVI On 01-August-13 446.00 Put GOV 40380 1 40380 1 0.00
30/05/2013 GOVI On 01-August-13 446.01 Put GovI 40480 1 40480 1 0.00
30/05/2013 GOVI On 01-August-13 445,99 Put GovI 40280 1 40280 1 0.00
30/05/2013 GOVI On 07-November-13 GOV 448.20 451.7260 448.2000 451.7260 0.00
30/05/2013 GOVI On 07-November-13 445.99 Call GovI 22100 6 22100 6 0.00
30/05/2013 GOVI On 07-November-13 446.01 Call GovVvI 21900 6 21900 6 0.00
30/05/2013 GOVI On 07-November-13 446.00 Call GOV 22000 6 22000 6 0.00
30/05/2013 GOVI On 07-November-13 446.00 Put GovI 0 0 0 0 0.00
30/05/2013 GOVI On 07-November-13 446.01 Put GovI 0 0 0 0 0.00
30/05/2013 GOVI On 07-November-13 445,99 Put GOV 0 0 0 0 0.00
30/05/2013 GVIX On 01-January-29 LIVE INDEX 110.00 110.0000 110.0000 110.0000 0.00
30/05/2013 IGOV On 01-August-13 Index Future 209.55 209.9360 209.5460 209.9360 1,045.00
30/05/2013 IGOV On 07-November-13 Index Future 212.53 212.9270 212.5320 212.9270 7.00
30/05/2013 ILBI On 01-August-13 Index Future 569.18 570.6210 569.1770 570.6210 186.00
30/05/2013 J157 On 15-September-15 Interest Rate Swap 8.82 0.0200 8.8220 0.0200 0.00
30/05/2013 J186 On 21-December-26 Interest Rate Swap 8.68 0.1077 8.6830 0.1077 0.00
30/05/2013 J201 On 22-December-14 Interest Rate Swap 8.66 0.0514 8.6550 0.0514 0.00
30/05/2013 J203 On 15-September-17 Interest Rate Swap 8.98 0.0847 8.9750 0.0847 0.00
30/05/2013 J204 On 21-December-18 Interest Rate Swap 8.96 0.0958 8.9620 0.0958 0.00
30/05/2013 J207 On 15-January-20 Interest Rate Swap 9.00 0.0691 8.9970 0.0691 0.00
30/05/2013 JBAF On 19-June-13 Jibar Tradeable Future 5.12 94.8800 5.1200 94.8800 750.00
30/05/2013 JBAF On 17-July-13 Jibar Tradeable Future 5.08 94.9000 5.0800 94.9000 0.00
30/05/2013 JBAF On 21-August-13 Jibar Tradeable Future 5.03 94.9300 5.0300 94.9300 0.00
30/05/2013 JBAF On 18-September-13 Jibar Tradeable Future 5.00 94.9600 5.0000 94.9600 2,200.00
30/05/2013 JBAF On 16-October-13 Jibar Tradeable Future 4.97 94.9800 4.9700 94.9800 1,000.00
30/05/2013 JBAF On 20-November-13 Jibar Tradeable Future 4.96 94.9800 4.9600 94.9800 0.00
30/05/2013 JBAF On 18-December-13 Jibar Tradeable Future 4.96 94.9800 4.9600 94.9800 1,500.00
30/05/2013 JBAF On 19-March-14 Jibar Tradeable Future 4.99 94.9500 4.9900 94.9500 0.00
30/05/2013 JBAF On 18-June-14 Jibar Tradeable Future 5.08 94.8400 5.0800 94.8400 1,000.00
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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
30/05/2013 JBAF On 17-September-14 Jibar Tradeable Future 5.20 94.7200 5.2000 94.7200 0.00
30/05/2013 JBAF On 17-December-14 Jibar Tradeable Future 5.33 94.5800 5.3300 94.5800 0.00
30/05/2013 JBAF On 18-March-15 Jibar Tradeable Future 5.47 94.4200 5.4700 94.4200 0.00
30/05/2013 R023 On 01-August-13 Bond Future 7.06 109.2147 7.0646 109.2147 9,415.00
30/05/2013 R023 On 01-August-13 7.29 Call Bond Future 1579 3 1579 3 0.00
30/05/2013 R023 On 01-August-13 7.31 Call Bond Future 1718 3 1718 3 0.00
30/05/2013 R023 On 01-August-13 7.30 Call Bond Future 1649 3 1649 3 0.00
30/05/2013 R023 On 01-August-13 7.30 Put Bond Future 0 0 0 0 0.00
30/05/2013 R023 On 01-August-13 7.31 Put Bond Future 0 0 0 0 0.00
30/05/2013 R023 On 01-August-13 7.29 Put Bond Future 0 0 0 0 0.00
30/05/2013 R023 On 07-November-13 Bond Future 7.14 106.8405 7.1373 106.8405 0.00
30/05/2013 R023 On 07-November-13 6.49 Call Bond Future 0 0 0 0 0.00
30/05/2013 R023 On 07-November-13 6.51 Call Bond Future 0 0 0 0 0.00
30/05/2013 R023 On 07-November-13 6.50 Call Bond Future 0 0 0 0 0.00
30/05/2013 R023 On 07-November-13 6.50 Put Bond Future 4511 3 4511 3 0.00
30/05/2013 R023 On 07-November-13 6.51 Put Bond Future 4438 3 4438 3 0.00
30/05/2013 R023 On 07-November-13 6.49 Put Bond Future 4584 3 4584 3 0.00
30/05/2013 R157 On 01-August-13 Bond Future 5.49 121.3464 5.4896 121.3464 7,776.00
30/05/2013 R157 On 01-August-13 116.11 Call Bond Future 91559 92 91559 92 0.00
30/05/2013 R157 On 01-August-13 116.11 Put Bond Future 0 0 0 0 0.00
30/05/2013 R157 On 07-November-13 Bond Future 5.52 116.2528 5.5239 116.2528 0.00
30/05/2013 R157 On 07-November-13 5.59 Call Bond Future 504 1 504 1 0.00
30/05/2013 R157 On 07-November-13 5.61 Call Bond Future 526 1 526 1 0.00
30/05/2013 R157 On 07-November-13 5.60 Call Bond Future 515 1 515 1 0.00
30/05/2013 R157 On 07-November-13 5.60 Put Bond Future 372 0 372 0 0.00
30/05/2013 R157 On 07-November-13 5.61 Put Bond Future 363 0 363 0 0.00
30/05/2013 R157 On 07-November-13 5.59 Put Bond Future 380 0 380 0 0.00
30/05/2013 R157 On 06-February-14 Bond Future 5.55 117.8178 5.5475 117.8178 0.00
30/05/2013 R157 On 06-February-14 5.66 Call Bond Future 607 1 607 1 0.00
30/05/2013 R157 On 06-February-14 5.64 Call Bond Future 589 1 589 1 0.00
30/05/2013 R157 On 06-February-14 5.65 Call Bond Future 598 1 598 1 0.00
30/05/2013 R157 On 06-February-14 5.65 Put Bond Future 432 0 432 0 0.00
30/05/2013 R157 On 06-February-14 5.64 Put Bond Future 439 0 439 0 0.00
30/05/2013 R157 On 06-February-14 5.66 Put Bond Future 425 0 425 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
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30/05/2013 R157 On 08-May-14 Bond Future 5.56 112.6043 5.5610 112.6043 0.00
30/05/2013 R157 On 08-May-14 5.21 Call Bond Future 303 0 303 0 0.00
30/05/2013 R157 On 08-May-14 5.20 Call Bond Future 299 0 299 0 0.00
30/05/2013 R157 On 08-May-14 5.19 Call Bond Future 294 0 294 0 0.00
30/05/2013 R157 On 08-May-14 5.19 Put Bond Future 803 1 803 1 0.00
30/05/2013 R157 On 08-May-14 5.20 Put Bond Future 794 1 794 1 0.00
30/05/2013 R157 On 08-May-14 5.21 Put Bond Future 785 1 785 1 0.00
30/05/2013 R186 On 01-August-13 Bond Future 7.48 127.7763 7.4782 127.7763 62,068.00
30/05/2013 R186 On 01-August-13 7.25 Call Bond Future 1413 2 1413 2 4,315.00
30/05/2013 R186 On 01-August-13 128.26 Call Bond Future 117301 119 117301 119 0.00
30/05/2013 R186 On 01-August-13 7.00 Call Bond Future 712 1 712 1 0.00
30/05/2013 R186 On 01-August-13 7.20 Call Bond Future 1245 2 1245 2 6,800.00
30/05/2013 R186 On 01-August-13 6.50 Call Bond Future 114 0 114 0 500.00
30/05/2013 R186 On 01-August-13 6.75 Call Bond Future 310 0 310 0 1,000.00
30/05/2013 R186 On 01-August-13 6.80 Call Bond Future 371 1 371 1 0.00
30/05/2013 R186 On 01-August-13 6.80 Put Bond Future 7264 6 7264 6 100.00
30/05/2013 R186 On 01-August-13 6.75 Put Bond Future 7732 7 7732 7 0.00
30/05/2013 R186 On 01-August-13 6.50 Put Bond Future 10225 9 10225 9 0.00
30/05/2013 R186 On 01-August-13 7.20 Put Bond Future 4011 3 4011 3 2,957.00
30/05/2013 R186 On 01-August-13 7.00 Put Bond Future 5519 5 5519 5 4,100.00
30/05/2013 R186 On 01-August-13 128.26 Put Bond Future 0 0 0 0 0.00
30/05/2013 R186 On 01-August-13 7.25 Put Bond Future 3675 3 3675 3 0.00
30/05/2013 R186 On 07-November-13 Bond Future 7.55 129.5799 7.5537 129.5799 540.00
30/05/2013 R186 On 07-November-13 8.16 Call Bond Future 7379 8 7379 8 0.00
30/05/2013 R186 On 07-November-13 8.75 Call Bond Future 11417 13 11417 13 0.00
30/05/2013 R186 On 07-November-13 6.75 Call Bond Future 1156 1 1156 1 1,000.00
30/05/2013 R186 On 07-November-13 8.14 Call Bond Future 7250 8 7250 8 0.00
30/05/2013 R186 On 07-November-13 8.15 Call Bond Future 7314 8 7314 8 0.00
30/05/2013 R186 On 07-November-13 6.50 Call Bond Future 706 1 706 1 5,290.00
30/05/2013 R186 On 07-November-13 6.50 Put Bond Future 11392 10 11392 10 0.00
30/05/2013 R186 On 07-November-13 8.15 Put Bond Future 1782 1 1782 1 0.00
30/05/2013 R186 On 07-November-13 8.14 Put Bond Future 1808 2 1808 2 0.00
30/05/2013 R186 On 07-November-13 6.75 Put Bond Future 9195 8 9195 8 0.00
30/05/2013 R186 On 07-November-13 8.75 Put Bond Future 660 1 660 1 1,030.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
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30/05/2013 R186 On 07-November-13 8.16 Put Bond Future 1756 1 1756 1 0.00
30/05/2013 R186 On 06-February-14 Bond Future 7.62 126.0337 7.6230 126.0337 0.00
30/05/2013 R186 On 06-February-14 7.76 Call Bond Future 5685 6 5685 6 0.00
30/05/2013 R186 On 06-February-14 7.75 Call Bond Future 5635 6 5635 6 0.00
30/05/2013 R186 On 06-February-14 7.74 Call Bond Future 5584 6 5584 6 0.00
30/05/2013 R186 On 06-February-14 7.74 Put Bond Future 4494 4 4494 4 0.00
30/05/2013 R186 On 06-February-14 7.75 Put Bond Future 4451 4 4451 4 0.00
30/05/2013 R186 On 06-February-14 7.76 Put Bond Future 4409 4 4409 4 0.00
30/05/2013 R186 On 08-May-14 Bond Future 7.70 127.7407 7.6953 127.7407 0.00
30/05/2013 R186 On 08-May-14 7.11 Call Bond Future 3425 4 3425 4 0.00
30/05/2013 R186 On 08-May-14 7.09 Call Bond Future 3359 4 3359 4 0.00
30/05/2013 R186 On 08-May-14 7.10 Call Bond Future 3392 4 3392 4 0.00
30/05/2013 R186 On 08-May-14 7.10 Put Bond Future 9030 8 9030 8 0.00
30/05/2013 R186 On 08-May-14 7.09 Put Bond Future 9095 8 9095 8 0.00
30/05/2013 R186 On 08-May-14 7.11 Put Bond Future 8966 8 8966 8 0.00
30/05/2013 R197 On 01-August-13 Bond Future 296.14 296.0544 296.1415 296.0544 2,633.00
30/05/2013 R197 On 01-August-13 29499 Call Bond Future 1151 1 1151 1 0.00
30/05/2013 R197 On 01-August-13 295.00 Call Bond Future 1141 1 1141 1 0.00
30/05/2013 R197 On 01-August-13 295.01 Call Bond Future 1131 1 1131 1 0.00
30/05/2013 R197 On 01-August-13 295.01 Put Bond Future 0 0 0 0 0.00
30/05/2013 R197 On 01-August-13 295.00 Put Bond Future 0 0 0 0 0.00
30/05/2013 R197 On 01-August-13 294.99 Put Bond Future 0 0 0 0 0.00
30/05/2013 R201 On 01-August-13 Bond Future 5.32 105.7514 5.3159 105.7514 0.00
30/05/2013 R201 On 01-August-13 107.45 Call Bond Future 68337 69 68337 69 0.00
30/05/2013 R201 On 01-August-13 107.45 Put Bond Future 0 0 0 0 0.00
30/05/2013 R201 On 07-November-13 Bond Future 5.32 107.2441 5.3191 107.2441 0.00
30/05/2013 R201 On 07-November-13 479 Call Bond Future 43 0 43 0 0.00
30/05/2013 R201 On 07-November-13 4.80 Call Bond Future 45 0 45 0 0.00
30/05/2013 R201 On 07-November-13 4.81 Call Bond Future 46 0 46 0 0.00
30/05/2013 R201 On 07-November-13 4.81 Put Bond Future 604 0 604 0 0.00
30/05/2013 R201 On 07-November-13 4.80 Put Bond Future 613 0 613 0 0.00
30/05/2013 R201 On 07-November-13 4.79 Put Bond Future 623 0 623 0 0.00
30/05/2013 R201 On 06-February-14 Bond Future 5.28 104.2790 5.2845 104.2790 0.00
30/05/2013 R201 On 06-February-14 5.26 Call Bond Future 246 0 246 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
30/05/2013 R201 On 06-February-14 5.25 Call Bond Future 241 0 241 0 0.00
30/05/2013 R201 On 06-February-14 5.24 Call Bond Future 237 0 237 0 0.00
30/05/2013 R201 On 06-February-14 5.24 Put Bond Future 274 0 274 0 0.00
30/05/2013 R201 On 06-February-14 5.25 Put Bond Future 270 0 270 0 0.00
30/05/2013 R201 On 06-February-14 5.26 Put Bond Future 266 0 266 0 0.00
30/05/2013 R201 On 08-May-14 Bond Future 5.21 105.6913 5.2122 105.6913 0.00
30/05/2013 R201 On 08-May-14 4.76 Call Bond Future 114 0 114 0 0.00
30/05/2013 R201 On 08-May-14 4.74 Call Bond Future 110 0 110 0 0.00
30/05/2013 R201 On 08-May-14 4.75 Call Bond Future 112 0 112 0 0.00
30/05/2013 R201 On 08-May-14 475 Put Bond Future 392 0 392 0 0.00
30/05/2013 R201 On 08-May-14 4.74 Put Bond Future 396 0 396 0 0.00
30/05/2013 R201 On 08-May-14 476 Put Bond Future 388 0 388 0 0.00
30/05/2013 R202 On 01-August-13 Bond Future 224.29 2249218 224.2920 2249218 44,020.00
30/05/2013 R202 On 01-August-13 22299 Call Bond Future 1302 2 1302 2 0.00
30/05/2013 R202 On 01-August-13 223.01 Call Bond Future 1282 2 1282 2 0.00
30/05/2013 R202 On 01-August-13 223.00 Call Bond Future 1292 2 1292 2 0.00
30/05/2013 R202 On 01-August-13 223.00 Put Bond Future 0 0 0 0 0.00
30/05/2013 R202 On 01-August-13 223.01 Put Bond Future 0 0 0 0 0.00
30/05/2013 R202 On 01-August-13 222.99 Put Bond Future 0 0 0 0 0.00
30/05/2013 R203 On 01-August-13 Bond Future 6.09 111.5019 6.0941 111.5019 9,035.00
30/05/2013 R203 On 01-August-13 109.11 Call Bond Future 97737 98 97737 98 0.00
30/05/2013 R203 On 01-August-13 109.11 Put Bond Future 0 0 0 0 0.00
30/05/2013 R203 On 07-November-13 Bond Future 6.16 108.9164 6.1606 108.9164 0.00
30/05/2013 R203 On 07-November-13 5.71 Call Bond Future 377 1 377 1 15.00
30/05/2013 R203 On 07-November-13 5.99 Call Bond Future 712 1 712 1 0.00
30/05/2013 R203 On 07-November-13 6.00 Call Bond Future 727 1 727 1 0.00
30/05/2013 R203 On 07-November-13 6.01 Call Bond Future 742 1 742 1 0.00
30/05/2013 R203 On 07-November-13 571.00 Call Bond Future 106128 107 106128 107 0.00
30/05/2013 R203 On 07-November-13 571.00 Put Bond Future 0 0 0 0 0.00
30/05/2013 R203 On 07-November-13 6.01 Put Bond Future 1273 1 1273 1 0.00
30/05/2013 R203 On 07-November-13 6.00 Put Bond Future 1294 1 1294 1 0.00
30/05/2013 R203 On 07-November-13 5.99 Put Bond Future 1314 1 1314 1 0.00
30/05/2013 R203 On 07-November-13 5.71 Put Bond Future 1977 2 1977 2 0.00
30/05/2013 R203 On 06-February-14 Bond Future 6.22 110.3824 6.2233 110.3824 0.00
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30/05/2013 R203 On 06-February-14 6.16 Call Bond Future 1139 1 1139 1 0.00
30/05/2013 R203 On 06-February-14 5.95 Call Bond Future 833 1 833 1 16.00
30/05/2013 R203 On 06-February-14 6.14 Call Bond Future 1107 1 1107 1 0.00
30/05/2013 R203 On 06-February-14 6.15 Call Bond Future 1123 1 1123 1 0.00
30/05/2013 R203 On 06-February-14 6.15 Put Bond Future 1365 1 1365 1 0.00
30/05/2013 R203 On 06-February-14 6.14 Put Bond Future 1382 1 1382 1 0.00
30/05/2013 R203 On 06-February-14 5.95 Put Bond Future 1739 1 1739 1 0.00
30/05/2013 R203 On 06-February-14 6.16 Put Bond Future 1348 1 1348 1 0.00
30/05/2013 R203 On 08-May-14 Bond Future 6.29 107.7162 6.2865 107.7162 0.00
30/05/2013 R203 On 08-May-14 5.76 Call Bond Future 689 1 689 1 0.00
30/05/2013 R203 On 08-May-14 5.74 Call Bond Future 670 1 670 1 0.00
30/05/2013 R203 On 08-May-14 5.75 Call Bond Future 679 1 679 1 0.00
30/05/2013 R203 On 08-May-14 5.75 Put Bond Future 2347 2 2347 2 0.00
30/05/2013 R203 On 08-May-14 5.74 Put Bond Future 2368 2 2368 2 0.00
30/05/2013 R203 On 08-May-14 5.76 Put Bond Future 2326 2 2326 2 0.00
30/05/2013 R204 On 01-August-13 Bond Future 6.31 109.2767 6.3109 109.2767 13,573.00
30/05/2013 R204 On 01-August-13 110.75 Call Bond Future 99709 100 99709 100 0.00
30/05/2013 R204 On 01-August-13 110.75 Put Bond Future 0 0 0 0 0.00
30/05/2013 R204 On 07-November-13 Bond Future 6.38 110.8191 6.3752 110.8191 0.00
30/05/2013 R204 On 07-November-13 6.29 Call Bond Future 1205 2 1205 2 0.00
30/05/2013 R204 On 07-November-13 6.30 Call Bond Future 1226 2 1226 2 0.00
30/05/2013 R204 On 07-November-13 7.00 Call Bond Future 3204 4 3204 4 0.00
30/05/2013 R204 On 07-November-13 6.31 Call Bond Future 1247 2 1247 2 0.00
30/05/2013 R204 On 07-November-13 6.31 Put Bond Future 1540 1 1540 1 0.00
30/05/2013 R204 On 07-November-13 7.00 Put Bond Future 448 0 448 0 1,270.00
30/05/2013 R204 On 07-November-13 6.30 Put Bond Future 1564 1 1564 1 0.00
30/05/2013 R204 On 07-November-13 6.29 Put Bond Future 1588 1 1588 1 0.00
30/05/2013 R204 On 06-February-14 Bond Future 6.43 108.2800 6.4336 108.2800 0.00
30/05/2013 R204 On 06-February-14 6.40 Call Bond Future 1712 2 1712 2 0.00
30/05/2013 R204 On 06-February-14 6.41 Call Bond Future 1734 2 1734 2 0.00
30/05/2013 R204 On 06-February-14 6.39 Call Bond Future 1691 2 1691 2 0.00
30/05/2013 R204 On 06-February-14 6.39 Put Bond Future 1877 2 1877 2 0.00
30/05/2013 R204 On 06-February-14 6.41 Put Bond Future 1835 2 1835 2 0.00
30/05/2013 R204 On 06-February-14 6.40 Put Bond Future 1856 2 1856 2 0.00
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30/05/2013 R204 On 08-May-14 Bond Future 6.50 109.7465 6.4973 109.7465 0.00
30/05/2013 R204 On 08-May-14 6.05 Call Bond Future 1166 1 1166 1 0.00
30/05/2013 R204 On 08-May-14 6.06 Call Bond Future 1182 1 1182 1 0.00
30/05/2013 R204 On 08-May-14 6.04 Call Bond Future 1151 1 1151 1 0.00
30/05/2013 R204 On 08-May-14 6.04 Put Bond Future 3031 3 3031 3 0.00
30/05/2013 R204 On 08-May-14 6.06 Put Bond Future 2979 3 2979 3 0.00
30/05/2013 R204 On 08-May-14 6.05 Put Bond Future 3005 3 3005 3 0.00
30/05/2013 R206 On 01-August-13 Bond Future 5.31 101.4227 5.3083 101.4227 0.00
30/05/2013 R206 On 01-August-13 103.94 Call Bond Future 30364 30 30364 30 0.00
30/05/2013 R206 On 01-August-13 103.94 Put Bond Future 0 0 0 0 0.00
30/05/2013 R206 On 07-November-13 Bond Future 5.31 102.8543 5.3118 102.8543 0.00
30/05/2013 R206 On 07-November-13 429 Call Bond Future 4 0 4 0 0.00
30/05/2013 R206 On 07-November-13 4.30 Call Bond Future 4 0 4 0 0.00
30/05/2013 R206 On 07-November-13 4.31 Call Bond Future 4 0 4 0 0.00
30/05/2013 R206 On 07-November-13 4.31 Put Bond Future 183 0 183 0 0.00
30/05/2013 R206 On 07-November-13 4.30 Put Bond Future 185 0 185 0 0.00
30/05/2013 R206 On 07-November-13 429 Put Bond Future 187 0 187 0 0.00
30/05/2013 R207 On 01-August-13 Bond Future 6.62 104.4994 6.6214 104.4994 13,651.00
30/05/2013 R207 On 01-August-13 106.18 Call Bond Future 96109 97 96109 97 0.00
30/05/2013 R207 On 01-August-13 106.18 Put Bond Future 0 0 0 0 0.00
30/05/2013 R207 On 07-November-13 Bond Future 6.69 105.9743 6.6903 105.9743 0.00
30/05/2013 R207 On 07-November-13 6.69 Call Bond Future 1704 2 1704 2 0.00
30/05/2013 R207 On 07-November-13 6.71 Call Bond Future 1756 2 1756 2 0.00
30/05/2013 R207 On 07-November-13 6.70 Call Bond Future 1730 2 1730 2 0.00
30/05/2013 R207 On 07-November-13 6.70 Put Bond Future 1681 1 1681 1 0.00
30/05/2013 R207 On 07-November-13 6.71 Put Bond Future 1657 1 1657 1 0.00
30/05/2013 R207 On 07-November-13 6.69 Put Bond Future 1706 1 1706 1 0.00
30/05/2013 R207 On 06-February-14 Bond Future 6.75 103.7613 6.7547 103.7613 0.00
30/05/2013 R207 On 06-February-14 6.66 Call Bond Future 1920 2 1920 2 0.00
30/05/2013 R207 On 06-February-14 6.64 Call Bond Future 1874 2 1874 2 0.00
30/05/2013 R207 On 06-February-14 6.65 Call Bond Future 1897 2 1897 2 0.00
30/05/2013 R207 On 06-February-14 6.65 Put Bond Future 2410 2 2410 2 0.00
30/05/2013 R207 On 06-February-14 6.64 Put Bond Future 2436 2 2436 2 0.00
30/05/2013 R207 On 06-February-14 6.66 Put Bond Future 2384 2 2384 2 0.00
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30/05/2013 R207 On 08-May-14 Bond Future 6.83 105.1666 6.8267 105.1666 0.00
30/05/2013 R207 On 08-May-14 6.21 Call Bond Future 1225 2 1225 2 0.00
30/05/2013 R207 On 08-May-14 6.19 Call Bond Future 1194 1 1194 1 0.00
30/05/2013 R207 On 08-May-14 6.20 Call Bond Future 1209 2 1209 2 0.00
30/05/2013 R207 On 08-May-14 6.20 Put Bond Future 4206 4 4206 4 0.00
30/05/2013 R207 On 08-May-14 6.19 Put Bond Future 4239 4 4239 4 0.00
30/05/2013 R207 On 08-May-14 6.21 Put Bond Future 4172 4 4172 4 0.00
30/05/2013 R208 On 01-August-13 Bond Future 6.74 103.4290 6.7374 103.4290 9,943.00
30/05/2013 R208 On 01-August-13 101.40 Call Bond Future 93379 94 93379 94 0.00
30/05/2013 R208 On 01-August-13 101.40 Put Bond Future 0 0 0 0 0.00
30/05/2013 R208 On 07-November-13 Bond Future 6.80 101.4930 6.8049 101.4930 0.00
30/05/2013 R208 On 07-November-13 6.79 Call Bond Future 1929 2 1929 2 0.00
30/05/2013 R208 On 07-November-13 6.80 Call Bond Future 1958 3 1958 3 0.00
30/05/2013 R208 On 07-November-13 7.50 Call Bond Future 4508 5 4508 5 0.00
30/05/2013 R208 On 07-November-13 6.81 Call Bond Future 1987 3 1987 3 0.00
30/05/2013 R208 On 07-November-13 6.81 Put Bond Future 1957 2 1957 2 0.00
30/05/2013 R208 On 07-November-13 7.50 Put Bond Future 628 0 628 0 1,520.00
30/05/2013 R208 On 07-November-13 6.80 Put Bond Future 1986 2 1986 2 0.00
30/05/2013 R208 On 07-November-13 6.79 Put Bond Future 2014 2 2014 2 0.00
30/05/2013 R208 On 06-February-14 Bond Future 6.87 102.8591 6.8665 102.8591 0.00
30/05/2013 R208 On 06-February-14 6.75 Call Bond Future 2181 3 2181 3 0.00
30/05/2013 R208 On 06-February-14 6.76 Call Bond Future 2207 3 2207 3 0.00
30/05/2013 R208 On 06-February-14 6.74 Call Bond Future 2155 3 2155 3 0.00
30/05/2013 R208 On 06-February-14 6.74 Put Bond Future 2859 2 2859 2 0.00
30/05/2013 R208 On 06-February-14 6.76 Put Bond Future 2800 2 2800 2 0.00
30/05/2013 R208 On 06-February-14 6.75 Put Bond Future 2830 2 2830 2 0.00
30/05/2013 R208 On 08-May-14 Bond Future 6.93 100.8556 6.9305 100.8556 0.00
30/05/2013 R208 On 08-May-14 6.30 Call Bond Future 1449 2 1449 2 0.00
30/05/2013 R208 On 08-May-14 6.29 Call Bond Future 1431 2 1431 2 0.00
30/05/2013 R208 On 08-May-14 6.31 Call Bond Future 1466 2 1466 2 0.00
30/05/2013 R208 On 08-May-14 6.31 Put Bond Future 4868 4 4868 4 0.00
30/05/2013 R208 On 08-May-14 6.29 Put Bond Future 4945 4 4945 4 0.00
30/05/2013 R208 On 08-May-14 6.30 Put Bond Future 4906 4 4906 4 0.00
30/05/2013 R209 On 01-August-13 Bond Future 8.41 81.4842 8.4102 81.4842 9,942.00
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30/05/2013 R209 On 01-August-13 79.36 Call Bond Future 70512 72 70512 72 0.00
30/05/2013 R209 On 01-August-13 8.00 Call Bond Future 767 1 767 1 0.00
30/05/2013 R209 On 01-August-13 8.00 Put Bond Future 4305 4 4305 4 2,000.00
30/05/2013 R209 On 01-August-13 79.36 Put Bond Future 0 0 0 0 0.00
30/05/2013 R209 On 07-November-13 Bond Future 8.49 79.4900 8.4892 79.4900 0.00
30/05/2013 R209 On 07-November-13 8.65 Call Bond Future 4181 5 4181 5 0.00
30/05/2013 R209 On 07-November-13 8.79 Call Bond Future 4821 6 4821 6 0.00
30/05/2013 R209 On 07-November-13 8.80 Call Bond Future 4868 6 4868 6 0.00
30/05/2013 R209 On 07-November-13 8.81 Call Bond Future 4915 6 4915 6 0.00
30/05/2013 R209 On 07-November-13 9.50 Call Bond Future 8525 9 8525 9 0.00
30/05/2013 R209 On 07-November-13 9.50 Put Bond Future 872 1 872 1 980.00
30/05/2013 R209 On 07-November-13 8.81 Put Bond Future 2350 2 2350 2 0.00
30/05/2013 R209 On 07-November-13 8.80 Put Bond Future 2380 2 2380 2 0.00
30/05/2013 R209 On 07-November-13 8.79 Put Bond Future 2411 2 2411 2 0.00
30/05/2013 R209 On 07-November-13 8.65 Put Bond Future 2879 2 2879 2 4,700.00
30/05/2013 R209 On 06-February-14 Bond Future 8.56 80.5600 8.5619 80.5600 0.00
30/05/2013 R209 On 06-February-14 8.56 Call Bond Future 4572 5 4572 5 0.00
30/05/2013 R209 On 06-February-14 8.55 Call Bond Future 4533 5 4533 5 0.00
30/05/2013 R209 On 06-February-14 8.54 Call Bond Future 4493 5 4493 5 0.00
30/05/2013 R209 On 06-February-14 8.54 Put Bond Future 4670 4 4670 4 0.00
30/05/2013 R209 On 06-February-14 8.55 Put Bond Future 4629 4 4629 4 0.00
30/05/2013 R209 On 06-February-14 8.56 Put Bond Future 4588 4 4588 4 0.00
30/05/2013 R209 On 08-May-14 Bond Future 8.64 78.5061 8.6356 78.5061 0.00
30/05/2013 R209 On 08-May-14 7.86 Call Bond Future 2748 3 2748 3 0.00
30/05/2013 R209 On 08-May-14 7.84 Call Bond Future 2694 3 2694 3 0.00
30/05/2013 R209 On 08-May-14 7.85 Call Bond Future 2721 3 2721 3 0.00
30/05/2013 R209 On 08-May-14 7.85 Put Bond Future 9402 9 9402 9 0.00
30/05/2013 R209 On 08-May-14 7.84 Put Bond Future 9466 9 9466 9 0.00
30/05/2013 R209 On 08-May-14 7.86 Put Bond Future 9338 9 9338 9 0.00
30/05/2013 R210 On 01-August-13 Bond Future 172.01 173.0380 172.0126 173.0380 1,237.00
30/05/2013 R210 On 01-August-13 172.99 Call Bond Future 0 0 0 0 0.00
30/05/2013 R210 On 01-August-13 173.01 Call Bond Future 0 0 0 0 0.00
30/05/2013 R210 On 01-August-13 173.00 Call Bond Future 0 0 0 0 0.00
30/05/2013 R210 On 01-August-13 173.00 Put Bond Future 987 0 987 0 0.00
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30/05/2013 R210 On 01-August-13 173.01 Put Bond Future 997 0 997 0 0.00
30/05/2013 R210 On 01-August-13 172.99 Put Bond Future 977 0 977 0 0.00
30/05/2013 R211 On 01-August-13 Bond Future 130.57 130.6722 130.5669 130.6722 522.00
30/05/2013 R211 On 01-August-13 129.99 Call Bond Future 577 1 577 1 0.00
30/05/2013 R211 On 01-August-13 130.00 Call Bond Future 567 1 567 1 0.00
30/05/2013 R211 On 01-August-13 130.01 Call Bond Future 557 1 557 1 0.00
30/05/2013 R211 On 01-August-13 130.01 Put Bond Future 0 0 0 0 0.00
30/05/2013 R211 On 01-August-13 130.00 Put Bond Future 0 0 0 0 0.00
30/05/2013 R211 On 01-August-13 129.99 Put Bond Future 0 0 0 0 0.00
30/05/2013 R212 On 01-August-13 Bond Future 138.68 138.6354 138.6760 138.6354 21,791.00
30/05/2013 R212 On 01-August-13 137.99 Call Bond Future 686 1 686 1 0.00
30/05/2013 R212 On 01-August-13 138.01 Call Bond Future 666 1 666 1 0.00
30/05/2013 R212 On 01-August-13 138.00 Call Bond Future 676 1 676 1 0.00
30/05/2013 R212 On 01-August-13 138.00 Put Bond Future 0 0 0 0 0.00
30/05/2013 R212 On 01-August-13 138.01 Put Bond Future 0 0 0 0 0.00
30/05/2013 R212 On 01-August-13 137.99 Put Bond Future 0 0 0 0 0.00
30/05/2013 R213 On 01-August-13 Bond Future 8.12 93.5015 8.1152 93.5015 6,831.00
30/05/2013 R213 On 01-August-13 91.25 Call Bond Future 82057 83 82057 83 0.00
30/05/2013 R213 On 01-August-13 91.25 Put Bond Future 0 0 0 0 0.00
30/05/2013 R213 On 07-November-13 Bond Future 8.20 91.2845 8.1955 91.2845 0.00
30/05/2013 R213 On 07-November-13 8.59 Call Bond Future 5423 6 5423 6 0.00
30/05/2013 R213 On 07-November-13 8.60 Call Bond Future 5474 6 5474 6 0.00
30/05/2013 R213 On 07-November-13 8.61 Call Bond Future 5525 6 5525 6 0.00
30/05/2013 R213 On 07-November-13 8.61 Put Bond Future 2127 2 2127 2 0.00
30/05/2013 R213 On 07-November-13 8.60 Put Bond Future 2156 2 2156 2 0.00
30/05/2013 R213 On 07-November-13 8.59 Put Bond Future 2184 2 2184 2 0.00
30/05/2013 R213 On 06-February-14 Bond Future 8.27 92.5132 8.2708 92.5132 0.00
30/05/2013 R213 On 06-February-14 8.31 Call Bond Future 4829 5 4829 5 0.00
30/05/2013 R213 On 06-February-14 8.30 Call Bond Future 4787 5 4787 5 0.00
30/05/2013 R213 On 06-February-14 8.29 Call Bond Future 4745 5 4745 5 0.00
30/05/2013 R213 On 06-February-14 8.29 Put Bond Future 4586 4 4586 4 0.00
30/05/2013 R213 On 06-February-14 8.30 Put Bond Future 4545 4 4545 4 0.00
30/05/2013 R213 On 06-February-14 8.31 Put Bond Future 4504 4 4504 4 0.00
30/05/2013 R213 On 08-May-14 Bond Future 8.34 90.2276 8.3440 90.2276 0.00
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30/05/2013 R213 On 08-May-14 7.66 Call Bond Future 3070 3 3070 3 0.00
30/05/2013 R213 On 08-May-14 7.64 Call Bond Future 3013 3 3013 3 0.00
30/05/2013 R213 On 08-May-14 7.65 Call Bond Future 3041 3 3041 3 0.00
30/05/2013 R213 On 08-May-14 7.65 Put Bond Future 8981 8 8981 8 0.00
30/05/2013 R213 On 08-May-14 7.64 Put Bond Future 9042 9 9042 9 0.00
30/05/2013 R213 On 08-May-14 7.66 Put Bond Future 8920 8 8920 8 0.00
30/05/2013 R214 On 01-August-13 Bond Future 8.54 82.1772 8.5401 82.1772 840.00
30/05/2013 R214 On 01-August-13 84.31 Call Bond Future 70846 72 70846 72 0.00
30/05/2013 R214 On 01-August-13 84.31 Put Bond Future 0 0 0 0 0.00
30/05/2013 R214 On 07-November-13 Bond Future 8.62 80.0530 8.6200 80.0530 0.00
30/05/2013 R214 On 07-November-13 7.79 Call Bond Future 1203 1 1203 1 0.00
30/05/2013 R214 On 07-November-13 7.81 Call Bond Future 1245 1 1245 1 0.00
30/05/2013 R214 On 07-November-13 7.80 Call Bond Future 1224 1 1224 1 0.00
30/05/2013 R214 On 07-November-13 7.80 Put Bond Future 8760 8 8760 8 0.00
30/05/2013 R214 On 07-November-13 7.81 Put Bond Future 8682 8 8682 8 0.00
30/05/2013 R214 On 07-November-13 7.79 Put Bond Future 8839 8 8839 8 0.00
30/05/2013 R248 On 01-August-13 Bond Future 8.64 106.3123 8.6370 106.3123 603.00
30/05/2013 R248 On 01-August-13 7.84 Call Bond Future 0 0 0 0 0.00
30/05/2013 R248 On 01-August-13 7.85 Call Bond Future 0 0 0 0 0.00
30/05/2013 R248 On 01-August-13 7.86 Call Bond Future 0 0 0 0 0.00
30/05/2013 R248 On 01-August-13 7.86 Put Bond Future 9299 8 9299 8 0.00
30/05/2013 R248 On 01-August-13 7.85 Put Bond Future 9428 8 9428 8 0.00
30/05/2013 R248 On 01-August-13 7.84 Put Bond Future 9557 8 9557 8 0.00
30/05/2013 R248 On 07-November-13 Bond Future 8.72 103.3919 8.7199 103.3919 0.00
30/05/2013 R248 On 07-November-13 7.84 Call Bond Future 0 0 0 0 0.00
30/05/2013 R248 On 07-November-13 7.85 Call Bond Future 0 0 0 0 0.00
30/05/2013 R248 On 07-November-13 7.86 Call Bond Future 0 0 0 0 0.00
30/05/2013 R248 On 07-November-13 7.86 Put Bond Future 10194 9 10194 9 0.00
30/05/2013 R248 On 07-November-13 7.85 Put Bond Future 10323 9 10323 9 0.00
30/05/2013 R248 On 07-November-13 7.84 Put Bond Future 10453 9 10453 9 0.00
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