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Derivatives Weekly Statistics Report

JSE JOHANNESBURG STOCK EXCHANGE
Interest Rates & Currency Derivatives

From: 15/08/2013 To: 15/08/2013

Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
15/08/2013 0106 On 22-December-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/08/2013 0357 On 15-September-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/08/2013 0403 On 21-December-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/08/2013 0457 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/08/2013 0703 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/08/2013 0757 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/08/2013 0804 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/08/2013 0807 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/08/2013 0857 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/08/2013 0904 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/08/2013 0908 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/08/2013 0957 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/08/2013 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
15/08/2013 1386 On 28-February-31 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/08/2013 1409 On 28-February-41 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/08/2013 2025 On 07-November-13 Bond Future 108.60 109.1758 108.6008 109.1758 0.00
15/08/2013 2025 On 07-November-13 111.01 Call Bond Future 0 0 0 0 0.00
15/08/2013 2025 On 07-November-13 111.00 Call Bond Future 0 0 0 0 0.00
15/08/2013 2025 On 07-November-13 110.99 Call Bond Future 0 0 0 0 0.00
15/08/2013 2025 On 07-November-13 111.01 Put Bond Future 2409 2 2 2 0.00
15/08/2013 2025 On 07-November-13 111.00 Put Bond Future 2399 2 2 2 0.00
15/08/2013 2025 On 07-November-13 110.99 Put Bond Future 2389 2 2 2 0.00
15/08/2013 2038 On 07-November-13 Bond Future 104.74 104.7620 104.7441 104.7620 0.00
15/08/2013 2038 On 07-November-13 109.99 Call Bond Future 0 0 0 0 0.00
15/08/2013 2038 On 07-November-13 110.01 Call Bond Future 0 0 0 0 0.00
15/08/2013 2038 On 07-November-13 110.00 Call Bond Future 0 0 0 0 0.00
15/08/2013 2038 On 07-November-13 109.99 Put Bond Future 5246 5 5 5 0.00
15/08/2013 2038 On 07-November-13 110.00 Put Bond Future 5256 5 5 5 0.00
15/08/2013 2038 On 07-November-13 110.01 Put Bond Future 5266 5 5 5 0.00
15/08/2013 2050 On 07-November-13 Bond Future 106.88 106.8988 106.8809 106.8988 122.00
15/08/2013 2050 On 07-November-13 109.99 Call Bond Future 0 0 0 0 0.00
15/08/2013 2050 On 07-November-13 110.00 Call Bond Future 0 0 0 0 0.00
15/08/2013 2050 On 07-November-13 110.01 Call Bond Future 0 0 0 0 0.00
15/08/2013 2050 On 07-November-13 110.00 Put Bond Future 3119 3 3 3 0.00
15/08/2013 2050 On 07-November-13 110.01 Put Bond Future 3129 3 3 3 0.00
15/08/2013 2050 On 07-November-13 109.99 Put Bond Future 3109 3 3 3 0.00
15/08/2013 5701 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/08/2013 5706 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/08/2013 8607 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/08/2013 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
15/08/2013 8657 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/08/2013 AlO3 On 09-March-16 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/08/2013 AL37 On 07-November-13 Index Future 406.08 407.5720 406.0820 407.5720 0.00
15/08/2013 AL37 On 06-February-14 Index Future 411.41 412.9210 411.4110 412.9210 0.00
15/08/2013 AL7T On 07-November-13 Index Future 476.86 479.2090 476.8620 479.2090 1.00
15/08/2013 AL7T On 06-February-14 Index Future 483.12 485.4980 483.1200 485.4980 0.00
15/08/2013 ALBI On 07-November-13 Index Future 425.68 428.3990 425.6760 428.3990 770.00
15/08/2013 ALBI On 06-February-14 Index Future 431.26 434.0210 431.2620 434.0210 73.00
15/08/2013 C023 On 28-February-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/08/2013 C025 On 31-January-25 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/08/2013 C038 On 31-January-38 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/08/2013 C048 On 28-February-48 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/08/2013 CO050 On 31-December-50 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/08/2013 C157 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/08/2013 C186 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/08/2013 C197 On 07-December-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/08/2013 C201 On 22-December-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/08/2013 C202 On 07-December-33 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/08/2013 C203 On 15-September-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/08/2013 C204 On 21-December-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/08/2013 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
15/08/2013 C207 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/08/2013 C208 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/08/2013 C209 On 31-March-36 Price Contribution 6.25 6.2500 6.2500 6.2500 0.00
15/08/2013 C210 On 31-March-28 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/08/2013 C211 On 31-January-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/08/2013 C212 On 31-January-22 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/08/2013 C213 On 28-February-31 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/08/2013 C214 On 28-February-41 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/08/2013 CES1 On 20-April-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/08/2013 CS23 On 25-January-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/08/2013 CS26 On 02-April-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/08/2013 CS33 On 15-September-33 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/08/2013 EL28 On 07-November-13 Bond Future 108.90 108.9179 108.8994 108.9179 0.00
15/08/2013 EL28 On 07-November-13 110.00 Call Bond Future 0 0 0 0 0.00
15/08/2013 EL28 On 07-November-13 109.99 Call Bond Future 0 0 0 0 0.00
15/08/2013 EL28 On 07-November-13 110.01 Call Bond Future 0 0 0 0 0.00
15/08/2013 EL28 On 07-November-13 110.00 Put Bond Future 1101 1 1 1 0.00
15/08/2013 EL28 On 07-November-13 110.01 Put Bond Future 1111 1 1 1 0.00
15/08/2013 EL28 On 07-November-13 109.99 Put Bond Future 1091 1 1 1 0.00
15/08/2013 ES33 On 07-November-13 Bond Future 10.03 80.4531 79.5437 80.4531 6,292.00
15/08/2013 ES33 On 07-November-13 8.49 Call Bond Future 0 0 0 0 0.00
15/08/2013 ES33 On 07-November-13 8.50 Call Bond Future 0 0 0 0 0.00
15/08/2013 ES33 On 07-November-13 8.51 Call Bond Future 0 0 0 0 0.00
15/08/2013 ES33 On 07-November-13 8.49 Put Bond Future 12221 11 12 11 0.00
15/08/2013 ES33 On 07-November-13 8.50 Put Bond Future 12132 11 12 11 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
15/08/2013 ES33 On 07-November-13 8.51 Put Bond Future 12044 11 12 1" 0.00
15/08/2013 ES33 On 06-February-14 Bond Future 10.17 81.5090 80.5876 81.5090 0.00
15/08/2013 ES33 On 06-February-14 9.54 Call Bond Future 0 0 0 0 0.00
15/08/2013 ES33 On 06-February-14 9.56 Call Bond Future 0 0 0 0 0.00
15/08/2013 ES33 On 06-February-14 9.55 Call Bond Future 0 0 0 0 0.00
15/08/2013 ES33 On 06-February-14 9.55 Put Bond Future 4473 4 4 4 0.00
15/08/2013 ES33 On 06-February-14 9.56 Put Bond Future 4398 3 4 3 0.00
15/08/2013 ES33 On 06-February-14 9.54 Put Bond Future 4549 4 5 4 0.00
15/08/2013 GOVI On 07-November-13 Govi 425.50 428.1870 425.4990 428.1870 102.00
15/08/2013 GOVI On 07-November-13 446.00 Call Govl 0 0 0 0 0.00
15/08/2013 GOVI On 07-November-13 446.01 Call Govl 0 0 0 0 0.00
15/08/2013 GOVI On 07-November-13 445,99 Call Govi 0 0 0 0 0.00
15/08/2013 GOVI On 07-November-13 446.01 Put Govl 205110 18 21 18 0.00
15/08/2013 GOVI On 07-November-13 446.00 Put Govl 205010 18 21 18 0.00
15/08/2013 GOVI On 07-November-13 445.99 Put Govi 204910 18 20 18 0.00
15/08/2013 GOVI On 06-February-14 Govl 431.08 433.8070 431.0820 433.8070 268.00
15/08/2013 GOVI On 06-February-14 439.99 Call Govl 0 0 0 0 0.00
15/08/2013 GOVI On 06-February-14 440.01 Call Govi 0 0 0 0 0.00
15/08/2013 GOVI On 06-February-14 440.00 Call Govl 0 0 0 0 0.00
15/08/2013 GOVI On 06-February-14 440.00 Put Govl 89180 6 9 6 0.00
15/08/2013 GOVI On 06-February-14 439.99 Put Govi 89080 6 9 6 0.00
15/08/2013 GOVI On 06-February-14 440.01 Put Govl 89280 6 9 6 0.00
15/08/2013 GOVI On 08-May-14 Govl 436.89 439.6490 436.8880 439.6490 0.00
15/08/2013 GOVI On 08-May-14 442.01 Call Govi 0 0 0 0 0.00
15/08/2013 GOVI On 08-May-14 442.00 Call Govl 0 0 0 0 0.00
15/08/2013 GOVI On 08-May-14 441.99 Call Govi 0 0 0 0 0.00
15/08/2013 GOVI On 08-May-14 442.00 Put GOovi 51120 2 5 2 0.00
15/08/2013 GOVI On 08-May-14 442.01 Put Govl 51220 2 5 2 0.00
15/08/2013 GOVI On 08-May-14 441.99 Put Govi 51020 2 5 2 0.00
15/08/2013 GVIX On 01-January-29 LIVE INDEX 110.00 110.0000 110.0000 110.0000 0.00
15/08/2013 IGOV On 07-November-13 Index Future 194.85 194.9170 194.8510 194.9170 1,078.00
15/08/2013 IGOV On 06-February-14 Index Future 197.43 197.4990 197.4320 197.4990 166.00
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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
15/08/2013 ILBI On 07-November-13 Index Future 528.14 528.1390 528.1390 528.1390 0.00
15/08/2013 ILBI On 06-February-14 Index Future 535.28 535.2840 535.2840 535.2840 186.00
15/08/2013 J157 On 15-September-15 Interest Rate Swap 8.82 0.0200 0.0200 0.0200 0.00
15/08/2013 J186 On 21-December-26 Interest Rate Swap 8.68 0.1077 0.1077 0.1077 0.00
15/08/2013 J201 On 22-December-14 Interest Rate Swap 8.66 0.0514 0.0514 0.0514 0.00
15/08/2013 J203 On 15-September-17 Interest Rate Swap 8.98 0.0847 0.0847 0.0847 0.00
15/08/2013 J204 On 21-December-18 Interest Rate Swap 8.96 0.0958 0.0958 0.0958 0.00
15/08/2013 J207 On 15-January-20 Interest Rate Swap 9.00 0.0691 0.0691 0.0691 0.00
15/08/2013 JBAF On 21-August-13 Jibar Tradeable Future 5.14 94.8600 94.8600 94.8600 0.00
15/08/2013 JBAF On 18-September-13 Jibar Tradeable Future 5.15 94.8500 94.8500 94.8500 700.00
15/08/2013 JBAF On 16-October-13 Jibar Tradeable Future 5.19 94.8100 94.8100 94.8100 0.00
15/08/2013 JBAF On 20-November-13 Jibar Tradeable Future 5.24 94.7600 94.7600 94.7600 0.00
15/08/2013 JBAF On 18-December-13 Jibar Tradeable Future 5.36 94.6700 94.6400 94.6700 1,500.00
15/08/2013 JBAF On 15-January-14 Jibar Tradeable Future 5.42 94.6100 94.5800 94.6100 1,000.00
15/08/2013 JBAF On 19-February-14 Jibar Tradeable Future 5.55 94.4500 94.4500 94.4500 0.00
15/08/2013 JBAF On 19-March-14 Jibar Tradeable Future 5.71 94.3200 94.2900 94.3200 400.00
15/08/2013 JBAF On 18-June-14 Jibar Tradeable Future 6.07 94.0100 93.9300 94.0100 1,000.00
15/08/2013 JBAF On 17-September-14 Jibar Tradeable Future 6.39 93.7200 93.6100 93.7200 0.00
15/08/2013 JBAF On 17-December-14 Jibar Tradeable Future 6.68 93.4400 93.3200 93.4400 0.00
15/08/2013 JBAF On 18-March-15 Jibar Tradeable Future 6.95 93.1500 93.0500 93.1500 250.00
15/08/2013 JBAF On 17-June-15 Jibar Tradeable Future 7.21 92.8900 92.7900 92.8900 0.00
15/08/2013 R023 On 07-November-13 Bond Future 8.07 100.0470 99.4908 100.0470 11,644.00
15/08/2013 R023 On 07-November-13 6.49 Call Bond Future 0 0 0 0 0.00
15/08/2013 R023 On 07-November-13 6.51 Call Bond Future 0 0 0 0 0.00
15/08/2013 R023 On 07-November-13 6.50 Call Bond Future 0 0 0 0 0.00
15/08/2013 R023 On 07-November-13 6.50 Put Bond Future 10679 10 11 10 0.00
15/08/2013 R023 On 07-November-13 6.51 Put Bond Future 10606 10 11 10 0.00
15/08/2013 R023 On 07-November-13 6.49 Put Bond Future 10751 10 11 10 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
15/08/2013 R023 On 06-February-14 Bond Future 8.18 101.3600 100.7964 101.3600 0.00
15/08/2013 R023 On 06-February-14 7.84 Call Bond Future 0 0 0 0 0.00
15/08/2013 R023 On 06-February-14 7.85 Call Bond Future 0 0 0 0 0.00
15/08/2013 R023 On 06-February-14 7.86 Call Bond Future 0 0 0 0 0.00
15/08/2013 R023 On 06-February-14 7.85 Put Bond Future 2069 2 2 2 0.00
15/08/2013 R023 On 06-February-14 7.84 Put Bond Future 2133 2 2 2 0.00
15/08/2013 R023 On 06-February-14 7.86 Put Bond Future 2006 1 2 1 0.00
15/08/2013 R157 On 07-November-13 Bond Future 6.27 114.6812 114.5144 114.6812 31,050.00
15/08/2013 R157 On 07-November-13 5.60 Call Bond Future 207 0 0 0 0.00
15/08/2013 R157 On 07-November-13 5.59 Call Bond Future 203 0 0 0 0.00
15/08/2013 R157 On 07-November-13 5.61 Call Bond Future 21 0 0 0 0.00
15/08/2013 R157 On 07-November-13 5.60 Put Bond Future 1465 1 1 1 0.00
15/08/2013 R157 On 07-November-13 5.61 Put Bond Future 1451 1 1 1 0.00
15/08/2013 R157 On 07-November-13 5.59 Put Bond Future 1480 1 1 1 0.00
15/08/2013 R157 On 06-February-14 Bond Future 6.45 116.1863 116.0172 116.1863 100.00
15/08/2013 R157 On 06-February-14 5.64 Call Bond Future 365 0 0 0 0.00
15/08/2013 R157 On 06-February-14 5.65 Call Bond Future 370 0 0 0 0.00
15/08/2013 R157 On 06-February-14 5.66 Call Bond Future 375 0 0 0 0.00
15/08/2013 R157 On 06-February-14 5.65 Put Bond Future 1663 2 2 2 0.00
15/08/2013 R157 On 06-February-14 5.64 Put Bond Future 1675 2 2 2 0.00
15/08/2013 R157 On 06-February-14 5.66 Put Bond Future 1652 2 2 2 0.00
15/08/2013 R157 On 08-May-14 Bond Future 6.66 110.9428 110.7714 110.9428 0.00
15/08/2013 R157 On 08-May-14 5.21 Call Bond Future 163 0 0 0 0.00
15/08/2013 R157 On 08-May-14 5.20 Call Bond Future 161 0 0 0 0.00
15/08/2013 R157 On 08-May-14 5.19 Call Bond Future 159 0 0 0 0.00
15/08/2013 R157 On 08-May-14 5.20 Put Bond Future 2144 2 2 2 0.00
15/08/2013 R157 On 08-May-14 5.19 Put Bond Future 2155 2 2 2 0.00
15/08/2013 R157 On 08-May-14 5.21 Put Bond Future 2132 2 2 2 0.00
15/08/2013 R157 On 07-August-14 Bond Future 6.94 112.4455 112.2717 112.4455 0.00
15/08/2013 R157 On 07-August-14 6.74 Call Bond Future 821 1 1 1 0.00
15/08/2013 R157 On 07-August-14 6.75 Call Bond Future 826 1 1 1 0.00
15/08/2013 R157 On 07-August-14 6.76 Call Bond Future 831 1 1 1 0.00
15/08/2013 R157 On 07-August-14 6.74 Put Bond Future 1041 1 1 1 0.00
15/08/2013 R157 On 07-August-14 6.75 Put Bond Future 1035 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
15/08/2013 R157 On 07-August-14 6.76 Put Bond Future 1029 1 1 1 0.00
15/08/2013 R186 On 07-November-13 Bond Future 8.49 121.0159 119.8521 121.0159 56,778.00
15/08/2013 R186 On 07-November-13 8.14 Call Bond Future 2128 3 2 3 0.00
15/08/2013 R186 On 07-November-13 8.50 Call Bond Future 3481 4 3 4 0.00
15/08/2013 R186 On 07-November-13 8.75 Call Bond Future 4663 5 5 5 0.00
15/08/2013 R186 On 07-November-13 6.75 Call Bond Future 115 0 0 0 1,000.00
15/08/2013 R186 On 07-November-13 9.00 Call Bond Future 6013 7 6 7 0.00
15/08/2013 R186 On 07-November-13 8.25 Call Bond Future 2499 3 2 3 0.00
15/08/2013 R186 On 07-November-13 6.50 Call Bond Future 56 0 0 0 5,290.00
15/08/2013 R186 On 07-November-13 8.16 Call Bond Future 2192 3 2 3 0.00
15/08/2013 R186 On 07-November-13 8.00 Call Bond Future 1710 2 2 2 1,000.00
15/08/2013 R186 On 07-November-13 8.15 Call Bond Future 2160 3 2 3 0.00
15/08/2013 R186 On 07-November-13 8.00 Put Bond Future 6044 5 6 5 0.00
15/08/2013 R186 On 07-November-13 8.75 Put Bond Future 2413 2 2 2 1,030.00
15/08/2013 R186 On 07-November-13 8.14 Put Bond Future 5193 5 5 5 0.00
15/08/2013 R186 On 07-November-13 8.50 Put Bond Future 3368 3 3 3 4,000.00
15/08/2013 R186 On 07-November-13 8.25 Put Bond Future 4580 4 5 4 250.00
15/08/2013 R186 On 07-November-13 6.75 Put Bond Future 16662 16 17 16 0.00
15/08/2013 R186 On 07-November-13 6.50 Put Bond Future 19250 18 19 18 0.00
15/08/2013 R186 On 07-November-13 8.15 Put Bond Future 5135 4 5 4 0.00
15/08/2013 R186 On 07-November-13 8.16 Put Bond Future 5078 4 5 4 0.00
15/08/2013 R186 On 07-November-13 9.00 Put Bond Future 1682 1 2 1 1,200.00
15/08/2013 R186 On 06-February-14 Bond Future 8.59 117.3147 116.1357 117.3147 100.00
15/08/2013 R186 On 06-February-14 7.75 Call Bond Future 2108 2 2 2 0.00
15/08/2013 R186 On 06-February-14 7.74 Call Bond Future 2084 2 2 2 0.00
15/08/2013 R186 On 06-February-14 7.76 Call Bond Future 2133 3 2 3 0.00
15/08/2013 R186 On 06-February-14 7.76 Put Bond Future 9519 9 10 9 0.00
15/08/2013 R186 On 06-February-14 7.75 Put Bond Future 9587 9 10 9 0.00
15/08/2013 R186 On 06-February-14 7.74 Put Bond Future 9655 9 10 9 0.00
15/08/2013 R186 On 08-May-14 Bond Future 8.70 118.8951 117.7001 118.8951 0.00
15/08/2013 R186 On 08-May-14 7.10 Call Bond Future 1501 2 2 2 0.00
15/08/2013 R186 On 08-May-14 7.09 Call Bond Future 1485 2 1 2 0.00
15/08/2013 R186 On 08-May-14 711 Call Bond Future 1517 2 2 2 0.00
15/08/2013 R186 On 08-May-14 711 Put Bond Future 15845 15 16 15 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
15/08/2013 R186 On 08-May-14 7.10 Put Bond Future 15927 15 16 15 0.00
15/08/2013 R186 On 08-May-14 7.09 Put Bond Future 16009 15 16 15 0.00
15/08/2013 R186 On 07-August-14 Bond Future 8.81 115.2148 114.0037 115.2148 0.00
15/08/2013 R186 On 07-August-14 8.29 Call Bond Future 4826 5 5 5 0.00
15/08/2013 R186 On 07-August-14 8.31 Call Bond Future 4891 5 5 5 0.00
15/08/2013 R186 On 07-August-14 8.30 Call Bond Future 4858 5 5 5 0.00
15/08/2013 R186 On 07-August-14 8.30 Put Bond Future 9128 8 9 8 0.00
15/08/2013 R186 On 07-August-14 8.29 Put Bond Future 9181 9 9 9 0.00
15/08/2013 R186 On 07-August-14 8.31 Put Bond Future 9076 8 9 8 0.00
15/08/2013 R197 On 07-November-13 Bond Future 276.66 276.7091 276.6568 276.7091 2,097.00
15/08/2013 R197 On 07-November-13 279.99 Call Bond Future 0 0 0 0 0.00
15/08/2013 R197 On 07-November-13 280.00 Call Bond Future 0 0 0 0 0.00
15/08/2013 R197 On 07-November-13 280.01 Call Bond Future 0 0 0 0 0.00
15/08/2013 R197 On 07-November-13 280.00 Put Bond Future 3343 3 3 3 0.00
15/08/2013 R197 On 07-November-13 280.01 Put Bond Future 3353 3 3 3 0.00
15/08/2013 R197 On 07-November-13 279.99 Put Bond Future 3333 3 3 3 0.00
15/08/2013 R201 On 07-November-13 Bond Future 5.46 107.0086 106.9160 107.0086 0.00
15/08/2013 R201 On 07-November-13 4.79 Call Bond Future 102 0 0 0 0.00
15/08/2013 R201 On 07-November-13 4.80 Call Bond Future 105 0 0 0 0.00
15/08/2013 R201 On 07-November-13 4.81 Call Bond Future 107 0 0 0 0.00
15/08/2013 R201 On 07-November-13 4.80 Put Bond Future 831 1 1 1 0.00
15/08/2013 R201 On 07-November-13 4.81 Put Bond Future 822 1 1 1 0.00
15/08/2013 R201 On 07-November-13 4.79 Put Bond Future 839 1 1 1 0.00
15/08/2013 R201 On 06-February-14 Bond Future 5.51 104.0052 103.9114 104.0052 0.00
15/08/2013 R201 On 06-February-14 5.24 Call Bond Future 316 0 0 0 0.00
15/08/2013 R201 On 06-February-14 5.26 Call Bond Future 324 0 0 0 0.00
15/08/2013 R201 On 06-February-14 5.25 Call Bond Future 320 0 0 0 0.00
15/08/2013 R201 On 06-February-14 5.25 Put Bond Future 544 0 1 0 0.00
15/08/2013 R201 On 06-February-14 5.26 Put Bond Future 539 0 1 0 0.00
15/08/2013 R201 On 06-February-14 5.24 Put Bond Future 549 0 1 0 0.00
15/08/2013 R201 On 08-May-14 Bond Future 5.55 105.4062 105.3111 105.4062 0.00
15/08/2013 R201 On 08-May-14 475 Call Bond Future 94 0 0 0 0.00
15/08/2013 R201 On 08-May-14 4.76 Call Bond Future 95 0 0 0 0.00
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15/08/2013 R201 On 08-May-14 4.74 Call Bond Future 93 0 0 0 0.00
15/08/2013 R201 On 08-May-14 476 Put Bond Future 573 1 1 1 0.00
15/08/2013 R201 On 08-May-14 4.75 Put Bond Future 578 1 1 1 0.00
15/08/2013 R201 On 08-May-14 4.74 Put Bond Future 583 1 1 1 0.00
15/08/2013 R201 On 07-August-14 Bond Future 5.57 102.4251 102.3286 102.4251 0.00
15/08/2013 R201 On 07-August-14 5.29 Call Bond Future 260 0 0 0 0.00
15/08/2013 R201 On 07-August-14 5.31 Call Bond Future 263 0 0 0 0.00
15/08/2013 R201 On 07-August-14 5.30 Call Bond Future 261 0 0 0 0.00
15/08/2013 R201 On 07-August-14 5.29 Put Bond Future 361 0 0 0 0.00
15/08/2013 R201 On 07-August-14 5.30 Put Bond Future 359 0 0 0 0.00
15/08/2013 R201 On 07-August-14 5.31 Put Bond Future 357 0 0 0 0.00
15/08/2013 R202 On 07-November-13 Bond Future 204.16 204.1939 204.1586 204.1939 43,251.00
15/08/2013 R202 On 07-November-13 208.99 Call Bond Future 0 0 0 0 0.00
15/08/2013 R202 On 07-November-13 209.01 Call Bond Future 0 0 0 0 0.00
15/08/2013 R202 On 07-November-13 209.00 Call Bond Future 0 0 0 0 0.00
15/08/2013 R202 On 07-November-13 209.00 Put Bond Future 4841 5 5 5 0.00
15/08/2013 R202 On 07-November-13 209.01 Put Bond Future 4851 5 5 5 0.00
15/08/2013 R202 On 07-November-13 208.99 Put Bond Future 4831 5 5 5 0.00
15/08/2013 R203 On 07-November-13 Bond Future 7.03 105.6714 105.3661 105.6714 19,620.00
15/08/2013 R203 On 07-November-13 5.99 Call Bond Future 141 0 0 0 0.00
15/08/2013 R203 On 07-November-13 6.01 Call Bond Future 148 0 0 0 0.00
15/08/2013 R203 On 07-November-13 6.00 Call Bond Future 144 0 0 0 0.00
15/08/2013 R203 On 07-November-13 571.00 Call Bond Future 103137 103 103 103 0.00
15/08/2013 R203 On 07-November-13 5.71 Call Bond Future 66 0 0 0 15.00
15/08/2013 R203 On 07-November-13 6.00 Put Bond Future 3702 3 4 3 0.00
15/08/2013 R203 On 07-November-13 6.01 Put Bond Future 3670 3 4 3 0.00
15/08/2013 R203 On 07-November-13 571.00 Put Bond Future 0 0 0 0 0.00
15/08/2013 R203 On 07-November-13 5.99 Put Bond Future 3734 3 4 3 0.00
15/08/2013 R203 On 07-November-13 5.71 Put Bond Future 4657 4 5 4 0.00
15/08/2013 R203 On 06-February-14 Bond Future 717 107.0582 106.7488 107.0582 0.00
15/08/2013 R203 On 06-February-14 6.14 Call Bond Future 408 0 0 0 0.00
15/08/2013 R203 On 06-February-14 6.16 Call Bond Future 421 0 0 0 0.00
15/08/2013 R203 On 06-February-14 5.95 Call Bond Future 303 0 0 0 16.00
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15/08/2013 R203 On 06-February-14 6.15 Call Bond Future 414 0 0 0 0.00
15/08/2013 R203 On 06-February-14 6.14 Put Bond Future 3750 4 4 4 0.00
15/08/2013 R203 On 06-February-14 5.95 Put Bond Future 4275 4 4 4 0.00
15/08/2013 R203 On 06-February-14 6.15 Put Bond Future 3723 3 4 3 0.00
15/08/2013 R203 On 06-February-14 6.16 Put Bond Future 3696 3 4 3 0.00
15/08/2013 R203 On 08-May-14 Bond Future 7.32 104.3394 104.0258 104.3394 0.00
15/08/2013 R203 On 08-May-14 5.74 Call Bond Future 270 0 0 0 0.00
15/08/2013 R203 On 08-May-14 5.76 Call Bond Future 277 0 0 0 0.00
15/08/2013 R203 On 08-May-14 5.75 Call Bond Future 274 0 0 0 0.00
15/08/2013 R203 On 08-May-14 7.40 Call Bond Future 1812 2 2 2 16.00
15/08/2013 R203 On 08-May-14 5.74 Put Bond Future 5084 5 5 5 0.00
15/08/2013 R203 On 08-May-14 740 Put Bond Future 1568 1 2 1 0.00
15/08/2013 R203 On 08-May-14 5.76 Put Bond Future 5029 5 5 5 0.00
15/08/2013 R203 On 08-May-14 5.75 Put Bond Future 5057 5 5 5 0.00
15/08/2013 R203 On 07-August-14 Bond Future 7.48 105.7526 105.4348 105.7526 0.00
15/08/2013 R203 On 07-August-14 7.31 Call Bond Future 1754 2 2 2 0.00
15/08/2013 R203 On 07-August-14 7.30 Call Bond Future 1741 2 2 2 0.00
15/08/2013 R203 On 07-August-14 7.29 Call Bond Future 1728 2 2 2 0.00
15/08/2013 R203 On 07-August-14 7.30 Put Bond Future 2246 2 2 2 0.00
15/08/2013 R203 On 07-August-14 7.31 Put Bond Future 2231 2 2 2 0.00
15/08/2013 R203 On 07-August-14 7.29 Put Bond Future 2260 2 2 2 0.00
15/08/2013 R204 On 07-November-13 Bond Future 7.26 106.6884 106.2625 106.6884 29,092.00
15/08/2013 R204 On 07-November-13 6.29 Call Bond Future 265 0 0 0 0.00
15/08/2013 R204 On 07-November-13 7.00 Call Bond Future 1051 1 1 1 0.00
15/08/2013 R204 On 07-November-13 6.30 Call Bond Future 271 0 0 0 0.00
15/08/2013 R204 On 07-November-13 6.31 Call Bond Future 278 0 0 0 0.00
15/08/2013 R204 On 07-November-13 6.30 Put Bond Future 4472 4 4 4 0.00
15/08/2013 R204 On 07-November-13 7.00 Put Bond Future 2157 2 2 2 1,270.00
15/08/2013 R204 On 07-November-13 6.31 Put Bond Future 4433 4 4 4 0.00
15/08/2013 R204 On 07-November-13 6.29 Put Bond Future 4510 4 5 4 0.00
15/08/2013 R204 On 06-February-14 Bond Future 7.38 104.0586 103.6271 104.0586 0.00
15/08/2013 R204 On 06-February-14 6.39 Call Bond Future 657 1 1 1 0.00
15/08/2013 R204 On 06-February-14 6.41 Call Bond Future 676 1 1 1 0.00
15/08/2013 R204 On 06-February-14 6.40 Call Bond Future 666 1 1 1 0.00
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15/08/2013 R204 On 06-February-14 6.39 Put Bond Future 4793 4 5 4 0.00
15/08/2013 R204 On 06-February-14 6.40 Put Bond Future 4759 4 5 4 0.00
15/08/2013 R204 On 06-February-14 6.41 Put Bond Future 4726 4 5 4 0.00
15/08/2013 R204 On 08-May-14 Bond Future 7.51 105.4603 105.0230 105.4603 0.00
15/08/2013 R204 On 08-May-14 6.05 Call Bond Future 603 1 1 1 0.00
15/08/2013 R204 On 08-May-14 6.04 Call Bond Future 596 1 1 1 0.00
15/08/2013 R204 On 08-May-14 6.06 Call Bond Future 610 1 1 1 0.00
15/08/2013 R204 On 08-May-14 6.04 Put Bond Future 6487 6 6 6 0.00
15/08/2013 R204 On 08-May-14 6.06 Put Bond Future 6418 6 6 6 0.00
15/08/2013 R204 On 08-May-14 6.05 Put Bond Future 6452 6 6 6 0.00
15/08/2013 R204 On 07-August-14 Bond Future 7.65 102.8578 102.4145 102.8578 0.00
15/08/2013 R204 On 07-August-14 7.46 Call Bond Future 2501 3 3 3 0.00
15/08/2013 R204 On 07-August-14 7.44 Call Bond Future 2467 3 2 3 0.00
15/08/2013 R204 On 07-August-14 7.45 Call Bond Future 2484 3 2 3 0.00
15/08/2013 R204 On 07-August-14 7.44 Put Bond Future 3226 3 3 3 0.00
15/08/2013 R204 On 07-August-14 7.46 Put Bond Future 3187 3 3 3 0.00
15/08/2013 R204 On 07-August-14 7.45 Put Bond Future 3206 3 3 3 0.00
15/08/2013 R206 On 07-November-13 Bond Future 5.71 102.7453 102.7213 102.7453 0.00
15/08/2013 R206 On 07-November-13 429 Call Bond Future 13 0 0 0 0.00
15/08/2013 R206 On 07-November-13 4.31 Call Bond Future 13 0 0 0 0.00
15/08/2013 R206 On 07-November-13 4.30 Call Bond Future 13 0 0 0 0.00
15/08/2013 R206 On 07-November-13 429 Put Bond Future 267 0 0 0 0.00
15/08/2013 R206 On 07-November-13 4.30 Put Bond Future 265 0 0 0 0.00
15/08/2013 R206 On 07-November-13 4.31 Put Bond Future 264 0 0 0 0.00
15/08/2013 R207 On 07-November-13 Bond Future 7.59 101.1035 100.6801 101.1035 27,380.00
15/08/2013 R207 On 07-November-13 6.71 Call Bond Future 431 1 0 1 0.00
15/08/2013 R207 On 07-November-13 6.70 Call Bond Future 422 1 0 1 0.00
15/08/2013 R207 On 07-November-13 6.69 Call Bond Future 414 0 0 0 0.00
15/08/2013 R207 On 07-November-13 6.70 Put Bond Future 4837 5 5 5 0.00
15/08/2013 R207 On 07-November-13 6.71 Put Bond Future 4795 4 5 4 0.00
15/08/2013 R207 On 07-November-13 6.69 Put Bond Future 4879 5 5 5 0.00
15/08/2013 R207 On 06-February-14 Bond Future 7.71 98.7912 98.3622 98.7912 0.00
15/08/2013 R207 On 06-February-14 6.65 Call Bond Future 773 1 1 1 0.00

Page 12 of 17

2013/08/15, 06:03:17PM



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

Put Closing MTM Closing Price
15/08/2013 R207 On 06-February-14 6.66 Call Bond Future 783 1 1 1 0.00
15/08/2013 R207 On 06-February-14 6.64 Call Bond Future 763 1 1 1 0.00
15/08/2013 R207 On 06-February-14 6.65 Put Bond Future 5843 6 6 6 0.00
15/08/2013 R207 On 06-February-14 6.64 Put Bond Future 5882 6 6 6 0.00
15/08/2013 R207 On 06-February-14 6.66 Put Bond Future 5804 5 6 5 0.00
15/08/2013 R207 On 08-May-14 Bond Future 7.84 100.1221 99.6872 100.1221 0.00
15/08/2013 R207 On 08-May-14 6.20 Call Bond Future 742 1 1 1 0.00
15/08/2013 R207 On 08-May-14 6.21 Call Bond Future 750 1 1 1 0.00
15/08/2013 R207 On 08-May-14 6.19 Call Bond Future 734 1 1 1 0.00
15/08/2013 R207 On 08-May-14 6.20 Put Bond Future 8364 8 8 8 0.00
15/08/2013 R207 On 08-May-14 6.19 Put Bond Future 8405 8 8 8 0.00
15/08/2013 R207 On 08-May-14 6.21 Put Bond Future 8323 8 8 8 0.00
15/08/2013 R207 On 07-August-14 Bond Future 7.98 97.8381 97.3973 97.8381 0.00
15/08/2013 R207 On 07-August-14 7.69 Call Bond Future 2989 3 3 3 0.00
15/08/2013 R207 On 07-August-14 7.71 Call Bond Future 3028 3 3 3 0.00
15/08/2013 R207 On 07-August-14 7.70 Call Bond Future 3009 3 3 3 0.00
15/08/2013 R207 On 07-August-14 7.70 Put Bond Future 4189 4 4 4 0.00
15/08/2013 R207 On 07-August-14 7.69 Put Bond Future 4213 4 4 4 0.00
15/08/2013 R207 On 07-August-14 7.71 Put Bond Future 4165 4 4 4 0.00
15/08/2013 R208 On 07-November-13 Bond Future 7.75 95.7207 95.2516 95.7207 14,428.00
15/08/2013 R208 On 07-November-13 6.80 Call Bond Future 357 0 0 0 0.00
15/08/2013 R208 On 07-November-13 7.50 Call Bond Future 1350 2 1 2 0.00
15/08/2013 R208 On 07-November-13 6.79 Call Bond Future 349 0 0 0 0.00
15/08/2013 R208 On 07-November-13 6.81 Call Bond Future 365 0 0 0 0.00
15/08/2013 R208 On 07-November-13 7.50 Put Bond Future 2691 2 3 2 1,520.00
15/08/2013 R208 On 07-November-13 6.79 Put Bond Future 5655 5 6 5 0.00
15/08/2013 R208 On 07-November-13 6.81 Put Bond Future 5557 5 6 5 0.00
15/08/2013 R208 On 07-November-13 6.80 Put Bond Future 5606 5 6 5 0.00
15/08/2013 R208 On 06-February-14 Bond Future 7.86 96.9768 96.5016 96.9768 0.00
15/08/2013 R208 On 06-February-14 6.74 Call Bond Future 729 1 1 1 0.00
15/08/2013 R208 On 06-February-14 6.75 Call Bond Future 739 1 1 1 0.00
15/08/2013 R208 On 06-February-14 6.76 Call Bond Future 750 1 1 1 0.00
15/08/2013 R208 On 06-February-14 6.76 Put Bond Future 6667 6 7 6 0.00
15/08/2013 R208 On 06-February-14 6.75 Put Bond Future 6712 6 7 6 0.00
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15/08/2013 R208 On 06-February-14 6.74 Put Bond Future 6758 6 7 6 0.00
15/08/2013 R208 On 08-May-14 Bond Future 7.97 94.8867 94.4050 94.8867 0.00
15/08/2013 R208 On 08-May-14 6.29 Call Bond Future 567 1 1 1 0.00
15/08/2013 R208 On 08-May-14 6.31 Call Bond Future 581 1 1 1 0.00
15/08/2013 R208 On 08-May-14 6.30 Call Bond Future 574 1 1 1 0.00
15/08/2013 R208 On 08-May-14 6.29 Put Bond Future 9483 9 9 9 0.00
15/08/2013 R208 On 08-May-14 6.31 Put Bond Future 9386 9 9 9 0.00
15/08/2013 R208 On 08-May-14 6.30 Put Bond Future 9434 9 9 9 0.00
15/08/2013 R208 On 07-August-14 Bond Future 8.09 96.1719 95.6836 96.1719 0.00
15/08/2013 R208 On 07-August-14 7.80 Call Bond Future 3071 3 3 3 0.00
15/08/2013 R208 On 07-August-14 7.79 Call Bond Future 3049 3 3 3 0.00
15/08/2013 R208 On 07-August-14 7.81 Call Bond Future 3092 3 3 3 0.00
15/08/2013 R208 On 07-August-14 7.80 Put Bond Future 4487 4 4 4 0.00
15/08/2013 R208 On 07-August-14 7.81 Put Bond Future 4459 4 4 4 0.00
15/08/2013 R208 On 07-August-14 7.79 Put Bond Future 4515 4 5 4 0.00
15/08/2013 R209 On 07-November-13 Bond Future 9.40 72.3891 71.4774 72.3891 18,862.00
15/08/2013 R209 On 07-November-13 8.65 Call Bond Future 1100 1 1 1 0.00
15/08/2013 R209 On 07-November-13 8.79 Call Bond Future 1374 2 1 2 0.00
15/08/2013 R209 On 07-November-13 9.40 Call Bond Future 3072 4 3 4 0.00
15/08/2013 R209 On 07-November-13 8.80 Call Bond Future 1395 2 1 2 0.00
15/08/2013 R209 On 07-November-13 9.25 Call Bond Future 2576 3 3 3 0.00
15/08/2013 R209 On 07-November-13 8.81 Call Bond Future 1417 2 1 2 0.00
15/08/2013 R209 On 07-November-13 9.50 Call Bond Future 3429 4 3 4 0.00
15/08/2013 R209 On 07-November-13 9.70 Call Bond Future 4199 5 4 5 0.00
15/08/2013 R209 On 07-November-13 8.79 Put Bond Future 5940 5 6 5 0.00
15/08/2013 R209 On 07-November-13 9.40 Put Bond Future 3098 3 3 3 5,000.00
15/08/2013 R209 On 07-November-13 8.65 Put Bond Future 6773 6 7 6 4,700.00
15/08/2013 R209 On 07-November-13 8.81 Put Bond Future 5827 5 6 5 0.00
15/08/2013 R209 On 07-November-13 9.25 Put Bond Future 3678 3 4 3 1,000.00
15/08/2013 R209 On 07-November-13 9.70 Put Bond Future 2149 2 2 2 1,520.00
15/08/2013 R209 On 07-November-13 8.80 Put Bond Future 5883 5 6 5 0.00
15/08/2013 R209 On 07-November-13 9.50 Put Bond Future 2751 2 3 2 980.00
15/08/2013 R209 On 06-February-14 Bond Future 9.51 73.3391 72.4154 73.3391 0.00
15/08/2013 R209 On 06-February-14 8.54 Call Bond Future 1785 2 2 2 0.00
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15/08/2013 R209 On 06-February-14 8.56 Call Bond Future 1825 2 2 2 0.00
15/08/2013 R209 On 06-February-14 8.55 Call Bond Future 1805 2 2 2 0.00
15/08/2013 R209 On 06-February-14 8.54 Put Bond Future 9056 8 9 8 0.00
15/08/2013 R209 On 06-February-14 8.55 Put Bond Future 8994 8 9 8 0.00
15/08/2013 R209 On 06-February-14 8.56 Put Bond Future 8934 8 9 8 0.00
15/08/2013 R209 On 08-May-14 Bond Future 9.61 71.1822 70.2460 71.1822 0.00
15/08/2013 R209 On 08-May-14 7.86 Call Bond Future 1227 1 1 1 0.00
15/08/2013 R209 On 08-May-14 7.85 Call Bond Future 1214 1 1 1 0.00
15/08/2013 R209 On 08-May-14 7.84 Call Bond Future 1202 1 1 1 0.00
15/08/2013 R209 On 08-May-14 7.85 Put Bond Future 15090 14 15 14 0.00
15/08/2013 R209 On 08-May-14 7.84 Put Bond Future 15168 14 15 14 0.00
15/08/2013 R209 On 08-May-14 7.86 Put Bond Future 15012 14 15 14 0.00
15/08/2013 R209 On 07-August-14 Bond Future 9.71 72.1463 71.1974 72.1463 0.00
15/08/2013 R209 On 07-August-14 9.05 Call Bond Future 4214 5 4 5 0.00
15/08/2013 R209 On 07-August-14 9.06 Call Bond Future 4240 5 4 5 0.00
15/08/2013 R209 On 07-August-14 9.04 Call Bond Future 4187 5 4 5 0.00
15/08/2013 R209 On 07-August-14 9.06 Put Bond Future 8863 8 9 8 0.00
15/08/2013 R209 On 07-August-14 9.04 Put Bond Future 8959 8 9 8 0.00
15/08/2013 R209 On 07-August-14 9.05 Put Bond Future 8911 8 9 8 0.00
15/08/2013 R210 On 07-November-13 Bond Future 154.07 154.0947 154.0673 154.0947 1,237.00
15/08/2013 R210 On 07-November-13 159.99 Call Bond Future 0 0 0 0 0.00
15/08/2013 R210 On 07-November-13 160.00 Call Bond Future 0 0 0 0 0.00
15/08/2013 R210 On 07-November-13 160.01 Call Bond Future 0 0 0 0 0.00
15/08/2013 R210 On 07-November-13 159.99 Put Bond Future 5923 6 6 6 0.00
15/08/2013 R210 On 07-November-13 160.00 Put Bond Future 5933 6 6 6 0.00
15/08/2013 R210 On 07-November-13 160.01 Put Bond Future 5943 6 6 6 0.00
15/08/2013 R211 On 07-November-13 Bond Future 129.52 129.5481 129.5177 129.5481 522.00
15/08/2013 R211 On 07-November-13 130.00 Call Bond Future 0 0 0 0 0.00
15/08/2013 R211 On 07-November-13 130.01 Call Bond Future 0 0 0 0 0.00
15/08/2013 R211 On 07-November-13 129.99 Call Bond Future 0 0 0 0 0.00
15/08/2013 R211 On 07-November-13 130.00 Put Bond Future 482 0 0 0 0.00
15/08/2013 R211 On 07-November-13 130.01 Put Bond Future 492 0 0 0 0.00
15/08/2013 R211 On 07-November-13 129.99 Put Bond Future 472 0 0 0 0.00
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15/08/2013 R212 On 07-November-13 Bond Future 130.44 130.4624 130.4372 130.4624 21,791.00
15/08/2013 R212 On 07-November-13 132.99 Call Bond Future 0 0 0 0 0.00
15/08/2013 R212 On 07-November-13 133.00 Call Bond Future 0 0 0 0 0.00
15/08/2013 R212 On 07-November-13 133.01 Call Bond Future 0 0 0 0 0.00
15/08/2013 R212 On 07-November-13 133.00 Put Bond Future 2563 3 3 3 0.00
15/08/2013 R212 On 07-November-13 133.01 Put Bond Future 2573 3 3 3 0.00
15/08/2013 R212 On 07-November-13 132.99 Put Bond Future 2553 3 3 3 0.00
15/08/2013 R213 On 07-November-13 Bond Future 9.17 83.6751 82.7249 83.6751 11,046.00
15/08/2013 R213 On 07-November-13 8.61 Call Bond Future 1452 2 1 2 0.00
15/08/2013 R213 On 07-November-13 8.60 Call Bond Future 1429 2 1 2 0.00
15/08/2013 R213 On 07-November-13 8.59 Call Bond Future 1407 2 1 2 0.00
15/08/2013 R213 On 07-November-13 8.60 Put Bond Future 5829 5 6 5 0.00
15/08/2013 R213 On 07-November-13 8.61 Put Bond Future 5772 5 6 5 0.00
15/08/2013 R213 On 07-November-13 8.59 Put Bond Future 5887 5 6 5 0.00
15/08/2013 R213 On 06-February-14 Bond Future 9.28 84.7732 83.8105 84.7732 0.00
15/08/2013 R213 On 06-February-14 8.29 Call Bond Future 1855 2 2 2 0.00
15/08/2013 R213 On 06-February-14 8.30 Call Bond Future 1875 2 2 2 0.00
15/08/2013 R213 On 06-February-14 8.31 Call Bond Future 1896 2 2 2 0.00
15/08/2013 R213 On 06-February-14 8.30 Put Bond Future 9483 9 9 9 0.00
15/08/2013 R213 On 06-February-14 8.31 Put Bond Future 9421 9 9 9 0.00
15/08/2013 R213 On 06-February-14 8.29 Put Bond Future 9545 9 10 9 0.00
15/08/2013 R213 On 08-May-14 Bond Future 9.39 82.3770 81.4012 82.3770 0.00
15/08/2013 R213 On 08-May-14 7.64 Call Bond Future 1297 1 1 1 0.00
15/08/2013 R213 On 08-May-14 7.66 Call Bond Future 1324 2 1 2 0.00
15/08/2013 R213 On 08-May-14 7.65 Call Bond Future 1311 2 1 2 0.00
15/08/2013 R213 On 08-May-14 7.65 Put Bond Future 15212 14 15 14 0.00
15/08/2013 R213 On 08-May-14 7.64 Put Bond Future 15288 15 15 15 0.00
15/08/2013 R213 On 08-May-14 7.66 Put Bond Future 15136 14 15 14 0.00
15/08/2013 R213 On 07-August-14 Bond Future 9.50 83.4927 82.5038 83.4927 0.00
15/08/2013 R213 On 07-August-14 8.84 Call Bond Future 4377 5 4 5 0.00
15/08/2013 R213 On 07-August-14 8.86 Call Bond Future 4433 5 4 5 0.00
15/08/2013 R213 On 07-August-14 8.85 Call Bond Future 4405 5 4 5 0.00
15/08/2013 R213 On 07-August-14 8.86 Put Bond Future 9066 9 9 9 0.00
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15/08/2013 R213 On 07-August-14 8.85 Put Bond Future 9115 9 9 0.00
15/08/2013 R213 On 07-August-14 8.84 Put Bond Future 9163 9 9 0.00
15/08/2013 R214 On 07-November-13 Bond Future 9.58 72.4835 71.6328 72.4835 577.00
15/08/2013 R214 On 07-November-13 7.81 Call Bond Future 139 0 0 0 0.00
15/08/2013 R214 On 07-November-13 7.80 Call Bond Future 136 0 0 0 0.00
15/08/2013 R214 On 07-November-13 7.79 Call Bond Future 132 0 0 0 0.00
15/08/2013 R214 On 07-November-13 7.80 Put Bond Future 15196 14 15 14 0.00
15/08/2013 R214 On 07-November-13 7.81 Put Bond Future 15100 14 15 14 0.00
15/08/2013 R214 On 07-November-13 7.79 Put Bond Future 15292 14 15 14 0.00
15/08/2013 R214 On 06-February-14 Bond Future 9.69 73.4347 72.5728 73.4347 0.00
15/08/2013 R214 On 06-February-14 9.01 Call Bond Future 2710 3 3 3 0.00
15/08/2013 R214 On 06-February-14 9.00 Call Bond Future 2685 3 3 3 0.00
15/08/2013 R214 On 06-February-14 8.99 Call Bond Future 2660 3 3 3 0.00
15/08/2013 R214 On 06-February-14 9.00 Put Bond Future 7841 7 8 7 0.00
15/08/2013 R214 On 06-February-14 8.99 Put Bond Future 7896 7 8 7 0.00
15/08/2013 R214 On 06-February-14 9.01 Put Bond Future 7787 7 8 7 0.00
15/08/2013 R248 On 07-November-13 Bond Future 9.63 94.0185 92.9773 94.0185 780.00
15/08/2013 R248 On 07-November-13 7.85 Call Bond Future 0 0 0 0 0.00
15/08/2013 R248 On 07-November-13 7.84 Call Bond Future 0 0 0 0 0.00
15/08/2013 R248 On 07-November-13 7.86 Call Bond Future 0 0 0 0 0.00
15/08/2013 R248 On 07-November-13 7.86 Put Bond Future 19285 18 19 18 0.00
15/08/2013 R248 On 07-November-13 7.85 Put Bond Future 19415 18 19 18 0.00
15/08/2013 R248 On 07-November-13 7.84 Put Bond Future 19544 19 20 19 0.00
15/08/2013 R248 On 06-February-14 Bond Future 9.74 95.2524 94.1974 95.2524 0.00
15/08/2013 R248 On 06-February-14 9.11 Call Bond Future 0 0 0 0 0.00
15/08/2013 R248 On 06-February-14 9.09 Call Bond Future 0 0 0 0 0.00
15/08/2013 R248 On 06-February-14 9.10 Call Bond Future 0 0 0 0 0.00
15/08/2013 R248 On 06-February-14 9.09 Put Bond Future 6199 5 6 5 0.00
15/08/2013 R248 On 06-February-14 9.10 Put Bond Future 6098 5 6 5 0.00
15/08/2013 R248 On 06-February-14 9.11 Put Bond Future 5997 5 6 5 0.00
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