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Derivatives Weekly Statistics Report

JSE JOHANNESBURG STOCK EXCHANGE
Interest Rates & Currency Derivatives

From: 09/07/2013 To: 09/07/2013

Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
09/07/2013 0106 On 22-December-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/07/2013 0357 On 15-September-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/07/2013 0403 On 21-December-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/07/2013 0457 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/07/2013 0703 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/07/2013 0757 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/07/2013 0804 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/07/2013 0807 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/07/2013 0857 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/07/2013 0904 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/07/2013 0908 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/07/2013 0957 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/07/2013 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
09/07/2013 1386 On 28-February-31 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/07/2013 1409 On 28-February-41 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/07/2013 2025 On 01-August-13 Bond Future 109.64 109.6324 109.6358 109.6324 0.00
09/07/2013 2025 On 01-August-13 117.99 Call Bond Future 0 0 0 0 0.00
09/07/2013 2025 On 01-August-13 118.00 Call Bond Future 0 0 0 0 0.00
09/07/2013 2025 On 01-August-13 118.01 Call Bond Future 0 0 0 0 0.00
09/07/2013 2025 On 01-August-13 117.99 Put Bond Future 8354 8 8 8 0.00
09/07/2013 2025 On 01-August-13 118.00 Put Bond Future 8364 8 8 8 0.00
09/07/2013 2025 On 01-August-13 118.01 Put Bond Future 8374 8 8 8 0.00
09/07/2013 2038 On 01-August-13 Bond Future 104.31 104.3044 104.3095 104.3044 0.00
09/07/2013 2038 On 01-August-13 114.99 Call Bond Future 0 0 0 0 0.00
09/07/2013 2038 On 01-August-13 115.01 Call Bond Future 0 0 0 0 0.00
09/07/2013 2038 On 01-August-13 115.00 Call Bond Future 0 0 0 0 0.00
09/07/2013 2038 On 01-August-13 115.00 Put Bond Future 10691 11 11 11 0.00
09/07/2013 2038 On 01-August-13 115.01 Put Bond Future 10701 11 11 11 0.00
09/07/2013 2038 On 01-August-13 114.99 Put Bond Future 10681 11 11 11 0.00
09/07/2013 2050 On 01-August-13 Bond Future 106.27 105.8812 106.2715 105.8812 122.00
09/07/2013 2050 On 01-August-13 118.99 Call Bond Future 0 0 0 0 0.00
09/07/2013 2050 On 01-August-13 119.00 Call Bond Future 0 0 0 0 0.00
09/07/2013 2050 On 01-August-13 119.01 Call Bond Future 0 0 0 0 0.00
09/07/2013 2050 On 01-August-13 119.00 Put Bond Future 12728 13 13 13 0.00
09/07/2013 2050 On 01-August-13 119.01 Put Bond Future 12738 13 13 13 0.00
09/07/2013 2050 On 01-August-13 118.99 Put Bond Future 12718 13 13 13 0.00
09/07/2013 5701 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/07/2013 5706 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/07/2013 8607 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/07/2013 8608 On 21-December-26 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
09/07/2013 8657 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/07/2013 AlO3 On 09-March-16 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/07/2013 AL37 On 01-August-13 Index Future 402.14 400.1060 402.1360 400.1060 56.00
09/07/2013 AL37 On 07-November-13 Index Future 407.81 405.7510 407.8090 405.7510 0.00
09/07/2013 AL7T On 01-August-13 Index Future 476.88 473.4580 476.8830 473.4580 1.00
09/07/2013 AL7T On 07-November-13 Index Future 483.61 480.1370 483.6110 480.1370 0.00
09/07/2013 ALBI On 01-August-13 Index Future 429.20 426.0800 429.1950 426.0800 738.00
09/07/2013 ALBI On 07-November-13 Index Future 435.25 432.0910 435.2500 432.0910 85.00
09/07/2013 C023 On 28-February-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/07/2013 C025 On 31-January-25 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/07/2013 C038 On 31-January-38 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/07/2013 C048 On 28-February-48 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/07/2013 CO050 On 31-December-50 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/07/2013 C157 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/07/2013 C186 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/07/2013 C197 On 07-December-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/07/2013 C201 On 22-December-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/07/2013 C202 On 07-December-33 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/07/2013 C203 On 15-September-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/07/2013 C204 On 21-December-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/07/2013 C206 On 15-January-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
09/07/2013 C207 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/07/2013 C208 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/07/2013 C209 On 31-March-36 Price Contribution 6.25 6.2500 6.2500 6.2500 0.00
09/07/2013 C210 On 31-March-28 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/07/2013 C211 On 31-January-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/07/2013 C212 On 31-January-22 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/07/2013 C213 On 28-February-31 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/07/2013 C214 On 28-February-41 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/07/2013 CES1 On 20-April-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/07/2013 CS23 On 25-January-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/07/2013 CS26 On 02-April-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/07/2013 CS33 On 15-September-33 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/07/2013 EL28 On 01-August-13 Bond Future 109.33 109.1228 109.3287 109.1228 0.00
09/07/2013 EL28 On 01-August-13 114.99 Call Bond Future 0 0 0 0 0.00
09/07/2013 EL28 On 01-August-13 115.01 Call Bond Future 0 0 0 0 0.00
09/07/2013 EL28 On 01-August-13 115.00 Call Bond Future 0 0 0 0 0.00
09/07/2013 EL28 On 01-August-13 114.99 Put Bond Future 5661 6 6 6 0.00
09/07/2013 EL28 On 01-August-13 115.00 Put Bond Future 5671 6 6 6 0.00
09/07/2013 EL28 On 01-August-13 115.01 Put Bond Future 5681 6 6 6 0.00
09/07/2013 ES33 On 01-August-13 Bond Future 9.27 86.0055 86.8851 86.0055 6,292.00
09/07/2013 ES33 On 01-August-13 9.00 Call Bond Future 0 0 0 0 0.00
09/07/2013 ES33 On 01-August-13 91.02 Call Bond Future 75834 75 76 75 0.00
09/07/2013 ES33 On 01-August-13 9.00 Put Bond Future 2207 3 2 3 0.00
09/07/2013 ES33 On 01-August-13 91.02 Put Bond Future 0 0 0 0 0.00
09/07/2013 ES33 On 07-November-13 Bond Future 9.39 83.4375 84.3295 83.4375 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
09/07/2013 ES33 On 07-November-13 8.49 Call Bond Future 0 0 0 0 0.00
09/07/2013 ES33 On 07-November-13 8.50 Call Bond Future 0 0 0 0 0.00
09/07/2013 ES33 On 07-November-13 8.51 Call Bond Future 0 0 0 0 0.00
09/07/2013 ES33 On 07-November-13 8.49 Put Bond Future 7435 8 7 8 0.00
09/07/2013 ES33 On 07-November-13 8.50 Put Bond Future 7346 8 7 8 0.00
09/07/2013 ES33 On 07-November-13 8.51 Put Bond Future 7258 8 7 8 0.00
09/07/2013 GOVI On 01-August-13 GovVvI 428.48 425.4230 428.4820 425.4230 406.00
09/07/2013 GOVI On 01-August-13 445,99 Call GOV 0 0 0 0 0.00
09/07/2013 GOVI On 01-August-13 446.01 Call GOVI 0 0 0 0 0.00
09/07/2013 GOVI On 01-August-13 446.00 Call GovI 0 0 0 0 0.00
09/07/2013 GOVI On 01-August-13 446.01 Put GOV 175280 21 18 21 0.00
09/07/2013 GOVI On 01-August-13 446.00 Put GOVI 175180 21 18 21 0.00
09/07/2013 GOVI On 01-August-13 445,99 Put GovI 175080 21 18 21 0.00
09/07/2013 GOVI On 07-November-13 GOV 434.53 431.4250 434.5270 431.4250 0.00
09/07/2013 GOVI On 07-November-13 446.00 Call GovI 0 0 0 0 0.00
09/07/2013 GOVI On 07-November-13 445,99 Call GovI 0 0 0 0 0.00
09/07/2013 GOVI On 07-November-13 446.01 Call GOV 0 0 0 0 0.00
09/07/2013 GOVI On 07-November-13 446.00 Put GOVI 114730 15 11 15 0.00
09/07/2013 GOVI On 07-November-13 446.01 Put GovI 114830 15 11 15 0.00
09/07/2013 GOVI On 07-November-13 445,99 Put GOV 114630 15 11 15 0.00
09/07/2013 GVIX On 01-January-29 LIVE INDEX 110.00 110.0000 110.0000 110.0000 0.00
09/07/2013 IGOV On 01-August-13 Index Future 194.31 194.1850 194.3080 194.1850 1,064.00
09/07/2013 IGOV On 07-November-13 Index Future 197.08 196.9500 197.0750 196.9500 7.00
09/07/2013 ILBI On 01-August-13 Index Future 525.75 519.1710 525.7480 519.1710 186.00
09/07/2013 J157 On 15-September-15 Interest Rate Swap 8.82 0.0200 0.0200 0.0200 0.00
09/07/2013 J186 On 21-December-26 Interest Rate Swap 8.68 0.1077 0.1077 0.1077 0.00
09/07/2013 J201 On 22-December-14 Interest Rate Swap 8.66 0.0514 0.0514 0.0514 0.00
09/07/2013 J203 On 15-September-17 Interest Rate Swap 8.98 0.0847 0.0847 0.0847 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
09/07/2013 J204 On 21-December-18 Interest Rate Swap 8.96 0.0958 0.0958 0.0958 0.00
09/07/2013 J207 On 15-January-20 Interest Rate Swap 9.00 0.0691 0.0691 0.0691 0.00
09/07/2013 JBAF On 17-July-13 Jibar Tradeable Future 5.16 94.8500 94.8400 94.8500 0.00
09/07/2013 JBAF On 21-August-13 Jibar Tradeable Future 5.19 94.8200 94.8100 94.8200 0.00
09/07/2013 JBAF On 18-September-13 Jibar Tradeable Future 5.23 94.7700 94.7700 94.7700 700.00
09/07/2013 JBAF On 16-October-13 Jibar Tradeable Future 5.28 94.6800 94.7200 94.6800 0.00
09/07/2013 JBAF On 20-November-13 Jibar Tradeable Future 5.31 94.6200 94.6900 94.6200 0.00
09/07/2013 JBAF On 18-December-13 Jibar Tradeable Future 5.37 94.5400 94.6300 94.5400 1,500.00
09/07/2013 JBAF On 15-January-14 Jibar Tradeable Future 5.44 94.4700 94.5600 94.4700 0.00
09/07/2013 JBAF On 19-March-14 Jibar Tradeable Future 5.63 94.2800 94.3700 94.2800 400.00
09/07/2013 JBAF On 18-June-14 Jibar Tradeable Future 5.89 93.9900 94.1100 93.9900 1,000.00
09/07/2013 JBAF On 17-September-14 Jibar Tradeable Future 6.14 93.6900 93.8600 93.6900 0.00
09/07/2013 JBAF On 17-December-14 Jibar Tradeable Future 6.44 93.3800 93.5600 93.3800 0.00
09/07/2013 JBAF On 18-March-15 Jibar Tradeable Future 6.71 93.1100 93.2900 93.1100 0.00
09/07/2013 R023 On 01-August-13 Bond Future 7.64 103.2322 104.0511 103.2322 10,999.00
09/07/2013 R023 On 01-August-13 7.29 Call Bond Future 0 0 0 0 0.00
09/07/2013 R023 On 01-August-13 7.30 Call Bond Future 0 0 0 0 0.00
09/07/2013 R023 On 01-August-13 7.31 Call Bond Future 0 0 0 0 0.00
09/07/2013 R023 On 01-August-13 7.30 Put Bond Future 2349 3 2 3 0.00
09/07/2013 R023 On 01-August-13 7.31 Put Bond Future 2280 3 2 3 0.00
09/07/2013 R023 On 01-August-13 7.29 Put Bond Future 2419 3 2 3 0.00
09/07/2013 R023 On 07-November-13 Bond Future 7.74 100.7728 101.6033 100.7728 0.00
09/07/2013 R023 On 07-November-13 6.51 Call Bond Future 0 0 0 0 0.00
09/07/2013 R023 On 07-November-13 6.49 Call Bond Future 0 0 0 0 0.00
09/07/2013 R023 On 07-November-13 6.50 Call Bond Future 0 0 0 0 0.00
09/07/2013 R023 On 07-November-13 6.50 Put Bond Future 8566 9 9 9 0.00
09/07/2013 R023 On 07-November-13 6.51 Put Bond Future 8493 9 8 9 0.00
09/07/2013 R023 On 07-November-13 6.49 Put Bond Future 8639 9 9 9 0.00
09/07/2013 R157 On 01-August-13 Bond Future 6.06 119.5239 119.7921 119.5239 21,643.00
09/07/2013 R157 On 01-August-13 116.11 Call Bond Future 90336 90 90 90 0.00
09/07/2013 R157 On 01-August-13 116.11 Put Bond Future 0 0 0 0 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
09/07/2013 R157 On 07-November-13 Bond Future 6.19 114.4038 114.6757 114.4038 0.00
09/07/2013 R157 On 07-November-13 5.60 Call Bond Future 342 0 0 0 0.00
09/07/2013 R157 On 07-November-13 5.59 Call Bond Future 337 0 0 0 0.00
09/07/2013 R157 On 07-November-13 5.61 Call Bond Future 348 0 0 0 0.00
09/07/2013 R157 On 07-November-13 5.60 Put Bond Future 1440 2 1 2 0.00
09/07/2013 R157 On 07-November-13 5.59 Put Bond Future 1453 2 1 2 0.00
09/07/2013 R157 On 07-November-13 5.61 Put Bond Future 1426 2 1 2 0.00
09/07/2013 R157 On 06-February-14 Bond Future 6.33 115.9405 116.2160 115.9405 0.00
09/07/2013 R157 On 06-February-14 5.64 Call Bond Future 439 0 0 0 0.00
09/07/2013 R157 On 06-February-14 5.66 Call Bond Future 449 0 0 0 0.00
09/07/2013 R157 On 06-February-14 5.65 Call Bond Future 444 0 0 0 0.00
09/07/2013 R157 On 06-February-14 5.65 Put Bond Future 1539 2 2 2 0.00
09/07/2013 R157 On 06-February-14 5.64 Put Bond Future 1550 2 2 2 0.00
09/07/2013 R157 On 06-February-14 5.66 Put Bond Future 1528 2 2 2 0.00
09/07/2013 R157 On 08-May-14 Bond Future 6.50 110.7012 110.9805 110.7012 0.00
09/07/2013 R157 On 08-May-14 5.21 Call Bond Future 286 0 0 0 0.00
09/07/2013 R157 On 08-May-14 5.20 Call Bond Future 283 0 0 0 0.00
09/07/2013 R157 On 08-May-14 5.19 Call Bond Future 280 0 0 0 0.00
09/07/2013 R157 On 08-May-14 5.20 Put Bond Future 2056 2 2 2 0.00
09/07/2013 R157 On 08-May-14 5.19 Put Bond Future 2067 2 2 2 0.00
09/07/2013 R157 On 08-May-14 5.21 Put Bond Future 2045 2 2 2 0.00
09/07/2013 R186 On 01-August-13 Bond Future 8.00 120.4479 121.5703 120.4479 58,558.00
09/07/2013 R186 On 01-August-13 7.25 Call Bond Future 94 0 0 0 5,315.00
09/07/2013 R186 On 01-August-13 7.80 Call Bond Future 965 1 1 1 0.00
09/07/2013 R186 On 01-August-13 128.26 Call Bond Future 112298 111 112 111 0.00
09/07/2013 R186 On 01-August-13 7.20 Call Bond Future 71 0 0 0 6,800.00
09/07/2013 R186 On 01-August-13 9.00 Call Bond Future 8777 8 9 8 0.00
09/07/2013 R186 On 01-August-13 8.80 Call Bond Future 7161 6 7 6 0.00
09/07/2013 R186 On 01-August-13 8.00 Call Bond Future 1738 1 2 1 0.00
09/07/2013 R186 On 01-August-13 7.50 Call Bond Future 312 0 0 0 6,800.00
09/07/2013 R186 On 01-August-13 6.80 Call Bond Future 5 0 0 0 0.00
09/07/2013 R186 On 01-August-13 6.50 Call Bond Future 0 0 0 0 500.00
09/07/2013 R186 On 01-August-13 6.75 Call Bond Future 4 0 0 0 1,000.00
09/07/2013 R186 On 01-August-13 7.00 Call Bond Future 21 0 0 0 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
09/07/2013 R186 On 01-August-13 8.80 Put Bond Future 101 0 0 0 6,800.00
09/07/2013 R186 On 01-August-13 8.00 Put Bond Future 1773 2 2 2 0.00
09/07/2013 R186 On 01-August-13 6.80 Put Bond Future 11902 13 12 13 100.00
09/07/2013 R186 On 01-August-13 6.50 Put Bond Future 15114 16 15 16 0.00
09/07/2013 R186 On 01-August-13 7.80 Put Bond Future 2870 4 3 4 20.00
09/07/2013 R186 On 01-August-13 7.25 Put Bond Future 7359 8 7 8 0.00
09/07/2013 R186 On 01-August-13 128.26 Put Bond Future 0 0 0 0 0.00
09/07/2013 R186 On 01-August-13 9.00 Put Bond Future 37 0 0 0 0.00
09/07/2013 R186 On 01-August-13 7.20 Put Bond Future 7840 9 8 9 2,957.00
09/07/2013 R186 On 01-August-13 7.50 Put Bond Future 5102 6 5 6 0.00
09/07/2013 R186 On 01-August-13 7.00 Put Bond Future 9832 1 10 1" 4,100.00
09/07/2013 R186 On 01-August-13 6.75 Put Bond Future 12429 14 12 14 0.00
09/07/2013 R186 On 07-November-13 Bond Future 8.10 122.1471 123.2853 122.1471 640.00
09/07/2013 R186 On 07-November-13 8.14 Call Bond Future 4312 4 4 4 0.00
09/07/2013 R186 On 07-November-13 8.75 Call Bond Future 7575 7 8 7 0.00
09/07/2013 R186 On 07-November-13 6.50 Call Bond Future 337 0 0 0 5,290.00
09/07/2013 R186 On 07-November-13 8.16 Call Bond Future 4405 4 4 4 0.00
09/07/2013 R186 On 07-November-13 8.00 Call Bond Future 3691 3 4 3 1,000.00
09/07/2013 R186 On 07-November-13 8.15 Call Bond Future 4358 4 4 4 0.00
09/07/2013 R186 On 07-November-13 6.75 Call Bond Future 554 0 1 0 1,000.00
09/07/2013 R186 On 07-November-13 9.00 Call Bond Future 9120 8 9 8 0.00
09/07/2013 R186 On 07-November-13 8.00 Put Bond Future 4592 5 5 5 0.00
09/07/2013 R186 On 07-November-13 8.75 Put Bond Future 1892 2 2 2 1,030.00
09/07/2013 R186 On 07-November-13 8.14 Put Bond Future 3944 5 4 5 0.00
09/07/2013 R186 On 07-November-13 6.75 Put Bond Future 13668 15 14 15 0.00
09/07/2013 R186 On 07-November-13 6.50 Put Bond Future 16097 17 16 17 0.00
09/07/2013 R186 On 07-November-13 8.15 Put Bond Future 3900 4 4 4 0.00
09/07/2013 R186 On 07-November-13 8.16 Put Bond Future 3857 4 4 4 0.00
09/07/2013 R186 On 07-November-13 9.00 Put Bond Future 1356 2 1 2 1,200.00
09/07/2013 R186 On 06-February-14 Bond Future 8.19 118.4974 119.6508 118.4974 0.00
09/07/2013 R186 On 06-February-14 7.75 Call Bond Future 3623 3 4 3 0.00
09/07/2013 R186 On 06-February-14 7.74 Call Bond Future 3589 3 4 3 0.00
09/07/2013 R186 On 06-February-14 7.76 Call Bond Future 3658 3 4 3 0.00
09/07/2013 R186 On 06-February-14 7.76 Put Bond Future 7529 8 8 8 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
09/07/2013 R186 On 06-February-14 7.75 Put Bond Future 7586 8 8 8 0.00
09/07/2013 R186 On 06-February-14 7.74 Put Bond Future 7644 8 8 8 0.00
09/07/2013 R186 On 08-May-14 Bond Future 8.28 120.1020 121.2711 120.1020 0.00
09/07/2013 R186 On 08-May-14 7.10 Call Bond Future 2400 2 2 2 0.00
09/07/2013 R186 On 08-May-14 7.09 Call Bond Future 2376 2 2 2 0.00
09/07/2013 R186 On 08-May-14 7.11 Call Bond Future 2424 2 2 2 0.00
09/07/2013 R186 On 08-May-14 711 Put Bond Future 13181 14 13 14 0.00
09/07/2013 R186 On 08-May-14 7.10 Put Bond Future 13255 14 13 14 0.00
09/07/2013 R186 On 08-May-14 7.09 Put Bond Future 13329 14 13 14 0.00
09/07/2013 R197 On 01-August-13 Bond Future 274.79 274.7870 274.7949 274.7870 2,546.00
09/07/2013 R197 On 01-August-13 294.99 Call Bond Future 0 0 0 0 0.00
09/07/2013 R197 On 01-August-13 295.01 Call Bond Future 0 0 0 0 0.00
09/07/2013 R197 On 01-August-13 295.00 Call Bond Future 0 0 0 0 0.00
09/07/2013 R197 On 01-August-13 295.00 Put Bond Future 20205 20 20 20 0.00
09/07/2013 R197 On 01-August-13 295.01 Put Bond Future 20215 20 20 20 0.00
09/07/2013 R197 On 01-August-13 294.99 Put Bond Future 20195 20 20 20 0.00
09/07/2013 R201 On 01-August-13 Bond Future 5.52 105.1812 105.3025 105.1812 0.00
09/07/2013 R201 On 01-August-13 107.45 Call Bond Future 68057 68 68 68 0.00
09/07/2013 R201 On 01-August-13 107.45 Put Bond Future 0 0 0 0 0.00
09/07/2013 R201 On 07-November-13 Bond Future 5.58 106.6650 106.7880 106.6650 0.00
09/07/2013 R201 On 07-November-13 4.79 Call Bond Future 118 0 0 0 0.00
09/07/2013 R201 On 07-November-13 4.80 Call Bond Future 120 0 0 0 0.00
09/07/2013 R201 On 07-November-13 4.81 Call Bond Future 122 0 0 0 0.00
09/07/2013 R201 On 07-November-13 4.80 Put Bond Future 974 1 1 1 0.00
09/07/2013 R201 On 07-November-13 4.81 Put Bond Future 965 1 1 1 0.00
09/07/2013 R201 On 07-November-13 4.79 Put Bond Future 983 1 1 1 0.00
09/07/2013 R201 On 06-February-14 Bond Future 5.63 103.6892 103.8138 103.6892 0.00
09/07/2013 R201 On 06-February-14 5.24 Call Bond Future 288 0 0 0 0.00
09/07/2013 R201 On 06-February-14 5.26 Call Bond Future 295 0 0 0 0.00
09/07/2013 R201 On 06-February-14 5.25 Call Bond Future 291 0 0 0 0.00
09/07/2013 R201 On 06-February-14 525 Put Bond Future 612 1 1 1 0.00
09/07/2013 R201 On 06-February-14 5.26 Put Bond Future 607 1 1 1 0.00
09/07/2013 R201 On 06-February-14 5.24 Put Bond Future 618 1 1 1 0.00
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09/07/2013 R201 On 08-May-14 Bond Future 5.70 105.0933 105.2195 105.0933 0.00
09/07/2013 R201 On 08-May-14 4.75 Call Bond Future 172 0 0 0 0.00
09/07/2013 R201 On 08-May-14 4.76 Call Bond Future 174 0 0 0 0.00
09/07/2013 R201 On 08-May-14 4.74 Call Bond Future 170 0 0 0 0.00
09/07/2013 R201 On 08-May-14 476 Put Bond Future 743 1 1 1 0.00
09/07/2013 R201 On 08-May-14 4.75 Put Bond Future 748 1 1 1 0.00
09/07/2013 R201 On 08-May-14 4.74 Put Bond Future 752 1 1 1 0.00
09/07/2013 R202 On 01-August-13 Bond Future 204.58 204.5754 204.5841 204.5754 44,020.00
09/07/2013 R202 On 01-August-13 22299 Call Bond Future 0 0 0 0 0.00
09/07/2013 R202 On 01-August-13 223.01 Call Bond Future 0 0 0 0 0.00
09/07/2013 R202 On 01-August-13 223.00 Call Bond Future 0 0 0 0 0.00
09/07/2013 R202 On 01-August-13 223.00 Put Bond Future 18416 18 18 18 0.00
09/07/2013 R202 On 01-August-13 223.01 Put Bond Future 18426 18 18 18 0.00
09/07/2013 R202 On 01-August-13 22299 Put Bond Future 18406 18 18 18 0.00
09/07/2013 R203 On 01-August-13 Bond Future 6.83 107.7812 108.2302 107.7812 3,923.00
09/07/2013 R203 On 01-August-13 109.11 Call Bond Future 95017 95 95 95 0.00
09/07/2013 R203 On 01-August-13 109.11 Put Bond Future 0 0 0 0 0.00
09/07/2013 R203 On 07-November-13 Bond Future 6.96 105.1424 105.5976 105.1424 1,656.00
09/07/2013 R203 On 07-November-13 5.99 Call Bond Future 295 0 0 0 0.00
09/07/2013 R203 On 07-November-13 6.01 Call Bond Future 306 0 0 0 0.00
09/07/2013 R203 On 07-November-13 6.00 Call Bond Future 300 0 0 0 0.00
09/07/2013 R203 On 07-November-13 571.00 Call Bond Future 103368 103 103 103 0.00
09/07/2013 R203 On 07-November-13 5.71 Call Bond Future 167 0 0 0 15.00
09/07/2013 R203 On 07-November-13 6.00 Put Bond Future 3627 4 4 4 0.00
09/07/2013 R203 On 07-November-13 6.01 Put Bond Future 3597 4 4 4 0.00
09/07/2013 R203 On 07-November-13 571.00 Put Bond Future 0 0 0 0 0.00
09/07/2013 R203 On 07-November-13 5.99 Put Bond Future 3656 4 4 4 0.00
09/07/2013 R203 On 07-November-13 5.71 Put Bond Future 4527 5 5 5 0.00
09/07/2013 R203 On 06-February-14 Bond Future 7.09 106.5546 107.0159 106.5546 0.00
09/07/2013 R203 On 06-February-14 6.14 Call Bond Future 583 0 1 0 0.00
09/07/2013 R203 On 06-February-14 6.16 Call Bond Future 599 0 1 0 0.00
09/07/2013 R203 On 06-February-14 5.95 Call Bond Future 449 0 0 0 16.00
09/07/2013 R203 On 06-February-14 6.15 Call Bond Future 591 0 1 0 0.00
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09/07/2013 R203 On 06-February-14 5.95 Put Bond Future 4154 5 4 5 0.00
09/07/2013 R203 On 06-February-14 6.14 Put Bond Future 3658 4 4 4 0.00
09/07/2013 R203 On 06-February-14 6.15 Put Bond Future 3633 4 4 4 0.00
09/07/2013 R203 On 06-February-14 6.16 Put Bond Future 3608 4 4 4 0.00
09/07/2013 R203 On 08-May-14 Bond Future 7.22 103.8363 104.3038 103.8363 0.00
09/07/2013 R203 On 08-May-14 5.76 Call Bond Future 483 0 0 0 0.00
09/07/2013 R203 On 08-May-14 5.74 Call Bond Future 472 0 0 0 0.00
09/07/2013 R203 On 08-May-14 5.75 Call Bond Future 478 0 0 0 0.00
09/07/2013 R203 On 08-May-14 7.40 Call Bond Future 2240 2 2 2 16.00
09/07/2013 R203 On 08-May-14 5.74 Put Bond Future 5009 5 5 5 0.00
09/07/2013 R203 On 08-May-14 7.40 Put Bond Future 1718 2 2 2 0.00
09/07/2013 R203 On 08-May-14 5.76 Put Bond Future 4957 5 5 5 0.00
09/07/2013 R203 On 08-May-14 5.75 Put Bond Future 4983 5 5 5 0.00
09/07/2013 R204 On 01-August-13 Bond Future 7.07 104.5476 105.1020 104.5476 25,172.00
09/07/2013 R204 On 01-August-13 110.75 Call Bond Future 96219 96 96 96 0.00
09/07/2013 R204 On 01-August-13 110.75 Put Bond Future 0 0 0 0 0.00
09/07/2013 R204 On 07-November-13 Bond Future 7.18 106.0225 106.5847 106.0225 0.00
09/07/2013 R204 On 07-November-13 6.30 Call Bond Future 548 0 1 0 0.00
09/07/2013 R204 On 07-November-13 6.31 Call Bond Future 558 0 1 0 0.00
09/07/2013 R204 On 07-November-13 6.29 Call Bond Future 539 0 1 0 0.00
09/07/2013 R204 On 07-November-13 7.00 Call Bond Future 1521 1 2 1 0.00
09/07/2013 R204 On 07-November-13 6.30 Put Bond Future 4427 5 4 5 0.00
09/07/2013 R204 On 07-November-13 7.00 Put Bond Future 2305 3 2 3 1,270.00
09/07/2013 R204 On 07-November-13 6.31 Put Bond Future 4391 5 4 5 0.00
09/07/2013 R204 On 07-November-13 6.29 Put Bond Future 4462 5 4 5 0.00
09/07/2013 R204 On 06-February-14 Bond Future 7.29 103.4159 103.9856 103.4159 0.00
09/07/2013 R204 On 06-February-14 6.39 Call Bond Future 1012 1 1 1 0.00
09/07/2013 R204 On 06-February-14 6.40 Call Bond Future 1023 1 1 1 0.00
09/07/2013 R204 On 06-February-14 6.41 Call Bond Future 1035 1 1 1 0.00
09/07/2013 R204 On 06-February-14 6.39 Put Bond Future 4789 5 5 5 0.00
09/07/2013 R204 On 06-February-14 6.40 Put Bond Future 4758 5 5 5 0.00
09/07/2013 R204 On 06-February-14 6.41 Put Bond Future 4726 5 5 5 0.00
09/07/2013 R204 On 08-May-14 Bond Future 7.41 104.8163 105.3936 104.8163 0.00
09/07/2013 R204 On 08-May-14 6.05 Call Bond Future 897 1 1 1 0.00
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09/07/2013 R204 On 08-May-14 6.04 Call Bond Future 888 1 1 1 0.00
09/07/2013 R204 On 08-May-14 6.06 Call Bond Future 906 1 1 1 0.00
09/07/2013 R204 On 08-May-14 6.04 Put Bond Future 6409 7 6 7 0.00
09/07/2013 R204 On 08-May-14 6.06 Put Bond Future 6343 7 6 7 0.00
09/07/2013 R204 On 08-May-14 6.05 Put Bond Future 6376 7 6 7 0.00
09/07/2013 R206 On 01-August-13 Bond Future 5.31 101.3249 101.3631 101.3249 0.00
09/07/2013 R206 On 01-August-13 103.94 Call Bond Future 30365 30 30 30 0.00
09/07/2013 R206 On 01-August-13 103.94 Put Bond Future 0 0 0 0 0.00
09/07/2013 R206 On 07-November-13 Bond Future 5.31 102.7543 102.7931 102.7543 0.00
09/07/2013 R206 On 07-November-13 4.31 Call Bond Future 26 0 0 0 0.00
09/07/2013 R206 On 07-November-13 429 Call Bond Future 25 0 0 0 0.00
09/07/2013 R206 On 07-November-13 4.30 Call Bond Future 25 0 0 0 0.00
09/07/2013 R206 On 07-November-13 429 Put Bond Future 207 0 0 0 0.00
09/07/2013 R206 On 07-November-13 4.30 Put Bond Future 206 0 0 0 0.00
09/07/2013 R206 On 07-November-13 4.31 Put Bond Future 204 0 0 0 0.00
09/07/2013 R207 On 01-August-13 Bond Future 7.33 99.4210 100.0132 99.4210 23,668.00
09/07/2013 R207 On 01-August-13 106.18 Call Bond Future 92442 92 92 92 0.00
09/07/2013 R207 On 01-August-13 106.18 Put Bond Future 0 0 0 0 0.00
09/07/2013 R207 On 07-November-13 Bond Future 7.44 100.8235 101.4241 100.8235 645.00
09/07/2013 R207 On 07-November-13 6.71 Call Bond Future 799 1 1 1 0.00
09/07/2013 R207 On 07-November-13 6.70 Call Bond Future 786 1 1 1 0.00
09/07/2013 R207 On 07-November-13 6.69 Call Bond Future 774 1 1 1 0.00
09/07/2013 R207 On 07-November-13 6.70 Put Bond Future 4457 5 4 5 0.00
09/07/2013 R207 On 07-November-13 6.71 Put Bond Future 4419 5 4 5 0.00
09/07/2013 R207 On 07-November-13 6.69 Put Bond Future 4495 5 4 5 0.00
09/07/2013 R207 On 06-February-14 Bond Future 7.54 98.5382 99.1468 98.5382 0.00
09/07/2013 R207 On 06-February-14 6.65 Call Bond Future 1106 1 1 1 0.00
09/07/2013 R207 On 06-February-14 6.66 Call Bond Future 1119 1 1 1 0.00
09/07/2013 R207 On 06-February-14 6.64 Call Bond Future 1093 1 1 1 0.00
09/07/2013 R207 On 06-February-14 6.65 Put Bond Future 5392 6 5 6 0.00
09/07/2013 R207 On 06-February-14 6.66 Put Bond Future 5356 6 5 6 0.00
09/07/2013 R207 On 06-February-14 6.64 Put Bond Future 5428 6 5 6 0.00
09/07/2013 R207 On 08-May-14 Bond Future 7.66 99.8725 100.4893 99.8725 0.00
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09/07/2013 R207 On 08-May-14 6.20 Call Bond Future 919 1 1 1 0.00
09/07/2013 R207 On 08-May-14 6.21 Call Bond Future 928 1 1 1 0.00
09/07/2013 R207 On 08-May-14 6.19 Call Bond Future 910 1 1 1 0.00
09/07/2013 R207 On 08-May-14 6.20 Put Bond Future 7739 8 8 8 0.00
09/07/2013 R207 On 08-May-14 6.21 Put Bond Future 7700 8 8 8 0.00
09/07/2013 R207 On 08-May-14 6.19 Put Bond Future 7779 8 8 8 0.00
09/07/2013 R208 On 01-August-13 Bond Future 7.45 97.6351 98.3193 97.6351 18,125.00
09/07/2013 R208 On 01-August-13 101.40 Call Bond Future 89275 89 89 89 0.00
09/07/2013 R208 On 01-August-13 101.40 Put Bond Future 0 0 0 0 0.00
09/07/2013 R208 On 07-November-13 Bond Future 7.55 95.6167 96.3105 95.6167 0.00
09/07/2013 R208 On 07-November-13 7.50 Call Bond Future 2238 2 2 2 0.00
09/07/2013 R208 On 07-November-13 6.80 Call Bond Future 856 1 1 1 0.00
09/07/2013 R208 On 07-November-13 6.79 Call Bond Future 842 1 1 1 0.00
09/07/2013 R208 On 07-November-13 6.81 Call Bond Future 869 1 1 1 0.00
09/07/2013 R208 On 07-November-13 7.50 Put Bond Future 2521 3 3 3 1,520.00
09/07/2013 R208 On 07-November-13 6.79 Put Bond Future 5090 6 5 6 0.00
09/07/2013 R208 On 07-November-13 6.80 Put Bond Future 5046 6 5 6 0.00
09/07/2013 R208 On 07-November-13 6.81 Put Bond Future 5002 6 5 6 0.00
09/07/2013 R208 On 06-February-14 Bond Future 7.65 96.9010 97.6040 96.9010 0.00
09/07/2013 R208 On 06-February-14 6.74 Call Bond Future 1221 1 1 1 0.00
09/07/2013 R208 On 06-February-14 6.75 Call Bond Future 1236 1 1 1 0.00
09/07/2013 R208 On 06-February-14 6.76 Call Bond Future 1250 1 1 1 0.00
09/07/2013 R208 On 06-February-14 6.75 Put Bond Future 6106 7 6 7 0.00
09/07/2013 R208 On 06-February-14 6.76 Put Bond Future 6064 7 6 7 0.00
09/07/2013 R208 On 06-February-14 6.74 Put Bond Future 6147 7 6 7 0.00
09/07/2013 R208 On 08-May-14 Bond Future 7.75 94.8165 95.5291 94.8165 0.00
09/07/2013 R208 On 08-May-14 6.29 Call Bond Future 996 1 1 1 0.00
09/07/2013 R208 On 08-May-14 6.31 Call Bond Future 1017 1 1 1 0.00
09/07/2013 R208 On 08-May-14 6.30 Call Bond Future 1006 1 1 1 0.00
09/07/2013 R208 On 08-May-14 6.29 Put Bond Future 8788 9 9 9 0.00
09/07/2013 R208 On 08-May-14 6.31 Put Bond Future 8697 9 9 9 0.00
09/07/2013 R208 On 08-May-14 6.30 Put Bond Future 8743 9 9 9 0.00
09/07/2013 R209 On 01-August-13 Bond Future 8.66 77.4808 78.4060 77.4808 19,898.00
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09/07/2013 R209 On 01-August-13 79.36 Call Bond Future 68457 68 68 68 0.00
09/07/2013 R209 On 01-August-13 8.00 Call Bond Future 179 0 0 0 0.00
09/07/2013 R209 On 01-August-13 8.00 Put Bond Future 5771 7 6 7 2,000.00
09/07/2013 R209 On 01-August-13 79.36 Put Bond Future 0 0 0 0 0.00
09/07/2013 R209 On 07-November-13 Bond Future 8.75 75.4294 76.3678 75.4294 0.00
09/07/2013 R209 On 07-November-13 8.80 Call Bond Future 4116 4 4 4 0.00
09/07/2013 R209 On 07-November-13 9.25 Call Bond Future 6057 5 6 5 0.00
09/07/2013 R209 On 07-November-13 8.81 Call Bond Future 4155 4 4 4 0.00
09/07/2013 R209 On 07-November-13 8.65 Call Bond Future 3550 3 4 3 0.00
09/07/2013 R209 On 07-November-13 8.79 Call Bond Future 4077 4 4 4 0.00
09/07/2013 R209 On 07-November-13 9.40 Call Bond Future 6768 6 7 6 0.00
09/07/2013 R209 On 07-November-13 9.50 Call Bond Future 7257 7 7 7 0.00
09/07/2013 R209 On 07-November-13 9.70 Call Bond Future 8263 8 8 8 0.00
09/07/2013 R209 On 07-November-13 8.79 Put Bond Future 3752 4 4 4 0.00
09/07/2013 R209 On 07-November-13 9.40 Put Bond Future 1904 2 2 2 5,000.00
09/07/2013 R209 On 07-November-13 8.65 Put Bond Future 4333 5 4 5 4,700.00
09/07/2013 R209 On 07-November-13 8.81 Put Bond Future 3675 4 4 4 0.00
09/07/2013 R209 On 07-November-13 9.25 Put Bond Future 2268 3 2 3 1,000.00
09/07/2013 R209 On 07-November-13 9.70 Put Bond Future 1322 2 1 2 1,520.00
09/07/2013 R209 On 07-November-13 8.80 Put Bond Future 3713 4 4 4 0.00
09/07/2013 R209 On 07-November-13 9.50 Put Bond Future 1689 2 2 2 980.00
09/07/2013 R209 On 06-February-14 Bond Future 8.83 76.4427 77.3935 76.4427 0.00
09/07/2013 R209 On 06-February-14 8.54 Call Bond Future 4086 4 4 4 0.00
09/07/2013 R209 On 06-February-14 8.56 Call Bond Future 4152 4 4 4 0.00
09/07/2013 R209 On 06-February-14 8.55 Call Bond Future 4119 4 4 4 0.00
09/07/2013 R209 On 06-February-14 8.54 Put Bond Future 6378 7 6 7 0.00
09/07/2013 R209 On 06-February-14 8.55 Put Bond Future 6330 7 6 7 0.00
09/07/2013 R209 On 06-February-14 8.56 Put Bond Future 6283 7 6 7 0.00
09/07/2013 R209 On 08-May-14 Bond Future 8.91 74.3328 75.2965 74.3328 0.00
09/07/2013 R209 On 08-May-14 7.86 Call Bond Future 2811 3 3 3 0.00
09/07/2013 R209 On 08-May-14 7.85 Call Bond Future 2787 2 3 2 0.00
09/07/2013 R209 On 08-May-14 7.84 Call Bond Future 2763 2 3 2 0.00
09/07/2013 R209 On 08-May-14 7.85 Put Bond Future 11612 12 12 12 0.00
09/07/2013 R209 On 08-May-14 7.84 Put Bond Future 11678 12 12 12 0.00
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09/07/2013 R209 On 08-May-14 7.86 Put Bond Future 11545 12 12 12 0.00
09/07/2013 R210 On 01-August-13 Bond Future 157.43 157.4240 157.4301 157.4240 1,237.00
09/07/2013 R210 On 01-August-13 172.99 Call Bond Future 0 0 0 0 0.00
09/07/2013 R210 On 01-August-13 173.01 Call Bond Future 0 0 0 0 0.00
09/07/2013 R210 On 01-August-13 173.00 Call Bond Future 0 0 0 0 0.00
09/07/2013 R210 On 01-August-13 173.00 Put Bond Future 15570 16 16 16 0.00
09/07/2013 R210 On 01-August-13 173.01 Put Bond Future 15580 16 16 16 0.00
09/07/2013 R210 On 01-August-13 172.99 Put Bond Future 15560 16 16 16 0.00
09/07/2013 R211 On 01-August-13 Bond Future 128.52 128.5176 128.5154 128.5176 522.00
09/07/2013 R211 On 01-August-13 130.01 Call Bond Future 0 0 0 0 0.00
09/07/2013 R211 On 01-August-13 130.00 Call Bond Future 0 0 0 0 0.00
09/07/2013 R211 On 01-August-13 129.99 Call Bond Future 0 0 0 0 0.00
09/07/2013 R211 On 01-August-13 130.00 Put Bond Future 1485 1 1 1 0.00
09/07/2013 R211 On 01-August-13 130.01 Put Bond Future 1495 1 1 1 0.00
09/07/2013 R211 On 01-August-13 129.99 Put Bond Future 1475 1 1 1 0.00
09/07/2013 R212 On 01-August-13 Bond Future 129.54 129.0384 129.5383 129.0384 21,791.00
09/07/2013 R212 On 01-August-13 138.00 Call Bond Future 0 0 0 0 0.00
09/07/2013 R212 On 01-August-13 138.01 Call Bond Future 0 0 0 0 0.00
09/07/2013 R212 On 01-August-13 137.99 Call Bond Future 0 0 0 0 0.00
09/07/2013 R212 On 01-August-13 138.01 Put Bond Future 8472 9 8 9 0.00
09/07/2013 R212 On 01-August-13 138.00 Put Bond Future 8462 9 8 9 0.00
09/07/2013 R212 On 01-August-13 137.99 Put Bond Future 8452 9 8 9 0.00
09/07/2013 R213 On 01-August-13 Bond Future 8.53 88.3274 89.2271 88.3274 8,086.00
09/07/2013 R213 On 01-August-13 91.25 Call Bond Future 78612 78 79 78 0.00
09/07/2013 R213 On 01-August-13 91.25 Put Bond Future 0 0 0 0 0.00
09/07/2013 R213 On 07-November-13 Bond Future 8.62 86.0367 86.9490 86.0367 173.00
09/07/2013 R213 On 07-November-13 8.61 Call Bond Future 3880 3 3 0.00
09/07/2013 R213 On 07-November-13 8.60 Call Bond Future 3841 3 4 3 0.00
09/07/2013 R213 On 07-November-13 8.59 Call Bond Future 3802 3 4 3 0.00
09/07/2013 R213 On 07-November-13 8.60 Put Bond Future 4017 4 4 4 0.00
09/07/2013 R213 On 07-November-13 8.61 Put Bond Future 3976 4 4 4 0.00
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09/07/2013 R213 On 07-November-13 8.59 Put Bond Future 4058 5 4 5 0.00
09/07/2013 R213 On 06-February-14 Bond Future 8.71 87.1923 88.1168 87.1923 0.00
09/07/2013 R213 On 06-February-14 8.29 Call Bond Future 3651 3 4 3 0.00
09/07/2013 R213 On 06-February-14 8.30 Call Bond Future 3682 3 4 3 0.00
09/07/2013 R213 On 06-February-14 8.31 Call Bond Future 3714 3 4 3 0.00
09/07/2013 R213 On 06-February-14 8.30 Put Bond Future 6983 8 7 8 0.00
09/07/2013 R213 On 06-February-14 8.31 Put Bond Future 6932 7 7 7 0.00
09/07/2013 R213 On 06-February-14 8.29 Put Bond Future 7035 8 7 8 0.00
09/07/2013 R213 On 08-May-14 Bond Future 8.80 84.8345 85.7715 84.8345 0.00
09/07/2013 R213 On 08-May-14 7.66 Call Bond Future 2584 2 3 2 0.00
09/07/2013 R213 On 08-May-14 7.64 Call Bond Future 2541 2 3 2 0.00
09/07/2013 R213 On 08-May-14 7.65 Call Bond Future 2562 2 3 2 0.00
09/07/2013 R213 On 08-May-14 7.65 Put Bond Future 12093 13 12 13 0.00
09/07/2013 R213 On 08-May-14 7.64 Put Bond Future 12161 13 12 13 0.00
09/07/2013 R213 On 08-May-14 7.66 Put Bond Future 12026 13 12 13 0.00
09/07/2013 R214 On 01-August-13 Bond Future 8.78 78.2485 79.2469 78.2485 840.00
09/07/2013 R214 On 01-August-13 84.31 Call Bond Future 68799 68 69 68 0.00
09/07/2013 R214 On 01-August-13 84.31 Put Bond Future 0 0 0 0 0.00
09/07/2013 R214 On 07-November-13 Bond Future 8.87 76.0683 77.0807 76.0683 0.00
09/07/2013 R214 On 07-November-13 7.81 Call Bond Future 1116 1 1 1 0.00
09/07/2013 R214 On 07-November-13 7.80 Call Bond Future 1099 1 1 1 0.00
09/07/2013 R214 On 07-November-13 7.79 Call Bond Future 1081 1 1 1 0.00
09/07/2013 R214 On 07-November-13 7.81 Put Bond Future 10629 11 11 11 0.00
09/07/2013 R214 On 07-November-13 7.80 Put Bond Future 10711 12 11 12 0.00
09/07/2013 R214 On 07-November-13 7.79 Put Bond Future 10793 12 11 12 0.00
09/07/2013 R248 On 01-August-13 Bond Future 8.89 100.9710 102.2955 100.9710 603.00
09/07/2013 R248 On 01-August-13 7.84 Call Bond Future 0 0 0 0 0.00
09/07/2013 R248 On 01-August-13 7.86 Call Bond Future 0 0 0 0 0.00
09/07/2013 R248 On 01-August-13 7.85 Call Bond Future 0 0 0 0 0.00
09/07/2013 R248 On 01-August-13 7.85 Put Bond Future 12139 13 12 13 0.00
09/07/2013 R248 On 01-August-13 7.86 Put Bond Future 12010 13 12 13 0.00
09/07/2013 R248 On 01-August-13 7.84 Put Bond Future 12269 14 12 14 0.00
09/07/2013 R248 On 07-November-13 Bond Future 8.98 97.9745 99.3177 97.9745 0.00
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09/07/2013 R248 On 07-November-13 7.85 Call Bond Future 0 0 0 0 0.00
09/07/2013 R248 On 07-November-13 7.84 Call Bond Future 0 0 0 0 0.00
09/07/2013 R248 On 07-November-13 7.86 Call Bond Future 0 0 0 0 0.00
09/07/2013 R248 On 07-November-13 7.85 Put Bond Future 13074 14 13 14 0.00
09/07/2013 R248 On 07-November-13 7.86 Put Bond Future 12945 14 13 14 0.00
09/07/2013 R248 On 07-November-13 7.84 Put Bond Future 13204 15 13 15 0.00
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