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Interest Rates & Currency Derivatives

Derivatives Monthly Statistics Report

For October 2012
Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
30/10/2012 0106 On 22-December-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/10/2012 0357 On 15-September-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/10/2012 0403 On 21-December-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/10/2012 0457 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/10/2012 0703 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/10/2012 0757 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/10/2012 0804 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/10/2012 0807 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/10/2012 0857 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/10/2012 0904 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/10/2012 0908 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/10/2012 0957 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/10/2012 0986 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/10/2012 1386 On 28-February-31 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/10/2012 1409 On 28-February-41 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/10/2012 2025 On 01-November-12 Bond Future 111.39 111.3944 111.3908 111.3944 1,950.00
30/10/2012 2025 On 01-November-12 99.99 Call Bond Future 11401 11 11401 11 0.00
30/10/2012 2025 On 01-November-12 100.00 Call Bond Future 11391 11 11391 11 0.00
30/10/2012 2025 On 01-November-12 100.01 Call Bond Future 11381 11 11381 11 0.00
30/10/2012 2025 On 01-November-12 100.01 Put Bond Future 0 0 0 0 0.00
30/10/2012 2025 On 01-November-12 100.00 Put Bond Future 0 0 0 0 0.00
30/10/2012 2025 On 01-November-12 99.99 Put Bond Future 0 0 0 0 0.00
30/10/2012 2025 On 07-February-13 Bond Future 111.97 111.9697 111.9660 111.9697 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
30/10/2012 2025 On 07-February-13 110.99 Call Bond Future 976 1 976 1 0.00
30/10/2012 2025 On 07-February-13 111.01 Call Bond Future 956 1 956 1 0.00
30/10/2012 2025 On 07-February-13 111.00 Call Bond Future 966 1 966 1 0.00
30/10/2012 2025 On 07-February-13 111.00 Put Bond Future 0 0 0 0 0.00
30/10/2012 2025 On 07-February-13 111.01 Put Bond Future 0 0 0 0 0.00
30/10/2012 2025 On 07-February-13 110.99 Put Bond Future 0 0 0 0 0.00
30/10/2012 2038 On 01-November-12 Bond Future 108.32 108.3172 108.3159 108.3172 0.00
30/10/2012 2038 On 01-November-12 98.99 Call Bond Future 9326 9 9326 9 0.00
30/10/2012 2038 On 01-November-12 99.00 Call Bond Future 9316 9 9316 9 0.00
30/10/2012 2038 On 01-November-12 99.01 Call Bond Future 9306 9 9306 9 0.00
30/10/2012 2038 On 01-November-12 99.01 Put Bond Future 0 0 0 0 0.00
30/10/2012 2038 On 01-November-12 99.00 Put Bond Future 0 0 0 0 0.00
30/10/2012 2038 On 01-November-12 98.99 Put Bond Future 0 0 0 0 0.00
30/10/2012 2038 On 07-February-13 Bond Future 108.72 108.7202 108.7190 108.7202 0.00
30/10/2012 2038 On 07-February-13 105.99 Call Bond Future 2729 3 2729 3 0.00
30/10/2012 2038 On 07-February-13 106.01 Call Bond Future 2709 3 2709 3 0.00
30/10/2012 2038 On 07-February-13 106.00 Call Bond Future 2719 3 2719 3 0.00
30/10/2012 2038 On 07-February-13 106.00 Put Bond Future 0 0 0 0 0.00
30/10/2012 2038 On 07-February-13 106.01 Put Bond Future 0 0 0 0 0.00
30/10/2012 2038 On 07-February-13 105.99 Put Bond Future 0 0 0 0 0.00
30/10/2012 2050 On 01-November-12 Bond Future 113.55 113.5551 113.5542 113.5551 0.00
30/10/2012 2050 On 01-November-12 103.99 Call Bond Future 9564 10 9564 10 0.00
30/10/2012 2050 On 01-November-12 104.00 Call Bond Future 9554 10 9554 10 0.00
30/10/2012 2050 On 01-November-12 104.01 Call Bond Future 9544 10 9544 10 0.00
30/10/2012 2050 On 01-November-12 104.01 Put Bond Future 0 0 0 0 0.00
30/10/2012 2050 On 01-November-12 104.00 Put Bond Future 0 0 0 0 0.00
30/10/2012 2050 On 01-November-12 103.99 Put Bond Future 0 0 0 0 0.00
30/10/2012 2050 On 07-February-13 Bond Future 113.90 113.9058 113.9050 113.9058 0.00
30/10/2012 2050 On 07-February-13 112.99 Call Bond Future 915 1 915 1 0.00
30/10/2012 2050 On 07-February-13 113.01 Call Bond Future 895 1 895 1 0.00
30/10/2012 2050 On 07-February-13 113.00 Call Bond Future 905 1 905 1 0.00
30/10/2012 2050 On 07-February-13 113.00 Put Bond Future 0 0 0.00
30/10/2012 2050 On 07-February-13 113.01 Put Bond Future 0 0 0 0.00
30/10/2012 2050 On 07-February-13 112.99 Put Bond Future 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
30/10/2012 5701 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/10/2012 5706 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/10/2012 8607 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/10/2012 8608 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/10/2012 8657 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/10/2012 AI03 On 09-March-16 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/10/2012 AL7T On 01-November-12 Index Future 473.11 473.1350 473.1100 473.1350 0.00
30/10/2012 AL7T On 07-February-13 Index Future 479.90 479.9290 479.9030 479.9290 12.00
30/10/2012 AL7T On 02-May-13 Index Future 485.97 485.9930 485.9670 485.9930 0.00
30/10/2012 ALBI On 01-November-12 Index Future 420.17 419.7660 420.1730 419.7660 76.00
30/10/2012 ALBI On 07-February-13 Index Future 426.21 425.7940 426.2060 425.7940 1,023.00
30/10/2012 ALBI On 02-May-13 Index Future 431.59 431.1740 431.5920 431.1740 0.00
30/10/2012 C157 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/10/2012 C186 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/10/2012 C189 On 01-April-13 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/10/2012 C197 On 07-December-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/10/2012 C201 On 22-December-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/10/2012 C202 On 07-December-33 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/10/2012 C203 On 15-September-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/10/2012 C204 On 21-December-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/10/2012 C206 On 15-January-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/10/2012 C207 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/10/2012 C208 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/10/2012 C209 On 31-March-36 Price Contribution 6.25 6.2500 6.2500 6.2500 0.00
30/10/2012 C210 On 31-March-28 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/10/2012 C211 On 31-January-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/10/2012 C212 On 31-January-22 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/10/2012 C213 On 28-February-31 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/10/2012 C214 On 28-February-41 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/10/2012 CES1 On 20-April-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/10/2012 CS23 On 25-January-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/10/2012 CS26 On 02-April-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/10/2012 CS33 On 15-September-33 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/10/2012 EL28 On 01-November-12 Bond Future 109.44 109.4398 109.4389 109.4398 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
30/10/2012 EL28 On 01-November-12 105.99 Call Bond Future 3449 3 3449 3 0.00
30/10/2012 EL28 On 01-November-12 106.00 Call Bond Future 3439 3 3439 3 0.00
30/10/2012 EL28 On 01-November-12 106.01 Call Bond Future 3429 3 3429 3 0.00
30/10/2012 EL28 On 01-November-12 106.01 Put Bond Future 0 0 0 0 0.00
30/10/2012 EL28 On 01-November-12 106.00 Put Bond Future 0 0 0 0 0.00
30/10/2012 EL28 On 01-November-12 105.99 Put Bond Future 0 0 0 0 0.00
30/10/2012 EL28 On 07-February-13 Bond Future 113.03 113.0300 113.0300 113.0300 0.00
30/10/2012 EL28 On 07-February-13 113.01 Call Bond Future 20 0 20 0 0.00
30/10/2012 EL28 On 07-February-13 112.99 Call Bond Future 40 0 40 0 0.00
30/10/2012 EL28 On 07-February-13 113.00 Call Bond Future 30 0 30 0 0.00
30/10/2012 EL28 On 07-February-13 113.00 Put Bond Future 0 0 0 0 0.00
30/10/2012 EL28 On 07-February-13 112.99 Put Bond Future 0 0 0 0 0.00
30/10/2012 EL28 On 07-February-13 113.01 Put Bond Future 0 0 0 0 0.00
30/10/2012 ES33 On 01-November-12 Bond Future 9.13 85.5710 9.1344 85.5710 0.00
30/10/2012 ES33 On 01-November-12 9.20 Call Bond Future 532 0 532 0 0.00
30/10/2012 ES33 On 01-November-12 9.20 Put Bond Future 0 0 0 0 0.00
30/10/2012 ES33 On 07-February-13 Bond Future 9.25 86.7638 9.2467 86.7638 303.00
30/10/2012 ES33 On 07-February-13 8.54 Call Bond Future 0 0 0 0 0.00
30/10/2012 ES33 On 07-February-13 8.56 Call Bond Future 0 0 0 0 0.00
30/10/2012 ES33 On 07-February-13 8.55 Call Bond Future 0 0 0 0 0.00
30/10/2012 ES33 On 07-February-13 8.55 Put Bond Future 5863 6 5863 6 0.00
30/10/2012 ES33 On 07-February-13 8.56 Put Bond Future 5775 6 5775 6 0.00
30/10/2012 ES33 On 07-February-13 8.54 Put Bond Future 5952 6 5952 6 0.00
30/10/2012 GOVI On 01-November-12 GOV 420.82 420.4960 420.8200 420.4960 206.00
30/10/2012 GOVI On 01-November-12 403.96 Call GovI 168600 17 168600 17 0.00
30/10/2012 GOVI On 01-November-12 403.96 Put GovI 0 0 0 0 0.00
30/10/2012 GOVI On 07-February-13 GOV 426.86 426.5340 426.8630 426.5340 332.00
30/10/2012 GOVI On 07-February-13 432.99 Call GovI 0 0 0 0 0.00
30/10/2012 GOVI On 07-February-13 433.01 Call GovI 0 0 0 0 0.00
30/10/2012 GOVI On 07-February-13 433.00 Call GOV 0 0 0 0 0.00
30/10/2012 GOVI On 07-February-13 433.00 Put GOV 61370 6 61370 6 0.00
30/10/2012 GOVI On 07-February-13 433.01 Put GoVvI 61470 6 61470 6 0.00
30/10/2012 GOVI On 07-February-13 432.99 Put GOV 61270 6 61270 6 0.00
30/10/2012 GOVI On 02-May-13 GovI 432.26 431.9240 432.2570 431.9240 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
30/10/2012 GOVI On 02-May-13 433.01 Call GovI 0 0 0 0 0.00
30/10/2012 GOVI On 02-May-13 432.99 Call GovVvI 0 0 0 0 0.00
30/10/2012 GOVI On 02-May-13 433.00 Call GOV 0 0 0 0 0.00
30/10/2012 GOVI On 02-May-13 433.00 Put GovI 7430 1 7430 1 0.00
30/10/2012 GOVI On 02-May-13 432.99 Put GovI 7330 1 7330 1 0.00
30/10/2012 GOVI On 02-May-13 433.01 Put GOV 7530 1 7530 1 0.00
30/10/2012 GVIX On 01-January-29 LIVE INDEX 110.00 110.0000 110.0000 110.0000 0.00
30/10/2012 IGOV On 01-November-12 Index Future 191.54 191.3670 191.5370 191.3670 137.00
30/10/2012 IGOV On 07-February-13 Index Future 194.29 194.1150 194.2870 194.1150 606.00
30/10/2012 IGOV On 02-May-13 Index Future 196.74 196.5670 196.7420 196.5670 0.00
30/10/2012 ILBI On 01-November-12 Index Future 517.87 517.8650 517.8650 517.8650 0.00
30/10/2012 ILBI On 07-February-13 Index Future 525.15 525.1520 525.1520 525.1520 169.00
30/10/2012 J157 On 15-September-15 Interest Rate Swap 8.82 0.0200 8.8220 0.0200 0.00
30/10/2012 J186 On 21-December-26 Interest Rate Swap 8.68 0.1077 8.6830 0.1077 0.00
30/10/2012 J201 On 22-December-14 Interest Rate Swap 8.66 0.0514 8.6550 0.0514 0.00
30/10/2012 J203 On 15-September-17 Interest Rate Swap 8.98 0.0847 8.9750 0.0847 0.00
30/10/2012 J204 On 21-December-18 Interest Rate Swap 8.96 0.0958 8.9620 0.0958 0.00
30/10/2012 J207 On 15-January-20 Interest Rate Swap 9.00 0.0691 8.9970 0.0691 0.00
30/10/2012 JBAF On 21-November-12 Jibar Tradeable Future 5.03 94.9700 5.0300 94.9700 0.00
30/10/2012 JBAF On 19-December-12 Jibar Tradeable Future 5.01 94.9900 5.0100 94.9900 840.00
30/10/2012 JBAF On 16-January-13 Jibar Tradeable Future 4.97 95.0300 4.9700 95.0300 0.00
30/10/2012 JBAF On 20-February-13 Jibar Tradeable Future 4.93 95.0700 4.9300 95.0700 0.00
30/10/2012 JBAF On 20-March-13 Jibar Tradeable Future 4.92 95.0800 4.9200 95.0800 1,000.00
30/10/2012 JBAF On 17-April-13 Jibar Tradeable Future 4.91 95.0900 4.9100 95.0900 0.00
30/10/2012 JBAF On 19-June-13 Jibar Tradeable Future 4.92 95.0800 4.9200 95.0800 500.00
30/10/2012 JBAF On 18-September-13 Jibar Tradeable Future 5.00 95.0000 5.0000 95.0000 2,200.00
30/10/2012 JBAF On 18-December-13 Jibar Tradeable Future 5.14 94.8600 5.1400 94.8600 1,500.00
30/10/2012 JBAF On 19-March-14 Jibar Tradeable Future 5.30 94.7000 5.3000 94.7000 800.00
30/10/2012 JBAF On 18-June-14 Jibar Tradeable Future 5.45 94.5500 5.4500 94.5500 800.00
30/10/2012 JBAF On 17-September-14 Jibar Tradeable Future 5.60 94.4000 5.6000 94.4000 0.00
30/10/2012 OTH1 On 02-May-13 Index Future 427.38 426.5040 427.3810 426.5040 0.00
30/10/2012 R023 On 01-November-12 Bond Future 719 105.4591 7.1930 105.4591 799.00
30/10/2012 R023 On 01-November-12 7.04 Call Bond Future 0 0 0 0 0.00
30/10/2012 R023 On 01-November-12 7.05 Call Bond Future 0 0 0 0 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
30/10/2012 R023 On 01-November-12 7.06 Call Bond Future 0 0 0 0 0.00
30/10/2012 R023 On 01-November-12 7.06 Put Bond Future 988 1 988 1 0.00
30/10/2012 R023 On 01-November-12 7.05 Put Bond Future 1063 1 1063 1 0.00
30/10/2012 R023 On 01-November-12 7.04 Put Bond Future 1138 1 1138 1 0.00
30/10/2012 R023 On 07-February-13 Bond Future 7.27 106.9290 7.2713 106.9290 10.00
30/10/2012 R023 On 07-February-13 7.04 Call Bond Future 0 0 0 0 0.00
30/10/2012 R023 On 07-February-13 7.06 Call Bond Future 0 0 0 0 0.00
30/10/2012 R023 On 07-February-13 7.05 Call Bond Future 0 0 0 0 0.00
30/10/2012 R023 On 07-February-13 7.05 Put Bond Future 1608 2 1608 2 0.00
30/10/2012 R023 On 07-February-13 7.06 Put Bond Future 1535 2 1535 2 0.00
30/10/2012 R023 On 07-February-13 7.04 Put Bond Future 1681 2 1681 2 0.00
30/10/2012 R023 On 02-May-13 Bond Future 7.34 104.2509 7.3366 104.2509 2.00
30/10/2012 R023 On 02-May-13 7.06 Call Bond Future 0 0 0 0 0.00
30/10/2012 R023 On 02-May-13 7.04 Call Bond Future 0 0 0 0 0.00
30/10/2012 R023 On 02-May-13 7.05 Call Bond Future 0 0 0 0 0.00
30/10/2012 R023 On 02-May-13 7.05 Put Bond Future 2043 2 2043 2 0.00
30/10/2012 R023 On 02-May-13 7.04 Put Bond Future 2116 2 2116 2 0.00
30/10/2012 R023 On 02-May-13 7.06 Put Bond Future 1971 2 1971 2 0.00
30/10/2012 R023 On 01-August-13 Bond Future 7.30 106.4005 7.3000 106.4005 0.00
30/10/2012 R023 On 01-August-13 7.29 Call Bond Future 0 0 0 0 0.00
30/10/2012 R023 On 01-August-13 7.30 Call Bond Future 0 0 0 0 0.00
30/10/2012 R023 On 01-August-13 7.31 Call Bond Future 69 0 69 0 0.00
30/10/2012 R023 On 01-August-13 7.31 Put Bond Future 0 0 0.00
30/10/2012 R023 On 01-August-13 7.30 Put Bond Future 0 0 0.00
30/10/2012 R023 On 01-August-13 7.29 Put Bond Future 69 0 69 0 0.00
30/10/2012 R157 On 01-November-12 Bond Future 5.48 122.8593 5.4812 122.8593 10,555.00
30/10/2012 R157 On 01-November-12 5.78 Call Bond Future 877 1 877 1 5,630.00
30/10/2012 R157 On 01-November-12 6.24 Call Bond Future 2212 2 2212 2 0.00
30/10/2012 R157 On 01-November-12 6.24 Put Bond Future 0 0 0 0 0.00
30/10/2012 R157 On 01-November-12 5.78 Put Bond Future 0 0 0 0 0.00
30/10/2012 R157 On 07-February-13 Bond Future 5.52 124.5716 5.5177 124.5716 6,369.00
30/10/2012 R157 On 07-February-13 6.28 Call Bond Future 2068 2 2068 2 0.00
30/10/2012 R157 On 07-February-13 6.28 Put Bond Future 62 0 62 0 0.00
30/10/2012 R157 On 02-May-13 Bond Future 5.54 119.2089 5.5444 119.2089 62.00
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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
30/10/2012 R157 On 02-May-13 5.34 Call Bond Future 486 0 486 0 0.00
30/10/2012 R157 On 02-May-13 5.36 Call Bond Future 506 0 506 0 0.00
30/10/2012 R157 On 02-May-13 5.35 Call Bond Future 496 0 496 0 0.00
30/10/2012 R157 On 02-May-13 5.35 Put Bond Future 968 1 968 1 0.00
30/10/2012 R157 On 02-May-13 5.36 Put Bond Future 953 1 953 1 0.00
30/10/2012 R157 On 02-May-13 5.34 Put Bond Future 982 1 982 1 0.00
30/10/2012 R157 On 07-November-13 Bond Future 5.68 115.6185 5.6813 115.6185 0.00
30/10/2012 R157 On 07-November-13 5.59 Call Bond Future 0 0 0 0 0.00
30/10/2012 R157 On 07-November-13 5.60 Call Bond Future 0 0 0 0 0.00
30/10/2012 R157 On 07-November-13 5.61 Call Bond Future 0 0 0 0 0.00
30/10/2012 R157 On 07-November-13 5.61 Put Bond Future 134 0 134 0 0.00
30/10/2012 R157 On 07-November-13 5.60 Put Bond Future 153 0 153 0 0.00
30/10/2012 R157 On 07-November-13 5.59 Put Bond Future 172 0 172 0 0.00
30/10/2012 R186 On 01-November-12 Bond Future 7.74 127.1613 7.7384 127.1613 9,538.00
30/10/2012 R186 On 01-November-12 7.82 Call Bond Future 976 1 976 1 1,858.00
30/10/2012 R186 On 01-November-12 8.00 Call Bond Future 2553 2 2553 2 0.00
30/10/2012 R186 On 01-November-12 8.50 Call Bond Future 7208 7 7208 7 0.00
30/10/2012 R186 On 01-November-12 8.82 Call Bond Future 10059 10 10059 10 0.00
30/10/2012 R186 On 01-November-12 8.82 Put Bond Future 0 0 0 0 1,858.00
30/10/2012 R186 On 01-November-12 8.50 Put Bond Future 0 0 0 0 0.00
30/10/2012 R186 On 01-November-12 8.00 Put Bond Future 7 0 7 0 0.00
30/10/2012 R186 On 01-November-12 7.82 Put Bond Future 174 0 174 0 0.00
30/10/2012 R186 On 07-February-13 Bond Future 7.82 123.6441 7.8237 123.6441 28,509.00
30/10/2012 R186 On 07-February-13 8.00 Call Bond Future 4361 4 4361 4 0.00
30/10/2012 R186 On 07-February-13 8.32 Call Bond Future 6278 6 6278 6 0.00
30/10/2012 R186 On 07-February-13 7.50 Call Bond Future 2097 2 2097 2 575.00
30/10/2012 R186 On 07-February-13 8.47 Call Bond Future 7274 7 7274 7 0.00
30/10/2012 R186 On 07-February-13 7.75 Call Bond Future 3105 3 3105 3 1,000.00
30/10/2012 R186 On 07-February-13 7.25 Call Bond Future 1333 1 1333 1 670.00
30/10/2012 R186 On 07-February-13 7.00 Call Bond Future 789 1 789 1 10,300.00
30/10/2012 R186 On 07-February-13 7.00 Put Bond Future 9122 9 9122 9 0.00
30/10/2012 R186 On 07-February-13 7.25 Put Bond Future 7055 7 7055 7 0.00
30/10/2012 R186 On 07-February-13 7.75 Put Bond Future 3819 4 3819 4 0.00
30/10/2012 R186 On 07-February-13 8.47 Put Bond Future 1251 1 1251 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
30/10/2012 R186 On 07-February-13 7.50 Put Bond Future 5280 5 5280 5 0.00
30/10/2012 R186 On 07-February-13 8.32 Put Bond Future 1614 2 1614 2 2,000.00
30/10/2012 R186 On 07-February-13 8.00 Put Bond Future 2675 3 2675 3 150.00
30/10/2012 R186 On 02-May-13 Bond Future 7.90 125.0703 7.8995 125.0703 2.00
30/10/2012 R186 On 02-May-13 7.40 Call Bond Future 2757 3 2757 3 0.00
30/10/2012 R186 On 02-May-13 7.41 Call Bond Future 2790 3 2790 3 0.00
30/10/2012 R186 On 02-May-13 7.39 Call Bond Future 2723 3 2723 3 0.00
30/10/2012 R186 On 02-May-13 7.39 Put Bond Future 7687 8 7687 8 0.00
30/10/2012 R186 On 02-May-13 7.41 Put Bond Future 7554 8 7554 8 0.00
30/10/2012 R186 On 02-May-13 7.40 Put Bond Future 7620 8 7620 8 0.00
30/10/2012 R186 On 07-November-13 Bond Future 8.09 123.0864 8.0913 123.0864 0.00
30/10/2012 R186 On 07-November-13 8.14 Call Bond Future 7732 7 7732 7 0.00
30/10/2012 R186 On 07-November-13 8.15 Call Bond Future 7777 7 7777 7 0.00
30/10/2012 R186 On 07-November-13 8.16 Call Bond Future 7821 7 7821 7 0.00
30/10/2012 R186 On 07-November-13 8.75 Call Bond Future 10705 10 10705 10 0.00
30/10/2012 R186 On 07-November-13 8.75 Put Bond Future 4951 5 4951 5 130.00
30/10/2012 R186 On 07-November-13 8.16 Put Bond Future 7203 7 7203 7 0.00
30/10/2012 R186 On 07-November-13 8.15 Put Bond Future 7248 7 7248 7 0.00
30/10/2012 R186 On 07-November-13 8.14 Put Bond Future 7293 7 7293 7 0.00
30/10/2012 R189 On 01-November-12 Bond Future 213.54 213.4172 213.5365 213.4172 0.00
30/10/2012 R189 On 01-November-12 218.99 Call Bond Future 0 0 0 0 0.00
30/10/2012 R189 On 01-November-12 219.01 Call Bond Future 0 0 0 0 0.00
30/10/2012 R189 On 01-November-12 219.00 Call Bond Future 0 0 0 0 0.00
30/10/2012 R189 On 01-November-12 219.00 Put Bond Future 5463 6 5463 6 0.00
30/10/2012 R189 On 01-November-12 219.01 Put Bond Future 5473 6 5473 6 0.00
30/10/2012 R189 On 01-November-12 218.99 Put Bond Future 5453 6 5453 6 0.00
30/10/2012 R189 On 07-February-13 Bond Future 216.60 216.4820 216.6033 216.4820 0.00
30/10/2012 R189 On 07-February-13 212.99 Call Bond Future 3613 3 3613 3 0.00
30/10/2012 R189 On 07-February-13 213.00 Call Bond Future 3603 3 3603 3 0.00
30/10/2012 R189 On 07-February-13 213.01 Call Bond Future 3593 3 3593 3 0.00
30/10/2012 R189 On 07-February-13 213.01 Put Bond Future 0 0 0 0 0.00
30/10/2012 R189 On 07-February-13 213.00 Put Bond Future 0 0 0 0 0.00
30/10/2012 R189 On 07-February-13 212.99 Put Bond Future 0 0 0 0 0.00
30/10/2012 R197 On 01-November-12 Bond Future 280.22 280.2331 280.2243 280.2331 0.00
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30/10/2012 R197 On 01-November-12 266.99 Call Bond Future 13234 13 13234 13 0.00
30/10/2012 R197 On 01-November-12 267.01 Call Bond Future 13214 13 13214 13 0.00
30/10/2012 R197 On 01-November-12 267.00 Call Bond Future 13224 13 13224 13 0.00
30/10/2012 R197 On 01-November-12 267.00 Put Bond Future 0 0 0 0 0.00
30/10/2012 R197 On 01-November-12 267.01 Put Bond Future 0 0 0 0 0.00
30/10/2012 R197 On 01-November-12 266.99 Put Bond Future 0 0 0 0 0.00
30/10/2012 R197 On 07-February-13 Bond Future 278.94 278.9492 278.9403 278.9492 1,988.00
30/10/2012 R197 On 07-February-13 278.99 Call Bond Future 0 0 0 0 0.00
30/10/2012 R197 On 07-February-13 279.00 Call Bond Future 0 0 0 0 0.00
30/10/2012 R197 On 07-February-13 279.01 Call Bond Future 0 0 0 0 0.00
30/10/2012 R197 On 07-February-13 279.01 Put Bond Future 70 0 70 0 0.00
30/10/2012 R197 On 07-February-13 279.00 Put Bond Future 60 0 60 0 0.00
30/10/2012 R197 On 07-February-13 278.99 Put Bond Future 50 0 50 0 0.00
30/10/2012 R201 On 01-November-12 Bond Future 5.05 110.6863 5.0487 110.6863 0.00
30/10/2012 R201 On 01-November-12 5.11 Call Bond Future 140 0 140 0 0.00
30/10/2012 R201 On 01-November-12 511 Put Bond Future 12 0 12 0 0.00
30/10/2012 R201 On 07-February-13 Bond Future 5.02 107.8210 5.0206 107.8210 1,560.00
30/10/2012 R201 On 07-February-13 498 Call Bond Future 295 0 295 0 0.00
30/10/2012 R201 On 07-February-13 498 Put Bond Future 369 0 369 0 0.00
30/10/2012 R201 On 02-May-13 Bond Future 4.98 109.0648 4.9845 109.0648 3.00
30/10/2012 R201 On 02-May-13 4.04 Call Bond Future 20 0 20 0 0.00
30/10/2012 R201 On 02-May-13 4.06 Call Bond Future 21 0 21 0 0.00
30/10/2012 R201 On 02-May-13 4.05 cCall Bond Future 20 0 20 0 0.00
30/10/2012 R201 On 02-May-13 4.05 Put Bond Future 1533 2 1533 2 0.00
30/10/2012 R201 On 02-May-13 4.06 Put Bond Future 1517 2 1517 2 0.00
30/10/2012 R201 On 02-May-13 4.04 Put Bond Future 1548 2 1548 2 0.00
30/10/2012 R201 On 07-November-13 Bond Future 4.92 107.5420 4.9210 107.5420 0.00
30/10/2012 R201 On 07-November-13 4.80 Call Bond Future 0 0 0 0 0.00
30/10/2012 R201 On 07-November-13 4.81 Call Bond Future 0 0 0 0 0.00
30/10/2012 R201 On 07-November-13 479 Call Bond Future 0 0 0 0 0.00
30/10/2012 R201 On 07-November-13 479 Put Bond Future 144 0 144 0 0.00
30/10/2012 R201 On 07-November-13 4.81 Put Bond Future 122 0 122 0 0.00
30/10/2012 R201 On 07-November-13 4.80 Put Bond Future 133 0 133 0 0.00
30/10/2012 R202 On 01-November-12 Bond Future 208.24 207.5966 208.2431 207.5966 108.00
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30/10/2012 R202 On 01-November-12 191.99 Call Bond Future 16253 16 16253 16 0.00
30/10/2012 R202 On 01-November-12 192.01 Call Bond Future 16233 16 16233 16 0.00
30/10/2012 R202 On 01-November-12 192.00 Call Bond Future 16243 16 16243 16 0.00
30/10/2012 R202 On 01-November-12 192.00 Put Bond Future 0 0 0 0 0.00
30/10/2012 R202 On 01-November-12 192.01 Put Bond Future 0 0 0 0 0.00
30/10/2012 R202 On 01-November-12 191.99 Put Bond Future 0 0 0 0 0.00
30/10/2012 R202 On 07-February-13 Bond Future 208.41 207.7583 208.4142 207.7583 49,793.00
30/10/2012 R202 On 07-February-13 204.99 Call Bond Future 3424 3 3424 3 0.00
30/10/2012 R202 On 07-February-13 205.00 Call Bond Future 3414 3 3414 3 0.00
30/10/2012 R202 On 07-February-13 205.01 Call Bond Future 3404 3 3404 3 0.00
30/10/2012 R202 On 07-February-13 205.01 Put Bond Future 0 0 0 0 0.00
30/10/2012 R202 On 07-February-13 205.00 Put Bond Future 0 0 0 0 0.00
30/10/2012 R202 On 07-February-13 204.99 Put Bond Future 0 0 0 0 0.00
30/10/2012 R203 On 01-November-12 Bond Future 5.85 111.1848 5.8517 111.1848 3,138.00
30/10/2012 R203 On 01-November-12 6.87 Call Bond Future 4397 4 4397 4 0.00
30/10/2012 R203 On 01-November-12 6.87 Put Bond Future 0 0 0 0 0.00
30/10/2012 R203 On 07-February-13 Bond Future 5.90 112.7345 5.8990 112.7345 13,019.00
30/10/2012 R203 On 07-February-13 5.54 Call Bond Future 451 0 451 0 10,000.00
30/10/2012 R203 On 07-February-13 6.11 Call Bond Future 1558 2 1558 2 12,600.00
30/10/2012 R203 On 07-February-13 6.65 Call Bond Future 3265 3 3265 3 0.00
30/10/2012 R203 On 07-February-13 6.94 Call Bond Future 4325 4 4325 4 0.00
30/10/2012 R203 On 07-February-13 6.94 Put Bond Future 68 0 68 0 0.00
30/10/2012 R203 On 07-February-13 6.65 Put Bond Future 172 0 172 0 30,250.00
30/10/2012 R203 On 07-February-13 6.11 Put Bond Future 678 1 678 1 3,254.00
30/10/2012 R203 On 07-February-13 5.54 Put Bond Future 1967 2 1967 2 0.00
30/10/2012 R203 On 02-May-13 Bond Future 5.94 109.8798 5.9375 109.8798 12.00
30/10/2012 R203 On 02-May-13 5.90 Call Bond Future 1298 1 1298 1 0.00
30/10/2012 R203 On 02-May-13 5.89 Call Bond Future 1278 1 1278 1 0.00
30/10/2012 R203 On 02-May-13 5.91 Call Bond Future 1318 1 1318 1 0.00
30/10/2012 R203 On 02-May-13 5.91 Put Bond Future 1428 1 1428 1 0.00
30/10/2012 R203 On 02-May-13 5.89 Put Bond Future 1468 2 1468 2 0.00
30/10/2012 R203 On 02-May-13 5.90 Put Bond Future 1448 1 1448 1 0.00
30/10/2012 R203 On 07-November-13 Bond Future 6.07 108.6850 6.0668 108.6850 0.00
30/10/2012 R203 On 07-November-13 6.00 Call Bond Future 0 0 0 0 0.00
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30/10/2012 R203 On 07-November-13 6.01 Call Bond Future 0 0 0 0 0.00
30/10/2012 R203 On 07-November-13 5.99 Call Bond Future 0 0 0 0 0.00
30/10/2012 R203 On 07-November-13 5.99 Put Bond Future 272 0 272 0 0.00
30/10/2012 R203 On 07-November-13 6.01 Put Bond Future 201 0 201 0 0.00
30/10/2012 R203 On 07-November-13 6.00 Put Bond Future 236 0 236 0 0.00
30/10/2012 R204 On 01-November-12 Bond Future 6.14 112.3686 6.1419 112.3686 2,180.00
30/10/2012 R204 On 01-November-12 7.22 Call Bond Future 5561 6 5561 6 0.00
30/10/2012 R204 On 01-November-12 7.22 Put Bond Future 0 0 0 0 0.00
30/10/2012 R204 On 07-February-13 Bond Future 6.19 109.9046 6.1942 109.9046 9,515.00
30/10/2012 R204 On 07-February-13 7.29 Call Bond Future 5519 6 5519 6 0.00
30/10/2012 R204 On 07-February-13 7.29 Put Bond Future 96 0 96 0 0.00
30/10/2012 R204 On 02-May-13 Bond Future 6.24 111.1725 6.2418 111.1725 21.00
30/10/2012 R204 On 02-May-13 6.29 Call Bond Future 2048 2 2048 2 0.00
30/10/2012 R204 On 02-May-13 6.31 Call Bond Future 2100 2 2100 2 0.00
30/10/2012 R204 On 02-May-13 6.30 Call Bond Future 2074 2 2074 2 0.00
30/10/2012 R204 On 02-May-13 6.30 Put Bond Future 1788 2 1788 2 0.00
30/10/2012 R204 On 02-May-13 6.31 Put Bond Future 1765 2 1765 2 0.00
30/10/2012 R204 On 02-May-13 6.29 Put Bond Future 1811 2 1811 2 0.00
30/10/2012 R204 On 07-November-13 Bond Future 6.38 110.0894 6.3824 110.0894 0.00
30/10/2012 R204 On 07-November-13 6.30 Call Bond Future 2735 0 2735 0 0.00
30/10/2012 R204 On 07-November-13 6.31 Call Bond Future 2757 0 2757 0 0.00
30/10/2012 R204 On 07-November-13 6.29 Call Bond Future 2713 0 2713 0 0.00
30/10/2012 R204 On 07-November-13 7.00 Call Bond Future 4507 0 4507 0 0.00
30/10/2012 R204 On 07-November-13 7.00 Put Bond Future 1782 0 1782 0 180.00
30/10/2012 R204 On 07-November-13 6.29 Put Bond Future 3128 0 3128 0 0.00
30/10/2012 R204 On 07-November-13 6.31 Put Bond Future 3082 0 3082 0 0.00
30/10/2012 R204 On 07-November-13 6.30 Put Bond Future 3105 0 3105 0 0.00
30/10/2012 R206 On 01-November-12 Bond Future 5.09 105.0662 5.0879 105.0662 0.00
30/10/2012 R206 On 01-November-12 5.05 Call Bond Future 14 0 14 0 0.00
30/10/2012 R206 On 01-November-12 5.05 Put Bond Future 58 0 58 0 0.00
30/10/2012 R206 On 07-February-13 Bond Future 5.04 102.7657 5.0396 102.7657 1,120.00
30/10/2012 R206 On 07-February-13 4.76 Call Bond Future 111 0 111 0 0.00
30/10/2012 R206 On 07-February-13 476 Put Bond Future 365 0 365 0 0.00
30/10/2012 R206 On 02-May-13 Bond Future 4.97 103.9509 4.9750 103.9509 11.00
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30/10/2012 R206 On 02-May-13 3.39 Call Bond Future 23 0 23 0 0.00
30/10/2012 R206 On 02-May-13 3.40 Call Bond Future 24 0 24 0 0.00
30/10/2012 R206 On 02-May-13 3.41 Call Bond Future 24 0 24 0 0.00
30/10/2012 R206 On 02-May-13 3.41 Put Bond Future 1102 1 1102 1 0.00
30/10/2012 R206 On 02-May-13 3.40 Put Bond Future 1109 1 1109 1 0.00
30/10/2012 R206 On 02-May-13 3.39 Put Bond Future 1115 1 1115 1 0.00
30/10/2012 R206 On 07-November-13 Bond Future 4.48 102.9410 4.4819 102.9410 0.00
30/10/2012 R206 On 07-November-13 4.30 Call Bond Future 399 0 399 0 0.00
30/10/2012 R206 On 07-November-13 429 Call Bond Future 398 0 398 0 0.00
30/10/2012 R206 On 07-November-13 4.31 Call Bond Future 400 0 400 0 0.00
30/10/2012 R206 On 07-November-13 4.31 Put Bond Future 431 0 431 0 0.00
30/10/2012 R206 On 07-November-13 429 Put Bond Future 433 0 433 0 0.00
30/10/2012 R206 On 07-November-13 4.30 Put Bond Future 432 0 432 0 0.00
30/10/2012 R207 On 01-November-12 Bond Future 6.48 106.5877 6.4823 106.5877 1,600.00
30/10/2012 R207 On 01-November-12 7.58 Call Bond Future 6163 6 6163 6 0.00
30/10/2012 R207 On 01-November-12 7.58 Put Bond Future 0 0 0 0 0.00
30/10/2012 R207 On 07-February-13 Bond Future 6.54 104.4338 6.5433 104.4338 5,581.00
30/10/2012 R207 On 07-February-13 7.66 Call Bond Future 6186 6 6186 6 0.00
30/10/2012 R207 On 07-February-13 7.66 Put Bond Future 129 0 129 0 0.00
30/10/2012 R207 On 02-May-13 Bond Future 6.60 105.6383 6.6008 105.6383 0.00
30/10/2012 R207 On 02-May-13 6.44 Call Bond Future 1855 2 1855 2 0.00
30/10/2012 R207 On 02-May-13 6.45 Call Bond Future 1880 2 1880 2 0.00
30/10/2012 R207 On 02-May-13 6.46 Call Bond Future 1904 2 1904 2 0.00
30/10/2012 R207 On 02-May-13 6.46 Put Bond Future 2675 3 2675 3 0.00
30/10/2012 R207 On 02-May-13 6.45 Put Bond Future 2706 3 2706 3 0.00
30/10/2012 R207 On 02-May-13 6.44 Put Bond Future 2737 3 2737 3 0.00
30/10/2012 R207 On 07-November-13 Bond Future 6.76 104.8011 6.7571 104.8011 0.00
30/10/2012 R207 On 07-November-13 6.70 Call Bond Future 0 0 0 0 0.00
30/10/2012 R207 On 07-November-13 6.69 Call Bond Future 0 0 0 0 0.00
30/10/2012 R207 On 07-November-13 6.71 Call Bond Future 0 0 0 0 0.00
30/10/2012 R207 On 07-November-13 6.71 Put Bond Future 239 0 239 0 0.00
30/10/2012 R207 On 07-November-13 6.69 Put Bond Future 340 0 340 0 0.00
30/10/2012 R207 On 07-November-13 6.70 Put Bond Future 289 0 289 0 0.00
30/10/2012 R208 On 01-November-12 Bond Future 6.69 101.1037 6.6924 101.1037 8,377.00
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30/10/2012 R208 On 01-November-12 6.81 Call Bond Future 788 1 788 1 0.00
30/10/2012 R208 On 01-November-12 7.50 Call Bond Future 4978 5 4978 5 0.00
30/10/2012 R208 On 01-November-12 7.70 Call Bond Future 6163 6 6163 6 0.00
30/10/2012 R208 On 01-November-12 7.70 Put Bond Future 0 0 0 0 0.00
30/10/2012 R208 On 01-November-12 7.50 Put Bond Future 0 0 0 0 12,250.00
30/10/2012 R208 On 01-November-12 6.81 Put Bond Future 44 0 44 0 0.00
30/10/2012 R208 On 07-February-13 Bond Future 6.76 102.5129 6.7565 102.5129 15,983.00
30/10/2012 R208 On 07-February-13 6.00 Call Bond Future 349 0 349 0 12,250.00
30/10/2012 R208 On 07-February-13 8.83 Call Bond Future 11856 12 11856 12 0.00
30/10/2012 R208 On 07-February-13 7.78 Call Bond Future 6301 6 6301 6 0.00
30/10/2012 R208 On 07-February-13 7.78 Put Bond Future 219 0 219 0 0.00
30/10/2012 R208 On 07-February-13 8.83 Put Bond Future 7 0 7 0 0.00
30/10/2012 R208 On 07-February-13 6.00 Put Bond Future 5160 5 5160 5 0.00
30/10/2012 R208 On 02-May-13 Bond Future 6.81 100.3034 6.8129 100.3034 47.00
30/10/2012 R208 On 02-May-13 6.64 Call Bond Future 2120 2 2120 2 0.00
30/10/2012 R208 On 02-May-13 6.65 Call Bond Future 2147 2 2147 2 0.00
30/10/2012 R208 On 02-May-13 6.66 Call Bond Future 2173 2 2173 2 0.00
30/10/2012 R208 On 02-May-13 6.66 Put Bond Future 3099 3 3099 3 0.00
30/10/2012 R208 On 02-May-13 6.65 Put Bond Future 3133 3 3133 3 0.00
30/10/2012 R208 On 02-May-13 6.64 Put Bond Future 3168 3 3168 3 0.00
30/10/2012 R208 On 07-November-13 Bond Future 6.97 99.6138 6.9670 99.6138 0.00
30/10/2012 R208 On 07-November-13 7.50 Call Bond Future 5709 0 5709 0 0.00
30/10/2012 R208 On 07-November-13 6.81 Call Bond Future 3614 0 3614 0 0.00
30/10/2012 R208 On 07-November-13 6.79 Call Bond Future 3562 0 3562 0 0.00
30/10/2012 R208 On 07-November-13 6.80 Call Bond Future 3588 0 3588 0 0.00
30/10/2012 R208 On 07-November-13 6.80 Put Bond Future 4538 1 4538 1 0.00
30/10/2012 R208 On 07-November-13 6.79 Put Bond Future 4569 1 4569 1 0.00
30/10/2012 R208 On 07-November-13 6.81 Put Bond Future 4507 1 4507 1 0.00
30/10/2012 R208 On 07-November-13 7.50 Put Bond Future 2751 0 2751 0 230.00
30/10/2012 R209 On 01-November-12 Bond Future 8.53 77.3206 8.5283 77.3206 1,116.00
30/10/2012 R209 On 01-November-12 8.99 Call Bond Future 3656 3 3656 3 0.00
30/10/2012 R209 On 01-November-12 8.99 Put Bond Future 0 0 0 0 0.00
30/10/2012 R209 On 07-February-13 Bond Future 8.61 78.3982 8.6120 78.3982 11,228.00
30/10/2012 R209 On 07-February-13 8.63 Call Bond Future 2786 3 2786 3 0.00

Page 13 of 17

2012/10/30, 06:02:56PM



Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
30/10/2012 R209 On 07-February-13 9.06 Call Bond Future 4791 5 4791 5 0.00
30/10/2012 R209 On 07-February-13 8.83 Call Bond Future 3656 3 3656 3 0.00
30/10/2012 R209 On 07-February-13 8.83 Put Bond Future 1923 2 1923 2 14,000.00
30/10/2012 R209 On 07-February-13 9.06 Put Bond Future 1296 1 1296 1 0.00
30/10/2012 R209 On 07-February-13 8.63 Put Bond Future 2641 3 2641 3 11,000.00
30/10/2012 R209 On 02-May-13 Bond Future 8.68 76.1618 8.6849 76.1618 33.00
30/10/2012 R209 On 02-May-13 8.01 Call Bond Future 2183 2 2183 2 0.00
30/10/2012 R209 On 02-May-13 7.99 Call Bond Future 2131 2 2131 2 0.00
30/10/2012 R209 On 02-May-13 8.00 Call Bond Future 2157 2 2157 2 0.00
30/10/2012 R209 On 02-May-13 8.00 Put Bond Future 7947 8 7947 8 0.00
30/10/2012 R209 On 02-May-13 7.99 Put Bond Future 8010 8 8010 8 0.00
30/10/2012 R209 On 02-May-13 8.01 Put Bond Future 7883 8 7883 8 0.00
30/10/2012 R209 On 07-November-13 Bond Future 8.86 75.0722 8.8640 75.0722 0.00
30/10/2012 R209 On 07-November-13 8.81 Call Bond Future 6831 0 6831 0 0.00
30/10/2012 R209 On 07-November-13 9.50 Call Bond Future 9505 0 9505 0 0.00
30/10/2012 R209 On 07-November-13 8.79 Call Bond Future 6760 0 6760 0 0.00
30/10/2012 R209 On 07-November-13 8.80 Call Bond Future 6795 0 6795 0 0.00
30/10/2012 R209 On 07-November-13 8.80 Put Bond Future 7292 1 7292 1 0.00
30/10/2012 R209 On 07-November-13 8.79 Put Bond Future 7334 1 7334 1 0.00
30/10/2012 R209 On 07-November-13 9.50 Put Bond Future 4836 0 4836 0 180.00
30/10/2012 R209 On 07-November-13 8.81 Put Bond Future 7250 1 7250 1 0.00
30/10/2012 R210 On 01-November-12 Bond Future 158.71 158.7169 158.7135 158.7169 52.00
30/10/2012 R210 On 01-November-12 144.99 Call Bond Future 13723 14 13723 14 0.00
30/10/2012 R210 On 01-November-12 145.01 Call Bond Future 13703 14 13703 14 0.00
30/10/2012 R210 On 01-November-12 145.00 Call Bond Future 13713 14 13713 14 0.00
30/10/2012 R210 On 01-November-12 145.00 Put Bond Future 0 0 0 0 0.00
30/10/2012 R210 On 01-November-12 145.01 Put Bond Future 0 0 0 0 0.00
30/10/2012 R210 On 01-November-12 144,99 Put Bond Future 0 0 0 0 0.00
30/10/2012 R210 On 07-February-13 Bond Future 160.99 160.9962 160.9929 160.9962 1,212.00
30/10/2012 R210 On 07-February-13 156.99 Call Bond Future 4003 4 4003 4 0.00
30/10/2012 R210 On 07-February-13 157.00 Call Bond Future 3993 4 3993 4 0.00
30/10/2012 R210 On 07-February-13 157.01 Call Bond Future 3983 4 3983 4 0.00
30/10/2012 R210 On 07-February-13 157.01 Put Bond Future 0 0 0 0 0.00
30/10/2012 R210 On 07-February-13 157.00 Put Bond Future 0 0 0 0 0.00
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30/10/2012 R210 On 07-February-13 156.99 Put Bond Future 0 0 0 0 0.00
30/10/2012 R211 On 01-November-12 Bond Future 123.79 123.7935 123.7863 123.7935 0.00
30/10/2012 R211 On 01-November-12 121.99 Call Bond Future 1796 2 1796 2 0.00
30/10/2012 R211 On 01-November-12 122.01 Call Bond Future 1776 2 1776 2 0.00
30/10/2012 R211 On 01-November-12 122.00 Call Bond Future 1786 2 1786 2 0.00
30/10/2012 R211 On 01-November-12 122.00 Put Bond Future 0 0 0 0 0.00
30/10/2012 R211 On 01-November-12 122.01 Put Bond Future 0 0 0 0 0.00
30/10/2012 R211 On 01-November-12 121.99 Put Bond Future 0 0 0 0 0.00
30/10/2012 R211 On 07-February-13 Bond Future 124.14 124.1491 124.1419 124.1491 703.00
30/10/2012 R211 On 07-February-13 122.99 Call Bond Future 1152 1 1152 1 0.00
30/10/2012 R211 On 07-February-13 123.00 Call Bond Future 1142 1 1142 1 0.00
30/10/2012 R211 On 07-February-13 123.01 Call Bond Future 1132 1 1132 1 0.00
30/10/2012 R211 On 07-February-13 123.01 Put Bond Future 0 0 0 0 0.00
30/10/2012 R211 On 07-February-13 123.00 Put Bond Future 0 0 0 0 0.00
30/10/2012 R211 On 07-February-13 122.99 Put Bond Future 0 0 0 0 0.00
30/10/2012 R211 On 02-May-13 Bond Future 125.71 125.7177 125.7103 125.7177 3.00
30/10/2012 R211 On 02-May-13 125.69 Call Bond Future 20 0 20 0 0.00
30/10/2012 R211 On 02-May-13 125.71 Call Bond Future 0 0 0 0 0.00
30/10/2012 R211 On 02-May-13 125.70 Call Bond Future 10 0 10 0 0.00
30/10/2012 R211 On 02-May-13 125.70 Put Bond Future 0 0 0 0 0.00
30/10/2012 R211 On 02-May-13 125.71 Put Bond Future 0 0 0 0 0.00
30/10/2012 R211 On 02-May-13 125.69 Put Bond Future 0 0 0 0 0.00
30/10/2012 R212 On 01-November-12 Bond Future 129.22 129.2253 129.2207 129.2253 101.00
30/10/2012 R212 On 01-November-12 121.99 Call Bond Future 7231 7 7231 7 0.00
30/10/2012 R212 On 01-November-12 122.00 Call Bond Future 7221 7 7221 7 0.00
30/10/2012 R212 On 01-November-12 122.01 Call Bond Future 7211 7 7211 7 0.00
30/10/2012 R212 On 01-November-12 122.01 Put Bond Future 0 0 0 0 0.00
30/10/2012 R212 On 01-November-12 122.00 Put Bond Future 0 0 0 0 0.00
30/10/2012 R212 On 01-November-12 121.99 Put Bond Future 0 0 0 0 0.00
30/10/2012 R212 On 07-February-13 Bond Future 129.52 129.5200 129.5155 129.5200 3,064.00
30/10/2012 R212 On 07-February-13 128.99 Call Bond Future 525 1 525 1 0.00
30/10/2012 R212 On 07-February-13 129.01 Call Bond Future 505 1 505 1 0.00
30/10/2012 R212 On 07-February-13 129.00 Call Bond Future 515 1 515 1 0.00
30/10/2012 R212 On 07-February-13 129.00 Put Bond Future 0 0 0 0 0.00
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30/10/2012 R212 On 07-February-13 129.01 Put Bond Future 0 0 0 0 0.00
30/10/2012 R212 On 07-February-13 128.99 Put Bond Future 0 0 0 0 0.00
30/10/2012 R213 On 01-November-12 Bond Future 8.32 88.6471 8.3235 88.6471 6,058.00
30/10/2012 R213 On 01-November-12 7.75 Call Bond Future 0 0 0 0 140.00
30/10/2012 R213 On 01-November-12 8.81 Call Bond Future 3980 4 3980 4 0.00
30/10/2012 R213 On 01-November-12 8.81 Put Bond Future 0 0 0 0 0.00
30/10/2012 R213 On 01-November-12 7.75 Put Bond Future 5058 5 5058 5 0.00
30/10/2012 R213 On 07-February-13 Bond Future 8.41 89.8826 8.4125 89.8826 1,390.00
30/10/2012 R213 On 07-February-13 8.90 Call Bond Future 5304 5 5304 5 0.00
30/10/2012 R213 On 07-February-13 8.90 Put Bond Future 1386 1 1386 1 0.00
30/10/2012 R213 On 02-May-13 Bond Future 8.49 87.3865 8.4868 87.3865 5.00
30/10/2012 R213 On 02-May-13 7.84 Call Bond Future 2070 2 2070 2 0.00
30/10/2012 R213 On 02-May-13 7.85 Call Bond Future 2097 2 2097 2 0.00
30/10/2012 R213 On 02-May-13 7.86 Call Bond Future 2123 2 2123 2 0.00
30/10/2012 R213 On 02-May-13 7.86 Put Bond Future 7487 8 7487 8 0.00
30/10/2012 R213 On 02-May-13 7.85 Put Bond Future 7550 8 7550 8 0.00
30/10/2012 R213 On 02-May-13 7.84 Put Bond Future 7614 8 7614 8 0.00
30/10/2012 R213 On 07-November-13 Bond Future 8.68 86.2074 8.6752 86.2074 0.00
30/10/2012 R213 On 07-November-13 8.59 Call Bond Future 0 0 0 0 0.00
30/10/2012 R213 On 07-November-13 8.61 Call Bond Future 0 0 0 0 0.00
30/10/2012 R213 On 07-November-13 8.60 Call Bond Future 0 0 0 0 0.00
30/10/2012 R213 On 07-November-13 8.60 Put Bond Future 597 1 597 1 0.00
30/10/2012 R213 On 07-November-13 8.61 Put Bond Future 518 1 518 1 0.00
30/10/2012 R213 On 07-November-13 8.59 Put Bond Future 677 1 677 1 0.00
30/10/2012 R214 On 01-November-12 Bond Future 8.56 78.9845 8.5633 78.9845 14.00
30/10/2012 R214 On 01-November-12 7.99 Call Bond Future 0 0 0 0 0.00
30/10/2012 R214 On 01-November-12 8.00 Call Bond Future 0 0 0 0 0.00
30/10/2012 R214 On 01-November-12 8.01 Call Bond Future 0 0 0 0 0.00
30/10/2012 R214 On 01-November-12 8.01 Put Bond Future 5041 5 5041 5 0.00
30/10/2012 R214 On 01-November-12 8.00 Put Bond Future 5137 5 5137 5 0.00
30/10/2012 R214 On 01-November-12 7.99 Put Bond Future 5233 6 5233 6 0.00
30/10/2012 R214 On 07-February-13 Bond Future 8.65 80.0854 8.6466 80.0854 1,714.00
30/10/2012 R214 On 07-February-13 8.59 Call Bond Future 0 0 0 0 0.00
30/10/2012 R214 On 07-February-13 8.60 Call Bond Future 0 0 0 0 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest

Put Closing MTM Closing Price
30/10/2012 R214 On 07-February-13 8.61 Call Bond Future 0 0 0 0 0.00
30/10/2012 R214 On 07-February-13 8.61 Put Bond Future 313 1 313 1 0.00
30/10/2012 R214 On 07-February-13 8.60 Put Bond Future 398 1 398 1 0.00
30/10/2012 R214 On 07-February-13 8.59 Put Bond Future 484 1 484 1 0.00
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