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Derivatives Weekly Statistics Report

JSE JOHANNESBURG STOCK EXCHANGE
Interest Rates & Currency Derivatives

From: 31/01/2013 To: 31/01/2013

Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
31/01/2013 0106 On 22-December-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
31/01/2013 0357 On 15-September-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
31/01/2013 0403 On 21-December-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
31/01/2013 0457 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
31/01/2013 0703 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
31/01/2013 0757 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
31/01/2013 0804 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
31/01/2013 0807 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
31/01/2013 0857 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
31/01/2013 0904 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
31/01/2013 0908 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
31/01/2013 0957 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
31/01/2013 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
31/01/2013 1386 On 28-February-31 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
31/01/2013 1409 On 28-February-41 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
31/01/2013 2025 On 07-February-13 Bond Future 113.05 113.0505 113.0483 113.0505 0.00
31/01/2013 2025 On 07-February-13 110.99 Call Bond Future 2058 2 2 2 0.00
31/01/2013 2025 On 07-February-13 111.00 Call Bond Future 2048 2 2 2 0.00
31/01/2013 2025 On 07-February-13 111.01 Call Bond Future 2038 2 2 2 0.00
31/01/2013 2025 On 07-February-13 111.01 Put Bond Future 0 0 0 0 0.00
31/01/2013 2025 On 07-February-13 111.00 Put Bond Future 0 0 0 0 0.00
31/01/2013 2025 On 07-February-13 110.99 Put Bond Future 0 0 0 0 0.00
31/01/2013 2025 On 02-May-13 Bond Future 114.48 114.4783 114.4757 114.4783 0.00
31/01/2013 2025 On 02-May-13 113.41 Call Bond Future 1062 1 1 1 0.00
31/01/2013 2025 On 02-May-13 113.41 Put Bond Future 0 0 0 0 0.00
31/01/2013 2038 On 07-February-13 Bond Future 111.63 111.6291 111.6291 111.6291 0.00
31/01/2013 2038 On 07-February-13 105.99 Call Bond Future 5639 6 6 6 0.00
31/01/2013 2038 On 07-February-13 106.01 Call Bond Future 5619 6 6 6 0.00
31/01/2013 2038 On 07-February-13 106.00 Call Bond Future 5629 6 6 6 0.00
31/01/2013 2038 On 07-February-13 106.00 Put Bond Future 0 0 0 0 0.00
31/01/2013 2038 On 07-February-13 106.01 Put Bond Future 0 0 0 0 0.00
31/01/2013 2038 On 07-February-13 105.99 Put Bond Future 0 0 0 0 0.00
31/01/2013 2038 On 02-May-13 Bond Future 113.04 113.0389 113.0385 113.0389 0.00
31/01/2013 2038 On 02-May-13 111.60 Call Bond Future 1434 1 1 1 0.00
31/01/2013 2038 On 02-May-13 111.60 Put Bond Future 0 0 0 0 0.00
31/01/2013 2050 On 07-February-13 Bond Future 118.22 117.6261 118.2245 117.6261 0.00
31/01/2013 2050 On 07-February-13 112.99 Call Bond Future 5235 5 5 5 0.00
31/01/2013 2050 On 07-February-13 113.00 Call Bond Future 5225 5 5 5 0.00
31/01/2013 2050 On 07-February-13 113.01 Call Bond Future 5215 5 5 5 0.00
31/01/2013 2050 On 07-February-13 113.01 Put Bond Future 0 0 0 0 0.00
31/01/2013 2050 On 07-February-13 113.00 Put Bond Future 0 0 0 0 0.00
31/01/2013 2050 On 07-February-13 112.99 Put Bond Future 0 0 0 0 0.00
31/01/2013 2050 On 02-May-13 Bond Future 119.72 119.1115 119.7170 119.1115 122.00
31/01/2013 2050 On 02-May-13 117.60 Call Bond Future 2119 2 2 0.00
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31/01/2013 2050 On 02-May-13 117.60 Put Bond Future 0 0 0 0 0.00
31/01/2013 5701 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
31/01/2013 5706 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
31/01/2013 8607 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
31/01/2013 8608 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
31/01/2013 8657 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
31/01/2013 AI0O3 On 09-March-16 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
31/01/2013 AL7T On 07-February-13 Index Future 486.34 483.8040 486.3420 483.8040 0.00
31/01/2013 AL7T On 02-May-13 Index Future 492.49 489.9220 492.4910 489.9220 12.00
31/01/2013 AL7T On 01-August-13 Index Future 499.43 496.8250 499.4290 496.8250 0.00
31/01/2013 ALBI On 07-February-13 Index Future 434.63 431.7070 434.6260 431.7070 289.00
31/01/2013 ALBI On 02-May-13 Index Future 440.12 437.1670 440.1210 437.1670 775.00
31/01/2013 ALBI On 01-August-13 Index Future 446.32 443.3270 446.3210 443.3270 0.00
31/01/2013 C023 On 28-February-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
31/01/2013 C025 On 31-January-25 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
31/01/2013 C038 On 31-January-38 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
31/01/2013 C048 On 28-February-48 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
31/01/2013 C050 On 31-December-50 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
31/01/2013 C157 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
31/01/2013 C186 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
31/01/2013 C189 On 01-April-13 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
31/01/2013 C197 On 07-December-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
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31/01/2013 C201 On 22-December-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
31/01/2013 C202 On 07-December-33 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
31/01/2013 C203 On 15-September-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
31/01/2013 C204 On 21-December-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
31/01/2013 C206 On 15-January-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
31/01/2013 C207 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
31/01/2013 C208 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
31/01/2013 C209 On 31-March-36 Price Contribution 6.25 6.2500 6.2500 6.2500 0.00
31/01/2013 C210 On 31-March-28 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
31/01/2013 C211 On 31-January-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
31/01/2013 C212 On 31-January-22 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
31/01/2013 C213 On 28-February-31 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
31/01/2013 C214 On 28-February-41 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
31/01/2013 CES1 On 20-April-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
31/01/2013 CS23 On 25-January-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
31/01/2013 CS26 On 02-April-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
31/01/2013 CS33 On 15-September-33 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
31/01/2013 EL28 On 07-February-13 Bond Future 113.63 113.3433 113.6304 113.3433 0.00
31/01/2013 EL28 On 07-February-13 113.01 Call Bond Future 620 0 1 0 0.00
31/01/2013 EL28 On 07-February-13 113.00 Call Bond Future 630 0 1 0 0.00
31/01/2013 EL28 On 07-February-13 112.99 Call Bond Future 640 0 1 0 0.00
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31/01/2013 EL28 On 07-February-13 112.99 Put Bond Future 0 0 0 0 0.00
31/01/2013 EL28 On 07-February-13 113.00 Put Bond Future 0 0 0 0 0.00
31/01/2013 EL28 On 07-February-13 113.01 Put Bond Future 0 0 0 0 0.00
31/01/2013 EL28 On 02-May-13 Bond Future 113.72 113.4253 113.7155 113.4253 0.00
31/01/2013 EL28 On 02-May-13 113.32 Call Bond Future 399 0 0 0 0.00
31/01/2013 EL28 On 02-May-13 113.32 Put Bond Future 0 0 0 0 0.00
31/01/2013 ES33 On 07-February-13 Bond Future 8.79 89.6613 90.8991 89.6613 0.00
31/01/2013 ES33 On 07-February-13 8.54 Call Bond Future 0 0 0 0 0.00
31/01/2013 ES33 On 07-February-13 8.56 Call Bond Future 0 0 0 0 0.00
31/01/2013 ES33 On 07-February-13 8.55 Call Bond Future 0 0 0 0 0.00
31/01/2013 ES33 On 07-February-13 8.55 Put Bond Future 2108 3 2 3 0.00
31/01/2013 ES33 On 07-February-13 8.56 Put Bond Future 2020 3 2 3 0.00
31/01/2013 ES33 On 07-February-13 8.54 Put Bond Future 2197 3 2 3 0.00
31/01/2013 ES33 On 02-May-13 Bond Future 8.87 86.9673 88.2198 86.9673 303.00
31/01/2013 ES33 On 02-May-13 91.02 Call Bond Future 79040 78 79 78 0.00
31/01/2013 ES33 On 02-May-13 91.02 Put Bond Future 0 0 0 0 0.00
31/01/2013 ES33 On 01-August-13 Bond Future 8.96 88.1230 89.3813 88.1230 0.00
31/01/2013 ES33 On 01-August-13 9.00 Call Bond Future 289 0 0 0 0.00
31/01/2013 ES33 On 01-August-13 91.02 Call Bond Future 78330 77 78 77 0.00
31/01/2013 ES33 On 01-August-13 91.02 Put Bond Future 0 0 0 0.00
31/01/2013 ES33 On 01-August-13 9.00 Put Bond Future 0 0.00
31/01/2013 GOVI On 07-February-13 Govl 434.74 431.8460 434.7400 431.8460 271.00
31/01/2013 GOVI On 07-February-13 432.99 Call GOovi 17500 0 2 0 0.00
31/01/2013 GOVI On 07-February-13 433.00 Call GOviI 17400 0 2 0 0.00
31/01/2013 GOVI On 07-February-13 433.01 Call Govl 17300 0 2 0 0.00
31/01/2013 GOVI On 07-February-13 433.01 Put GOovi 0 1 0 1 0.00
31/01/2013 GOVI On 07-February-13 433.00 Put GOviI 0 1 0 1 0.00
31/01/2013 GOVI On 07-February-13 432.99 Put Govl 0 1 0 1 0.00
31/01/2013 GOVI On 02-May-13 GOvi 440.24 437.3080 440.2370 437.3080 39.00
31/01/2013 GOVI On 02-May-13 432.99 Call GOviI 72470 4 7 4 0.00
31/01/2013 GOVI On 02-May-13 433.01 Call Govl 72270 4 7 4 0.00
31/01/2013 GOVI On 02-May-13 433.00 Call GOvi 72370 4 7 4 0.00
31/01/2013 GOVI On 02-May-13 433.00 Put GOviI 0 0 0 0 0.00
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31/01/2013 GOVI On 02-May-13 433.01 Put GOoVI 0 0 0 0 0.00
31/01/2013 GOVI On 02-May-13 432.99 Put GovI 0 0 0 0 0.00
31/01/2013 GOVI On 01-August-13 GovI 446.44 443.4690 446.4390 443.4690 280.00
31/01/2013 GOVI On 01-August-13 445.99 Call GOoVI 4490 0 0 0 0.00
31/01/2013 GOVI On 01-August-13 446.01 Call GovI 4290 0 0 0 0.00
31/01/2013 GOVI On 01-August-13 446.00 Call GOV 4390 0 0 0 0.00
31/01/2013 GOVI On 01-August-13 446.00 Put GOoVI 0 3 0 3 0.00
31/01/2013 GOVI On 01-August-13 446.01 Put GovI 0 3 0 3 0.00
31/01/2013 GOVI On 01-August-13 445,99 Put GOV 0 3 0 3 0.00
31/01/2013 GVIX On 01-January-29 LIVE INDEX 110.00 110.0000 110.0000 110.0000 0.00
31/01/2013 IGOV On 07-February-13 Index Future 198.66 198.5810 198.6610 198.5810 154.00
31/01/2013 IGOV On 02-May-13 Index Future 201.17 201.0930 201.1720 201.0930 454.00
31/01/2013 IGOV On 01-August-13 Index Future 204.01 203.9260 204.0060 203.9260 0.00
31/01/2013 ILBI On 07-February-13 Index Future 537.61 537.7350 537.6090 537.7350 183.00
31/01/2013 ILBI On 02-May-13 Index Future 54416 544.2860 544.1600 544.2860 0.00
31/01/2013 J157 On 15-September-15 Interest Rate Swap 8.82 0.0200 0.0200 0.0200 0.00
31/01/2013 J186 On 21-December-26 Interest Rate Swap 8.68 0.1077 0.1077 0.1077 0.00
31/01/2013 J201 On 22-December-14 Interest Rate Swap 8.66 0.0514 0.0514 0.0514 0.00
31/01/2013 J203 On 15-September-17 Interest Rate Swap 8.98 0.0847 0.0847 0.0847 0.00
31/01/2013 J204 On 21-December-18 Interest Rate Swap 8.96 0.0958 0.0958 0.0958 0.00
31/01/2013 J207 On 15-January-20 Interest Rate Swap 9.00 0.0691 0.0691 0.0691 0.00
31/01/2013 JBAF On 20-February-13 Jibar Tradeable Future 5.08 94.9200 94.9200 94.9200 0.00
31/01/2013 JBAF On 20-March-13 Jibar Tradeable Future 5.05 94.9300 94.9500 94.9300 1,000.00
31/01/2013 JBAF On 17-April-13 Jibar Tradeable Future 5.03 94.9400 94.9700 94.9400 0.00
31/01/2013 JBAF On 15-May-13 Jibar Tradeable Future 5.02 94.9600 94.9800 94.9600 0.00
31/01/2013 JBAF On 19-June-13 Jibar Tradeable Future 5.00 94.9800 95.0000 94.9800 500.00
31/01/2013 JBAF On 17-July-13 Jibar Tradeable Future 4.99 94.9800 95.0100 94.9800 0.00

Page 6 of 20 2013/01/31, 06:04:38PM



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

Put Closing MTM Closing Price
31/01/2013 JBAF On 18-September-13 Jibar Tradeable Future 5.00 94.9600 95.0000 94.9600 2,200.00
31/01/2013 JBAF On 18-December-13 Jibar Tradeable Future 5.05 94.9000 94.9500 94.9000 2,000.00
31/01/2013 JBAF On 19-March-14 Jibar Tradeable Future 5.14 94.7800 94.8600 94.7800 400.00
31/01/2013 JBAF On 18-June-14 Jibar Tradeable Future 5.28 94.6400 94.7200 94.6400 800.00
31/01/2013 JBAF On 17-September-14 Jibar Tradeable Future 5.42 94.4900 94.5800 94.4900 0.00
31/01/2013 JBAF On 17-December-14 Jibar Tradeable Future 5.57 94.3000 94.4300 94.3000 0.00
31/01/2013 OTH1 On 02-May-13 Index Future 427.80 427.8020 427.8020 427.8020 0.00
31/01/2013 R023 On 07-February-13 Bond Future 6.86 109.2002 109.8762 109.2002 1,632.00
31/01/2013 R023 On 07-February-13 7.04 Call Bond Future 1298 1 1 1 0.00
31/01/2013 R023 On 07-February-13 7.06 Call Bond Future 1444 1 1 1 0.00
31/01/2013 R023 On 07-February-13 7.05 Call Bond Future 1371 1 1 1 0.00
31/01/2013 R023 On 07-February-13 7.05 Put Bond Future 0 0 0 0 0.00
31/01/2013 R023 On 07-February-13 7.06 Put Bond Future 0 0 0 0 0.00
31/01/2013 R023 On 07-February-13 7.04 Put Bond Future 0 0 0 0 0.00
31/01/2013 R023 On 02-May-13 Bond Future 6.92 106.6082 107.2922 106.6082 3,002.00
31/01/2013 R023 On 02-May-13 7.05 Call Bond Future 977 0 1 0 0.00
31/01/2013 R023 On 02-May-13 7.06 Call Bond Future 1049 0 1 0 0.00
31/01/2013 R023 On 02-May-13 7.04 Call Bond Future 904 0 1 0 0.00
31/01/2013 R023 On 02-May-13 7.04 Put Bond Future 0 0 0 0 0.00
31/01/2013 R023 On 02-May-13 7.06 Put Bond Future 0 0 0 0 0.00
31/01/2013 R023 On 02-May-13 7.05 Put Bond Future 0 0 0 0 0.00
31/01/2013 R023 On 01-August-13 Bond Future 6.97 108.0249 108.7048 108.0249 0.00
31/01/2013 R023 On 01-August-13 7.29 Call Bond Future 2235 2 2 2 0.00
31/01/2013 R023 On 01-August-13 7.31 Call Bond Future 2374 2 2 2 0.00
31/01/2013 R023 On 01-August-13 7.30 Call Bond Future 2304 2 2 2 0.00
31/01/2013 R023 On 01-August-13 7.30 Put Bond Future 0 0 0 0 0.00
31/01/2013 R023 On 01-August-13 7.31 Put Bond Future 0 0 0 0 0.00
31/01/2013 R023 On 01-August-13 7.29 Put Bond Future 0 0 0 0 0.00
31/01/2013 R157 On 07-February-13 Bond Future 5.35 124.9067 125.0154 124.9067 5,382.00
31/01/2013 R157 On 07-February-13 6.28 Call Bond Future 2449 2 2 2 0.00
31/01/2013 R157 On 07-February-13 6.50 Call Bond Future 3020 3 3 3 0.00
31/01/2013 R157 On 07-February-13 6.70 Call Bond Future 3536 3 4 3 0.00
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31/01/2013 R157 On 07-February-13 6.75 Call Bond Future 3665 4 4 4 0.00
31/01/2013 R157 On 07-February-13 6.80 Call Bond Future 3793 4 4 4 0.00
31/01/2013 R157 On 07-February-13 6.80 Put Bond Future 0 0 0 0 0.00
31/01/2013 R157 On 07-February-13 6.75 Put Bond Future 0 0 0 0 0.00
31/01/2013 R157 On 07-February-13 6.70 Put Bond Future 0 0 0 0 0.00
31/01/2013 R157 On 07-February-13 6.50 Put Bond Future 0 0 0 0 0.00
31/01/2013 R157 On 07-February-13 6.28 Put Bond Future 0 0 0 0 0.00
31/01/2013 R157 On 02-May-13 Bond Future 5.36 119.6161 119.7259 119.6161 14,842.00
31/01/2013 R157 On 02-May-13 5.35 Call Bond Future 406 0 0 0 0.00
31/01/2013 R157 On 02-May-13 5.36 Call Bond Future 418 0 0 0 0.00
31/01/2013 R157 On 02-May-13 5.34 Call Bond Future 394 0 0 0 0.00
31/01/2013 R157 On 02-May-13 5.34 Put Bond Future 436 0 0 0 0.00
31/01/2013 R157 On 02-May-13 5.36 Put Bond Future 412 0 0 0 0.00
31/01/2013 R157 On 02-May-13 5.35 Put Bond Future 424 0 0 0 0.00
31/01/2013 R157 On 01-August-13 Bond Future 5.36 121.2058 121.3021 121.2058 0.00
31/01/2013 R157 On 01-August-13 116.11 Call Bond Future 91846 92 92 92 0.00
31/01/2013 R157 On 01-August-13 116.11 Put Bond Future 0 0 0 0 0.00
31/01/2013 R157 On 07-November-13 Bond Future 5.36 116.0860 116.2216 116.0860 0.00
31/01/2013 R157 On 07-November-13 5.61 Call Bond Future 879 1 1 1 0.00
31/01/2013 R157 On 07-November-13 5.59 Call Bond Future 855 1 1 1 0.00
31/01/2013 R157 On 07-November-13 5.60 Call Bond Future 867 1 1 1 0.00
31/01/2013 R157 On 07-November-13 5.60 Put Bond Future 418 0 0 0 0.00
31/01/2013 R157 On 07-November-13 5.59 Put Bond Future 425 0 0 0 0.00
31/01/2013 R157 On 07-November-13 5.61 Put Bond Future 411 0 0 0 0.00
31/01/2013 R186 On 07-February-13 Bond Future 7.34 127.4256 128.7529 127.4256 44,696.00
31/01/2013 R186 On 07-February-13 7.00 Call Bond Future 26 0 0 0 10,300.00
31/01/2013 R186 On 07-February-13 7.25 Call Bond Future 406 0 0 0 670.00
31/01/2013 R186 On 07-February-13 7.29 Call Bond Future 556 0 1 0 0.00
31/01/2013 R186 On 07-February-13 7.75 Call Bond Future 4146 3 4 3 1,000.00
31/01/2013 R186 On 07-February-13 8.00 Call Bond Future 6536 5 7 5 0.00
31/01/2013 R186 On 07-February-13 8.45 Call Bond Future 10694 9 1" 9 0.00
31/01/2013 R186 On 07-February-13 8.47 Call Bond Future 10874 10 1" 10 0.00
31/01/2013 R186 On 07-February-13 7.50 Call Bond Future 1870 1 2 1 540.00
31/01/2013 R186 On 07-February-13 8.50 Call Bond Future 11143 10 1" 10 0.00
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31/01/2013 R186 On 07-February-13 8.32 Call Bond Future 9514 8 10 8 0.00
31/01/2013 R186 On 07-February-13 8.55 Call Bond Future 11590 10 12 10 0.00
31/01/2013 R186 On 07-February-13 8.55 Put Bond Future 0 0 0 0 0.00
31/01/2013 R186 On 07-February-13 8.32 Put Bond Future 0 0 0 0 2,000.00
31/01/2013 R186 On 07-February-13 8.50 Put Bond Future 0 0 0 0 0.00
31/01/2013 R186 On 07-February-13 7.50 Put Bond Future 203 1 0 1 0.00
31/01/2013 R186 On 07-February-13 8.47 Put Bond Future 0 0 0 0 0.00
31/01/2013 R186 On 07-February-13 8.45 Put Bond Future 0 0 0 0 0.00
31/01/2013 R186 On 07-February-13 8.00 Put Bond Future 0 0 0 0 150.00
31/01/2013 R186 On 07-February-13 7.75 Put Bond Future 1 0 0 0 0.00
31/01/2013 R186 On 07-February-13 7.29 Put Bond Future 1017 2 1 2 0.00
31/01/2013 R186 On 07-February-13 7.25 Put Bond Future 1278 2 1 2 0.00
31/01/2013 R186 On 07-February-13 7.00 Put Bond Future 3509 5 4 5 0.00
31/01/2013 R186 On 02-May-13 Bond Future 7.39 128.9668 130.3101 128.9668 26,652.00
31/01/2013 R186 On 02-May-13 7.75 Call Bond Future 5052 4 5 4 0.00
31/01/2013 R186 On 02-May-13 7.39 Call Bond Future 2966 2 3 2 0.00
31/01/2013 R186 On 02-May-13 7.40 Call Bond Future 3015 2 3 2 0.00
31/01/2013 R186 On 02-May-13 7.41 Call Bond Future 3066 2 3 2 0.00
31/01/2013 R186 On 02-May-13 6.75 Call Bond Future 778 1 1 1 350.00
31/01/2013 R186 On 02-May-13 6.75 Put Bond Future 7471 9 7 9 0.00
31/01/2013 R186 On 02-May-13 7.41 Put Bond Future 2915 4 3 4 0.00
31/01/2013 R186 On 02-May-13 7.40 Put Bond Future 2964 4 3 4 150.00
31/01/2013 R186 On 02-May-13 7.39 Put Bond Future 3015 4 3 4 0.00
31/01/2013 R186 On 02-May-13 7.75 Put Bond Future 1565 2 2 2 100.00
31/01/2013 R186 On 01-August-13 Bond Future 7.46 125.3955 126.7406 125.3955 0.00
31/01/2013 R186 On 01-August-13 128.26 Call Bond Future 117468 116 117 116 0.00
31/01/2013 R186 On 01-August-13 128.26 Put Bond Future 0 0 0 0 0.00
31/01/2013 R186 On 07-November-13 Bond Future 7.53 127.1402 128.5446 127.1402 0.00
31/01/2013 R186 On 07-November-13 8.14 Call Bond Future 8651 8 9 8 0.00
31/01/2013 R186 On 07-November-13 8.15 Call Bond Future 8711 8 9 8 0.00
31/01/2013 R186 On 07-November-13 8.16 Call Bond Future 8771 8 9 8 0.00
31/01/2013 R186 On 07-November-13 8.75 Call Bond Future 12545 1 13 11 0.00
31/01/2013 R186 On 07-November-13 8.75 Put Bond Future 1603 2 2 2 130.00
31/01/2013 R186 On 07-November-13 8.16 Put Bond Future 2964 3 3 3 0.00
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31/01/2013 R186 On 07-November-13 8.15 Put Bond Future 2994 3 3 0.00
31/01/2013 R186 On 07-November-13 8.14 Put Bond Future 3024 4 4 0.00
31/01/2013 R189 On 07-February-13 Bond Future 217.43 217.4356 217.4305 217.4356 154.00
31/01/2013 R189 On 07-February-13 212.99 Call Bond Future 4441 4 4 4 0.00
31/01/2013 R189 On 07-February-13 213.01 Call Bond Future 4421 4 4 4 0.00
31/01/2013 R189 On 07-February-13 213.00 Call Bond Future 4431 4 4 4 0.00
31/01/2013 R189 On 07-February-13 213.00 Put Bond Future 0 0 0 0 0.00
31/01/2013 R189 On 07-February-13 213.01 Put Bond Future 0 0 0 0 0.00
31/01/2013 R189 On 07-February-13 212.99 Put Bond Future 0 0 0 0 0.00
31/01/2013 R197 On 07-February-13 Bond Future 285.74 285.7451 285.7384 285.7451 635.00
31/01/2013 R197 On 07-February-13 278.99 Call Bond Future 6748 7 7 7 0.00
31/01/2013 R197 On 07-February-13 279.00 Call Bond Future 6738 7 7 7 0.00
31/01/2013 R197 On 07-February-13 279.01 Call Bond Future 6728 7 7 7 0.00
31/01/2013 R197 On 07-February-13 279.01 Put Bond Future 0 0 0 0 0.00
31/01/2013 R197 On 07-February-13 279.00 Put Bond Future 0 0 0 0 0.00
31/01/2013 R197 On 07-February-13 278.99 Put Bond Future 0 0 0 0 0.00
31/01/2013 R197 On 02-May-13 Bond Future 289.35 289.3538 289.3460 289.3538 2,184.00
31/01/2013 R197 On 02-May-13 282.39 Call Bond Future 6956 7 7 7 0.00
31/01/2013 R197 On 02-May-13 282.41 Call Bond Future 6936 7 7 7 0.00
31/01/2013 R197 On 02-May-13 282.40 Call Bond Future 6946 7 7 7 0.00
31/01/2013 R197 On 02-May-13 282.40 Put Bond Future 0 0 0 0 0.00
31/01/2013 R197 On 02-May-13 282.41 Put Bond Future 0 0 0 0 0.00
31/01/2013 R197 On 02-May-13 282.39 Put Bond Future 0 0 0 0 0.00
31/01/2013 R201 On 07-February-13 Bond Future 5.10 107.6178 107.6453 107.6178 1,540.00
31/01/2013 R201 On 07-February-13 498 Call Bond Future 10 0 0 0 0.00
31/01/2013 R201 On 07-February-13 5.60 Call Bond Future 908 1 1 1 0.00
31/01/2013 R201 On 07-February-13 6.20 Call Bond Future 1982 2 2 2 0.00
31/01/2013 R201 On 07-February-13 6.25 Call Bond Future 2071 2 2 2 0.00
31/01/2013 R201 On 07-February-13 6.30 Call Bond Future 2160 2 2 2 0.00
31/01/2013 R201 On 07-February-13 6.30 Put Bond Future 0 0 0 0 0.00
31/01/2013 R201 On 07-February-13 6.25 Put Bond Future 0 0 0 0 0.00
31/01/2013 R201 On 07-February-13 6.20 Put Bond Future 0 0 0 0 0.00
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31/01/2013 R201 On 07-February-13 5.60 Put Bond Future 0 0 0 0 0.00
31/01/2013 R201 On 07-February-13 4.98 Put Bond Future 227 0 0 0 0.00
31/01/2013 R201 On 02-May-13 Bond Future 5.07 108.9196 108.9472 108.9196 4.00
31/01/2013 R201 On 02-May-13 4.05 Call Bond Future 0 0 0 0 0.00
31/01/2013 R201 On 02-May-13 4.06 Call Bond Future 0 0 0 0 0.00
31/01/2013 R201 On 02-May-13 4.04 Call Bond Future 0 0 0 0 0.00
31/01/2013 R201 On 02-May-13 4.04 Put Bond Future 1669 2 2 2 0.00
31/01/2013 R201 On 02-May-13 4.06 Put Bond Future 1636 2 2 2 0.00
31/01/2013 R201 On 02-May-13 4.05 Put Bond Future 1652 2 2 2 0.00
31/01/2013 R201 On 01-August-13 Bond Future 5.02 105.9626 105.9774 105.9626 0.00
31/01/2013 R201 On 01-August-13 107.45 Call Bond Future 68732 69 69 69 0.00
31/01/2013 R201 On 01-August-13 107.45 Put Bond Future 0 0 0 0 0.00
31/01/2013 R201 On 07-November-13 Bond Future 4.94 107.4370 107.4858 107.4370 0.00
31/01/2013 R201 On 07-November-13 4.80 Call Bond Future 245 0 0 0 0.00
31/01/2013 R201 On 07-November-13 4.81 Call Bond Future 249 0 0 0 0.00
31/01/2013 R201 On 07-November-13 4.79 Call Bond Future 240 0 0 0 0.00
31/01/2013 R201 On 07-November-13 4.79 Put Bond Future 407 0 0 0 0.00
31/01/2013 R201 On 07-November-13 4.81 Put Bond Future 394 0 0 0 0.00
31/01/2013 R201 On 07-November-13 4.80 Put Bond Future 401 0 0 0 0.00
31/01/2013 R202 On 07-February-13 Bond Future 212.25 212.4173 212.2512 212.4173 2,454.00
31/01/2013 R202 On 07-February-13 204.99 Call Bond Future 7261 7 7 7 0.00
31/01/2013 R202 On 07-February-13 205.01 Call Bond Future 7241 7 7 7 0.00
31/01/2013 R202 On 07-February-13 205.00 Call Bond Future 7251 7 7 7 0.00
31/01/2013 R202 On 07-February-13 205.00 Put Bond Future 0 0 0 0 0.00
31/01/2013 R202 On 07-February-13 205.01 Put Bond Future 0 0 0 0 0.00
31/01/2013 R202 On 07-February-13 204.99 Put Bond Future 0 0 0 0 0.00
31/01/2013 R202 On 02-May-13 Bond Future 214.93 215.0999 214.9309 215.0999 48,202.00
31/01/2013 R202 On 02-May-13 211.04 Call Bond Future 3891 4 4 4 0.00
31/01/2013 R202 On 02-May-13 211.05 Call Bond Future 3881 4 4 4 0.00
31/01/2013 R202 On 02-May-13 211.06 Call Bond Future 3871 4 4 4 0.00
31/01/2013 R202 On 02-May-13 211.06 Put Bond Future 0 0 0 0 0.00
31/01/2013 R202 On 02-May-13 211.05 Put Bond Future 0 0 0 0 0.00
31/01/2013 R202 On 02-May-13 211.04 Put Bond Future 0 0 0 0 0.00
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31/01/2013 R203 On 07-February-13 Bond Future 5.76 113.0306 113.3076 113.0306 16,069.00
31/01/2013 R203 On 07-February-13 5.54 Call Bond Future 18 0 0 0 10,000.00
31/01/2013 R203 On 07-February-13 6.11 Call Bond Future 1453 1 1 1 12,600.00
31/01/2013 R203 On 07-February-13 6.45 Call Bond Future 2850 3 3 3 0.00
31/01/2013 R203 On 07-February-13 6.55 Call Bond Future 3258 3 3 3 0.00
31/01/2013 R203 On 07-February-13 6.65 Call Bond Future 3663 3 4 3 0.00
31/01/2013 R203 On 07-February-13 6.94 Call Bond Future 4828 5 5 5 0.00
31/01/2013 R203 On 07-February-13 7.15 Call Bond Future 5662 5 6 5 0.00
31/01/2013 R203 On 07-February-13 6.50 Call Bond Future 3054 3 3 3 0.00
31/01/2013 R203 On 07-February-13 6.50 Put Bond Future 0 0 0 0 0.00
31/01/2013 R203 On 07-February-13 7.15 Put Bond Future 0 0 0 0 0.00
31/01/2013 R203 On 07-February-13 6.94 Put Bond Future 0 0 0 0 0.00
31/01/2013 R203 On 07-February-13 6.65 Put Bond Future 0 0 0 0 30,250.00
31/01/2013 R203 On 07-February-13 6.55 Put Bond Future 0 0 0 0 0.00
31/01/2013 R203 On 07-February-13 6.45 Put Bond Future 0 0 0 0 0.00
31/01/2013 R203 On 07-February-13 6.1 Put Bond Future 3 0 0 0 3,254.00
31/01/2013 R203 On 07-February-13 5.54 Put Bond Future 963 1 1 1 0.00
31/01/2013 R203 On 02-May-13 Bond Future 5.79 110.2413 110.5216 110.2413 5,000.00
31/01/2013 R203 On 02-May-13 5.90 Call Bond Future 1109 1 1 1 0.00
31/01/2013 R203 On 02-May-13 5.89 Call Bond Future 1086 1 1 1 0.00
31/01/2013 R203 On 02-May-13 5.91 Call Bond Future 1133 1 1 1 0.00
31/01/2013 R203 On 02-May-13 5.91 Put Bond Future 659 1 1 1 0.00
31/01/2013 R203 On 02-May-13 5.89 Put Bond Future 692 1 1 1 0.00
31/01/2013 R203 On 02-May-13 5.90 Put Bond Future 676 1 1 1 0.00
31/01/2013 R203 On 01-August-13 Bond Future 5.82 111.7064 111.9766 111.7064 0.00
31/01/2013 R203 On 01-August-13 109.11 Call Bond Future 98763 98 99 98 0.00
31/01/2013 R203 On 01-August-13 109.11 Put Bond Future 0 0 0 0 0.00
31/01/2013 R203 On 07-November-13 Bond Future 5.86 109.1017 109.4107 109.1017 0.00
31/01/2013 R203 On 07-November-13 571.00 Call Bond Future 107181 107 107 107 0.00
31/01/2013 R203 On 07-November-13 5.99 Call Bond Future 1675 2 2 2 0.00
31/01/2013 R203 On 07-November-13 6.00 Call Bond Future 1694 2 2 2 0.00
31/01/2013 R203 On 07-November-13 6.01 Call Bond Future 1715 2 2 2 0.00
31/01/2013 R203 On 07-November-13 5.71 Call Bond Future 1175 1 1 1 15.00
31/01/2013 R203 On 07-November-13 5.71 Put Bond Future 1721 2 2 2 0.00
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31/01/2013 R203 On 07-November-13 6.01 Put Bond Future 1193 1 1 1 0.00
31/01/2013 R203 On 07-November-13 6.00 Put Bond Future 1208 1 1 1 0.00
31/01/2013 R203 On 07-November-13 5.99 Put Bond Future 1223 1 1 1 0.00
31/01/2013 R203 On 07-November-13 571.00 Put Bond Future 0 0 0 0 0.00
31/01/2013 R204 On 07-February-13 Bond Future 6.02 110.3937 110.7838 110.3937 11,262.00
31/01/2013 R204 On 07-February-13 7.29 Call Bond Future 6299 6 6 6 0.00
31/01/2013 R204 On 07-February-13 7.45 Call Bond Future 7062 7 7 7 0.00
31/01/2013 R204 On 07-February-13 7.95 Call Bond Future 9405 9 9 9 0.00
31/01/2013 R204 On 07-February-13 8.05 Call Bond Future 9865 9 10 9 0.00
31/01/2013 R204 On 07-February-13 8.00 Call Bond Future 9635 9 10 9 0.00
31/01/2013 R204 On 07-February-13 8.00 Put Bond Future 0 0 0 0 0.00
31/01/2013 R204 On 07-February-13 8.05 Put Bond Future 0 0 0 0 0.00
31/01/2013 R204 On 07-February-13 7.95 Put Bond Future 0 0 0 0 0.00
31/01/2013 R204 On 07-February-13 7.45 Put Bond Future 0 0 0 0 0.00
31/01/2013 R204 On 07-February-13 7.29 Put Bond Future 0 0 0 0 0.00
31/01/2013 R204 On 02-May-13 Bond Future 6.06 111.7290 112.1237 111.7290 1,209.00
31/01/2013 R204 On 02-May-13 6.30 Call Bond Future 1889 2 2 2 0.00
31/01/2013 R204 On 02-May-13 6.31 Call Bond Future 1921 2 2 2 0.00
31/01/2013 R204 On 02-May-13 6.29 Call Bond Future 1856 2 2 2 0.00
31/01/2013 R204 On 02-May-13 6.29 Put Bond Future 728 1 1 1 0.00
31/01/2013 R204 On 02-May-13 6.31 Put Bond Future 694 1 1 1 0.00
31/01/2013 R204 On 02-May-13 6.30 Put Bond Future 711 1 1 1 0.00
31/01/2013 R204 On 01-August-13 Bond Future 6.10 109.1869 109.5732 109.1869 0.00
31/01/2013 R204 On 01-August-13 110.75 Call Bond Future 100690 100 101 100 0.00
31/01/2013 R204 On 01-August-13 110.75 Put Bond Future 0 0 0 0 0.00
31/01/2013 R204 On 07-November-13 Bond Future 6.15 110.7063 111.1328 110.7063 0.00
31/01/2013 R204 On 07-November-13 6.30 Call Bond Future 2399 2 2 2 0.00
31/01/2013 R204 On 07-November-13 6.31 Call Bond Future 2424 2 2 2 0.00
31/01/2013 R204 On 07-November-13 7.00 Call Bond Future 4497 4 4 4 0.00
31/01/2013 R204 On 07-November-13 6.29 Call Bond Future 2373 2 2 2 0.00
31/01/2013 R204 On 07-November-13 6.29 Put Bond Future 1748 2 2 2 0.00
31/01/2013 R204 On 07-November-13 7.00 Put Bond Future 732 1 1 1 180.00
31/01/2013 R204 On 07-November-13 6.31 Put Bond Future 1709 2 2 2 0.00
31/01/2013 R204 On 07-November-13 6.30 Put Bond Future 1729 2 2 2 0.00
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31/01/2013 R206 On 07-February-13 Bond Future 5.11 102.6930 102.7022 102.6930 1,120.00
31/01/2013 R206 On 07-February-13 476 Call Bond Future 0 0 0 0 0.00
31/01/2013 R206 On 07-February-13 5.00 Call Bond Future 3 0 0 0 0.00
31/01/2013 R206 On 07-February-13 5.95 Call Bond Future 757 1 1 1 0.00
31/01/2013 R206 On 07-February-13 6.05 Call Bond Future 847 1 1 1 0.00
31/01/2013 R206 On 07-February-13 6.00 Call Bond Future 802 1 1 1 0.00
31/01/2013 R206 On 07-February-13 6.00 Put Bond Future 0 0 0 0 0.00
31/01/2013 R206 On 07-February-13 6.05 Put Bond Future 0 0 0 0 0.00
31/01/2013 R206 On 07-February-13 5.95 Put Bond Future 0 0 0 0 0.00
31/01/2013 R206 On 07-February-13 5.00 Put Bond Future 102 0 0 0 0.00
31/01/2013 R206 On 07-February-13 476 Put Bond Future 317 0 0 0 0.00
31/01/2013 R206 On 02-May-13 Bond Future 5.06 103.9351 103.9443 103.9351 23.00
31/01/2013 R206 On 02-May-13 3.40 Call Bond Future 0 0 0 0 0.00
31/01/2013 R206 On 02-May-13 3.41 Call Bond Future 0 0 0 0 0.00
31/01/2013 R206 On 02-May-13 3.39 Call Bond Future 0 0 0 0 0.00
31/01/2013 R206 On 02-May-13 3.39 Put Bond Future 1151 1 1 1 0.00
31/01/2013 R206 On 02-May-13 3.41 Put Bond Future 1137 1 1 1 0.00
31/01/2013 R206 On 02-May-13 3.40 Put Bond Future 1144 1 1 1 0.00
31/01/2013 R206 On 01-August-13 Bond Future 4.88 101.5543 101.5508 101.5543 0.00
31/01/2013 R206 On 01-August-13 103.94 Call Bond Future 30553 31 31 31 0.00
31/01/2013 R206 On 01-August-13 103.94 Put Bond Future 0 0 0 0 0.00
31/01/2013 R206 On 07-November-13 Bond Future 4.17 102.9673 102.9962 102.9673 0.00
31/01/2013 R206 On 07-November-13 4.30 Call Bond Future 56 0 0 0 0.00
31/01/2013 R206 On 07-November-13 4.29 Call Bond Future 55 0 0 0 0.00
31/01/2013 R206 On 07-November-13 4.31 Call Bond Future 57 0 0 0 0.00
31/01/2013 R206 On 07-November-13 4.31 Put Bond Future 33 0 0 0 0.00
31/01/2013 R206 On 07-November-13 4.29 Put Bond Future 34 0 0 0 0.00
31/01/2013 R206 On 07-November-13 4.30 Put Bond Future 34 0 0 0 0.00
31/01/2013 R207 On 07-February-13 Bond Future 6.34 105.0484 105.5941 105.0484 4,309.00
31/01/2013 R207 On 07-February-13 7.66 Call Bond Future 7214 7 7 7 0.00
31/01/2013 R207 On 07-February-13 7.80 Call Bond Future 7942 7 8 7 0.00
31/01/2013 R207 On 07-February-13 8.20 Call Bond Future 9986 9 10 9 0.00
31/01/2013 R207 On 07-February-13 8.25 Call Bond Future 10238 10 10 10 0.00
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31/01/2013 R207 On 07-February-13 8.30 Call Bond Future 10489 10 10 10 0.00
31/01/2013 R207 On 07-February-13 8.30 Put Bond Future 0 0 0 0 0.00
31/01/2013 R207 On 07-February-13 8.25 Put Bond Future 0 0 0 0 0.00
31/01/2013 R207 On 07-February-13 8.20 Put Bond Future 0 0 0 0 0.00
31/01/2013 R207 On 07-February-13 7.80 Put Bond Future 0 0 0 0 0.00
31/01/2013 R207 On 07-February-13 7.66 Put Bond Future 0 0 0 0 0.00
31/01/2013 R207 On 02-May-13 Bond Future 6.39 106.3190 106.8712 106.3190 841.00
31/01/2013 R207 On 02-May-13 6.45 Call Bond Future 1614 1 2 1 0.00
31/01/2013 R207 On 02-May-13 6.46 Call Bond Future 1644 1 2 1 0.00
31/01/2013 R207 On 02-May-13 6.44 Call Bond Future 1584 1 2 1 0.00
31/01/2013 R207 On 02-May-13 6.44 Put Bond Future 1290 2 1 2 0.00
31/01/2013 R207 On 02-May-13 6.46 Put Bond Future 1239 2 1 2 0.00
31/01/2013 R207 On 02-May-13 6.45 Put Bond Future 1264 2 1 2 0.00
31/01/2013 R207 On 01-August-13 Bond Future 6.44 104.0953 104.6417 104.0953 0.00
31/01/2013 R207 On 01-August-13 106.18 Call Bond Future 97070 97 97 97 0.00
31/01/2013 R207 On 01-August-13 106.18 Put Bond Future 0 0 0 0 0.00
31/01/2013 R207 On 07-November-13 Bond Future 6.50 105.5437 106.1311 105.5437 0.00
31/01/2013 R207 On 07-November-13 6.70 Call Bond Future 3077 3 3 3 0.00
31/01/2013 R207 On 07-November-13 6.71 Call Bond Future 3106 3 3 3 0.00
31/01/2013 R207 On 07-November-13 6.69 Call Bond Future 3047 3 3 3 0.00
31/01/2013 R207 On 07-November-13 6.69 Put Bond Future 2061 2 2 2 0.00
31/01/2013 R207 On 07-November-13 6.71 Put Bond Future 2019 2 2 2 0.00
31/01/2013 R207 On 07-November-13 6.70 Put Bond Future 2040 2 2 2 0.00
31/01/2013 R208 On 07-February-13 Bond Future 6.51 103.4563 103.9637 103.4563 17,353.00
31/01/2013 R208 On 07-February-13 8.00 Call Bond Future 8840 8 9 8 0.00
31/01/2013 R208 On 07-February-13 8.05 Call Bond Future 9120 9 9 9 0.00
31/01/2013 R208 On 07-February-13 8.83 Call Bond Future 13361 13 13 13 0.00
31/01/2013 R208 On 07-February-13 6.00 Call Bond Future 0 0 0 0 12,250.00
31/01/2013 R208 On 07-February-13 7.78 Call Bond Future 7593 7 8 7 0.00
31/01/2013 R208 On 07-February-13 7.95 Call Bond Future 8558 8 9 8 0.00
31/01/2013 R208 On 07-February-13 7.85 Call Bond Future 7992 7 8 7 0.00
31/01/2013 R208 On 07-February-13 7.85 Put Bond Future 0 0 0 0 0.00
31/01/2013 R208 On 07-February-13 7.95 Put Bond Future 0 0 0 0 0.00
31/01/2013 R208 On 07-February-13 7.78 Put Bond Future 0 0 0 0 0.00
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31/01/2013 R208 On 07-February-13 6.00 Put Bond Future 3300 4 3 4 0.00
31/01/2013 R208 On 07-February-13 8.83 Put Bond Future 0 0 0 0 0.00
31/01/2013 R208 On 07-February-13 8.05 Put Bond Future 0 0 0 0 0.00
31/01/2013 R208 On 07-February-13 8.00 Put Bond Future 0 0 0 0 0.00
31/01/2013 R208 On 02-May-13 Bond Future 6.56 101.3148 101.8281 101.3148 3,698.00
31/01/2013 R208 On 02-May-13 6.66 Call Bond Future 1956 2 2 2 0.00
31/01/2013 R208 On 02-May-13 6.65 Call Bond Future 1922 2 2 2 0.00
31/01/2013 R208 On 02-May-13 6.64 Call Bond Future 1889 2 2 2 0.00
31/01/2013 R208 On 02-May-13 6.64 Put Bond Future 1402 2 1 2 0.00
31/01/2013 R208 On 02-May-13 6.65 Put Bond Future 1374 2 1 2 0.00
31/01/2013 R208 On 02-May-13 6.66 Put Bond Future 1347 2 1 2 0.00
31/01/2013 R208 On 01-August-13 Bond Future 6.61 102.6612 103.1686 102.6612 0.00
31/01/2013 R208 On 01-August-13 101.40 Call Bond Future 94124 94 94 94 0.00
31/01/2013 R208 On 01-August-13 101.40 Put Bond Future 0 0 0 0 0.00
31/01/2013 R208 On 07-November-13 Bond Future 6.67 100.6942 101.2411 100.6942 0.00
31/01/2013 R208 On 07-November-13 6.81 Call Bond Future 3328 3 3 3 0.00
31/01/2013 R208 On 07-November-13 7.50 Call Bond Future 5844 5 6 5 0.00
31/01/2013 R208 On 07-November-13 6.79 Call Bond Future 3265 3 3 3 0.00
31/01/2013 R208 On 07-November-13 6.80 Call Bond Future 3297 3 3 3 0.00
31/01/2013 R208 On 07-November-13 6.80 Put Bond Future 2556 3 3 3 0.00
31/01/2013 R208 On 07-November-13 6.79 Put Bond Future 2582 3 3 3 0.00
31/01/2013 R208 On 07-November-13 7.50 Put Bond Future 1196 1 1 1 230.00
31/01/2013 R208 On 07-November-13 6.81 Put Bond Future 2531 3 3 3 0.00
31/01/2013 R209 On 07-February-13 Bond Future 8.19 81.0626 82.3162 81.0626 6,620.00
31/01/2013 R209 On 07-February-13 8.63 Call Bond Future 3690 2 4 2 0.00
31/01/2013 R209 On 07-February-13 8.83 Call Bond Future 5270 4 5 4 0.00
31/01/2013 R209 On 07-February-13 8.95 Call Bond Future 6197 5 6 5 0.00
31/01/2013 R209 On 07-February-13 9.06 Call Bond Future 7032 6 7 6 0.00
31/01/2013 R209 On 07-February-13 9.10 Call Bond Future 7332 6 7 6 0.00
31/01/2013 R209 On 07-February-13 9.05 Call Bond Future 6957 6 7 6 0.00
31/01/2013 R209 On 07-February-13 9.00 Call Bond Future 6579 5 7 5 0.00
31/01/2013 R209 On 07-February-13 9.00 Put Bond Future 0 0 0 0 0.00
31/01/2013 R209 On 07-February-13 9.05 Put Bond Future 0 0 0 0 0.00
31/01/2013 R209 On 07-February-13 9.10 Put Bond Future 0 0 0 0 0.00
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31/01/2013 R209 On 07-February-13 9.06 Put Bond Future 0 0 0 0 0.00
31/01/2013 R209 On 07-February-13 8.95 Put Bond Future 0 0 0 0 0.00
31/01/2013 R209 On 07-February-13 8.83 Put Bond Future 0 0 0 0 14,000.00
31/01/2013 R209 On 07-February-13 8.63 Put Bond Future 9 0 0 0 11,000.00
31/01/2013 R209 On 02-May-13 Bond Future 8.25 78.9015 80.1702 78.9015 1,564.00
31/01/2013 R209 On 02-May-13 8.01 Call Bond Future 1787 1 2 1 0.00
31/01/2013 R209 On 02-May-13 8.00 Call Bond Future 1754 1 2 1 0.00
31/01/2013 R209 On 02-May-13 7.99 Call Bond Future 1721 1 2 1 0.00
31/01/2013 R209 On 02-May-13 7.99 Put Bond Future 4017 5 4 5 0.00
31/01/2013 R209 On 02-May-13 8.00 Put Bond Future 3960 5 4 5 0.00
31/01/2013 R209 On 02-May-13 8.01 Put Bond Future 3904 5 4 5 0.00
31/01/2013 R209 On 01-August-13 Bond Future 8.32 79.9501 81.2255 79.9501 0.00
31/01/2013 R209 On 01-August-13 79.36 Call Bond Future 71276 70 71 70 0.00
31/01/2013 R209 On 01-August-13 79.36 Put Bond Future 0 0 0 0 0.00
31/01/2013 R209 On 07-November-13 Bond Future 8.39 77.9184 79.2372 77.9184 0.00
31/01/2013 R209 On 07-November-13 8.81 Call Bond Future 6999 6 7 6 0.00
31/01/2013 R209 On 07-November-13 9.50 Call Bond Future 10405 9 10 9 0.00
31/01/2013 R209 On 07-November-13 8.79 Call Bond Future 6907 6 7 6 0.00
31/01/2013 R209 On 07-November-13 8.80 Call Bond Future 6953 6 7 6 0.00
31/01/2013 R209 On 07-November-13 8.80 Put Bond Future 3681 4 4 4 0.00
31/01/2013 R209 On 07-November-13 8.79 Put Bond Future 3713 4 4 4 0.00
31/01/2013 R209 On 07-November-13 9.50 Put Bond Future 1968 2 2 2 180.00
31/01/2013 R209 On 07-November-13 8.81 Put Bond Future 3650 4 4 4 0.00
31/01/2013 R210 On 07-February-13 Bond Future 164.89 164.8935 164.8916 164.8935 1,237.00
31/01/2013 R210 On 07-February-13 156.99 Call Bond Future 7902 8 8 8 0.00
31/01/2013 R210 On 07-February-13 157.01 Call Bond Future 7882 8 8 8 0.00
31/01/2013 R210 On 07-February-13 157.00 Call Bond Future 7892 8 8 8 0.00
31/01/2013 R210 On 07-February-13 157.00 Put Bond Future 0 0 0 0 0.00
31/01/2013 R210 On 07-February-13 157.01 Put Bond Future 0 0 0 0 0.00
31/01/2013 R210 On 07-February-13 156.99 Put Bond Future 0 0 0 0 0.00
31/01/2013 R210 On 02-May-13 Bond Future 165.12 165.1186 165.1163 165.1186 1,244.00
31/01/2013 R210 On 02-May-13 161.14 Call Bond Future 3976 4 4 4 0.00
31/01/2013 R210 On 02-May-13 161.15 Call Bond Future 3966 4 4 4 0.00
31/01/2013 R210 On 02-May-13 161.16 Call Bond Future 3956 4 4 4 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
31/01/2013 R210 On 02-May-13 161.16 Put Bond Future 0 0 0.00
31/01/2013 R210 On 02-May-13 161.15 Put Bond Future 0 0 0.00
31/01/2013 R210 On 02-May-13 161.14 Put Bond Future 0 0 0 0.00
31/01/2013 R211 On 07-February-13 Bond Future 126.54 126.5517 126.5448 126.5517 522.00
31/01/2013 R211 On 07-February-13 122.99 Call Bond Future 3555 4 4 4 0.00
31/01/2013 R211 On 07-February-13 123.01 Call Bond Future 3535 4 4 4 0.00
31/01/2013 R211 On 07-February-13 123.00 Call Bond Future 3545 4 4 4 0.00
31/01/2013 R211 On 07-February-13 123.00 Put Bond Future 0 0 0 0 0.00
31/01/2013 R211 On 07-February-13 123.01 Put Bond Future 0 0 0 0 0.00
31/01/2013 R211 On 07-February-13 122.99 Put Bond Future 0 0 0 0 0.00
31/01/2013 R211 On 02-May-13 Bond Future 128.14 128.1500 128.1425 128.1500 7.00
31/01/2013 R211 On 02-May-13 125.69 Call Bond Future 2452 2 2 2 0.00
31/01/2013 R211 On 02-May-13 125.70 Call Bond Future 2442 2 2 2 0.00
31/01/2013 R211 On 02-May-13 125.71 Call Bond Future 2432 2 2 2 0.00
31/01/2013 R211 On 02-May-13 125.71 Put Bond Future 0 0 0 0 0.00
31/01/2013 R211 On 02-May-13 125.70 Put Bond Future 0 0 0 0 0.00
31/01/2013 R211 On 02-May-13 125.69 Put Bond Future 0 0 0 0 0.00
31/01/2013 R212 On 07-February-13 Bond Future 133.39 132.9602 133.3867 132.9602 2,405.00
31/01/2013 R212 On 07-February-13 128.99 Call Bond Future 4397 4 4 4 0.00
31/01/2013 R212 On 07-February-13 129.01 Call Bond Future 4377 4 4 4 0.00
31/01/2013 R212 On 07-February-13 129.00 Call Bond Future 4387 4 4 4 0.00
31/01/2013 R212 On 07-February-13 129.00 Put Bond Future 0 0 0 0 0.00
31/01/2013 R212 On 07-February-13 129.01 Put Bond Future 0 0 0 0 0.00
31/01/2013 R212 On 07-February-13 128.99 Put Bond Future 0 0 0 0 0.00
31/01/2013 R212 On 02-May-13 Bond Future 135.07 134.6394 135.0708 134.6394 18,170.00
31/01/2013 R212 On 02-May-13 131.09 Call Bond Future 3981 4 4 4 0.00
31/01/2013 R212 On 02-May-13 131.10 Call Bond Future 3971 4 4 4 0.00
31/01/2013 R212 On 02-May-13 131.11 Call Bond Future 3961 4 4 4 0.00
31/01/2013 R212 On 02-May-13 131.11 Put Bond Future 0 0 0 0 0.00
31/01/2013 R212 On 02-May-13 131.10 Put Bond Future 0 0 0 0 0.00
31/01/2013 R212 On 02-May-13 131.09 Put Bond Future 0 0 0 0 0.00
31/01/2013 R213 On 07-February-13 Bond Future 7.90 93.3551 94.6483 93.3551 10,414.00
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31/01/2013 R213 On 07-February-13 8.90 Call Bond Future 8376 7 8 7 0.00
31/01/2013 R213 On 07-February-13 8.95 Call Bond Future 8763 7 9 7 0.00
31/01/2013 R213 On 07-February-13 9.00 Call Bond Future 9148 8 9 8 0.00
31/01/2013 R213 On 07-February-13 9.05 Call Bond Future 9529 8 10 8 0.00
31/01/2013 R213 On 07-February-13 9.05 Put Bond Future 0 0 0 0 0.00
31/01/2013 R213 On 07-February-13 9.00 Put Bond Future 0 0 0 0 0.00
31/01/2013 R213 On 07-February-13 8.95 Put Bond Future 0 0 0 0 0.00
31/01/2013 R213 On 07-February-13 8.90 Put Bond Future 0 0 0 0 0.00
31/01/2013 R213 On 02-May-13 Bond Future 7.96 90.9501 92.2587 90.9501 805.00
31/01/2013 R213 On 02-May-13 7.86 Call Bond Future 2408 2 2 2 0.00
31/01/2013 R213 On 02-May-13 7.85 Call Bond Future 2368 2 2 2 0.00
31/01/2013 R213 On 02-May-13 7.84 Call Bond Future 2329 2 2 2 0.00
31/01/2013 R213 On 02-May-13 7.84 Put Bond Future 3357 4 3 4 0.00
31/01/2013 R213 On 02-May-13 7.85 Put Bond Future 3306 4 3 4 0.00
31/01/2013 R213 On 02-May-13 7.86 Put Bond Future 3256 4 3 4 0.00
31/01/2013 R213 On 01-August-13 Bond Future 8.02 92.1588 93.4734 92.1588 0.00
31/01/2013 R213 On 01-August-13 91.25 Call Bond Future 82858 82 83 82 0.00
31/01/2013 R213 On 01-August-13 91.25 Put Bond Future 0 0 0 0 0.00
31/01/2013 R213 On 07-November-13 Bond Future 8.10 89.9046 91.2666 89.9046 0.00
31/01/2013 R213 On 07-November-13 8.61 Call Bond Future 7500 7 8 7 0.00
31/01/2013 R213 On 07-November-13 8.59 Call Bond Future 7400 7 7 7 0.00
31/01/2013 R213 On 07-November-13 8.60 Call Bond Future 7450 7 7 7 0.00
31/01/2013 R213 On 07-November-13 8.60 Put Bond Future 3308 4 3 4 0.00
31/01/2013 R213 On 07-November-13 8.59 Put Bond Future 3338 4 3 4 0.00
31/01/2013 R213 On 07-November-13 8.61 Put Bond Future 3279 4 3 4 0.00
31/01/2013 R214 On 07-February-13 Bond Future 8.23 82.7996 84.1237 82.7996 1,714.00
31/01/2013 R214 On 07-February-13 8.59 Call Bond Future 3222 2 3 2 0.00
31/01/2013 R214 On 07-February-13 8.61 Call Bond Future 3388 2 3 2 0.00
31/01/2013 R214 On 07-February-13 8.60 Call Bond Future 3305 2 3 2 0.00
31/01/2013 R214 On 07-February-13 8.60 Put Bond Future 22 0 0 0 0.00
31/01/2013 R214 On 07-February-13 8.61 Put Bond Future 20 0 0 0 0.00
31/01/2013 R214 On 07-February-13 8.59 Put Bond Future 25 0 0 0 0.00
31/01/2013 R214 On 02-May-13 Bond Future 8.29 80.5193 81.8594 80.5193 0.00
31/01/2013 R214 On 02-May-13 84.31 Call Bond Future 73080 72 73 72 0.00
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31/01/2013 R214 On 02-May-13 84.31 Put Bond Future 0 0 0 0 0.00
31/01/2013 R214 On 01-August-13 Bond Future 8.35 81.5894 82.9372 81.5894 0.00
31/01/2013 R214 On 01-August-13 84.31 Call Bond Future 72489 71 72 71 0.00
31/01/2013 R214 On 01-August-13 84.31 Put Bond Future 0 0 0 0 0.00
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