
Derivatives Monthly Statistics Report
For August 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 06/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

0357 On  15-September-17 06/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

0403 On  21-December-18 06/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

0457 On  15-January-20 06/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

0703 On  15-January-20 06/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

0757 On  15-January-20 06/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

0804 On  31-March-21 06/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

0807 On  31-March-21 06/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

0857 On  31-March-21 06/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

0904 On  31-March-36 06/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

0908 On  31-March-36 06/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

0957 On  31-March-36 06/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

0986 On  31-March-36 06/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

1386 On  28-February-31 06/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

1409 On  28-February-41 06/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

2025 On  01-August-13 06/08/2013  109.8212  109.8212  109.8212 Bond Future  109.82  0.00 

2025 On  07-November-13 06/08/2013  111.0910  111.0910  111.0069 Bond Future  111.01  0.00 

2025 On  07-November-13 06/08/2013  111.01  0  0  0 Bond Future  0  0.00 Call

2025 On  07-November-13 06/08/2013  111.00  0  0  7 Bond Future  7  0.00 Call

2025 On  07-November-13 06/08/2013  110.99  0  0  17 Bond Future  17  0.00 Call

2025 On  07-November-13 06/08/2013  111.01  0  0  3 Bond Future  3  0.00 Put

2025 On  07-November-13 06/08/2013  111.00  0  0  0 Bond Future  0  0.00 Put

2025 On  07-November-13 06/08/2013  110.99  0  0  0 Bond Future  0  0.00 Put
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2038 On  01-August-13 06/08/2013  107.2895  107.2895  107.2895 Bond Future  107.29  0.00 

2038 On  07-November-13 06/08/2013  107.5392  107.5392  106.4643 Bond Future  106.46  0.00 

2038 On  07-November-13 06/08/2013  109.99  0  0  0 Bond Future  0  0.00 Call

2038 On  07-November-13 06/08/2013  110.01  0  0  0 Bond Future  0  0.00 Call

2038 On  07-November-13 06/08/2013  110.00  0  0  0 Bond Future  0  0.00 Call

2038 On  07-November-13 06/08/2013  109.99  2  2  3526 Bond Future  3526  0.00 Put

2038 On  07-November-13 06/08/2013  110.00  2  2  3536 Bond Future  3536  0.00 Put

2038 On  07-November-13 06/08/2013  110.01  2  2  3546 Bond Future  3546  0.00 Put

2050 On  01-August-13 06/08/2013  109.8274  109.8274  109.8274 Bond Future  109.83  0.00 

2050 On  07-November-13 06/08/2013  110.2506  110.2506  107.8007 Bond Future  107.80  122.00 

2050 On  07-November-13 06/08/2013  109.99  0  0  0 Bond Future  0  0.00 Call

2050 On  07-November-13 06/08/2013  110.00  0  0  0 Bond Future  0  0.00 Call

2050 On  07-November-13 06/08/2013  110.01  0  0  0 Bond Future  0  0.00 Call

2050 On  07-November-13 06/08/2013  110.00  0  0  2199 Bond Future  2199  0.00 Put

2050 On  07-November-13 06/08/2013  110.01  0  0  2209 Bond Future  2209  0.00 Put

2050 On  07-November-13 06/08/2013  109.99  0  0  2189 Bond Future  2189  0.00 Put

5701 On  15-September-15 06/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

5706 On  15-September-15 06/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

8607 On  21-December-26 06/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

8608 On  21-December-26 06/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

8657 On  21-December-26 06/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

AI03 On  09-March-16 06/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

AL37 On  07-November-13 06/08/2013  409.0900  409.0900  407.9570 Index Future  407.96  0.00 

AL37 On  06-February-14 06/08/2013  414.4600  414.4600  413.3120 Index Future  413.31  0.00 

AL7T On  07-November-13 06/08/2013  483.3530  483.3530  481.5580 Index Future  481.56  1.00 

AL7T On  06-February-14 06/08/2013  489.6980  489.6980  487.8790 Index Future  487.88  0.00 

ALBI On  07-November-13 06/08/2013  433.5200  433.5200  431.0100 Index Future  431.01  763.00 

ALBI On  06-February-14 06/08/2013  439.2110  439.2110  436.6670 Index Future  436.67  73.00 

C023 On  28-February-23 06/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C025 On  31-January-25 06/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C038 On  31-January-38 06/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C048 On  28-February-48 06/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C050 On  31-December-50 06/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C157 On  15-September-15 06/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 
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C186 On  21-December-26 06/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C197 On  07-December-23 06/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C201 On  22-December-14 06/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C202 On  07-December-33 06/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C203 On  15-September-17 06/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C204 On  21-December-18 06/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C206 On  15-January-14 06/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C207 On  15-January-20 06/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C208 On  31-March-21 06/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C209 On  31-March-36 06/08/2013  6.2500  6.2500  6.2500 Price Contribution  6.25  0.00 

C210 On  31-March-28 06/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C211 On  31-January-17 06/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C212 On  31-January-22 06/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C213 On  28-February-31 06/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C214 On  28-February-41 06/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

CES1 On  20-April-18 06/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

CS23 On  25-January-23 06/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

CS26 On  02-April-26 06/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

CS33 On  15-September-33 06/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

EL28 On  01-August-13 06/08/2013  113.6271  113.6271  113.6271 Bond Future  113.63  0.00 

EL28 On  07-November-13 06/08/2013  110.7445  110.7445  109.4497 Bond Future  109.45  0.00 

EL28 On  07-November-13 06/08/2013  110.00  1  1  0 Bond Future  0  0.00 Call

EL28 On  07-November-13 06/08/2013  109.99  1  1  0 Bond Future  0  0.00 Call

EL28 On  07-November-13 06/08/2013  110.01  1  1  0 Bond Future  0  0.00 Call

EL28 On  07-November-13 06/08/2013  110.00  0  0  550 Bond Future  550  0.00 Put

EL28 On  07-November-13 06/08/2013  110.01  0  0  560 Bond Future  560  0.00 Put

EL28 On  07-November-13 06/08/2013  109.99  0  0  540 Bond Future  540  0.00 Put

ES33 On  01-August-13 06/08/2013  85.2771  85.2771  9.4800 Bond Future  9.48  0.00 

ES33 On  07-November-13 06/08/2013  83.0120  83.0120  9.7101 Bond Future  9.71  6,292.00 

ES33 On  07-November-13 06/08/2013  8.49  0  0  0 Bond Future  0  0.00 Call

ES33 On  07-November-13 06/08/2013  8.50  0  0  0 Bond Future  0  0.00 Call

ES33 On  07-November-13 06/08/2013  8.51  0  0  0 Bond Future  0  0.00 Call

ES33 On  07-November-13 06/08/2013  8.49  9  9  9874 Bond Future  9874  0.00 Put

ES33 On  07-November-13 06/08/2013  8.50  9  9  9785 Bond Future  9785  0.00 Put
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ES33 On  07-November-13 06/08/2013  8.51  9  9  9697 Bond Future  9697  0.00 Put

ES33 On  06-February-14 06/08/2013  84.1017  84.1017  9.8332 Bond Future  9.83  0.00 

ES33 On  06-February-14 06/08/2013  9.54  0  0  0 Bond Future  0  0.00 Call

ES33 On  06-February-14 06/08/2013  9.56  0  0  0 Bond Future  0  0.00 Call

ES33 On  06-February-14 06/08/2013  9.55  0  0  0 Bond Future  0  0.00 Call

ES33 On  06-February-14 06/08/2013  9.55  1  1  2095 Bond Future  2095  0.00 Put

ES33 On  06-February-14 06/08/2013  9.56  1  1  2020 Bond Future  2020  0.00 Put

ES33 On  06-February-14 06/08/2013  9.54  1  1  2171 Bond Future  2171  0.00 Put

GOVI On  07-November-13 06/08/2013  433.0430  433.0430  430.6440 GOVI  430.64  101.00 

GOVI On  07-November-13 06/08/2013  446.00  0  0  0 GOVI  0  0.00 Call

GOVI On  07-November-13 06/08/2013  446.01  0  0  0 GOVI  0  0.00 Call

GOVI On  07-November-13 06/08/2013  445.99  0  0  0 GOVI  0  0.00 Call

GOVI On  07-November-13 06/08/2013  446.01  13  13  153660 GOVI  153660  0.00 Put

GOVI On  07-November-13 06/08/2013  446.00  13  13  153560 GOVI  153560  0.00 Put

GOVI On  07-November-13 06/08/2013  445.99  13  13  153460 GOVI  153460  0.00 Put

GOVI On  06-February-14 06/08/2013  438.7270  438.7270  436.2960 GOVI  436.30  268.00 

GOVI On  06-February-14 06/08/2013  439.99  0  0  0 GOVI  0  0.00 Call

GOVI On  06-February-14 06/08/2013  440.01  0  0  0 GOVI  0  0.00 Call

GOVI On  06-February-14 06/08/2013  440.00  0  0  0 GOVI  0  0.00 Call

GOVI On  06-February-14 06/08/2013  440.00  1  1  37040 GOVI  37040  0.00 Put

GOVI On  06-February-14 06/08/2013  439.99  1  1  36940 GOVI  36940  0.00 Put

GOVI On  06-February-14 06/08/2013  440.01  1  1  37140 GOVI  37140  0.00 Put

GOVI On  08-May-14 06/08/2013  444.6380  444.6380  442.1750 GOVI  442.18  0.00 

GOVI On  08-May-14 06/08/2013  442.01  3  3  1650 GOVI  1650  0.00 Call

GOVI On  08-May-14 06/08/2013  442.00  3  3  1750 GOVI  1750  0.00 Call

GOVI On  08-May-14 06/08/2013  441.99  3  3  1850 GOVI  1850  0.00 Call

GOVI On  08-May-14 06/08/2013  442.00  0  0  0 GOVI  0  0.00 Put

GOVI On  08-May-14 06/08/2013  442.01  0  0  0 GOVI  0  0.00 Put

GOVI On  08-May-14 06/08/2013  441.99  0  0  0 GOVI  0  0.00 Put

GVIX On  01-January-29 06/08/2013  110.0000  110.0000  110.0000 LIVE INDEX  110.00  0.00 

IGOV On  07-November-13 06/08/2013  198.0110  198.0110  197.0380 Index Future  197.04  1,078.00 

IGOV On  06-February-14 06/08/2013  200.6350  200.6350  199.6480 Index Future  199.65  166.00 

ILBI On  07-November-13 06/08/2013  539.2010  539.2010  535.4870 Index Future  535.49  0.00 

ILBI On  06-February-14 06/08/2013  546.5000  546.5000  542.7340 Index Future  542.73  186.00 
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J157 On  15-September-15 06/08/2013 (0.0200) (0.0200) 8.8220 Interest Rate Swap  8.82  0.00 

J186 On  21-December-26 06/08/2013  0.1077  0.1077  8.6830 Interest Rate Swap  8.68  0.00 

J201 On  22-December-14 06/08/2013  0.0514  0.0514  8.6550 Interest Rate Swap  8.66  0.00 

J203 On  15-September-17 06/08/2013  0.0847  0.0847  8.9750 Interest Rate Swap  8.98  0.00 

J204 On  21-December-18 06/08/2013  0.0958  0.0958  8.9620 Interest Rate Swap  8.96  0.00 

J207 On  15-January-20 06/08/2013  0.0691  0.0691  8.9970 Interest Rate Swap  9.00  0.00 

JBAF On  21-August-13 06/08/2013  94.8700  94.8700  5.1400 Jibar Tradeable Future  5.14  0.00 

JBAF On  18-September-13 06/08/2013  94.8500  94.8500  5.1600 Jibar Tradeable Future  5.16  700.00 

JBAF On  16-October-13 06/08/2013  94.8100  94.8100  5.2000 Jibar Tradeable Future  5.20  0.00 

JBAF On  20-November-13 06/08/2013  94.7500  94.7500  5.2700 Jibar Tradeable Future  5.27  0.00 

JBAF On  18-December-13 06/08/2013  94.6800  94.6800  5.3400 Jibar Tradeable Future  5.34  1,500.00 

JBAF On  15-January-14 06/08/2013  94.5900  94.5900  5.4200 Jibar Tradeable Future  5.42  1,000.00 

JBAF On  19-February-14 06/08/2013  94.4500  94.4500  5.5500 Jibar Tradeable Future  5.55  0.00 

JBAF On  19-March-14 06/08/2013  94.3400  94.3400  5.7000 Jibar Tradeable Future  5.70  400.00 

JBAF On  18-June-14 06/08/2013  94.0300  94.0300  6.0100 Jibar Tradeable Future  6.01  1,000.00 

JBAF On  17-September-14 06/08/2013  93.7300  93.7300  6.3100 Jibar Tradeable Future  6.31  0.00 

JBAF On  17-December-14 06/08/2013  93.4100  93.4100  6.6200 Jibar Tradeable Future  6.62  0.00 

JBAF On  18-March-15 06/08/2013  93.1200  93.1200  6.9100 Jibar Tradeable Future  6.91  250.00 

JBAF On  17-June-15 06/08/2013  92.8600  92.8600  7.1600 Jibar Tradeable Future  7.16  0.00 

R023 On  01-August-13 06/08/2013  103.2398  103.2398  7.7650 Bond Future  7.77  0.00 

R023 On  07-November-13 06/08/2013  101.1786  101.1786  7.8747 Bond Future  7.87  11,644.00 

R023 On  07-November-13 06/08/2013  6.49  0  0  0 Bond Future  0  0.00 Call

R023 On  07-November-13 06/08/2013  6.51  0  0  0 Bond Future  0  0.00 Call

R023 On  07-November-13 06/08/2013  6.50  0  0  0 Bond Future  0  0.00 Call

R023 On  07-November-13 06/08/2013  6.50  9  9  9436 Bond Future  9436  0.00 Put

R023 On  07-November-13 06/08/2013  6.51  9  9  9363 Bond Future  9363  0.00 Put

R023 On  07-November-13 06/08/2013  6.49  9  9  9509 Bond Future  9509  0.00 Put

R023 On  06-February-14 06/08/2013  102.5069  102.5069  7.9779 Bond Future  7.98  0.00 

R023 On  06-February-14 06/08/2013  7.84  0  0  0 Bond Future  0  0.00 Call

R023 On  06-February-14 06/08/2013  7.85  0  0  0 Bond Future  0  0.00 Call

R023 On  06-February-14 06/08/2013  7.86  0  0  0 Bond Future  0  0.00 Call

R023 On  06-February-14 06/08/2013  7.85  0  0  810 Bond Future  810  0.00 Put

R023 On  06-February-14 06/08/2013  7.84  0  0  874 Bond Future  874  0.00 Put

R023 On  06-February-14 06/08/2013  7.86  0  0  746 Bond Future  746  0.00 Put
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R157 On  01-August-13 06/08/2013  119.7025  119.7025  6.1000 Bond Future  6.10  0.00 

R157 On  07-November-13 06/08/2013  114.6407  114.6407  6.2518 Bond Future  6.25  25,434.00 

R157 On  07-November-13 06/08/2013  5.60  0  0  249 Bond Future  249  0.00 Call

R157 On  07-November-13 06/08/2013  5.59  0  0  245 Bond Future  245  0.00 Call

R157 On  07-November-13 06/08/2013  5.61  0  0  254 Bond Future  254  0.00 Call

R157 On  07-November-13 06/08/2013  5.60  1  1  1467 Bond Future  1467  0.00 Put

R157 On  07-November-13 06/08/2013  5.61  1  1  1453 Bond Future  1453  0.00 Put

R157 On  07-November-13 06/08/2013  5.59  1  1  1482 Bond Future  1482  0.00 Put

R157 On  06-February-14 06/08/2013  116.1456  116.1456  6.4288 Bond Future  6.43  100.00 

R157 On  06-February-14 06/08/2013  5.64  0  0  363 Bond Future  363  0.00 Call

R157 On  06-February-14 06/08/2013  5.65  0  0  368 Bond Future  368  0.00 Call

R157 On  06-February-14 06/08/2013  5.66  0  0  372 Bond Future  372  0.00 Call

R157 On  06-February-14 06/08/2013  5.65  2  2  1620 Bond Future  1620  0.00 Put

R157 On  06-February-14 06/08/2013  5.64  2  2  1631 Bond Future  1631  0.00 Put

R157 On  06-February-14 06/08/2013  5.66  2  2  1608 Bond Future  1608  0.00 Put

R157 On  08-May-14 06/08/2013  110.9025  110.9025  6.6273 Bond Future  6.63  0.00 

R157 On  08-May-14 06/08/2013  5.21  0  0  256 Bond Future  256  0.00 Call

R157 On  08-May-14 06/08/2013  5.20  0  0  253 Bond Future  253  0.00 Call

R157 On  08-May-14 06/08/2013  5.19  0  0  250 Bond Future  250  0.00 Call

R157 On  08-May-14 06/08/2013  5.20  2  2  2193 Bond Future  2193  0.00 Put

R157 On  08-May-14 06/08/2013  5.19  2  2  2204 Bond Future  2204  0.00 Put

R157 On  08-May-14 06/08/2013  5.21  2  2  2182 Bond Future  2182  0.00 Put

R157 On  07-August-14 06/08/2013  112.4048  112.4048  6.9020 Bond Future  6.90  0.00 

R157 On  07-August-14 06/08/2013  6.74  0  0  0 Bond Future  0  0.00 Call

R157 On  07-August-14 06/08/2013  6.75  0  0  0 Bond Future  0  0.00 Call

R157 On  07-August-14 06/08/2013  6.76  0  0  0 Bond Future  0  0.00 Call

R157 On  07-August-14 06/08/2013  6.74  0  0  177 Bond Future  177  0.00 Put

R157 On  07-August-14 06/08/2013  6.75  0  0  166 Bond Future  166  0.00 Put

R157 On  07-August-14 06/08/2013  6.76  0  0  155 Bond Future  155  0.00 Put

R186 On  01-August-13 06/08/2013  120.5016  120.5016  8.1200 Bond Future  8.12  0.00 

R186 On  07-November-13 06/08/2013  122.7513  122.7513  8.2579 Bond Future  8.26  56,778.00 

R186 On  07-November-13 06/08/2013  8.14  4  4  3077 Bond Future  3077  0.00 Call

R186 On  07-November-13 06/08/2013  8.50  5  5  4734 Bond Future  4734  0.00 Call

R186 On  07-November-13 06/08/2013  8.75  7  7  6099 Bond Future  6099  0.00 Call

Page 6 of 17 2013/08/06, 06:09:12PM



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

Closing MTM Closing PricePut

R186 On  07-November-13 06/08/2013  6.75  0  0  234 Bond Future  234  1,000.00 Call

R186 On  07-November-13 06/08/2013  9.00  8  8  7605 Bond Future  7605  0.00 Call

R186 On  07-November-13 06/08/2013  8.25  4  4  3538 Bond Future  3538  0.00 Call

R186 On  07-November-13 06/08/2013  6.50  0  0  123 Bond Future  123  5,290.00 Call

R186 On  07-November-13 06/08/2013  8.16  4  4  3158 Bond Future  3158  0.00 Call

R186 On  07-November-13 06/08/2013  8.00  3  3  2544 Bond Future  2544  1,000.00 Call

R186 On  07-November-13 06/08/2013  8.15  4  4  3117 Bond Future  3117  0.00 Call

R186 On  07-November-13 06/08/2013  8.00  4  4  4867 Bond Future  4867  0.00 Put

R186 On  07-November-13 06/08/2013  8.75  2  2  1839 Bond Future  1839  1,030.00 Put

R186 On  07-November-13 06/08/2013  8.14  4  4  4131 Bond Future  4131  0.00 Put

R186 On  07-November-13 06/08/2013  8.50  2  2  2611 Bond Future  2611  4,000.00 Put

R186 On  07-November-13 06/08/2013  8.25  3  3  3609 Bond Future  3609  250.00 Put

R186 On  07-November-13 06/08/2013  6.75  14  14  14770 Bond Future  14770  0.00 Put

R186 On  07-November-13 06/08/2013  6.50  16  16  17306 Bond Future  17306  0.00 Put

R186 On  07-November-13 06/08/2013  8.15  4  4  4081 Bond Future  4081  0.00 Put

R186 On  07-November-13 06/08/2013  8.16  4  4  4032 Bond Future  4032  0.00 Put

R186 On  07-November-13 06/08/2013  9.00  1  1  1263 Bond Future  1263  1,200.00 Put

R186 On  06-February-14 06/08/2013  119.0734  119.0734  8.3568 Bond Future  8.36  100.00 

R186 On  06-February-14 06/08/2013  7.75  3  3  2728 Bond Future  2728  0.00 Call

R186 On  06-February-14 06/08/2013  7.74  3  3  2698 Bond Future  2698  0.00 Call

R186 On  06-February-14 06/08/2013  7.76  3  3  2757 Bond Future  2757  0.00 Call

R186 On  06-February-14 06/08/2013  7.76  8  8  8106 Bond Future  8106  0.00 Put

R186 On  06-February-14 06/08/2013  7.75  8  8  8169 Bond Future  8169  0.00 Put

R186 On  06-February-14 06/08/2013  7.74  8  8  8232 Bond Future  8232  0.00 Put

R186 On  08-May-14 06/08/2013  120.6785  120.6785  8.4565 Bond Future  8.46  0.00 

R186 On  08-May-14 06/08/2013  7.10  2  2  1894 Bond Future  1894  0.00 Call

R186 On  08-May-14 06/08/2013  7.09  2  2  1875 Bond Future  1875  0.00 Call

R186 On  08-May-14 06/08/2013  7.11  2  2  1914 Bond Future  1914  0.00 Call

R186 On  08-May-14 06/08/2013  7.11  13  13  14176 Bond Future  14176  0.00 Put

R186 On  08-May-14 06/08/2013  7.10  14  14  14254 Bond Future  14254  0.00 Put

R186 On  08-May-14 06/08/2013  7.09  14  14  14333 Bond Future  14333  0.00 Put

R186 On  07-August-14 06/08/2013  117.0224  117.0224  8.5590 Bond Future  8.56  0.00 

R186 On  07-August-14 06/08/2013  8.29  0  0  0 Bond Future  0  0.00 Call

R186 On  07-August-14 06/08/2013  8.31  0  0  0 Bond Future  0  0.00 Call
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R186 On  07-August-14 06/08/2013  8.30  0  0  0 Bond Future  0  0.00 Call

R186 On  07-August-14 06/08/2013  8.30  1  1  2176 Bond Future  2176  0.00 Put

R186 On  07-August-14 06/08/2013  8.29  1  1  2262 Bond Future  2262  0.00 Put

R186 On  07-August-14 06/08/2013  8.31  1  1  2091 Bond Future  2091  0.00 Put

R197 On  01-August-13 06/08/2013  277.8926  277.8926  277.8926 Bond Future  277.89  0.00 

R197 On  07-November-13 06/08/2013  280.9804  280.9804  279.8360 Bond Future  279.84  2,097.00 

R197 On  07-November-13 06/08/2013  279.99  1  1  0 Bond Future  0  0.00 Call

R197 On  07-November-13 06/08/2013  280.00  1  1  0 Bond Future  0  0.00 Call

R197 On  07-November-13 06/08/2013  280.01  1  1  0 Bond Future  0  0.00 Call

R197 On  07-November-13 06/08/2013  280.00  0  0  164 Bond Future  164  0.00 Put

R197 On  07-November-13 06/08/2013  280.01  0  0  174 Bond Future  174  0.00 Put

R197 On  07-November-13 06/08/2013  279.99  0  0  154 Bond Future  154  0.00 Put

R201 On  01-August-13 06/08/2013  105.6179  105.6179  5.2900 Bond Future  5.29  0.00 

R201 On  07-November-13 06/08/2013  107.0103  107.0103  5.4308 Bond Future  5.43  0.00 

R201 On  07-November-13 06/08/2013  4.79  0  0  112 Bond Future  112  0.00 Call

R201 On  07-November-13 06/08/2013  4.80  0  0  115 Bond Future  115  0.00 Call

R201 On  07-November-13 06/08/2013  4.81  0  0  118 Bond Future  118  0.00 Call

R201 On  07-November-13 06/08/2013  4.80  1  1  805 Bond Future  805  0.00 Put

R201 On  07-November-13 06/08/2013  4.81  1  1  797 Bond Future  797  0.00 Put

R201 On  07-November-13 06/08/2013  4.79  1  1  814 Bond Future  814  0.00 Put

R201 On  06-February-14 06/08/2013  104.0073  104.0073  5.4713 Bond Future  5.47  0.00 

R201 On  06-February-14 06/08/2013  5.24  0  0  310 Bond Future  310  0.00 Call

R201 On  06-February-14 06/08/2013  5.26  0  0  318 Bond Future  318  0.00 Call

R201 On  06-February-14 06/08/2013  5.25  0  0  314 Bond Future  314  0.00 Call

R201 On  06-February-14 06/08/2013  5.25  0  0  502 Bond Future  502  0.00 Put

R201 On  06-February-14 06/08/2013  5.26  0  0  497 Bond Future  497  0.00 Put

R201 On  06-February-14 06/08/2013  5.24  0  0  506 Bond Future  506  0.00 Put

R201 On  08-May-14 06/08/2013  105.4092  105.4092  5.4902 Bond Future  5.49  0.00 

R201 On  08-May-14 06/08/2013  4.75  0  0  191 Bond Future  191  0.00 Call

R201 On  08-May-14 06/08/2013  4.76  0  0  193 Bond Future  193  0.00 Call

R201 On  08-May-14 06/08/2013  4.74  0  0  189 Bond Future  189  0.00 Call

R201 On  08-May-14 06/08/2013  4.76  1  1  634 Bond Future  634  0.00 Put

R201 On  08-May-14 06/08/2013  4.75  1  1  638 Bond Future  638  0.00 Put

R201 On  08-May-14 06/08/2013  4.74  1  1  642 Bond Future  642  0.00 Put
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R201 On  07-August-14 06/08/2013  102.4282  102.4282  5.4674 Bond Future  5.47  0.00 

R201 On  07-August-14 06/08/2013  5.29  0  0  0 Bond Future  0  0.00 Call

R201 On  07-August-14 06/08/2013  5.31  0  0  0 Bond Future  0  0.00 Call

R201 On  07-August-14 06/08/2013  5.30  0  0  0 Bond Future  0  0.00 Call

R201 On  07-August-14 06/08/2013  5.29  0  0  64 Bond Future  64  0.00 Put

R201 On  07-August-14 06/08/2013  5.30  0  0  60 Bond Future  60  0.00 Put

R201 On  07-August-14 06/08/2013  5.31  0  0  57 Bond Future  57  0.00 Put

R202 On  01-August-13 06/08/2013  208.6439  208.6439  208.6439 Bond Future  208.64  0.00 

R202 On  07-November-13 06/08/2013  208.0028  208.0028  207.2308 Bond Future  207.23  42,966.00 

R202 On  07-November-13 06/08/2013  208.99  0  0  0 Bond Future  0  0.00 Call

R202 On  07-November-13 06/08/2013  209.01  0  0  0 Bond Future  0  0.00 Call

R202 On  07-November-13 06/08/2013  209.00  0  0  0 Bond Future  0  0.00 Call

R202 On  07-November-13 06/08/2013  209.00  1  1  1769 Bond Future  1769  0.00 Put

R202 On  07-November-13 06/08/2013  209.01  1  1  1779 Bond Future  1779  0.00 Put

R202 On  07-November-13 06/08/2013  208.99  1  1  1759 Bond Future  1759  0.00 Put

R203 On  01-August-13 06/08/2013  108.3392  108.3392  6.8000 Bond Future  6.80  0.00 

R203 On  07-November-13 06/08/2013  105.8972  105.8972  6.9506 Bond Future  6.95  7,729.00 

R203 On  07-November-13 06/08/2013  5.99  0  0  204 Bond Future  204  0.00 Call

R203 On  07-November-13 06/08/2013  6.01  0  0  214 Bond Future  214  0.00 Call

R203 On  07-November-13 06/08/2013  6.00  0  0  209 Bond Future  209  0.00 Call

R203 On  07-November-13 06/08/2013  571.00  104  104  103391 Bond Future  103391  0.00 Call

R203 On  07-November-13 06/08/2013  5.71  0  0  104 Bond Future  104  15.00 Call

R203 On  07-November-13 06/08/2013  6.00  3  3  3512 Bond Future  3512  0.00 Put

R203 On  07-November-13 06/08/2013  6.01  3  3  3482 Bond Future  3482  0.00 Put

R203 On  07-November-13 06/08/2013  571.00  0  0  0 Bond Future  0  0.00 Put

R203 On  07-November-13 06/08/2013  5.99  3  3  3543 Bond Future  3543  0.00 Put

R203 On  07-November-13 06/08/2013  5.71  4  4  4440 Bond Future  4440  0.00 Put

R203 On  06-February-14 06/08/2013  107.2874  107.2874  7.0892 Bond Future  7.09  0.00 

R203 On  06-February-14 06/08/2013  6.14  1  1  501 Bond Future  501  0.00 Call

R203 On  06-February-14 06/08/2013  6.16  1  1  516 Bond Future  516  0.00 Call

R203 On  06-February-14 06/08/2013  5.95  0  0  380 Bond Future  380  16.00 Call

R203 On  06-February-14 06/08/2013  6.15  1  1  508 Bond Future  508  0.00 Call

R203 On  06-February-14 06/08/2013  6.14  3  3  3585 Bond Future  3585  0.00 Put

R203 On  06-February-14 06/08/2013  5.95  4  4  4094 Bond Future  4094  0.00 Put
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R203 On  06-February-14 06/08/2013  6.15  3  3  3559 Bond Future  3559  0.00 Put

R203 On  06-February-14 06/08/2013  6.16  3  3  3533 Bond Future  3533  0.00 Put

R203 On  08-May-14 06/08/2013  104.5725  104.5725  7.2293 Bond Future  7.23  0.00 

R203 On  08-May-14 06/08/2013  5.74  0  0  424 Bond Future  424  0.00 Call

R203 On  08-May-14 06/08/2013  5.76  0  0  435 Bond Future  435  0.00 Call

R203 On  08-May-14 06/08/2013  5.75  0  0  429 Bond Future  429  0.00 Call

R203 On  08-May-14 06/08/2013  7.40  2  2  2145 Bond Future  2145  16.00 Call

R203 On  08-May-14 06/08/2013  5.74  5  5  4977 Bond Future  4977  0.00 Put

R203 On  08-May-14 06/08/2013  7.40  2  2  1639 Bond Future  1639  0.00 Put

R203 On  08-May-14 06/08/2013  5.76  5  5  4924 Bond Future  4924  0.00 Put

R203 On  08-May-14 06/08/2013  5.75  5  5  4951 Bond Future  4951  0.00 Put

R203 On  07-August-14 06/08/2013  105.9890  105.9890  7.3864 Bond Future  7.39  0.00 

R203 On  07-August-14 06/08/2013  7.31  0  0  0 Bond Future  0  0.00 Call

R203 On  07-August-14 06/08/2013  7.30  0  0  0 Bond Future  0  0.00 Call

R203 On  07-August-14 06/08/2013  7.29  0  0  0 Bond Future  0  0.00 Call

R203 On  07-August-14 06/08/2013  7.30  0  0  239 Bond Future  239  0.00 Put

R203 On  07-August-14 06/08/2013  7.31  0  0  211 Bond Future  211  0.00 Put

R203 On  07-August-14 06/08/2013  7.29  0  0  267 Bond Future  267  0.00 Put

R204 On  01-August-13 06/08/2013  105.3177  105.3177  7.0200 Bond Future  7.02  0.00 

R204 On  07-November-13 06/08/2013  107.0435  107.0435  7.1445 Bond Future  7.14  25,774.00 

R204 On  07-November-13 06/08/2013  6.29  0  0  372 Bond Future  372  0.00 Call

R204 On  07-November-13 06/08/2013  7.00  1  1  1304 Bond Future  1304  0.00 Call

R204 On  07-November-13 06/08/2013  6.30  0  0  380 Bond Future  380  0.00 Call

R204 On  07-November-13 06/08/2013  6.31  0  0  388 Bond Future  388  0.00 Call

R204 On  07-November-13 06/08/2013  6.30  4  4  4100 Bond Future  4100  0.00 Put

R204 On  07-November-13 06/08/2013  7.00  2  2  1929 Bond Future  1929  1,270.00 Put

R204 On  07-November-13 06/08/2013  6.31  4  4  4063 Bond Future  4063  0.00 Put

R204 On  07-November-13 06/08/2013  6.29  4  4  4137 Bond Future  4137  0.00 Put

R204 On  06-February-14 06/08/2013  104.4187  104.4187  7.2596 Bond Future  7.26  0.00 

R204 On  06-February-14 06/08/2013  6.39  1  1  854 Bond Future  854  0.00 Call

R204 On  06-February-14 06/08/2013  6.41  1  1  875 Bond Future  875  0.00 Call

R204 On  06-February-14 06/08/2013  6.40  1  1  865 Bond Future  865  0.00 Call

R204 On  06-February-14 06/08/2013  6.39  4  4  4503 Bond Future  4503  0.00 Put

R204 On  06-February-14 06/08/2013  6.40  4  4  4471 Bond Future  4471  0.00 Put
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R204 On  06-February-14 06/08/2013  6.41  4  4  4439 Bond Future  4439  0.00 Put

R204 On  08-May-14 06/08/2013  105.8261  105.8261  7.3796 Bond Future  7.38  0.00 

R204 On  08-May-14 06/08/2013  6.05  1  1  805 Bond Future  805  0.00 Call

R204 On  08-May-14 06/08/2013  6.04  1  1  796 Bond Future  796  0.00 Call

R204 On  08-May-14 06/08/2013  6.06  1  1  813 Bond Future  813  0.00 Call

R204 On  08-May-14 06/08/2013  6.04  6  6  6193 Bond Future  6193  0.00 Put

R204 On  08-May-14 06/08/2013  6.06  6  6  6127 Bond Future  6127  0.00 Put

R204 On  08-May-14 06/08/2013  6.05  6  6  6160 Bond Future  6160  0.00 Put

R204 On  07-August-14 06/08/2013  103.2287  103.2287  7.5098 Bond Future  7.51  0.00 

R204 On  07-August-14 06/08/2013  7.46  0  0  0 Bond Future  0  0.00 Call

R204 On  07-August-14 06/08/2013  7.44  0  0  0 Bond Future  0  0.00 Call

R204 On  07-August-14 06/08/2013  7.45  0  0  0 Bond Future  0  0.00 Call

R204 On  07-August-14 06/08/2013  7.44  0  0  259 Bond Future  259  0.00 Put

R204 On  07-August-14 06/08/2013  7.46  0  0  184 Bond Future  184  0.00 Put

R204 On  07-August-14 06/08/2013  7.45  0  0  222 Bond Future  222  0.00 Put

R206 On  01-August-13 06/08/2013  101.3480  101.3480  5.3400 Bond Future  5.34  0.00 

R206 On  07-November-13 06/08/2013  102.7407  102.7407  5.6893 Bond Future  5.69  0.00 

R206 On  07-November-13 06/08/2013  4.29  0  0  9 Bond Future  9  0.00 Call

R206 On  07-November-13 06/08/2013  4.31  0  0  9 Bond Future  9  0.00 Call

R206 On  07-November-13 06/08/2013  4.30  0  0  9 Bond Future  9  0.00 Call

R206 On  07-November-13 06/08/2013  4.29  0  0  259 Bond Future  259  0.00 Put

R206 On  07-November-13 06/08/2013  4.30  0  0  257 Bond Future  257  0.00 Put

R206 On  07-November-13 06/08/2013  4.31  0  0  256 Bond Future  256  0.00 Put

R207 On  01-August-13 06/08/2013  99.9964  99.9964  7.3350 Bond Future  7.34  0.00 

R207 On  07-November-13 06/08/2013  101.6526  101.6526  7.4458 Bond Future  7.45  27,380.00 

R207 On  07-November-13 06/08/2013  6.71  1  1  604 Bond Future  604  0.00 Call

R207 On  07-November-13 06/08/2013  6.70  1  1  593 Bond Future  593  0.00 Call

R207 On  07-November-13 06/08/2013  6.69  1  1  582 Bond Future  582  0.00 Call

R207 On  07-November-13 06/08/2013  6.70  4  4  4294 Bond Future  4294  0.00 Put

R207 On  07-November-13 06/08/2013  6.71  4  4  4254 Bond Future  4254  0.00 Put

R207 On  07-November-13 06/08/2013  6.69  4  4  4334 Bond Future  4334  0.00 Put

R207 On  06-February-14 06/08/2013  99.3479  99.3479  7.5574 Bond Future  7.56  0.00 

R207 On  06-February-14 06/08/2013  6.65  1  1  982 Bond Future  982  0.00 Call

R207 On  06-February-14 06/08/2013  6.66  1  1  994 Bond Future  994  0.00 Call
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R207 On  06-February-14 06/08/2013  6.64  1  1  971 Bond Future  971  0.00 Call

R207 On  06-February-14 06/08/2013  6.65  5  5  5330 Bond Future  5330  0.00 Put

R207 On  06-February-14 06/08/2013  6.64  5  5  5367 Bond Future  5367  0.00 Put

R207 On  06-February-14 06/08/2013  6.66  5  5  5292 Bond Future  5292  0.00 Put

R207 On  08-May-14 06/08/2013  100.6871  100.6871  7.6753 Bond Future  7.68  0.00 

R207 On  08-May-14 06/08/2013  6.20  1  1  910 Bond Future  910  0.00 Call

R207 On  08-May-14 06/08/2013  6.21  1  1  919 Bond Future  919  0.00 Call

R207 On  08-May-14 06/08/2013  6.19  1  1  901 Bond Future  901  0.00 Call

R207 On  08-May-14 06/08/2013  6.20  8  8  7799 Bond Future  7799  0.00 Put

R207 On  08-May-14 06/08/2013  6.19  8  8  7838 Bond Future  7838  0.00 Put

R207 On  08-May-14 06/08/2013  6.21  8  8  7759 Bond Future  7759  0.00 Put

R207 On  07-August-14 06/08/2013  98.4108  98.4108  7.8016 Bond Future  7.80  0.00 

R207 On  07-August-14 06/08/2013  7.69  0  0  0 Bond Future  0  0.00 Call

R207 On  07-August-14 06/08/2013  7.71  0  0  0 Bond Future  0  0.00 Call

R207 On  07-August-14 06/08/2013  7.70  0  0  0 Bond Future  0  0.00 Call

R207 On  07-August-14 06/08/2013  7.70  0  0  437 Bond Future  437  0.00 Put

R207 On  07-August-14 06/08/2013  7.69  0  0  480 Bond Future  480  0.00 Put

R207 On  07-August-14 06/08/2013  7.71  0  0  394 Bond Future  394  0.00 Put

R208 On  01-August-13 06/08/2013  98.1528  98.1528  7.4800 Bond Future  7.48  0.00 

R208 On  07-November-13 06/08/2013  96.4451  96.4451  7.5856 Bond Future  7.59  14,428.00 

R208 On  07-November-13 06/08/2013  6.80  1  1  584 Bond Future  584  0.00 Call

R208 On  07-November-13 06/08/2013  7.50  2  2  1844 Bond Future  1844  0.00 Call

R208 On  07-November-13 06/08/2013  6.79  1  1  573 Bond Future  573  0.00 Call

R208 On  07-November-13 06/08/2013  6.81  1  1  596 Bond Future  596  0.00 Call

R208 On  07-November-13 06/08/2013  7.50  2  2  2309 Bond Future  2309  1,520.00 Put

R208 On  07-November-13 06/08/2013  6.79  5  5  5003 Bond Future  5003  0.00 Put

R208 On  07-November-13 06/08/2013  6.81  5  5  4911 Bond Future  4911  0.00 Put

R208 On  07-November-13 06/08/2013  6.80  5  5  4957 Bond Future  4957  0.00 Put

R208 On  06-February-14 06/08/2013  97.7111  97.7111  7.6890 Bond Future  7.69  0.00 

R208 On  06-February-14 06/08/2013  6.74  1  1  992 Bond Future  992  0.00 Call

R208 On  06-February-14 06/08/2013  6.75  1  1  1005 Bond Future  1005  0.00 Call

R208 On  06-February-14 06/08/2013  6.76  1  1  1018 Bond Future  1018  0.00 Call

R208 On  06-February-14 06/08/2013  6.76  6  6  6046 Bond Future  6046  0.00 Put

R208 On  06-February-14 06/08/2013  6.75  6  6  6088 Bond Future  6088  0.00 Put
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R208 On  06-February-14 06/08/2013  6.74  6  6  6132 Bond Future  6132  0.00 Put

R208 On  08-May-14 06/08/2013  95.6317  95.6317  7.7929 Bond Future  7.79  0.00 

R208 On  08-May-14 06/08/2013  6.29  1  1  860 Bond Future  860  0.00 Call

R208 On  08-May-14 06/08/2013  6.31  1  1  879 Bond Future  879  0.00 Call

R208 On  08-May-14 06/08/2013  6.30  1  1  870 Bond Future  870  0.00 Call

R208 On  08-May-14 06/08/2013  6.29  9  9  8876 Bond Future  8876  0.00 Put

R208 On  08-May-14 06/08/2013  6.31  9  9  8783 Bond Future  8783  0.00 Put

R208 On  08-May-14 06/08/2013  6.30  9  9  8829 Bond Future  8829  0.00 Put

R208 On  07-August-14 06/08/2013  96.9270  96.9270  7.9022 Bond Future  7.90  0.00 

R208 On  07-August-14 06/08/2013  7.80  0  0  0 Bond Future  0  0.00 Call

R208 On  07-August-14 06/08/2013  7.79  0  0  0 Bond Future  0  0.00 Call

R208 On  07-August-14 06/08/2013  7.81  0  0  0 Bond Future  0  0.00 Call

R208 On  07-August-14 06/08/2013  7.80  0  0  503 Bond Future  503  0.00 Put

R208 On  07-August-14 06/08/2013  7.81  0  0  454 Bond Future  454  0.00 Put

R208 On  07-August-14 06/08/2013  7.79  0  0  552 Bond Future  552  0.00 Put

R209 On  01-August-13 06/08/2013  76.6160  76.6160  8.8900 Bond Future  8.89  0.00 

R209 On  07-November-13 06/08/2013  74.8645  74.8645  9.0727 Bond Future  9.07  18,944.00 

R209 On  07-November-13 06/08/2013  8.65  2  2  1985 Bond Future  1985  0.00 Call

R209 On  07-November-13 06/08/2013  8.79  3  3  2384 Bond Future  2384  0.00 Call

R209 On  07-November-13 06/08/2013  9.40  5  5  4625 Bond Future  4625  0.00 Call

R209 On  07-November-13 06/08/2013  8.80  3  3  2414 Bond Future  2414  0.00 Call

R209 On  07-November-13 06/08/2013  9.25  5  5  4004 Bond Future  4004  0.00 Call

R209 On  07-November-13 06/08/2013  8.81  3  3  2444 Bond Future  2444  0.00 Call

R209 On  07-November-13 06/08/2013  9.50  6  6  5061 Bond Future  5061  0.00 Call

R209 On  07-November-13 06/08/2013  9.70  7  7  5977 Bond Future  5977  0.00 Call

R209 On  07-November-13 06/08/2013  8.79  4  4  4543 Bond Future  4543  0.00 Put

R209 On  07-November-13 06/08/2013  9.40  2  2  2244 Bond Future  2244  5,000.00 Put

R209 On  07-November-13 06/08/2013  8.65  5  5  5251 Bond Future  5251  4,700.00 Put

R209 On  07-November-13 06/08/2013  8.81  4  4  4447 Bond Future  4447  0.00 Put

R209 On  07-November-13 06/08/2013  9.25  2  2  2699 Bond Future  2699  1,000.00 Put

R209 On  07-November-13 06/08/2013  9.70  1  1  1519 Bond Future  1519  1,520.00 Put

R209 On  07-November-13 06/08/2013  8.80  4  4  4495 Bond Future  4495  0.00 Put

R209 On  07-November-13 06/08/2013  9.50  2  2  1977 Bond Future  1977  980.00 Put

R209 On  06-February-14 06/08/2013  75.8474  75.8474  9.1656 Bond Future  9.17  0.00 
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R209 On  06-February-14 06/08/2013  8.54  3  3  2673 Bond Future  2673  0.00 Call

R209 On  06-February-14 06/08/2013  8.56  3  3  2725 Bond Future  2725  0.00 Call

R209 On  06-February-14 06/08/2013  8.55  3  3  2699 Bond Future  2699  0.00 Call

R209 On  06-February-14 06/08/2013  8.54  7  7  7504 Bond Future  7504  0.00 Put

R209 On  06-February-14 06/08/2013  8.55  7  7  7449 Bond Future  7449  0.00 Put

R209 On  06-February-14 06/08/2013  8.56  7  7  7395 Bond Future  7395  0.00 Put

R209 On  08-May-14 06/08/2013  73.7248  73.7248  9.2576 Bond Future  9.26  0.00 

R209 On  08-May-14 06/08/2013  7.86  2  2  1904 Bond Future  1904  0.00 Call

R209 On  08-May-14 06/08/2013  7.85  2  2  1887 Bond Future  1887  0.00 Call

R209 On  08-May-14 06/08/2013  7.84  2  2  1869 Bond Future  1869  0.00 Call

R209 On  08-May-14 06/08/2013  7.85  13  13  13290 Bond Future  13290  0.00 Put

R209 On  08-May-14 06/08/2013  7.84  13  13  13363 Bond Future  13363  0.00 Put

R209 On  08-May-14 06/08/2013  7.86  12  12  13217 Bond Future  13217  0.00 Put

R209 On  07-August-14 06/08/2013  74.7235  74.7235  9.3511 Bond Future  9.35  0.00 

R209 On  07-August-14 06/08/2013  9.05  0  0  0 Bond Future  0  0.00 Call

R209 On  07-August-14 06/08/2013  9.06  0  0  0 Bond Future  0  0.00 Call

R209 On  07-August-14 06/08/2013  9.04  0  0  0 Bond Future  0  0.00 Call

R209 On  07-August-14 06/08/2013  9.06  1  1  2117 Bond Future  2117  0.00 Put

R209 On  07-August-14 06/08/2013  9.04  1  1  2266 Bond Future  2266  0.00 Put

R209 On  07-August-14 06/08/2013  9.05  1  1  2192 Bond Future  2192  0.00 Put

R210 On  01-August-13 06/08/2013  157.9833  157.9833  157.9833 Bond Future  157.98  0.00 

R210 On  07-November-13 06/08/2013  157.0687  157.0687  155.8049 Bond Future  155.80  1,237.00 

R210 On  07-November-13 06/08/2013  159.99  0  0  0 Bond Future  0  0.00 Call

R210 On  07-November-13 06/08/2013  160.00  0  0  0 Bond Future  0  0.00 Call

R210 On  07-November-13 06/08/2013  160.01  0  0  0 Bond Future  0  0.00 Call

R210 On  07-November-13 06/08/2013  159.99  3  3  4185 Bond Future  4185  0.00 Put

R210 On  07-November-13 06/08/2013  160.00  3  3  4195 Bond Future  4195  0.00 Put

R210 On  07-November-13 06/08/2013  160.01  3  3  4205 Bond Future  4205  0.00 Put

R211 On  01-August-13 06/08/2013  128.2326  128.2326  128.2326 Bond Future  128.23  0.00 

R211 On  07-November-13 06/08/2013  129.9697  129.9697  129.8477 Bond Future  129.85  522.00 

R211 On  07-November-13 06/08/2013  130.00  0  0  0 Bond Future  0  0.00 Call

R211 On  07-November-13 06/08/2013  130.01  0  0  0 Bond Future  0  0.00 Call

R211 On  07-November-13 06/08/2013  129.99  0  0  0 Bond Future  0  0.00 Call

R211 On  07-November-13 06/08/2013  130.00  0  0  152 Bond Future  152  0.00 Put
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R211 On  07-November-13 06/08/2013  130.01  0  0  162 Bond Future  162  0.00 Put

R211 On  07-November-13 06/08/2013  129.99  0  0  142 Bond Future  142  0.00 Put

R212 On  01-August-13 06/08/2013  130.4640  130.4640  130.4640 Bond Future  130.46  0.00 

R212 On  07-November-13 06/08/2013  131.7387  131.7387  130.9372 Bond Future  130.94  21,791.00 

R212 On  07-November-13 06/08/2013  132.99  0  0  0 Bond Future  0  0.00 Call

R212 On  07-November-13 06/08/2013  133.00  0  0  0 Bond Future  0  0.00 Call

R212 On  07-November-13 06/08/2013  133.01  0  0  0 Bond Future  0  0.00 Call

R212 On  07-November-13 06/08/2013  133.00  1  1  2063 Bond Future  2063  0.00 Put

R212 On  07-November-13 06/08/2013  133.01  1  1  2073 Bond Future  2073  0.00 Put

R212 On  07-November-13 06/08/2013  132.99  1  1  2053 Bond Future  2053  0.00 Put

R213 On  01-August-13 06/08/2013  87.8921  87.8921  8.6950 Bond Future  8.70  0.00 

R213 On  07-November-13 06/08/2013  85.9551  85.9551  8.8780 Bond Future  8.88  9,112.00 

R213 On  07-November-13 06/08/2013  8.61  3  3  2468 Bond Future  2468  0.00 Call

R213 On  07-November-13 06/08/2013  8.60  3  3  2437 Bond Future  2437  0.00 Call

R213 On  07-November-13 06/08/2013  8.59  3  3  2406 Bond Future  2406  0.00 Call

R213 On  07-November-13 06/08/2013  8.60  4  4  4614 Bond Future  4614  0.00 Put

R213 On  07-November-13 06/08/2013  8.61  4  4  4566 Bond Future  4566  0.00 Put

R213 On  07-November-13 06/08/2013  8.59  4  4  4663 Bond Future  4663  0.00 Put

R213 On  06-February-14 06/08/2013  87.0835  87.0835  8.9781 Bond Future  8.98  0.00 

R213 On  06-February-14 06/08/2013  8.29  3  3  2591 Bond Future  2591  0.00 Call

R213 On  06-February-14 06/08/2013  8.30  3  3  2617 Bond Future  2617  0.00 Call

R213 On  06-February-14 06/08/2013  8.31  3  3  2643 Bond Future  2643  0.00 Call

R213 On  06-February-14 06/08/2013  8.30  7  7  7973 Bond Future  7973  0.00 Put

R213 On  06-February-14 06/08/2013  8.31  7  7  7916 Bond Future  7916  0.00 Put

R213 On  06-February-14 06/08/2013  8.29  7  7  8030 Bond Future  8030  0.00 Put

R213 On  08-May-14 06/08/2013  84.7190  84.7190  9.0734 Bond Future  9.07  0.00 

R213 On  08-May-14 06/08/2013  7.64  2  2  1879 Bond Future  1879  0.00 Call

R213 On  08-May-14 06/08/2013  7.66  2  2  1914 Bond Future  1914  0.00 Call

R213 On  08-May-14 06/08/2013  7.65  2  2  1897 Bond Future  1897  0.00 Call

R213 On  08-May-14 06/08/2013  7.65  13  13  13515 Bond Future  13515  0.00 Put

R213 On  08-May-14 06/08/2013  7.64  13  13  13587 Bond Future  13587  0.00 Put

R213 On  08-May-14 06/08/2013  7.66  13  13  13443 Bond Future  13443  0.00 Put

R213 On  07-August-14 06/08/2013  85.8666  85.8666  9.1720 Bond Future  9.17  0.00 

R213 On  07-August-14 06/08/2013  8.84  0  0  0 Bond Future  0  0.00 Call
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R213 On  07-August-14 06/08/2013  8.86  0  0  0 Bond Future  0  0.00 Call

R213 On  07-August-14 06/08/2013  8.85  0  0  0 Bond Future  0  0.00 Call

R213 On  07-August-14 06/08/2013  8.86  1  1  2320 Bond Future  2320  0.00 Put

R213 On  07-August-14 06/08/2013  8.85  1  1  2396 Bond Future  2396  0.00 Put

R213 On  07-August-14 06/08/2013  8.84  1  1  2472 Bond Future  2472  0.00 Put

R214 On  01-August-13 06/08/2013  76.8819  76.8819  9.0750 Bond Future  9.08  0.00 

R214 On  07-November-13 06/08/2013  74.9615  74.9615  9.2656 Bond Future  9.27  577.00 

R214 On  07-November-13 06/08/2013  7.81  0  0  369 Bond Future  369  0.00 Call

R214 On  07-November-13 06/08/2013  7.80  0  0  362 Bond Future  362  0.00 Call

R214 On  07-November-13 06/08/2013  7.79  0  0  354 Bond Future  354  0.00 Call

R214 On  07-November-13 06/08/2013  7.80  12  12  13091 Bond Future  13091  0.00 Put

R214 On  07-November-13 06/08/2013  7.81  12  12  13000 Bond Future  13000  0.00 Put

R214 On  07-November-13 06/08/2013  7.79  12  12  13183 Bond Future  13183  0.00 Put

R214 On  06-February-14 06/08/2013  75.9456  75.9456  9.3630 Bond Future  9.36  0.00 

R214 On  06-February-14 06/08/2013  9.01  4  4  3700 Bond Future  3700  0.00 Call

R214 On  06-February-14 06/08/2013  9.00  4  4  3669 Bond Future  3669  0.00 Call

R214 On  06-February-14 06/08/2013  8.99  4  4  3638 Bond Future  3638  0.00 Call

R214 On  06-February-14 06/08/2013  9.00  6  6  6463 Bond Future  6463  0.00 Put

R214 On  06-February-14 06/08/2013  8.99  6  6  6512 Bond Future  6512  0.00 Put

R214 On  06-February-14 06/08/2013  9.01  6  6  6415 Bond Future  6415  0.00 Put

R248 On  01-August-13 06/08/2013  99.5456  99.5456  9.1550 Bond Future  9.16  0.00 

R248 On  07-November-13 06/08/2013  96.8859  96.8859  9.3541 Bond Future  9.35  780.00 

R248 On  07-November-13 06/08/2013  7.85  0  0  0 Bond Future  0  0.00 Call

R248 On  07-November-13 06/08/2013  7.84  0  0  0 Bond Future  0  0.00 Call

R248 On  07-November-13 06/08/2013  7.86  0  0  0 Bond Future  0  0.00 Call

R248 On  07-November-13 06/08/2013  7.86  15  15  16699 Bond Future  16699  0.00 Put

R248 On  07-November-13 06/08/2013  7.85  16  16  16828 Bond Future  16828  0.00 Put

R248 On  07-November-13 06/08/2013  7.84  16  16  16958 Bond Future  16958  0.00 Put

R248 On  06-February-14 06/08/2013  98.1577  98.1577  9.4552 Bond Future  9.46  0.00 

R248 On  06-February-14 06/08/2013  9.11  0  0  0 Bond Future  0  0.00 Call

R248 On  06-February-14 06/08/2013  9.09  0  0  0 Bond Future  0  0.00 Call

R248 On  06-February-14 06/08/2013  9.10  0  0  0 Bond Future  0  0.00 Call

R248 On  06-February-14 06/08/2013  9.09  2  2  3579 Bond Future  3579  0.00 Put

R248 On  06-February-14 06/08/2013  9.10  2  2  3478 Bond Future  3478  0.00 Put
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R248 On  06-February-14 06/08/2013  9.11  2  2  3376 Bond Future  3376  0.00 Put
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