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Derivatives Weekly Statistics Report

JSE JOHANNESBURG STOCK EXCHANGE
Interest Rates & Currency Derivatives

From: 08/01/2013 To: 08/01/2013

Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
08/01/2013 0106 On 22-December-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2013 0357 On 15-September-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2013 0403 On 21-December-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2013 0457 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2013 0703 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2013 0757 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2013 0804 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2013 0807 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2013 0857 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2013 0904 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2013 0908 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2013 0957 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2013 0986 On 31-March-36 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
08/01/2013 1386 On 28-February-31 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2013 1409 On 28-February-41 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2013 2025 On 07-February-13 Bond Future 114.52 114.5109 114.5208 114.5109 0.00
08/01/2013 2025 On 07-February-13 110.99 Call Bond Future 3531 4 4 4 0.00
08/01/2013 2025 On 07-February-13 111.00 Call Bond Future 3521 4 4 4 0.00
08/01/2013 2025 On 07-February-13 111.01 Call Bond Future 3511 4 4 4 0.00
08/01/2013 2025 On 07-February-13 111.01 Put Bond Future 0 0 0 0 0.00
08/01/2013 2025 On 07-February-13 111.00 Put Bond Future 0 0 0 0 0.00
08/01/2013 2025 On 07-February-13 110.99 Put Bond Future 0 0 0 0 0.00
08/01/2013 2038 On 07-February-13 Bond Future 114.90 114.8903 114.9024 114.8903 0.00
08/01/2013 2038 On 07-February-13 105.99 Call Bond Future 8912 9 9 9 0.00
08/01/2013 2038 On 07-February-13 106.01 Call Bond Future 8892 9 9 9 0.00
08/01/2013 2038 On 07-February-13 106.00 Call Bond Future 8902 9 9 9 0.00
08/01/2013 2038 On 07-February-13 106.00 Put Bond Future 0 0 0 0 0.00
08/01/2013 2038 On 07-February-13 106.01 Put Bond Future 0 0 0 0 0.00
08/01/2013 2038 On 07-February-13 105.99 Put Bond Future 0 0 0 0 0.00
08/01/2013 2050 On 07-February-13 Bond Future 120.38 120.3708 120.3840 120.3708 122.00
08/01/2013 2050 On 07-February-13 112.99 Call Bond Future 7394 7 7 7 0.00
08/01/2013 2050 On 07-February-13 113.00 Call Bond Future 7384 7 7 7 0.00
08/01/2013 2050 On 07-February-13 113.01 Call Bond Future 7374 7 7 7 0.00
08/01/2013 2050 On 07-February-13 113.01 Put Bond Future 0 0 0 0 0.00
08/01/2013 2050 On 07-February-13 113.00 Put Bond Future 0 0 0 0 0.00
08/01/2013 2050 On 07-February-13 112.99 Put Bond Future 0 0 0 0 0.00
08/01/2013 5701 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2013 5706 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2013 8607 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2013 8608 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00

Page 2 of 17

2013/01/08, 06:03:07PM



Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
08/01/2013 8657 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2013 AlO3 On 09-March-16 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2013 AL7T On 07-February-13 Index Future 490.88 489.1450 490.8820 489.1450 12.00
08/01/2013 AL7T On 02-May-13 Index Future 497.07 495.3110 497.0710 495.3110 0.00
08/01/2013 ALBI On 07-February-13 Index Future 437.92 436.3500 437.9170 436.3500 1,070.00
08/01/2013 ALBI On 02-May-13 Index Future 443.44 441.8510 443.4370 441.8510 0.00
08/01/2013 C023 On 28-February-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2013 C157 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2013 C186 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2013 C189 On 01-April-13 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2013 C197 On 07-December-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2013 C201 On 22-December-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2013 C202 On 07-December-33 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2013 C203 On 15-September-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2013 C204 On 21-December-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2013 C206 On 15-January-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2013 C207 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2013 C208 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2013 C209 On 31-March-36 Price Contribution 6.25 6.2500 6.2500 6.2500 0.00
08/01/2013 C210 On 31-March-28 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2013 C211 On 31-January-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
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Put Closing MTM Closing Price
08/01/2013 C212 On 31-January-22 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2013 C213 On 28-February-31 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2013 C214 On 28-February-41 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2013 CES1 On 20-April-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2013 CS23 On 25-January-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2013 CS26 On 02-April-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2013 CS33 On 15-September-33 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2013 EL28 On 07-February-13 Bond Future 114.53 114.5145 114.5271 114.5145 0.00
08/01/2013 EL28 On 07-February-13 112.99 Call Bond Future 1537 2 2 2 0.00
08/01/2013 EL28 On 07-February-13 113.01 Call Bond Future 1517 2 2 2 0.00
08/01/2013 EL28 On 07-February-13 113.00 Call Bond Future 1527 2 2 2 0.00
08/01/2013 EL28 On 07-February-13 113.00 Put Bond Future 0 0 0 0 0.00
08/01/2013 EL28 On 07-February-13 113.01 Put Bond Future 0 0 0 0 0.00
08/01/2013 EL28 On 07-February-13 112.99 Put Bond Future 0 0 0 0 0.00
08/01/2013 ES33 On 07-February-13 Bond Future 8.65 91.6339 92.1255 91.6339 303.00
08/01/2013 ES33 On 07-February-13 8.54 Call Bond Future 0 0 0 0 0.00
08/01/2013 ES33 On 07-February-13 8.55 Call Bond Future 0 0 0 0 0.00
08/01/2013 ES33 On 07-February-13 8.56 Call Bond Future 0 0 0 0 0.00
08/01/2013 ES33 On 07-February-13 8.56 Put Bond Future 793 1 1 1 0.00
08/01/2013 ES33 On 07-February-13 8.55 Put Bond Future 882 1 1 1 0.00
08/01/2013 ES33 On 07-February-13 8.54 Put Bond Future 970 1 1 1 0.00
08/01/2013 GOVI On 07-February-13 GOovi 437.96 436.4090 437.9600 436.4090 335.00
08/01/2013 GOVI On 07-February-13 432.99 Call GOviI 49700 3 5 3 0.00
08/01/2013 GOVI On 07-February-13 433.00 Call Govl 49600 3 5 3 0.00
08/01/2013 GOVI On 07-February-13 433.01 Call GOvi 49500 3 5 3 0.00
08/01/2013 GOVI On 07-February-13 433.01 Put GOviI 0 0 0 0 0.00
08/01/2013 GOVI On 07-February-13 433.00 Put Govl 0 0 0 0 0.00
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08/01/2013 GOVI On 07-February-13 43299 Put GOoVI 0 0 0 0 0.00
08/01/2013 GOVI On 02-May-13 GovI 443.48 441.9110 443.4810 441.9110 0.00
08/01/2013 GOVI On 02-May-13 432.99 Call GovI 104910 9 10 9 0.00
08/01/2013 GOVI On 02-May-13 433.00 Call GovI 104810 9 10 9 0.00
08/01/2013 GOVI On 02-May-13 433.01 Call GovI 104710 9 10 9 0.00
08/01/2013 GOVI On 02-May-13 433.01 Put GOV 0 0 0 0 0.00
08/01/2013 GOVI On 02-May-13 433.00 Put GovIi 0 0 0 0 0.00
08/01/2013 GOVI On 02-May-13 432.99 Put GovI 0 0 0 0 0.00
08/01/2013 GVIX On 01-January-29 LIVE INDEX 110.00 110.0000 110.0000 110.0000 0.00
08/01/2013 IGOV On 07-February-13 Index Future 201.04 200.9860 201.0420 200.9860 608.00
08/01/2013 IGOV On 02-May-13 Index Future 203.58 203.5200 203.5770 203.5200 0.00
08/01/2013 ILBI On 07-February-13 Index Future 542.81 542.8110 542.8110 542.8110 183.00
08/01/2013 J157 On 15-September-15 Interest Rate Swap 8.82 0.0200 0.0200 0.0200 0.00
08/01/2013 J186 On 21-December-26 Interest Rate Swap 8.68 0.1077 0.1077 0.1077 0.00
08/01/2013 J201 On 22-December-14 Interest Rate Swap 8.66 0.0514 0.0514 0.0514 0.00
08/01/2013 J203 On 15-September-17 Interest Rate Swap 8.98 0.0847 0.0847 0.0847 0.00
08/01/2013 J204 On 21-December-18 Interest Rate Swap 8.96 0.0958 0.0958 0.0958 0.00
08/01/2013 J207 On 15-January-20 Interest Rate Swap 9.00 0.0691 0.0691 0.0691 0.00
08/01/2013 JBAF On 16-January-13 Jibar Tradeable Future 5.09 94.9000 94.9100 94.9000 0.00
08/01/2013 JBAF On 20-February-13 Jibar Tradeable Future 5.03 94.9500 94.9700 94.9500 0.00
08/01/2013 JBAF On 20-March-13 Jibar Tradeable Future 5.00 94.9800 95.0000 94.9800 1,000.00
08/01/2013 JBAF On 17-April-13 Jibar Tradeable Future 4.97 95.0200 95.0300 95.0200 0.00
08/01/2013 JBAF On 15-May-13 Jibar Tradeable Future 4.96 95.0300 95.0400 95.0300 0.00
08/01/2013 JBAF On 19-June-13 Jibar Tradeable Future 4.94 95.0500 95.0600 95.0500 500.00
08/01/2013 JBAF On 18-September-13 Jibar Tradeable Future 4.94 95.0500 95.0600 95.0500 2,200.00
08/01/2013 JBAF On 18-December-13 Jibar Tradeable Future 4.98 95.0000 95.0200 95.0000 2,000.00
08/01/2013 JBAF On 19-March-14 Jibar Tradeable Future 5.08 94.9000 94.9200 94.9000 1,500.00
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08/01/2013 JBAF On 18-June-14 Jibar Tradeable Future 5.20 94.7700 94.8000 94.7700 800.00
08/01/2013 JBAF On 17-September-14 Jibar Tradeable Future 5.34 94.6300 94.6600 94.6300 0.00
08/01/2013 JBAF On 17-December-14 Jibar Tradeable Future 5.51 94.4500 94.4900 94.4500 0.00
08/01/2013 OTH1 On 02-May-13 Index Future 427.80 427.8020 427.8020 427.8020 0.00
08/01/2013 R023 On 07-February-13 Bond Future 6.73 110.4387 110.9011 110.4387 1,630.00
08/01/2013 R023 On 07-February-13 7.04 Call Bond Future 2322 2 2 2 0.00
08/01/2013 R023 On 07-February-13 7.06 Call Bond Future 2469 2 2 2 0.00
08/01/2013 R023 On 07-February-13 7.05 Call Bond Future 2396 2 2 2 0.00
08/01/2013 R023 On 07-February-13 7.05 Put Bond Future 0 0 0 0 0.00
08/01/2013 R023 On 07-February-13 7.06 Put Bond Future 0 0 0 0 0.00
08/01/2013 R023 On 07-February-13 7.04 Put Bond Future 0 0 0 0 0.00
08/01/2013 R023 On 02-May-13 Bond Future 6.77 107.8625 108.3307 107.8625 2.00
08/01/2013 R023 On 02-May-13 7.04 Call Bond Future 1943 1 2 1 0.00
08/01/2013 R023 On 02-May-13 7.05 Call Bond Future 2015 2 2 2 0.00
08/01/2013 R023 On 02-May-13 7.06 Call Bond Future 2087 2 2 2 0.00
08/01/2013 R023 On 02-May-13 7.06 Put Bond Future 0 0 0 0 0.00
08/01/2013 R023 On 02-May-13 7.05 Put Bond Future 0 0 0 0 0.00
08/01/2013 R023 On 02-May-13 7.04 Put Bond Future 0 0 0 0 0.00
08/01/2013 R023 On 01-August-13 Bond Future 6.83 109.2876 109.7620 109.2876 0.00
08/01/2013 R023 On 01-August-13 7.29 Call Bond Future 3292 3 3 3 0.00
08/01/2013 R023 On 01-August-13 7.31 Call Bond Future 3431 3 3 3 0.00
08/01/2013 R023 On 01-August-13 7.30 Call Bond Future 3362 3 3 3 0.00
08/01/2013 R023 On 01-August-13 7.30 Put Bond Future 0 0 0 0 0.00
08/01/2013 R023 On 01-August-13 7.31 Put Bond Future 0 0 0 0 0.00
08/01/2013 R023 On 01-August-13 7.29 Put Bond Future 0 0 0 0 0.00
08/01/2013 R157 On 07-February-13 Bond Future 5.30 125.0384 125.1500 125.0384 7,467.00
08/01/2013 R157 On 07-February-13 6.28 Call Bond Future 2584 2 3 2 0.00
08/01/2013 R157 On 07-February-13 6.50 Call Bond Future 3155 3 3 3 0.00
08/01/2013 R157 On 07-February-13 6.70 Call Bond Future 3671 4 4 4 0.00
08/01/2013 R157 On 07-February-13 6.75 Call Bond Future 3799 4 4 4 0.00
08/01/2013 R157 On 07-February-13 6.80 Call Bond Future 3928 4 4 4 0.00
08/01/2013 R157 On 07-February-13 6.80 Put Bond Future 0 0 0 0 0.00
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08/01/2013 R157 On 07-February-13 6.75 Put Bond Future 0 0 0 0 0.00
08/01/2013 R157 On 07-February-13 6.70 Put Bond Future 0 0 0 0 0.00
08/01/2013 R157 On 07-February-13 6.50 Put Bond Future 0 0 0 0 0.00
08/01/2013 R157 On 07-February-13 6.28 Put Bond Future 0 0 0 0 0.00
08/01/2013 R157 On 02-May-13 Bond Future 5.30 119.7502 119.8634 119.7502 13,141.00
08/01/2013 R157 On 02-May-13 5.35 Call Bond Future 598 1 1 1 0.00
08/01/2013 R157 On 02-May-13 5.34 Call Bond Future 585 1 1 1 0.00
08/01/2013 R157 On 02-May-13 5.36 Call Bond Future 612 1 1 1 0.00
08/01/2013 R157 On 02-May-13 5.36 Put Bond Future 468 1 0 1 0.00
08/01/2013 R157 On 02-May-13 5.34 Put Bond Future 490 1 0 1 0.00
08/01/2013 R157 On 02-May-13 5.35 Put Bond Future 479 1 0 1 0.00
08/01/2013 R157 On 07-November-13 Bond Future 5.29 116.2326 116.3491 116.2326 0.00
08/01/2013 R157 On 07-November-13 5.60 Call Bond Future 1107 1 1 1 0.00
08/01/2013 R157 On 07-November-13 5.61 Call Bond Future 1119 1 1 1 0.00
08/01/2013 R157 On 07-November-13 5.59 Call Bond Future 1095 1 1 1 0.00
08/01/2013 R157 On 07-November-13 5.59 Put Bond Future 538 1 1 1 0.00
08/01/2013 R157 On 07-November-13 5.61 Put Bond Future 524 1 1 1 0.00
08/01/2013 R157 On 07-November-13 5.60 Put Bond Future 531 1 1 1 0.00
08/01/2013 R186 On 07-February-13 Bond Future 7.22 129.2979 129.9296 129.2979 57,188.00
08/01/2013 R186 On 07-February-13 7.00 Call Bond Future 912 1 1 1 10,300.00
08/01/2013 R186 On 07-February-13 7.25 Call Bond Future 1991 2 2 2 670.00
08/01/2013 R186 On 07-February-13 7.29 Call Bond Future 2215 2 2 2 0.00
08/01/2013 R186 On 07-February-13 8.50 Call Bond Future 12325 12 12 12 0.00
08/01/2013 R186 On 07-February-13 8.55 Call Bond Future 12770 12 13 12 0.00
08/01/2013 R186 On 07-February-13 8.32 Call Bond Future 10707 10 1 10 0.00
08/01/2013 R186 On 07-February-13 8.45 Call Bond Future 11878 1 12 1" 0.00
08/01/2013 R186 On 07-February-13 8.47 Call Bond Future 12057 11 12 1" 0.00
08/01/2013 R186 On 07-February-13 7.50 Call Bond Future 3599 3 4 3 575.00
08/01/2013 R186 On 07-February-13 8.00 Call Bond Future 7805 7 8 7 0.00
08/01/2013 R186 On 07-February-13 7.75 Call Bond Future 5599 5 6 5 1,000.00
08/01/2013 R186 On 07-February-13 7.75 Put Bond Future 287 0 0 0 0.00
08/01/2013 R186 On 07-February-13 8.00 Put Bond Future 92 0 0 0 150.00
08/01/2013 R186 On 07-February-13 7.50 Put Bond Future 756 1 1 1 0.00
08/01/2013 R186 On 07-February-13 8.47 Put Bond Future 6 0 0 0 0.00
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08/01/2013 R186 On 07-February-13 8.45 Put Bond Future 7 0 0 0 0.00
08/01/2013 R186 On 07-February-13 8.32 Put Bond Future 16 0 0 0 2,000.00
08/01/2013 R186 On 07-February-13 8.55 Put Bond Future 4 0 0 0 0.00
08/01/2013 R186 On 07-February-13 8.50 Put Bond Future 5 0 0 0 0.00
08/01/2013 R186 On 07-February-13 7.29 Put Bond Future 1499 2 1 2 100.00
08/01/2013 R186 On 07-February-13 7.25 Put Bond Future 1686 2 2 2 0.00
08/01/2013 R186 On 07-February-13 7.00 Put Bond Future 3218 4 3 4 0.00
08/01/2013 R186 On 02-May-13 Bond Future 7.28 130.8630 131.5024 130.8630 12.00
08/01/2013 R186 On 02-May-13 7.40 Call Bond Future 4316 4 4 4 0.00
08/01/2013 R186 On 02-May-13 7.41 Call Bond Future 4371 4 4 4 0.00
08/01/2013 R186 On 02-May-13 7.39 Call Bond Future 4261 4 4 4 0.00
08/01/2013 R186 On 02-May-13 7.39 Put Bond Future 3118 3 3 3 0.00
08/01/2013 R186 On 02-May-13 7.41 Put Bond Future 3028 3 3 3 0.00
08/01/2013 R186 On 02-May-13 7.40 Put Bond Future 3073 3 3 3 0.00
08/01/2013 R186 On 07-November-13 Bond Future 7.41 129.0982 129.7553 129.0982 0.00
08/01/2013 R186 On 07-November-13 8.15 Call Bond Future 10346 10 10 10 0.00
08/01/2013 R186 On 07-November-13 8.16 Call Bond Future 10406 10 10 10 0.00
08/01/2013 R186 On 07-November-13 8.75 Call Bond Future 14114 14 14 14 0.00
08/01/2013 R186 On 07-November-13 8.14 Call Bond Future 10285 10 10 10 0.00
08/01/2013 R186 On 07-November-13 8.14 Put Bond Future 3447 4 3 4 0.00
08/01/2013 R186 On 07-November-13 8.75 Put Bond Future 1961 2 2 2 130.00
08/01/2013 R186 On 07-November-13 8.16 Put Bond Future 3388 4 3 4 0.00
08/01/2013 R186 On 07-November-13 8.15 Put Bond Future 3418 4 3 4 0.00
08/01/2013 R189 On 07-February-13 Bond Future 217.94 217.9343 217.9419 217.9343 154.00
08/01/2013 R189 On 07-February-13 212.99 Call Bond Future 4952 5 5 5 0.00
08/01/2013 R189 On 07-February-13 213.01 Call Bond Future 4932 5 5 5 0.00
08/01/2013 R189 On 07-February-13 213.00 Call Bond Future 4942 5 5 5 0.00
08/01/2013 R189 On 07-February-13 213.00 Put Bond Future 0 0 0 0 0.00
08/01/2013 R189 On 07-February-13 213.01 Put Bond Future 0 0 0 0 0.00
08/01/2013 R189 On 07-February-13 212.99 Put Bond Future 0 0 0 0 0.00
08/01/2013 R197 On 07-February-13 Bond Future 287.15 287.1304 287.1542 287.1304 2,633.00
08/01/2013 R197 On 07-February-13 278.99 Call Bond Future 8164 8 8 8 0.00
08/01/2013 R197 On 07-February-13 279.00 Call Bond Future 8154 8 8 8 0.00

Page 8 of 17

2013/01/08, 06:03:07PM



Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
08/01/2013 R197 On 07-February-13 279.01 Call Bond Future 8144 8 8 8 0.00
08/01/2013 R197 On 07-February-13 279.01 Put Bond Future 0 0 0 0 0.00
08/01/2013 R197 On 07-February-13 279.00 Put Bond Future 0 0 0 0 0.00
08/01/2013 R197 On 07-February-13 278.99 Put Bond Future 0 0 0 0 0.00
08/01/2013 R197 On 02-May-13 Bond Future 290.77 290.7501 290.7743 290.7501 40.00
08/01/2013 R197 On 02-May-13 282.39 Call Bond Future 8384 8 8 8 0.00
08/01/2013 R197 On 02-May-13 282.41 Call Bond Future 8364 8 8 8 0.00
08/01/2013 R197 On 02-May-13 282.40 Call Bond Future 8374 8 8 8 0.00
08/01/2013 R197 On 02-May-13 282.40 Put Bond Future 0 0 0 0 0.00
08/01/2013 R197 On 02-May-13 282.41 Put Bond Future 0 0 0 0 0.00
08/01/2013 R197 On 02-May-13 282.39 Put Bond Future 0 0 0 0 0.00
08/01/2013 R201 On 07-February-13 Bond Future 5.01 107.7196 107.8053 107.7196 1,540.00
08/01/2013 R201 On 07-February-13 498 Call Bond Future 143 0 0.00
08/01/2013 R201 On 07-February-13 5.60 Call Bond Future 1069 1 1 1 0.00
08/01/2013 R201 On 07-February-13 6.20 Call Bond Future 2142 2 2 2 0.00
08/01/2013 R201 On 07-February-13 6.25 Call Bond Future 2231 2 2 2 0.00
08/01/2013 R201 On 07-February-13 6.30 Call Bond Future 2320 2 2 2 0.00
08/01/2013 R201 On 07-February-13 6.30 Put Bond Future 0 0 0 0 0.00
08/01/2013 R201 On 07-February-13 6.25 Put Bond Future 0 0 0 0 0.00
08/01/2013 R201 On 07-February-13 6.20 Put Bond Future 0 0 0 0 0.00
08/01/2013 R201 On 07-February-13 5.60 Put Bond Future 1 0 0 0 0.00
08/01/2013 R201 On 07-February-13 498 Put Bond Future 200 0 0 0 0.00
08/01/2013 R201 On 02-May-13 Bond Future 497 109.0235 109.1104 109.0235 4.00
08/01/2013 R201 On 02-May-13 4.05 Call Bond Future 5 0 0 0 0.00
08/01/2013 R201 On 02-May-13 4.04 Call Bond Future 4 0 0 0 0.00
08/01/2013 R201 On 02-May-13 4.06 Call Bond Future 5 0 0 0 0.00
08/01/2013 R201 On 02-May-13 4.06 Put Bond Future 1477 2 1 2 0.00
08/01/2013 R201 On 02-May-13 4.04 Put Bond Future 1509 2 2 2 0.00
08/01/2013 R201 On 02-May-13 4.05 Put Bond Future 1493 2 1 2 0.00
08/01/2013 R201 On 07-November-13 Bond Future 4.80 107.5520 107.6414 107.5520 0.00
08/01/2013 R201 On 07-November-13 4.80 Call Bond Future 404 0 0 0 0.00
08/01/2013 R201 On 07-November-13 4.81 Call Bond Future 410 0 0 0 0.00
08/01/2013 R201 On 07-November-13 4.79 Call Bond Future 399 0 0 0 0.00
08/01/2013 R201 On 07-November-13 4.79 Put Bond Future 410 0 0 0 0.00
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08/01/2013 R201 On 07-November-13 4.81 Put Bond Future 400 0 0 0.00
08/01/2013 R201 On 07-November-13 4.80 Put Bond Future 405 0 0 0.00
08/01/2013 R202 On 07-February-13 Bond Future 219.24 219.2193 219.2416 219.2193 50,656.00
08/01/2013 R202 On 07-February-13 204.99 Call Bond Future 14252 14 14 14 0.00
08/01/2013 R202 On 07-February-13 205.01 Call Bond Future 14232 14 14 14 0.00
08/01/2013 R202 On 07-February-13 205.00 Call Bond Future 14242 14 14 14 0.00
08/01/2013 R202 On 07-February-13 205.00 Put Bond Future 0 0 0 0 0.00
08/01/2013 R202 On 07-February-13 205.01 Put Bond Future 0 0 0 0 0.00
08/01/2013 R202 On 07-February-13 204.99 Put Bond Future 0 0 0 0 0.00
08/01/2013 R202 On 02-May-13 Bond Future 222.01 221.9828 222.0055 221.9828 1.00
08/01/2013 R202 On 02-May-13 211.04 Call Bond Future 10965 1 1 1" 0.00
08/01/2013 R202 On 02-May-13 211.05 Call Bond Future 10955 11 1" 1" 0.00
08/01/2013 R202 On 02-May-13 211.06 Call Bond Future 10945 1 1" 1 0.00
08/01/2013 R202 On 02-May-13 211.06 Put Bond Future 0 0 0 0 0.00
08/01/2013 R202 On 02-May-13 211.05 Put Bond Future 0 0 0 0 0.00
08/01/2013 R202 On 02-May-13 211.04 Put Bond Future 0 0 0 0 0.00
08/01/2013 R203 On 07-February-13 Bond Future 5.73 113.2276 113.4666 113.2276 19,398.00
08/01/2013 R203 On 07-February-13 5.54 Call Bond Future 232 0 0 0 10,000.00
08/01/2013 R203 On 07-February-13 6.11 Call Bond Future 1690 1 2 1 12,600.00
08/01/2013 R203 On 07-February-13 6.45 Call Bond Future 3016 3 3 3 0.00
08/01/2013 R203 On 07-February-13 6.94 Call Bond Future 4987 5 5 5 0.00
08/01/2013 R203 On 07-February-13 7.15 Call Bond Future 5821 6 6 6 0.00
08/01/2013 R203 On 07-February-13 6.50 Call Bond Future 3218 3 3 3 0.00
08/01/2013 R203 On 07-February-13 6.55 Call Bond Future 3420 3 3 3 0.00
08/01/2013 R203 On 07-February-13 6.65 Call Bond Future 3823 4 4 4 0.00
08/01/2013 R203 On 07-February-13 6.65 Put Bond Future 1 0 0 0 30,250.00
08/01/2013 R203 On 07-February-13 6.55 Put Bond Future 3 0 0 0 0.00
08/01/2013 R203 On 07-February-13 6.50 Put Bond Future 5 0 0 0 0.00
08/01/2013 R203 On 07-February-13 7.15 Put Bond Future 0 0 0 0 0.00
08/01/2013 R203 On 07-February-13 6.94 Put Bond Future 0 0 0 0 0.00
08/01/2013 R203 On 07-February-13 6.45 Put Bond Future 7 0 0 0 0.00
08/01/2013 R203 On 07-February-13 6.1 Put Bond Future 80 0 0 0 3,254.00
08/01/2013 R203 On 07-February-13 5.54 Put Bond Future 1019 1 1 1 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
08/01/2013 R203 On 02-May-13 Bond Future 5.75 110.4417 110.6836 110.4417 22.00
08/01/2013 R203 On 02-May-13 5.90 Call Bond Future 1384 1 1 1 0.00
08/01/2013 R203 On 02-May-13 5.89 Call Bond Future 1360 1 1 1 0.00
08/01/2013 R203 On 02-May-13 5.91 Call Bond Future 1407 1 1 1 0.00
08/01/2013 R203 On 02-May-13 591 Put Bond Future 772 1 1 1 0.00
08/01/2013 R203 On 02-May-13 5.89 Put Bond Future 804 1 1 1 0.00
08/01/2013 R203 On 02-May-13 5.90 Put Bond Future 788 1 1 1 0.00
08/01/2013 R203 On 07-November-13 Bond Future 5.82 109.3158 109.5647 109.3158 0.00
08/01/2013 R203 On 07-November-13 6.00 Call Bond Future 2070 2 2 2 0.00
08/01/2013 R203 On 07-November-13 6.01 Call Bond Future 2091 2 2 2 0.00
08/01/2013 R203 On 07-November-13 5.99 Call Bond Future 2051 2 2 2 0.00
08/01/2013 R203 On 07-November-13 5.99 Put Bond Future 1445 2 1 2 0.00
08/01/2013 R203 On 07-November-13 6.01 Put Bond Future 1415 2 1 2 0.00
08/01/2013 R203 On 07-November-13 6.00 Put Bond Future 1430 2 1 2 0.00
08/01/2013 R204 On 07-February-13 Bond Future 5.97 110.7828 111.0743 110.7828 16,672.00
08/01/2013 R204 On 07-February-13 7.29 Call Bond Future 6589 6 7 6 0.00
08/01/2013 R204 On 07-February-13 7.45 Call Bond Future 7353 7 7 7 0.00
08/01/2013 R204 On 07-February-13 7.95 Call Bond Future 9695 9 10 9 0.00
08/01/2013 R204 On 07-February-13 8.05 Call Bond Future 10155 10 10 10 0.00
08/01/2013 R204 On 07-February-13 8.00 Call Bond Future 9926 10 10 10 0.00
08/01/2013 R204 On 07-February-13 8.00 Put Bond Future 0 0 0 0 0.00
08/01/2013 R204 On 07-February-13 8.05 Put Bond Future 0 0 0 0 0.00
08/01/2013 R204 On 07-February-13 7.95 Put Bond Future 0 0 0 0 0.00
08/01/2013 R204 On 07-February-13 7.45 Put Bond Future 0 0 0 0 0.00
08/01/2013 R204 On 07-February-13 7.29 Put Bond Future 0 0 0 0 0.00
08/01/2013 R204 On 02-May-13 Bond Future 6.00 112.1238 112.4189 112.1238 24.00
08/01/2013 R204 On 02-May-13 6.30 Call Bond Future 2337 2 2 2 0.00
08/01/2013 R204 On 02-May-13 6.31 Call Bond Future 2369 2 2 2 0.00
08/01/2013 R204 On 02-May-13 6.29 Call Bond Future 2304 2 2 2 0.00
08/01/2013 R204 On 02-May-13 6.29 Put Bond Future 880 1 1 1 0.00
08/01/2013 R204 On 02-May-13 6.31 Put Bond Future 847 1 1 1 0.00
08/01/2013 R204 On 02-May-13 6.30 Put Bond Future 864 1 1 1 0.00
08/01/2013 R204 On 07-November-13 Bond Future 6.09 111.1204 111.4238 111.1204 0.00
08/01/2013 R204 On 07-November-13 6.30 Call Bond Future 2944 3 3 3 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
08/01/2013 R204 On 07-November-13 6.31 Call Bond Future 2970 3 3 3 0.00
08/01/2013 R204 On 07-November-13 7.00 Call Bond Future 5028 5 5 5 0.00
08/01/2013 R204 On 07-November-13 6.29 Call Bond Future 2918 3 3 3 0.00
08/01/2013 R204 On 07-November-13 6.29 Put Bond Future 2003 2 2 2 0.00
08/01/2013 R204 On 07-November-13 7.00 Put Bond Future 972 1 1 1 180.00
08/01/2013 R204 On 07-November-13 6.31 Put Bond Future 1965 2 2 2 0.00
08/01/2013 R204 On 07-November-13 6.30 Put Bond Future 1983 2 2 2 0.00
08/01/2013 R206 On 07-February-13 Bond Future 5.02 102.7465 102.7856 102.7465 1,120.00
08/01/2013 R206 On 07-February-13 4.76 Call Bond Future 8 0 0 0 0.00
08/01/2013 R206 On 07-February-13 5.00 Call Bond Future 65 0 0 0 0.00
08/01/2013 R206 On 07-February-13 5.95 Call Bond Future 841 1 1 1 0.00
08/01/2013 R206 On 07-February-13 6.05 Call Bond Future 930 1 1 1 0.00
08/01/2013 R206 On 07-February-13 6.00 Call Bond Future 886 1 1 1 0.00
08/01/2013 R206 On 07-February-13 6.00 Put Bond Future 0 0 0 0 0.00
08/01/2013 R206 On 07-February-13 6.05 Put Bond Future 0 0 0 0 0.00
08/01/2013 R206 On 07-February-13 5.95 Put Bond Future 0 0 0 0.00
08/01/2013 R206 On 07-February-13 5.00 Put Bond Future 81 0 0 0 0.00
08/01/2013 R206 On 07-February-13 4.76 Put Bond Future 242 0 0 0 0.00
08/01/2013 R206 On 02-May-13 Bond Future 4.94 103.9902 104.0299 103.9902 23.00
08/01/2013 R206 On 02-May-13 3.40 Call Bond Future 0 0 0 0 0.00
08/01/2013 R206 On 02-May-13 3.41 Call Bond Future 0 0 0 0 0.00
08/01/2013 R206 On 02-May-13 3.39 Call Bond Future 0 0 0 0 0.00
08/01/2013 R206 On 02-May-13 3.39 Put Bond Future 1065 1 1 1 0.00
08/01/2013 R206 On 02-May-13 3.41 Put Bond Future 1051 1 1 1 0.00
08/01/2013 R206 On 02-May-13 3.40 Put Bond Future 1058 1 1 1 0.00
08/01/2013 R206 On 07-November-13 Bond Future 3.75 103.0318 103.0727 103.0318 0.00
08/01/2013 R206 On 07-November-13 4.30 Call Bond Future 117 0 0 0 0.00
08/01/2013 R206 On 07-November-13 429 Call Bond Future 115 0 0 0 0.00
08/01/2013 R206 On 07-November-13 4.31 Call Bond Future 118 0 0 0 0.00
08/01/2013 R206 On 07-November-13 4.31 Put Bond Future 17 0 0 0 0.00
08/01/2013 R206 On 07-November-13 429 Put Bond Future 18 0 0 0 0.00
08/01/2013 R206 On 07-November-13 4.30 Put Bond Future 18 0 0 0 0.00
08/01/2013 R207 On 07-February-13 Bond Future 6.24 105.8672 106.1902 105.8672 11,309.00
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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
08/01/2013 R207 On 07-February-13 7.66 Call Bond Future 7810 7 8 7 0.00
08/01/2013 R207 On 07-February-13 7.80 Call Bond Future 8538 8 9 8 0.00
08/01/2013 R207 On 07-February-13 8.20 Call Bond Future 10582 10 1" 10 0.00
08/01/2013 R207 On 07-February-13 8.25 Call Bond Future 10834 11 1" 1" 0.00
08/01/2013 R207 On 07-February-13 8.30 Call Bond Future 11085 1 1 1" 0.00
08/01/2013 R207 On 07-February-13 8.30 Put Bond Future 0 0 0 0 0.00
08/01/2013 R207 On 07-February-13 8.25 Put Bond Future 0 0 0 0 0.00
08/01/2013 R207 On 07-February-13 8.20 Put Bond Future 0 0 0 0 0.00
08/01/2013 R207 On 07-February-13 7.80 Put Bond Future 0 0 0 0 0.00
08/01/2013 R207 On 07-February-13 7.66 Put Bond Future 0 0 0 0 0.00
08/01/2013 R207 On 02-May-13 Bond Future 6.28 107.1487 107.4758 107.1487 0.00
08/01/2013 R207 On 02-May-13 6.45 Call Bond Future 2251 2 2 2 0.00
08/01/2013 R207 On 02-May-13 6.44 Call Bond Future 2218 2 2 2 0.00
08/01/2013 R207 On 02-May-13 6.46 Call Bond Future 2283 2 2 2 0.00
08/01/2013 R207 On 02-May-13 6.46 Put Bond Future 1274 1 1 1 0.00
08/01/2013 R207 On 02-May-13 6.44 Put Bond Future 1319 1 1 1 0.00
08/01/2013 R207 On 02-May-13 6.45 Put Bond Future 1296 1 1 1 0.00
08/01/2013 R207 On 07-November-13 Bond Future 6.38 106.4042 106.7405 106.4042 0.00
08/01/2013 R207 On 07-November-13 6.70 Call Bond Future 3792 4 4 4 0.00
08/01/2013 R207 On 07-November-13 6.71 Call Bond Future 3823 4 4 4 0.00
08/01/2013 R207 On 07-November-13 6.69 Call Bond Future 3762 4 4 4 0.00
08/01/2013 R207 On 07-November-13 6.69 Put Bond Future 2167 2 2 2 0.00
08/01/2013 R207 On 07-November-13 6.71 Put Bond Future 2127 2 2 2 0.00
08/01/2013 R207 On 07-November-13 6.70 Put Bond Future 2146 2 2 2 0.00
08/01/2013 R208 On 07-February-13 Bond Future 6.36 104.4864 104.9081 104.4864 19,925.00
08/01/2013 R208 On 07-February-13 6.00 Call Bond Future 221 0 0 0 12,250.00
08/01/2013 R208 On 07-February-13 7.78 Call Bond Future 8538 8 9 8 0.00
08/01/2013 R208 On 07-February-13 7.85 Call Bond Future 8937 9 9 9 0.00
08/01/2013 R208 On 07-February-13 8.83 Call Bond Future 14305 14 14 14 0.00
08/01/2013 R208 On 07-February-13 7.95 Call Bond Future 9503 9 10 9 0.00
08/01/2013 R208 On 07-February-13 8.05 Call Bond Future 10065 10 10 10 0.00
08/01/2013 R208 On 07-February-13 8.00 Call Bond Future 9784 10 9 0.00
08/01/2013 R208 On 07-February-13 8.00 Put Bond Future 0 0 0 0.00
08/01/2013 R208 On 07-February-13 8.05 Put Bond Future 0 0 0 0.00
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08/01/2013 R208 On 07-February-13 7.95 Put Bond Future 0 0 0 0 0.00
08/01/2013 R208 On 07-February-13 8.83 Put Bond Future 0 0 0 0 0.00
08/01/2013 R208 On 07-February-13 7.85 Put Bond Future 0 0 0 0 0.00
08/01/2013 R208 On 07-February-13 7.78 Put Bond Future 0 0 0 0 0.00
08/01/2013 R208 On 07-February-13 6.00 Put Bond Future 2576 3 3 3 0.00
08/01/2013 R208 On 02-May-13 Bond Future 6.41 102.3582 102.7851 102.3582 47.00
08/01/2013 R208 On 02-May-13 6.66 Call Bond Future 2876 3 3 3 0.00
08/01/2013 R208 On 02-May-13 6.64 Call Bond Future 2800 3 3 3 0.00
08/01/2013 R208 On 02-May-13 6.65 Call Bond Future 2838 3 3 3 0.00
08/01/2013 R208 On 02-May-13 6.65 Put Bond Future 1333 2 1 2 0.00
08/01/2013 R208 On 02-May-13 6.64 Put Bond Future 1357 2 1 2 0.00
08/01/2013 R208 On 02-May-13 6.66 Put Bond Future 1311 1 1 1 0.00
08/01/2013 R208 On 07-November-13 Bond Future 6.50 101.7740 102.2129 101.7740 0.00
08/01/2013 R208 On 07-November-13 6.81 Call Bond Future 4340 4 4 0.00
08/01/2013 R208 On 07-November-13 7.50 Call Bond Future 6951 7 7 7 0.00
08/01/2013 R208 On 07-November-13 6.79 Call Bond Future 4273 4 4 4 0.00
08/01/2013 R208 On 07-November-13 6.80 Call Bond Future 4307 4 4 4 0.00
08/01/2013 R208 On 07-November-13 6.80 Put Bond Future 2594 3 3 3 0.00
08/01/2013 R208 On 07-November-13 6.79 Put Bond Future 2618 3 3 3 0.00
08/01/2013 R208 On 07-November-13 7.50 Put Bond Future 1331 1 1 1 230.00
08/01/2013 R208 On 07-November-13 6.81 Put Bond Future 2571 3 3 3 0.00
08/01/2013 R209 On 07-February-13 Bond Future 8.04 83.1243 83.6225 83.1243 11,334.00
08/01/2013 R209 On 07-February-13 8.63 Call Bond Future 5132 5 5 5 0.00
08/01/2013 R209 On 07-February-13 8.83 Call Bond Future 6626 6 7 6 0.00
08/01/2013 R209 On 07-February-13 8.95 Call Bond Future 7529 7 8 7 0.00
08/01/2013 R209 On 07-February-13 9.10 Call Bond Future 8648 8 9 8 0.00
08/01/2013 R209 On 07-February-13 9.00 Call Bond Future 7904 7 8 7 0.00
08/01/2013 R209 On 07-February-13 9.06 Call Bond Future 8351 8 8 8 0.00
08/01/2013 R209 On 07-February-13 9.05 Call Bond Future 8277 8 8 8 0.00
08/01/2013 R209 On 07-February-13 9.05 Put Bond Future 14 0 0 0 0.00
08/01/2013 R209 On 07-February-13 9.06 Put Bond Future 13 0 0 0 0.00
08/01/2013 R209 On 07-February-13 9.00 Put Bond Future 19 0 0 0 0.00
08/01/2013 R209 On 07-February-13 9.10 Put Bond Future 10 0 0 0 0.00
08/01/2013 R209 On 07-February-13 8.95 Put Bond Future 25 0 0 0 0.00
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08/01/2013 R209 On 07-February-13 8.83 Put Bond Future 51 0 0 0 14,000.00
08/01/2013 R209 On 07-February-13 8.63 Put Bond Future 144 0 0 0 11,000.00
08/01/2013 R209 On 02-May-13 Bond Future 8.10 80.9888 81.4931 80.9888 33.00
08/01/2013 R209 On 02-May-13 8.01 Call Bond Future 2855 3 3 3 0.00
08/01/2013 R209 On 02-May-13 7.99 Call Bond Future 2775 3 3 3 0.00
08/01/2013 R209 On 02-May-13 8.00 Call Bond Future 2815 3 3 3 0.00
08/01/2013 R209 On 02-May-13 8.00 Put Bond Future 3698 4 4 4 0.00
08/01/2013 R209 On 02-May-13 7.99 Put Bond Future 3748 4 4 4 0.00
08/01/2013 R209 On 02-May-13 8.01 Put Bond Future 3649 4 4 4 0.00
08/01/2013 R209 On 07-November-13 Bond Future 8.23 80.0691 80.5874 80.0691 0.00
08/01/2013 R209 On 07-November-13 8.81 Call Bond Future 8709 8 9 8 0.00
08/01/2013 R209 On 07-November-13 9.50 Call Bond Future 12096 12 12 12 0.00
08/01/2013 R209 On 07-November-13 8.79 Call Bond Future 8614 8 9 8 0.00
08/01/2013 R209 On 07-November-13 8.80 Call Bond Future 8661 8 9 8 0.00
08/01/2013 R209 On 07-November-13 8.80 Put Bond Future 4039 4 4 4 0.00
08/01/2013 R209 On 07-November-13 8.79 Put Bond Future 4070 4 4 4 0.00
08/01/2013 R209 On 07-November-13 9.50 Put Bond Future 2309 2 2 2 180.00
08/01/2013 R209 On 07-November-13 8.81 Put Bond Future 4009 4 4 4 0.00
08/01/2013 R210 On 07-February-13 Bond Future 166.36 166.3418 166.3578 166.3418 1,212.00
08/01/2013 R210 On 07-February-13 156.99 Call Bond Future 9368 9 9 9 0.00
08/01/2013 R210 On 07-February-13 157.01 Call Bond Future 9348 9 9 9 0.00
08/01/2013 R210 On 07-February-13 157.00 Call Bond Future 9358 9 9 9 0.00
08/01/2013 R210 On 07-February-13 157.00 Put Bond Future 0 0 0 0 0.00
08/01/2013 R210 On 07-February-13 157.01 Put Bond Future 0 0 0 0 0.00
08/01/2013 R210 On 07-February-13 156.99 Put Bond Future 0 0 0 0 0.00
08/01/2013 R210 On 02-May-13 Bond Future 166.60 166.5816 166.5977 166.5816 7.00
08/01/2013 R210 On 02-May-13 161.14 Call Bond Future 5458 5 5 5 0.00
08/01/2013 R210 On 02-May-13 161.15 Call Bond Future 5448 5 5 5 0.00
08/01/2013 R210 On 02-May-13 161.16 Call Bond Future 5438 5 5 5 0.00
08/01/2013 R210 On 02-May-13 161.16 Put Bond Future 0 0 0 0 0.00
08/01/2013 R210 On 02-May-13 161.15 Put Bond Future 0 0 0 0 0.00
08/01/2013 R210 On 02-May-13 161.14 Put Bond Future 0 0 0 0 0.00
08/01/2013 R211 On 07-February-13 Bond Future 126.29 126.2795 126.2865 126.2795 522.00
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08/01/2013 R211 On 07-February-13 122.99 Call Bond Future 3296 3 3 3 0.00
08/01/2013 R211 On 07-February-13 123.01 Call Bond Future 3276 3 3 3 0.00
08/01/2013 R211 On 07-February-13 123.00 Call Bond Future 3286 3 3 3 0.00
08/01/2013 R211 On 07-February-13 123.00 Put Bond Future 0 0 0 0 0.00
08/01/2013 R211 On 07-February-13 123.01 Put Bond Future 0 0 0 0 0.00
08/01/2013 R211 On 07-February-13 122.99 Put Bond Future 0 0 0 0 0.00
08/01/2013 R211 On 02-May-13 Bond Future 127.88 127.8714 127.8784 127.8714 7.00
08/01/2013 R211 On 02-May-13 125.69 Call Bond Future 2188 2 2 2 0.00
08/01/2013 R211 On 02-May-13 125.70 Call Bond Future 2178 2 2 2 0.00
08/01/2013 R211 On 02-May-13 125.71 Call Bond Future 2168 2 2 2 0.00
08/01/2013 R211 On 02-May-13 125.71 Put Bond Future 0 0 0 0 0.00
08/01/2013 R211 On 02-May-13 125.70 Put Bond Future 0 0 0 0 0.00
08/01/2013 R211 On 02-May-13 125.69 Put Bond Future 0 0 0 0 0.00
08/01/2013 R212 On 07-February-13 Bond Future 132.53 132.3067 132.5332 132.3067 9,064.00
08/01/2013 R212 On 07-February-13 128.99 Call Bond Future 3543 3 4 3 0.00
08/01/2013 R212 On 07-February-13 129.01 Call Bond Future 3523 3 4 3 0.00
08/01/2013 R212 On 07-February-13 129.00 Call Bond Future 3533 3 4 3 0.00
08/01/2013 R212 On 07-February-13 129.00 Put Bond Future 0 0 0 0 0.00
08/01/2013 R212 On 07-February-13 129.01 Put Bond Future 0 0 0 0 0.00
08/01/2013 R212 On 07-February-13 128.99 Put Bond Future 0 0 0 0 0.00
08/01/2013 R212 On 02-May-13 Bond Future 134.20 133.9746 134.2040 133.9746 11.00
08/01/2013 R212 On 02-May-13 131.09 Call Bond Future 3114 3 3 3 0.00
08/01/2013 R212 On 02-May-13 131.10 Call Bond Future 3104 3 3 3 0.00
08/01/2013 R212 On 02-May-13 131.11 Call Bond Future 3094 3 3 3 0.00
08/01/2013 R212 On 02-May-13 131.11 Put Bond Future 0 0 0 0 0.00
08/01/2013 R212 On 02-May-13 131.10 Put Bond Future 0 0 0 0 0.00
08/01/2013 R212 On 02-May-13 131.09 Put Bond Future 0 0 0 0 0.00
08/01/2013 R213 On 07-February-13 Bond Future 7.74 95.4306 96.0341 95.4306 10,414.00
08/01/2013 R213 On 07-February-13 8.90 Call Bond Future 9773 9 10 9 0.00
08/01/2013 R213 On 07-February-13 8.95 Call Bond Future 10157 10 10 10 0.00
08/01/2013 R213 On 07-February-13 9.00 Call Bond Future 10539 10 1" 10 0.00
08/01/2013 R213 On 07-February-13 9.05 Call Bond Future 10919 10 1 10 0.00
08/01/2013 R213 On 07-February-13 9.05 Put Bond Future 4 0 0 0 0.00
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08/01/2013 R213 On 07-February-13 9.00 Put Bond Future 6 0 0 0 0.00
08/01/2013 R213 On 07-February-13 8.95 Put Bond Future 8 0 0 0 0.00
08/01/2013 R213 On 07-February-13 8.90 Put Bond Future 1" 0 0 0 0.00
08/01/2013 R213 On 02-May-13 Bond Future 7.80 93.0514 93.6623 93.0514 5.00
08/01/2013 R213 On 02-May-13 7.86 Call Bond Future 3676 3 4 3 0.00
08/01/2013 R213 On 02-May-13 7.85 Call Bond Future 3630 3 4 3 0.00
08/01/2013 R213 On 02-May-13 7.84 Call Bond Future 3584 3 4 3 0.00
08/01/2013 R213 On 02-May-13 7.84 Put Bond Future 3208 4 3 4 0.00
08/01/2013 R213 On 02-May-13 7.85 Put Bond Future 3164 3 3 3 0.00
08/01/2013 R213 On 02-May-13 7.86 Put Bond Future 3121 3 3 3 0.00
08/01/2013 R213 On 07-November-13 Bond Future 7.93 92.0706 92.6984 92.0706 0.00
08/01/2013 R213 On 07-November-13 8.61 Call Bond Future 9113 9 9 9 0.00
08/01/2013 R213 On 07-November-13 8.59 Call Bond Future 9010 9 9 9 0.00
08/01/2013 R213 On 07-November-13 8.60 Call Bond Future 9061 9 9 9 0.00
08/01/2013 R213 On 07-November-13 8.60 Put Bond Future 3488 4 3 4 0.00
08/01/2013 R213 On 07-November-13 8.59 Put Bond Future 3516 4 4 4 0.00
08/01/2013 R213 On 07-November-13 8.61 Put Bond Future 3459 4 3 4 0.00
08/01/2013 R214 On 07-February-13 Bond Future 8.08 85.0274 85.5084 85.0274 1,714.00
08/01/2013 R214 On 07-February-13 8.59 Call Bond Future 4843 4 5 4 0.00
08/01/2013 R214 On 07-February-13 8.60 Call Bond Future 4918 5 5 5 0.00
08/01/2013 R214 On 07-February-13 8.61 Call Bond Future 4993 5 5 5 0.00
08/01/2013 R214 On 07-February-13 8.61 Put Bond Future 240 0 0 0 0.00
08/01/2013 R214 On 07-February-13 8.60 Put Bond Future 250 0 0 0 0.00
08/01/2013 R214 On 07-February-13 8.59 Put Bond Future 261 0 0 0 0.00
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