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Derivatives Weekly Statistics Report

JSE JOHANNESBURG STOCK EXCHANGE
Interest Rates & Currency Derivatives

From: 27/02/2013 To: 27/02/2013

Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
27/02/2013 0106 On 22-December-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2013 0357 On 15-September-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2013 0403 On 21-December-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2013 0457 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2013 0703 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2013 0757 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2013 0804 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2013 0807 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2013 0857 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2013 0904 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2013 0908 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2013 0957 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2013 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
27/02/2013 1386 On 28-February-31 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2013 1409 On 28-February-41 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2013 2025 On 02-May-13 Bond Future 113.57 113.7049 113.5734 113.7049 0.00
27/02/2013 2025 On 02-May-13 113.41 Call Bond Future 160 0 0 0 0.00
27/02/2013 2025 On 02-May-13 113.41 Put Bond Future 0 0 0 0 0.00
27/02/2013 2038 On 02-May-13 Bond Future 112.32 112.3269 112.3226 112.3269 0.00
27/02/2013 2038 On 02-May-13 111.60 Call Bond Future 718 1 1 1 0.00
27/02/2013 2038 On 02-May-13 111.60 Put Bond Future 0 0 0 0 0.00
27/02/2013 2050 On 02-May-13 Bond Future 119.66 119.6623 119.6584 119.6623 122.00
27/02/2013 2050 On 02-May-13 117.60 Call Bond Future 2061 2 2 2 0.00
27/02/2013 2050 On 02-May-13 117.60 Put Bond Future 0 0 0 0 0.00
27/02/2013 5701 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2013 5706 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2013 8607 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2013 8608 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2013 8657 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2013 AI03 On 09-March-16 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2013 AL7T On 02-May-13 Index Future 496.69 497.9770 496.6890 497.9770 12.00
27/02/2013 AL7T On 01-August-13 Index Future 503.20 504.5650 503.1970 504.5650 0.00
27/02/2013 AL7T On 07-November-13 Index Future 510.39 511.8390 510.3860 511.8390 0.00
27/02/2013 ALBI On 02-May-13 Index Future 441.09 442.7950 441.0930 442.7950 925.00
27/02/2013 ALBI On 01-August-13 Index Future 446.87 448.6520 446.8730 448.6520 79.00
27/02/2013 ALBI On 07-November-13 Index Future 453.26 455.1200 453.2570 455.1200 85.00
27/02/2013 C023 On 28-February-23 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
27/02/2013 C025 On 31-January-25 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2013 C038 On 31-January-38 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2013 C048 On 28-February-48 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2013 C050 On 31-December-50 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2013 C157 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2013 C186 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2013 C189 On 01-April-13 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2013 C197 On 07-December-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2013 C201 On 22-December-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2013 C202 On 07-December-33 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2013 C203 On 15-September-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2013 C204 On 21-December-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2013 C206 On 15-January-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2013 C207 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2013 C208 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2013 C209 On 31-March-36 Price Contribution 6.25 6.2500 6.2500 6.2500 0.00
27/02/2013 C210 On 31-March-28 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2013 C211 On 31-January-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2013 C212 On 31-January-22 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
27/02/2013 C213 On 28-February-31 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2013 C214 On 28-February-41 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2013 CES1 On 20-April-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2013 CS23 On 25-January-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2013 CS26 On 02-April-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2013 CS33 On 15-September-33 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2013 EL28 On 02-May-13 Bond Future 113.66 113.6628 113.6594 113.6628 0.00
27/02/2013 EL28 On 02-May-13 113.32 Call Bond Future 343 0 0 0 0.00
27/02/2013 EL28 On 02-May-13 113.32 Put Bond Future 0 0 0 0 0.00
27/02/2013 ES33 On 02-May-13 Bond Future 8.86 89.1144 88.3094 89.1144 3,363.00
27/02/2013 ES33 On 02-May-13 91.02 Call Bond Future 79129 80 79 80 0.00
27/02/2013 ES33 On 02-May-13 91.02 Put Bond Future 0 0 0 0 0.00
27/02/2013 ES33 On 01-August-13 Bond Future 8.95 90.2934 89.4667 90.2934 0.00
27/02/2013 ES33 On 01-August-13 9.00 Call Bond Future 374 1 0 1 0.00
27/02/2013 ES33 On 01-August-13 91.02 Call Bond Future 78415 79 78 79 0.00
27/02/2013 ES33 On 01-August-13 91.02 Put Bond Future 0 0.00
27/02/2013 ES33 On 01-August-13 9.00 Put Bond Future 0 0.00
27/02/2013 GOVI On 02-May-13 GOviI 441.01 442.5960 441.0140 442.5960 98.00
27/02/2013 GOVI On 02-May-13 432.99 Call Govl 80240 10 8 10 0.00
27/02/2013 GOVI On 02-May-13 433.00 Call Govi 80140 10 8 10 0.00
27/02/2013 GOVI On 02-May-13 433.01 Call GOviI 80040 10 8 10 0.00
27/02/2013 GOVI On 02-May-13 433.01 Put Govl 0 0 0 0 0.00
27/02/2013 GOVI On 02-May-13 433.00 Put Govi 0 0 0 0 0.00
27/02/2013 GOVI On 02-May-13 432.99 Put GOviI 0 0 0 0 0.00
27/02/2013 GOVI On 01-August-13 Govl 446.79 448.4510 446.7930 448.4510 280.00
27/02/2013 GOVI On 01-August-13 445,99 Call GOvi 8030 2 1 2 0.00
27/02/2013 GOVI On 01-August-13 446.01 Call GOviI 7830 2 1 2 0.00
27/02/2013 GOVI On 01-August-13 446.00 Call Govl 7930 2 1 2 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest

Put Closing MTM Closing Price
27/02/2013 GOVI On 01-August-13 446.00 Put GOoVI 0 0 0 0 0.00
27/02/2013 GOVI On 01-August-13 446.01 Put GovI 0 0 0 0 0.00
27/02/2013 GOVI On 01-August-13 445,99 Put GovI 0 0 0 0 0.00
27/02/2013 GOVI On 07-November-13 GOoVI 453.18 454.9160 453.1760 454.9160 0.00
27/02/2013 GOVI On 07-November-13 445,99 Call GovI 71860 9 7 9 0.00
27/02/2013 GOVI On 07-November-13 446.00 Call GOV 71760 9 7 9 0.00
27/02/2013 GOVI On 07-November-13 446.01 Call GOoVI 71660 9 7 9 0.00
27/02/2013 GOVI On 07-November-13 446.01 Put GovI 0 0 0 0 0.00
27/02/2013 GOVI On 07-November-13 446.00 Put GOV 0 0 0 0 0.00
27/02/2013 GOVI On 07-November-13 44599 Put GOV 0 0 0 0 0.00
27/02/2013 GVIX On 01-January-29 LIVE INDEX 110.00 110.0000 110.0000 110.0000 0.00
27/02/2013 IGOV On 02-May-13 Index Future 201.12 200.8590 201.1160 200.8590 459.00
27/02/2013 IGOV On 01-August-13 Index Future 203.81 203.5410 203.8090 203.5410 147.00
27/02/2013 IGOV On 07-November-13 Index Future 206.76 206.5010 206.7640 206.5010 7.00
27/02/2013 ILBI On 02-May-13 Index Future 543.70 543.7530 543.6970 543.7530 183.00
27/02/2013 J157 On 15-September-15 Interest Rate Swap 8.82 0.0200 0.0200 0.0200 0.00
27/02/2013 J186 On 21-December-26 Interest Rate Swap 8.68 0.1077 0.1077 0.1077 0.00
27/02/2013 J201 On 22-December-14 Interest Rate Swap 8.66 0.0514 0.0514 0.0514 0.00
27/02/2013 J203 On 15-September-17 Interest Rate Swap 8.98 0.0847 0.0847 0.0847 0.00
27/02/2013 J204 On 21-December-18 Interest Rate Swap 8.96 0.0958 0.0958 0.0958 0.00
27/02/2013 J207 On 15-January-20 Interest Rate Swap 9.00 0.0691 0.0691 0.0691 0.00
27/02/2013 JBAF On 20-March-13 Jibar Tradeable Future 5.06 94.9500 94.9400 94.9500 1,000.00
27/02/2013 JBAF On 17-April-13 Jibar Tradeable Future 5.05 94.9700 94.9500 94.9700 0.00
27/02/2013 JBAF On 15-May-13 Jibar Tradeable Future 5.03 94.9900 94.9700 94.9900 0.00
27/02/2013 JBAF On 19-June-13 Jibar Tradeable Future 5.01 95.0200 94.9900 95.0200 500.00
27/02/2013 JBAF On 17-July-13 Jibar Tradeable Future 5.00 95.0300 95.0000 95.0300 0.00
27/02/2013 JBAF On 21-August-13 Jibar Tradeable Future 4.99 95.0400 95.0100 95.0400 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
27/02/2013 JBAF On 18-September-13 Jibar Tradeable Future 4.98 95.0400 95.0200 95.0400 2,200.00
27/02/2013 JBAF On 18-December-13 Jibar Tradeable Future 5.02 95.0000 94.9800 95.0000 2,000.00
27/02/2013 JBAF On 19-March-14 Jibar Tradeable Future 5.09 94.9200 94.9100 94.9200 400.00
27/02/2013 JBAF On 18-June-14 Jibar Tradeable Future 5.22 94.8100 94.7800 94.8100 800.00
27/02/2013 JBAF On 17-September-14 Jibar Tradeable Future 5.36 94.6700 94.6400 94.6700 0.00
27/02/2013 JBAF On 17-December-14 Jibar Tradeable Future 5.52 94.5200 94.4800 94.5200 0.00
27/02/2013 OTH1 On 02-May-13 Index Future 427.80 427.8020 427.8020 427.8020 0.00
27/02/2013 R023 On 02-May-13 Bond Future 6.74 108.9504 108.5717 108.9504 4,970.00
27/02/2013 R023 On 02-May-13 7.04 Call Bond Future 2184 3 2 3 0.00
27/02/2013 R023 On 02-May-13 7.06 Call Bond Future 2328 3 2 3 0.00
27/02/2013 R023 On 02-May-13 7.05 Call Bond Future 2256 3 2 3 0.00
27/02/2013 R023 On 02-May-13 7.05 Put Bond Future 0 0 0 0 0.00
27/02/2013 R023 On 02-May-13 7.06 Put Bond Future 0 0 0 0 0.00
27/02/2013 R023 On 02-May-13 7.04 Put Bond Future 0 0 0 0 0.00
27/02/2013 R023 On 01-August-13 Bond Future 6.79 110.3919 109.9944 110.3919 0.00
27/02/2013 R023 On 01-August-13 7.29 Call Bond Future 3525 4 4 4 0.00
27/02/2013 R023 On 01-August-13 7.30 Call Bond Future 3594 4 4 4 0.00
27/02/2013 R023 On 01-August-13 7.31 Call Bond Future 3663 4 4 4 0.00
27/02/2013 R023 On 01-August-13 7.31 Put Bond Future 0 0 0 0 0.00
27/02/2013 R023 On 01-August-13 7.30 Put Bond Future 0 0 0 0 0.00
27/02/2013 R023 On 01-August-13 7.29 Put Bond Future 0 0 0 0 0.00
27/02/2013 R157 On 02-May-13 Bond Future 5.25 120.0541 119.9779 120.0541 19,469.00
27/02/2013 R157 On 02-May-13 5.34 Call Bond Future 443 0 0 0 0.00
27/02/2013 R157 On 02-May-13 5.36 Call Bond Future 473 1 0 1 0.00
27/02/2013 R157 On 02-May-13 5.35 Call Bond Future 458 1 0 1 0.00
27/02/2013 R157 On 02-May-13 5.35 Put Bond Future 224 0 0 0 0.00
27/02/2013 R157 On 02-May-13 5.36 Put Bond Future 215 0 0 0 0.00
27/02/2013 R157 On 02-May-13 5.34 Put Bond Future 233 0 0 0 0.00
27/02/2013 R157 On 01-August-13 Bond Future 5.24 121.6426 121.5501 121.6426 0.00
27/02/2013 R157 On 01-August-13 116.11 Call Bond Future 92094 92 92 92 0.00
27/02/2013 R157 On 01-August-13 116.11 Put Bond Future 0 0 0 0 0.00
27/02/2013 R157 On 07-November-13 Bond Future 5.23 116.5888 116.4797 116.5888 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
27/02/2013 R157 On 07-November-13 5.59 Call Bond Future 956 1 1 1 0.00
27/02/2013 R157 On 07-November-13 5.60 Call Bond Future 969 1 1 1 0.00
27/02/2013 R157 On 07-November-13 5.61 Call Bond Future 983 1 1 1 0.00
27/02/2013 R157 On 07-November-13 5.61 Put Bond Future 257 0 0 0 0.00
27/02/2013 R157 On 07-November-13 5.60 Put Bond Future 263 0 0 0 0.00
27/02/2013 R157 On 07-November-13 5.59 Put Bond Future 268 0 0 0 0.00
27/02/2013 R186 On 02-May-13 Bond Future 7.33 131.5538 130.9940 131.5538 64,798.00
27/02/2013 R186 On 02-May-13 6.75 Call Bond Future 547 1 1 1 350.00
27/02/2013 R186 On 02-May-13 7.39 Call Bond Future 2794 3 3 3 0.00
27/02/2013 R186 On 02-May-13 7.40 Call Bond Future 2849 3 3 3 0.00
27/02/2013 R186 On 02-May-13 7.75 Call Bond Future 5097 6 5 6 0.00
27/02/2013 R186 On 02-May-13 7.41 Call Bond Future 2905 3 3 3 0.00
27/02/2013 R186 On 02-May-13 7.41 Put Bond Future 2070 2 2 2 0.00
27/02/2013 R186 On 02-May-13 7.75 Put Bond Future 926 1 1 1 100.00
27/02/2013 R186 On 02-May-13 7.40 Put Bond Future 2114 2 2 2 150.00
27/02/2013 R186 On 02-May-13 7.39 Put Bond Future 2160 2 2 2 0.00
27/02/2013 R186 On 02-May-13 6.75 Put Bond Future 6557 6 7 6 0.00
27/02/2013 R186 On 01-August-13 Bond Future 7.39 128.0094 127.4258 128.0094 0.00
27/02/2013 R186 On 01-August-13 7.25 Call Bond Future 3641 4 4 4 4,215.00
27/02/2013 R186 On 01-August-13 128.26 Call Bond Future 118153 119 118 119 0.00
27/02/2013 R186 On 01-August-13 128.26 Put Bond Future 0 0 0 0 0.00
27/02/2013 R186 On 01-August-13 7.25 Put Bond Future 5051 5 5 5 0.00
27/02/2013 R186 On 07-November-13 Bond Future 7.46 129.8550 129.2463 129.8550 480.00
27/02/2013 R186 On 07-November-13 8.15 Call Bond Future 9251 10 9 10 0.00
27/02/2013 R186 On 07-November-13 8.16 Call Bond Future 9313 10 9 10 0.00
27/02/2013 R186 On 07-November-13 8.14 Call Bond Future 9189 10 9 10 0.00
27/02/2013 R186 On 07-November-13 8.75 Call Bond Future 13120 14 13 14 0.00
27/02/2013 R186 On 07-November-13 8.75 Put Bond Future 1476 1 1 1 130.00
27/02/2013 R186 On 07-November-13 8.14 Put Bond Future 2860 3 3 3 0.00
27/02/2013 R186 On 07-November-13 8.16 Put Bond Future 2804 3 3 3 0.00
27/02/2013 R186 On 07-November-13 8.15 Put Bond Future 2832 3 3 3 0.00
27/02/2013 R197 On 02-May-13 Bond Future 289.62 288.9038 289.6217 288.9038 2,633.00
27/02/2013 R197 On 02-May-13 282.39 Call Bond Future 7232 7 7 7 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
27/02/2013 R197 On 02-May-13 282.40 Call Bond Future 7222 7 7 7 0.00
27/02/2013 R197 On 02-May-13 282.41 Call Bond Future 7212 6 7 6 0.00
27/02/2013 R197 On 02-May-13 282.41 Put Bond Future 0 0 0 0 0.00
27/02/2013 R197 On 02-May-13 282.40 Put Bond Future 0 0 0 0 0.00
27/02/2013 R197 On 02-May-13 282.39 Put Bond Future 0 0 0 0 0.00
27/02/2013 R201 On 02-May-13 Bond Future 5.13 108.8074 108.8511 108.8074 4.00
27/02/2013 R201 On 02-May-13 4.04 Call Bond Future 0 0 0 0 0.00
27/02/2013 R201 On 02-May-13 4.05 Call Bond Future 0 0 0 0 0.00
27/02/2013 R201 On 02-May-13 4.06 Call Bond Future 0 0 0 0 0.00
27/02/2013 R201 On 02-May-13 4.06 Put Bond Future 1732 2 2 2 0.00
27/02/2013 R201 On 02-May-13 4.05 Put Bond Future 1748 2 2 2 0.00
27/02/2013 R201 On 02-May-13 4.04 Put Bond Future 1764 2 2 2 0.00
27/02/2013 R201 On 01-August-13 Bond Future 5.10 105.8429 105.8736 105.8429 0.00
27/02/2013 R201 On 01-August-13 107.45 Call Bond Future 68628 69 69 69 0.00
27/02/2013 R201 On 01-August-13 107.45 Put Bond Future 0 0 0 0 0.00
27/02/2013 R201 On 07-November-13 Bond Future 5.03 107.3689 107.3863 107.3689 0.00
27/02/2013 R201 On 07-November-13 479 Call Bond Future 173 0 0 0 0.00
27/02/2013 R201 On 07-November-13 4.80 Call Bond Future 177 0 0 0 0.00
27/02/2013 R201 On 07-November-13 4.81 Call Bond Future 181 0 0 0 0.00
27/02/2013 R201 On 07-November-13 4.81 Put Bond Future 425 0 0 0 0.00
27/02/2013 R201 On 07-November-13 4.80 Put Bond Future 432 0 0 0 0.00
27/02/2013 R201 On 07-November-13 479 Put Bond Future 439 0 0 0 0.00
27/02/2013 R202 On 02-May-13 Bond Future 215.80 215.4785 215.8040 215.4785 49,417.00
27/02/2013 R202 On 02-May-13 211.04 Call Bond Future 4764 4 5 4 0.00
27/02/2013 R202 On 02-May-13 211.06 Call Bond Future 4744 4 5 4 0.00
27/02/2013 R202 On 02-May-13 211.05 Call Bond Future 4754 4 5 4 0.00
27/02/2013 R202 On 02-May-13 211.05 Put Bond Future 0 0 0 0 0.00
27/02/2013 R202 On 02-May-13 211.06 Put Bond Future 0 0 0 0 0.00
27/02/2013 R202 On 02-May-13 211.04 Put Bond Future 0 0 0 0 0.00
27/02/2013 R203 On 02-May-13 Bond Future 5.75 110.9076 110.6917 110.9076 10,718.00
27/02/2013 R203 On 02-May-13 5.89 Call Bond Future 1022 1 1 1 0.00
27/02/2013 R203 On 02-May-13 5.90 Call Bond Future 1047 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
27/02/2013 R203 On 02-May-13 5.91 Call Bond Future 1073 1 1 1 0.00
27/02/2013 R203 On 02-May-13 591 Put Bond Future 429 0 0 0 0.00
27/02/2013 R203 On 02-May-13 5.90 Put Bond Future 443 0 0 0 0.00
27/02/2013 R203 On 02-May-13 5.89 Put Bond Future 458 0 0 0 0.00
27/02/2013 R203 On 01-August-13 Bond Future 5.78 112.3751 112.1422 112.3751 0.00
27/02/2013 R203 On 01-August-13 109.11 Call Bond Future 98929 99 99 99 0.00
27/02/2013 R203 On 01-August-13 109.11 Put Bond Future 0 0 0 0 0.00
27/02/2013 R203 On 07-November-13 Bond Future 5.81 109.8350 109.5845 109.8350 0.00
27/02/2013 R203 On 07-November-13 6.01 Call Bond Future 1677 2 2 2 0.00
27/02/2013 R203 On 07-November-13 571.00 Call Bond Future 107355 108 107 108 0.00
27/02/2013 R203 On 07-November-13 5.71 Call Bond Future 1107 1 1 1 15.00
27/02/2013 R203 On 07-November-13 6.00 Call Bond Future 1656 2 2 2 0.00
27/02/2013 R203 On 07-November-13 5.99 Call Bond Future 1635 2 2 2 0.00
27/02/2013 R203 On 07-November-13 599 Put Bond Future 1010 1 1 1 0.00
27/02/2013 R203 On 07-November-13 6.00 Put Bond Future 995 1 1 1 0.00
27/02/2013 R203 On 07-November-13 5.71 Put Bond Future 1480 1 1 1 0.00
27/02/2013 R203 On 07-November-13 571.00 Put Bond Future 0 0 0 0 0.00
27/02/2013 R203 On 07-November-13 6.01 Put Bond Future 981 1 1 1 0.00
27/02/2013 R204 On 02-May-13 Bond Future 6.04 112.4249 112.2152 112.4249 7,307.00
27/02/2013 R204 On 02-May-13 6.29 Call Bond Future 1720 2 2 2 0.00
27/02/2013 R204 On 02-May-13 6.30 Call Bond Future 1754 2 2 2 0.00
27/02/2013 R204 On 02-May-13 6.31 Call Bond Future 1788 2 2 2 0.00
27/02/2013 R204 On 02-May-13 6.31 Put Bond Future 470 0 0 0 0.00
27/02/2013 R204 On 02-May-13 6.30 Put Bond Future 484 0 0 0 0.00
27/02/2013 R204 On 02-May-13 6.29 Put Bond Future 499 0 0 0 0.00
27/02/2013 R204 On 01-August-13 Bond Future 6.09 109.8857 109.6592 109.8857 0.00
27/02/2013 R204 On 01-August-13 110.75 Call Bond Future 100776 101 101 101 0.00
27/02/2013 R204 On 01-August-13 110.75 Put Bond Future 0 0 0 0 0.00
27/02/2013 R204 On 07-November-13 Bond Future 6.13 111.4700 111.2260 111.4700 0.00
27/02/2013 R204 On 07-November-13 7.00 Call Bond Future 4469 5 4 5 0.00
27/02/2013 R204 On 07-November-13 6.29 Call Bond Future 2289 2 2 2 0.00
27/02/2013 R204 On 07-November-13 6.30 Call Bond Future 2315 2 2 2 0.00
27/02/2013 R204 On 07-November-13 6.31 Call Bond Future 2341 2 2 2 0.00
27/02/2013 R204 On 07-November-13 6.31 Put Bond Future 1533 1 2 1 0.00
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Put Closing MTM Closing Price
27/02/2013 R204 On 07-November-13 6.30 Put Bond Future 1552 1 1 0.00
27/02/2013 R204 On 07-November-13 6.29 Put Bond Future 1571 1 1 0.00
27/02/2013 R204 On 07-November-13 7.00 Put Bond Future 611 1 1 180.00
27/02/2013 R206 On 02-May-13 Bond Future 5.15 103.8770 103.8850 103.8770 23.00
27/02/2013 R206 On 02-May-13 3.39 Call Bond Future 0 0 0 0 0.00
27/02/2013 R206 On 02-May-13 3.41 Call Bond Future 0 0 0 0 0.00
27/02/2013 R206 On 02-May-13 3.40 Call Bond Future 0 0 0 0 0.00
27/02/2013 R206 On 02-May-13 3.40 Put Bond Future 1203 1 1 1 0.00
27/02/2013 R206 On 02-May-13 3.41 Put Bond Future 1196 1 1 1 0.00
27/02/2013 R206 On 02-May-13 3.39 Put Bond Future 1210 1 1 1 0.00
27/02/2013 R206 On 01-August-13 Bond Future 5.03 101.4894 101.4845 101.4894 0.00
27/02/2013 R206 On 01-August-13 103.94 Call Bond Future 30486 30 30 30 0.00
27/02/2013 R206 On 01-August-13 103.94 Put Bond Future 0 0 0 0 0.00
27/02/2013 R206 On 07-November-13 Bond Future 4.52 102.9526 102.9344 102.9526 0.00
27/02/2013 R206 On 07-November-13 4.29 Call Bond Future 24 0 0 0 0.00
27/02/2013 R206 On 07-November-13 4.30 Call Bond Future 24 0 0 0 0.00
27/02/2013 R206 On 07-November-13 4.31 Call Bond Future 25 0 0 0 0.00
27/02/2013 R206 On 07-November-13 4.31 Put Bond Future 62 0 0 0 0.00
27/02/2013 R206 On 07-November-13 4.30 Put Bond Future 64 0 0 0 0.00
27/02/2013 R206 On 07-November-13 429 Put Bond Future 65 0 0 0 0.00
27/02/2013 R207 On 02-May-13 Bond Future 6.30 107.4815 107.3375 107.4815 7,079.00
27/02/2013 R207 On 02-May-13 6.44 Call Bond Future 1581 2 2 2 0.00
27/02/2013 R207 On 02-May-13 6.46 Call Bond Future 1649 2 2 2 0.00
27/02/2013 R207 On 02-May-13 6.45 Call Bond Future 1615 2 2 2 0.00
27/02/2013 R207 On 02-May-13 6.45 Put Bond Future 799 1 1 1 0.00
27/02/2013 R207 On 02-May-13 6.46 Put Bond Future 778 1 1 1 0.00
27/02/2013 R207 On 02-May-13 6.44 Put Bond Future 820 1 1 1 0.00
27/02/2013 R207 On 01-August-13 Bond Future 6.35 105.2670 105.1076 105.2670 0.00
27/02/2013 R207 On 01-August-13 106.18 Call Bond Future 97536 98 98 98 0.00
27/02/2013 R207 On 01-August-13 106.18 Put Bond Future 0 0 0 0 0.00
27/02/2013 R207 On 07-November-13 Bond Future 6.40 106.7846 106.6093 106.7846 0.00
27/02/2013 R207 On 07-November-13 6.69 Call Bond Future 3105 3 3 3 0.00
27/02/2013 R207 On 07-November-13 6.70 Call Bond Future 3136 3 3 3 0.00
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27/02/2013 R207 On 07-November-13 6.71 Call Bond Future 3168 3 3 3 0.00
27/02/2013 R207 On 07-November-13 6.71 Put Bond Future 1602 2 2 2 0.00
27/02/2013 R207 On 07-November-13 6.70 Put Bond Future 1621 2 2 2 0.00
27/02/2013 R207 On 07-November-13 6.69 Put Bond Future 1641 2 2 2 0.00
27/02/2013 R208 On 02-May-13 Bond Future 6.42 102.9193 102.6966 102.9193 18,312.00
27/02/2013 R208 On 02-May-13 6.64 Call Bond Future 2119 2 2 2 0.00
27/02/2013 R208 On 02-May-13 6.66 Call Bond Future 2201 2 2 2 0.00
27/02/2013 R208 On 02-May-13 6.65 Call Bond Future 2160 2 2 2 0.00
27/02/2013 R208 On 02-May-13 6.65 Put Bond Future 744 1 1 1 0.00
27/02/2013 R208 On 02-May-13 6.66 Put Bond Future 724 1 1 1 0.00
27/02/2013 R208 On 02-May-13 6.64 Put Bond Future 764 1 1 1 0.00
27/02/2013 R208 On 01-August-13 Bond Future 6.47 104.2812 104.0423 104.2812 0.00
27/02/2013 R208 On 01-August-13 101.40 Call Bond Future 94998 95 95 95 0.00
27/02/2013 R208 On 01-August-13 101.40 Put Bond Future 0 0 0 0 0.00
27/02/2013 R208 On 07-November-13 Bond Future 6.52 102.3883 102.1326 102.3883 0.00
27/02/2013 R208 On 07-November-13 7.50 Call Bond Future 6414 7 6 7 0.00
27/02/2013 R208 On 07-November-13 6.79 Call Bond Future 3627 4 4 4 0.00
27/02/2013 R208 On 07-November-13 6.81 Call Bond Future 3696 4 4 4 0.00
27/02/2013 R208 On 07-November-13 6.80 Call Bond Future 3662 4 4 4 0.00
27/02/2013 R208 On 07-November-13 6.80 Put Bond Future 2030 2 2 2 0.00
27/02/2013 R208 On 07-November-13 6.81 Put Bond Future 2007 2 2 2 0.00
27/02/2013 R208 On 07-November-13 6.79 Put Bond Future 2053 2 2 2 0.00
27/02/2013 R208 On 07-November-13 7.50 Put Bond Future 875 1 1 1 230.00
27/02/2013 R209 On 02-May-13 Bond Future 8.30 80.5805 79.7195 80.5805 9,196.00
27/02/2013 R209 On 02-May-13 7.99 Call Bond Future 1137 1 1 1 0.00
27/02/2013 R209 On 02-May-13 8.01 Call Bond Future 1193 2 1 2 0.00
27/02/2013 R209 On 02-May-13 8.00 Call Bond Future 1165 1 1 1 0.00
27/02/2013 R209 On 02-May-13 8.00 Put Bond Future 3822 3 4 3 0.00
27/02/2013 R209 On 02-May-13 8.01 Put Bond Future 3761 3 4 3 0.00
27/02/2013 R209 On 02-May-13 7.99 Put Bond Future 3884 3 4 3 0.00
27/02/2013 R209 On 01-August-13 Bond Future 8.37 81.6467 80.7642 81.6467 0.00
27/02/2013 R209 On 01-August-13 79.36 Call Bond Future 70815 72 71 72 0.00
27/02/2013 R209 On 01-August-13 79.36 Put Bond Future 0 0 0 0 0.00
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27/02/2013 R209 On 07-November-13 Bond Future 8.45 79.6792 78.7735 79.6792 0.00
27/02/2013 R209 On 07-November-13 9.50 Call Bond Future 10138 11 10 11 0.00
27/02/2013 R209 On 07-November-13 8.79 Call Bond Future 6772 7 7 7 0.00
27/02/2013 R209 On 07-November-13 8.80 Call Bond Future 6817 7 7 7 0.00
27/02/2013 R209 On 07-November-13 8.81 Call Bond Future 6863 7 7 7 0.00
27/02/2013 R209 On 07-November-13 8.81 Put Bond Future 3977 4 4 4 0.00
27/02/2013 R209 On 07-November-13 8.80 Put Bond Future 4009 4 4 4 0.00
27/02/2013 R209 On 07-November-13 8.79 Put Bond Future 4042 4 4 4 0.00
27/02/2013 R209 On 07-November-13 9.50 Put Bond Future 2165 2 2 2 180.00
27/02/2013 R210 On 02-May-13 Bond Future 164.14 164.1471 164.1356 164.1471 1,244.00
27/02/2013 R210 On 02-May-13 161.14 Call Bond Future 2996 3 3 3 0.00
27/02/2013 R210 On 02-May-13 161.16 Call Bond Future 2976 3 3 3 0.00
27/02/2013 R210 On 02-May-13 161.15 Call Bond Future 2986 3 3 3 0.00
27/02/2013 R210 On 02-May-13 161.15 Put Bond Future 0 0 0 0 0.00
27/02/2013 R210 On 02-May-13 161.16 Put Bond Future 0 0 0 0 0.00
27/02/2013 R210 On 02-May-13 161.14 Put Bond Future 0 0 0 0 0.00
27/02/2013 R211 On 02-May-13 Bond Future 128.46 128.4847 128.4572 128.4847 529.00
27/02/2013 R211 On 02-May-13 125.69 Call Bond Future 2767 3 3 3 0.00
27/02/2013 R211 On 02-May-13 125.70 Call Bond Future 2757 3 3 3 0.00
27/02/2013 R211 On 02-May-13 125.71 Call Bond Future 2747 3 3 3 0.00
27/02/2013 R211 On 02-May-13 125.71 Put Bond Future 0 0 0 0 0.00
27/02/2013 R211 On 02-May-13 125.70 Put Bond Future 0 0 0 0 0.00
27/02/2013 R211 On 02-May-13 125.69 Put Bond Future 0 0 0 0 0.00
27/02/2013 R212 On 02-May-13 Bond Future 134.24 134.2600 134.2438 134.2600 20,170.00
27/02/2013 R212 On 02-May-13 131.09 Call Bond Future 3154 3 3 3 0.00
27/02/2013 R212 On 02-May-13 131.11 Call Bond Future 3134 3 3 3 0.00
27/02/2013 R212 On 02-May-13 131.10 Call Bond Future 3144 3 3 3 0.00
27/02/2013 R212 On 02-May-13 131.10 Put Bond Future 0 0 0 0 0.00
27/02/2013 R212 On 02-May-13 131.11 Put Bond Future 0 0 0 0 0.00
27/02/2013 R212 On 02-May-13 131.09 Put Bond Future 0 0 0 0 0.00
27/02/2013 R213 On 02-May-13 Bond Future 7.96 92.9099 92.2428 92.9099 10,129.00

Page 12 of 13

2013/02/27, 06:04:05PM



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

Put Closing MTM Closing Price
27/02/2013 R213 On 02-May-13 7.84 Call Bond Future 1833 2 2 2 0.00
27/02/2013 R213 On 02-May-13 7.85 Call Bond Future 1871 2 2 2 0.00
27/02/2013 R213 On 02-May-13 7.86 Call Bond Future 1910 2 2 2 0.00
27/02/2013 R213 On 02-May-13 7.86 Put Bond Future 2774 2 3 2 0.00
27/02/2013 R213 On 02-May-13 7.85 Put Bond Future 2825 2 3 2 0.00
27/02/2013 R213 On 02-May-13 7.84 Put Bond Future 2876 3 3 3 0.00
27/02/2013 R213 On 01-August-13 Bond Future 8.02 94.1391 93.4515 94.1391 0.00
27/02/2013 R213 On 01-August-13 91.25 Call Bond Future 82836 84 83 84 0.00
27/02/2013 R213 On 01-August-13 91.25 Put Bond Future 0 0 0 0 0.00
27/02/2013 R213 On 07-November-13 Bond Future 8.10 91.9588 91.2494 91.9588 0.00
27/02/2013 R213 On 07-November-13 8.59 Call Bond Future 7307 8 7 8 0.00
27/02/2013 R213 On 07-November-13 8.61 Call Bond Future 7406 8 7 8 0.00
27/02/2013 R213 On 07-November-13 8.60 Call Bond Future 7356 8 7 8 0.00
27/02/2013 R213 On 07-November-13 8.60 Put Bond Future 3232 3 3 3 0.00
27/02/2013 R213 On 07-November-13 8.61 Put Bond Future 3202 3 3 3 0.00
27/02/2013 R213 On 07-November-13 8.59 Put Bond Future 3262 3 3 3 0.00
27/02/2013 R214 On 02-May-13 Bond Future 8.36 82.3394 81.2434 82.3394 2,034.00
27/02/2013 R214 On 02-May-13 84.31 Call Bond Future 72464 74 72 74 0.00
27/02/2013 R214 On 02-May-13 84.31 Put Bond Future 0 0 0 0 0.00
27/02/2013 R214 On 01-August-13 Bond Future 8.42 83.4288 82.3079 83.4288 0.00
27/02/2013 R214 On 01-August-13 84.31 Call Bond Future 71860 73 72 73 0.00
27/02/2013 R214 On 01-August-13 84.31 Put Bond Future 0 0 0 0 0.00
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