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Derivatives Monthly Statistics Report

For March 2013

Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
15/03/2013 0106 On 22-December-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/03/2013 0357 On 15-September-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/03/2013 0403 On 21-December-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/03/2013 0457 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/03/2013 0703 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/03/2013 0757 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/03/2013 0804 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/03/2013 0807 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/03/2013 0857 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/03/2013 0904 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/03/2013 0908 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/03/2013 0957 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/03/2013 0986 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/03/2013 1386 On 28-February-31 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/03/2013 1409 On 28-February-41 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/03/2013 2025 On 02-May-13 Bond Future 114.08 113.9608 114.0779 113.9608 0.00
15/03/2013 2025 On 02-May-13 113.41 Call Bond Future 664 1 664 1 0.00
15/03/2013 2025 On 02-May-13 113.41 Put Bond Future 0 0 0 0 0.00
15/03/2013 2038 On 02-May-13 Bond Future 112.69 112.4754 112.6901 112.4754 9.00
15/03/2013 2038 On 02-May-13 111.60 Call Bond Future 1086 1 1086 1 0.00
15/03/2013 2038 On 02-May-13 111.60 Put Bond Future 0 0 0 0 0.00
15/03/2013 2050 On 02-May-13 Bond Future 118.69 118.6942 118.6928 118.6942 122.00
15/03/2013 2050 On 02-May-13 117.60 Call Bond Future 1095 1 1095 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
15/03/2013 2050 On 02-May-13 117.60 Put Bond Future 0 0 0 0 0.00
15/03/2013 5701 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/03/2013 5706 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/03/2013 8607 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/03/2013 8608 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/03/2013 8657 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/03/2013 Al03 On 09-March-16 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/03/2013 AL7T On 02-May-13 Index Future 49410 493.4050 494.0980 493.4050 12.00
15/03/2013 AL7T On 01-August-13 Index Future 500.56 499.8580 500.5600 499.8580 0.00
15/03/2013 AL7T On 07-November-13 Index Future 507.68 506.9720 507.6840 506.9720 0.00
15/03/2013 ALBI On 02-May-13 Index Future 439.48 438.8600 439.4800 438.8600 1,017.00
15/03/2013 ALBI On 01-August-13 Index Future 44523 444.6000 445.2280 444.6000 79.00
15/03/2013 ALBI On 07-November-13 Index Future 451.57 450.9280 451.5650 450.9280 85.00
15/03/2013 C023 On 28-February-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/03/2013 C025 On 31-January-25 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/03/2013 C038 On 31-January-38 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/03/2013 C048 On 28-February-48 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/03/2013 C050 On 31-December-50 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/03/2013 C157 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/03/2013 C186 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/03/2013 C189 On 01-April-13 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/03/2013 C197 On 07-December-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/03/2013 C201 On 22-December-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/03/2013 C202 On 07-December-33 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/03/2013 C203 On 15-September-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/03/2013 C204 On 21-December-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/03/2013 C206 On 15-January-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/03/2013 C207 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/03/2013 C208 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/03/2013 C209 On 31-March-36 Price Contribution 6.25 6.2500 6.2500 6.2500 0.00
15/03/2013 C210 On 31-March-28 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/03/2013 C211 On 31-January-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/03/2013 C212 On 31-January-22 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/03/2013 C213 On 28-February-31 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
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15/03/2013 C214 On 28-February-41 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/03/2013 CES1 On 20-April-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/03/2013 CS23 On 25-January-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/03/2013 CS26 On 02-April-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/03/2013 CS33 On 15-September-33 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/03/2013 EL28 On 02-May-13 Bond Future 113.17 113.1733 113.1720 113.1733 0.00
15/03/2013 EL28 On 02-May-13 113.32 Call Bond Future 0 0 0 0 0.00
15/03/2013 EL28 On 02-May-13 113.32 Put Bond Future 144 0 144 0 0.00
15/03/2013 ES33 On 02-May-13 Bond Future 8.84 88.2267 8.8422 88.2267 3,363.00
15/03/2013 ES33 On 02-May-13 91.02 Call Bond Future 79312 79 79312 79 0.00
15/03/2013 ES33 On 02-May-13 91.02 Put Bond Future 0 0 0 0 0.00
15/03/2013 ES33 On 01-August-13 Bond Future 8.93 89.3807 8.9326 89.3807 0.00
15/03/2013 ES33 On 01-August-13 9.00 Call Bond Future 557 0 557 0 0.00
15/03/2013 ES33 On 01-August-13 91.02 Call Bond Future 78598 78 78598 78 0.00
15/03/2013 ES33 On 01-August-13 91.02 Put Bond Future 0 0 0 0 0.00
15/03/2013 ES33 On 01-August-13 9.00 Put Bond Future 0 0 0 0 0.00
15/03/2013 GOVI On 02-May-13 GOV 439.34 438.7670 439.3420 438.7670 98.00
15/03/2013 GOVI On 02-May-13 432.99 Call GOV 63520 6 63520 6 0.00
15/03/2013 GOVI On 02-May-13 433.00 Call GovI 63420 6 63420 6 0.00
15/03/2013 GOVI On 02-May-13 433.01 Call GOoVvI 63320 6 63320 6 0.00
15/03/2013 GOVI On 02-May-13 433.01 Put GOV 0 0 0 0 0.00
15/03/2013 GOVI On 02-May-13 433.00 Put GovI 0 0 0 0 0.00
15/03/2013 GOVI On 02-May-13 432.99 Put GOoVvI 0 0 0 0 0.00
15/03/2013 GOVI On 01-August-13 GOV 445.09 444.5050 445.0890 444.5050 280.00
15/03/2013 GOVI On 01-August-13 445,99 Call GovI 0 0 0 0 0.00
15/03/2013 GOVI On 01-August-13 446.01 Call GOoVvI 0 0 0 0 0.00
15/03/2013 GOVI On 01-August-13 446.00 Call GOV 0 0 0 0 0.00
15/03/2013 GOVI On 01-August-13 446.00 Put GovI 9110 1 9110 1 0.00
15/03/2013 GOVI On 01-August-13 446.01 Put GOoVI 9210 2 9210 2 0.00
15/03/2013 GOVI On 01-August-13 445,99 Put GOV 9010 1 9010 1 0.00
15/03/2013 GOVI On 07-November-13 GOV 451.42 450.8320 451.4230 450.8320 0.00
15/03/2013 GOVI On 07-November-13 445.99 Call GOoVvI 54330 5 54330 5 0.00
15/03/2013 GOVI On 07-November-13 446.00 Call GOV 54230 5 54230 5 0.00
15/03/2013 GOVI On 07-November-13 446.01 Call GovI 54130 5 54130 5 0.00
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15/03/2013 GOVI On 07-November-13 446.01 Put GovI 0 0 0 0 0.00
15/03/2013 GOVI On 07-November-13 446.00 Put GovVvI 0 0 0 0 0.00
15/03/2013 GOVI On 07-November-13 445,99 Put GOV 0 0 0 0 0.00
15/03/2013 GVIX On 01-January-29 LIVE INDEX 110.00 110.0000 110.0000 110.0000 0.00
15/03/2013 IGOV On 02-May-13 Index Future 203.06 203.1090 203.0600 203.1090 459.00
15/03/2013 IGOV On 01-August-13 Index Future 205.77 205.8200 205.7700 205.8200 149.00
15/03/2013 IGOV On 07-November-13 Index Future 208.77 208.8150 208.7650 208.8150 7.00
15/03/2013 ILBI On 02-May-13 Index Future 549.64 549.5300 549.6370 549.5300 183.00
15/03/2013 J157 On 15-September-15 Interest Rate Swap 8.82 0.0200 8.8220 0.0200 0.00
15/03/2013 J186 On 21-December-26 Interest Rate Swap 8.68 0.1077 8.6830 0.1077 0.00
15/03/2013 J201 On 22-December-14 Interest Rate Swap 8.66 0.0514 8.6550 0.0514 0.00
15/03/2013 J203 On 15-September-17 Interest Rate Swap 8.98 0.0847 8.9750 0.0847 0.00
15/03/2013 J204 On 21-December-18 Interest Rate Swap 8.96 0.0958 8.9620 0.0958 0.00
15/03/2013 J207 On 15-January-20 Interest Rate Swap 9.00 0.0691 8.9970 0.0691 0.00
15/03/2013 JBAF On 20-March-13 Jibar Tradeable Future 5.12 94.8800 5.1200 94.8800 1,000.00
15/03/2013 JBAF On 17-April-13 Jibar Tradeable Future 5.12 94.8800 5.1200 94.8800 0.00
15/03/2013 JBAF On 15-May-13 Jibar Tradeable Future 5.11 94.8800 5.1100 94.8800 0.00
15/03/2013 JBAF On 19-June-13 Jibar Tradeable Future 5.10 94.8800 5.1000 94.8800 500.00
15/03/2013 JBAF On 17-July-13 Jibar Tradeable Future 5.10 94.8800 5.1000 94.8800 0.00
15/03/2013 JBAF On 21-August-13 Jibar Tradeable Future 5.09 94.8900 5.0900 94.8900 0.00
15/03/2013 JBAF On 18-September-13 Jibar Tradeable Future 5.09 94.9000 5.0900 94.9000 2,200.00
15/03/2013 JBAF On 18-December-13 Jibar Tradeable Future 5.12 94.8600 5.1200 94.8600 2,000.00
15/03/2013 JBAF On 19-March-14 Jibar Tradeable Future 5.21 94.7500 5.2100 94.7500 400.00
15/03/2013 JBAF On 18-June-14 Jibar Tradeable Future 5.32 94.6500 5.3200 94.6500 800.00
15/03/2013 JBAF On 17-September-14 Jibar Tradeable Future 5.45 94.5200 5.4500 94.5200 0.00
15/03/2013 JBAF On 17-December-14 Jibar Tradeable Future 5.61 94.3600 5.6100 94.3600 0.00
15/03/2013 OTH1 On 02-May-13 Index Future 427.80 427.8020 427.8020 427.8020 0.00
15/03/2013 R023 On 02-May-13 Bond Future 6.84 107.6188 6.8448 107.6188 6,470.00
15/03/2013 R023 On 02-May-13 7.04 Call Bond Future 1423 1 1423 1 0.00
15/03/2013 R023 On 02-May-13 7.06 Call Bond Future 1567 1 1567 1 0.00
15/03/2013 R023 On 02-May-13 7.05 Call Bond Future 1495 1 1495 1 0.00
15/03/2013 R023 On 02-May-13 7.05 Put Bond Future 0 0 0 0 0.00
15/03/2013 R023 On 02-May-13 7.06 Put Bond Future 0 0 0 0 0.00
15/03/2013 R023 On 02-May-13 7.04 Put Bond Future 0 0 0 0 0.00
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15/03/2013 R023 On 01-August-13 Bond Future 6.90 109.0263 6.9003 109.0263 0.00
15/03/2013 R023 On 01-August-13 7.29 Call Bond Future 2751 3 2751 3 0.00
15/03/2013 R023 On 01-August-13 7.30 Call Bond Future 2820 3 2820 3 0.00
15/03/2013 R023 On 01-August-13 7.31 Call Bond Future 2889 3 2889 3 0.00
15/03/2013 R023 On 01-August-13 7.31 Put Bond Future 0 0 0 0 0.00
15/03/2013 R023 On 01-August-13 7.30 Put Bond Future 0 0 0 0 0.00
15/03/2013 R023 On 01-August-13 7.29 Put Bond Future 0 0 0 0 0.00
15/03/2013 R157 On 02-May-13 Bond Future 5.39 119.6316 5.3907 119.6316 6,078.00
15/03/2013 R157 On 02-May-13 5.34 Call Bond Future 230 0 230 0 0.00
15/03/2013 R157 On 02-May-13 5.36 Call Bond Future 252 0 252 0 0.00
15/03/2013 R157 On 02-May-13 5.35 Call Bond Future 240 0 240 0 0.00
15/03/2013 R157 On 02-May-13 5.35 Put Bond Future 339 0 339 0 0.00
15/03/2013 R157 On 02-May-13 5.36 Put Bond Future 326 0 326 0 0.00
15/03/2013 R157 On 02-May-13 5.34 Put Bond Future 353 0 353 0 0.00
15/03/2013 R157 On 01-August-13 Bond Future 5.40 121.1962 5.3996 121.1962 0.00
15/03/2013 R157 On 01-August-13 116.11 Call Bond Future 91754 92 91754 92 0.00
15/03/2013 R157 On 01-August-13 116.11 Put Bond Future 0 0 0 0 0.00
15/03/2013 R157 On 07-November-13 Bond Future 5.41 116.1143 5.4117 116.1143 0.00
15/03/2013 R157 On 07-November-13 5.59 Call Bond Future 704 1 704 1 0.00
15/03/2013 R157 On 07-November-13 5.60 Call Bond Future 716 1 716 1 0.00
15/03/2013 R157 On 07-November-13 5.61 Call Bond Future 727 1 727 1 0.00
15/03/2013 R157 On 07-November-13 5.61 Put Bond Future 354 0 354 0 0.00
15/03/2013 R157 On 07-November-13 5.60 Put Bond Future 361 0 361 0 0.00
15/03/2013 R157 On 07-November-13 5.59 Put Bond Future 368 0 368 0 0.00
15/03/2013 R186 On 02-May-13 Bond Future 7.43 129.7255 7.4273 129.7255 64,898.00
15/03/2013 R186 On 02-May-13 6.75 Call Bond Future 205 0 205 0 350.00
15/03/2013 R186 On 02-May-13 7.39 Call Bond Future 1860 2 1860 2 0.00
15/03/2013 R186 On 02-May-13 7.40 Call Bond Future 1908 2 1908 2 2,000.00
15/03/2013 R186 On 02-May-13 7.41 Call Bond Future 1956 2 1956 2 0.00
15/03/2013 R186 On 02-May-13 7.60 Call Bond Future 3006 3 3006 3 0.00
15/03/2013 R186 On 02-May-13 7.75 Call Bond Future 4003 4 4003 4 0.00
15/03/2013 R186 On 02-May-13 7.75 Put Bond Future 839 1 839 1 100.00
15/03/2013 R186 On 02-May-13 7.60 Put Bond Future 1299 1 1299 1 2,830.00
15/03/2013 R186 On 02-May-13 7.41 Put Bond Future 2128 2 2128 2 0.00
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15/03/2013 R186 On 02-May-13 7.40 Put Bond Future 2180 2 2180 2 150.00
15/03/2013 R186 On 02-May-13 7.39 Put Bond Future 2233 2 2233 2 0.00
15/03/2013 R186 On 02-May-13 6.75 Put Bond Future 7222 7 7222 7 0.00
15/03/2013 R186 On 01-August-13 Bond Future 7.50 126.1376 7.4957 126.1376 0.00
15/03/2013 R186 On 01-August-13 7.25 Call Bond Future 2805 3 2805 3 4,315.00
15/03/2013 R186 On 01-August-13 128.26 Call Bond Future 117130 117 117130 117 0.00
15/03/2013 R186 On 01-August-13 128.26 Put Bond Future 0 0 0 0 0.00
15/03/2013 R186 On 01-August-13 7.25 Put Bond Future 5238 5 5238 5 0.00
15/03/2013 R186 On 07-November-13 Bond Future 7.57 127.9330 7.5703 127.9330 480.00
15/03/2013 R186 On 07-November-13 8.75 Call Bond Future 12010 12 12010 12 0.00
15/03/2013 R186 On 07-November-13 8.14 Call Bond Future 8135 8 8135 8 0.00
15/03/2013 R186 On 07-November-13 8.15 Call Bond Future 8195 8 8195 8 0.00
15/03/2013 R186 On 07-November-13 8.16 Call Bond Future 8256 8 8256 8 0.00
15/03/2013 R186 On 07-November-13 8.16 Put Bond Future 2792 3 2792 3 0.00
15/03/2013 R186 On 07-November-13 8.15 Put Bond Future 2821 3 2821 3 0.00
15/03/2013 R186 On 07-November-13 8.14 Put Bond Future 2851 3 2851 3 0.00
15/03/2013 R186 On 07-November-13 8.75 Put Bond Future 1412 1 1412 1 1,030.00
15/03/2013 R197 On 02-May-13 Bond Future 291.59 291.8524 291.5893 291.8524 2,633.00
15/03/2013 R197 On 02-May-13 282.39 Call Bond Future 9199 9 9199 9 0.00
15/03/2013 R197 On 02-May-13 282.41 Call Bond Future 9179 9 9179 9 0.00
15/03/2013 R197 On 02-May-13 282.40 Call Bond Future 9189 9 9189 9 0.00
15/03/2013 R197 On 02-May-13 282.40 Put Bond Future 0 0 0 0 0.00
15/03/2013 R197 On 02-May-13 282.41 Put Bond Future 0 0 0 0 0.00
15/03/2013 R197 On 02-May-13 282.39 Put Bond Future 0 0 0 0 0.00
15/03/2013 R201 On 02-May-13 Bond Future 5.21 108.7182 5.2096 108.7182 4.00
15/03/2013 R201 On 02-May-13 4.04 cCall Bond Future 0 0 0 0 0.00
15/03/2013 R201 On 02-May-13 4.05 Call Bond Future 0 0 0 0 0.00
15/03/2013 R201 On 02-May-13 4.06 Call Bond Future 0 0 0 0 0.00
15/03/2013 R201 On 02-May-13 4.06 Put Bond Future 1856 2 1856 2 0.00
15/03/2013 R201 On 02-May-13 4.05 Put Bond Future 1872 2 1872 2 0.00
15/03/2013 R201 On 02-May-13 4.04 Put Bond Future 1889 2 1889 2 0.00
15/03/2013 R201 On 01-August-13 Bond Future 5.20 105.7363 5.1959 105.7363 0.00
15/03/2013 R201 On 01-August-13 107.45 Call Bond Future 68500 68 68500 68 0.00
15/03/2013 R201 On 01-August-13 107.45 Put Bond Future 0 0 0 0 0.00
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15/03/2013 R201 On 07-November-13 Bond Future 5.16 107.2412 5.1569 107.2412 0.00
15/03/2013 R201 On 07-November-13 4.79 Call Bond Future 113 0 113 0 0.00
15/03/2013 R201 On 07-November-13 4.81 Call Bond Future 119 0 119 0 0.00
15/03/2013 R201 On 07-November-13 4.80 Call Bond Future 116 0 116 0 0.00
15/03/2013 R201 On 07-November-13 4.80 Put Bond Future 507 1 507 1 0.00
15/03/2013 R201 On 07-November-13 4.81 Put Bond Future 500 1 500 1 0.00
15/03/2013 R201 On 07-November-13 4.79 Put Bond Future 515 1 515 1 0.00
15/03/2013 R202 On 02-May-13 Bond Future 219.73 219.7331 219.7287 219.7331 49,417.00
15/03/2013 R202 On 02-May-13 211.04 Call Bond Future 8689 9 8689 9 0.00
15/03/2013 R202 On 02-May-13 211.05 Call Bond Future 8679 9 8679 9 0.00
15/03/2013 R202 On 02-May-13 211.06 Call Bond Future 8669 9 8669 9 0.00
15/03/2013 R202 On 02-May-13 211.06 Put Bond Future 0 0 0 0 0.00
15/03/2013 R202 On 02-May-13 211.05 Put Bond Future 0 0 0 0 0.00
15/03/2013 R202 On 02-May-13 211.04 Put Bond Future 0 0 0 0 0.00
15/03/2013 R203 On 02-May-13 Bond Future 5.85 110.2383 5.8517 110.2383 10,718.00
15/03/2013 R203 On 02-May-13 5.89 Call Bond Future 701 1 701 1 0.00
15/03/2013 R203 On 02-May-13 5.90 Call Bond Future 723 1 723 1 0.00
15/03/2013 R203 On 02-May-13 5.91 Call Bond Future 746 1 746 1 0.00
15/03/2013 R203 On 02-May-13 5.91 Put Bond Future 512 1 512 1 0.00
15/03/2013 R203 On 02-May-13 5.90 Put Bond Future 530 1 530 1 0.00
15/03/2013 R203 On 02-May-13 5.89 Put Bond Future 548 1 548 1 0.00
15/03/2013 R203 On 01-August-13 Bond Future 5.89 111.6800 5.8891 111.6800 0.00
15/03/2013 R203 On 01-August-13 109.11 Call Bond Future 98511 98 98511 98 0.00
15/03/2013 R203 On 01-August-13 109.11 Put Bond Future 0 0 0 0 0.00
15/03/2013 R203 On 07-November-13 Bond Future 5.94 109.1098 5.9351 109.1098 0.00
15/03/2013 R203 On 07-November-13 6.01 Call Bond Future 1400 1 1400 1 0.00
15/03/2013 R203 On 07-November-13 571.00 Call Bond Future 106925 107 106925 107 0.00
15/03/2013 R203 On 07-November-13 5.71 Call Bond Future 895 1 895 1 15.00
15/03/2013 R203 On 07-November-13 5.99 Call Bond Future 1361 1 1361 1 0.00
15/03/2013 R203 On 07-November-13 6.00 Call Bond Future 1380 1 1380 1 0.00
15/03/2013 R203 On 07-November-13 6.00 Put Bond Future 1150 1 1150 1 0.00
15/03/2013 R203 On 07-November-13 5.99 Put Bond Future 1167 1 1167 1 0.00
15/03/2013 R203 On 07-November-13 5.71 Put Bond Future 1698 2 1698 2 0.00
15/03/2013 R203 On 07-November-13 571.00 Put Bond Future 0 0 0 0 0.00
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15/03/2013 R203 On 07-November-13 6.01 Put Bond Future 1134 1 1134 1 0.00
15/03/2013 R204 On 02-May-13 Bond Future 6.12 111.7669 6.1172 111.7669 6,027.00
15/03/2013 R204 On 02-May-13 6.29 Call Bond Future 1335 1 1335 1 0.00
15/03/2013 R204 On 02-May-13 6.31 Call Bond Future 1401 1 1401 1 0.00
15/03/2013 R204 On 02-May-13 6.30 Call Bond Future 1368 1 1368 1 0.00
15/03/2013 R204 On 02-May-13 6.30 Put Bond Future 467 1 467 1 0.00
15/03/2013 R204 On 02-May-13 6.31 Put Bond Future 451 0 451 0 0.00
15/03/2013 R204 On 02-May-13 6.29 Put Bond Future 484 1 484 1 0.00
15/03/2013 R204 On 01-August-13 Bond Future 6.16 109.2024 6.1648 109.2024 0.00
15/03/2013 R204 On 01-August-13 110.75 Call Bond Future 100399 100 100399 100 0.00
15/03/2013 R204 On 01-August-13 110.75 Put Bond Future 0 0 0 0 0.00
15/03/2013 R204 On 07-November-13 Bond Future 6.22 110.7567 6.2168 110.7567 0.00
15/03/2013 R204 On 07-November-13 7.00 Call Bond Future 4060 4 4060 4 0.00
15/03/2013 R204 On 07-November-13 6.29 Call Bond Future 1945 2 1945 2 0.00
15/03/2013 R204 On 07-November-13 6.31 Call Bond Future 1995 2 1995 2 0.00
15/03/2013 R204 On 07-November-13 6.30 Call Bond Future 1970 2 1970 2 0.00
15/03/2013 R204 On 07-November-13 6.30 Put Bond Future 1595 2 1595 2 0.00
15/03/2013 R204 On 07-November-13 6.31 Put Bond Future 1575 2 1575 2 0.00
15/03/2013 R204 On 07-November-13 6.29 Put Bond Future 1615 2 1615 2 0.00
15/03/2013 R204 On 07-November-13 7.00 Put Bond Future 590 1 590 1 1,270.00
15/03/2013 R206 On 02-May-13 Bond Future 5.24 103.8189 5.2390 103.8189 23.00
15/03/2013 R206 On 02-May-13 3.39 Call Bond Future 0 0 0 0 0.00
15/03/2013 R206 On 02-May-13 3.41 Call Bond Future 0 0 0 0 0.00
15/03/2013 R206 On 02-May-13 3.40 Call Bond Future 0 0 0 0 0.00
15/03/2013 R206 On 02-May-13 3.40 Put Bond Future 1265 1 1265 1 0.00
15/03/2013 R206 On 02-May-13 3.41 Put Bond Future 1258 1 1258 1 0.00
15/03/2013 R206 On 02-May-13 3.39 Put Bond Future 1272 1 1272 1 0.00
15/03/2013 R206 On 01-August-13 Bond Future 5.18 101.4149 51778 101.4149 0.00
15/03/2013 R206 On 01-August-13 103.94 Call Bond Future 30421 30 30421 30 0.00
15/03/2013 R206 On 01-August-13 103.94 Put Bond Future 0 0 0 0 0.00
15/03/2013 R206 On 07-November-13 Bond Future 4.92 102.8583 4.9194 102.8583 0.00
15/03/2013 R206 On 07-November-13 4.29 Call Bond Future 0 8 0 0.00
15/03/2013 R206 On 07-November-13 4.31 Call Bond Future 0 9 0 0.00
15/03/2013 R206 On 07-November-13 4.30 Call Bond Future 0 9 0 0.00
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15/03/2013 R206 On 07-November-13 4.30 Put Bond Future 119 0 119 0 0.00
15/03/2013 R206 On 07-November-13 4.31 Put Bond Future 118 0 118 0 0.00
15/03/2013 R206 On 07-November-13 429 Put Bond Future 121 0 121 0 0.00
15/03/2013 R207 On 02-May-13 Bond Future 6.37 106.9016 6.3652 106.9016 7,274.00
15/03/2013 R207 On 02-May-13 6.44 Call Bond Future 1212 1 1212 1 0.00
15/03/2013 R207 On 02-May-13 6.46 Call Bond Future 1276 1 1276 1 0.00
15/03/2013 R207 On 02-May-13 6.45 Call Bond Future 1244 1 1244 1 0.00
15/03/2013 R207 On 02-May-13 6.45 Put Bond Future 775 1 775 1 0.00
15/03/2013 R207 On 02-May-13 6.46 Put Bond Future 752 1 752 1 0.00
15/03/2013 R207 On 02-May-13 6.44 Put Bond Future 798 1 798 1 0.00
15/03/2013 R207 On 01-August-13 Bond Future 6.42 104.6633 6.4194 104.6633 0.00
15/03/2013 R207 On 01-August-13 106.18 Call Bond Future 97182 97 97182 97 0.00
15/03/2013 R207 On 01-August-13 106.18 Put Bond Future 0 0 0 0 0.00
15/03/2013 R207 On 07-November-13 Bond Future 6.48 106.1530 6.4750 106.1530 0.00
15/03/2013 R207 On 07-November-13 6.69 Call Bond Future 2790 3 2790 3 0.00
15/03/2013 R207 On 07-November-13 6.71 Call Bond Future 2851 3 2851 3 0.00
15/03/2013 R207 On 07-November-13 6.70 Call Bond Future 2821 3 2821 3 0.00
15/03/2013 R207 On 07-November-13 6.70 Put Bond Future 1671 2 1671 2 0.00
15/03/2013 R207 On 07-November-13 6.71 Put Bond Future 1651 2 1651 2 0.00
15/03/2013 R207 On 07-November-13 6.69 Put Bond Future 1692 2 1692 2 0.00
15/03/2013 R208 On 02-May-13 Bond Future 6.50 102.0530 6.5027 102.0530 17,342.00
15/03/2013 R208 On 02-May-13 6.64 Call Bond Future 1575 2 1575 2 0.00
15/03/2013 R208 On 02-May-13 6.66 Call Bond Future 1652 2 1652 2 0.00
15/03/2013 R208 On 02-May-13 6.65 Call Bond Future 1614 2 1614 2 0.00
15/03/2013 R208 On 02-May-13 6.65 Put Bond Future 1" 1 1" 1 0.00
15/03/2013 R208 On 02-May-13 6.66 Put Bond Future 689 1 689 1 0.00
15/03/2013 R208 On 02-May-13 6.64 Put Bond Future 734 1 734 1 0.00
15/03/2013 R208 On 01-August-13 Bond Future 6.55 103.3877 6.5532 103.3877 0.00
15/03/2013 R208 On 01-August-13 101.40 Call Bond Future 94474 94 94474 94 0.00
15/03/2013 R208 On 01-August-13 101.40 Put Bond Future 0 0 0 0 0.00
15/03/2013 R208 On 07-November-13 Bond Future 6.61 101.4632 6.6098 101.4632 0.00
15/03/2013 R208 On 07-November-13 7.50 Call Bond Future 5845 6 5845 6 0.00
15/03/2013 R208 On 07-November-13 6.79 Call Bond Future 3127 3 3127 3 0.00
15/03/2013 R208 On 07-November-13 6.80 Call Bond Future 3160 3 3160 3 0.00
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15/03/2013 R208 On 07-November-13 6.81 Call Bond Future 3193 3 3193 3 0.00
15/03/2013 R208 On 07-November-13 6.81 Put Bond Future 2041 2 2041 2 0.00
15/03/2013 R208 On 07-November-13 6.80 Put Bond Future 2065 2 2065 2 0.00
15/03/2013 R208 On 07-November-13 6.79 Put Bond Future 2089 2 2089 2 0.00
15/03/2013 R208 On 07-November-13 7.50 Put Bond Future 842 1 842 1 1,520.00
15/03/2013 R209 On 02-May-13 Bond Future 8.29 79.5622 8.2920 79.5622 9,195.00
15/03/2013 R209 On 02-May-13 7.99 Call Bond Future 895 1 895 1 0.00
15/03/2013 R209 On 02-May-13 8.00 Call Bond Future 921 1 921 1 0.00
15/03/2013 R209 On 02-May-13 8.01 Call Bond Future 948 1 948 1 0.00
15/03/2013 R209 On 02-May-13 8.01 Put Bond Future 3407 4 3407 4 0.00
15/03/2013 R209 On 02-May-13 8.00 Put Bond Future 3470 4 3470 4 0.00
15/03/2013 R209 On 02-May-13 7.99 Put Bond Future 3534 4 3534 4 0.00
15/03/2013 R209 On 01-August-13 Bond Future 8.36 80.6028 8.3612 80.6028 0.00
15/03/2013 R209 On 01-August-13 79.36 Call Bond Future 70923 7 70923 71 0.00
15/03/2013 R209 On 01-August-13 79.36 Put Bond Future 0 0 0 0 0.00
15/03/2013 R209 On 07-November-13 Bond Future 8.44 78.6055 8.4375 78.6055 0.00
15/03/2013 R209 On 07-November-13 9.50 Call Bond Future 9771 10 9771 10 0.00
15/03/2013 R209 On 07-November-13 8.79 Call Bond Future 6249 6 6249 6 0.00
15/03/2013 R209 On 07-November-13 8.81 Call Bond Future 6342 6 6342 6 0.00
15/03/2013 R209 On 07-November-13 8.80 Call Bond Future 6295 6 6295 6 0.00
15/03/2013 R209 On 07-November-13 8.80 Put Bond Future 3383 3 3383 3 0.00
15/03/2013 R209 On 07-November-13 8.81 Put Bond Future 3351 3 3351 3 0.00
15/03/2013 R209 On 07-November-13 8.79 Put Bond Future 3414 4 3414 4 0.00
15/03/2013 R209 On 07-November-13 9.50 Put Bond Future 1693 2 1693 2 980.00
15/03/2013 R210 On 02-May-13 Bond Future 164.22 164.2264 164.2223 164.2264 1,244.00
15/03/2013 R210 On 02-May-13 161.14 Call Bond Future 3082 3 3082 3 0.00
15/03/2013 R210 On 02-May-13 161.15 Call Bond Future 3072 3 3072 3 0.00
15/03/2013 R210 On 02-May-13 161.16 Call Bond Future 3062 3 3062 3 0.00
15/03/2013 R210 On 02-May-13 161.16 Put Bond Future 0 0 0 0 0.00
15/03/2013 R210 On 02-May-13 161.15 Put Bond Future 0 0 0 0 0.00
15/03/2013 R210 On 02-May-13 161.14 Put Bond Future 0 0 0 0 0.00
15/03/2013 R211 On 02-May-13 Bond Future 129.12 129.1335 129.1234 129.1335 529.00
15/03/2013 R211 On 02-May-13 125.69 Call Bond Future 3433 3 3433 3 0.00
15/03/2013 R211 On 02-May-13 125.71 Call Bond Future 3413 3 3413 3 0.00
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15/03/2013 R211 On 02-May-13 125.70 Call Bond Future 3423 3 3423 3 0.00
15/03/2013 R211 On 02-May-13 125.70 Put Bond Future 0 0 0 0 0.00
15/03/2013 R211 On 02-May-13 125.71 Put Bond Future 0 0 0 0 0.00
15/03/2013 R211 On 02-May-13 125.69 Put Bond Future 0 0 0 0 0.00
15/03/2013 R212 On 02-May-13 Bond Future 136.37 136.3754 136.3690 136.3754 20,170.00
15/03/2013 R212 On 02-May-13 131.09 Call Bond Future 5279 5 5279 5 0.00
15/03/2013 R212 On 02-May-13 131.10 Call Bond Future 5269 5 5269 5 0.00
15/03/2013 R212 On 02-May-13 131.11 Call Bond Future 5259 5 5259 5 0.00
15/03/2013 R212 On 02-May-13 131.11 Put Bond Future 0 0 0 0 0.00
15/03/2013 R212 On 02-May-13 131.10 Put Bond Future 0 0 0 0 0.00
15/03/2013 R212 On 02-May-13 131.09 Put Bond Future 0 0 0 0 0.00
15/03/2013 R213 On 02-May-13 Bond Future 8.00 91.6710 7.9964 91.6710 9,267.00
15/03/2013 R213 On 02-May-13 7.84 Call Bond Future 1331 1 1331 1 0.00
15/03/2013 R213 On 02-May-13 7.85 Call Bond Future 1366 1 1366 1 0.00
15/03/2013 R213 On 02-May-13 7.86 Call Bond Future 1401 1 1401 1 0.00
15/03/2013 R213 On 02-May-13 7.86 Put Bond Future 2608 3 2608 3 0.00
15/03/2013 R213 On 02-May-13 7.85 Put Bond Future 2662 3 2662 3 0.00
15/03/2013 R213 On 02-May-13 7.84 Put Bond Future 2717 3 2717 3 0.00
15/03/2013 R213 On 01-August-13 Bond Future 8.07 92.8700 8.0652 92.8700 0.00
15/03/2013 R213 On 01-August-13 91.25 Call Bond Future 82487 82 82487 82 0.00
15/03/2013 R213 On 01-August-13 91.25 Put Bond Future 0 0 0 0 0.00
15/03/2013 R213 On 07-November-13 Bond Future 8.14 90.6546 8.1427 90.6546 0.00
15/03/2013 R213 On 07-November-13 8.59 Call Bond Future 6716 7 6716 7 0.00
15/03/2013 R213 On 07-November-13 8.61 Call Bond Future 6815 7 6815 7 0.00
15/03/2013 R213 On 07-November-13 8.60 Call Bond Future 6765 7 6765 7 0.00
15/03/2013 R213 On 07-November-13 8.60 Put Bond Future 3001 3 3001 3 0.00
15/03/2013 R213 On 07-November-13 8.61 Put Bond Future 2971 3 2971 3 0.00
15/03/2013 R213 On 07-November-13 8.59 Put Bond Future 3031 3 3031 3 0.00
15/03/2013 R214 On 02-May-13 Bond Future 8.34 81.1596 8.3403 81.1596 2,034.00
15/03/2013 R214 On 02-May-13 84.31 Call Bond Future 72614 72 72614 72 0.00
15/03/2013 R214 On 02-May-13 84.31 Put Bond Future 0 0 0 0 0.00
15/03/2013 R214 On 01-August-13 Bond Future 8.41 82.2211 8.4072 82.2211 0.00
15/03/2013 R214 On 01-August-13 84.31 Call Bond Future 72010 72 72010 72 0.00
15/03/2013 R214 On 01-August-13 84.31 Put Bond Future 0 0 0 0 0.00
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