
Derivatives Monthly Statistics Report
For December 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 14/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0357 On  15-September-17 14/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0403 On  21-December-18 14/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0457 On  15-January-20 14/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0703 On  15-January-20 14/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0757 On  15-January-20 14/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0804 On  31-March-21 14/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0807 On  31-March-21 14/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0857 On  31-March-21 14/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0904 On  31-March-36 14/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0908 On  31-March-36 14/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0957 On  31-March-36 14/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0986 On  31-March-36 14/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

1386 On  28-February-31 14/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

1409 On  28-February-41 14/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

2025 On  07-February-13 14/12/2012 114.3009 114.3009114.0715Bond Future 114.07  0.00 

2025 On  07-February-13 14/12/2012  110.99 3 33082Bond Future 3082  0.00 Call

2025 On  07-February-13 14/12/2012  111.00 3 33072Bond Future 3072  0.00 Call

2025 On  07-February-13 14/12/2012  111.01 3 33062Bond Future 3062  0.00 Call

2025 On  07-February-13 14/12/2012  111.01 0 00Bond Future 0  0.00 Put

2025 On  07-February-13 14/12/2012  111.00 0 00Bond Future 0  0.00 Put

2025 On  07-February-13 14/12/2012  110.99 0 00Bond Future 0  0.00 Put

2038 On  07-February-13 14/12/2012 113.8376 113.8376113.4145Bond Future 113.41  0.00 
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2038 On  07-February-13 14/12/2012  105.99 8 87425Bond Future 7425  0.00 Call

2038 On  07-February-13 14/12/2012  106.01 8 87405Bond Future 7405  0.00 Call

2038 On  07-February-13 14/12/2012  106.00 8 87415Bond Future 7415  0.00 Call

2038 On  07-February-13 14/12/2012  106.00 0 00Bond Future 0  0.00 Put

2038 On  07-February-13 14/12/2012  106.01 0 00Bond Future 0  0.00 Put

2038 On  07-February-13 14/12/2012  105.99 0 00Bond Future 0  0.00 Put

2050 On  07-February-13 14/12/2012 119.0374 119.0374118.4526Bond Future 118.45  122.00 

2050 On  07-February-13 14/12/2012  112.99 6 65463Bond Future 5463  0.00 Call

2050 On  07-February-13 14/12/2012  113.00 6 65453Bond Future 5453  0.00 Call

2050 On  07-February-13 14/12/2012  113.01 6 65443Bond Future 5443  0.00 Call

2050 On  07-February-13 14/12/2012  113.01 0 00Bond Future 0  0.00 Put

2050 On  07-February-13 14/12/2012  113.00 0 00Bond Future 0  0.00 Put

2050 On  07-February-13 14/12/2012  112.99 0 00Bond Future 0  0.00 Put

5701 On  15-September-15 14/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

5706 On  15-September-15 14/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

8607 On  21-December-26 14/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

8608 On  21-December-26 14/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

8657 On  21-December-26 14/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

AI03 On  09-March-16 14/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

AL7T On  07-February-13 14/12/2012 487.3130 487.3130486.4470Index Future 486.45  12.00 

AL7T On  02-May-13 14/12/2012 493.4200 493.4200492.5450Index Future 492.55  0.00 

ALBI On  07-February-13 14/12/2012 434.9020 434.9020433.9950Index Future 434.00  1,076.00 

ALBI On  02-May-13 14/12/2012 440.3530 440.3530439.4360Index Future 439.44  0.00 

C157 On  15-September-15 14/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C186 On  21-December-26 14/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C189 On  01-April-13 14/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C197 On  07-December-23 14/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C201 On  22-December-14 14/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C202 On  07-December-33 14/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C203 On  15-September-17 14/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C204 On  21-December-18 14/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C206 On  15-January-14 14/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C207 On  15-January-20 14/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C208 On  31-March-21 14/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 
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C209 On  31-March-36 14/12/2012 6.2500 6.25006.2500Price Contribution 6.25  0.00 

C210 On  31-March-28 14/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C211 On  31-January-17 14/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C212 On  31-January-22 14/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C213 On  28-February-31 14/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C214 On  28-February-41 14/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

CES1 On  20-April-18 14/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

CS23 On  25-January-23 14/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

CS26 On  02-April-26 14/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

CS33 On  15-September-33 14/12/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

EL28 On  07-February-13 14/12/2012 113.6848 113.6848113.4163Bond Future 113.42  0.00 

EL28 On  07-February-13 14/12/2012  113.01 1 1406Bond Future 406  0.00 Call

EL28 On  07-February-13 14/12/2012  113.00 1 1416Bond Future 416  0.00 Call

EL28 On  07-February-13 14/12/2012  112.99 1 1426Bond Future 426  0.00 Call

EL28 On  07-February-13 14/12/2012  112.99 0 00Bond Future 0  0.00 Put

EL28 On  07-February-13 14/12/2012  113.00 0 00Bond Future 0  0.00 Put

EL28 On  07-February-13 14/12/2012  113.01 0 00Bond Future 0  0.00 Put

ES33 On  07-February-13 14/12/2012 91.4053 91.40538.7730Bond Future 8.77  303.00 

ES33 On  07-February-13 14/12/2012  8.54 0 00Bond Future 0  0.00 Call

ES33 On  07-February-13 14/12/2012  8.55 0 00Bond Future 0  0.00 Call

ES33 On  07-February-13 14/12/2012  8.56 0 00Bond Future 0  0.00 Call

ES33 On  07-February-13 14/12/2012  8.56 2 21855Bond Future 1855  0.00 Put

ES33 On  07-February-13 14/12/2012  8.55 2 21944Bond Future 1944  0.00 Put

ES33 On  07-February-13 14/12/2012  8.54 2 22032Bond Future 2032  0.00 Put

GOVI On  07-February-13 14/12/2012 435.0670 435.0670434.1720GOVI 434.17  335.00 

GOVI On  07-February-13 14/12/2012  432.99 2 211820GOVI 11820  0.00 Call

GOVI On  07-February-13 14/12/2012  433.01 2 211620GOVI 11620  0.00 Call

GOVI On  07-February-13 14/12/2012  433.00 2 211720GOVI 11720  0.00 Call

GOVI On  07-February-13 14/12/2012  433.00 0 00GOVI 0  0.00 Put

GOVI On  07-February-13 14/12/2012  433.01 0 00GOVI 0  0.00 Put

GOVI On  07-February-13 14/12/2012  432.99 0 00GOVI 0  0.00 Put

GOVI On  02-May-13 14/12/2012 440.5200 440.5200439.6150GOVI 439.62  0.00 

GOVI On  02-May-13 14/12/2012  432.99 8 866250GOVI 66250  0.00 Call

GOVI On  02-May-13 14/12/2012  433.00 8 866150GOVI 66150  0.00 Call
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GOVI On  02-May-13 14/12/2012  433.01 8 866050GOVI 66050  0.00 Call

GOVI On  02-May-13 14/12/2012  433.01 0 00GOVI 0  0.00 Put

GOVI On  02-May-13 14/12/2012  433.00 0 00GOVI 0  0.00 Put

GOVI On  02-May-13 14/12/2012  432.99 0 00GOVI 0  0.00 Put

GVIX On  01-January-29 14/12/2012 110.0000 110.0000110.0000LIVE INDEX 110.00  0.00 

IGOV On  07-February-13 14/12/2012 200.1290 200.1290200.0100Index Future 200.01  610.00 

IGOV On  02-May-13 14/12/2012 202.6380 202.6380202.5180Index Future 202.52  0.00 

ILBI On  07-February-13 14/12/2012 534.8720 534.8720534.7550Index Future 534.76  183.00 

J157 On  15-September-15 14/12/2012 0.0200 0.02008.8220Interest Rate Swap 8.82  0.00 

J186 On  21-December-26 14/12/2012 0.1077 0.10778.6830Interest Rate Swap 8.68  0.00 

J201 On  22-December-14 14/12/2012 0.0514 0.05148.6550Interest Rate Swap 8.66  0.00 

J203 On  15-September-17 14/12/2012 0.0847 0.08478.9750Interest Rate Swap 8.98  0.00 

J204 On  21-December-18 14/12/2012 0.0958 0.09588.9620Interest Rate Swap 8.96  0.00 

J207 On  15-January-20 14/12/2012 0.0691 0.06918.9970Interest Rate Swap 9.00  0.00 

JBAF On  19-December-12 14/12/2012 94.8800 94.88005.1200Jibar Tradeable Future 5.12  840.00 

JBAF On  16-January-13 14/12/2012 94.9100 94.91005.0900Jibar Tradeable Future 5.09  0.00 

JBAF On  20-February-13 14/12/2012 95.0000 95.00005.0100Jibar Tradeable Future 5.01  0.00 

JBAF On  20-March-13 14/12/2012 95.0300 95.03004.9800Jibar Tradeable Future 4.98  1,000.00 

JBAF On  17-April-13 14/12/2012 95.0700 95.07004.9400Jibar Tradeable Future 4.94  0.00 

JBAF On  15-May-13 14/12/2012 95.1000 95.10004.9100Jibar Tradeable Future 4.91  0.00 

JBAF On  19-June-13 14/12/2012 95.1100 95.11004.9000Jibar Tradeable Future 4.90  500.00 

JBAF On  18-September-13 14/12/2012 95.0900 95.09004.9100Jibar Tradeable Future 4.91  2,200.00 

JBAF On  18-December-13 14/12/2012 95.0500 95.05004.9700Jibar Tradeable Future 4.97  2,000.00 

JBAF On  19-March-14 14/12/2012 94.9500 94.95005.0800Jibar Tradeable Future 5.08  1,000.00 

JBAF On  18-June-14 14/12/2012 94.8300 94.83005.2000Jibar Tradeable Future 5.20  800.00 

JBAF On  17-September-14 14/12/2012 94.7000 94.70005.3300Jibar Tradeable Future 5.33  0.00 

OTH1 On  02-May-13 14/12/2012 427.8020 427.8020427.8020Index Future 427.80  0.00 

R023 On  07-February-13 14/12/2012 109.8421 109.84216.8993Bond Future 6.90  1,630.00 

R023 On  07-February-13 14/12/2012  7.04 1 11040Bond Future 1040  0.00 Call

R023 On  07-February-13 14/12/2012  7.06 1 11186Bond Future 1186  0.00 Call

R023 On  07-February-13 14/12/2012  7.05 1 11113Bond Future 1113  0.00 Call

R023 On  07-February-13 14/12/2012  7.05 0 00Bond Future 0  0.00 Put

R023 On  07-February-13 14/12/2012  7.06 0 00Bond Future 0  0.00 Put

R023 On  07-February-13 14/12/2012  7.04 0 00Bond Future 0  0.00 Put
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R023 On  02-May-13 14/12/2012 107.2479 107.24796.9525Bond Future 6.95  2.00 

R023 On  02-May-13 14/12/2012  7.06 1 1779Bond Future 779  0.00 Call

R023 On  02-May-13 14/12/2012  7.04 1 1634Bond Future 634  0.00 Call

R023 On  02-May-13 14/12/2012  7.05 1 1707Bond Future 707  0.00 Call

R023 On  02-May-13 14/12/2012  7.05 0 00Bond Future 0  0.00 Put

R023 On  02-May-13 14/12/2012  7.04 0 00Bond Future 0  0.00 Put

R023 On  02-May-13 14/12/2012  7.06 0 00Bond Future 0  0.00 Put

R023 On  01-August-13 14/12/2012 108.6849 108.68497.0074Bond Future 7.01  0.00 

R023 On  01-August-13 14/12/2012  7.29 2 21985Bond Future 1985  0.00 Call

R023 On  01-August-13 14/12/2012  7.31 2 22124Bond Future 2124  0.00 Call

R023 On  01-August-13 14/12/2012  7.30 2 22055Bond Future 2055  0.00 Call

R023 On  01-August-13 14/12/2012  7.30 0 00Bond Future 0  0.00 Put

R023 On  01-August-13 14/12/2012  7.31 0 00Bond Future 0  0.00 Put

R023 On  01-August-13 14/12/2012  7.29 0 00Bond Future 0  0.00 Put

R157 On  07-February-13 14/12/2012 124.8739 124.87395.4259Bond Future 5.43  7,617.00 

R157 On  07-February-13 14/12/2012  6.28 2 22256Bond Future 2256  0.00 Call

R157 On  07-February-13 14/12/2012  6.50 3 32823Bond Future 2823  0.00 Call

R157 On  07-February-13 14/12/2012  6.70 3 33339Bond Future 3339  0.00 Call

R157 On  07-February-13 14/12/2012  6.75 4 43467Bond Future 3467  0.00 Call

R157 On  07-February-13 14/12/2012  6.80 4 43595Bond Future 3595  0.00 Call

R157 On  07-February-13 14/12/2012  6.80 0 00Bond Future 0  0.00 Put

R157 On  07-February-13 14/12/2012  6.75 0 00Bond Future 0  0.00 Put

R157 On  07-February-13 14/12/2012  6.70 0 00Bond Future 0  0.00 Put

R157 On  07-February-13 14/12/2012  6.50 0 01Bond Future 1  0.00 Put

R157 On  07-February-13 14/12/2012  6.28 0 05Bond Future 5  0.00 Put

R157 On  02-May-13 14/12/2012 119.5717 119.57175.4441Bond Future 5.44  182.00 

R157 On  02-May-13 14/12/2012  5.35 1 1490Bond Future 490  0.00 Call

R157 On  02-May-13 14/12/2012  5.34 1 1479Bond Future 479  0.00 Call

R157 On  02-May-13 14/12/2012  5.36 1 1501Bond Future 501  0.00 Call

R157 On  02-May-13 14/12/2012  5.36 1 1705Bond Future 705  0.00 Put

R157 On  02-May-13 14/12/2012  5.34 1 1732Bond Future 732  0.00 Put

R157 On  02-May-13 14/12/2012  5.35 1 1719Bond Future 719  0.00 Put

R157 On  07-November-13 14/12/2012 116.0534 116.05345.4822Bond Future 5.48  0.00 

R157 On  07-November-13 14/12/2012  5.61 1 1969Bond Future 969  0.00 Call
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R157 On  07-November-13 14/12/2012  5.59 1 1947Bond Future 947  0.00 Call

R157 On  07-November-13 14/12/2012  5.60 1 1958Bond Future 958  0.00 Call

R157 On  07-November-13 14/12/2012  5.60 1 1736Bond Future 736  0.00 Put

R157 On  07-November-13 14/12/2012  5.59 1 1744Bond Future 744  0.00 Put

R157 On  07-November-13 14/12/2012  5.61 1 1728Bond Future 728  0.00 Put

R186 On  07-February-13 14/12/2012 128.8348 128.83487.3672Bond Future 7.37  49,121.00 

R186 On  07-February-13 14/12/2012  7.00 1 11035Bond Future 1035  10,300.00 Call

R186 On  07-February-13 14/12/2012  7.25 2 21932Bond Future 1932  670.00 Call

R186 On  07-February-13 14/12/2012  7.50 3 33218Bond Future 3218  575.00 Call

R186 On  07-February-13 14/12/2012  8.32 10 109385Bond Future 9385  0.00 Call

R186 On  07-February-13 14/12/2012  8.50 11 1110920Bond Future 10920  0.00 Call

R186 On  07-February-13 14/12/2012  7.75 5 54849Bond Future 4849  1,000.00 Call

R186 On  07-February-13 14/12/2012  8.00 7 76741Bond Future 6741  0.00 Call

R186 On  07-February-13 14/12/2012  8.55 12 1211349Bond Future 11349  0.00 Call

R186 On  07-February-13 14/12/2012  8.45 11 1110492Bond Future 10492  0.00 Call

R186 On  07-February-13 14/12/2012  8.47 11 1110663Bond Future 10663  0.00 Call

R186 On  07-February-13 14/12/2012  8.47 0 0116Bond Future 116  0.00 Put

R186 On  07-February-13 14/12/2012  8.45 0 0125Bond Future 125  0.00 Put

R186 On  07-February-13 14/12/2012  8.55 0 086Bond Future 86  0.00 Put

R186 On  07-February-13 14/12/2012  8.00 0 0532Bond Future 532  150.00 Put

R186 On  07-February-13 14/12/2012  7.75 1 11040Bond Future 1040  0.00 Put

R186 On  07-February-13 14/12/2012  8.50 0 0104Bond Future 104  0.00 Put

R186 On  07-February-13 14/12/2012  8.32 0 0198Bond Future 198  2,000.00 Put

R186 On  07-February-13 14/12/2012  7.50 2 21878Bond Future 1878  0.00 Put

R186 On  07-February-13 14/12/2012  7.25 3 33130Bond Future 3130  0.00 Put

R186 On  07-February-13 14/12/2012  7.00 5 54845Bond Future 4845  0.00 Put

R186 On  02-May-13 14/12/2012 130.3816 130.38167.4291Bond Future 7.43  12.00 

R186 On  02-May-13 14/12/2012  7.41 4 43928Bond Future 3928  0.00 Call

R186 On  02-May-13 14/12/2012  7.40 4 43879Bond Future 3879  0.00 Call

R186 On  02-May-13 14/12/2012  7.39 4 43831Bond Future 3831  0.00 Call

R186 On  02-May-13 14/12/2012  7.39 4 44222Bond Future 4222  0.00 Put

R186 On  02-May-13 14/12/2012  7.40 4 44170Bond Future 4170  0.00 Put

R186 On  02-May-13 14/12/2012  7.41 4 44118Bond Future 4118  0.00 Put

R186 On  07-November-13 14/12/2012 128.6081 128.60817.5721Bond Future 7.57  0.00 
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R186 On  07-November-13 14/12/2012  8.14 10 109471Bond Future 9471  0.00 Call

R186 On  07-November-13 14/12/2012  8.15 10 109528Bond Future 9528  0.00 Call

R186 On  07-November-13 14/12/2012  8.75 13 1313083Bond Future 13083  0.00 Call

R186 On  07-November-13 14/12/2012  8.16 10 109585Bond Future 9585  0.00 Call

R186 On  07-November-13 14/12/2012  8.16 4 44139Bond Future 4139  0.00 Put

R186 On  07-November-13 14/12/2012  8.75 2 22502Bond Future 2502  130.00 Put

R186 On  07-November-13 14/12/2012  8.15 4 44172Bond Future 4172  0.00 Put

R186 On  07-November-13 14/12/2012  8.14 4 44205Bond Future 4205  0.00 Put

R189 On  07-February-13 14/12/2012 217.6353 217.6353217.6592Bond Future 217.66  154.00 

R189 On  07-February-13 14/12/2012  212.99 5 54669Bond Future 4669  0.00 Call

R189 On  07-February-13 14/12/2012  213.00 5 54659Bond Future 4659  0.00 Call

R189 On  07-February-13 14/12/2012  213.01 5 54649Bond Future 4649  0.00 Call

R189 On  07-February-13 14/12/2012  213.01 0 00Bond Future 0  0.00 Put

R189 On  07-February-13 14/12/2012  213.00 0 00Bond Future 0  0.00 Put

R189 On  07-February-13 14/12/2012  212.99 0 00Bond Future 0  0.00 Put

R197 On  07-February-13 14/12/2012 287.5825 287.5825287.6288Bond Future 287.63  2,543.00 

R197 On  07-February-13 14/12/2012  278.99 9 98639Bond Future 8639  0.00 Call

R197 On  07-February-13 14/12/2012  279.01 9 98619Bond Future 8619  0.00 Call

R197 On  07-February-13 14/12/2012  279.00 9 98629Bond Future 8629  0.00 Call

R197 On  07-February-13 14/12/2012  279.00 0 00Bond Future 0  0.00 Put

R197 On  07-February-13 14/12/2012  279.01 0 00Bond Future 0  0.00 Put

R197 On  07-February-13 14/12/2012  278.99 0 00Bond Future 0  0.00 Put

R197 On  02-May-13 14/12/2012 291.1873 291.1873291.2351Bond Future 291.24  40.00 

R197 On  02-May-13 14/12/2012  282.39 9 98845Bond Future 8845  0.00 Call

R197 On  02-May-13 14/12/2012  282.40 9 98835Bond Future 8835  0.00 Call

R197 On  02-May-13 14/12/2012  282.41 9 98825Bond Future 8825  0.00 Call

R197 On  02-May-13 14/12/2012  282.41 0 00Bond Future 0  0.00 Put

R197 On  02-May-13 14/12/2012  282.40 0 00Bond Future 0  0.00 Put

R197 On  02-May-13 14/12/2012  282.39 0 00Bond Future 0  0.00 Put

R201 On  07-February-13 14/12/2012 107.7425 107.74255.0680Bond Future 5.07  1,540.00 

R201 On  07-February-13 14/12/2012  4.98 0 0160Bond Future 160  0.00 Call

R201 On  07-February-13 14/12/2012  5.60 1 1979Bond Future 979  0.00 Call

R201 On  07-February-13 14/12/2012  6.20 2 22039Bond Future 2039  0.00 Call

R201 On  07-February-13 14/12/2012  6.30 2 22217Bond Future 2217  0.00 Call

Page 7 of 16 2012/12/14, 06:05:10PM



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

Closing MTM Closing PricePut

R201 On  07-February-13 14/12/2012  6.25 2 22128Bond Future 2128  0.00 Call

R201 On  07-February-13 14/12/2012  6.25 0 00Bond Future 0  0.00 Put

R201 On  07-February-13 14/12/2012  6.30 0 00Bond Future 0  0.00 Put

R201 On  07-February-13 14/12/2012  6.20 0 00Bond Future 0  0.00 Put

R201 On  07-February-13 14/12/2012  5.60 0 015Bond Future 15  0.00 Put

R201 On  07-February-13 14/12/2012  4.98 0 0321Bond Future 321  0.00 Put

R201 On  02-May-13 14/12/2012 109.0360 109.03605.0414Bond Future 5.04  4.00 

R201 On  02-May-13 14/12/2012  4.05 0 06Bond Future 6  0.00 Call

R201 On  02-May-13 14/12/2012  4.06 0 07Bond Future 7  0.00 Call

R201 On  02-May-13 14/12/2012  4.04 0 06Bond Future 6  0.00 Call

R201 On  02-May-13 14/12/2012  4.04 2 21626Bond Future 1626  0.00 Put

R201 On  02-May-13 14/12/2012  4.06 2 21594Bond Future 1594  0.00 Put

R201 On  02-May-13 14/12/2012  4.05 2 21610Bond Future 1610  0.00 Put

R201 On  07-November-13 14/12/2012 107.5687 107.56874.9043Bond Future 4.90  0.00 

R201 On  07-November-13 14/12/2012  4.80 0 0373Bond Future 373  0.00 Call

R201 On  07-November-13 14/12/2012  4.79 0 0368Bond Future 368  0.00 Call

R201 On  07-November-13 14/12/2012  4.81 0 0378Bond Future 378  0.00 Call

R201 On  07-November-13 14/12/2012  4.81 0 0482Bond Future 482  0.00 Put

R201 On  07-November-13 14/12/2012  4.79 0 0494Bond Future 494  0.00 Put

R201 On  07-November-13 14/12/2012  4.80 0 0488Bond Future 488  0.00 Put

R202 On  07-February-13 14/12/2012 216.7829 216.7829216.8226Bond Future 216.82  51,506.00 

R202 On  07-February-13 14/12/2012  204.99 12 1211833Bond Future 11833  0.00 Call

R202 On  07-February-13 14/12/2012  205.00 12 1211823Bond Future 11823  0.00 Call

R202 On  07-February-13 14/12/2012  205.01 12 1211813Bond Future 11813  0.00 Call

R202 On  07-February-13 14/12/2012  205.01 0 00Bond Future 0  0.00 Put

R202 On  07-February-13 14/12/2012  205.00 0 00Bond Future 0  0.00 Put

R202 On  07-February-13 14/12/2012  204.99 0 00Bond Future 0  0.00 Put

R202 On  02-May-13 14/12/2012 219.5003 219.5003219.5409Bond Future 219.54  1.00 

R202 On  02-May-13 14/12/2012  211.04 8 88501Bond Future 8501  0.00 Call

R202 On  02-May-13 14/12/2012  211.06 8 88481Bond Future 8481  0.00 Call

R202 On  02-May-13 14/12/2012  211.05 8 88491Bond Future 8491  0.00 Call

R202 On  02-May-13 14/12/2012  211.05 0 00Bond Future 0  0.00 Put

R202 On  02-May-13 14/12/2012  211.06 0 00Bond Future 0  0.00 Put

R202 On  02-May-13 14/12/2012  211.04 0 00Bond Future 0  0.00 Put
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R203 On  07-February-13 14/12/2012 112.8644 112.86445.8940Bond Future 5.89  19,048.00 

R203 On  07-February-13 14/12/2012  5.54 0 0213Bond Future 213  10,000.00 Call

R203 On  07-February-13 14/12/2012  6.11 1 11278Bond Future 1278  12,600.00 Call

R203 On  07-February-13 14/12/2012  6.45 3 32402Bond Future 2402  0.00 Call

R203 On  07-February-13 14/12/2012  6.55 3 32772Bond Future 2772  0.00 Call

R203 On  07-February-13 14/12/2012  6.65 3 33153Bond Future 3153  0.00 Call

R203 On  07-February-13 14/12/2012  6.94 4 44287Bond Future 4287  0.00 Call

R203 On  07-February-13 14/12/2012  6.50 3 32586Bond Future 2586  0.00 Call

R203 On  07-February-13 14/12/2012  7.15 5 55114Bond Future 5114  0.00 Call

R203 On  07-February-13 14/12/2012  7.15 0 02Bond Future 2  0.00 Put

R203 On  07-February-13 14/12/2012  6.50 0 082Bond Future 82  0.00 Put

R203 On  07-February-13 14/12/2012  6.94 0 09Bond Future 9  0.00 Put

R203 On  07-February-13 14/12/2012  6.65 0 041Bond Future 41  30,250.00 Put

R203 On  07-February-13 14/12/2012  6.55 0 065Bond Future 65  0.00 Put

R203 On  07-February-13 14/12/2012  6.45 0 0102Bond Future 102  0.00 Put

R203 On  07-February-13 14/12/2012  6.11 0 0377Bond Future 377  3,254.00 Put

R203 On  07-February-13 14/12/2012  5.54 2 21709Bond Future 1709  0.00 Put

R203 On  02-May-13 14/12/2012 110.0630 110.06305.9333Bond Future 5.93  22.00 

R203 On  02-May-13 14/12/2012  5.90 1 11106Bond Future 1106  0.00 Call

R203 On  02-May-13 14/12/2012  5.91 1 11126Bond Future 1126  0.00 Call

R203 On  02-May-13 14/12/2012  5.89 1 11086Bond Future 1086  0.00 Call

R203 On  02-May-13 14/12/2012  5.89 1 11259Bond Future 1259  0.00 Put

R203 On  02-May-13 14/12/2012  5.91 1 11219Bond Future 1219  0.00 Put

R203 On  02-May-13 14/12/2012  5.90 1 11239Bond Future 1239  0.00 Put

R203 On  07-November-13 14/12/2012 108.9307 108.93076.0295Bond Future 6.03  0.00 

R203 On  07-November-13 14/12/2012  6.00 2 21760Bond Future 1760  0.00 Call

R203 On  07-November-13 14/12/2012  5.99 2 21742Bond Future 1742  0.00 Call

R203 On  07-November-13 14/12/2012  6.01 2 21778Bond Future 1778  0.00 Call

R203 On  07-November-13 14/12/2012  6.01 2 21847Bond Future 1847  0.00 Put

R203 On  07-November-13 14/12/2012  5.99 2 21882Bond Future 1882  0.00 Put

R203 On  07-November-13 14/12/2012  6.00 2 21864Bond Future 1864  0.00 Put

R204 On  07-February-13 14/12/2012 110.3635 110.36356.1304Bond Future 6.13  16,672.00 

R204 On  07-February-13 14/12/2012  7.29 6 65760Bond Future 5760  0.00 Call

R204 On  07-February-13 14/12/2012  7.45 7 76517Bond Future 6517  0.00 Call
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R204 On  07-February-13 14/12/2012  7.95 9 98854Bond Future 8854  0.00 Call

R204 On  07-February-13 14/12/2012  8.00 9 99085Bond Future 9085  0.00 Call

R204 On  07-February-13 14/12/2012  8.05 9 99315Bond Future 9315  0.00 Call

R204 On  07-February-13 14/12/2012  8.05 0 00Bond Future 0  0.00 Put

R204 On  07-February-13 14/12/2012  8.00 0 00Bond Future 0  0.00 Put

R204 On  07-February-13 14/12/2012  7.95 0 00Bond Future 0  0.00 Put

R204 On  07-February-13 14/12/2012  7.45 0 05Bond Future 5  0.00 Put

R204 On  07-February-13 14/12/2012  7.29 0 011Bond Future 11  0.00 Put

R204 On  02-May-13 14/12/2012 111.6885 111.68856.1756Bond Future 6.18  24.00 

R204 On  02-May-13 14/12/2012  6.30 2 21963Bond Future 1963  0.00 Call

R204 On  02-May-13 14/12/2012  6.29 2 21936Bond Future 1936  0.00 Call

R204 On  02-May-13 14/12/2012  6.31 2 21991Bond Future 1991  0.00 Call

R204 On  02-May-13 14/12/2012  6.31 1 11331Bond Future 1331  0.00 Put

R204 On  02-May-13 14/12/2012  6.29 1 11373Bond Future 1373  0.00 Put

R204 On  02-May-13 14/12/2012  6.30 1 11352Bond Future 1352  0.00 Put

R204 On  07-November-13 14/12/2012 110.6770 110.67706.2824Bond Future 6.28  0.00 

R204 On  07-November-13 14/12/2012  6.30 3 32570Bond Future 2570  0.00 Call

R204 On  07-November-13 14/12/2012  6.31 3 32594Bond Future 2594  0.00 Call

R204 On  07-November-13 14/12/2012  6.29 3 32547Bond Future 2547  0.00 Call

R204 On  07-November-13 14/12/2012  7.00 5 54482Bond Future 4482  0.00 Call

R204 On  07-November-13 14/12/2012  7.00 1 11308Bond Future 1308  180.00 Put

R204 On  07-November-13 14/12/2012  6.29 2 22513Bond Future 2513  0.00 Put

R204 On  07-November-13 14/12/2012  6.31 2 22470Bond Future 2470  0.00 Put

R204 On  07-November-13 14/12/2012  6.30 2 22491Bond Future 2491  0.00 Put

R206 On  07-February-13 14/12/2012 102.7621 102.76215.0613Bond Future 5.06  1,120.00 

R206 On  07-February-13 14/12/2012  4.76 0 016Bond Future 16  0.00 Call

R206 On  07-February-13 14/12/2012  5.00 0 075Bond Future 75  0.00 Call

R206 On  07-February-13 14/12/2012  5.95 1 1801Bond Future 801  0.00 Call

R206 On  07-February-13 14/12/2012  6.00 1 1846Bond Future 846  0.00 Call

R206 On  07-February-13 14/12/2012  6.05 1 1890Bond Future 890  0.00 Call

R206 On  07-February-13 14/12/2012  6.05 0 00Bond Future 0  0.00 Put

R206 On  07-February-13 14/12/2012  6.00 0 00Bond Future 0  0.00 Put

R206 On  07-February-13 14/12/2012  5.95 0 00Bond Future 0  0.00 Put

R206 On  07-February-13 14/12/2012  5.00 0 0131Bond Future 131  0.00 Put
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R206 On  07-February-13 14/12/2012  4.76 0 0290Bond Future 290  0.00 Put

R206 On  02-May-13 14/12/2012 103.9958 103.99585.0096Bond Future 5.01  23.00 

R206 On  02-May-13 14/12/2012  3.40 0 00Bond Future 0  0.00 Call

R206 On  02-May-13 14/12/2012  3.39 0 00Bond Future 0  0.00 Call

R206 On  02-May-13 14/12/2012  3.41 0 00Bond Future 0  0.00 Call

R206 On  02-May-13 14/12/2012  3.41 1 11102Bond Future 1102  0.00 Put

R206 On  02-May-13 14/12/2012  3.39 1 11116Bond Future 1116  0.00 Put

R206 On  02-May-13 14/12/2012  3.40 1 11109Bond Future 1109  0.00 Put

R206 On  07-November-13 14/12/2012 103.0410 103.04104.0184Bond Future 4.02  0.00 

R206 On  07-November-13 14/12/2012  4.30 0 087Bond Future 87  0.00 Call

R206 On  07-November-13 14/12/2012  4.31 0 088Bond Future 88  0.00 Call

R206 On  07-November-13 14/12/2012  4.29 0 086Bond Future 86  0.00 Call

R206 On  07-November-13 14/12/2012  4.29 0 037Bond Future 37  0.00 Put

R206 On  07-November-13 14/12/2012  4.31 0 036Bond Future 36  0.00 Put

R206 On  07-November-13 14/12/2012  4.30 0 037Bond Future 37  0.00 Put

R207 On  07-February-13 14/12/2012 105.4254 105.42546.3990Bond Future 6.40  11,310.00 

R207 On  07-February-13 14/12/2012  7.66 7 76882Bond Future 6882  0.00 Call

R207 On  07-February-13 14/12/2012  7.80 8 87605Bond Future 7605  0.00 Call

R207 On  07-February-13 14/12/2012  8.20 10 109645Bond Future 9645  0.00 Call

R207 On  07-February-13 14/12/2012  8.30 10 1010148Bond Future 10148  0.00 Call

R207 On  07-February-13 14/12/2012  8.25 10 109897Bond Future 9897  0.00 Call

R207 On  07-February-13 14/12/2012  8.25 0 00Bond Future 0  0.00 Put

R207 On  07-February-13 14/12/2012  8.30 0 00Bond Future 0  0.00 Put

R207 On  07-February-13 14/12/2012  8.20 0 00Bond Future 0  0.00 Put

R207 On  07-February-13 14/12/2012  7.80 0 04Bond Future 4  0.00 Put

R207 On  07-February-13 14/12/2012  7.66 0 09Bond Future 9  0.00 Put

R207 On  02-May-13 14/12/2012 106.6910 106.69106.4508Bond Future 6.45  0.00 

R207 On  02-May-13 14/12/2012  6.45 2 21907Bond Future 1907  0.00 Call

R207 On  02-May-13 14/12/2012  6.46 2 21934Bond Future 1934  0.00 Call

R207 On  02-May-13 14/12/2012  6.44 2 21879Bond Future 1879  0.00 Call

R207 On  02-May-13 14/12/2012  6.44 2 21939Bond Future 1939  0.00 Put

R207 On  02-May-13 14/12/2012  6.46 2 21884Bond Future 1884  0.00 Put

R207 On  02-May-13 14/12/2012  6.45 2 21911Bond Future 1911  0.00 Put

R207 On  07-November-13 14/12/2012 105.9376 105.93766.5696Bond Future 6.57  0.00 
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R207 On  07-November-13 14/12/2012  6.70 3 33350Bond Future 3350  0.00 Call

R207 On  07-November-13 14/12/2012  6.69 3 33322Bond Future 3322  0.00 Call

R207 On  07-November-13 14/12/2012  6.71 3 33378Bond Future 3378  0.00 Call

R207 On  07-November-13 14/12/2012  6.71 3 32663Bond Future 2663  0.00 Put

R207 On  07-November-13 14/12/2012  6.69 3 32709Bond Future 2709  0.00 Put

R207 On  07-November-13 14/12/2012  6.70 3 32686Bond Future 2686  0.00 Put

R208 On  07-February-13 14/12/2012 104.3190 104.31906.4880Bond Future 6.49  19,166.00 

R208 On  07-February-13 14/12/2012  8.00 9 99008Bond Future 9008  0.00 Call

R208 On  07-February-13 14/12/2012  8.05 9 99288Bond Future 9288  0.00 Call

R208 On  07-February-13 14/12/2012  8.83 14 1413526Bond Future 13526  0.00 Call

R208 On  07-February-13 14/12/2012  6.00 0 0308Bond Future 308  12,250.00 Call

R208 On  07-February-13 14/12/2012  7.78 8 87771Bond Future 7771  0.00 Call

R208 On  07-February-13 14/12/2012  7.85 8 88166Bond Future 8166  0.00 Call

R208 On  07-February-13 14/12/2012  7.95 9 98728Bond Future 8728  0.00 Call

R208 On  07-February-13 14/12/2012  7.95 0 05Bond Future 5  0.00 Put

R208 On  07-February-13 14/12/2012  7.85 0 09Bond Future 9  0.00 Put

R208 On  07-February-13 14/12/2012  7.78 0 013Bond Future 13  0.00 Put

R208 On  07-February-13 14/12/2012  6.00 3 33443Bond Future 3443  0.00 Put

R208 On  07-February-13 14/12/2012  8.83 0 00Bond Future 0  0.00 Put

R208 On  07-February-13 14/12/2012  8.05 0 03Bond Future 3  0.00 Put

R208 On  07-February-13 14/12/2012  8.00 0 04Bond Future 4  0.00 Put

R208 On  02-May-13 14/12/2012 102.1785 102.17856.5347Bond Future 6.53  47.00 

R208 On  02-May-13 14/12/2012  6.66 3 32605Bond Future 2605  0.00 Call

R208 On  02-May-13 14/12/2012  6.65 3 32571Bond Future 2571  0.00 Call

R208 On  02-May-13 14/12/2012  6.64 3 32538Bond Future 2538  0.00 Call

R208 On  02-May-13 14/12/2012  6.64 2 21893Bond Future 1893  0.00 Put

R208 On  02-May-13 14/12/2012  6.65 2 21866Bond Future 1866  0.00 Put

R208 On  02-May-13 14/12/2012  6.66 2 21839Bond Future 1839  0.00 Put

R208 On  07-November-13 14/12/2012 101.5931 101.59316.6445Bond Future 6.64  0.00 

R208 On  07-November-13 14/12/2012  6.81 4 43967Bond Future 3967  0.00 Call

R208 On  07-November-13 14/12/2012  7.50 7 76431Bond Future 6431  0.00 Call

R208 On  07-November-13 14/12/2012  6.80 4 43935Bond Future 3935  0.00 Call

R208 On  07-November-13 14/12/2012  6.79 4 43904Bond Future 3904  0.00 Call

R208 On  07-November-13 14/12/2012  6.79 3 33067Bond Future 3067  0.00 Put
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R208 On  07-November-13 14/12/2012  6.80 3 33041Bond Future 3041  0.00 Put

R208 On  07-November-13 14/12/2012  7.50 2 21629Bond Future 1629  230.00 Put

R208 On  07-November-13 14/12/2012  6.81 3 33015Bond Future 3015  0.00 Put

R209 On  07-February-13 14/12/2012 82.9434 82.94348.1585Bond Future 8.16  11,354.00 

R209 On  07-February-13 14/12/2012  8.63 5 54542Bond Future 4542  0.00 Call

R209 On  07-February-13 14/12/2012  8.83 6 65860Bond Future 5860  0.00 Call

R209 On  07-February-13 14/12/2012  8.95 7 76685Bond Future 6685  0.00 Call

R209 On  07-February-13 14/12/2012  9.06 8 87452Bond Future 7452  0.00 Call

R209 On  07-February-13 14/12/2012  9.10 8 87732Bond Future 7732  0.00 Call

R209 On  07-February-13 14/12/2012  9.00 7 77032Bond Future 7032  0.00 Call

R209 On  07-February-13 14/12/2012  9.05 8 87382Bond Future 7382  0.00 Call

R209 On  07-February-13 14/12/2012  9.05 0 0148Bond Future 148  0.00 Put

R209 On  07-February-13 14/12/2012  9.00 0 0176Bond Future 176  0.00 Put

R209 On  07-February-13 14/12/2012  9.10 0 0123Bond Future 123  0.00 Put

R209 On  07-February-13 14/12/2012  9.06 0 0143Bond Future 143  0.00 Put

R209 On  07-February-13 14/12/2012  8.95 0 0210Bond Future 210  0.00 Put

R209 On  07-February-13 14/12/2012  8.83 0 0313Bond Future 313  14,000.00 Put

R209 On  07-February-13 14/12/2012  8.63 1 1583Bond Future 583  11,000.00 Put

R209 On  02-May-13 14/12/2012 80.7975 80.79758.2200Bond Future 8.22  33.00 

R209 On  02-May-13 14/12/2012  8.01 3 32705Bond Future 2705  0.00 Call

R209 On  02-May-13 14/12/2012  8.00 3 32669Bond Future 2669  0.00 Call

R209 On  02-May-13 14/12/2012  7.99 3 32633Bond Future 2633  0.00 Call

R209 On  02-May-13 14/12/2012  7.99 4 44655Bond Future 4655  0.00 Put

R209 On  02-May-13 14/12/2012  8.00 4 44601Bond Future 4601  0.00 Put

R209 On  02-May-13 14/12/2012  8.01 4 44548Bond Future 4548  0.00 Put

R209 On  07-November-13 14/12/2012 79.8755 79.87558.3614Bond Future 8.36  0.00 

R209 On  07-November-13 14/12/2012  8.81 8 88252Bond Future 8252  0.00 Call

R209 On  07-November-13 14/12/2012  9.50 12 1211479Bond Future 11479  0.00 Call

R209 On  07-November-13 14/12/2012  8.80 8 88207Bond Future 8207  0.00 Call

R209 On  07-November-13 14/12/2012  8.79 8 88162Bond Future 8162  0.00 Call

R209 On  07-November-13 14/12/2012  8.79 5 54693Bond Future 4693  0.00 Put

R209 On  07-November-13 14/12/2012  8.80 5 54661Bond Future 4661  0.00 Put

R209 On  07-November-13 14/12/2012  9.50 3 32768Bond Future 2768  180.00 Put

R209 On  07-November-13 14/12/2012  8.81 5 54628Bond Future 4628  0.00 Put
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R210 On  07-February-13 14/12/2012 166.0350 166.0350165.4281Bond Future 165.43  1,212.00 

R210 On  07-February-13 14/12/2012  156.99 9 98438Bond Future 8438  0.00 Call

R210 On  07-February-13 14/12/2012  157.00 9 98428Bond Future 8428  0.00 Call

R210 On  07-February-13 14/12/2012  157.01 9 98418Bond Future 8418  0.00 Call

R210 On  07-February-13 14/12/2012  157.01 0 00Bond Future 0  0.00 Put

R210 On  07-February-13 14/12/2012  157.00 0 00Bond Future 0  0.00 Put

R210 On  07-February-13 14/12/2012  156.99 0 00Bond Future 0  0.00 Put

R210 On  02-May-13 14/12/2012 166.2591 166.2591165.6451Bond Future 165.65  7.00 

R210 On  02-May-13 14/12/2012  161.14 5 54505Bond Future 4505  0.00 Call

R210 On  02-May-13 14/12/2012  161.16 5 54485Bond Future 4485  0.00 Call

R210 On  02-May-13 14/12/2012  161.15 5 54495Bond Future 4495  0.00 Call

R210 On  02-May-13 14/12/2012  161.15 0 00Bond Future 0  0.00 Put

R210 On  02-May-13 14/12/2012  161.16 0 00Bond Future 0  0.00 Put

R210 On  02-May-13 14/12/2012  161.14 0 00Bond Future 0  0.00 Put

R211 On  07-February-13 14/12/2012 125.9452 125.9452125.9624Bond Future 125.96  522.00 

R211 On  07-February-13 14/12/2012  122.99 3 32972Bond Future 2972  0.00 Call

R211 On  07-February-13 14/12/2012  123.00 3 32962Bond Future 2962  0.00 Call

R211 On  07-February-13 14/12/2012  123.01 3 32952Bond Future 2952  0.00 Call

R211 On  07-February-13 14/12/2012  123.01 0 00Bond Future 0  0.00 Put

R211 On  07-February-13 14/12/2012  123.00 0 00Bond Future 0  0.00 Put

R211 On  07-February-13 14/12/2012  122.99 0 00Bond Future 0  0.00 Put

R211 On  02-May-13 14/12/2012 127.5239 127.5239127.5417Bond Future 127.54  7.00 

R211 On  02-May-13 14/12/2012  125.69 2 21852Bond Future 1852  0.00 Call

R211 On  02-May-13 14/12/2012  125.71 2 21832Bond Future 1832  0.00 Call

R211 On  02-May-13 14/12/2012  125.70 2 21842Bond Future 1842  0.00 Call

R211 On  02-May-13 14/12/2012  125.70 0 00Bond Future 0  0.00 Put

R211 On  02-May-13 14/12/2012  125.71 0 00Bond Future 0  0.00 Put

R211 On  02-May-13 14/12/2012  125.69 0 00Bond Future 0  0.00 Put

R212 On  07-February-13 14/12/2012 132.6335 132.6335132.6550Bond Future 132.66  3,064.00 

R212 On  07-February-13 14/12/2012  128.99 4 43665Bond Future 3665  0.00 Call

R212 On  07-February-13 14/12/2012  129.00 4 43655Bond Future 3655  0.00 Call

R212 On  07-February-13 14/12/2012  129.01 4 43645Bond Future 3645  0.00 Call

R212 On  07-February-13 14/12/2012  129.01 0 00Bond Future 0  0.00 Put

R212 On  07-February-13 14/12/2012  129.00 0 00Bond Future 0  0.00 Put
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R212 On  07-February-13 14/12/2012  128.99 0 00Bond Future 0  0.00 Put

R212 On  02-May-13 14/12/2012 134.2961 134.2961134.3183Bond Future 134.32  11.00 

R212 On  02-May-13 14/12/2012  131.09 3 33228Bond Future 3228  0.00 Call

R212 On  02-May-13 14/12/2012  131.11 3 33208Bond Future 3208  0.00 Call

R212 On  02-May-13 14/12/2012  131.10 3 33218Bond Future 3218  0.00 Call

R212 On  02-May-13 14/12/2012  131.10 0 00Bond Future 0  0.00 Put

R212 On  02-May-13 14/12/2012  131.11 0 00Bond Future 0  0.00 Put

R212 On  02-May-13 14/12/2012  131.09 0 00Bond Future 0  0.00 Put

R213 On  07-February-13 14/12/2012 95.2878 95.28787.8642Bond Future 7.86  9,399.00 

R213 On  07-February-13 14/12/2012  8.90 9 98787Bond Future 8787  0.00 Call

R213 On  07-February-13 14/12/2012  8.95 10 109153Bond Future 9153  0.00 Call

R213 On  07-February-13 14/12/2012  9.05 10 109885Bond Future 9885  0.00 Call

R213 On  07-February-13 14/12/2012  9.00 10 109519Bond Future 9519  0.00 Call

R213 On  07-February-13 14/12/2012  9.00 0 091Bond Future 91  0.00 Put

R213 On  07-February-13 14/12/2012  9.05 0 076Bond Future 76  0.00 Put

R213 On  07-February-13 14/12/2012  8.95 0 0110Bond Future 110  0.00 Put

R213 On  07-February-13 14/12/2012  8.90 0 0131Bond Future 131  0.00 Put

R213 On  02-May-13 14/12/2012 92.8977 92.89777.9244Bond Future 7.92  5.00 

R213 On  02-May-13 14/12/2012  7.86 4 43449Bond Future 3449  0.00 Call

R213 On  02-May-13 14/12/2012  7.84 4 43366Bond Future 3366  0.00 Call

R213 On  02-May-13 14/12/2012  7.85 4 43408Bond Future 3408  0.00 Call

R213 On  02-May-13 14/12/2012  7.85 4 44070Bond Future 4070  0.00 Put

R213 On  02-May-13 14/12/2012  7.84 4 44119Bond Future 4119  0.00 Put

R213 On  02-May-13 14/12/2012  7.86 4 44022Bond Future 4022  0.00 Put

R213 On  07-November-13 14/12/2012 91.9158 91.91588.0663Bond Future 8.07  0.00 

R213 On  07-November-13 14/12/2012  8.61 9 98580Bond Future 8580  0.00 Call

R213 On  07-November-13 14/12/2012  8.60 9 98531Bond Future 8531  0.00 Call

R213 On  07-November-13 14/12/2012  8.59 9 98483Bond Future 8483  0.00 Call

R213 On  07-November-13 14/12/2012  8.59 4 44145Bond Future 4145  0.00 Put

R213 On  07-November-13 14/12/2012  8.60 4 44114Bond Future 4114  0.00 Put

R213 On  07-November-13 14/12/2012  8.61 4 44083Bond Future 4083  0.00 Put

R214 On  07-February-13 14/12/2012 84.8367 84.83678.1983Bond Future 8.20  1,714.00 

R214 On  07-February-13 14/12/2012  8.59 5 54352Bond Future 4352  0.00 Call

R214 On  07-February-13 14/12/2012  8.60 5 54415Bond Future 4415  0.00 Call
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R214 On  07-February-13 14/12/2012  8.61 5 54479Bond Future 4479  0.00 Call

R214 On  07-February-13 14/12/2012  8.61 1 1815Bond Future 815  0.00 Put

R214 On  07-February-13 14/12/2012  8.60 1 1837Bond Future 837  0.00 Put

R214 On  07-February-13 14/12/2012  8.59 1 1860Bond Future 860  0.00 Put
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