
Derivatives Monthly Statistics Report
For January 2013

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 09/01/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0357 On  15-September-17 09/01/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0403 On  21-December-18 09/01/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0457 On  15-January-20 09/01/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0703 On  15-January-20 09/01/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0757 On  15-January-20 09/01/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0804 On  31-March-21 09/01/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0807 On  31-March-21 09/01/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0857 On  31-March-21 09/01/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0904 On  31-March-36 09/01/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0908 On  31-March-36 09/01/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0957 On  31-March-36 09/01/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0986 On  31-March-36 09/01/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

1386 On  28-February-31 09/01/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

1409 On  28-February-41 09/01/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

2025 On  07-February-13 09/01/2013 114.5208 114.5208114.5502Bond Future 114.55  0.00 

2025 On  07-February-13 09/01/2013  110.99 4 43560Bond Future 3560  0.00 Call

2025 On  07-February-13 09/01/2013  111.00 4 43550Bond Future 3550  0.00 Call

2025 On  07-February-13 09/01/2013  111.01 4 43540Bond Future 3540  0.00 Call

2025 On  07-February-13 09/01/2013  111.01 0 00Bond Future 0  0.00 Put

2025 On  07-February-13 09/01/2013  111.00 0 00Bond Future 0  0.00 Put

2025 On  07-February-13 09/01/2013  110.99 0 00Bond Future 0  0.00 Put

2038 On  07-February-13 09/01/2013 114.9024 114.9024114.9383Bond Future 114.94  0.00 
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2038 On  07-February-13 09/01/2013  105.99 9 98948Bond Future 8948  0.00 Call

2038 On  07-February-13 09/01/2013  106.01 9 98928Bond Future 8928  0.00 Call

2038 On  07-February-13 09/01/2013  106.00 9 98938Bond Future 8938  0.00 Call

2038 On  07-February-13 09/01/2013  106.00 0 00Bond Future 0  0.00 Put

2038 On  07-February-13 09/01/2013  106.01 0 00Bond Future 0  0.00 Put

2038 On  07-February-13 09/01/2013  105.99 0 00Bond Future 0  0.00 Put

2050 On  07-February-13 09/01/2013 120.3840 120.3840120.4236Bond Future 120.42  122.00 

2050 On  07-February-13 09/01/2013  112.99 7 77434Bond Future 7434  0.00 Call

2050 On  07-February-13 09/01/2013  113.00 7 77424Bond Future 7424  0.00 Call

2050 On  07-February-13 09/01/2013  113.01 7 77414Bond Future 7414  0.00 Call

2050 On  07-February-13 09/01/2013  113.01 0 00Bond Future 0  0.00 Put

2050 On  07-February-13 09/01/2013  113.00 0 00Bond Future 0  0.00 Put

2050 On  07-February-13 09/01/2013  112.99 0 00Bond Future 0  0.00 Put

5701 On  15-September-15 09/01/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

5706 On  15-September-15 09/01/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

8607 On  21-December-26 09/01/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

8608 On  21-December-26 09/01/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

8657 On  21-December-26 09/01/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

AI03 On  09-March-16 09/01/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

AL7T On  07-February-13 09/01/2013 490.8820 490.8820493.0970Index Future 493.10  12.00 

AL7T On  02-May-13 09/01/2013 497.0710 497.0710499.3130Index Future 499.31  0.00 

ALBI On  07-February-13 09/01/2013 437.9170 437.9170439.9960Index Future 440.00  1,070.00 

ALBI On  02-May-13 09/01/2013 443.4370 443.4370445.5430Index Future 445.54  0.00 

C023 On  28-February-23 09/01/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C025 On  31-January-25 09/01/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C038 On  31-January-38 09/01/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C048 On  28-February-48 09/01/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C050 On  31-December-50 09/01/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C157 On  15-September-15 09/01/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C186 On  21-December-26 09/01/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C189 On  01-April-13 09/01/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C197 On  07-December-23 09/01/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C201 On  22-December-14 09/01/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C202 On  07-December-33 09/01/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 
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C203 On  15-September-17 09/01/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C204 On  21-December-18 09/01/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C206 On  15-January-14 09/01/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C207 On  15-January-20 09/01/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C208 On  31-March-21 09/01/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C209 On  31-March-36 09/01/2013 6.2500 6.25006.2500Price Contribution 6.25  0.00 

C210 On  31-March-28 09/01/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C211 On  31-January-17 09/01/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C212 On  31-January-22 09/01/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C213 On  28-February-31 09/01/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C214 On  28-February-41 09/01/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

CES1 On  20-April-18 09/01/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

CS23 On  25-January-23 09/01/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

CS26 On  02-April-26 09/01/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

CS33 On  15-September-33 09/01/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

EL28 On  07-February-13 09/01/2013 114.5271 114.5271114.5647Bond Future 114.56  0.00 

EL28 On  07-February-13 09/01/2013  112.99 2 21575Bond Future 1575  0.00 Call

EL28 On  07-February-13 09/01/2013  113.01 2 21555Bond Future 1555  0.00 Call

EL28 On  07-February-13 09/01/2013  113.00 2 21565Bond Future 1565  0.00 Call

EL28 On  07-February-13 09/01/2013  113.00 0 00Bond Future 0  0.00 Put

EL28 On  07-February-13 09/01/2013  113.01 0 00Bond Future 0  0.00 Put

EL28 On  07-February-13 09/01/2013  112.99 0 00Bond Future 0  0.00 Put

ES33 On  07-February-13 09/01/2013 92.1255 92.12558.5565Bond Future 8.56  303.00 

ES33 On  07-February-13 09/01/2013  8.54 0 00Bond Future 0  0.00 Call

ES33 On  07-February-13 09/01/2013  8.55 0 00Bond Future 0  0.00 Call

ES33 On  07-February-13 09/01/2013  8.56 0 031Bond Future 31  0.00 Call

ES33 On  07-February-13 09/01/2013  8.56 1 10Bond Future 0  0.00 Put

ES33 On  07-February-13 09/01/2013  8.55 1 158Bond Future 58  0.00 Put

ES33 On  07-February-13 09/01/2013  8.54 1 1147Bond Future 147  0.00 Put

GOVI On  07-February-13 09/01/2013 437.9600 437.9600439.9370GOVI 439.94  335.00 

GOVI On  07-February-13 09/01/2013  432.99 5 569470GOVI 69470  0.00 Call

GOVI On  07-February-13 09/01/2013  433.01 5 569270GOVI 69270  0.00 Call

GOVI On  07-February-13 09/01/2013  433.00 5 569370GOVI 69370  0.00 Call

GOVI On  07-February-13 09/01/2013  433.00 0 00GOVI 0  0.00 Put
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GOVI On  07-February-13 09/01/2013  433.01 0 00GOVI 0  0.00 Put

GOVI On  07-February-13 09/01/2013  432.99 0 00GOVI 0  0.00 Put

GOVI On  02-May-13 09/01/2013 443.4810 443.4810445.4830GOVI 445.48  0.00 

GOVI On  02-May-13 09/01/2013  432.99 10 10124930GOVI 124930  0.00 Call

GOVI On  02-May-13 09/01/2013  433.00 10 10124830GOVI 124830  0.00 Call

GOVI On  02-May-13 09/01/2013  433.01 10 10124730GOVI 124730  0.00 Call

GOVI On  02-May-13 09/01/2013  433.01 0 00GOVI 0  0.00 Put

GOVI On  02-May-13 09/01/2013  433.00 0 00GOVI 0  0.00 Put

GOVI On  02-May-13 09/01/2013  432.99 0 00GOVI 0  0.00 Put

GVIX On  01-January-29 09/01/2013 110.0000 110.0000110.0000LIVE INDEX 110.00  0.00 

IGOV On  07-February-13 09/01/2013 201.0420 201.0420201.0240Index Future 201.02  608.00 

IGOV On  02-May-13 09/01/2013 203.5770 203.5770203.5580Index Future 203.56  0.00 

ILBI On  07-February-13 09/01/2013 542.8110 542.8110544.3300Index Future 544.33  183.00 

J157 On  15-September-15 09/01/2013 0.0200 0.02008.8220Interest Rate Swap 8.82  0.00 

J186 On  21-December-26 09/01/2013 0.1077 0.10778.6830Interest Rate Swap 8.68  0.00 

J201 On  22-December-14 09/01/2013 0.0514 0.05148.6550Interest Rate Swap 8.66  0.00 

J203 On  15-September-17 09/01/2013 0.0847 0.08478.9750Interest Rate Swap 8.98  0.00 

J204 On  21-December-18 09/01/2013 0.0958 0.09588.9620Interest Rate Swap 8.96  0.00 

J207 On  15-January-20 09/01/2013 0.0691 0.06918.9970Interest Rate Swap 9.00  0.00 

JBAF On  16-January-13 09/01/2013 94.9100 94.91005.0900Jibar Tradeable Future 5.09  0.00 

JBAF On  20-February-13 09/01/2013 94.9700 94.97005.0300Jibar Tradeable Future 5.03  0.00 

JBAF On  20-March-13 09/01/2013 95.0000 95.00005.0100Jibar Tradeable Future 5.01  1,000.00 

JBAF On  17-April-13 09/01/2013 95.0300 95.03004.9800Jibar Tradeable Future 4.98  0.00 

JBAF On  15-May-13 09/01/2013 95.0400 95.04004.9600Jibar Tradeable Future 4.96  0.00 

JBAF On  19-June-13 09/01/2013 95.0600 95.06004.9400Jibar Tradeable Future 4.94  500.00 

JBAF On  18-September-13 09/01/2013 95.0600 95.06004.9400Jibar Tradeable Future 4.94  2,200.00 

JBAF On  18-December-13 09/01/2013 95.0200 95.02004.9800Jibar Tradeable Future 4.98  2,000.00 

JBAF On  19-March-14 09/01/2013 94.9200 94.92005.0800Jibar Tradeable Future 5.08  1,500.00 

JBAF On  18-June-14 09/01/2013 94.8000 94.80005.2000Jibar Tradeable Future 5.20  800.00 

JBAF On  17-September-14 09/01/2013 94.6600 94.66005.3400Jibar Tradeable Future 5.34  0.00 

JBAF On  17-December-14 09/01/2013 94.4900 94.49005.5000Jibar Tradeable Future 5.50  0.00 

OTH1 On  02-May-13 09/01/2013 427.8020 427.8020427.8020Index Future 427.80  0.00 

R023 On  07-February-13 09/01/2013 110.9011 110.90116.6152Bond Future 6.62  1,630.00 

R023 On  07-February-13 09/01/2013  7.04 2 23181Bond Future 3181  0.00 Call
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R023 On  07-February-13 09/01/2013  7.06 2 23327Bond Future 3327  0.00 Call

R023 On  07-February-13 09/01/2013  7.05 2 23254Bond Future 3254  0.00 Call

R023 On  07-February-13 09/01/2013  7.05 0 00Bond Future 0  0.00 Put

R023 On  07-February-13 09/01/2013  7.06 0 00Bond Future 0  0.00 Put

R023 On  07-February-13 09/01/2013  7.04 0 00Bond Future 0  0.00 Put

R023 On  02-May-13 09/01/2013 108.3307 108.33076.6574Bond Future 6.66  2.00 

R023 On  02-May-13 09/01/2013  7.04 2 22812Bond Future 2812  0.00 Call

R023 On  02-May-13 09/01/2013  7.05 2 22884Bond Future 2884  0.00 Call

R023 On  02-May-13 09/01/2013  7.06 2 22956Bond Future 2956  0.00 Call

R023 On  02-May-13 09/01/2013  7.06 0 00Bond Future 0  0.00 Put

R023 On  02-May-13 09/01/2013  7.05 0 00Bond Future 0  0.00 Put

R023 On  02-May-13 09/01/2013  7.04 0 00Bond Future 0  0.00 Put

R023 On  01-August-13 09/01/2013 109.7620 109.76206.7039Bond Future 6.70  0.00 

R023 On  01-August-13 09/01/2013  7.29 3 34173Bond Future 4173  0.00 Call

R023 On  01-August-13 09/01/2013  7.31 3 34311Bond Future 4311  0.00 Call

R023 On  01-August-13 09/01/2013  7.30 3 34242Bond Future 4242  0.00 Call

R023 On  01-August-13 09/01/2013  7.30 0 00Bond Future 0  0.00 Put

R023 On  01-August-13 09/01/2013  7.31 0 00Bond Future 0  0.00 Put

R023 On  01-August-13 09/01/2013  7.29 0 00Bond Future 0  0.00 Put

R157 On  07-February-13 09/01/2013 125.1500 125.15005.2910Bond Future 5.29  7,467.00 

R157 On  07-February-13 09/01/2013  6.28 3 32612Bond Future 2612  0.00 Call

R157 On  07-February-13 09/01/2013  6.50 3 33183Bond Future 3183  0.00 Call

R157 On  07-February-13 09/01/2013  6.70 4 43699Bond Future 3699  0.00 Call

R157 On  07-February-13 09/01/2013  6.75 4 43828Bond Future 3828  0.00 Call

R157 On  07-February-13 09/01/2013  6.80 4 43956Bond Future 3956  0.00 Call

R157 On  07-February-13 09/01/2013  6.80 0 00Bond Future 0  0.00 Put

R157 On  07-February-13 09/01/2013  6.75 0 00Bond Future 0  0.00 Put

R157 On  07-February-13 09/01/2013  6.70 0 00Bond Future 0  0.00 Put

R157 On  07-February-13 09/01/2013  6.50 0 00Bond Future 0  0.00 Put

R157 On  07-February-13 09/01/2013  6.28 0 00Bond Future 0  0.00 Put

R157 On  02-May-13 09/01/2013 119.8634 119.86345.2890Bond Future 5.29  13,141.00 

R157 On  02-May-13 09/01/2013  5.35 1 1574Bond Future 574  0.00 Call

R157 On  02-May-13 09/01/2013  5.34 1 1560Bond Future 560  0.00 Call

R157 On  02-May-13 09/01/2013  5.36 1 1588Bond Future 588  0.00 Call
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R157 On  02-May-13 09/01/2013  5.36 0 0415Bond Future 415  0.00 Put

R157 On  02-May-13 09/01/2013  5.34 0 0436Bond Future 436  0.00 Put

R157 On  02-May-13 09/01/2013  5.35 0 0426Bond Future 426  0.00 Put

R157 On  07-November-13 09/01/2013 116.3491 116.34915.2788Bond Future 5.28  0.00 

R157 On  07-November-13 09/01/2013  5.60 1 11049Bond Future 1049  0.00 Call

R157 On  07-November-13 09/01/2013  5.61 1 11061Bond Future 1061  0.00 Call

R157 On  07-November-13 09/01/2013  5.59 1 11036Bond Future 1036  0.00 Call

R157 On  07-November-13 09/01/2013  5.59 1 1449Bond Future 449  0.00 Put

R157 On  07-November-13 09/01/2013  5.61 1 1436Bond Future 436  0.00 Put

R157 On  07-November-13 09/01/2013  5.60 1 1442Bond Future 442  0.00 Put

R186 On  07-February-13 09/01/2013 129.9296 129.92967.1175Bond Future 7.12  57,188.00 

R186 On  07-February-13 09/01/2013  7.00 1 11153Bond Future 1153  10,300.00 Call

R186 On  07-February-13 09/01/2013  7.25 2 22472Bond Future 2472  670.00 Call

R186 On  07-February-13 09/01/2013  7.29 2 22738Bond Future 2738  0.00 Call

R186 On  07-February-13 09/01/2013  8.50 12 1213390Bond Future 13390  0.00 Call

R186 On  07-February-13 09/01/2013  8.55 13 1313837Bond Future 13837  0.00 Call

R186 On  07-February-13 09/01/2013  8.32 11 1111764Bond Future 11764  0.00 Call

R186 On  07-February-13 09/01/2013  8.45 12 1212942Bond Future 12942  0.00 Call

R186 On  07-February-13 09/01/2013  8.47 12 1213121Bond Future 13121  0.00 Call

R186 On  07-February-13 09/01/2013  7.50 4 44328Bond Future 4328  575.00 Call

R186 On  07-February-13 09/01/2013  8.00 8 88815Bond Future 8815  0.00 Call

R186 On  07-February-13 09/01/2013  7.75 6 66510Bond Future 6510  1,000.00 Call

R186 On  07-February-13 09/01/2013  7.75 0 0128Bond Future 128  0.00 Put

R186 On  07-February-13 09/01/2013  8.00 0 032Bond Future 32  150.00 Put

R186 On  07-February-13 09/01/2013  7.50 1 1415Bond Future 415  0.00 Put

R186 On  07-February-13 09/01/2013  8.47 0 01Bond Future 1  0.00 Put

R186 On  07-February-13 09/01/2013  8.45 0 01Bond Future 1  0.00 Put

R186 On  07-February-13 09/01/2013  8.32 0 04Bond Future 4  2,000.00 Put

R186 On  07-February-13 09/01/2013  8.55 0 01Bond Future 1  0.00 Put

R186 On  07-February-13 09/01/2013  8.50 0 01Bond Future 1  0.00 Put

R186 On  07-February-13 09/01/2013  7.29 1 1952Bond Future 952  100.00 Put

R186 On  07-February-13 09/01/2013  7.25 2 21097Bond Future 1097  0.00 Put

R186 On  07-February-13 09/01/2013  7.00 3 32390Bond Future 2390  0.00 Put

R186 On  02-May-13 09/01/2013 131.5024 131.50247.1704Bond Future 7.17  27.00 
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R186 On  02-May-13 09/01/2013  7.40 4 44756Bond Future 4756  0.00 Call

R186 On  02-May-13 09/01/2013  7.41 4 44817Bond Future 4817  0.00 Call

R186 On  02-May-13 09/01/2013  7.39 4 44695Bond Future 4695  0.00 Call

R186 On  02-May-13 09/01/2013  7.39 3 32469Bond Future 2469  0.00 Put

R186 On  02-May-13 09/01/2013  7.41 3 32390Bond Future 2390  0.00 Put

R186 On  02-May-13 09/01/2013  7.40 3 32429Bond Future 2429  0.00 Put

R186 On  07-November-13 09/01/2013 129.7553 129.75537.2953Bond Future 7.30  0.00 

R186 On  07-November-13 09/01/2013  8.15 10 1010757Bond Future 10757  0.00 Call

R186 On  07-November-13 09/01/2013  8.16 10 1010821Bond Future 10821  0.00 Call

R186 On  07-November-13 09/01/2013  8.75 14 1414725Bond Future 14725  0.00 Call

R186 On  07-November-13 09/01/2013  8.14 10 1010693Bond Future 10693  0.00 Call

R186 On  07-November-13 09/01/2013  8.14 3 32741Bond Future 2741  0.00 Put

R186 On  07-November-13 09/01/2013  8.75 2 21458Bond Future 1458  130.00 Put

R186 On  07-November-13 09/01/2013  8.16 3 32689Bond Future 2689  0.00 Put

R186 On  07-November-13 09/01/2013  8.15 3 32715Bond Future 2715  0.00 Put

R189 On  07-February-13 09/01/2013 217.9419 217.9419217.9647Bond Future 217.96  154.00 

R189 On  07-February-13 09/01/2013  212.99 5 54975Bond Future 4975  0.00 Call

R189 On  07-February-13 09/01/2013  213.01 5 54955Bond Future 4955  0.00 Call

R189 On  07-February-13 09/01/2013  213.00 5 54965Bond Future 4965  0.00 Call

R189 On  07-February-13 09/01/2013  213.00 0 00Bond Future 0  0.00 Put

R189 On  07-February-13 09/01/2013  213.01 0 00Bond Future 0  0.00 Put

R189 On  07-February-13 09/01/2013  212.99 0 00Bond Future 0  0.00 Put

R197 On  07-February-13 09/01/2013 287.1542 287.1542287.2259Bond Future 287.23  2,633.00 

R197 On  07-February-13 09/01/2013  278.99 8 88236Bond Future 8236  0.00 Call

R197 On  07-February-13 09/01/2013  279.00 8 88226Bond Future 8226  0.00 Call

R197 On  07-February-13 09/01/2013  279.01 8 88216Bond Future 8216  0.00 Call

R197 On  07-February-13 09/01/2013  279.01 0 00Bond Future 0  0.00 Put

R197 On  07-February-13 09/01/2013  279.00 0 00Bond Future 0  0.00 Put

R197 On  07-February-13 09/01/2013  278.99 0 00Bond Future 0  0.00 Put

R197 On  02-May-13 09/01/2013 290.7743 290.7743290.8464Bond Future 290.85  40.00 

R197 On  02-May-13 09/01/2013  282.39 8 88456Bond Future 8456  0.00 Call

R197 On  02-May-13 09/01/2013  282.41 8 88436Bond Future 8436  0.00 Call

R197 On  02-May-13 09/01/2013  282.40 8 88446Bond Future 8446  0.00 Call

R197 On  02-May-13 09/01/2013  282.40 0 00Bond Future 0  0.00 Put
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R197 On  02-May-13 09/01/2013  282.41 0 00Bond Future 0  0.00 Put

R197 On  02-May-13 09/01/2013  282.39 0 00Bond Future 0  0.00 Put

R201 On  07-February-13 09/01/2013 107.8053 107.80535.0127Bond Future 5.01  1,540.00 

R201 On  07-February-13 09/01/2013  4.98 0 0122Bond Future 122  0.00 Call

R201 On  07-February-13 09/01/2013  5.60 1 11066Bond Future 1066  0.00 Call

R201 On  07-February-13 09/01/2013  6.20 2 22140Bond Future 2140  0.00 Call

R201 On  07-February-13 09/01/2013  6.25 2 22229Bond Future 2229  0.00 Call

R201 On  07-February-13 09/01/2013  6.30 2 22318Bond Future 2318  0.00 Call

R201 On  07-February-13 09/01/2013  6.30 0 00Bond Future 0  0.00 Put

R201 On  07-February-13 09/01/2013  6.25 0 00Bond Future 0  0.00 Put

R201 On  07-February-13 09/01/2013  6.20 0 00Bond Future 0  0.00 Put

R201 On  07-February-13 09/01/2013  5.60 0 00Bond Future 0  0.00 Put

R201 On  07-February-13 09/01/2013  4.98 0 0182Bond Future 182  0.00 Put

R201 On  02-May-13 09/01/2013 109.1104 109.11044.9711Bond Future 4.97  4.00 

R201 On  02-May-13 09/01/2013  4.05 0 02Bond Future 2  0.00 Call

R201 On  02-May-13 09/01/2013  4.04 0 02Bond Future 2  0.00 Call

R201 On  02-May-13 09/01/2013  4.06 0 02Bond Future 2  0.00 Call

R201 On  02-May-13 09/01/2013  4.06 1 11476Bond Future 1476  0.00 Put

R201 On  02-May-13 09/01/2013  4.04 2 21509Bond Future 1509  0.00 Put

R201 On  02-May-13 09/01/2013  4.05 1 11492Bond Future 1492  0.00 Put

R201 On  07-November-13 09/01/2013 107.6414 107.64144.8015Bond Future 4.80  0.00 

R201 On  07-November-13 09/01/2013  4.80 0 0352Bond Future 352  0.00 Call

R201 On  07-November-13 09/01/2013  4.81 0 0358Bond Future 358  0.00 Call

R201 On  07-November-13 09/01/2013  4.79 0 0346Bond Future 346  0.00 Call

R201 On  07-November-13 09/01/2013  4.79 0 0359Bond Future 359  0.00 Put

R201 On  07-November-13 09/01/2013  4.81 0 0349Bond Future 349  0.00 Put

R201 On  07-November-13 09/01/2013  4.80 0 0354Bond Future 354  0.00 Put

R202 On  07-February-13 09/01/2013 219.2416 219.2416219.3084Bond Future 219.31  50,656.00 

R202 On  07-February-13 09/01/2013  204.99 14 1414318Bond Future 14318  0.00 Call

R202 On  07-February-13 09/01/2013  205.01 14 1414298Bond Future 14298  0.00 Call

R202 On  07-February-13 09/01/2013  205.00 14 1414308Bond Future 14308  0.00 Call

R202 On  07-February-13 09/01/2013  205.00 0 00Bond Future 0  0.00 Put

R202 On  07-February-13 09/01/2013  205.01 0 00Bond Future 0  0.00 Put

R202 On  07-February-13 09/01/2013  204.99 0 00Bond Future 0  0.00 Put
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R202 On  02-May-13 09/01/2013 222.0055 222.0055222.0728Bond Future 222.07  1.00 

R202 On  02-May-13 09/01/2013  211.04 11 1111033Bond Future 11033  0.00 Call

R202 On  02-May-13 09/01/2013  211.05 11 1111023Bond Future 11023  0.00 Call

R202 On  02-May-13 09/01/2013  211.06 11 1111013Bond Future 11013  0.00 Call

R202 On  02-May-13 09/01/2013  211.06 0 00Bond Future 0  0.00 Put

R202 On  02-May-13 09/01/2013  211.05 0 00Bond Future 0  0.00 Put

R202 On  02-May-13 09/01/2013  211.04 0 00Bond Future 0  0.00 Put

R203 On  07-February-13 09/01/2013 113.4666 113.46665.6683Bond Future 5.67  19,398.00 

R203 On  07-February-13 09/01/2013  5.54 0 0288Bond Future 288  10,000.00 Call

R203 On  07-February-13 09/01/2013  6.11 2 21900Bond Future 1900  12,600.00 Call

R203 On  07-February-13 09/01/2013  6.45 3 33254Bond Future 3254  0.00 Call

R203 On  07-February-13 09/01/2013  6.94 5 55229Bond Future 5229  0.00 Call

R203 On  07-February-13 09/01/2013  7.15 6 66063Bond Future 6063  0.00 Call

R203 On  07-February-13 09/01/2013  6.50 3 33457Bond Future 3457  0.00 Call

R203 On  07-February-13 09/01/2013  6.55 3 33660Bond Future 3660  0.00 Call

R203 On  07-February-13 09/01/2013  6.65 4 44064Bond Future 4064  0.00 Call

R203 On  07-February-13 09/01/2013  6.65 0 01Bond Future 1  30,250.00 Put

R203 On  07-February-13 09/01/2013  6.55 0 01Bond Future 1  0.00 Put

R203 On  07-February-13 09/01/2013  6.50 0 02Bond Future 2  0.00 Put

R203 On  07-February-13 09/01/2013  7.15 0 00Bond Future 0  0.00 Put

R203 On  07-February-13 09/01/2013  6.94 0 00Bond Future 0  0.00 Put

R203 On  07-February-13 09/01/2013  6.45 0 03Bond Future 3  0.00 Put

R203 On  07-February-13 09/01/2013  6.11 0 048Bond Future 48  3,254.00 Put

R203 On  07-February-13 09/01/2013  5.54 1 1833Bond Future 833  0.00 Put

R203 On  02-May-13 09/01/2013 110.6836 110.68365.6907Bond Future 5.69  22.00 

R203 On  02-May-13 09/01/2013  5.90 1 11484Bond Future 1484  0.00 Call

R203 On  02-May-13 09/01/2013  5.89 1 11459Bond Future 1459  0.00 Call

R203 On  02-May-13 09/01/2013  5.91 1 11510Bond Future 1510  0.00 Call

R203 On  02-May-13 09/01/2013  5.91 1 1629Bond Future 629  0.00 Put

R203 On  02-May-13 09/01/2013  5.89 1 1658Bond Future 658  0.00 Put

R203 On  02-May-13 09/01/2013  5.90 1 1644Bond Future 644  0.00 Put

R203 On  07-November-13 09/01/2013 109.5647 109.56475.7491Bond Future 5.75  0.00 

R203 On  07-November-13 09/01/2013  5.99 2 22053Bond Future 2053  0.00 Call

R203 On  07-November-13 09/01/2013  6.00 2 22074Bond Future 2074  0.00 Call
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R203 On  07-November-13 09/01/2013  5.71 0 01500Bond Future 1500  0.00 Call

R203 On  07-November-13 09/01/2013  6.01 2 22096Bond Future 2096  0.00 Call

R203 On  07-November-13 09/01/2013  6.01 1 11167Bond Future 1167  0.00 Put

R203 On  07-November-13 09/01/2013  5.71 0 01640Bond Future 1640  0.00 Put

R203 On  07-November-13 09/01/2013  6.00 1 11181Bond Future 1181  0.00 Put

R203 On  07-November-13 09/01/2013  5.99 1 11195Bond Future 1195  0.00 Put

R204 On  07-February-13 09/01/2013 111.0743 111.07435.9152Bond Future 5.92  16,672.00 

R204 On  07-February-13 09/01/2013  7.29 7 76859Bond Future 6859  0.00 Call

R204 On  07-February-13 09/01/2013  7.45 7 77622Bond Future 7622  0.00 Call

R204 On  07-February-13 09/01/2013  7.95 10 109964Bond Future 9964  0.00 Call

R204 On  07-February-13 09/01/2013  8.00 10 1010195Bond Future 10195  0.00 Call

R204 On  07-February-13 09/01/2013  8.05 10 1010425Bond Future 10425  0.00 Call

R204 On  07-February-13 09/01/2013  8.05 0 00Bond Future 0  0.00 Put

R204 On  07-February-13 09/01/2013  8.00 0 00Bond Future 0  0.00 Put

R204 On  07-February-13 09/01/2013  7.95 0 00Bond Future 0  0.00 Put

R204 On  07-February-13 09/01/2013  7.45 0 00Bond Future 0  0.00 Put

R204 On  07-February-13 09/01/2013  7.29 0 00Bond Future 0  0.00 Put

R204 On  02-May-13 09/01/2013 112.4189 112.41895.9471Bond Future 5.95  24.00 

R204 On  02-May-13 09/01/2013  6.30 2 22424Bond Future 2424  0.00 Call

R204 On  02-May-13 09/01/2013  6.29 2 22390Bond Future 2390  0.00 Call

R204 On  02-May-13 09/01/2013  6.31 2 22459Bond Future 2459  0.00 Call

R204 On  02-May-13 09/01/2013  6.31 1 1664Bond Future 664  0.00 Put

R204 On  02-May-13 09/01/2013  6.29 1 1693Bond Future 693  0.00 Put

R204 On  02-May-13 09/01/2013  6.30 1 1678Bond Future 678  0.00 Put

R204 On  07-November-13 09/01/2013 111.4238 111.42386.0260Bond Future 6.03  0.00 

R204 On  07-November-13 09/01/2013  6.30 3 32884Bond Future 2884  0.00 Call

R204 On  07-November-13 09/01/2013  6.31 3 32912Bond Future 2912  0.00 Call

R204 On  07-November-13 09/01/2013  6.29 3 32857Bond Future 2857  0.00 Call

R204 On  07-November-13 09/01/2013  7.00 5 55067Bond Future 5067  0.00 Call

R204 On  07-November-13 09/01/2013  7.00 1 1730Bond Future 730  180.00 Put

R204 On  07-November-13 09/01/2013  6.29 2 21660Bond Future 1660  0.00 Put

R204 On  07-November-13 09/01/2013  6.31 2 21625Bond Future 1625  0.00 Put

R204 On  07-November-13 09/01/2013  6.30 2 21642Bond Future 1642  0.00 Put

R206 On  07-February-13 09/01/2013 102.7856 102.78565.0145Bond Future 5.01  1,120.00 
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R206 On  07-February-13 09/01/2013  4.76 0 03Bond Future 3  0.00 Call

R206 On  07-February-13 09/01/2013  5.00 0 053Bond Future 53  0.00 Call

R206 On  07-February-13 09/01/2013  5.95 1 1843Bond Future 843  0.00 Call

R206 On  07-February-13 09/01/2013  6.00 1 1888Bond Future 888  0.00 Call

R206 On  07-February-13 09/01/2013  6.05 1 1933Bond Future 933  0.00 Call

R206 On  07-February-13 09/01/2013  6.05 0 00Bond Future 0  0.00 Put

R206 On  07-February-13 09/01/2013  6.00 0 00Bond Future 0  0.00 Put

R206 On  07-February-13 09/01/2013  5.95 0 00Bond Future 0  0.00 Put

R206 On  07-February-13 09/01/2013  5.00 0 066Bond Future 66  0.00 Put

R206 On  07-February-13 09/01/2013  4.76 0 0235Bond Future 235  0.00 Put

R206 On  02-May-13 09/01/2013 104.0299 104.02994.9316Bond Future 4.93  23.00 

R206 On  02-May-13 09/01/2013  3.40 0 00Bond Future 0  0.00 Call

R206 On  02-May-13 09/01/2013  3.39 0 00Bond Future 0  0.00 Call

R206 On  02-May-13 09/01/2013  3.41 0 00Bond Future 0  0.00 Call

R206 On  02-May-13 09/01/2013  3.41 1 11049Bond Future 1049  0.00 Put

R206 On  02-May-13 09/01/2013  3.39 1 11062Bond Future 1062  0.00 Put

R206 On  02-May-13 09/01/2013  3.40 1 11055Bond Future 1055  0.00 Put

R206 On  07-November-13 09/01/2013 103.0727 103.07273.7278Bond Future 3.73  0.00 

R206 On  07-November-13 09/01/2013  4.30 0 0117Bond Future 117  0.00 Call

R206 On  07-November-13 09/01/2013  4.31 0 0118Bond Future 118  0.00 Call

R206 On  07-November-13 09/01/2013  4.29 0 0115Bond Future 115  0.00 Call

R206 On  07-November-13 09/01/2013  4.29 0 014Bond Future 14  0.00 Put

R206 On  07-November-13 09/01/2013  4.31 0 014Bond Future 14  0.00 Put

R206 On  07-November-13 09/01/2013  4.30 0 014Bond Future 14  0.00 Put

R207 On  07-February-13 09/01/2013 106.1902 106.19026.1576Bond Future 6.16  11,309.00 

R207 On  07-February-13 09/01/2013  7.66 8 88255Bond Future 8255  0.00 Call

R207 On  07-February-13 09/01/2013  7.80 9 98984Bond Future 8984  0.00 Call

R207 On  07-February-13 09/01/2013  8.20 11 1111028Bond Future 11028  0.00 Call

R207 On  07-February-13 09/01/2013  8.30 11 1111531Bond Future 11531  0.00 Call

R207 On  07-February-13 09/01/2013  8.25 11 1111280Bond Future 11280  0.00 Call

R207 On  07-February-13 09/01/2013  8.25 0 00Bond Future 0  0.00 Put

R207 On  07-February-13 09/01/2013  8.30 0 00Bond Future 0  0.00 Put

R207 On  07-February-13 09/01/2013  8.20 0 00Bond Future 0  0.00 Put

R207 On  07-February-13 09/01/2013  7.80 0 00Bond Future 0  0.00 Put
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R207 On  07-February-13 09/01/2013  7.66 0 00Bond Future 0  0.00 Put

R207 On  02-May-13 09/01/2013 107.4758 107.47586.1969Bond Future 6.20  0.00 

R207 On  02-May-13 09/01/2013  6.45 2 22481Bond Future 2481  0.00 Call

R207 On  02-May-13 09/01/2013  6.46 2 22516Bond Future 2516  0.00 Call

R207 On  02-May-13 09/01/2013  6.44 2 22446Bond Future 2446  0.00 Call

R207 On  02-May-13 09/01/2013  6.44 1 11096Bond Future 1096  0.00 Put

R207 On  02-May-13 09/01/2013  6.46 1 11056Bond Future 1056  0.00 Put

R207 On  02-May-13 09/01/2013  6.45 1 11076Bond Future 1076  0.00 Put

R207 On  07-November-13 09/01/2013 106.7405 106.74056.2893Bond Future 6.29  0.00 

R207 On  07-November-13 09/01/2013  6.70 4 43930Bond Future 3930  0.00 Call

R207 On  07-November-13 09/01/2013  6.69 4 43898Bond Future 3898  0.00 Call

R207 On  07-November-13 09/01/2013  6.71 4 43962Bond Future 3962  0.00 Call

R207 On  07-November-13 09/01/2013  6.71 2 21801Bond Future 1801  0.00 Put

R207 On  07-November-13 09/01/2013  6.69 2 21838Bond Future 1838  0.00 Put

R207 On  07-November-13 09/01/2013  6.70 2 21820Bond Future 1820  0.00 Put

R208 On  07-February-13 09/01/2013 104.9081 104.90816.2926Bond Future 6.29  19,911.00 

R208 On  07-February-13 09/01/2013  6.00 0 0267Bond Future 267  12,250.00 Call

R208 On  07-February-13 09/01/2013  7.78 9 98999Bond Future 8999  0.00 Call

R208 On  07-February-13 09/01/2013  7.85 9 99398Bond Future 9398  0.00 Call

R208 On  07-February-13 09/01/2013  8.83 14 1414767Bond Future 14767  0.00 Call

R208 On  07-February-13 09/01/2013  7.95 10 109964Bond Future 9964  0.00 Call

R208 On  07-February-13 09/01/2013  8.00 10 1010246Bond Future 10246  0.00 Call

R208 On  07-February-13 09/01/2013  8.05 10 1010526Bond Future 10526  0.00 Call

R208 On  07-February-13 09/01/2013  8.05 0 00Bond Future 0  0.00 Put

R208 On  07-February-13 09/01/2013  8.00 0 00Bond Future 0  0.00 Put

R208 On  07-February-13 09/01/2013  7.95 0 00Bond Future 0  0.00 Put

R208 On  07-February-13 09/01/2013  8.83 0 00Bond Future 0  0.00 Put

R208 On  07-February-13 09/01/2013  7.85 0 00Bond Future 0  0.00 Put

R208 On  07-February-13 09/01/2013  7.78 0 00Bond Future 0  0.00 Put

R208 On  07-February-13 09/01/2013  6.00 3 32160Bond Future 2160  0.00 Put

R208 On  02-May-13 09/01/2013 102.7851 102.78516.3301Bond Future 6.33  47.00 

R208 On  02-May-13 09/01/2013  6.66 3 33060Bond Future 3060  0.00 Call

R208 On  02-May-13 09/01/2013  6.65 3 33019Bond Future 3019  0.00 Call

R208 On  02-May-13 09/01/2013  6.64 3 32978Bond Future 2978  0.00 Call
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R208 On  02-May-13 09/01/2013  6.64 1 11067Bond Future 1067  0.00 Put

R208 On  02-May-13 09/01/2013  6.65 1 11046Bond Future 1046  0.00 Put

R208 On  02-May-13 09/01/2013  6.66 1 11026Bond Future 1026  0.00 Put

R208 On  07-November-13 09/01/2013 102.2129 102.21296.4217Bond Future 6.42  0.00 

R208 On  07-November-13 09/01/2013  6.81 4 44381Bond Future 4381  0.00 Call

R208 On  07-November-13 09/01/2013  7.50 7 77121Bond Future 7121  0.00 Call

R208 On  07-November-13 09/01/2013  6.80 4 44345Bond Future 4345  0.00 Call

R208 On  07-November-13 09/01/2013  6.79 4 44309Bond Future 4309  0.00 Call

R208 On  07-November-13 09/01/2013  6.79 3 32174Bond Future 2174  0.00 Put

R208 On  07-November-13 09/01/2013  6.80 3 32152Bond Future 2152  0.00 Put

R208 On  07-November-13 09/01/2013  7.50 1 11021Bond Future 1021  230.00 Put

R208 On  07-November-13 09/01/2013  6.81 3 32131Bond Future 2131  0.00 Put

R209 On  07-February-13 09/01/2013 83.6225 83.62257.9490Bond Future 7.95  11,334.00 

R209 On  07-February-13 09/01/2013  8.63 5 55897Bond Future 5897  0.00 Call

R209 On  07-February-13 09/01/2013  8.83 7 77433Bond Future 7433  0.00 Call

R209 On  07-February-13 09/01/2013  8.95 8 88348Bond Future 8348  0.00 Call

R209 On  07-February-13 09/01/2013  9.10 9 99475Bond Future 9475  0.00 Call

R209 On  07-February-13 09/01/2013  9.00 8 88726Bond Future 8726  0.00 Call

R209 On  07-February-13 09/01/2013  9.05 8 89101Bond Future 9101  0.00 Call

R209 On  07-February-13 09/01/2013  9.06 8 89176Bond Future 9176  0.00 Call

R209 On  07-February-13 09/01/2013  9.06 0 05Bond Future 5  0.00 Put

R209 On  07-February-13 09/01/2013  9.05 0 06Bond Future 6  0.00 Put

R209 On  07-February-13 09/01/2013  9.00 0 08Bond Future 8  0.00 Put

R209 On  07-February-13 09/01/2013  9.10 0 04Bond Future 4  0.00 Put

R209 On  07-February-13 09/01/2013  8.95 0 011Bond Future 11  0.00 Put

R209 On  07-February-13 09/01/2013  8.83 0 024Bond Future 24  14,000.00 Put

R209 On  07-February-13 09/01/2013  8.63 0 076Bond Future 76  11,000.00 Put

R209 On  02-May-13 09/01/2013 81.4931 81.49318.0045Bond Future 8.00  33.00 

R209 On  02-May-13 09/01/2013  8.01 3 33104Bond Future 3104  0.00 Call

R209 On  02-May-13 09/01/2013  8.00 3 33059Bond Future 3059  0.00 Call

R209 On  02-May-13 09/01/2013  7.99 3 33016Bond Future 3016  0.00 Call

R209 On  02-May-13 09/01/2013  7.99 4 43145Bond Future 3145  0.00 Put

R209 On  02-May-13 09/01/2013  8.00 4 43099Bond Future 3099  0.00 Put

R209 On  02-May-13 09/01/2013  8.01 4 43054Bond Future 3054  0.00 Put
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R209 On  07-November-13 09/01/2013 80.5874 80.58748.1339Bond Future 8.13  0.00 

R209 On  07-November-13 09/01/2013  8.81 9 98893Bond Future 8893  0.00 Call

R209 On  07-November-13 09/01/2013  9.50 12 1212462Bond Future 12462  0.00 Call

R209 On  07-November-13 09/01/2013  8.80 9 98842Bond Future 8842  0.00 Call

R209 On  07-November-13 09/01/2013  8.79 9 98792Bond Future 8792  0.00 Call

R209 On  07-November-13 09/01/2013  8.79 4 43381Bond Future 3381  0.00 Put

R209 On  07-November-13 09/01/2013  8.80 4 43353Bond Future 3353  0.00 Put

R209 On  07-November-13 09/01/2013  9.50 2 21808Bond Future 1808  180.00 Put

R209 On  07-November-13 09/01/2013  8.81 4 43326Bond Future 3326  0.00 Put

R210 On  07-February-13 09/01/2013 166.3578 166.3578166.4053Bond Future 166.41  1,212.00 

R210 On  07-February-13 09/01/2013  156.99 9 99415Bond Future 9415  0.00 Call

R210 On  07-February-13 09/01/2013  157.00 9 99405Bond Future 9405  0.00 Call

R210 On  07-February-13 09/01/2013  157.01 9 99395Bond Future 9395  0.00 Call

R210 On  07-February-13 09/01/2013  157.01 0 00Bond Future 0  0.00 Put

R210 On  07-February-13 09/01/2013  157.00 0 00Bond Future 0  0.00 Put

R210 On  07-February-13 09/01/2013  156.99 0 00Bond Future 0  0.00 Put

R210 On  02-May-13 09/01/2013 166.5977 166.5977166.6458Bond Future 166.65  7.00 

R210 On  02-May-13 09/01/2013  161.14 5 55506Bond Future 5506  0.00 Call

R210 On  02-May-13 09/01/2013  161.16 5 55486Bond Future 5486  0.00 Call

R210 On  02-May-13 09/01/2013  161.15 5 55496Bond Future 5496  0.00 Call

R210 On  02-May-13 09/01/2013  161.15 0 00Bond Future 0  0.00 Put

R210 On  02-May-13 09/01/2013  161.16 0 00Bond Future 0  0.00 Put

R210 On  02-May-13 09/01/2013  161.14 0 00Bond Future 0  0.00 Put

R211 On  07-February-13 09/01/2013 126.2865 126.2865126.0620Bond Future 126.06  522.00 

R211 On  07-February-13 09/01/2013  122.99 3 33072Bond Future 3072  0.00 Call

R211 On  07-February-13 09/01/2013  123.00 3 33062Bond Future 3062  0.00 Call

R211 On  07-February-13 09/01/2013  123.01 3 33052Bond Future 3052  0.00 Call

R211 On  07-February-13 09/01/2013  123.01 0 00Bond Future 0  0.00 Put

R211 On  07-February-13 09/01/2013  123.00 0 00Bond Future 0  0.00 Put

R211 On  07-February-13 09/01/2013  122.99 0 00Bond Future 0  0.00 Put

R211 On  02-May-13 09/01/2013 127.8784 127.8784127.6511Bond Future 127.65  7.00 

R211 On  02-May-13 09/01/2013  125.69 2 21961Bond Future 1961  0.00 Call

R211 On  02-May-13 09/01/2013  125.71 2 21941Bond Future 1941  0.00 Call

R211 On  02-May-13 09/01/2013  125.70 2 21951Bond Future 1951  0.00 Call
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R211 On  02-May-13 09/01/2013  125.70 0 00Bond Future 0  0.00 Put

R211 On  02-May-13 09/01/2013  125.71 0 00Bond Future 0  0.00 Put

R211 On  02-May-13 09/01/2013  125.69 0 00Bond Future 0  0.00 Put

R212 On  07-February-13 09/01/2013 132.5332 132.5332132.8899Bond Future 132.89  10,659.00 

R212 On  07-February-13 09/01/2013  128.99 4 43900Bond Future 3900  0.00 Call

R212 On  07-February-13 09/01/2013  129.00 4 43890Bond Future 3890  0.00 Call

R212 On  07-February-13 09/01/2013  129.01 4 43880Bond Future 3880  0.00 Call

R212 On  07-February-13 09/01/2013  129.01 0 00Bond Future 0  0.00 Put

R212 On  07-February-13 09/01/2013  129.00 0 00Bond Future 0  0.00 Put

R212 On  07-February-13 09/01/2013  128.99 0 00Bond Future 0  0.00 Put

R212 On  02-May-13 09/01/2013 134.2040 134.2040134.5650Bond Future 134.57  11.00 

R212 On  02-May-13 09/01/2013  131.09 3 33475Bond Future 3475  0.00 Call

R212 On  02-May-13 09/01/2013  131.11 3 33455Bond Future 3455  0.00 Call

R212 On  02-May-13 09/01/2013  131.10 3 33465Bond Future 3465  0.00 Call

R212 On  02-May-13 09/01/2013  131.10 0 00Bond Future 0  0.00 Put

R212 On  02-May-13 09/01/2013  131.11 0 00Bond Future 0  0.00 Put

R212 On  02-May-13 09/01/2013  131.09 0 00Bond Future 0  0.00 Put

R213 On  07-February-13 09/01/2013 96.0341 96.03417.6593Bond Future 7.66  10,414.00 

R213 On  07-February-13 09/01/2013  8.90 10 1010528Bond Future 10528  0.00 Call

R213 On  07-February-13 09/01/2013  8.95 10 1010914Bond Future 10914  0.00 Call

R213 On  07-February-13 09/01/2013  9.05 11 1111678Bond Future 11678  0.00 Call

R213 On  07-February-13 09/01/2013  9.00 11 1111297Bond Future 11297  0.00 Call

R213 On  07-February-13 09/01/2013  9.00 0 03Bond Future 3  0.00 Put

R213 On  07-February-13 09/01/2013  9.05 0 02Bond Future 2  0.00 Put

R213 On  07-February-13 09/01/2013  8.95 0 04Bond Future 4  0.00 Put

R213 On  07-February-13 09/01/2013  8.90 0 05Bond Future 5  0.00 Put

R213 On  02-May-13 09/01/2013 93.6623 93.66237.7132Bond Future 7.71  5.00 

R213 On  02-May-13 09/01/2013  7.86 4 44063Bond Future 4063  0.00 Call

R213 On  02-May-13 09/01/2013  7.84 4 43963Bond Future 3963  0.00 Call

R213 On  02-May-13 09/01/2013  7.85 4 44013Bond Future 4013  0.00 Call

R213 On  02-May-13 09/01/2013  7.85 3 32777Bond Future 2777  0.00 Put

R213 On  02-May-13 09/01/2013  7.84 3 32817Bond Future 2817  0.00 Put

R213 On  02-May-13 09/01/2013  7.86 3 32737Bond Future 2737  0.00 Put

R213 On  07-November-13 09/01/2013 92.6984 92.69847.8426Bond Future 7.84  0.00 
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R213 On  07-November-13 09/01/2013  8.61 9 99496Bond Future 9496  0.00 Call

R213 On  07-November-13 09/01/2013  8.60 9 99442Bond Future 9442  0.00 Call

R213 On  07-November-13 09/01/2013  8.59 9 99389Bond Future 9389  0.00 Call

R213 On  07-November-13 09/01/2013  8.59 4 43103Bond Future 3103  0.00 Put

R213 On  07-November-13 09/01/2013  8.60 3 33076Bond Future 3076  0.00 Put

R213 On  07-November-13 09/01/2013  8.61 3 33050Bond Future 3050  0.00 Put

R214 On  07-February-13 09/01/2013 85.5084 85.50847.9888Bond Future 7.99  1,714.00 

R214 On  07-February-13 09/01/2013  8.59 5 55627Bond Future 5627  0.00 Call

R214 On  07-February-13 09/01/2013  8.60 5 55705Bond Future 5705  0.00 Call

R214 On  07-February-13 09/01/2013  8.61 5 55784Bond Future 5784  0.00 Call

R214 On  07-February-13 09/01/2013  8.61 0 0146Bond Future 146  0.00 Put

R214 On  07-February-13 09/01/2013  8.60 0 0153Bond Future 153  0.00 Put

R214 On  07-February-13 09/01/2013  8.59 0 0161Bond Future 161  0.00 Put
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