
Derivatives Monthly Statistics Report
For October 2012

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

Closing MTM Closing PricePut

0106 On  22-December-14 24/10/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0357 On  15-September-17 24/10/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0403 On  21-December-18 24/10/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0457 On  15-January-20 24/10/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0703 On  15-January-20 24/10/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0757 On  15-January-20 24/10/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0804 On  31-March-21 24/10/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0807 On  31-March-21 24/10/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0857 On  31-March-21 24/10/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0904 On  31-March-36 24/10/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0908 On  31-March-36 24/10/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0957 On  31-March-36 24/10/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0986 On  31-March-36 24/10/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

1386 On  28-February-31 24/10/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

1409 On  28-February-41 24/10/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

2025 On  01-November-12 24/10/2012 111.4009 111.4009111.3977Bond Future 111.40  1,950.00 

2025 On  01-November-12 24/10/2012  99.99 11 1111408Bond Future 11408  0.00 Call

2025 On  01-November-12 24/10/2012  100.00 11 1111398Bond Future 11398  0.00 Call

2025 On  01-November-12 24/10/2012  100.01 11 1111388Bond Future 11388  0.00 Call

2025 On  01-November-12 24/10/2012  100.01 0 00Bond Future 0  0.00 Put

2025 On  01-November-12 24/10/2012  100.00 0 00Bond Future 0  0.00 Put

2025 On  01-November-12 24/10/2012  99.99 0 00Bond Future 0  0.00 Put

2038 On  01-November-12 24/10/2012 107.6837 107.6837107.0660Bond Future 107.07  0.00 
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2038 On  01-November-12 24/10/2012  98.99 9 98076Bond Future 8076  0.00 Call

2038 On  01-November-12 24/10/2012  99.01 9 98056Bond Future 8056  0.00 Call

2038 On  01-November-12 24/10/2012  99.00 9 98066Bond Future 8066  0.00 Call

2038 On  01-November-12 24/10/2012  99.00 0 00Bond Future 0  0.00 Put

2038 On  01-November-12 24/10/2012  99.01 0 00Bond Future 0  0.00 Put

2038 On  01-November-12 24/10/2012  98.99 0 00Bond Future 0  0.00 Put

2050 On  01-November-12 24/10/2012 114.1183 114.1183113.5502Bond Future 113.55  0.00 

2050 On  01-November-12 24/10/2012  103.99 10 109560Bond Future 9560  0.00 Call

2050 On  01-November-12 24/10/2012  104.00 10 109550Bond Future 9550  0.00 Call

2050 On  01-November-12 24/10/2012  104.01 10 109540Bond Future 9540  0.00 Call

2050 On  01-November-12 24/10/2012  104.01 0 00Bond Future 0  0.00 Put

2050 On  01-November-12 24/10/2012  104.00 0 00Bond Future 0  0.00 Put

2050 On  01-November-12 24/10/2012  103.99 0 00Bond Future 0  0.00 Put

5701 On  15-September-15 24/10/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

5706 On  15-September-15 24/10/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

8607 On  21-December-26 24/10/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

8608 On  21-December-26 24/10/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

8657 On  21-December-26 24/10/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

AI03 On  09-March-16 24/10/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

AL7T On  01-November-12 24/10/2012 475.0630 475.0630474.5230Index Future 474.52  0.00 

AL7T On  07-February-13 24/10/2012 481.8830 481.8830481.3350Index Future 481.34  12.00 

ALBI On  01-November-12 24/10/2012 422.0700 422.0700420.9670Index Future 420.97  813.00 

ALBI On  07-February-13 24/10/2012 428.1290 428.1290427.0100Index Future 427.01  198.00 

C157 On  15-September-15 24/10/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C186 On  21-December-26 24/10/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C189 On  01-April-13 24/10/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C197 On  07-December-23 24/10/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C201 On  22-December-14 24/10/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C202 On  07-December-33 24/10/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C203 On  15-September-17 24/10/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C204 On  21-December-18 24/10/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C206 On  15-January-14 24/10/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C207 On  15-January-20 24/10/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C208 On  31-March-21 24/10/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 
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C209 On  31-March-36 24/10/2012 6.2500 6.25006.2500Price Contribution 6.25  0.00 

C210 On  31-March-28 24/10/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C211 On  31-January-17 24/10/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C212 On  31-January-22 24/10/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C213 On  28-February-31 24/10/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C214 On  28-February-41 24/10/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

CES1 On  20-April-18 24/10/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

CS23 On  25-January-23 24/10/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

CS26 On  02-April-26 24/10/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

CS33 On  15-September-33 24/10/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

EL28 On  01-November-12 24/10/2012 109.7126 109.7126109.4351Bond Future 109.44  0.00 

EL28 On  01-November-12 24/10/2012  105.99 4 43445Bond Future 3445  0.00 Call

EL28 On  01-November-12 24/10/2012  106.00 4 43435Bond Future 3435  0.00 Call

EL28 On  01-November-12 24/10/2012  106.01 4 43425Bond Future 3425  0.00 Call

EL28 On  01-November-12 24/10/2012  106.01 0 00Bond Future 0  0.00 Put

EL28 On  01-November-12 24/10/2012  106.00 0 00Bond Future 0  0.00 Put

EL28 On  01-November-12 24/10/2012  105.99 0 00Bond Future 0  0.00 Put

ES33 On  01-November-12 24/10/2012 86.7053 86.70539.0987Bond Future 9.10  0.00 

ES33 On  01-November-12 24/10/2012  9.20 1 1824Bond Future 824  0.00 Call

ES33 On  01-November-12 24/10/2012  9.20 0 00Bond Future 0  0.00 Put

ES33 On  07-February-13 24/10/2012 87.9205 87.92059.2090Bond Future 9.21  303.00 

ES33 On  07-February-13 24/10/2012  8.54 0 00Bond Future 0  0.00 Call

ES33 On  07-February-13 24/10/2012  8.55 0 00Bond Future 0  0.00 Call

ES33 On  07-February-13 24/10/2012  8.56 0 00Bond Future 0  0.00 Call

ES33 On  07-February-13 24/10/2012  8.56 5 55473Bond Future 5473  0.00 Put

ES33 On  07-February-13 24/10/2012  8.55 5 55562Bond Future 5562  0.00 Put

ES33 On  07-February-13 24/10/2012  8.54 5 55650Bond Future 5650  0.00 Put

GOVI On  01-November-12 24/10/2012 422.6010 422.6010421.5560GOVI 421.56  310.00 

GOVI On  01-November-12 24/10/2012  403.96 19 19175960GOVI 175960  0.00 Call

GOVI On  01-November-12 24/10/2012  403.96 0 00GOVI 0  0.00 Put

GOVI On  07-February-13 24/10/2012 428.6670 428.6670427.6070GOVI 427.61  36.00 

GOVI On  07-February-13 24/10/2012  432.99 0 00GOVI 0  0.00 Call

GOVI On  07-February-13 24/10/2012  433.00 0 00GOVI 0  0.00 Call

GOVI On  07-February-13 24/10/2012  433.01 0 00GOVI 0  0.00 Call
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GOVI On  07-February-13 24/10/2012  433.01 4 454030GOVI 54030  0.00 Put

GOVI On  07-February-13 24/10/2012  433.00 4 453930GOVI 53930  0.00 Put

GOVI On  07-February-13 24/10/2012  432.99 4 453830GOVI 53830  0.00 Put

GVIX On  01-January-29 24/10/2012 110.0000 110.0000110.0000LIVE INDEX 110.00  0.00 

IGOV On  01-November-12 24/10/2012 190.4330 190.4330190.3500Index Future 190.35  138.00 

IGOV On  07-February-13 24/10/2012 193.1660 193.1660193.0820Index Future 193.08  468.00 

ILBI On  01-November-12 24/10/2012 515.7190 515.7190515.3590Index Future 515.36  0.00 

ILBI On  07-February-13 24/10/2012 522.9700 522.9700522.6080Index Future 522.61  169.00 

J157 On  15-September-15 24/10/2012 0.0200 0.02008.8220Interest Rate Swap 8.82  0.00 

J186 On  21-December-26 24/10/2012 0.1077 0.10778.6830Interest Rate Swap 8.68  0.00 

J201 On  22-December-14 24/10/2012 0.0514 0.05148.6550Interest Rate Swap 8.66  0.00 

J203 On  15-September-17 24/10/2012 0.0847 0.08478.9750Interest Rate Swap 8.98  0.00 

J204 On  21-December-18 24/10/2012 0.0958 0.09588.9620Interest Rate Swap 8.96  0.00 

J207 On  15-January-20 24/10/2012 0.0691 0.06918.9970Interest Rate Swap 9.00  0.00 

JBAF On  21-November-12 24/10/2012 94.9700 94.97005.0300Jibar Tradeable Future 5.03  0.00 

JBAF On  19-December-12 24/10/2012 95.0800 95.08005.0000Jibar Tradeable Future 5.00  840.00 

JBAF On  16-January-13 24/10/2012 95.1200 95.12004.9700Jibar Tradeable Future 4.97  0.00 

JBAF On  20-February-13 24/10/2012 95.1800 95.18004.9400Jibar Tradeable Future 4.94  0.00 

JBAF On  20-March-13 24/10/2012 95.2000 95.20004.9300Jibar Tradeable Future 4.93  1,000.00 

JBAF On  17-April-13 24/10/2012 95.2100 95.21004.9300Jibar Tradeable Future 4.93  0.00 

JBAF On  19-June-13 24/10/2012 95.2100 95.21004.9400Jibar Tradeable Future 4.94  500.00 

JBAF On  18-September-13 24/10/2012 95.1300 95.13005.0000Jibar Tradeable Future 5.00  2,200.00 

JBAF On  18-December-13 24/10/2012 95.0300 95.03005.1100Jibar Tradeable Future 5.11  1,500.00 

JBAF On  19-March-14 24/10/2012 94.9000 94.90005.2500Jibar Tradeable Future 5.25  800.00 

JBAF On  18-June-14 24/10/2012 94.7600 94.76005.4000Jibar Tradeable Future 5.40  800.00 

JBAF On  17-September-14 24/10/2012 94.6100 94.61005.5500Jibar Tradeable Future 5.55  0.00 

R023 On  01-November-12 24/10/2012 106.2441 106.24417.1158Bond Future 7.12  1,059.00 

R023 On  01-November-12 24/10/2012  7.04 0 00Bond Future 0  0.00 Call

R023 On  01-November-12 24/10/2012  7.06 0 00Bond Future 0  0.00 Call

R023 On  01-November-12 24/10/2012  7.05 0 00Bond Future 0  0.00 Call

R023 On  01-November-12 24/10/2012  7.05 0 0491Bond Future 491  0.00 Put

R023 On  01-November-12 24/10/2012  7.06 0 0416Bond Future 416  0.00 Put

R023 On  01-November-12 24/10/2012  7.04 0 0565Bond Future 565  0.00 Put

R023 On  07-February-13 24/10/2012 107.7331 107.73317.1900Bond Future 7.19  0.00 
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R023 On  07-February-13 24/10/2012  7.04 0 00Bond Future 0  0.00 Call

R023 On  07-February-13 24/10/2012  7.05 0 00Bond Future 0  0.00 Call

R023 On  07-February-13 24/10/2012  7.06 0 00Bond Future 0  0.00 Call

R023 On  07-February-13 24/10/2012  7.06 1 1948Bond Future 948  0.00 Put

R023 On  07-February-13 24/10/2012  7.05 1 11021Bond Future 1021  0.00 Put

R023 On  07-February-13 24/10/2012  7.04 1 11094Bond Future 1094  0.00 Put

R023 On  02-May-13 24/10/2012 105.1236 105.12367.2517Bond Future 7.25  0.00 

R023 On  02-May-13 24/10/2012  7.04 0 00Bond Future 0  0.00 Call

R023 On  02-May-13 24/10/2012  7.06 0 00Bond Future 0  0.00 Call

R023 On  02-May-13 24/10/2012  7.05 0 00Bond Future 0  0.00 Call

R023 On  02-May-13 24/10/2012  7.05 1 11444Bond Future 1444  0.00 Put

R023 On  02-May-13 24/10/2012  7.06 1 11371Bond Future 1371  0.00 Put

R023 On  02-May-13 24/10/2012  7.04 1 11516Bond Future 1516  0.00 Put

R157 On  01-November-12 24/10/2012 123.1364 123.13645.4521Bond Future 5.45  14,429.00 

R157 On  01-November-12 24/10/2012  5.78 1 1965Bond Future 965  5,630.00 Call

R157 On  01-November-12 24/10/2012  6.24 2 22298Bond Future 2298  0.00 Call

R157 On  01-November-12 24/10/2012  6.24 0 00Bond Future 0  0.00 Put

R157 On  01-November-12 24/10/2012  5.78 0 02Bond Future 2  0.00 Put

R157 On  07-February-13 24/10/2012 124.8621 124.86215.4821Bond Future 5.48  300.00 

R157 On  07-February-13 24/10/2012  6.28 2 22162Bond Future 2162  0.00 Call

R157 On  07-February-13 24/10/2012  6.28 0 060Bond Future 60  0.00 Put

R157 On  02-May-13 24/10/2012 119.5712 119.57125.5020Bond Future 5.50  0.00 

R157 On  02-May-13 24/10/2012  5.34 1 1539Bond Future 539  0.00 Call

R157 On  02-May-13 24/10/2012  5.35 1 1549Bond Future 549  0.00 Call

R157 On  02-May-13 24/10/2012  5.36 1 1560Bond Future 560  0.00 Call

R157 On  02-May-13 24/10/2012  5.36 1 1904Bond Future 904  0.00 Put

R157 On  02-May-13 24/10/2012  5.35 1 1918Bond Future 918  0.00 Put

R157 On  02-May-13 24/10/2012  5.34 1 1932Bond Future 932  0.00 Put

R186 On  01-November-12 24/10/2012 128.2532 128.25327.7016Bond Future 7.70  36,067.00 

R186 On  01-November-12 24/10/2012  7.82 2 21637Bond Future 1637  1,858.00 Call

R186 On  01-November-12 24/10/2012  8.00 3 33034Bond Future 3034  0.00 Call

R186 On  01-November-12 24/10/2012  8.50 8 87573Bond Future 7573  0.00 Call

R186 On  01-November-12 24/10/2012  8.82 11 1110422Bond Future 10422  0.00 Call

R186 On  01-November-12 24/10/2012  8.82 0 00Bond Future 0  1,858.00 Put
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R186 On  01-November-12 24/10/2012  8.50 0 00Bond Future 0  0.00 Put

R186 On  01-November-12 24/10/2012  8.00 0 0124Bond Future 124  0.00 Put

R186 On  01-November-12 24/10/2012  7.82 0 0470Bond Future 470  0.00 Put

R186 On  07-February-13 24/10/2012 124.7608 124.76087.7847Bond Future 7.78  1,834.00 

R186 On  07-February-13 24/10/2012  8.32 7 76638Bond Future 6638  0.00 Call

R186 On  07-February-13 24/10/2012  8.47 8 87645Bond Future 7645  0.00 Call

R186 On  07-February-13 24/10/2012  7.50 3 32337Bond Future 2337  575.00 Call

R186 On  07-February-13 24/10/2012  7.75 4 43391Bond Future 3391  1,000.00 Call

R186 On  07-February-13 24/10/2012  8.00 5 54687Bond Future 4687  0.00 Call

R186 On  07-February-13 24/10/2012  7.25 2 21522Bond Future 1522  670.00 Call

R186 On  07-February-13 24/10/2012  7.00 1 1927Bond Future 927  10,300.00 Call

R186 On  07-February-13 24/10/2012  7.00 9 98883Bond Future 8883  0.00 Put

R186 On  07-February-13 24/10/2012  7.25 7 76867Bond Future 6867  0.00 Put

R186 On  07-February-13 24/10/2012  8.00 3 32623Bond Future 2623  150.00 Put

R186 On  07-February-13 24/10/2012  7.75 4 43729Bond Future 3729  0.00 Put

R186 On  07-February-13 24/10/2012  7.50 5 55143Bond Future 5143  0.00 Put

R186 On  07-February-13 24/10/2012  8.47 1 11244Bond Future 1244  0.00 Put

R186 On  07-February-13 24/10/2012  8.32 2 21597Bond Future 1597  2,000.00 Put

R186 On  02-May-13 24/10/2012 126.2702 126.27027.8586Bond Future 7.86  0.00 

R186 On  02-May-13 24/10/2012  7.40 3 32972Bond Future 2972  0.00 Call

R186 On  02-May-13 24/10/2012  7.41 3 33007Bond Future 3007  0.00 Call

R186 On  02-May-13 24/10/2012  7.39 3 32937Bond Future 2937  0.00 Call

R186 On  02-May-13 24/10/2012  7.39 7 77512Bond Future 7512  0.00 Put

R186 On  02-May-13 24/10/2012  7.41 7 77382Bond Future 7382  0.00 Put

R186 On  02-May-13 24/10/2012  7.40 7 77447Bond Future 7447  0.00 Put

R186 On  07-November-13 24/10/2012 124.2335 124.23358.0494Bond Future 8.05  0.00 

R186 On  07-November-13 24/10/2012  8.15 8 87386Bond Future 7386  0.00 Call

R186 On  07-November-13 24/10/2012  8.16 8 87434Bond Future 7434  0.00 Call

R186 On  07-November-13 24/10/2012  8.75 11 1110488Bond Future 10488  0.00 Call

R186 On  07-November-13 24/10/2012  8.14 8 87338Bond Future 7338  0.00 Call

R186 On  07-November-13 24/10/2012  8.14 6 66519Bond Future 6519  0.00 Put

R186 On  07-November-13 24/10/2012  8.75 4 44354Bond Future 4354  14.00 Put

R186 On  07-November-13 24/10/2012  8.16 6 66436Bond Future 6436  0.00 Put

R186 On  07-November-13 24/10/2012  8.15 6 66477Bond Future 6477  0.00 Put
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R189 On  01-November-12 24/10/2012 213.3354 213.3354213.3194Bond Future 213.32  0.00 

R189 On  01-November-12 24/10/2012  218.99 0 00Bond Future 0  0.00 Call

R189 On  01-November-12 24/10/2012  219.01 0 00Bond Future 0  0.00 Call

R189 On  01-November-12 24/10/2012  219.00 0 00Bond Future 0  0.00 Call

R189 On  01-November-12 24/10/2012  219.00 6 65681Bond Future 5681  0.00 Put

R189 On  01-November-12 24/10/2012  219.01 6 65691Bond Future 5691  0.00 Put

R189 On  01-November-12 24/10/2012  218.99 6 65671Bond Future 5671  0.00 Put

R197 On  01-November-12 24/10/2012 278.6515 278.6515279.7488Bond Future 279.75  1,988.00 

R197 On  01-November-12 24/10/2012  266.99 12 1212759Bond Future 12759  0.00 Call

R197 On  01-November-12 24/10/2012  267.00 12 1212749Bond Future 12749  0.00 Call

R197 On  01-November-12 24/10/2012  267.01 12 1212739Bond Future 12739  0.00 Call

R197 On  01-November-12 24/10/2012  267.01 0 00Bond Future 0  0.00 Put

R197 On  01-November-12 24/10/2012  267.00 0 00Bond Future 0  0.00 Put

R197 On  01-November-12 24/10/2012  266.99 0 00Bond Future 0  0.00 Put

R201 On  01-November-12 24/10/2012 110.8692 110.86925.0019Bond Future 5.00  1,560.00 

R201 On  01-November-12 24/10/2012  5.11 0 0254Bond Future 254  0.00 Call

R201 On  01-November-12 24/10/2012  5.11 0 029Bond Future 29  0.00 Put

R201 On  07-February-13 24/10/2012 108.0148 108.01484.9626Bond Future 4.96  0.00 

R201 On  07-February-13 24/10/2012  4.98 0 0357Bond Future 357  0.00 Call

R201 On  07-February-13 24/10/2012  4.98 0 0325Bond Future 325  0.00 Put

R201 On  02-May-13 24/10/2012 109.3217 109.32174.9140Bond Future 4.91  0.00 

R201 On  02-May-13 24/10/2012  4.04 0 028Bond Future 28  0.00 Call

R201 On  02-May-13 24/10/2012  4.06 0 030Bond Future 30  0.00 Call

R201 On  02-May-13 24/10/2012  4.05 0 029Bond Future 29  0.00 Call

R201 On  02-May-13 24/10/2012  4.05 1 11428Bond Future 1428  0.00 Put

R201 On  02-May-13 24/10/2012  4.06 1 11413Bond Future 1413  0.00 Put

R201 On  02-May-13 24/10/2012  4.04 1 11443Bond Future 1443  0.00 Put

R202 On  01-November-12 24/10/2012 205.9697 205.9697205.9767Bond Future 205.98  50,601.00 

R202 On  01-November-12 24/10/2012  191.99 14 1413987Bond Future 13987  0.00 Call

R202 On  01-November-12 24/10/2012  192.00 14 1413977Bond Future 13977  0.00 Call

R202 On  01-November-12 24/10/2012  192.01 14 1413967Bond Future 13967  0.00 Call

R202 On  01-November-12 24/10/2012  192.01 0 00Bond Future 0  0.00 Put

R202 On  01-November-12 24/10/2012  192.00 0 00Bond Future 0  0.00 Put

R202 On  01-November-12 24/10/2012  191.99 0 00Bond Future 0  0.00 Put
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R203 On  01-November-12 24/10/2012 111.4623 111.46235.8232Bond Future 5.82  4,613.00 

R203 On  01-November-12 24/10/2012  6.87 5 54523Bond Future 4523  0.00 Call

R203 On  01-November-12 24/10/2012  6.87 0 00Bond Future 0  0.00 Put

R203 On  07-February-13 24/10/2012 113.0244 113.02445.8668Bond Future 5.87  11,950.00 

R203 On  07-February-13 24/10/2012  5.54 1 1517Bond Future 517  10,000.00 Call

R203 On  07-February-13 24/10/2012  6.11 2 21674Bond Future 1674  12,600.00 Call

R203 On  07-February-13 24/10/2012  6.65 4 43400Bond Future 3400  0.00 Call

R203 On  07-February-13 24/10/2012  6.94 5 54462Bond Future 4462  0.00 Call

R203 On  07-February-13 24/10/2012  6.94 0 070Bond Future 70  0.00 Put

R203 On  07-February-13 24/10/2012  6.65 0 0172Bond Future 172  30,250.00 Put

R203 On  07-February-13 24/10/2012  6.11 1 1659Bond Future 659  3,254.00 Put

R203 On  07-February-13 24/10/2012  5.54 2 21899Bond Future 1899  0.00 Put

R203 On  02-May-13 24/10/2012 110.2354 110.23545.9018Bond Future 5.90  0.00 

R203 On  02-May-13 24/10/2012  5.90 1 11391Bond Future 1391  0.00 Call

R203 On  02-May-13 24/10/2012  5.89 1 11371Bond Future 1371  0.00 Call

R203 On  02-May-13 24/10/2012  5.91 2 21412Bond Future 1412  0.00 Call

R203 On  02-May-13 24/10/2012  5.91 1 11379Bond Future 1379  0.00 Put

R203 On  02-May-13 24/10/2012  5.89 1 11418Bond Future 1418  0.00 Put

R203 On  02-May-13 24/10/2012  5.90 1 11398Bond Future 1398  0.00 Put

R204 On  01-November-12 24/10/2012 112.6199 112.61996.1137Bond Future 6.11  5,818.00 

R204 On  01-November-12 24/10/2012  7.22 6 65711Bond Future 5711  0.00 Call

R204 On  01-November-12 24/10/2012  7.22 0 00Bond Future 0  0.00 Put

R204 On  07-February-13 24/10/2012 110.1678 110.16786.1630Bond Future 6.16  3,000.00 

R204 On  07-February-13 24/10/2012  7.29 6 65682Bond Future 5682  0.00 Call

R204 On  07-February-13 24/10/2012  7.29 0 0100Bond Future 100  0.00 Put

R204 On  02-May-13 24/10/2012 111.5008 111.50086.2077Bond Future 6.21  0.00 

R204 On  02-May-13 24/10/2012  6.29 2 22168Bond Future 2168  0.00 Call

R204 On  02-May-13 24/10/2012  6.31 2 22222Bond Future 2222  0.00 Call

R204 On  02-May-13 24/10/2012  6.30 2 22195Bond Future 2195  0.00 Call

R204 On  02-May-13 24/10/2012  6.30 2 21742Bond Future 1742  0.00 Put

R204 On  02-May-13 24/10/2012  6.31 2 21720Bond Future 1720  0.00 Put

R204 On  02-May-13 24/10/2012  6.29 2 21764Bond Future 1764  0.00 Put

R206 On  01-November-12 24/10/2012 105.1522 105.15225.0654Bond Future 5.07  1,120.00 

R206 On  01-November-12 24/10/2012  5.05 0 053Bond Future 53  0.00 Call
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R206 On  01-November-12 24/10/2012  5.05 0 071Bond Future 71  0.00 Put

R206 On  07-February-13 24/10/2012 102.8608 102.86085.0030Bond Future 5.00  0.00 

R206 On  07-February-13 24/10/2012  4.76 0 0128Bond Future 128  0.00 Call

R206 On  07-February-13 24/10/2012  4.76 0 0349Bond Future 349  0.00 Put

R206 On  02-May-13 24/10/2012 104.1053 104.10534.9175Bond Future 4.92  0.00 

R206 On  02-May-13 24/10/2012  3.39 0 028Bond Future 28  0.00 Call

R206 On  02-May-13 24/10/2012  3.40 0 029Bond Future 29  0.00 Call

R206 On  02-May-13 24/10/2012  3.41 0 029Bond Future 29  0.00 Call

R206 On  02-May-13 24/10/2012  3.41 1 11068Bond Future 1068  0.00 Put

R206 On  02-May-13 24/10/2012  3.40 1 11074Bond Future 1074  0.00 Put

R206 On  02-May-13 24/10/2012  3.39 1 11081Bond Future 1081  0.00 Put

R207 On  01-November-12 24/10/2012 106.9186 106.91866.4393Bond Future 6.44  8,500.00 

R207 On  01-November-12 24/10/2012  7.58 6 66414Bond Future 6414  0.00 Call

R207 On  01-November-12 24/10/2012  7.58 0 00Bond Future 0  0.00 Put

R207 On  07-February-13 24/10/2012 104.7774 104.77746.4970Bond Future 6.50  0.00 

R207 On  07-February-13 24/10/2012  7.66 7 76445Bond Future 6445  0.00 Call

R207 On  07-February-13 24/10/2012  7.66 0 0128Bond Future 128  0.00 Put

R207 On  02-May-13 24/10/2012 106.0452 106.04526.5514Bond Future 6.55  0.00 

R207 On  02-May-13 24/10/2012  6.44 2 22016Bond Future 2016  0.00 Call

R207 On  02-May-13 24/10/2012  6.45 2 22041Bond Future 2041  0.00 Call

R207 On  02-May-13 24/10/2012  6.46 2 22066Bond Future 2066  0.00 Call

R207 On  02-May-13 24/10/2012  6.46 3 32568Bond Future 2568  0.00 Put

R207 On  02-May-13 24/10/2012  6.45 3 32598Bond Future 2598  0.00 Put

R207 On  02-May-13 24/10/2012  6.44 3 32627Bond Future 2627  0.00 Put

R208 On  01-November-12 24/10/2012 101.5602 101.56026.6246Bond Future 6.62  11,910.00 

R208 On  01-November-12 24/10/2012  6.81 1 11315Bond Future 1315  0.00 Call

R208 On  01-November-12 24/10/2012  7.70 7 76596Bond Future 6596  0.00 Call

R208 On  01-November-12 24/10/2012  7.50 5 55411Bond Future 5411  0.00 Call

R208 On  01-November-12 24/10/2012  7.50 0 00Bond Future 0  12,250.00 Put

R208 On  01-November-12 24/10/2012  7.70 0 00Bond Future 0  0.00 Put

R208 On  01-November-12 24/10/2012  6.81 0 0138Bond Future 138  0.00 Put

R208 On  07-February-13 24/10/2012 102.9835 102.98356.6847Bond Future 6.68  3,000.00 

R208 On  07-February-13 24/10/2012  6.00 0 0458Bond Future 458  12,250.00 Call

R208 On  07-February-13 24/10/2012  7.78 7 76729Bond Future 6729  0.00 Call
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R208 On  07-February-13 24/10/2012  8.83 12 1212301Bond Future 12301  0.00 Call

R208 On  07-February-13 24/10/2012  8.83 0 07Bond Future 7  0.00 Put

R208 On  07-February-13 24/10/2012  7.78 0 0202Bond Future 202  0.00 Put

R208 On  07-February-13 24/10/2012  6.00 5 54824Bond Future 4824  0.00 Put

R208 On  02-May-13 24/10/2012 100.8366 100.83666.7374Bond Future 6.74  0.00 

R208 On  02-May-13 24/10/2012  6.64 2 22374Bond Future 2374  0.00 Call

R208 On  02-May-13 24/10/2012  6.66 2 22430Bond Future 2430  0.00 Call

R208 On  02-May-13 24/10/2012  6.65 2 22402Bond Future 2402  0.00 Call

R208 On  02-May-13 24/10/2012  6.65 3 32933Bond Future 2933  0.00 Put

R208 On  02-May-13 24/10/2012  6.66 3 32900Bond Future 2900  0.00 Put

R208 On  02-May-13 24/10/2012  6.64 3 32965Bond Future 2965  0.00 Put

R209 On  01-November-12 24/10/2012 78.3960 78.39608.5015Bond Future 8.50  7,349.00 

R209 On  01-November-12 24/10/2012  8.99 4 43901Bond Future 3901  0.00 Call

R209 On  01-November-12 24/10/2012  8.99 0 025Bond Future 25  0.00 Put

R209 On  07-February-13 24/10/2012 79.4946 79.49468.5838Bond Future 8.58  4,200.00 

R209 On  07-February-13 24/10/2012  8.63 3 32988Bond Future 2988  0.00 Call

R209 On  07-February-13 24/10/2012  8.83 4 43876Bond Future 3876  0.00 Call

R209 On  07-February-13 24/10/2012  9.06 5 55024Bond Future 5024  0.00 Call

R209 On  07-February-13 24/10/2012  9.06 1 11300Bond Future 1300  0.00 Put

R209 On  07-February-13 24/10/2012  8.83 2 21914Bond Future 1914  14,000.00 Put

R209 On  07-February-13 24/10/2012  8.63 2 22614Bond Future 2614  11,000.00 Put

R209 On  02-May-13 24/10/2012 77.3148 77.31488.6554Bond Future 8.66  0.00 

R209 On  02-May-13 24/10/2012  8.01 2 22326Bond Future 2326  0.00 Call

R209 On  02-May-13 24/10/2012  8.00 2 22299Bond Future 2299  0.00 Call

R209 On  02-May-13 24/10/2012  7.99 2 22273Bond Future 2273  0.00 Call

R209 On  02-May-13 24/10/2012  7.99 8 87916Bond Future 7916  0.00 Put

R209 On  02-May-13 24/10/2012  8.00 7 77853Bond Future 7853  0.00 Put

R209 On  02-May-13 24/10/2012  8.01 7 77790Bond Future 7790  0.00 Put

R210 On  01-November-12 24/10/2012 158.4083 158.4083158.1041Bond Future 158.10  2,224.00 

R210 On  01-November-12 24/10/2012  144.99 13 1313114Bond Future 13114  0.00 Call

R210 On  01-November-12 24/10/2012  145.00 13 1313104Bond Future 13104  0.00 Call

R210 On  01-November-12 24/10/2012  145.01 13 1313094Bond Future 13094  0.00 Call

R210 On  01-November-12 24/10/2012  145.01 0 00Bond Future 0  0.00 Put

R210 On  01-November-12 24/10/2012  145.00 0 00Bond Future 0  0.00 Put
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R210 On  01-November-12 24/10/2012  144.99 0 00Bond Future 0  0.00 Put

R211 On  01-November-12 24/10/2012 123.5186 123.5186123.6062Bond Future 123.61  703.00 

R211 On  01-November-12 24/10/2012  121.99 2 21616Bond Future 1616  0.00 Call

R211 On  01-November-12 24/10/2012  122.01 2 21596Bond Future 1596  0.00 Call

R211 On  01-November-12 24/10/2012  122.00 2 21606Bond Future 1606  0.00 Call

R211 On  01-November-12 24/10/2012  122.00 0 00Bond Future 0  0.00 Put

R211 On  01-November-12 24/10/2012  122.01 0 00Bond Future 0  0.00 Put

R211 On  01-November-12 24/10/2012  121.99 0 00Bond Future 0  0.00 Put

R212 On  01-November-12 24/10/2012 128.4919 128.4919129.2298Bond Future 129.23  3,084.00 

R212 On  01-November-12 24/10/2012  121.99 7 77240Bond Future 7240  0.00 Call

R212 On  01-November-12 24/10/2012  122.00 6 67230Bond Future 7230  0.00 Call

R212 On  01-November-12 24/10/2012  122.01 6 67220Bond Future 7220  0.00 Call

R212 On  01-November-12 24/10/2012  122.01 0 00Bond Future 0  0.00 Put

R212 On  01-November-12 24/10/2012  122.00 0 00Bond Future 0  0.00 Put

R212 On  01-November-12 24/10/2012  121.99 0 00Bond Future 0  0.00 Put

R213 On  01-November-12 24/10/2012 89.6664 89.66648.3019Bond Future 8.30  6,762.00 

R213 On  01-November-12 24/10/2012  7.75 0 03Bond Future 3  140.00 Call

R213 On  01-November-12 24/10/2012  8.81 5 54171Bond Future 4171  0.00 Call

R213 On  01-November-12 24/10/2012  8.81 0 08Bond Future 8  0.00 Put

R213 On  01-November-12 24/10/2012  7.75 4 44877Bond Future 4877  0.00 Put

R213 On  07-February-13 24/10/2012 90.9230 90.92308.3895Bond Future 8.39  0.00 

R213 On  07-February-13 24/10/2012  8.90 6 65517Bond Future 5517  0.00 Call

R213 On  07-February-13 24/10/2012  8.90 1 11407Bond Future 1407  0.00 Put

R213 On  02-May-13 24/10/2012 88.4887 88.48878.4626Bond Future 8.46  0.00 

R213 On  02-May-13 24/10/2012  7.84 2 22197Bond Future 2197  0.00 Call

R213 On  02-May-13 24/10/2012  7.86 3 32251Bond Future 2251  0.00 Call

R213 On  02-May-13 24/10/2012  7.85 3 32224Bond Future 2224  0.00 Call

R213 On  02-May-13 24/10/2012  7.85 7 77479Bond Future 7479  0.00 Put

R213 On  02-May-13 24/10/2012  7.86 7 77417Bond Future 7417  0.00 Put

R213 On  02-May-13 24/10/2012  7.84 7 77542Bond Future 7542  0.00 Put

R214 On  01-November-12 24/10/2012 80.1170 80.11708.5315Bond Future 8.53  1,714.00 

R214 On  01-November-12 24/10/2012  7.99 0 00Bond Future 0  0.00 Call

R214 On  01-November-12 24/10/2012  8.00 0 00Bond Future 0  0.00 Call

R214 On  01-November-12 24/10/2012  8.01 0 00Bond Future 0  0.00 Call
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R214 On  01-November-12 24/10/2012  8.01 4 44765Bond Future 4765  0.00 Put

R214 On  01-November-12 24/10/2012  8.00 4 44861Bond Future 4861  0.00 Put

R214 On  01-November-12 24/10/2012  7.99 4 44957Bond Future 4957  0.00 Put
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