
Derivatives Weekly Statistics Report
From: 31/12/2012 To: 31/12/2012

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

Closing MTM Closing PricePut

0106 On  22-December-14 31/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0357 On  15-September-17 31/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0403 On  21-December-18 31/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0457 On  15-January-20 31/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0703 On  15-January-20 31/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0757 On  15-January-20 31/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0804 On  31-March-21 31/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0807 On  31-March-21 31/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0857 On  31-March-21 31/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0904 On  31-March-36 31/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0908 On  31-March-36 31/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0957 On  31-March-36 31/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0986 On  31-March-36 31/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 
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1386 On  28-February-31 31/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

1409 On  28-February-41 31/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

2025 On  07-February-13 31/12/2012 114.4419 114.4419114.4517Bond Future 114.45  0.00 

2025 On  07-February-13 31/12/2012  110.99 3 33Bond Future 3462  0.00 Call

2025 On  07-February-13 31/12/2012  111.00 3 33Bond Future 3452  0.00 Call

2025 On  07-February-13 31/12/2012  111.01 3 33Bond Future 3442  0.00 Call

2025 On  07-February-13 31/12/2012  111.01 0 00Bond Future 0  0.00 Put

2025 On  07-February-13 31/12/2012  111.00 0 00Bond Future 0  0.00 Put

2025 On  07-February-13 31/12/2012  110.99 0 00Bond Future 0  0.00 Put

2038 On  07-February-13 31/12/2012 114.1356 114.1356114.1475Bond Future 114.15  0.00 

2038 On  07-February-13 31/12/2012  105.99 8 88Bond Future 8158  0.00 Call

2038 On  07-February-13 31/12/2012  106.01 8 88Bond Future 8138  0.00 Call

2038 On  07-February-13 31/12/2012  106.00 8 88Bond Future 8148  0.00 Call

2038 On  07-February-13 31/12/2012  106.00 0 00Bond Future 0  0.00 Put

2038 On  07-February-13 31/12/2012  106.01 0 00Bond Future 0  0.00 Put

2038 On  07-February-13 31/12/2012  105.99 0 00Bond Future 0  0.00 Put

2050 On  07-February-13 31/12/2012 119.3585 119.3585119.3719Bond Future 119.37  122.00 

2050 On  07-February-13 31/12/2012  112.99 6 66Bond Future 6382  0.00 Call

2050 On  07-February-13 31/12/2012  113.00 6 66Bond Future 6372  0.00 Call

2050 On  07-February-13 31/12/2012  113.01 6 66Bond Future 6362  0.00 Call

2050 On  07-February-13 31/12/2012  113.01 0 00Bond Future 0  0.00 Put

2050 On  07-February-13 31/12/2012  113.00 0 00Bond Future 0  0.00 Put

2050 On  07-February-13 31/12/2012  112.99 0 00Bond Future 0  0.00 Put

5701 On  15-September-15 31/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

5706 On  15-September-15 31/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

8607 On  21-December-26 31/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

8608 On  21-December-26 31/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 
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8657 On  21-December-26 31/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

AI03 On  09-March-16 31/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

AL7T On  07-February-13 31/12/2012 489.6550 489.6550489.5550Index Future 489.56  12.00 

AL7T On  02-May-13 31/12/2012 495.8160 495.8160495.7180Index Future 495.72  0.00 

ALBI On  07-February-13 31/12/2012 436.5310 436.5310436.4670Index Future 436.47  1,070.00 

ALBI On  02-May-13 31/12/2012 442.0230 442.0230441.9610Index Future 441.96  0.00 

C157 On  15-September-15 31/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C186 On  21-December-26 31/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C189 On  01-April-13 31/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C197 On  07-December-23 31/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C201 On  22-December-14 31/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C202 On  07-December-33 31/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C203 On  15-September-17 31/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C204 On  21-December-18 31/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C206 On  15-January-14 31/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C207 On  15-January-20 31/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C208 On  31-March-21 31/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C209 On  31-March-36 31/12/2012 6.2500 6.25006.2500Price Contribution 6.25  0.00 

C210 On  31-March-28 31/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C211 On  31-January-17 31/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C212 On  31-January-22 31/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

Page 3 of 17 2012/12/31, 01:20:52PM



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

Closing MTM Closing PricePut

C213 On  28-February-31 31/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C214 On  28-February-41 31/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

CES1 On  20-April-18 31/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

CS23 On  25-January-23 31/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

CS26 On  02-April-26 31/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

CS33 On  15-September-33 31/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

EL28 On  07-February-13 31/12/2012 113.9899 113.9899114.0025Bond Future 114.00  0.00 

EL28 On  07-February-13 31/12/2012  112.99 1 11Bond Future 1013  0.00 Call

EL28 On  07-February-13 31/12/2012  113.01 1 11Bond Future 993  0.00 Call

EL28 On  07-February-13 31/12/2012  113.00 1 11Bond Future 1003  0.00 Call

EL28 On  07-February-13 31/12/2012  113.00 0 00Bond Future 0  0.00 Put

EL28 On  07-February-13 31/12/2012  113.01 0 00Bond Future 0  0.00 Put

EL28 On  07-February-13 31/12/2012  112.99 0 00Bond Future 0  0.00 Put

ES33 On  07-February-13 31/12/2012 91.7507 91.750791.7152Bond Future 8.70  303.00 

ES33 On  07-February-13 31/12/2012  8.54 0 00Bond Future 0  0.00 Call

ES33 On  07-February-13 31/12/2012  8.55 0 00Bond Future 0  0.00 Call

ES33 On  07-February-13 31/12/2012  8.56 0 00Bond Future 0  0.00 Call

ES33 On  07-February-13 31/12/2012  8.56 1 11Bond Future 1204  0.00 Put

ES33 On  07-February-13 31/12/2012  8.55 1 11Bond Future 1292  0.00 Put

ES33 On  07-February-13 31/12/2012  8.54 1 11Bond Future 1381  0.00 Put

GOVI On  07-February-13 31/12/2012 436.6350 436.6350436.5710GOVI 436.57  335.00 

GOVI On  07-February-13 31/12/2012  432.99 4 44GOVI 35810  0.00 Call

GOVI On  07-February-13 31/12/2012  433.00 4 44GOVI 35710  0.00 Call

GOVI On  07-February-13 31/12/2012  433.01 4 44GOVI 35610  0.00 Call

GOVI On  07-February-13 31/12/2012  433.01 0 00GOVI 0  0.00 Put

GOVI On  07-February-13 31/12/2012  433.00 0 00GOVI 0  0.00 Put

GOVI On  07-February-13 31/12/2012  432.99 0 00GOVI 0  0.00 Put

GOVI On  02-May-13 31/12/2012 442.1280 442.1280442.0670GOVI 442.07  0.00 
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GOVI On  02-May-13 31/12/2012  432.99 9 99GOVI 90770  0.00 Call

GOVI On  02-May-13 31/12/2012  433.00 9 99GOVI 90670  0.00 Call

GOVI On  02-May-13 31/12/2012  433.01 9 99GOVI 90570  0.00 Call

GOVI On  02-May-13 31/12/2012  433.01 0 00GOVI 0  0.00 Put

GOVI On  02-May-13 31/12/2012  433.00 0 00GOVI 0  0.00 Put

GOVI On  02-May-13 31/12/2012  432.99 0 00GOVI 0  0.00 Put

GVIX On  01-January-29 31/12/2012 110.0000 110.0000110.0000LIVE INDEX 110.00  0.00 

IGOV On  07-February-13 31/12/2012 200.3150 200.3150200.4370Index Future 200.44  610.00 

IGOV On  02-May-13 31/12/2012 202.8360 202.8360202.9600Index Future 202.96  0.00 

ILBI On  07-February-13 31/12/2012 542.5890 542.5890542.5870Index Future 542.59  183.00 

J157 On  15-September-15 31/12/2012 0.0200 0.02000.0200Interest Rate Swap 8.82  0.00 

J186 On  21-December-26 31/12/2012 0.1077 0.10770.1077Interest Rate Swap 8.68  0.00 

J201 On  22-December-14 31/12/2012 0.0514 0.05140.0514Interest Rate Swap 8.66  0.00 

J203 On  15-September-17 31/12/2012 0.0847 0.08470.0847Interest Rate Swap 8.98  0.00 

J204 On  21-December-18 31/12/2012 0.0958 0.09580.0958Interest Rate Swap 8.96  0.00 

J207 On  15-January-20 31/12/2012 0.0691 0.06910.0691Interest Rate Swap 9.00  0.00 

JBAF On  16-January-13 31/12/2012 96.8800 96.880094.9300Jibar Tradeable Future 5.07  0.00 

JBAF On  20-February-13 31/12/2012 95.0000 95.000095.0000Jibar Tradeable Future 5.00  0.00 

JBAF On  20-March-13 31/12/2012 95.0400 95.040095.0400Jibar Tradeable Future 4.96  1,000.00 

JBAF On  17-April-13 31/12/2012 95.0600 95.060095.0600Jibar Tradeable Future 4.94  0.00 

JBAF On  15-May-13 31/12/2012 95.0900 95.090095.0800Jibar Tradeable Future 4.92  0.00 

JBAF On  19-June-13 31/12/2012 95.1000 95.100095.1000Jibar Tradeable Future 4.90  500.00 

JBAF On  18-September-13 31/12/2012 95.0900 95.090095.0900Jibar Tradeable Future 4.91  2,200.00 

JBAF On  18-December-13 31/12/2012 95.0500 95.050095.0500Jibar Tradeable Future 4.95  2,000.00 

JBAF On  19-March-14 31/12/2012 94.9600 94.960094.9600Jibar Tradeable Future 5.04  1,000.00 

JBAF On  18-June-14 31/12/2012 94.8500 94.850094.8500Jibar Tradeable Future 5.15  800.00 

JBAF On  17-September-14 31/12/2012 94.7200 94.720094.7200Jibar Tradeable Future 5.28  0.00 
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JBAF On  17-December-14 31/12/2012 94.5900 94.590094.5900Jibar Tradeable Future 5.41  0.00 

OTH1 On  02-May-13 31/12/2012 427.8020 427.8020427.8020Index Future 427.80  0.00 

R023 On  07-February-13 31/12/2012 110.4453 110.4453110.3736Bond Future 6.80  1,630.00 

R023 On  07-February-13 31/12/2012  7.04 2 22Bond Future 1795  0.00 Call

R023 On  07-February-13 31/12/2012  7.06 2 22Bond Future 1942  0.00 Call

R023 On  07-February-13 31/12/2012  7.05 2 22Bond Future 1868  0.00 Call

R023 On  07-February-13 31/12/2012  7.05 0 00Bond Future 0  0.00 Put

R023 On  07-February-13 31/12/2012  7.06 0 00Bond Future 0  0.00 Put

R023 On  07-February-13 31/12/2012  7.04 0 00Bond Future 0  0.00 Put

R023 On  02-May-13 31/12/2012 107.8656 107.8656107.7938Bond Future 6.85  2.00 

R023 On  02-May-13 31/12/2012  7.04 1 11Bond Future 1406  0.00 Call

R023 On  02-May-13 31/12/2012  7.05 2 21Bond Future 1478  0.00 Call

R023 On  02-May-13 31/12/2012  7.06 2 22Bond Future 1550  0.00 Call

R023 On  02-May-13 31/12/2012  7.06 0 00Bond Future 0  0.00 Put

R023 On  02-May-13 31/12/2012  7.05 0 00Bond Future 0  0.00 Put

R023 On  02-May-13 31/12/2012  7.04 0 00Bond Future 0  0.00 Put

R023 On  01-August-13 31/12/2012 109.2977 109.2977109.2227Bond Future 6.90  0.00 

R023 On  01-August-13 31/12/2012  7.29 3 33Bond Future 2753  0.00 Call

R023 On  01-August-13 31/12/2012  7.31 3 33Bond Future 2892  0.00 Call

R023 On  01-August-13 31/12/2012  7.30 3 33Bond Future 2822  0.00 Call

R023 On  01-August-13 31/12/2012  7.30 0 00Bond Future 0  0.00 Put

R023 On  01-August-13 31/12/2012  7.31 0 00Bond Future 0  0.00 Put

R023 On  01-August-13 31/12/2012  7.29 0 00Bond Future 0  0.00 Put

R157 On  07-February-13 31/12/2012 125.1065 125.1065125.0786Bond Future 5.33  7,617.00 

R157 On  07-February-13 31/12/2012  6.28 3 33Bond Future 2513  0.00 Call

R157 On  07-February-13 31/12/2012  6.50 3 33Bond Future 3084  0.00 Call

R157 On  07-February-13 31/12/2012  6.70 4 44Bond Future 3600  0.00 Call

R157 On  07-February-13 31/12/2012  6.75 4 44Bond Future 3728  0.00 Call

R157 On  07-February-13 31/12/2012  6.80 4 44Bond Future 3856  0.00 Call

R157 On  07-February-13 31/12/2012  6.80 0 00Bond Future 0  0.00 Put

R157 On  07-February-13 31/12/2012  6.75 0 00Bond Future 0  0.00 Put

R157 On  07-February-13 31/12/2012  6.70 0 00Bond Future 0  0.00 Put
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R157 On  07-February-13 31/12/2012  6.50 0 00Bond Future 0  0.00 Put

R157 On  07-February-13 31/12/2012  6.28 0 00Bond Future 0  0.00 Put

R157 On  02-May-13 31/12/2012 119.8151 119.8151119.7878Bond Future 5.33  13,141.00 

R157 On  02-May-13 31/12/2012  5.35 1 11Bond Future 577  0.00 Call

R157 On  02-May-13 31/12/2012  5.34 1 11Bond Future 564  0.00 Call

R157 On  02-May-13 31/12/2012  5.36 1 11Bond Future 590  0.00 Call

R157 On  02-May-13 31/12/2012  5.36 1 11Bond Future 521  0.00 Put

R157 On  02-May-13 31/12/2012  5.34 1 11Bond Future 545  0.00 Put

R157 On  02-May-13 31/12/2012  5.35 1 11Bond Future 533  0.00 Put

R157 On  07-November-13 31/12/2012 116.3008 116.3008116.2722Bond Future 5.34  0.00 

R157 On  07-November-13 31/12/2012  5.60 1 11Bond Future 1070  0.00 Call

R157 On  07-November-13 31/12/2012  5.61 1 11Bond Future 1082  0.00 Call

R157 On  07-November-13 31/12/2012  5.59 1 11Bond Future 1058  0.00 Call

R157 On  07-November-13 31/12/2012  5.59 1 11Bond Future 578  0.00 Put

R157 On  07-November-13 31/12/2012  5.61 1 11Bond Future 564  0.00 Put

R157 On  07-November-13 31/12/2012  5.60 1 11Bond Future 571  0.00 Put

R186 On  07-February-13 31/12/2012 129.3021 129.3021129.2050Bond Future 7.29  55,168.00 

R186 On  07-February-13 31/12/2012  7.00 1 11Bond Future 893  10,300.00 Call

R186 On  07-February-13 31/12/2012  7.25 2 22Bond Future 1856  670.00 Call

R186 On  07-February-13 31/12/2012  7.29 2 22Bond Future 2055  0.00 Call

R186 On  07-February-13 31/12/2012  8.50 12 1212Bond Future 11617  0.00 Call

R186 On  07-February-13 31/12/2012  8.55 12 1212Bond Future 12059  0.00 Call

R186 On  07-February-13 31/12/2012  8.32 10 1010Bond Future 10020  0.00 Call

R186 On  07-February-13 31/12/2012  8.45 11 1111Bond Future 11174  0.00 Call

R186 On  07-February-13 31/12/2012  8.47 11 1111Bond Future 11351  0.00 Call

R186 On  07-February-13 31/12/2012  7.50 3 33Bond Future 3294  575.00 Call

R186 On  07-February-13 31/12/2012  8.00 7 77Bond Future 7203  0.00 Call

R186 On  07-February-13 31/12/2012  7.75 5 55Bond Future 5122  1,000.00 Call

R186 On  07-February-13 31/12/2012  7.75 1 11Bond Future 535  0.00 Put

R186 On  07-February-13 31/12/2012  8.00 0 00Bond Future 215  150.00 Put

R186 On  07-February-13 31/12/2012  7.50 1 11Bond Future 1175  0.00 Put

R186 On  07-February-13 31/12/2012  8.47 0 00Bond Future 26  0.00 Put

R186 On  07-February-13 31/12/2012  8.45 0 00Bond Future 28  0.00 Put

R186 On  07-February-13 31/12/2012  8.32 0 00Bond Future 55  2,000.00 Put
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R186 On  07-February-13 31/12/2012  8.55 0 00Bond Future 17  0.00 Put

R186 On  07-February-13 31/12/2012  8.50 0 00Bond Future 22  0.00 Put

R186 On  07-February-13 31/12/2012  7.29 2 22Bond Future 2064  100.00 Put

R186 On  07-February-13 31/12/2012  7.25 2 22Bond Future 2276  0.00 Put

R186 On  07-February-13 31/12/2012  7.00 4 44Bond Future 3924  0.00 Put

R186 On  02-May-13 31/12/2012 130.8631 130.8631130.7658Bond Future 7.35  12.00 

R186 On  02-May-13 31/12/2012  7.40 4 44Bond Future 4035  0.00 Call

R186 On  02-May-13 31/12/2012  7.41 4 44Bond Future 4087  0.00 Call

R186 On  02-May-13 31/12/2012  7.39 4 44Bond Future 3984  0.00 Call

R186 On  02-May-13 31/12/2012  7.39 4 44Bond Future 3577  0.00 Put

R186 On  02-May-13 31/12/2012  7.41 3 33Bond Future 3480  0.00 Put

R186 On  02-May-13 31/12/2012  7.40 4 44Bond Future 3528  0.00 Put

R186 On  07-November-13 31/12/2012 129.0998 129.0998128.9992Bond Future 7.49  0.00 

R186 On  07-November-13 31/12/2012  8.15 10 1010Bond Future 9905  0.00 Call

R186 On  07-November-13 31/12/2012  8.16 10 1010Bond Future 9964  0.00 Call

R186 On  07-November-13 31/12/2012  8.75 14 1414Bond Future 13577  0.00 Call

R186 On  07-November-13 31/12/2012  8.14 10 1010Bond Future 9846  0.00 Call

R186 On  07-November-13 31/12/2012  8.14 4 44Bond Future 3764  0.00 Put

R186 On  07-November-13 31/12/2012  8.75 2 22Bond Future 2180  130.00 Put

R186 On  07-November-13 31/12/2012  8.16 4 44Bond Future 3702  0.00 Put

R186 On  07-November-13 31/12/2012  8.15 4 44Bond Future 3733  0.00 Put

R189 On  07-February-13 31/12/2012 217.9586 217.9586217.8883Bond Future 217.89  154.00 

R189 On  07-February-13 31/12/2012  212.99 5 55Bond Future 4898  0.00 Call

R189 On  07-February-13 31/12/2012  213.01 5 55Bond Future 4878  0.00 Call

R189 On  07-February-13 31/12/2012  213.00 5 55Bond Future 4888  0.00 Call

R189 On  07-February-13 31/12/2012  213.00 0 00Bond Future 0  0.00 Put

R189 On  07-February-13 31/12/2012  213.01 0 00Bond Future 0  0.00 Put

R189 On  07-February-13 31/12/2012  212.99 0 00Bond Future 0  0.00 Put

R197 On  07-February-13 31/12/2012 286.9626 286.9626286.9866Bond Future 286.99  2,633.00 

R197 On  07-February-13 31/12/2012  278.99 8 88Bond Future 7997  0.00 Call

R197 On  07-February-13 31/12/2012  279.00 8 88Bond Future 7987  0.00 Call

R197 On  07-February-13 31/12/2012  279.01 8 88Bond Future 7977  0.00 Call

R197 On  07-February-13 31/12/2012  279.01 0 00Bond Future 0  0.00 Put
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R197 On  07-February-13 31/12/2012  279.00 0 00Bond Future 0  0.00 Put

R197 On  07-February-13 31/12/2012  278.99 0 00Bond Future 0  0.00 Put

R197 On  02-May-13 31/12/2012 290.5732 290.5732290.5993Bond Future 290.60  40.00 

R197 On  02-May-13 31/12/2012  282.39 8 88Bond Future 8209  0.00 Call

R197 On  02-May-13 31/12/2012  282.41 8 88Bond Future 8189  0.00 Call

R197 On  02-May-13 31/12/2012  282.40 8 88Bond Future 8199  0.00 Call

R197 On  02-May-13 31/12/2012  282.40 0 00Bond Future 0  0.00 Put

R197 On  02-May-13 31/12/2012  282.41 0 00Bond Future 0  0.00 Put

R197 On  02-May-13 31/12/2012  282.39 0 00Bond Future 0  0.00 Put

R201 On  07-February-13 31/12/2012 107.7917 107.7917107.7716Bond Future 5.03  1,540.00 

R201 On  07-February-13 31/12/2012  4.98 0 00Bond Future 149  0.00 Call

R201 On  07-February-13 31/12/2012  5.60 1 11Bond Future 1038  0.00 Call

R201 On  07-February-13 31/12/2012  6.20 2 22Bond Future 2108  0.00 Call

R201 On  07-February-13 31/12/2012  6.25 2 22Bond Future 2197  0.00 Call

R201 On  07-February-13 31/12/2012  6.30 2 22Bond Future 2286  0.00 Call

R201 On  07-February-13 31/12/2012  6.30 0 00Bond Future 0  0.00 Put

R201 On  07-February-13 31/12/2012  6.25 0 00Bond Future 0  0.00 Put

R201 On  07-February-13 31/12/2012  6.20 0 00Bond Future 0  0.00 Put

R201 On  07-February-13 31/12/2012  5.60 0 00Bond Future 4  0.00 Put

R201 On  07-February-13 31/12/2012  4.98 0 00Bond Future 240  0.00 Put

R201 On  02-May-13 31/12/2012 109.0930 109.0930109.0735Bond Future 4.99  4.00 

R201 On  02-May-13 31/12/2012  4.05 0 00Bond Future 5  0.00 Call

R201 On  02-May-13 31/12/2012  4.04 0 00Bond Future 5  0.00 Call

R201 On  02-May-13 31/12/2012  4.06 0 00Bond Future 5  0.00 Call

R201 On  02-May-13 31/12/2012  4.06 1 12Bond Future 1515  0.00 Put

R201 On  02-May-13 31/12/2012  4.04 2 22Bond Future 1547  0.00 Put

R201 On  02-May-13 31/12/2012  4.05 2 22Bond Future 1531  0.00 Put

R201 On  07-November-13 31/12/2012 107.6247 107.6247107.6042Bond Future 4.83  0.00 

R201 On  07-November-13 31/12/2012  4.80 0 00Bond Future 391  0.00 Call

R201 On  07-November-13 31/12/2012  4.81 0 00Bond Future 397  0.00 Call

R201 On  07-November-13 31/12/2012  4.79 0 00Bond Future 386  0.00 Call

R201 On  07-November-13 31/12/2012  4.79 0 00Bond Future 434  0.00 Put

R201 On  07-November-13 31/12/2012  4.81 0 00Bond Future 424  0.00 Put

R201 On  07-November-13 31/12/2012  4.80 0 00Bond Future 429  0.00 Put
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R202 On  07-February-13 31/12/2012 217.6832 217.6832217.7057Bond Future 217.71  51,536.00 

R202 On  07-February-13 31/12/2012  204.99 13 1313Bond Future 12716  0.00 Call

R202 On  07-February-13 31/12/2012  205.01 13 1313Bond Future 12696  0.00 Call

R202 On  07-February-13 31/12/2012  205.00 13 1313Bond Future 12706  0.00 Call

R202 On  07-February-13 31/12/2012  205.00 0 00Bond Future 0  0.00 Put

R202 On  07-February-13 31/12/2012  205.01 0 00Bond Future 0  0.00 Put

R202 On  07-February-13 31/12/2012  204.99 0 00Bond Future 0  0.00 Put

R202 On  02-May-13 31/12/2012 220.4221 220.4221220.4462Bond Future 220.45  1.00 

R202 On  02-May-13 31/12/2012  211.04 9 99Bond Future 9406  0.00 Call

R202 On  02-May-13 31/12/2012  211.05 9 99Bond Future 9396  0.00 Call

R202 On  02-May-13 31/12/2012  211.06 9 99Bond Future 9386  0.00 Call

R202 On  02-May-13 31/12/2012  211.06 0 00Bond Future 0  0.00 Put

R202 On  02-May-13 31/12/2012  211.05 0 00Bond Future 0  0.00 Put

R202 On  02-May-13 31/12/2012  211.04 0 00Bond Future 0  0.00 Put

R203 On  07-February-13 31/12/2012 113.2382 113.2382113.2181Bond Future 5.78  19,398.00 

R203 On  07-February-13 31/12/2012  5.54 0 00Bond Future 221  10,000.00 Call

R203 On  07-February-13 31/12/2012  6.11 2 22Bond Future 1519  12,600.00 Call

R203 On  07-February-13 31/12/2012  6.45 3 33Bond Future 2784  0.00 Call

R203 On  07-February-13 31/12/2012  6.94 5 55Bond Future 4739  0.00 Call

R203 On  07-February-13 31/12/2012  7.15 6 66Bond Future 5573  0.00 Call

R203 On  07-February-13 31/12/2012  6.50 3 33Bond Future 2982  0.00 Call

R203 On  07-February-13 31/12/2012  6.55 3 33Bond Future 3180  0.00 Call

R203 On  07-February-13 31/12/2012  6.65 4 44Bond Future 3580  0.00 Call

R203 On  07-February-13 31/12/2012  6.65 0 00Bond Future 6  30,250.00 Put

R203 On  07-February-13 31/12/2012  6.55 0 00Bond Future 12  0.00 Put

R203 On  07-February-13 31/12/2012  6.50 0 00Bond Future 17  0.00 Put

R203 On  07-February-13 31/12/2012  7.15 0 00Bond Future 0  0.00 Put

R203 On  07-February-13 31/12/2012  6.94 0 00Bond Future 1  0.00 Put

R203 On  07-February-13 31/12/2012  6.45 0 00Bond Future 24  0.00 Put

R203 On  07-February-13 31/12/2012  6.11 0 00Bond Future 158  3,254.00 Put

R203 On  07-February-13 31/12/2012  5.54 1 11Bond Future 1256  0.00 Put

R203 On  02-May-13 31/12/2012 110.4486 110.4486110.4292Bond Future 5.81  22.00 

R203 On  02-May-13 31/12/2012  5.90 1 11Bond Future 1273  0.00 Call
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R203 On  02-May-13 31/12/2012  5.89 1 11Bond Future 1251  0.00 Call

R203 On  02-May-13 31/12/2012  5.91 1 11Bond Future 1296  0.00 Call

R203 On  02-May-13 31/12/2012  5.91 1 11Bond Future 915  0.00 Put

R203 On  02-May-13 31/12/2012  5.89 1 11Bond Future 950  0.00 Put

R203 On  02-May-13 31/12/2012  5.90 1 11Bond Future 932  0.00 Put

R203 On  07-November-13 31/12/2012 109.3244 109.3244109.3039Bond Future 5.89  0.00 

R203 On  07-November-13 31/12/2012  6.00 2 22Bond Future 1948  0.00 Call

R203 On  07-November-13 31/12/2012  6.01 2 22Bond Future 1968  0.00 Call

R203 On  07-November-13 31/12/2012  5.99 2 22Bond Future 1929  0.00 Call

R203 On  07-November-13 31/12/2012  5.99 2 22Bond Future 1585  0.00 Put

R203 On  07-November-13 31/12/2012  6.01 2 22Bond Future 1552  0.00 Put

R203 On  07-November-13 31/12/2012  6.00 2 22Bond Future 1568  0.00 Put

R204 On  07-February-13 31/12/2012 110.7940 110.7940110.7434Bond Future 6.03  16,672.00 

R204 On  07-February-13 31/12/2012  7.29 6 66Bond Future 6259  0.00 Call

R204 On  07-February-13 31/12/2012  7.45 7 77Bond Future 7022  0.00 Call

R204 On  07-February-13 31/12/2012  7.95 9 99Bond Future 9364  0.00 Call

R204 On  07-February-13 31/12/2012  8.05 10 1010Bond Future 9825  0.00 Call

R204 On  07-February-13 31/12/2012  8.00 10 1010Bond Future 9595  0.00 Call

R204 On  07-February-13 31/12/2012  8.00 0 00Bond Future 0  0.00 Put

R204 On  07-February-13 31/12/2012  8.05 0 00Bond Future 0  0.00 Put

R204 On  07-February-13 31/12/2012  7.95 0 00Bond Future 0  0.00 Put

R204 On  07-February-13 31/12/2012  7.45 0 00Bond Future 0  0.00 Put

R204 On  07-February-13 31/12/2012  7.29 0 00Bond Future 1  0.00 Put

R204 On  02-May-13 31/12/2012 112.1315 112.1315112.0812Bond Future 6.07  24.00 

R204 On  02-May-13 31/12/2012  6.30 2 22Bond Future 2168  0.00 Call

R204 On  02-May-13 31/12/2012  6.31 2 22Bond Future 2199  0.00 Call

R204 On  02-May-13 31/12/2012  6.29 2 22Bond Future 2138  0.00 Call

R204 On  02-May-13 31/12/2012  6.29 1 11Bond Future 1052  0.00 Put

R204 On  02-May-13 31/12/2012  6.31 1 11Bond Future 1015  0.00 Put

R204 On  02-May-13 31/12/2012  6.30 1 11Bond Future 1033  0.00 Put

R204 On  07-November-13 31/12/2012 111.1297 111.1297111.0774Bond Future 6.16  0.00 

R204 On  07-November-13 31/12/2012  6.30 3 33Bond Future 2781  0.00 Call

R204 On  07-November-13 31/12/2012  6.31 3 33Bond Future 2806  0.00 Call

R204 On  07-November-13 31/12/2012  7.00 5 55Bond Future 4798  0.00 Call
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R204 On  07-November-13 31/12/2012  6.29 3 33Bond Future 2756  0.00 Call

R204 On  07-November-13 31/12/2012  6.29 2 22Bond Future 2187  0.00 Put

R204 On  07-November-13 31/12/2012  7.00 1 11Bond Future 1089  180.00 Put

R204 On  07-November-13 31/12/2012  6.31 2 22Bond Future 2147  0.00 Put

R204 On  07-November-13 31/12/2012  6.30 2 22Bond Future 2167  0.00 Put

R206 On  07-February-13 31/12/2012 102.7975 102.7975102.7865Bond Future 5.02  1,120.00 

R206 On  07-February-13 31/12/2012  4.76 0 00Bond Future 13  0.00 Call

R206 On  07-February-13 31/12/2012  5.00 0 00Bond Future 75  0.00 Call

R206 On  07-February-13 31/12/2012  5.95 1 11Bond Future 842  0.00 Call

R206 On  07-February-13 31/12/2012  6.05 1 11Bond Future 931  0.00 Call

R206 On  07-February-13 31/12/2012  6.00 1 11Bond Future 887  0.00 Call

R206 On  07-February-13 31/12/2012  6.00 0 00Bond Future 0  0.00 Put

R206 On  07-February-13 31/12/2012  6.05 0 00Bond Future 0  0.00 Put

R206 On  07-February-13 31/12/2012  5.95 0 00Bond Future 0  0.00 Put

R206 On  07-February-13 31/12/2012  5.00 0 00Bond Future 90  0.00 Put

R206 On  07-February-13 31/12/2012  4.76 0 00Bond Future 245  0.00 Put

R206 On  02-May-13 31/12/2012 104.0384 104.0384104.0281Bond Future 4.94  23.00 

R206 On  02-May-13 31/12/2012  3.40 0 00Bond Future 0  0.00 Call

R206 On  02-May-13 31/12/2012  3.41 0 00Bond Future 0  0.00 Call

R206 On  02-May-13 31/12/2012  3.39 0 00Bond Future 0  0.00 Call

R206 On  02-May-13 31/12/2012  3.39 1 11Bond Future 1067  0.00 Put

R206 On  02-May-13 31/12/2012  3.41 1 11Bond Future 1053  0.00 Put

R206 On  02-May-13 31/12/2012  3.40 1 11Bond Future 1060  0.00 Put

R206 On  07-November-13 31/12/2012 103.0825 103.0825103.0714Bond Future 3.75  0.00 

R206 On  07-November-13 31/12/2012  4.30 0 00Bond Future 116  0.00 Call

R206 On  07-November-13 31/12/2012  4.29 0 00Bond Future 115  0.00 Call

R206 On  07-November-13 31/12/2012  4.31 0 00Bond Future 118  0.00 Call

R206 On  07-November-13 31/12/2012  4.31 0 00Bond Future 18  0.00 Put

R206 On  07-November-13 31/12/2012  4.29 0 00Bond Future 19  0.00 Put

R206 On  07-November-13 31/12/2012  4.30 0 00Bond Future 19  0.00 Put

R207 On  07-February-13 31/12/2012 105.9353 105.9353105.8797Bond Future 6.29  11,309.00 

R207 On  07-February-13 31/12/2012  7.66 8 87Bond Future 7500  0.00 Call

R207 On  07-February-13 31/12/2012  7.80 8 88Bond Future 8228  0.00 Call
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R207 On  07-February-13 31/12/2012  8.20 10 1010Bond Future 10272  0.00 Call

R207 On  07-February-13 31/12/2012  8.25 11 1111Bond Future 10524  0.00 Call

R207 On  07-February-13 31/12/2012  8.30 11 1111Bond Future 10774  0.00 Call

R207 On  07-February-13 31/12/2012  8.30 0 00Bond Future 0  0.00 Put

R207 On  07-February-13 31/12/2012  8.25 0 00Bond Future 0  0.00 Put

R207 On  07-February-13 31/12/2012  8.20 0 00Bond Future 0  0.00 Put

R207 On  07-February-13 31/12/2012  7.80 0 00Bond Future 0  0.00 Put

R207 On  07-February-13 31/12/2012  7.66 0 00Bond Future 1  0.00 Put

R207 On  02-May-13 31/12/2012 107.2142 107.2142107.1586Bond Future 6.33  0.00 

R207 On  02-May-13 31/12/2012  6.45 2 22Bond Future 2125  0.00 Call

R207 On  02-May-13 31/12/2012  6.44 2 22Bond Future 2095  0.00 Call

R207 On  02-May-13 31/12/2012  6.46 2 22Bond Future 2156  0.00 Call

R207 On  02-May-13 31/12/2012  6.46 1 11Bond Future 1464  0.00 Put

R207 On  02-May-13 31/12/2012  6.44 2 22Bond Future 1513  0.00 Put

R207 On  02-May-13 31/12/2012  6.45 1 11Bond Future 1488  0.00 Put

R207 On  07-November-13 31/12/2012 106.4727 106.4727106.4152Bond Future 6.44  0.00 

R207 On  07-November-13 31/12/2012  6.70 4 44Bond Future 3636  0.00 Call

R207 On  07-November-13 31/12/2012  6.71 4 44Bond Future 3666  0.00 Call

R207 On  07-November-13 31/12/2012  6.69 4 44Bond Future 3607  0.00 Call

R207 On  07-November-13 31/12/2012  6.69 2 22Bond Future 2337  0.00 Put

R207 On  07-November-13 31/12/2012  6.71 2 22Bond Future 2295  0.00 Put

R207 On  07-November-13 31/12/2012  6.70 2 22Bond Future 2316  0.00 Put

R208 On  07-February-13 31/12/2012 104.8193 104.8193104.7577Bond Future 6.39  19,911.00 

R208 On  07-February-13 31/12/2012  6.00 0 00Bond Future 273  12,250.00 Call

R208 On  07-February-13 31/12/2012  7.78 8 88Bond Future 8388  0.00 Call

R208 On  07-February-13 31/12/2012  7.85 9 99Bond Future 8787  0.00 Call

R208 On  07-February-13 31/12/2012  8.83 14 1414Bond Future 14155  0.00 Call

R208 On  07-February-13 31/12/2012  7.95 9 99Bond Future 9353  0.00 Call

R208 On  07-February-13 31/12/2012  8.05 10 1010Bond Future 9914  0.00 Call

R208 On  07-February-13 31/12/2012  8.00 10 1010Bond Future 9634  0.00 Call

R208 On  07-February-13 31/12/2012  8.00 0 00Bond Future 0  0.00 Put

R208 On  07-February-13 31/12/2012  8.05 0 00Bond Future 0  0.00 Put

R208 On  07-February-13 31/12/2012  7.95 0 00Bond Future 0  0.00 Put

R208 On  07-February-13 31/12/2012  8.83 0 00Bond Future 0  0.00 Put
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R208 On  07-February-13 31/12/2012  7.85 0 00Bond Future 1  0.00 Put

R208 On  07-February-13 31/12/2012  7.78 0 00Bond Future 1  0.00 Put

R208 On  07-February-13 31/12/2012  6.00 3 33Bond Future 2779  0.00 Put

R208 On  02-May-13 31/12/2012 102.6917 102.6917102.6301Bond Future 6.43  47.00 

R208 On  02-May-13 31/12/2012  6.66 3 33Bond Future 2845  0.00 Call

R208 On  02-May-13 31/12/2012  6.64 3 33Bond Future 2771  0.00 Call

R208 On  02-May-13 31/12/2012  6.65 3 33Bond Future 2808  0.00 Call

R208 On  02-May-13 31/12/2012  6.65 1 11Bond Future 1458  0.00 Put

R208 On  02-May-13 31/12/2012  6.64 1 11Bond Future 1482  0.00 Put

R208 On  02-May-13 31/12/2012  6.66 1 11Bond Future 1435  0.00 Put

R208 On  07-November-13 31/12/2012 102.1181 102.1181102.0543Bond Future 6.53  0.00 

R208 On  07-November-13 31/12/2012  6.81 4 44Bond Future 4289  0.00 Call

R208 On  07-November-13 31/12/2012  7.50 7 77Bond Future 6868  0.00 Call

R208 On  07-November-13 31/12/2012  6.79 4 44Bond Future 4223  0.00 Call

R208 On  07-November-13 31/12/2012  6.80 4 44Bond Future 4256  0.00 Call

R208 On  07-November-13 31/12/2012  6.80 3 33Bond Future 2703  0.00 Put

R208 On  07-November-13 31/12/2012  6.79 3 33Bond Future 2727  0.00 Put

R208 On  07-November-13 31/12/2012  7.50 1 11Bond Future 1407  230.00 Put

R208 On  07-November-13 31/12/2012  6.81 3 33Bond Future 2679  0.00 Put

R209 On  07-February-13 31/12/2012 83.2597 83.259783.2211Bond Future 8.09  11,314.00 

R209 On  07-February-13 31/12/2012  8.63 5 55Bond Future 4857  0.00 Call

R209 On  07-February-13 31/12/2012  8.83 6 66Bond Future 6290  0.00 Call

R209 On  07-February-13 31/12/2012  8.95 7 77Bond Future 7169  0.00 Call

R209 On  07-February-13 31/12/2012  9.10 8 88Bond Future 8268  0.00 Call

R209 On  07-February-13 31/12/2012  9.00 8 88Bond Future 7536  0.00 Call

R209 On  07-February-13 31/12/2012  9.06 8 88Bond Future 7976  0.00 Call

R209 On  07-February-13 31/12/2012  9.05 8 88Bond Future 7903  0.00 Call

R209 On  07-February-13 31/12/2012  9.05 0 00Bond Future 41  0.00 Put

R209 On  07-February-13 31/12/2012  9.06 0 00Bond Future 39  0.00 Put

R209 On  07-February-13 31/12/2012  9.00 0 00Bond Future 52  0.00 Put

R209 On  07-February-13 31/12/2012  9.10 0 00Bond Future 32  0.00 Put

R209 On  07-February-13 31/12/2012  8.95 0 00Bond Future 67  0.00 Put

R209 On  07-February-13 31/12/2012  8.83 0 00Bond Future 116  14,000.00 Put

R209 On  07-February-13 31/12/2012  8.63 0 00Bond Future 270  11,000.00 Put
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R209 On  02-May-13 31/12/2012 81.1231 81.123181.0847Bond Future 8.15  33.00 

R209 On  02-May-13 31/12/2012  8.01 3 33Bond Future 2773  0.00 Call

R209 On  02-May-13 31/12/2012  7.99 3 33Bond Future 2696  0.00 Call

R209 On  02-May-13 31/12/2012  8.00 3 33Bond Future 2734  0.00 Call

R209 On  02-May-13 31/12/2012  8.00 4 44Bond Future 4026  0.00 Put

R209 On  02-May-13 31/12/2012  7.99 4 44Bond Future 4078  0.00 Put

R209 On  02-May-13 31/12/2012  8.01 4 44Bond Future 3975  0.00 Put

R209 On  07-November-13 31/12/2012 80.2081 80.208180.1682Bond Future 8.28  0.00 

R209 On  07-November-13 31/12/2012  8.81 9 99Bond Future 8511  0.00 Call

R209 On  07-November-13 31/12/2012  9.50 12 1212Bond Future 11837  0.00 Call

R209 On  07-November-13 31/12/2012  8.79 8 88Bond Future 8418  0.00 Call

R209 On  07-November-13 31/12/2012  8.80 9 98Bond Future 8465  0.00 Call

R209 On  07-November-13 31/12/2012  8.80 4 44Bond Future 4262  0.00 Put

R209 On  07-November-13 31/12/2012  8.79 4 44Bond Future 4293  0.00 Put

R209 On  07-November-13 31/12/2012  9.50 2 22Bond Future 2469  180.00 Put

R209 On  07-November-13 31/12/2012  8.81 4 44Bond Future 4230  0.00 Put

R210 On  07-February-13 31/12/2012 166.2305 166.2305166.2464Bond Future 166.25  1,212.00 

R210 On  07-February-13 31/12/2012  156.99 9 99Bond Future 9256  0.00 Call

R210 On  07-February-13 31/12/2012  157.01 9 99Bond Future 9236  0.00 Call

R210 On  07-February-13 31/12/2012  157.00 9 99Bond Future 9246  0.00 Call

R210 On  07-February-13 31/12/2012  157.00 0 00Bond Future 0  0.00 Put

R210 On  07-February-13 31/12/2012  157.01 0 00Bond Future 0  0.00 Put

R210 On  07-February-13 31/12/2012  156.99 0 00Bond Future 0  0.00 Put

R210 On  02-May-13 31/12/2012 166.4646 166.4646166.4820Bond Future 166.48  7.00 

R210 On  02-May-13 31/12/2012  161.14 5 55Bond Future 5342  0.00 Call

R210 On  02-May-13 31/12/2012  161.15 5 55Bond Future 5332  0.00 Call

R210 On  02-May-13 31/12/2012  161.16 5 55Bond Future 5322  0.00 Call

R210 On  02-May-13 31/12/2012  161.16 0 00Bond Future 0  0.00 Put

R210 On  02-May-13 31/12/2012  161.15 0 00Bond Future 0  0.00 Put

R210 On  02-May-13 31/12/2012  161.14 0 00Bond Future 0  0.00 Put

R211 On  07-February-13 31/12/2012 126.2303 126.2303126.2373Bond Future 126.24  522.00 

R211 On  07-February-13 31/12/2012  122.99 3 33Bond Future 3247  0.00 Call

R211 On  07-February-13 31/12/2012  123.01 3 33Bond Future 3227  0.00 Call
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R211 On  07-February-13 31/12/2012  123.00 3 33Bond Future 3237  0.00 Call

R211 On  07-February-13 31/12/2012  123.00 0 00Bond Future 0  0.00 Put

R211 On  07-February-13 31/12/2012  123.01 0 00Bond Future 0  0.00 Put

R211 On  07-February-13 31/12/2012  122.99 0 00Bond Future 0  0.00 Put

R211 On  02-May-13 31/12/2012 127.8185 127.8185127.8265Bond Future 127.83  7.00 

R211 On  02-May-13 31/12/2012  125.69 2 22Bond Future 2136  0.00 Call

R211 On  02-May-13 31/12/2012  125.70 2 22Bond Future 2126  0.00 Call

R211 On  02-May-13 31/12/2012  125.71 2 22Bond Future 2116  0.00 Call

R211 On  02-May-13 31/12/2012  125.71 0 00Bond Future 0  0.00 Put

R211 On  02-May-13 31/12/2012  125.70 0 00Bond Future 0  0.00 Put

R211 On  02-May-13 31/12/2012  125.69 0 00Bond Future 0  0.00 Put

R212 On  07-February-13 31/12/2012 132.4454 132.4454132.2405Bond Future 132.24  7,064.00 

R212 On  07-February-13 31/12/2012  128.99 3 33Bond Future 3250  0.00 Call

R212 On  07-February-13 31/12/2012  129.01 3 33Bond Future 3230  0.00 Call

R212 On  07-February-13 31/12/2012  129.00 3 33Bond Future 3240  0.00 Call

R212 On  07-February-13 31/12/2012  129.00 0 00Bond Future 0  0.00 Put

R212 On  07-February-13 31/12/2012  129.01 0 00Bond Future 0  0.00 Put

R212 On  07-February-13 31/12/2012  128.99 0 00Bond Future 0  0.00 Put

R212 On  02-May-13 31/12/2012 134.1119 134.1119133.9052Bond Future 133.91  11.00 

R212 On  02-May-13 31/12/2012  131.09 3 33Bond Future 2815  0.00 Call

R212 On  02-May-13 31/12/2012  131.10 3 33Bond Future 2805  0.00 Call

R212 On  02-May-13 31/12/2012  131.11 3 33Bond Future 2795  0.00 Call

R212 On  02-May-13 31/12/2012  131.11 0 00Bond Future 0  0.00 Put

R212 On  02-May-13 31/12/2012  131.10 0 00Bond Future 0  0.00 Put

R212 On  02-May-13 31/12/2012  131.09 0 00Bond Future 0  0.00 Put

R213 On  07-February-13 31/12/2012 95.7066 95.706695.6210Bond Future 7.79  10,414.00 

R213 On  07-February-13 31/12/2012  8.90 9 99Bond Future 9382  0.00 Call

R213 On  07-February-13 31/12/2012  8.95 10 1010Bond Future 9762  0.00 Call

R213 On  07-February-13 31/12/2012  9.00 10 1010Bond Future 10140  0.00 Call

R213 On  07-February-13 31/12/2012  9.05 11 1111Bond Future 10517  0.00 Call

R213 On  07-February-13 31/12/2012  9.05 0 00Bond Future 15  0.00 Put

R213 On  07-February-13 31/12/2012  9.00 0 00Bond Future 20  0.00 Put

R213 On  07-February-13 31/12/2012  8.95 0 00Bond Future 26  0.00 Put
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Closing MTM Closing PricePut

R213 On  07-February-13 31/12/2012  8.90 0 00Bond Future 33  0.00 Put

R213 On  02-May-13 31/12/2012 93.3276 93.327693.2418Bond Future 7.84  5.00 

R213 On  02-May-13 31/12/2012  7.86 4 44Bond Future 3568  0.00 Call

R213 On  02-May-13 31/12/2012  7.85 4 44Bond Future 3524  0.00 Call

R213 On  02-May-13 31/12/2012  7.84 4 43Bond Future 3480  0.00 Call

R213 On  02-May-13 31/12/2012  7.84 4 44Bond Future 3524  0.00 Put

R213 On  02-May-13 31/12/2012  7.85 3 33Bond Future 3479  0.00 Put

R213 On  02-May-13 31/12/2012  7.86 3 33Bond Future 3433  0.00 Put

R213 On  07-November-13 31/12/2012 92.3555 92.355592.2668Bond Future 7.98  0.00 

R213 On  07-November-13 31/12/2012  8.61 9 99Bond Future 8893  0.00 Call

R213 On  07-November-13 31/12/2012  8.59 9 99Bond Future 8793  0.00 Call

R213 On  07-November-13 31/12/2012  8.60 9 99Bond Future 8843  0.00 Call

R213 On  07-November-13 31/12/2012  8.60 4 44Bond Future 3701  0.00 Put

R213 On  07-November-13 31/12/2012  8.59 4 44Bond Future 3730  0.00 Put

R213 On  07-November-13 31/12/2012  8.61 4 44Bond Future 3671  0.00 Put

R214 On  07-February-13 31/12/2012 85.1239 85.123985.0830Bond Future 8.13  1,714.00 

R214 On  07-February-13 31/12/2012  8.59 5 55Bond Future 4601  0.00 Call

R214 On  07-February-13 31/12/2012  8.60 5 55Bond Future 4672  0.00 Call

R214 On  07-February-13 31/12/2012  8.61 5 55Bond Future 4742  0.00 Call

R214 On  07-February-13 31/12/2012  8.61 0 00Bond Future 415  0.00 Put

R214 On  07-February-13 31/12/2012  8.60 0 00Bond Future 430  0.00 Put

R214 On  07-February-13 31/12/2012  8.59 0 00Bond Future 445  0.00 Put
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