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Interest Rates & Currency Derivatives

Derivatives Monthly Statistics Report

For August 2012
Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
21/08/2012 0106 On 22-December-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
21/08/2012 0357 On 15-September-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
21/08/2012 0403 On 21-December-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
21/08/2012 0457 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
21/08/2012 0703 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
21/08/2012 0757 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
21/08/2012 0804 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
21/08/2012 0807 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
21/08/2012 0857 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
21/08/2012 0904 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
21/08/2012 0908 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
21/08/2012 0957 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
21/08/2012 0986 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
21/08/2012 1386 On 28-February-31 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
21/08/2012 1409 On 28-February-41 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
21/08/2012 2025 On 01-November-12 Bond Future 106.90 106.9058 106.8977 106.9058 4,417.00
21/08/2012 2025 On 01-November-12 99.99 Call Bond Future 6908 7 6908 7 0.00
21/08/2012 2025 On 01-November-12 100.00 Call Bond Future 6898 7 6898 7 0.00
21/08/2012 2025 On 01-November-12 100.01 Call Bond Future 6888 7 6888 7 0.00
21/08/2012 2025 On 01-November-12 100.01 Put Bond Future 0 0 0 0 0.00
21/08/2012 2025 On 01-November-12 100.00 Put Bond Future 0 0 0 0 0.00
21/08/2012 2025 On 01-November-12 99.99 Put Bond Future 0 0 0 0 0.00
21/08/2012 2038 On 01-November-12 Bond Future 104.23 104.2387 104.2324 104.2387 0.00

Page 1 of 11

2012/08/21, 06:33:08PM



Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
21/08/2012 2038 On 01-November-12 98.99 Call Bond Future 5242 5 5242 5 0.00
21/08/2012 2038 On 01-November-12 99.01 Call Bond Future 5222 5 5222 5 0.00
21/08/2012 2038 On 01-November-12 99.00 Call Bond Future 5232 5 5232 5 0.00
21/08/2012 2038 On 01-November-12 99.00 Put Bond Future 0 0 0 0 0.00
21/08/2012 2038 On 01-November-12 99.01 Put Bond Future 0 0 0 0 0.00
21/08/2012 2038 On 01-November-12 98.99 Put Bond Future 0 0 0 0 0.00
21/08/2012 2050 On 01-November-12 Bond Future 110.74 110.7506 110.7440 110.7506 0.00
21/08/2012 2050 On 01-November-12 103.99 Call Bond Future 6754 7 6754 7 0.00
21/08/2012 2050 On 01-November-12 104.00 Call Bond Future 6744 7 6744 7 0.00
21/08/2012 2050 On 01-November-12 104.01 Call Bond Future 6734 7 6734 7 0.00
21/08/2012 2050 On 01-November-12 104.01 Put Bond Future 0 0 0 0 0.00
21/08/2012 2050 On 01-November-12 104.00 Put Bond Future 0 0 0 0 0.00
21/08/2012 2050 On 01-November-12 103.99 Put Bond Future 0 0 0 0 0.00
21/08/2012 5701 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
21/08/2012 5706 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
21/08/2012 8607 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
21/08/2012 8608 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
21/08/2012 8657 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
21/08/2012 Al03 On 09-March-16 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
21/08/2012 AL7T On 01-November-12 Index Future 468.30 466.4800 468.2970 466.4800 13.00
21/08/2012 AL7T On 07-February-13 Index Future 475.04 473.1910 475.0350 473.1910 0.00
21/08/2012 ALBI On 01-November-12 Index Future 420.66 419.4420 420.6620 419.4420 885.00
21/08/2012 ALBI On 07-February-13 Index Future 426.72 425.4770 426.7150 425.4770 118.00
21/08/2012 C157 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
21/08/2012 C186 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
21/08/2012 C189 On 01-April-13 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
21/08/2012 C197 On 07-December-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
21/08/2012 C201 On 22-December-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
21/08/2012 C202 On 07-December-33 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
21/08/2012 C203 On 15-September-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
21/08/2012 C204 On 21-December-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
21/08/2012 C206 On 15-January-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
21/08/2012 C207 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
21/08/2012 C208 On 31-March-21 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
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21/08/2012 C209 On 31-March-36 Price Contribution 6.25 6.2500 6.2500 6.2500 0.00
21/08/2012 C210 On 31-March-28 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
21/08/2012 C211 On 31-January-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
21/08/2012 C212 On 31-January-22 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
21/08/2012 C213 On 28-February-31 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
21/08/2012 C214 On 28-February-41 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
21/08/2012 CES1 On 20-April-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
21/08/2012 CS23 On 25-January-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
21/08/2012 CS26 On 02-April-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
21/08/2012 CS33 On 15-September-33 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
21/08/2012 EL28 On 01-November-12 Bond Future 108.95 108.6759 108.9530 108.6759 0.00
21/08/2012 EL28 On 01-November-12 105.99 Call Bond Future 2963 3 2963 3 0.00
21/08/2012 EL28 On 01-November-12 106.00 Call Bond Future 2953 3 2953 3 0.00
21/08/2012 EL28 On 01-November-12 106.01 Call Bond Future 2943 3 2943 3 0.00
21/08/2012 EL28 On 01-November-12 106.01 Put Bond Future 0 0 0 0 0.00
21/08/2012 EL28 On 01-November-12 106.00 Put Bond Future 0 0 0 0 0.00
21/08/2012 EL28 On 01-November-12 105.99 Put Bond Future 0 0 0 0 0.00
21/08/2012 ES33 On 01-November-12 Bond Future 8.85 88.0262 8.8469 88.0262 303.00
21/08/2012 ES33 On 01-November-12 9.20 Call Bond Future 2926 3 2926 3 0.00
21/08/2012 ES33 On 01-November-12 9.20 Put Bond Future 0 0 0 0 0.00
21/08/2012 ES33 On 07-February-13 Bond Future 8.94 89.2926 8.9448 89.2926 0.00
21/08/2012 ES33 On 07-February-13 8.54 Call Bond Future 0 0 0 0 0.00
21/08/2012 ES33 On 07-February-13 8.55 Call Bond Future 0 0 0 0 0.00
21/08/2012 ES33 On 07-February-13 8.56 Call Bond Future 0 0 0 0 0.00
21/08/2012 ES33 On 07-February-13 8.56 Put Bond Future 3309 4 3309 4 0.00
21/08/2012 ES33 On 07-February-13 8.55 Put Bond Future 3398 4 3398 4 0.00
21/08/2012 ES33 On 07-February-13 8.54 Put Bond Future 3486 4 3486 4 0.00
21/08/2012 GOVI On 01-November-12 GovI 420.82 419.6410 420.8180 419.6410 239.00
21/08/2012 GOVI On 01-November-12 403.96 Call GovI 168580 16 168580 16 0.00
21/08/2012 GOVI On 01-November-12 403.96 Put GOV 0 0 0 0 0.00
21/08/2012 GOVI On 07-February-13 GovlI 426.87 425.6780 426.8730 425.6780 0.00
21/08/2012 GOVI On 07-February-13 432.99 Call GoVvI 0 0 0 0 0.00
21/08/2012 GOVI On 07-February-13 433.01 Call GOV 0 0 0 0 0.00
21/08/2012 GOVI On 07-February-13 433.00 Call GovI 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
21/08/2012 GOVI On 07-February-13 433.00 Put GovI 61270 7 61270 7 0.00
21/08/2012 GOVI On 07-February-13 433.01 Put GovVvI 61370 7 61370 7 0.00
21/08/2012 GOVI On 07-February-13 432.99 Put GOV 61170 7 61170 7 0.00
21/08/2012 GVIX On 01-January-29 LIVE INDEX 110.00 110.0000 110.0000 110.0000 0.00
21/08/2012 IGOV On 01-November-12 Index Future 185.56 185.6020 185.5570 185.6020 592.00
21/08/2012 IGOV On 07-February-13 Index Future 188.23 188.2730 188.2270 188.2730 14.00
21/08/2012 ILBI On 01-November-12 Index Future 502.39 502.4210 502.3850 502.4210 0.00
21/08/2012 ILBI On 07-February-13 Index Future 509.39 509.4200 509.3850 509.4200 169.00
21/08/2012 J157 On 15-September-15 Interest Rate Swap 8.82 0.0200 8.8220 0.0200 0.00
21/08/2012 J186 On 21-December-26 Interest Rate Swap 8.68 0.1077 8.6830 0.1077 0.00
21/08/2012 J201 On 22-December-14 Interest Rate Swap 8.66 0.0514 8.6550 0.0514 0.00
21/08/2012 J203 On 15-September-17 Interest Rate Swap 8.98 0.0847 8.9750 0.0847 0.00
21/08/2012 J204 On 21-December-18 Interest Rate Swap 8.96 0.0958 8.9620 0.0958 0.00
21/08/2012 J207 On 15-January-20 Interest Rate Swap 9.00 0.0691 8.9970 0.0691 0.00
21/08/2012 JBAF On 19-September-12 Jibar Tradeable Future 5.01 94.9300 5.0100 94.9300 44,760.00
21/08/2012 JBAF On 17-October-12 Jibar Tradeable Future 4.99 94.9900 4.9900 94.9900 0.00
21/08/2012 JBAF On 21-November-12 Jibar Tradeable Future 4.97 95.0200 4.9700 95.0200 0.00
21/08/2012 JBAF On 19-December-12 Jibar Tradeable Future 4.92 95.0600 4.9200 95.0600 840.00
21/08/2012 JBAF On 16-January-13 Jibar Tradeable Future 4.91 95.0800 4.9100 95.0800 0.00
21/08/2012 JBAF On 20-February-13 Jibar Tradeable Future 4.90 95.0800 4.9000 95.0800 0.00
21/08/2012 JBAF On 20-March-13 Jibar Tradeable Future 4.90 95.0800 4.9000 95.0800 1,000.00
21/08/2012 JBAF On 19-June-13 Jibar Tradeable Future 4.94 95.0200 4.9400 95.0200 500.00
21/08/2012 JBAF On 18-September-13 Jibar Tradeable Future 5.04 94.9000 5.0400 94.9000 1,700.00
21/08/2012 JBAF On 18-December-13 Jibar Tradeable Future 5.17 94.7500 5.1700 94.7500 1,500.00
21/08/2012 JBAF On 19-March-14 Jibar Tradeable Future 5.33 94.6000 5.3300 94.6000 800.00
21/08/2012 JBAF On 18-June-14 Jibar Tradeable Future 5.49 94.4400 5.4900 94.4400 0.00
21/08/2012 R023 On 01-November-12 Bond Future 7.18 104.7419 7.1825 104.7419 1,049.00
21/08/2012 R023 On 01-November-12 7.04 Call Bond Future 0 0 0 0 0.00
21/08/2012 R023 On 01-November-12 7.06 Call Bond Future 0 0 0 0 0.00
21/08/2012 R023 On 01-November-12 7.05 Call Bond Future 0 0 0 0 0.00
21/08/2012 R023 On 01-November-12 7.05 Put Bond Future 985 2 985 2 0.00
21/08/2012 R023 On 01-November-12 7.06 Put Bond Future 910 2 910 2 0.00
21/08/2012 R023 On 01-November-12 7.04 Put Bond Future 1060 2 1060 2 0.00
21/08/2012 R023 On 07-February-13 Bond Future 7.25 106.2488 7.2540 106.2488 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
21/08/2012 R023 On 07-February-13 7.04 Call Bond Future 0 0 0 0 0.00
21/08/2012 R023 On 07-February-13 7.05 Call Bond Future 0 0 0 0 0.00
21/08/2012 R023 On 07-February-13 7.06 Call Bond Future 0 0 0 0 0.00
21/08/2012 R023 On 07-February-13 7.06 Put Bond Future 1410 2 1410 2 0.00
21/08/2012 R023 On 07-February-13 7.05 Put Bond Future 1483 2 1483 2 0.00
21/08/2012 R023 On 07-February-13 7.04 Put Bond Future 1557 2 1557 2 0.00
21/08/2012 R023 On 02-May-13 Bond Future 7.30 103.7193 7.3040 103.7193 0.00
21/08/2012 R023 On 02-May-13 7.04 Call Bond Future 0 0 0 0 0.00
21/08/2012 R023 On 02-May-13 7.06 Call Bond Future 0 0 0 0 0.00
21/08/2012 R023 On 02-May-13 7.05 Call Bond Future 0 0 0 0 0.00
21/08/2012 R023 On 02-May-13 7.05 Put Bond Future 1813 3 1813 3 0.00
21/08/2012 R023 On 02-May-13 7.06 Put Bond Future 1741 3 1741 3 0.00
21/08/2012 R023 On 02-May-13 7.04 Put Bond Future 1885 3 1885 3 0.00
21/08/2012 R157 On 01-November-12 Bond Future 5.58 122.3987 5.5829 122.3987 15,729.00
21/08/2012 R157 On 01-November-12 5.78 Call Bond Future 841 1 841 1 5,630.00
21/08/2012 R157 On 01-November-12 6.24 Call Bond Future 1952 2 1952 2 0.00
21/08/2012 R157 On 01-November-12 6.24 Put Bond Future 40 0 40 0 0.00
21/08/2012 R157 On 01-November-12 5.78 Put Bond Future 263 0 263 0 0.00
21/08/2012 R157 On 07-February-13 Bond Future 5.61 124.1596 5.6121 124.1596 100.00
21/08/2012 R157 On 07-February-13 6.28 Call Bond Future 1932 2 1932 2 0.00
21/08/2012 R157 On 07-February-13 6.28 Put Bond Future 176 0 176 0 0.00
21/08/2012 R157 On 02-May-13 Bond Future 5.60 118.9748 5.5993 118.9748 0.00
21/08/2012 R157 On 02-May-13 5.34 Call Bond Future 625 1 625 1 0.00
21/08/2012 R157 On 02-May-13 5.35 Call Bond Future 635 1 635 1 0.00
21/08/2012 R157 On 02-May-13 5.36 Call Bond Future 645 1 645 1 0.00
21/08/2012 R157 On 02-May-13 5.36 Put Bond Future 1225 1 1225 1 0.00
21/08/2012 R157 On 02-May-13 5.35 Put Bond Future 1240 1 1240 1 0.00
21/08/2012 R157 On 02-May-13 5.34 Put Bond Future 1254 1 1254 1 0.00
21/08/2012 R186 On 01-November-12 Bond Future 7.60 128.3125 7.6009 128.3125 35,540.00
21/08/2012 R186 On 01-November-12 7.82 Call Bond Future 3811 4 3811 4 1,858.00
21/08/2012 R186 On 01-November-12 8.00 Call Bond Future 5012 5 5012 5 0.00
21/08/2012 R186 On 01-November-12 8.50 Call Bond Future 8882 8 8882 8 0.00
21/08/2012 R186 On 01-November-12 8.82 Call Bond Future 11534 11 11534 11 0.00
21/08/2012 R186 On 01-November-12 8.82 Put Bond Future 108 0 108 0 1,858.00
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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
21/08/2012 R186 On 01-November-12 8.50 Put Bond Future 306 0 306 0 0.00
21/08/2012 R186 On 01-November-12 8.00 Put Bond Future 1098 1 1098 1 0.00
21/08/2012 R186 On 01-November-12 7.82 Put Bond Future 1640 2 1640 2 0.00
21/08/2012 R186 On 07-February-13 Bond Future 7.68 124.8676 7.6757 124.8676 1,750.00
21/08/2012 R186 On 07-February-13 8.47 Call Bond Future 9009 9 9009 9 0.00
21/08/2012 R186 On 07-February-13 7.25 Call Bond Future 2372 2 2372 2 670.00
21/08/2012 R186 On 07-February-13 7.00 Call Bond Future 1594 1 1594 1 10,300.00
21/08/2012 R186 On 07-February-13 7.00 Put Bond Future 8485 9 8485 9 0.00
21/08/2012 R186 On 07-February-13 7.25 Put Bond Future 6652 7 6652 7 0.00
21/08/2012 R186 On 07-February-13 8.47 Put Bond Future 1544 2 1544 2 0.00
21/08/2012 R186 On 02-May-13 Bond Future 7.73 126.4971 7.7338 126.4971 0.00
21/08/2012 R186 On 02-May-13 7.41 Call Bond Future 3794 4 3794 4 0.00
21/08/2012 R186 On 02-May-13 7.39 Call Bond Future 3714 4 3714 4 0.00
21/08/2012 R186 On 02-May-13 7.40 Call Bond Future 3754 4 3754 4 0.00
21/08/2012 R186 On 02-May-13 7.40 Put Bond Future 7033 7 7033 7 0.00
21/08/2012 R186 On 02-May-13 7.39 Put Bond Future 7093 7 7093 7 0.00
21/08/2012 R186 On 02-May-13 7.41 Put Bond Future 6973 7 6973 7 0.00
21/08/2012 R189 On 01-November-12 Bond Future 214.37 214.3900 214.3654 214.3900 0.00
21/08/2012 R189 On 01-November-12 218.99 Call Bond Future 0 0 0 0 0.00
21/08/2012 R189 On 01-November-12 219.01 Call Bond Future 0 0 0 0 0.00
21/08/2012 R189 On 01-November-12 219.00 Call Bond Future 0 0 0 0 0.00
21/08/2012 R189 On 01-November-12 219.00 Put Bond Future 4635 5 4635 5 0.00
21/08/2012 R189 On 01-November-12 219.01 Put Bond Future 4645 5 4645 5 0.00
21/08/2012 R189 On 01-November-12 218.99 Put Bond Future 4625 5 4625 5 0.00
21/08/2012 R197 On 01-November-12 Bond Future 272.33 2721127 272.3344 2721127 5,528.00
21/08/2012 R197 On 01-November-12 266.99 Call Bond Future 5344 5 5344 5 0.00
21/08/2012 R197 On 01-November-12 267.00 Call Bond Future 5334 5 5334 5 0.00
21/08/2012 R197 On 01-November-12 267.01 Call Bond Future 5324 5 5324 5 0.00
21/08/2012 R197 On 01-November-12 267.01 Put Bond Future 0 0 0 0 0.00
21/08/2012 R197 On 01-November-12 267.00 Put Bond Future 0 0 0 0 0.00
21/08/2012 R197 On 01-November-12 266.99 Put Bond Future 0 0 0 0 0.00
21/08/2012 R201 On 01-November-12 Bond Future 4.92 110.8133 4.9169 110.8133 1,560.00
21/08/2012 R201 On 01-November-12 5.11 Call Bond Future 530 0 530 0 0.00
21/08/2012 R201 On 01-November-12 5.11 Put Bond Future 127 0 127 0 0.00
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21/08/2012 R201 On 07-February-13 Bond Future 4.84 107.9985 4.8424 107.9985 0.00
21/08/2012 R201 On 07-February-13 498 Call Bond Future 555 0 555 0 0.00
21/08/2012 R201 On 07-February-13 498 Put Bond Future 303 0 303 0 0.00
21/08/2012 R201 On 02-May-13 Bond Future 4.71 109.4077 4.7119 109.4077 0.00
21/08/2012 R201 On 02-May-13 4.04 Call Bond Future 123 0 123 0 0.00
21/08/2012 R201 On 02-May-13 4.06 Call Bond Future 129 0 129 0 0.00
21/08/2012 R201 On 02-May-13 4.05 Call Bond Future 126 0 126 0 0.00
21/08/2012 R201 On 02-May-13 4.05 Put Bond Future 1200 1 1200 1 0.00
21/08/2012 R201 On 02-May-13 4.06 Put Bond Future 1187 1 1187 1 0.00
21/08/2012 R201 On 02-May-13 4.04 Put Bond Future 1213 1 1213 1 0.00
21/08/2012 R202 On 01-November-12 Bond Future 200.00 200.4855 200.0030 200.4855 49,243.00
21/08/2012 R202 On 01-November-12 191.99 Call Bond Future 8013 8 8013 8 0.00
21/08/2012 R202 On 01-November-12 192.00 Call Bond Future 8003 8 8003 8 0.00
21/08/2012 R202 On 01-November-12 192.01 Call Bond Future 7993 8 7993 8 0.00
21/08/2012 R202 On 01-November-12 192.01 Put Bond Future 0 0 0 0 0.00
21/08/2012 R202 On 01-November-12 192.00 Put Bond Future 0 0 0 0 0.00
21/08/2012 R202 On 01-November-12 191.99 Put Bond Future 0 0 0 0 0.00
21/08/2012 R203 On 01-November-12 Bond Future 6.09 109.9575 6.0884 109.9575 4,837.00
21/08/2012 R203 On 01-November-12 6.87 Call Bond Future 3432 3 3432 3 0.00
21/08/2012 R203 On 01-November-12 6.87 Put Bond Future 77 0 77 0 0.00
21/08/2012 R203 On 07-February-13 Bond Future 6.14 111.5394 6.1411 111.5394 6,300.00
21/08/2012 R203 On 07-February-13 6.11 Call Bond Future 1300 1 1300 1 12,600.00
21/08/2012 R203 On 07-February-13 6.94 Call Bond Future 3603 3 3603 3 0.00
21/08/2012 R203 On 07-February-13 6.65 Call Bond Future 2686 0 2686 0 0.00
21/08/2012 R203 On 07-February-13 6.65 Put Bond Future 603 0 603 0 30,250.00
21/08/2012 R203 On 07-February-13 6.94 Put Bond Future 354 0 354 0 0.00
21/08/2012 R203 On 07-February-13 6.11 Put Bond Future 1429 2 1429 2 0.00
21/08/2012 R203 On 02-May-13 Bond Future 6.17 108.8359 6.1671 108.8359 8.00
21/08/2012 R203 On 02-May-13 5.91 Call Bond Future 1303 1 1303 1 0.00
21/08/2012 R203 On 02-May-13 5.89 Call Bond Future 1269 1 1269 1 0.00
21/08/2012 R203 On 02-May-13 5.90 Call Bond Future 1286 1 1286 1 0.00
21/08/2012 R203 On 02-May-13 5.90 Put Bond Future 2347 2 2347 2 0.00
21/08/2012 R203 On 02-May-13 5.89 Put Bond Future 2371 2 2371 2 0.00
21/08/2012 R203 On 02-May-13 5.91 Put Bond Future 2324 2 2324 2 0.00
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Put Closing MTM Closing Price
21/08/2012 R204 On 01-November-12 Bond Future 6.39 110.7945 6.3929 110.7945 3,783.00
21/08/2012 R204 On 01-November-12 7.22 Call Bond Future 4338 4 4338 4 0.00
21/08/2012 R204 On 01-November-12 7.22 Put Bond Future 104 0 104 0 0.00
21/08/2012 R204 On 07-February-13 Bond Future 6.45 108.3574 6.4502 108.3574 0.00
21/08/2012 R204 On 07-February-13 7.29 Call Bond Future 4602 4 4602 4 0.00
21/08/2012 R204 On 07-February-13 7.29 Put Bond Future 477 1 477 1 0.00
21/08/2012 R204 On 02-May-13 Bond Future 6.49 109.7711 6.4886 109.7711 0.00
21/08/2012 R204 On 02-May-13 6.29 Call Bond Future 1796 2 1796 2 0.00
21/08/2012 R204 On 02-May-13 6.31 Call Bond Future 1839 2 1839 2 0.00
21/08/2012 R204 On 02-May-13 6.30 Call Bond Future 1817 2 1817 2 0.00
21/08/2012 R204 On 02-May-13 6.30 Put Bond Future 2736 3 2736 3 0.00
21/08/2012 R204 On 02-May-13 6.31 Put Bond Future 2709 3 2709 3 0.00
21/08/2012 R204 On 02-May-13 6.29 Put Bond Future 2764 3 2764 3 0.00
21/08/2012 R206 On 01-November-12 Bond Future 5.06 105.0539 5.0561 105.0539 1,120.00
21/08/2012 R206 On 01-November-12 5.05 Call Bond Future 183 0 183 0 0.00
21/08/2012 R206 On 01-November-12 5.05 Put Bond Future 190 0 190 0 0.00
21/08/2012 R206 On 07-February-13 Bond Future 4.95 102.7998 4.9485 102.7998 0.00
21/08/2012 R206 On 07-February-13 476 Call Bond Future 203 0 203 0 0.00
21/08/2012 R206 On 07-February-13 4.76 Put Bond Future 374 0 374 0 0.00
21/08/2012 R206 On 02-May-13 Bond Future 4.70 104.1413 4.7019 104.1413 0.00
21/08/2012 R206 On 02-May-13 3.39 Call Bond Future 68 0 68 0 0.00
21/08/2012 R206 On 02-May-13 3.40 Call Bond Future 69 0 69 0 0.00
21/08/2012 R206 On 02-May-13 3.41 Call Bond Future 70 0 70 0 0.00
21/08/2012 R206 On 02-May-13 3.41 Put Bond Future 961 1 961 1 0.00
21/08/2012 R206 On 02-May-13 3.40 Put Bond Future 967 1 967 1 0.00
21/08/2012 R206 On 02-May-13 3.39 Put Bond Future 973 1 973 1 0.00
21/08/2012 R207 On 01-November-12 Bond Future 6.69 105.0784 6.6862 105.0784 19,077.00
21/08/2012 R207 On 01-November-12 7.58 Call Bond Future 5094 5 5094 5 0.00
21/08/2012 R207 On 01-November-12 7.58 Put Bond Future 112 0 112 0 0.00
21/08/2012 R207 On 07-February-13 Bond Future 6.75 102.9501 6.7494 102.9501 0.00
21/08/2012 R207 On 07-February-13 7.66 Call Bond Future 5440 5 5440 5 0.00
21/08/2012 R207 On 07-February-13 7.66 Put Bond Future 535 1 535 1 0.00
21/08/2012 R207 On 02-May-13 Bond Future 6.80 104.2935 6.7968 104.2935 0.00
21/08/2012 R207 On 02-May-13 6.44 Call Bond Future 1724 2 1724 2 0.00
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21/08/2012 R207 On 02-May-13 6.46 Call Bond Future 1767 2 1767 2 0.00
21/08/2012 R207 On 02-May-13 6.45 Call Bond Future 1746 2 1746 2 0.00
21/08/2012 R207 On 02-May-13 6.45 Put Bond Future 3634 4 3634 4 0.00
21/08/2012 R207 On 02-May-13 6.46 Put Bond Future 3601 4 3601 4 0.00
21/08/2012 R207 On 02-May-13 6.44 Put Bond Future 3668 4 3668 4 0.00
21/08/2012 R208 On 01-November-12 Bond Future 6.85 99.5394 6.8528 99.5394 9,431.00
21/08/2012 R208 On 01-November-12 6.81 Call Bond Future 1321 1 1321 1 0.00
21/08/2012 R208 On 01-November-12 7.50 Call Bond Future 4248 4 4248 4 0.00
21/08/2012 R208 On 01-November-12 7.70 Call Bond Future 5303 5 5303 5 0.00
21/08/2012 R208 On 01-November-12 7.70 Put Bond Future 154 0 154 0 0.00
21/08/2012 R208 On 01-November-12 7.50 Put Bond Future 284 0 284 0 12,250.00
21/08/2012 R208 On 01-November-12 6.81 Put Bond Future 1591 2 1591 2 0.00
21/08/2012 R208 On 07-February-13 Bond Future 6.92 100.9715 6.9169 100.9715 1,980.00
21/08/2012 R208 On 07-February-13 6.00 Call Bond Future 490 0 490 0 12,250.00
21/08/2012 R208 On 07-February-13 7.78 Call Bond Future 5791 5 5791 5 0.00
21/08/2012 R208 On 07-February-13 7.78 Put Bond Future 694 1 694 1 0.00
21/08/2012 R208 On 07-February-13 6.00 Put Bond Future 6285 7 6285 7 0.00
21/08/2012 R208 On 02-May-13 Bond Future 6.96 98.8944 6.9628 98.8944 0.00
21/08/2012 R208 On 02-May-13 6.65 Call Bond Future 2065 2 2065 2 0.00
21/08/2012 R208 On 02-May-13 6.66 Call Bond Future 2090 2 2090 2 0.00
21/08/2012 R208 On 02-May-13 6.64 Call Bond Future 2041 2 2041 2 0.00
21/08/2012 R208 On 02-May-13 6.64 Put Bond Future 3985 4 3985 4 0.00
21/08/2012 R208 On 02-May-13 6.66 Put Bond Future 3912 4 3912 4 0.00
21/08/2012 R208 On 02-May-13 6.65 Put Bond Future 3949 4 3949 4 0.00
21/08/2012 R209 On 01-November-12 Bond Future 8.22 79.9571 8.2230 79.9571 7,426.00
21/08/2012 R209 On 01-November-12 8.99 Call Bond Future 6737 6 6737 6 0.00
21/08/2012 R209 On 01-November-12 8.99 Put Bond Future 505 1 505 1 0.00
21/08/2012 R209 On 07-February-13 Bond Future 8.29 81.1073 8.2936 81.1073 0.00
21/08/2012 R209 On 07-February-13 9.06 Call Bond Future 7810 8 7810 8 0.00
21/08/2012 R209 On 07-February-13 9.06 Put Bond Future 1667 2 1667 2 0.00
21/08/2012 R209 On 02-May-13 Bond Future 8.35 79.0227 8.3487 79.0227 0.00
21/08/2012 R209 On 02-May-13 7.99 Call Bond Future 3585 3 3585 3 0.00
21/08/2012 R209 On 02-May-13 8.00 Call Bond Future 3620 3 3620 3 0.00
21/08/2012 R209 On 02-May-13 8.01 Call Bond Future 3655 4 3655 4 0.00
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21/08/2012 R209 On 02-May-13 8.01 Put Bond Future 6596 7 6596 7 0.00
21/08/2012 R209 On 02-May-13 8.00 Put Bond Future 6650 7 6650 7 0.00
21/08/2012 R209 On 02-May-13 7.99 Put Bond Future 6704 7 6704 7 0.00
21/08/2012 R210 On 01-November-12 Bond Future 152.80 152.4141 152.7999 152.4141 3,414.00
21/08/2012 R210 On 01-November-12 144.99 Call Bond Future 7810 7 7810 7 0.00
21/08/2012 R210 On 01-November-12 145.01 Call Bond Future 7790 7 7790 7 0.00
21/08/2012 R210 On 01-November-12 145.00 Call Bond Future 7800 7 7800 7 0.00
21/08/2012 R210 On 01-November-12 145.00 Put Bond Future 0 0 0 0 0.00
21/08/2012 R210 On 01-November-12 145.01 Put Bond Future 0 0 0 0 0.00
21/08/2012 R210 On 01-November-12 144,99 Put Bond Future 0 0 0 0 0.00
21/08/2012 R211 On 01-November-12 Bond Future 122.26 122.5335 122.2628 122.5335 480.00
21/08/2012 R211 On 01-November-12 121.99 Call Bond Future 273 1 273 1 0.00
21/08/2012 R211 On 01-November-12 122.00 Call Bond Future 263 1 263 1 0.00
21/08/2012 R211 On 01-November-12 122.01 Call Bond Future 253 1 253 1 0.00
21/08/2012 R211 On 01-November-12 122.01 Put Bond Future 0 0 0 0 0.00
21/08/2012 R211 On 01-November-12 122.00 Put Bond Future 0 0 0 0 0.00
21/08/2012 R211 On 01-November-12 121.99 Put Bond Future 0 0 0 0 0.00
21/08/2012 R212 On 01-November-12 Bond Future 125.42 125.4320 125.4220 125.4320 5,084.00
21/08/2012 R212 On 01-November-12 121.99 Call Bond Future 3432 3 3432 3 0.00
21/08/2012 R212 On 01-November-12 122.01 Call Bond Future 3412 3 3412 3 0.00
21/08/2012 R212 On 01-November-12 122.00 Call Bond Future 3422 3 3422 3 0.00
21/08/2012 R212 On 01-November-12 122.00 Put Bond Future 0 0 0 0 0.00
21/08/2012 R212 On 01-November-12 122.01 Put Bond Future 0 0 0 0 0.00
21/08/2012 R212 On 01-November-12 121.99 Put Bond Future 0 0 0 0 0.00
21/08/2012 R213 On 01-November-12 Bond Future 8.05 90.9378 8.0456 90.9378 4,830.00
21/08/2012 R213 On 01-November-12 7.75 Call Bond Future 1300 1 1300 1 140.00
21/08/2012 R213 On 01-November-12 8.81 Call Bond Future 6857 7 6857 7 0.00
21/08/2012 R213 On 01-November-12 8.81 Put Bond Future 478 1 478 1 0.00
21/08/2012 R213 On 01-November-12 7.75 Put Bond Future 3959 4 3959 4 0.00
21/08/2012 R213 On 07-February-13 Bond Future 8.12 92.2461 8.1211 92.2461 0.00
21/08/2012 R213 On 07-February-13 8.90 Call Bond Future 7944 8 7944 8 0.00
21/08/2012 R213 On 07-February-13 8.90 Put Bond Future 1554 2 1554 2 0.00
21/08/2012 R213 On 02-May-13 Bond Future 8.18 89.9129 8.1771 89.9129 0.00
21/08/2012 R213 On 02-May-13 7.84 Call Bond Future 3586 3 3586 3 0.00
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21/08/2012 R213 On 02-May-13 7.85 Call Bond Future 3622 3 3622 3 0.00
21/08/2012 R213 On 02-May-13 7.86 Call Bond Future 3658 3 3658 3 0.00
21/08/2012 R213 On 02-May-13 7.86 Put Bond Future 6430 7 6430 7 0.00
21/08/2012 R213 On 02-May-13 7.85 Put Bond Future 6484 7 6484 7 0.00
21/08/2012 R213 On 02-May-13 7.84 Put Bond Future 6538 7 6538 7 0.00
21/08/2012 R214 On 01-November-12 Bond Future 8.24 81.9173 8.2364 81.9173 1,700.00
21/08/2012 R214 On 01-November-12 7.99 Call Bond Future 0 0 0 0 0.00
21/08/2012 R214 On 01-November-12 8.00 Call Bond Future 0 0 0 0 0.00
21/08/2012 R214 On 01-November-12 8.01 Call Bond Future 0 0 0 0 0.00
21/08/2012 R214 On 01-November-12 8.01 Put Bond Future 2126 2 2126 2 0.00
21/08/2012 R214 On 01-November-12 8.00 Put Bond Future 2222 3 2222 3 0.00
21/08/2012 R214 On 01-November-12 7.99 Put Bond Future 2318 3 2318 3 0.00
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