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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
20/05/2013 0106 On 22-December-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/05/2013 0357 On 15-September-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/05/2013 0403 On 21-December-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/05/2013 0457 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/05/2013 0703 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/05/2013 0757 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/05/2013 0804 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/05/2013 0807 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/05/2013 0857 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/05/2013 0904 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/05/2013 0908 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/05/2013 0957 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/05/2013 0986 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/05/2013 1386 On 28-February-31 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/05/2013 1409 On 28-February-41 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/05/2013 2025 On 01-August-13 Bond Future 119.69 119.7935 119.6920 119.7935 0.00
20/05/2013 2025 On 01-August-13 117.99 Call Bond Future 1702 2 1702 2 0.00
20/05/2013 2025 On 01-August-13 118.00 Call Bond Future 1692 2 1692 2 0.00
20/05/2013 2025 On 01-August-13 118.01 Call Bond Future 1682 2 1682 2 0.00
20/05/2013 2025 On 01-August-13 118.01 Put Bond Future 0 0 0 0 0.00
20/05/2013 2025 On 01-August-13 118.00 Put Bond Future 0 0 0 0 0.00
20/05/2013 2025 On 01-August-13 117.99 Put Bond Future 0 0 0 0 0.00
20/05/2013 2038 On 01-August-13 Bond Future 116.24 116.2150 116.2426 116.2150 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
20/05/2013 2038 On 01-August-13 114.99 Call Bond Future 1253 1 1253 1 0.00
20/05/2013 2038 On 01-August-13 115.01 Call Bond Future 1233 1 1233 1 0.00
20/05/2013 2038 On 01-August-13 115.00 Call Bond Future 1243 1 1243 1 0.00
20/05/2013 2038 On 01-August-13 115.00 Put Bond Future 0 0 0 0 0.00
20/05/2013 2038 On 01-August-13 115.01 Put Bond Future 0 0 0 0 0.00
20/05/2013 2038 On 01-August-13 114.99 Put Bond Future 0 0 0 0 0.00
20/05/2013 2050 On 01-August-13 Bond Future 121.43 122.6420 121.4292 122.6420 122.00
20/05/2013 2050 On 01-August-13 118.99 Call Bond Future 2439 4 2439 4 0.00
20/05/2013 2050 On 01-August-13 119.00 Call Bond Future 2429 4 2429 4 0.00
20/05/2013 2050 On 01-August-13 119.01 Call Bond Future 2419 4 2419 4 0.00
20/05/2013 2050 On 01-August-13 119.01 Put Bond Future 0 0 0 0 0.00
20/05/2013 2050 On 01-August-13 119.00 Put Bond Future 0 0 0 0 0.00
20/05/2013 2050 On 01-August-13 118.99 Put Bond Future 0 0 0 0 0.00
20/05/2013 5701 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/05/2013 5706 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/05/2013 8607 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/05/2013 8608 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/05/2013 8657 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/05/2013 Al03 On 09-March-16 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/05/2013 AL37 On 01-August-13 Index Future 424.75 426.1090 424.7530 426.1090 75.00
20/05/2013 AL37 On 07-November-13 Index Future 430.75 432.1250 430.7510 432.1250 0.00
20/05/2013 AL7T On 01-August-13 Index Future 516.11 518.9000 516.1110 518.9000 1.00
20/05/2013 AL7T On 07-November-13 Index Future 523.40 526.2270 523.3990 526.2270 0.00
20/05/2013 ALBI On 01-August-13 Index Future 456.91 459.6810 456.9070 459.6810 725.00
20/05/2013 ALBI On 07-November-13 Index Future 463.36 466.1710 463.3600 466.1710 85.00
20/05/2013 C023 On 28-February-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/05/2013 C025 On 31-January-25 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/05/2013 C038 On 31-January-38 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/05/2013 C048 On 28-February-48 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/05/2013 C050 On 31-December-50 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/05/2013 C157 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/05/2013 C186 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/05/2013 C197 On 07-December-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/05/2013 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
20/05/2013 C202 On 07-December-33 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/05/2013 C203 On 15-September-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/05/2013 C204 On 21-December-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/05/2013 C206 On 15-January-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/05/2013 C207 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/05/2013 C208 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/05/2013 C209 On 31-March-36 Price Contribution 6.25 6.2500 6.2500 6.2500 0.00
20/05/2013 C210 On 31-March-28 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/05/2013 C211 On 31-January-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/05/2013 C212 On 31-January-22 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/05/2013 C213 On 28-February-31 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/05/2013 C214 On 28-February-41 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/05/2013 CES1 On 20-April-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/05/2013 CS23 On 25-January-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/05/2013 CS26 On 02-April-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/05/2013 CS33 On 15-September-33 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
20/05/2013 EL28 On 01-August-13 Bond Future 116.17 116.7216 116.1672 116.7216 0.00
20/05/2013 EL28 On 01-August-13 115.00 Call Bond Future 1167 2 1167 2 0.00
20/05/2013 EL28 On 01-August-13 114.99 Call Bond Future 1177 2 1177 2 0.00
20/05/2013 EL28 On 01-August-13 115.01 Call Bond Future 1157 2 1157 2 0.00
20/05/2013 EL28 On 01-August-13 115.01 Put Bond Future 0 0 0 0 0.00
20/05/2013 EL28 On 01-August-13 114.99 Put Bond Future 0 0 0 0 0.00
20/05/2013 EL28 On 01-August-13 115.00 Put Bond Future 0 0 0 0 0.00
20/05/2013 ES33 On 01-August-13 Bond Future 8.54 93.9385 8.5421 93.9385 292.00
20/05/2013 ES33 On 01-August-13 9.00 Call Bond Future 3899 5 3899 5 0.00
20/05/2013 ES33 On 01-August-13 91.02 Call Bond Future 81940 83 81940 83 0.00
20/05/2013 ES33 On 01-August-13 91.02 Put Bond Future 0 0 0 0 0.00
20/05/2013 ES33 On 01-August-13 9.00 Put Bond Future 0 0 0 0 0.00
20/05/2013 ES33 On 07-November-13 Bond Future 8.63 91.4834 8.6319 91.4834 0.00
20/05/2013 ES33 On 07-November-13 8.49 Call Bond Future 0 0 0 0 0.00
20/05/2013 ES33 On 07-November-13 8.50 Call Bond Future 0 0 0 0 0.00
20/05/2013 ES33 On 07-November-13 8.51 Call Bond Future 0 0 0 0 0.00
20/05/2013 ES33 On 07-November-13 8.51 Put Bond Future 1065 0 1065 0 0.00
20/05/2013 ES33 On 07-November-13 8.50 Put Bond Future 1153 0 1153 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
20/05/2013 ES33 On 07-November-13 8.49 Put Bond Future 1241 0 1241 0 0.00
20/05/2013 GOVI On 01-August-13 GovVvI 456.13 458.8440 456.1280 458.8440 347.00
20/05/2013 GOVI On 01-August-13 445,99 Call GOV 101380 13 101380 13 0.00
20/05/2013 GOVI On 01-August-13 446.01 Call GovI 101180 13 101180 13 0.00
20/05/2013 GOVI On 01-August-13 446.00 Call GovI 101280 13 101280 13 0.00
20/05/2013 GOVI On 01-August-13 446.00 Put GOV 0 0 0 0 0.00
20/05/2013 GOVI On 01-August-13 446.01 Put GovI 0 0 0 0 0.00
20/05/2013 GOVI On 01-August-13 445,99 Put GovI 0 0 0 0 0.00
20/05/2013 GOVI On 07-November-13 GOV 462.57 465.3220 462.5700 465.3220 0.00
20/05/2013 GOVI On 07-November-13 445.99 Call GovI 165800 19 165800 19 0.00
20/05/2013 GOVI On 07-November-13 446.00 Call GovVvI 165700 19 165700 19 0.00
20/05/2013 GOVI On 07-November-13 446.01 Call GOV 165600 19 165600 19 0.00
20/05/2013 GOVI On 07-November-13 446.01 Put GovI 0 0 0 0 0.00
20/05/2013 GOVI On 07-November-13 446.00 Put GovI 0 0 0 0 0.00
20/05/2013 GOVI On 07-November-13 445,99 Put GOV 0 0 0 0 0.00
20/05/2013 GVIX On 01-January-29 LIVE INDEX 110.00 110.0000 110.0000 110.0000 0.00
20/05/2013 IGOV On 01-August-13 Index Future 211.86 212.0440 211.8560 212.0440 965.00
20/05/2013 IGOV On 07-November-13 Index Future 214.88 215.0650 214.8750 215.0650 7.00
20/05/2013 ILBI On 01-August-13 Index Future 574.78 572.7420 574.7800 572.7420 186.00
20/05/2013 J157 On 15-September-15 Interest Rate Swap 8.82 0.0200 8.8220 0.0200 0.00
20/05/2013 J186 On 21-December-26 Interest Rate Swap 8.68 0.1077 8.6830 0.1077 0.00
20/05/2013 J201 On 22-December-14 Interest Rate Swap 8.66 0.0514 8.6550 0.0514 0.00
20/05/2013 J203 On 15-September-17 Interest Rate Swap 8.98 0.0847 8.9750 0.0847 0.00
20/05/2013 J204 On 21-December-18 Interest Rate Swap 8.96 0.0958 8.9620 0.0958 0.00
20/05/2013 J207 On 15-January-20 Interest Rate Swap 9.00 0.0691 8.9970 0.0691 0.00
20/05/2013 JBAF On 19-June-13 Jibar Tradeable Future 5.01 94.9900 5.0100 94.9900 750.00
20/05/2013 JBAF On 17-July-13 Jibar Tradeable Future 4.94 95.0000 4.9400 95.0000 0.00
20/05/2013 JBAF On 21-August-13 Jibar Tradeable Future 4.90 95.1100 4.9000 95.1100 0.00
20/05/2013 JBAF On 18-September-13 Jibar Tradeable Future 4.84 95.1300 4.8400 95.1300 2,200.00
20/05/2013 JBAF On 16-October-13 Jibar Tradeable Future 4.85 95.1900 4.8500 95.1900 0.00
20/05/2013 JBAF On 20-November-13 Jibar Tradeable Future 4.84 95.2000 4.8400 95.2000 0.00
20/05/2013 JBAF On 18-December-13 Jibar Tradeable Future 4.84 95.2000 4.8400 95.2000 1,500.00
20/05/2013 JBAF On 19-March-14 Jibar Tradeable Future 4.87 95.1800 4.8700 95.1800 0.00
20/05/2013 JBAF On 18-June-14 Jibar Tradeable Future 4.96 95.1100 4.9600 95.1100 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
20/05/2013 JBAF On 17-September-14 Jibar Tradeable Future 5.05 95.0000 5.0500 95.0000 0.00
20/05/2013 JBAF On 17-December-14 Jibar Tradeable Future 5.18 94.8800 5.1800 94.8800 0.00
20/05/2013 JBAF On 18-March-15 Jibar Tradeable Future 5.32 94.7500 5.3200 94.7500 0.00
20/05/2013 R023 On 01-August-13 Bond Future 6.34 114.0278 6.3365 114.0278 9,413.00
20/05/2013 R023 On 01-August-13 7.29 Call Bond Future 6898 8 6898 8 0.00
20/05/2013 R023 On 01-August-13 7.31 Call Bond Future 7036 8 7036 8 0.00
20/05/2013 R023 On 01-August-13 7.30 Call Bond Future 6967 8 6967 8 0.00
20/05/2013 R023 On 01-August-13 7.30 Put Bond Future 0 0 0 0 0.00
20/05/2013 R023 On 01-August-13 7.31 Put Bond Future 0 0 0 0 0.00
20/05/2013 R023 On 01-August-13 7.29 Put Bond Future 0 0 0 0 0.00
20/05/2013 R023 On 07-November-13 Bond Future 6.38 111.7219 6.3791 111.7219 0.00
20/05/2013 R023 On 07-November-13 6.49 Call Bond Future 811 1 811 1 0.00
20/05/2013 R023 On 07-November-13 6.51 Call Bond Future 956 2 956 2 0.00
20/05/2013 R023 On 07-November-13 6.50 Call Bond Future 884 2 884 2 0.00
20/05/2013 R023 On 07-November-13 6.50 Put Bond Future 0 0 0 0 0.00
20/05/2013 R023 On 07-November-13 6.51 Put Bond Future 0 0 0 0 0.00
20/05/2013 R023 On 07-November-13 6.49 Put Bond Future 0 0 0 0 0.00
20/05/2013 R157 On 01-August-13 Bond Future 5.09 122.0571 5.0894 122.0571 7,989.00
20/05/2013 R157 On 01-August-13 116.11 Call Bond Future 92430 93 92430 93 0.00
20/05/2013 R157 On 01-August-13 116.11 Put Bond Future 0 0 0 0 0.00
20/05/2013 R157 On 07-November-13 Bond Future 5.06 116.9740 5.0572 116.9740 0.00
20/05/2013 R157 On 07-November-13 5.59 Call Bond Future 1087 1 1087 1 0.00
20/05/2013 R157 On 07-November-13 5.61 Call Bond Future 1120 1 1120 1 0.00
20/05/2013 R157 On 07-November-13 5.60 Call Bond Future 1103 1 1103 1 0.00
20/05/2013 R157 On 07-November-13 5.60 Put Bond Future 76 0 76 0 0.00
20/05/2013 R157 On 07-November-13 5.61 Put Bond Future 73 0 73 0 0.00
20/05/2013 R157 On 07-November-13 5.59 Put Bond Future 78 0 78 0 0.00
20/05/2013 R157 On 06-February-14 Bond Future 5.00 118.5471 5.0005 118.5471 0.00
20/05/2013 R157 On 06-February-14 5.66 Call Bond Future 1181 1 1181 1 0.00
20/05/2013 R157 On 06-February-14 5.64 Call Bond Future 1154 1 1154 1 0.00
20/05/2013 R157 On 06-February-14 5.65 Call Bond Future 1167 1 1167 1 0.00
20/05/2013 R157 On 06-February-14 5.65 Put Bond Future 109 0 109 0 0.00
20/05/2013 R157 On 06-February-14 5.64 Put Bond Future 111 0 111 0 0.00
20/05/2013 R157 On 06-February-14 5.66 Put Bond Future 106 0 106 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
20/05/2013 R157 On 08-May-14 Bond Future 4.90 113.3440 4.9033 113.3440 0.00
20/05/2013 R157 On 08-May-14 5.21 Call Bond Future 423 1 423 1 0.00
20/05/2013 R157 On 08-May-14 5.20 Call Bond Future 409 1 409 1 0.00
20/05/2013 R157 On 08-May-14 5.19 Call Bond Future 396 1 396 1 0.00
20/05/2013 R157 On 08-May-14 519 Put Bond Future 0 0 0 0 0.00
20/05/2013 R157 On 08-May-14 5.20 Put Bond Future 0 0 0 0 0.00
20/05/2013 R157 On 08-May-14 5.21 Put Bond Future 0 0 0 0 0.00
20/05/2013 R186 On 01-August-13 Bond Future 6.96 132.8162 6.9641 132.8162 54,717.00
20/05/2013 R186 On 01-August-13 128.26 Call Bond Future 122479 124 122479 124 0.00
20/05/2013 R186 On 01-August-13 6.80 Call Bond Future 1416 2 1416 2 0.00
20/05/2013 R186 On 01-August-13 7.00 Call Bond Future 2359 3 2359 3 0.00
20/05/2013 R186 On 01-August-13 7.25 Call Bond Future 3935 5 3935 5 4,315.00
20/05/2013 R186 On 01-August-13 6.75 Call Bond Future 1227 2 1227 2 2,500.00
20/05/2013 R186 On 01-August-13 6.75 Put Bond Future 3471 3 3471 3 0.00
20/05/2013 R186 On 01-August-13 7.25 Put Bond Future 1019 1 1019 1 0.00
20/05/2013 R186 On 01-August-13 7.00 Put Bond Future 1988 2 1988 2 4,100.00
20/05/2013 R186 On 01-August-13 6.80 Put Bond Future 3132 3 3132 3 100.00
20/05/2013 R186 On 01-August-13 128.26 Put Bond Future 0 0 0 0 0.00
20/05/2013 R186 On 07-November-13 Bond Future 7.02 134.6914 7.0208 134.6914 540.00
20/05/2013 R186 On 07-November-13 8.16 Call Bond Future 11379 12 11379 12 0.00
20/05/2013 R186 On 07-November-13 8.75 Call Bond Future 16134 17 16134 17 0.00
20/05/2013 R186 On 07-November-13 6.50 Call Bond Future 1544 2 1544 2 5,290.00
20/05/2013 R186 On 07-November-13 8.15 Call Bond Future 11300 12 11300 12 0.00
20/05/2013 R186 On 07-November-13 8.14 Call Bond Future 11221 12 11221 12 0.00
20/05/2013 R186 On 07-November-13 8.14 Put Bond Future 526 0 526 0 0.00
20/05/2013 R186 On 07-November-13 8.15 Put Bond Future 515 0 515 0 0.00
20/05/2013 R186 On 07-November-13 6.50 Put Bond Future 6977 6 6977 6 0.00
20/05/2013 R186 On 07-November-13 8.75 Put Bond Future 124 0 124 0 1,030.00
20/05/2013 R186 On 07-November-13 8.16 Put Bond Future 504 0 504 0 0.00
20/05/2013 R186 On 06-February-14 Bond Future 7.07 131.2123 7.0723 131.2123 0.00
20/05/2013 R186 On 06-February-14 7.76 Call Bond Future 8669 10 8669 10 0.00
20/05/2013 R186 On 06-February-14 7.74 Call Bond Future 8536 9 8536 9 0.00
20/05/2013 R186 On 06-February-14 7.75 Call Bond Future 8603 9 8603 9 0.00
20/05/2013 R186 On 06-February-14 7.75 Put Bond Future 2100 2 2100 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
20/05/2013 R186 On 06-February-14 7.74 Put Bond Future 2127 2 2127 2 0.00
20/05/2013 R186 On 06-February-14 7.76 Put Bond Future 2075 2 2075 2 0.00
20/05/2013 R186 On 08-May-14 Bond Future 713 132.9899 7.1253 132.9899 0.00
20/05/2013 R186 On 08-May-14 7.11 Call Bond Future 0 1 0 1 0.00
20/05/2013 R186 On 08-May-14 7.10 Call Bond Future 0 1 0 1 0.00
20/05/2013 R186 On 08-May-14 7.09 Call Bond Future 0 1 0 1 0.00
20/05/2013 R186 On 08-May-14 7.09 Put Bond Future 345 0 345 0 0.00
20/05/2013 R186 On 08-May-14 7.10 Put Bond Future 247 0 247 0 0.00
20/05/2013 R186 On 08-May-14 7.11 Put Bond Future 150 0 150 0 0.00
20/05/2013 R197 On 01-August-13 Bond Future 298.37 299.3376 298.3670 299.3376 2,633.00
20/05/2013 R197 On 01-August-13 29499 Call Bond Future 3377 4 3377 4 0.00
20/05/2013 R197 On 01-August-13 295.00 Call Bond Future 3367 4 3367 4 0.00
20/05/2013 R197 On 01-August-13 295.01 Call Bond Future 3357 4 3357 4 0.00
20/05/2013 R197 On 01-August-13 295.01 Put Bond Future 0 0 0 0 0.00
20/05/2013 R197 On 01-August-13 295.00 Put Bond Future 0 0 0 0 0.00
20/05/2013 R197 On 01-August-13 294.99 Put Bond Future 0 0 0 0 0.00
20/05/2013 R201 On 01-August-13 Bond Future 4.93 106.1986 4.9326 106.1986 0.00
20/05/2013 R201 On 01-August-13 107.45 Call Bond Future 68857 69 68857 69 0.00
20/05/2013 R201 On 01-August-13 107.45 Put Bond Future 0 0 0 0 0.00
20/05/2013 R201 On 07-November-13 Bond Future 4.84 107.6980 4.8369 107.6980 0.00
20/05/2013 R201 On 07-November-13 4.79 Call Bond Future 173 0 173 0 0.00
20/05/2013 R201 On 07-November-13 4.81 Call Bond Future 183 0 183 0 0.00
20/05/2013 R201 On 07-November-13 4.80 Call Bond Future 178 0 178 0 0.00
20/05/2013 R201 On 07-November-13 4.80 Put Bond Future 218 0 218 0 0.00
20/05/2013 R201 On 07-November-13 4.81 Put Bond Future 213 0 213 0 0.00
20/05/2013 R201 On 07-November-13 4.79 Put Bond Future 224 0 224 0 0.00
20/05/2013 R201 On 06-February-14 Bond Future 4.66 104.7376 4.6601 104.7376 0.00
20/05/2013 R201 On 06-February-14 5.26 Call Bond Future 568 1 568 1 0.00
20/05/2013 R201 On 06-February-14 5.24 Call Bond Future 554 1 554 1 0.00
20/05/2013 R201 On 06-February-14 5.25 Call Bond Future 561 1 561 1 0.00
20/05/2013 R201 On 06-February-14 5.25 Put Bond Future 58 0 58 0 0.00
20/05/2013 R201 On 06-February-14 5.24 Put Bond Future 59 0 59 0 0.00
20/05/2013 R201 On 06-February-14 5.26 Put Bond Future 57 0 57 0 0.00
20/05/2013 R201 On 08-May-14 Bond Future 4.32 106.1566 4.3230 106.1566 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
20/05/2013 R201 On 08-May-14 476 Call Bond Future 266 0 266 0 0.00
20/05/2013 R201 On 08-May-14 4.75 Call Bond Future 259 0 259 0 0.00
20/05/2013 R201 On 08-May-14 4.74 Call Bond Future 253 0 253 0 0.00
20/05/2013 R201 On 08-May-14 474 Put Bond Future 0 0 0 0 0.00
20/05/2013 R201 On 08-May-14 4.75 Put Bond Future 0 0 0 0 0.00
20/05/2013 R201 On 08-May-14 476 Put Bond Future 0 0 0 0 0.00
20/05/2013 R202 On 01-August-13 Bond Future 226.76 226.7110 226.7635 226.7110 44,020.00
20/05/2013 R202 On 01-August-13 22299 Call Bond Future 3773 4 3773 4 0.00
20/05/2013 R202 On 01-August-13 223.00 Call Bond Future 3763 4 3763 4 0.00
20/05/2013 R202 On 01-August-13 223.01 Call Bond Future 3753 4 3753 4 0.00
20/05/2013 R202 On 01-August-13 223.01 Put Bond Future 0 0 0 0 0.00
20/05/2013 R202 On 01-August-13 223.00 Put Bond Future 0 0 0 0 0.00
20/05/2013 R202 On 01-August-13 222.99 Put Bond Future 0 0 0 0 0.00
20/05/2013 R203 On 01-August-13 Bond Future 5.56 113.2548 5.5571 113.2548 9,032.00
20/05/2013 R203 On 01-August-13 109.11 Call Bond Future 99777 100 99777 100 0.00
20/05/2013 R203 On 01-August-13 109.11 Put Bond Future 0 0 0 0 0.00
20/05/2013 R203 On 07-November-13 Bond Future 5.58 110.6944 5.5793 110.6944 0.00
20/05/2013 R203 On 07-November-13 5.71 Call Bond Future 1208 1 1208 1 15.00
20/05/2013 R203 On 07-November-13 5.99 Call Bond Future 1872 2 1872 2 0.00
20/05/2013 R203 On 07-November-13 6.00 Call Bond Future 1899 2 1899 2 0.00
20/05/2013 R203 On 07-November-13 571.00 Call Bond Future 108197 108 108197 108 0.00
20/05/2013 R203 On 07-November-13 6.01 Call Bond Future 1925 2 1925 2 0.00
20/05/2013 R203 On 07-November-13 6.01 Put Bond Future 387 0 387 0 0.00
20/05/2013 R203 On 07-November-13 571.00 Put Bond Future 0 0 0 0 0.00
20/05/2013 R203 On 07-November-13 6.00 Put Bond Future 396 0 396 0 0.00
20/05/2013 R203 On 07-November-13 5.99 Put Bond Future 405 0 405 0 0.00
20/05/2013 R203 On 07-November-13 5.71 Put Bond Future 739 1 739 1 0.00
20/05/2013 R203 On 06-February-14 Bond Future 5.60 112.1828 5.5957 112.1828 0.00
20/05/2013 R203 On 06-February-14 6.16 Call Bond Future 2376 3 2376 3 0.00
20/05/2013 R203 On 06-February-14 5.95 Call Bond Future 1883 2 1883 2 16.00
20/05/2013 R203 On 06-February-14 6.15 Call Bond Future 2351 3 2351 3 0.00
20/05/2013 R203 On 06-February-14 6.14 Call Bond Future 2327 3 2327 3 0.00
20/05/2013 R203 On 06-February-14 6.14 Put Bond Future 508 0 508 0 0.00
20/05/2013 R203 On 06-February-14 6.15 Put Bond Future 499 0 499 0 0.00
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20/05/2013 R203 On 06-February-14 5.95 Put Bond Future 695 1 695 1 0.00
20/05/2013 R203 On 06-February-14 6.16 Put Bond Future 491 0 491 0 0.00
20/05/2013 R203 On 08-May-14 Bond Future 5.61 109.5414 5.6055 109.5414 0.00
20/05/2013 R203 On 08-May-14 5.76 Call Bond Future 486 1 486 1 0.00
20/05/2013 R203 On 08-May-14 5.74 Call Bond Future 423 1 423 1 0.00
20/05/2013 R203 On 08-May-14 5.75 Call Bond Future 455 1 455 1 0.00
20/05/2013 R203 On 08-May-14 5.75 Put Bond Future 0 0 0 0 0.00
20/05/2013 R203 On 08-May-14 5.74 Put Bond Future 0 0 0 0 0.00
20/05/2013 R203 On 08-May-14 5.76 Put Bond Future 0 0 0 0 0.00
20/05/2013 R204 On 01-August-13 Bond Future 5.75 111.6053 5.7491 111.6053 13,573.00
20/05/2013 R204 On 01-August-13 110.75 Call Bond Future 102392 103 102392 103 0.00
20/05/2013 R204 On 01-August-13 110.75 Put Bond Future 0 0 0 0 0.00
20/05/2013 R204 On 07-November-13 Bond Future 5.78 113.1811 57773 113.1811 0.00
20/05/2013 R204 On 07-November-13 6.29 Call Bond Future 2818 3 2818 3 0.00
20/05/2013 R204 On 07-November-13 6.30 Call Bond Future 2853 3 2853 3 0.00
20/05/2013 R204 On 07-November-13 6.31 Call Bond Future 2887 3 2887 3 0.00
20/05/2013 R204 On 07-November-13 7.00 Call Bond Future 5553 6 5553 6 0.00
20/05/2013 R204 On 07-November-13 7.00 Put Bond Future 74 0 74 0 1,270.00
20/05/2013 R204 On 07-November-13 6.31 Put Bond Future 458 0 458 0 0.00
20/05/2013 R204 On 07-November-13 6.30 Put Bond Future 468 0 468 0 0.00
20/05/2013 R204 On 07-November-13 6.29 Put Bond Future 479 0 479 0 0.00
20/05/2013 R204 On 06-February-14 Bond Future 5.80 110.6723 5.7992 110.6723 0.00
20/05/2013 R204 On 06-February-14 6.40 Call Bond Future 3276 4 3276 4 0.00
20/05/2013 R204 On 06-February-14 6.39 Call Bond Future 3244 4 3244 4 0.00
20/05/2013 R204 On 06-February-14 6.41 Call Bond Future 3308 4 3308 4 0.00
20/05/2013 R204 On 06-February-14 6.41 Put Bond Future 653 1 653 1 0.00
20/05/2013 R204 On 06-February-14 6.39 Put Bond Future 674 1 674 1 0.00
20/05/2013 R204 On 06-February-14 6.40 Put Bond Future 664 1 664 1 0.00
20/05/2013 R204 On 08-May-14 Bond Future 5.82 112.1716 5.8217 112.1716 0.00
20/05/2013 R204 On 08-May-14 6.05 Call Bond Future 954 1 954 1 0.00
20/05/2013 R204 On 08-May-14 6.06 Call Bond Future 995 1 995 1 0.00
20/05/2013 R204 On 08-May-14 6.04 Call Bond Future 912 1 912 1 0.00
20/05/2013 R204 On 08-May-14 6.04 Put Bond Future 0 0 0 0 0.00
20/05/2013 R204 On 08-May-14 6.06 Put Bond Future 0 0 0 0 0.00
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20/05/2013 R204 On 08-May-14 6.05 Put Bond Future 0 0 0 0 0.00
20/05/2013 R206 On 01-August-13 Bond Future 5.03 101.5226 5.0255 101.5226 0.00
20/05/2013 R206 On 01-August-13 103.94 Call Bond Future 30488 31 30488 31 0.00
20/05/2013 R206 On 01-August-13 103.94 Put Bond Future 0 0 0 0 0.00
20/05/2013 R206 On 07-November-13 Bond Future 4.60 102.9560 4.6007 102.9560 0.00
20/05/2013 R206 On 07-November-13 429 Call Bond Future 0 9 0 0.00
20/05/2013 R206 On 07-November-13 4.31 Call Bond Future 9 0 9 0 0.00
20/05/2013 R206 On 07-November-13 4.30 Call Bond Future 9 0 9 0 0.00
20/05/2013 R206 On 07-November-13 4.30 Put Bond Future 63 0 63 0 0.00
20/05/2013 R206 On 07-November-13 4.31 Put Bond Future 61 0 61 0 0.00
20/05/2013 R206 On 07-November-13 429 Put Bond Future 64 0 64 0 0.00
20/05/2013 R207 On 01-August-13 Bond Future 6.00 107.5299 5.9963 107.5299 7,664.00
20/05/2013 R207 On 01-August-13 106.18 Call Bond Future 99474 100 99474 100 0.00
20/05/2013 R207 On 01-August-13 106.18 Put Bond Future 0 0 0 0 0.00
20/05/2013 R207 On 07-November-13 Bond Future 6.03 109.0481 6.0314 109.0481 0.00
20/05/2013 R207 On 07-November-13 6.69 Call Bond Future 3850 4 3850 4 0.00
20/05/2013 R207 On 07-November-13 6.70 Call Bond Future 3891 4 3891 4 0.00
20/05/2013 R207 On 07-November-13 6.71 Call Bond Future 3932 4 3932 4 0.00
20/05/2013 R207 On 07-November-13 6.71 Put Bond Future 419 0 419 0 0.00
20/05/2013 R207 On 07-November-13 6.70 Put Bond Future 429 0 429 0 0.00
20/05/2013 R207 On 07-November-13 6.69 Put Bond Future 439 0 439 0 0.00
20/05/2013 R207 On 06-February-14 Bond Future 6.06 106.8749 6.0619 106.8749 0.00
20/05/2013 R207 On 06-February-14 6.66 Call Bond Future 3828 4 3828 4 0.00
20/05/2013 R207 On 06-February-14 6.65 Call Bond Future 3792 4 3792 4 0.00
20/05/2013 R207 On 06-February-14 6.64 Call Bond Future 3756 4 3756 4 0.00
20/05/2013 R207 On 06-February-14 6.64 Put Bond Future 862 1 862 1 0.00
20/05/2013 R207 On 06-February-14 6.65 Put Bond Future 850 1 850 1 0.00
20/05/2013 R207 On 06-February-14 6.66 Put Bond Future 837 1 837 1 0.00
20/05/2013 R207 On 08-May-14 Bond Future 6.10 108.3228 6.0963 108.3228 0.00
20/05/2013 R207 On 08-May-14 6.21 Call Bond Future 555 1 555 1 0.00
20/05/2013 R207 On 08-May-14 6.19 Call Bond Future 457 1 457 1 0.00
20/05/2013 R207 On 08-May-14 6.20 Call Bond Future 506 1 506 1 0.00
20/05/2013 R207 On 08-May-14 6.20 Put Bond Future 0 0 0 0 0.00
20/05/2013 R207 On 08-May-14 6.19 Put Bond Future 0 0 0 0 0.00
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20/05/2013 R207 On 08-May-14 6.21 Put Bond Future 0 0 0 0 0.00
20/05/2013 R208 On 01-August-13 Bond Future 6.09 106.8905 6.0940 106.8905 9,193.00
20/05/2013 R208 On 01-August-13 101.40 Call Bond Future 97270 98 97270 98 0.00
20/05/2013 R208 On 01-August-13 101.40 Put Bond Future 0 0 0 0 0.00
20/05/2013 R208 On 07-November-13 Bond Future 6.13 105.0038 6.1310 105.0038 0.00
20/05/2013 R208 On 07-November-13 6.79 Call Bond Future 4397 5 4397 5 0.00
20/05/2013 R208 On 07-November-13 6.80 Call Bond Future 4443 5 4443 5 0.00
20/05/2013 R208 On 07-November-13 6.81 Call Bond Future 4489 5 4489 5 0.00
20/05/2013 R208 On 07-November-13 7.50 Call Bond Future 7912 8 7912 8 0.00
20/05/2013 R208 On 07-November-13 7.50 Put Bond Future 86 0 86 0 1,520.00
20/05/2013 R208 On 07-November-13 6.81 Put Bond Future 513 0 513 0 0.00
20/05/2013 R208 On 07-November-13 6.80 Put Bond Future 524 0 524 0 0.00
20/05/2013 R208 On 07-November-13 6.79 Put Bond Future 536 0 536 0 0.00
20/05/2013 R208 On 06-February-14 Bond Future 6.16 106.4157 6.1630 106.4157 0.00
20/05/2013 R208 On 06-February-14 6.75 Call Bond Future 4385 5 4385 5 0.00
20/05/2013 R208 On 06-February-14 6.74 Call Bond Future 4345 5 4345 5 0.00
20/05/2013 R208 On 06-February-14 6.76 Call Bond Future 4426 5 4426 5 0.00
20/05/2013 R208 On 06-February-14 6.76 Put Bond Future 1022 1 1022 1 0.00
20/05/2013 R208 On 06-February-14 6.74 Put Bond Future 1053 1 1053 1 0.00
20/05/2013 R208 On 06-February-14 6.75 Put Bond Future 1038 1 1038 1 0.00
20/05/2013 R208 On 08-May-14 Bond Future 6.19 104.4608 6.1946 104.4608 0.00
20/05/2013 R208 On 08-May-14 6.30 Call Bond Future 593 1 593 1 0.00
20/05/2013 R208 On 08-May-14 6.31 Call Bond Future 649 1 649 1 0.00
20/05/2013 R208 On 08-May-14 6.29 Call Bond Future 537 1 537 1 0.00
20/05/2013 R208 On 08-May-14 6.29 Put Bond Future 0 0 0 0 0.00
20/05/2013 R208 On 08-May-14 6.31 Put Bond Future 0 0 0 0 0.00
20/05/2013 R208 On 08-May-14 6.30 Put Bond Future 0 0 0 0 0.00
20/05/2013 R209 On 01-August-13 Bond Future 7.98 85.2291 7.9805 85.2291 9,942.00
20/05/2013 R209 On 01-August-13 8.00 Call Bond Future 2231 3 2231 3 0.00
20/05/2013 R209 On 01-August-13 79.36 Call Bond Future 74224 75 74224 75 0.00
20/05/2013 R209 On 01-August-13 79.36 Put Bond Future 0 0 0 0 0.00
20/05/2013 R209 On 01-August-13 8.00 Put Bond Future 2058 2 2058 2 2,000.00
20/05/2013 R209 On 07-November-13 Bond Future 8.05 83.2881 8.0468 83.2881 0.00
20/05/2013 R209 On 07-November-13 8.79 Call Bond Future 7505 8 7505 8 0.00
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20/05/2013 R209 On 07-November-13 8.80 Call Bond Future 7563 8 7563 8 0.00
20/05/2013 R209 On 07-November-13 8.81 Call Bond Future 7620 8 7620 8 0.00
20/05/2013 R209 On 07-November-13 9.50 Call Bond Future 11809 13 11809 13 0.00
20/05/2013 R209 On 07-November-13 9.50 Put Bond Future 392 0 392 0 980.00
20/05/2013 R209 On 07-November-13 8.81 Put Bond Future 1290 1 1290 1 0.00
20/05/2013 R209 On 07-November-13 8.80 Put Bond Future 1311 1 1311 1 0.00
20/05/2013 R209 On 07-November-13 8.79 Put Bond Future 1331 1 1331 1 0.00
20/05/2013 R209 On 06-February-14 Bond Future 8.11 84.4081 8.1078 84.4081 0.00
20/05/2013 R209 On 06-February-14 8.54 Call Bond Future 6633 7 6633 7 0.00
20/05/2013 R209 On 06-February-14 8.56 Call Bond Future 6734 7 6734 7 0.00
20/05/2013 R209 On 06-February-14 8.55 Call Bond Future 6683 7 6683 7 0.00
20/05/2013 R209 On 06-February-14 8.55 Put Bond Future 2967 3 2967 3 0.00
20/05/2013 R209 On 06-February-14 8.56 Put Bond Future 2937 3 2937 3 0.00
20/05/2013 R209 On 06-February-14 8.54 Put Bond Future 2997 3 2997 3 0.00
20/05/2013 R209 On 08-May-14 Bond Future 8.17 82.4066 8.1691 82.4066 0.00
20/05/2013 R209 On 08-May-14 7.84 Call Bond Future 0 0 0 0 0.00
20/05/2013 R209 On 08-May-14 7.85 Call Bond Future 0 0 0 0 0.00
20/05/2013 R209 On 08-May-14 7.86 Call Bond Future 0 0 0 0 0.00
20/05/2013 R209 On 08-May-14 7.86 Put Bond Future 2726 2 2726 2 0.00
20/05/2013 R209 On 08-May-14 7.85 Put Bond Future 2817 2 2817 2 0.00
20/05/2013 R209 On 08-May-14 7.84 Put Bond Future 2907 2 2907 2 0.00
20/05/2013 R210 On 01-August-13 Bond Future 175.97 175.9339 175.9719 175.9339 1,237.00
20/05/2013 R210 On 01-August-13 172.99 Call Bond Future 2982 3 2982 3 0.00
20/05/2013 R210 On 01-August-13 173.01 Call Bond Future 2962 3 2962 3 0.00
20/05/2013 R210 On 01-August-13 173.00 Call Bond Future 2972 3 2972 3 0.00
20/05/2013 R210 On 01-August-13 173.00 Put Bond Future 0 0 0 0 0.00
20/05/2013 R210 On 01-August-13 173.01 Put Bond Future 0 0 0 0 0.00
20/05/2013 R210 On 01-August-13 172.99 Put Bond Future 0 0 0 0 0.00
20/05/2013 R211 On 01-August-13 Bond Future 130.63 130.6078 130.6299 130.6078 522.00
20/05/2013 R211 On 01-August-13 129.99 Call Bond Future 640 1 640 1 0.00
20/05/2013 R211 On 01-August-13 130.00 Call Bond Future 630 1 630 1 0.00
20/05/2013 R211 On 01-August-13 130.01 Call Bond Future 620 1 620 1 0.00
20/05/2013 R211 On 01-August-13 130.01 Put Bond Future 0 0 0 0 0.00
20/05/2013 R211 On 01-August-13 130.00 Put Bond Future 0 0 0 0 0.00
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20/05/2013 R211 On 01-August-13 129.99 Put Bond Future 0 0 0 0 0.00
20/05/2013 R212 On 01-August-13 Bond Future 139.61 139.6364 139.6093 139.6364 21,791.00
20/05/2013 R212 On 01-August-13 137.99 Call Bond Future 1619 2 1619 2 0.00
20/05/2013 R212 On 01-August-13 138.01 Call Bond Future 1599 2 1599 2 0.00
20/05/2013 R212 On 01-August-13 138.00 Call Bond Future 1609 2 1609 2 0.00
20/05/2013 R212 On 01-August-13 138.00 Put Bond Future 0 0 0 0 0.00
20/05/2013 R212 On 01-August-13 138.01 Put Bond Future 0 0 0 0 0.00
20/05/2013 R212 On 01-August-13 137.99 Put Bond Future 0 0 0 0 0.00
20/05/2013 R213 On 01-August-13 Bond Future 7.66 97.6427 7.6593 97.6427 6,824.00
20/05/2013 R213 On 01-August-13 91.25 Call Bond Future 86092 87 86092 87 0.00
20/05/2013 R213 On 01-August-13 91.25 Put Bond Future 0 0 0 0 0.00
20/05/2013 R213 On 07-November-13 Bond Future 7.73 95.4845 7.7254 95.4845 0.00
20/05/2013 R213 On 07-November-13 8.59 Call Bond Future 8308 9 8308 9 0.00
20/05/2013 R213 On 07-November-13 8.60 Call Bond Future 8370 9 8370 9 0.00
20/05/2013 R213 On 07-November-13 8.61 Call Bond Future 8433 9 8433 9 0.00
20/05/2013 R213 On 07-November-13 8.61 Put Bond Future 943 1 943 1 0.00
20/05/2013 R213 On 07-November-13 8.60 Put Bond Future 959 1 959 1 0.00
20/05/2013 R213 On 07-November-13 8.59 Put Bond Future 976 1 976 1 0.00
20/05/2013 R213 On 06-February-14 Bond Future 7.79 96.7684 7.7872 96.7684 0.00
20/05/2013 R213 On 06-February-14 8.31 Call Bond Future 7075 8 7075 8 0.00
20/05/2013 R213 On 06-February-14 8.30 Call Bond Future 7021 8 7021 8 0.00
20/05/2013 R213 On 06-February-14 8.29 Call Bond Future 6967 8 6967 8 0.00
20/05/2013 R213 On 06-February-14 8.29 Put Bond Future 2663 2 2663 2 0.00
20/05/2013 R213 On 06-February-14 8.30 Put Bond Future 2634 2 2634 2 0.00
20/05/2013 R213 On 06-February-14 8.31 Put Bond Future 2605 2 2605 2 0.00
20/05/2013 R213 On 08-May-14 Bond Future 7.85 94.5408 7.8465 94.5408 0.00
20/05/2013 R213 On 08-May-14 7.66 Call Bond Future 0 0 0 0 0.00
20/05/2013 R213 On 08-May-14 7.64 Call Bond Future 0 0 0 0 0.00
20/05/2013 R213 On 08-May-14 7.65 Call Bond Future 0 0 0 0 0.00
20/05/2013 R213 On 08-May-14 7.65 Put Bond Future 1738 1 1738 1 0.00
20/05/2013 R213 On 08-May-14 7.64 Put Bond Future 1828 1 1828 1 0.00
20/05/2013 R213 On 08-May-14 7.66 Put Bond Future 1649 1 1649 1 0.00
20/05/2013 R214 On 01-August-13 Bond Future 8.10 86.6134 8.0950 86.6134 840.00
20/05/2013 R214 On 01-August-13 84.31 Call Bond Future 74859 76 74859 76 0.00
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20/05/2013 R214 On 01-August-13 84.31 Put Bond Future 0 0 0 0 0.00
20/05/2013 R214 On 07-November-13 Bond Future 8.16 84.5523 8.1617 84.5523 0.00
20/05/2013 R214 On 07-November-13 7.81 Call Bond Future 2419 3 2419 3 0.00
20/05/2013 R214 On 07-November-13 7.80 Call Bond Future 2384 3 2384 3 0.00
20/05/2013 R214 On 07-November-13 7.79 Call Bond Future 2349 3 2349 3 0.00
20/05/2013 R214 On 07-November-13 7.79 Put Bond Future 5914 5 5914 5 0.00
20/05/2013 R214 On 07-November-13 7.80 Put Bond Future 5849 5 5849 5 0.00
20/05/2013 R214 On 07-November-13 7.81 Put Bond Future 5785 5 5785 5 0.00
20/05/2013 R248 On 01-August-13 Bond Future 8.22 111.2731 8.2175 111.2731 603.00
20/05/2013 R248 On 01-August-13 7.84 Call Bond Future 0 0 0 0 0.00
20/05/2013 R248 On 01-August-13 7.85 Call Bond Future 0 0 0 0 0.00
20/05/2013 R248 On 01-August-13 7.86 Call Bond Future 0 0 0 0 0.00
20/05/2013 R248 On 01-August-13 7.86 Put Bond Future 4455 3 4455 3 0.00
20/05/2013 R248 On 01-August-13 7.85 Put Bond Future 4585 3 4585 3 0.00
20/05/2013 R248 On 01-August-13 7.84 Put Bond Future 4714 3 4714 3 0.00
20/05/2013 R248 On 07-November-13 Bond Future 8.29 108.4232 8.2874 108.4232 0.00
20/05/2013 R248 On 07-November-13 7.84 Call Bond Future 0 0 0 0 0.00
20/05/2013 R248 On 07-November-13 7.85 Call Bond Future 0 0 0 0 0.00
20/05/2013 R248 On 07-November-13 7.86 Call Bond Future 0 0 0 0 0.00
20/05/2013 R248 On 07-November-13 7.86 Put Bond Future 5282 4 5282 4 0.00
20/05/2013 R248 On 07-November-13 7.85 Put Bond Future 5411 4 5411 4 0.00
20/05/2013 R248 On 07-November-13 7.84 Put Bond Future 5540 4 5540 4 0.00
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