
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 13/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

0357 On  15-September-17 13/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

0403 On  21-December-18 13/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

0457 On  15-January-20 13/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

0703 On  15-January-20 13/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

0757 On  15-January-20 13/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

0804 On  31-March-21 13/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

0807 On  31-March-21 13/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

0857 On  31-March-21 13/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

0904 On  31-March-36 13/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

0908 On  31-March-36 13/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

0957 On  31-March-36 13/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

0986 On  31-March-36 13/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

1386 On  28-February-31 13/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

1409 On  28-February-41 13/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

2025 On  07-November-13 13/08/2013  110.1529  110.1529  109.5715 Bond Future  109.57  0.00 

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

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

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

2025 On  07-November-13 13/08/2013  111.01  1  1  1438 Bond Future  1438  0.00 Put

2025 On  07-November-13 13/08/2013  111.00  1  1  1428 Bond Future  1428  0.00 Put

2025 On  07-November-13 13/08/2013  110.99  1  1  1418 Bond Future  1418  0.00 Put

2038 On  07-November-13 13/08/2013  104.8336  104.8336  104.8157 Bond Future  104.82  0.00 
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2038 On  07-November-13 13/08/2013  109.99  0  0  0 Bond Future  0  0.00 Call

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

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

2038 On  07-November-13 13/08/2013  109.99  5  5  5174 Bond Future  5174  0.00 Put

2038 On  07-November-13 13/08/2013  110.00  5  5  5184 Bond Future  5184  0.00 Put

2038 On  07-November-13 13/08/2013  110.01  5  5  5194 Bond Future  5194  0.00 Put

2050 On  07-November-13 13/08/2013  106.9704  106.9704  106.9525 Bond Future  106.95  122.00 

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

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

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

2050 On  07-November-13 13/08/2013  110.00  3  3  3047 Bond Future  3047  0.00 Put

2050 On  07-November-13 13/08/2013  110.01  3  3  3057 Bond Future  3057  0.00 Put

2050 On  07-November-13 13/08/2013  109.99  3  3  3037 Bond Future  3037  0.00 Put

5701 On  15-September-15 13/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

5706 On  15-September-15 13/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

8607 On  21-December-26 13/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

8608 On  21-December-26 13/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

8657 On  21-December-26 13/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

AI03 On  09-March-16 13/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

AL37 On  07-November-13 13/08/2013  408.0870  408.0870  406.8150 Index Future  406.82  0.00 

AL37 On  06-February-14 13/08/2013  413.4430  413.4430  412.1540 Index Future  412.15  0.00 

AL7T On  07-November-13 13/08/2013  480.5270  480.5270  477.9110 Index Future  477.91  1.00 

AL7T On  06-February-14 13/08/2013  486.8340  486.8340  484.1830 Index Future  484.18  0.00 

ALBI On  07-November-13 13/08/2013  430.9750  430.9750  427.5810 Index Future  427.58  770.00 

ALBI On  06-February-14 13/08/2013  436.6310  436.6310  433.1930 Index Future  433.19  73.00 

C023 On  28-February-23 13/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C025 On  31-January-25 13/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C038 On  31-January-38 13/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C048 On  28-February-48 13/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C050 On  31-December-50 13/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C157 On  15-September-15 13/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C186 On  21-December-26 13/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C197 On  07-December-23 13/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C201 On  22-December-14 13/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 
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C202 On  07-December-33 13/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C203 On  15-September-17 13/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C204 On  21-December-18 13/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C206 On  15-January-14 13/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C207 On  15-January-20 13/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C208 On  31-March-21 13/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C209 On  31-March-36 13/08/2013  6.2500  6.2500  6.2500 Price Contribution  6.25  0.00 

C210 On  31-March-28 13/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C211 On  31-January-17 13/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C212 On  31-January-22 13/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C213 On  28-February-31 13/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C214 On  28-February-41 13/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

CES1 On  20-April-18 13/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

CS23 On  25-January-23 13/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

CS26 On  02-April-26 13/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

CS33 On  15-September-33 13/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

EL28 On  07-November-13 13/08/2013  108.9916  108.9916  108.9732 Bond Future  108.97  0.00 

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

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

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

EL28 On  07-November-13 13/08/2013  110.00  1  1  1027 Bond Future  1027  0.00 Put

EL28 On  07-November-13 13/08/2013  110.01  1  1  1037 Bond Future  1037  0.00 Put

EL28 On  07-November-13 13/08/2013  109.99  1  1  1017 Bond Future  1017  0.00 Put

ES33 On  07-November-13 13/08/2013  81.8055  81.8055  9.9319 Bond Future  9.93  6,292.00 

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

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

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

ES33 On  07-November-13 13/08/2013  8.49  10  10  11490 Bond Future  11490  0.00 Put

ES33 On  07-November-13 13/08/2013  8.50  10  10  11401 Bond Future  11401  0.00 Put

ES33 On  07-November-13 13/08/2013  8.51  10  10  11313 Bond Future  11313  0.00 Put

ES33 On  06-February-14 13/08/2013  82.8791  82.8791  10.0627 Bond Future  10.06  0.00 

ES33 On  06-February-14 13/08/2013  9.54  0  0  0 Bond Future  0  0.00 Call

ES33 On  06-February-14 13/08/2013  9.56  0  0  0 Bond Future  0  0.00 Call

ES33 On  06-February-14 13/08/2013  9.55  0  0  0 Bond Future  0  0.00 Call
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ES33 On  06-February-14 13/08/2013  9.55  2  2  3732 Bond Future  3732  0.00 Put

ES33 On  06-February-14 13/08/2013  9.56  2  2  3657 Bond Future  3657  0.00 Put

ES33 On  06-February-14 13/08/2013  9.54  2  2  3808 Bond Future  3808  0.00 Put

GOVI On  07-November-13 13/08/2013  430.6320  430.6320  427.4080 GOVI  427.41  104.00 

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

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

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

GOVI On  07-November-13 13/08/2013  446.01  15  15  186020 GOVI  186020  0.00 Put

GOVI On  07-November-13 13/08/2013  446.00  15  15  185920 GOVI  185920  0.00 Put

GOVI On  07-November-13 13/08/2013  445.99  15  15  185820 GOVI  185820  0.00 Put

GOVI On  06-February-14 13/08/2013  436.2830  436.2830  433.0170 GOVI  433.02  268.00 

GOVI On  06-February-14 13/08/2013  439.99  0  0  0 GOVI  0  0.00 Call

GOVI On  06-February-14 13/08/2013  440.01  0  0  0 GOVI  0  0.00 Call

GOVI On  06-February-14 13/08/2013  440.00  0  0  0 GOVI  0  0.00 Call

GOVI On  06-February-14 13/08/2013  440.00  4  4  69830 GOVI  69830  0.00 Put

GOVI On  06-February-14 13/08/2013  439.99  4  4  69730 GOVI  69730  0.00 Put

GOVI On  06-February-14 13/08/2013  440.01  4  4  69930 GOVI  69930  0.00 Put

GOVI On  08-May-14 13/08/2013  442.1590  442.1590  438.8490 GOVI  438.85  0.00 

GOVI On  08-May-14 13/08/2013  442.01  0  0  0 GOVI  0  0.00 Call

GOVI On  08-May-14 13/08/2013  442.00  0  0  0 GOVI  0  0.00 Call

GOVI On  08-May-14 13/08/2013  441.99  0  0  0 GOVI  0  0.00 Call

GOVI On  08-May-14 13/08/2013  442.00  0  0  31510 GOVI  31510  0.00 Put

GOVI On  08-May-14 13/08/2013  442.01  0  0  31610 GOVI  31610  0.00 Put

GOVI On  08-May-14 13/08/2013  441.99  0  0  31410 GOVI  31410  0.00 Put

GVIX On  01-January-29 13/08/2013  110.0000  110.0000  110.0000 LIVE INDEX  110.00  0.00 

IGOV On  07-November-13 13/08/2013  195.5370  195.5370  195.2620 Index Future  195.26  1,078.00 

IGOV On  06-February-14 13/08/2013  198.1270  198.1270  197.8480 Index Future  197.85  166.00 

ILBI On  07-November-13 13/08/2013  529.2740  529.2740  529.0840 Index Future  529.08  0.00 

ILBI On  06-February-14 13/08/2013  536.4360  536.4360  536.2430 Index Future  536.24  186.00 

J157 On  15-September-15 13/08/2013 (0.0200) (0.0200) 8.8220 Interest Rate Swap  8.82  0.00 

J186 On  21-December-26 13/08/2013  0.1077  0.1077  8.6830 Interest Rate Swap  8.68  0.00 

J201 On  22-December-14 13/08/2013  0.0514  0.0514  8.6550 Interest Rate Swap  8.66  0.00 

J203 On  15-September-17 13/08/2013  0.0847  0.0847  8.9750 Interest Rate Swap  8.98  0.00 

J204 On  21-December-18 13/08/2013  0.0958  0.0958  8.9620 Interest Rate Swap  8.96  0.00 
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J207 On  15-January-20 13/08/2013  0.0691  0.0691  8.9970 Interest Rate Swap  9.00  0.00 

JBAF On  21-August-13 13/08/2013  94.8600  94.8600  5.1400 Jibar Tradeable Future  5.14  0.00 

JBAF On  18-September-13 13/08/2013  94.8500  94.8500  5.1500 Jibar Tradeable Future  5.15  700.00 

JBAF On  16-October-13 13/08/2013  94.8200  94.8200  5.1900 Jibar Tradeable Future  5.19  0.00 

JBAF On  20-November-13 13/08/2013  94.7600  94.7600  5.2500 Jibar Tradeable Future  5.25  0.00 

JBAF On  18-December-13 13/08/2013  94.6700  94.6700  5.3500 Jibar Tradeable Future  5.35  1,500.00 

JBAF On  15-January-14 13/08/2013  94.6200  94.6200  5.4100 Jibar Tradeable Future  5.41  1,000.00 

JBAF On  19-February-14 13/08/2013  94.4500  94.4500  5.5500 Jibar Tradeable Future  5.55  0.00 

JBAF On  19-March-14 13/08/2013  94.3400  94.3400  5.7000 Jibar Tradeable Future  5.70  400.00 

JBAF On  18-June-14 13/08/2013  94.0300  94.0300  6.0100 Jibar Tradeable Future  6.01  1,000.00 

JBAF On  17-September-14 13/08/2013  93.7500  93.7500  6.3000 Jibar Tradeable Future  6.30  0.00 

JBAF On  17-December-14 13/08/2013  93.4700  93.4700  6.5800 Jibar Tradeable Future  6.58  0.00 

JBAF On  18-March-15 13/08/2013  93.1800  93.1800  6.8700 Jibar Tradeable Future  6.87  250.00 

JBAF On  17-June-15 13/08/2013  92.9300  92.9300  7.1200 Jibar Tradeable Future  7.12  0.00 

R023 On  07-November-13 13/08/2013  100.3853  100.3853  8.0313 Bond Future  8.03  11,644.00 

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

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

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

R023 On  07-November-13 13/08/2013  6.50  10  10  10444 Bond Future  10444  0.00 Put

R023 On  07-November-13 13/08/2013  6.51  10  10  10371 Bond Future  10371  0.00 Put

R023 On  07-November-13 13/08/2013  6.49  10  10  10516 Bond Future  10516  0.00 Put

R023 On  06-February-14 13/08/2013  101.7028  101.7028  8.1410 Bond Future  8.14  0.00 

R023 On  06-February-14 13/08/2013  7.84  0  0  0 Bond Future  0  0.00 Call

R023 On  06-February-14 13/08/2013  7.85  0  0  0 Bond Future  0  0.00 Call

R023 On  06-February-14 13/08/2013  7.86  0  0  0 Bond Future  0  0.00 Call

R023 On  06-February-14 13/08/2013  7.85  1  1  1831 Bond Future  1831  0.00 Put

R023 On  06-February-14 13/08/2013  7.84  1  1  1894 Bond Future  1894  0.00 Put

R023 On  06-February-14 13/08/2013  7.86  1  1  1767 Bond Future  1767  0.00 Put

R157 On  07-November-13 13/08/2013  114.6811  114.6811  6.2341 Bond Future  6.23  31,040.00 

R157 On  07-November-13 13/08/2013  5.60  0  0  233 Bond Future  233  0.00 Call

R157 On  07-November-13 13/08/2013  5.59  0  0  229 Bond Future  229  0.00 Call

R157 On  07-November-13 13/08/2013  5.61  0  0  238 Bond Future  238  0.00 Call

R157 On  07-November-13 13/08/2013  5.60  1  1  1418 Bond Future  1418  0.00 Put

R157 On  07-November-13 13/08/2013  5.61  1  1  1404 Bond Future  1404  0.00 Put
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R157 On  07-November-13 13/08/2013  5.59  1  1  1433 Bond Future  1433  0.00 Put

R157 On  06-February-14 13/08/2013  116.1863  116.1863  6.4081 Bond Future  6.41  100.00 

R157 On  06-February-14 13/08/2013  5.64  0  0  400 Bond Future  400  0.00 Call

R157 On  06-February-14 13/08/2013  5.65  0  0  405 Bond Future  405  0.00 Call

R157 On  06-February-14 13/08/2013  5.66  0  0  410 Bond Future  410  0.00 Call

R157 On  06-February-14 13/08/2013  5.65  2  2  1624 Bond Future  1624  0.00 Put

R157 On  06-February-14 13/08/2013  5.64  2  2  1635 Bond Future  1635  0.00 Put

R157 On  06-February-14 13/08/2013  5.66  2  2  1612 Bond Future  1612  0.00 Put

R157 On  08-May-14 13/08/2013  110.9432  110.9432  6.6026 Bond Future  6.60  0.00 

R157 On  08-May-14 13/08/2013  5.21  0  0  271 Bond Future  271  0.00 Call

R157 On  08-May-14 13/08/2013  5.20  0  0  268 Bond Future  268  0.00 Call

R157 On  08-May-14 13/08/2013  5.19  0  0  265 Bond Future  265  0.00 Call

R157 On  08-May-14 13/08/2013  5.20  2  2  2174 Bond Future  2174  0.00 Put

R157 On  08-May-14 13/08/2013  5.19  2  2  2185 Bond Future  2185  0.00 Put

R157 On  08-May-14 13/08/2013  5.21  2  2  2163 Bond Future  2163  0.00 Put

R157 On  07-August-14 13/08/2013  112.4459  112.4459  6.8712 Bond Future  6.87  0.00 

R157 On  07-August-14 13/08/2013  6.74  1  1  869 Bond Future  869  0.00 Call

R157 On  07-August-14 13/08/2013  6.75  1  1  874 Bond Future  874  0.00 Call

R157 On  07-August-14 13/08/2013  6.76  1  1  879 Bond Future  879  0.00 Call

R157 On  07-August-14 13/08/2013  6.74  1  1  1012 Bond Future  1012  0.00 Put

R157 On  07-August-14 13/08/2013  6.75  1  1  1006 Bond Future  1006  0.00 Put

R157 On  07-August-14 13/08/2013  6.76  1  1  1000 Bond Future  1000  0.00 Put

R186 On  07-November-13 13/08/2013  121.8917  121.8917  8.3830 Bond Future  8.38  56,778.00 

R186 On  07-November-13 13/08/2013  8.14  3  3  2545 Bond Future  2545  0.00 Call

R186 On  07-November-13 13/08/2013  8.50  5  5  4044 Bond Future  4044  0.00 Call

R186 On  07-November-13 13/08/2013  8.75  6  6  5309 Bond Future  5309  0.00 Call

R186 On  07-November-13 13/08/2013  6.75  0  0  161 Bond Future  161  1,000.00 Call

R186 On  07-November-13 13/08/2013  9.00  8  8  6728 Bond Future  6728  0.00 Call

R186 On  07-November-13 13/08/2013  8.25  4  4  2956 Bond Future  2956  0.00 Call

R186 On  07-November-13 13/08/2013  6.50  0  0  82 Bond Future  82  5,290.00 Call

R186 On  07-November-13 13/08/2013  8.16  3  3  2617 Bond Future  2617  0.00 Call

R186 On  07-November-13 13/08/2013  8.00  3  3  2076 Bond Future  2076  1,000.00 Call

R186 On  07-November-13 13/08/2013  8.15  3  3  2581 Bond Future  2581  0.00 Call

R186 On  07-November-13 13/08/2013  8.00  5  5  5503 Bond Future  5503  0.00 Put
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R186 On  07-November-13 13/08/2013  8.75  2  2  2152 Bond Future  2152  1,030.00 Put

R186 On  07-November-13 13/08/2013  8.14  4  4  4703 Bond Future  4703  0.00 Put

R186 On  07-November-13 13/08/2013  8.50  3  3  3024 Bond Future  3024  4,000.00 Put

R186 On  07-November-13 13/08/2013  8.25  4  4  4130 Bond Future  4130  250.00 Put

R186 On  07-November-13 13/08/2013  6.75  15  15  15801 Bond Future  15801  0.00 Put

R186 On  07-November-13 13/08/2013  6.50  17  17  18368 Bond Future  18368  0.00 Put

R186 On  07-November-13 13/08/2013  8.15  4  4  4649 Bond Future  4649  0.00 Put

R186 On  07-November-13 13/08/2013  8.16  4  4  4595 Bond Future  4595  0.00 Put

R186 On  07-November-13 13/08/2013  9.00  1  1  1490 Bond Future  1490  1,200.00 Put

R186 On  06-February-14 13/08/2013  118.2021  118.2021  8.4864 Bond Future  8.49  100.00 

R186 On  06-February-14 13/08/2013  7.75  3  3  2472 Bond Future  2472  0.00 Call

R186 On  06-February-14 13/08/2013  7.74  3  3  2445 Bond Future  2445  0.00 Call

R186 On  06-February-14 13/08/2013  7.76  3  3  2500 Bond Future  2500  0.00 Call

R186 On  06-February-14 13/08/2013  7.76  8  8  8967 Bond Future  8967  0.00 Put

R186 On  06-February-14 13/08/2013  7.75  8  8  9032 Bond Future  9032  0.00 Put

R186 On  06-February-14 13/08/2013  7.74  8  8  9097 Bond Future  9097  0.00 Put

R186 On  08-May-14 13/08/2013  119.7949  119.7949  8.5910 Bond Future  8.59  0.00 

R186 On  08-May-14 13/08/2013  7.10  2  2  1725 Bond Future  1725  0.00 Call

R186 On  08-May-14 13/08/2013  7.09  2  2  1707 Bond Future  1707  0.00 Call

R186 On  08-May-14 13/08/2013  7.11  2  2  1742 Bond Future  1742  0.00 Call

R186 On  08-May-14 13/08/2013  7.11  14  14  15139 Bond Future  15139  0.00 Put

R186 On  08-May-14 13/08/2013  7.10  14  14  15219 Bond Future  15219  0.00 Put

R186 On  08-May-14 13/08/2013  7.09  14  14  15299 Bond Future  15299  0.00 Put

R186 On  07-August-14 13/08/2013  116.1268  116.1268  8.6985 Bond Future  8.70  0.00 

R186 On  07-August-14 13/08/2013  8.29  6  6  5227 Bond Future  5227  0.00 Call

R186 On  07-August-14 13/08/2013  8.31  6  6  5297 Bond Future  5297  0.00 Call

R186 On  07-August-14 13/08/2013  8.30  6  6  5262 Bond Future  5262  0.00 Call

R186 On  07-August-14 13/08/2013  8.30  8  8  8588 Bond Future  8588  0.00 Put

R186 On  07-August-14 13/08/2013  8.29  8  8  8638 Bond Future  8638  0.00 Put

R186 On  07-August-14 13/08/2013  8.31  8  8  8538 Bond Future  8538  0.00 Put

R197 On  07-November-13 13/08/2013  276.9179  276.9179  276.8658 Bond Future  276.87  2,097.00 

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

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

R197 On  07-November-13 13/08/2013  280.01  0  0  0 Bond Future  0  0.00 Call
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R197 On  07-November-13 13/08/2013  280.00  3  3  3134 Bond Future  3134  0.00 Put

R197 On  07-November-13 13/08/2013  280.01  3  3  3144 Bond Future  3144  0.00 Put

R197 On  07-November-13 13/08/2013  279.99  3  3  3124 Bond Future  3124  0.00 Put

R201 On  07-November-13 13/08/2013  107.0067  107.0067  5.4287 Bond Future  5.43  0.00 

R201 On  07-November-13 13/08/2013  4.79  0  0  119 Bond Future  119  0.00 Call

R201 On  07-November-13 13/08/2013  4.80  0  0  122 Bond Future  122  0.00 Call

R201 On  07-November-13 13/08/2013  4.81  0  0  124 Bond Future  124  0.00 Call

R201 On  07-November-13 13/08/2013  4.80  1  1  810 Bond Future  810  0.00 Put

R201 On  07-November-13 13/08/2013  4.81  1  1  802 Bond Future  802  0.00 Put

R201 On  07-November-13 13/08/2013  4.79  1  1  819 Bond Future  819  0.00 Put

R201 On  06-February-14 13/08/2013  104.0034  104.0034  5.4687 Bond Future  5.47  0.00 

R201 On  06-February-14 13/08/2013  5.24  0  0  341 Bond Future  341  0.00 Call

R201 On  06-February-14 13/08/2013  5.26  0  0  348 Bond Future  348  0.00 Call

R201 On  06-February-14 13/08/2013  5.25  0  0  344 Bond Future  344  0.00 Call

R201 On  06-February-14 13/08/2013  5.25  1  1  530 Bond Future  530  0.00 Put

R201 On  06-February-14 13/08/2013  5.26  0  0  525 Bond Future  525  0.00 Put

R201 On  06-February-14 13/08/2013  5.24  1  1  535 Bond Future  535  0.00 Put

R201 On  08-May-14 13/08/2013  105.4048  105.4048  5.4871 Bond Future  5.49  0.00 

R201 On  08-May-14 13/08/2013  4.75  0  0  223 Bond Future  223  0.00 Call

R201 On  08-May-14 13/08/2013  4.76  0  0  225 Bond Future  225  0.00 Call

R201 On  08-May-14 13/08/2013  4.74  0  0  221 Bond Future  221  0.00 Call

R201 On  08-May-14 13/08/2013  4.76  1  1  664 Bond Future  664  0.00 Put

R201 On  08-May-14 13/08/2013  4.75  1  1  668 Bond Future  668  0.00 Put

R201 On  08-May-14 13/08/2013  4.74  1  1  672 Bond Future  672  0.00 Put

R201 On  07-August-14 13/08/2013  102.4237  102.4237  5.4621 Bond Future  5.46  0.00 

R201 On  07-August-14 13/08/2013  5.29  0  0  282 Bond Future  282  0.00 Call

R201 On  07-August-14 13/08/2013  5.31  0  0  285 Bond Future  285  0.00 Call

R201 On  07-August-14 13/08/2013  5.30  0  0  284 Bond Future  284  0.00 Call

R201 On  07-August-14 13/08/2013  5.29  0  0  344 Bond Future  344  0.00 Put

R201 On  07-August-14 13/08/2013  5.30  0  0  342 Bond Future  342  0.00 Put

R201 On  07-August-14 13/08/2013  5.31  0  0  340 Bond Future  340  0.00 Put

R202 On  07-November-13 13/08/2013  206.1877  206.1877  205.5323 Bond Future  205.53  43,251.00 

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

R202 On  07-November-13 13/08/2013  209.01  0  0  0 Bond Future  0  0.00 Call
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R202 On  07-November-13 13/08/2013  209.00  0  0  0 Bond Future  0  0.00 Call

R202 On  07-November-13 13/08/2013  209.00  3  3  3468 Bond Future  3468  0.00 Put

R202 On  07-November-13 13/08/2013  209.01  3  3  3478 Bond Future  3478  0.00 Put

R202 On  07-November-13 13/08/2013  208.99  3  3  3458 Bond Future  3458  0.00 Put

R203 On  07-November-13 13/08/2013  105.7629  105.7629  6.9881 Bond Future  6.99  19,620.00 

R203 On  07-November-13 13/08/2013  5.99  0  0  161 Bond Future  161  0.00 Call

R203 On  07-November-13 13/08/2013  6.01  0  0  169 Bond Future  169  0.00 Call

R203 On  07-November-13 13/08/2013  6.00  0  0  165 Bond Future  165  0.00 Call

R203 On  07-November-13 13/08/2013  571.00  104  104  103263 Bond Future  103263  0.00 Call

R203 On  07-November-13 13/08/2013  5.71  0  0  77 Bond Future  77  15.00 Call

R203 On  07-November-13 13/08/2013  6.00  3  3  3596 Bond Future  3596  0.00 Put

R203 On  07-November-13 13/08/2013  6.01  3  3  3565 Bond Future  3565  0.00 Put

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

R203 On  07-November-13 13/08/2013  5.99  3  3  3628 Bond Future  3628  0.00 Put

R203 On  07-November-13 13/08/2013  5.71  4  4  4542 Bond Future  4542  0.00 Put

R203 On  06-February-14 13/08/2013  107.1511  107.1511  7.1299 Bond Future  7.13  0.00 

R203 On  06-February-14 13/08/2013  6.14  1  1  448 Bond Future  448  0.00 Call

R203 On  06-February-14 13/08/2013  6.16  1  1  462 Bond Future  462  0.00 Call

R203 On  06-February-14 13/08/2013  5.95  0  0  332 Bond Future  332  16.00 Call

R203 On  06-February-14 13/08/2013  6.15  1  1  455 Bond Future  455  0.00 Call

R203 On  06-February-14 13/08/2013  6.14  3  3  3661 Bond Future  3661  0.00 Put

R203 On  06-February-14 13/08/2013  5.95  4  4  4176 Bond Future  4176  0.00 Put

R203 On  06-February-14 13/08/2013  6.15  3  3  3635 Bond Future  3635  0.00 Put

R203 On  06-February-14 13/08/2013  6.16  3  3  3609 Bond Future  3609  0.00 Put

R203 On  08-May-14 13/08/2013  104.4339  104.4339  7.2736 Bond Future  7.27  0.00 

R203 On  08-May-14 13/08/2013  5.74  0  0  365 Bond Future  365  0.00 Call

R203 On  08-May-14 13/08/2013  5.76  0  0  375 Bond Future  375  0.00 Call

R203 On  08-May-14 13/08/2013  5.75  0  0  370 Bond Future  370  0.00 Call

R203 On  08-May-14 13/08/2013  7.40  2  2  2027 Bond Future  2027  16.00 Call

R203 On  08-May-14 13/08/2013  5.74  5  5  5050 Bond Future  5050  0.00 Put

R203 On  08-May-14 13/08/2013  7.40  2  2  1652 Bond Future  1652  0.00 Put

R203 On  08-May-14 13/08/2013  5.76  5  5  4996 Bond Future  4996  0.00 Put

R203 On  08-May-14 13/08/2013  5.75  5  5  5023 Bond Future  5023  0.00 Put

R203 On  07-August-14 13/08/2013  105.8484  105.8484  7.4348 Bond Future  7.43  0.00 
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R203 On  07-August-14 13/08/2013  7.31  2  2  1831 Bond Future  1831  0.00 Call

R203 On  07-August-14 13/08/2013  7.30  2  2  1817 Bond Future  1817  0.00 Call

R203 On  07-August-14 13/08/2013  7.29  2  2  1804 Bond Future  1804  0.00 Call

R203 On  07-August-14 13/08/2013  7.30  2  2  2190 Bond Future  2190  0.00 Put

R203 On  07-August-14 13/08/2013  7.31  2  2  2175 Bond Future  2175  0.00 Put

R203 On  07-August-14 13/08/2013  7.29  2  2  2204 Bond Future  2204  0.00 Put

R204 On  07-November-13 13/08/2013  106.7814  106.7814  7.2085 Bond Future  7.21  27,707.00 

R204 On  07-November-13 13/08/2013  6.29  0  0  301 Bond Future  301  0.00 Call

R204 On  07-November-13 13/08/2013  7.00  1  1  1144 Bond Future  1144  0.00 Call

R204 On  07-November-13 13/08/2013  6.30  0  0  308 Bond Future  308  0.00 Call

R204 On  07-November-13 13/08/2013  6.31  0  0  314 Bond Future  314  0.00 Call

R204 On  07-November-13 13/08/2013  6.30  4  4  4303 Bond Future  4303  0.00 Put

R204 On  07-November-13 13/08/2013  7.00  2  2  2044 Bond Future  2044  1,270.00 Put

R204 On  07-November-13 13/08/2013  6.31  4  4  4265 Bond Future  4265  0.00 Put

R204 On  07-November-13 13/08/2013  6.29  4  4  4341 Bond Future  4341  0.00 Put

R204 On  06-February-14 13/08/2013  104.1530  104.1530  7.3276 Bond Future  7.33  0.00 

R204 On  06-February-14 13/08/2013  6.39  1  1  748 Bond Future  748  0.00 Call

R204 On  06-February-14 13/08/2013  6.41  1  1  768 Bond Future  768  0.00 Call

R204 On  06-February-14 13/08/2013  6.40  1  1  758 Bond Future  758  0.00 Call

R204 On  06-February-14 13/08/2013  6.39  4  4  4676 Bond Future  4676  0.00 Put

R204 On  06-February-14 13/08/2013  6.40  4  4  4643 Bond Future  4643  0.00 Put

R204 On  06-February-14 13/08/2013  6.41  4  4  4611 Bond Future  4611  0.00 Put

R204 On  08-May-14 13/08/2013  105.5563  105.5563  7.4522 Bond Future  7.45  0.00 

R204 On  08-May-14 13/08/2013  6.05  1  1  717 Bond Future  717  0.00 Call

R204 On  08-May-14 13/08/2013  6.04  1  1  710 Bond Future  710  0.00 Call

R204 On  08-May-14 13/08/2013  6.06  1  1  725 Bond Future  725  0.00 Call

R204 On  08-May-14 13/08/2013  6.04  6  6  6390 Bond Future  6390  0.00 Put

R204 On  08-May-14 13/08/2013  6.06  6  6  6322 Bond Future  6322  0.00 Put

R204 On  08-May-14 13/08/2013  6.05  6  6  6356 Bond Future  6356  0.00 Put

R204 On  07-August-14 13/08/2013  102.9551  102.9551  7.5874 Bond Future  7.59  0.00 

R204 On  07-August-14 13/08/2013  7.46  3  3  2629 Bond Future  2629  0.00 Call

R204 On  07-August-14 13/08/2013  7.44  3  3  2594 Bond Future  2594  0.00 Call

R204 On  07-August-14 13/08/2013  7.45  3  3  2612 Bond Future  2612  0.00 Call

R204 On  07-August-14 13/08/2013  7.44  3  3  3140 Bond Future  3140  0.00 Put
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R204 On  07-August-14 13/08/2013  7.46  3  3  3100 Bond Future  3100  0.00 Put

R204 On  07-August-14 13/08/2013  7.45  3  3  3120 Bond Future  3120  0.00 Put

R206 On  07-November-13 13/08/2013  102.7458  102.7458  5.6775 Bond Future  5.68  0.00 

R206 On  07-November-13 13/08/2013  4.29  0  0  15 Bond Future  15  0.00 Call

R206 On  07-November-13 13/08/2013  4.31  0  0  16 Bond Future  16  0.00 Call

R206 On  07-November-13 13/08/2013  4.30  0  0  16 Bond Future  16  0.00 Call

R206 On  07-November-13 13/08/2013  4.29  0  0  263 Bond Future  263  0.00 Put

R206 On  07-November-13 13/08/2013  4.30  0  0  262 Bond Future  262  0.00 Put

R206 On  07-November-13 13/08/2013  4.31  0  0  260 Bond Future  260  0.00 Put

R207 On  07-November-13 13/08/2013  101.2834  101.2834  7.5514 Bond Future  7.55  27,380.00 

R207 On  07-November-13 13/08/2013  6.71  1  1  478 Bond Future  478  0.00 Call

R207 On  07-November-13 13/08/2013  6.70  1  1  468 Bond Future  468  0.00 Call

R207 On  07-November-13 13/08/2013  6.69  1  1  459 Bond Future  459  0.00 Call

R207 On  07-November-13 13/08/2013  6.70  4  4  4680 Bond Future  4680  0.00 Put

R207 On  07-November-13 13/08/2013  6.71  4  4  4638 Bond Future  4638  0.00 Put

R207 On  07-November-13 13/08/2013  6.69  4  4  4721 Bond Future  4721  0.00 Put

R207 On  06-February-14 13/08/2013  98.9736  98.9736  7.6686 Bond Future  7.67  0.00 

R207 On  06-February-14 13/08/2013  6.65  1  1  833 Bond Future  833  0.00 Call

R207 On  06-February-14 13/08/2013  6.66  1  1  844 Bond Future  844  0.00 Call

R207 On  06-February-14 13/08/2013  6.64  1  1  822 Bond Future  822  0.00 Call

R207 On  06-February-14 13/08/2013  6.65  5  5  5697 Bond Future  5697  0.00 Put

R207 On  06-February-14 13/08/2013  6.64  5  5  5735 Bond Future  5735  0.00 Put

R207 On  06-February-14 13/08/2013  6.66  5  5  5659 Bond Future  5659  0.00 Put

R207 On  08-May-14 13/08/2013  100.3073  100.3073  7.7927 Bond Future  7.79  0.00 

R207 On  08-May-14 13/08/2013  6.20  1  1  759 Bond Future  759  0.00 Call

R207 On  08-May-14 13/08/2013  6.21  1  1  767 Bond Future  767  0.00 Call

R207 On  08-May-14 13/08/2013  6.19  1  1  751 Bond Future  751  0.00 Call

R207 On  08-May-14 13/08/2013  6.20  8  8  8172 Bond Future  8172  0.00 Put

R207 On  08-May-14 13/08/2013  6.19  8  8  8212 Bond Future  8212  0.00 Put

R207 On  08-May-14 13/08/2013  6.21  8  8  8131 Bond Future  8131  0.00 Put

R207 On  07-August-14 13/08/2013  98.0258  98.0258  7.9258 Bond Future  7.93  0.00 

R207 On  07-August-14 13/08/2013  7.69  3  3  3095 Bond Future  3095  0.00 Call

R207 On  07-August-14 13/08/2013  7.71  3  3  3134 Bond Future  3134  0.00 Call

R207 On  07-August-14 13/08/2013  7.70  3  3  3114 Bond Future  3114  0.00 Call
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R207 On  07-August-14 13/08/2013  7.70  4  4  4083 Bond Future  4083  0.00 Put

R207 On  07-August-14 13/08/2013  7.69  4  4  4106 Bond Future  4106  0.00 Put

R207 On  07-August-14 13/08/2013  7.71  4  4  4060 Bond Future  4060  0.00 Put

R208 On  07-November-13 13/08/2013  95.9490  95.9490  7.7116 Bond Future  7.71  14,428.00 

R208 On  07-November-13 13/08/2013  6.80  0  0  403 Bond Future  403  0.00 Call

R208 On  07-November-13 13/08/2013  7.50  2  2  1457 Bond Future  1457  0.00 Call

R208 On  07-November-13 13/08/2013  6.79  0  0  394 Bond Future  394  0.00 Call

R208 On  07-November-13 13/08/2013  6.81  1  1  412 Bond Future  412  0.00 Call

R208 On  07-November-13 13/08/2013  7.50  2  2  2601 Bond Future  2601  1,520.00 Put

R208 On  07-November-13 13/08/2013  6.79  5  5  5503 Bond Future  5503  0.00 Put

R208 On  07-November-13 13/08/2013  6.81  5  5  5406 Bond Future  5406  0.00 Put

R208 On  07-November-13 13/08/2013  6.80  5  5  5454 Bond Future  5454  0.00 Put

R208 On  06-February-14 13/08/2013  97.2084  97.2084  7.8209 Bond Future  7.82  0.00 

R208 On  06-February-14 13/08/2013  6.74  1  1  789 Bond Future  789  0.00 Call

R208 On  06-February-14 13/08/2013  6.75  1  1  800 Bond Future  800  0.00 Call

R208 On  06-February-14 13/08/2013  6.76  1  1  811 Bond Future  811  0.00 Call

R208 On  06-February-14 13/08/2013  6.76  6  6  6527 Bond Future  6527  0.00 Put

R208 On  06-February-14 13/08/2013  6.75  6  6  6572 Bond Future  6572  0.00 Put

R208 On  06-February-14 13/08/2013  6.74  6  6  6617 Bond Future  6617  0.00 Put

R208 On  08-May-14 13/08/2013  95.1216  95.1216  7.9310 Bond Future  7.93  0.00 

R208 On  08-May-14 13/08/2013  6.29  1  1  674 Bond Future  674  0.00 Call

R208 On  08-May-14 13/08/2013  6.31  1  1  691 Bond Future  691  0.00 Call

R208 On  08-May-14 13/08/2013  6.30  1  1  682 Bond Future  682  0.00 Call

R208 On  08-May-14 13/08/2013  6.29  9  9  9387 Bond Future  9387  0.00 Put

R208 On  08-May-14 13/08/2013  6.31  9  9  9292 Bond Future  9292  0.00 Put

R208 On  08-May-14 13/08/2013  6.30  9  9  9339 Bond Future  9339  0.00 Put

R208 On  07-August-14 13/08/2013  96.4100  96.4100  8.0471 Bond Future  8.05  0.00 

R208 On  07-August-14 13/08/2013  7.80  3  3  3196 Bond Future  3196  0.00 Call

R208 On  07-August-14 13/08/2013  7.79  3  3  3174 Bond Future  3174  0.00 Call

R208 On  07-August-14 13/08/2013  7.81  3  3  3218 Bond Future  3218  0.00 Call

R208 On  07-August-14 13/08/2013  7.80  4  4  4406 Bond Future  4406  0.00 Put

R208 On  07-August-14 13/08/2013  7.81  4  4  4379 Bond Future  4379  0.00 Put

R208 On  07-August-14 13/08/2013  7.79  4  4  4434 Bond Future  4434  0.00 Put

R209 On  07-November-13 13/08/2013  73.8306  73.8306  9.2898 Bond Future  9.29  18,944.00 
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R209 On  07-November-13 13/08/2013  8.65  2  2  1370 Bond Future  1370  0.00 Call

R209 On  07-November-13 13/08/2013  8.79  2  2  1686 Bond Future  1686  0.00 Call

R209 On  07-November-13 13/08/2013  9.40  5  5  3578 Bond Future  3578  0.00 Call

R209 On  07-November-13 13/08/2013  8.80  2  2  1710 Bond Future  1710  0.00 Call

R209 On  07-November-13 13/08/2013  9.25  4  4  3038 Bond Future  3038  0.00 Call

R209 On  07-November-13 13/08/2013  8.81  2  2  1734 Bond Future  1734  0.00 Call

R209 On  07-November-13 13/08/2013  9.50  5  5  3962 Bond Future  3962  0.00 Call

R209 On  07-November-13 13/08/2013  9.70  6  6  4785 Bond Future  4785  0.00 Call

R209 On  07-November-13 13/08/2013  8.79  4  4  5438 Bond Future  5438  0.00 Put

R209 On  07-November-13 13/08/2013  9.40  2  2  2790 Bond Future  2790  5,000.00 Put

R209 On  07-November-13 13/08/2013  8.65  5  5  6229 Bond Future  6229  4,700.00 Put

R209 On  07-November-13 13/08/2013  8.81  4  4  5331 Bond Future  5331  0.00 Put

R209 On  07-November-13 13/08/2013  9.25  3  3  3326 Bond Future  3326  1,000.00 Put

R209 On  07-November-13 13/08/2013  9.70  1  1  1921 Bond Future  1921  1,520.00 Put

R209 On  07-November-13 13/08/2013  8.80  4  4  5384 Bond Future  5384  0.00 Put

R209 On  07-November-13 13/08/2013  9.50  2  2  2472 Bond Future  2472  980.00 Put

R209 On  06-February-14 13/08/2013  74.7996  74.7996  9.3893 Bond Future  9.39  0.00 

R209 On  06-February-14 13/08/2013  8.54  3  3  2113 Bond Future  2113  0.00 Call

R209 On  06-February-14 13/08/2013  8.56  3  3  2158 Bond Future  2158  0.00 Call

R209 On  06-February-14 13/08/2013  8.55  3  3  2135 Bond Future  2135  0.00 Call

R209 On  06-February-14 13/08/2013  8.54  8  8  8559 Bond Future  8559  0.00 Put

R209 On  06-February-14 13/08/2013  8.55  7  7  8500 Bond Future  8500  0.00 Put

R209 On  06-February-14 13/08/2013  8.56  7  7  8442 Bond Future  8442  0.00 Put

R209 On  08-May-14 13/08/2013  72.6626  72.6626  9.4882 Bond Future  9.49  0.00 

R209 On  08-May-14 13/08/2013  7.86  2  2  1555 Bond Future  1555  0.00 Call

R209 On  08-May-14 13/08/2013  7.85  2  2  1540 Bond Future  1540  0.00 Call

R209 On  08-May-14 13/08/2013  7.84  2  2  1525 Bond Future  1525  0.00 Call

R209 On  08-May-14 13/08/2013  7.85  13  13  14580 Bond Future  14580  0.00 Put

R209 On  08-May-14 13/08/2013  7.84  13  13  14655 Bond Future  14655  0.00 Put

R209 On  08-May-14 13/08/2013  7.86  13  13  14504 Bond Future  14504  0.00 Put

R209 On  07-August-14 13/08/2013  73.6468  73.6468  9.5888 Bond Future  9.59  0.00 

R209 On  07-August-14 13/08/2013  9.05  5  5  4580 Bond Future  4580  0.00 Call

R209 On  07-August-14 13/08/2013  9.06  5  5  4608 Bond Future  4608  0.00 Call

R209 On  07-August-14 13/08/2013  9.04  5  5  4552 Bond Future  4552  0.00 Call
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R209 On  07-August-14 13/08/2013  9.06  8  8  8384 Bond Future  8384  0.00 Put

R209 On  07-August-14 13/08/2013  9.04  8  8  8476 Bond Future  8476  0.00 Put

R209 On  07-August-14 13/08/2013  9.05  8  8  8430 Bond Future  8430  0.00 Put

R210 On  07-November-13 13/08/2013  154.5817  154.5817  154.1767 Bond Future  154.18  1,237.00 

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

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

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

R210 On  07-November-13 13/08/2013  159.99  5  5  5813 Bond Future  5813  0.00 Put

R210 On  07-November-13 13/08/2013  160.00  5  5  5823 Bond Future  5823  0.00 Put

R210 On  07-November-13 13/08/2013  160.01  5  5  5833 Bond Future  5833  0.00 Put

R211 On  07-November-13 13/08/2013  129.6697  129.6697  129.6393 Bond Future  129.64  522.00 

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

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

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

R211 On  07-November-13 13/08/2013  130.00  0  0  361 Bond Future  361  0.00 Put

R211 On  07-November-13 13/08/2013  130.01  0  0  371 Bond Future  371  0.00 Put

R211 On  07-November-13 13/08/2013  129.99  0  0  351 Bond Future  351  0.00 Put

R212 On  07-November-13 13/08/2013  130.5634  130.5634  130.5382 Bond Future  130.54  21,791.00 

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

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

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

R212 On  07-November-13 13/08/2013  133.00  2  2  2462 Bond Future  2462  0.00 Put

R212 On  07-November-13 13/08/2013  133.01  2  2  2472 Bond Future  2472  0.00 Put

R212 On  07-November-13 13/08/2013  132.99  2  2  2452 Bond Future  2452  0.00 Put

R213 On  07-November-13 13/08/2013  84.9329  84.9329  9.0540 Bond Future  9.05  9,112.00 

R213 On  07-November-13 13/08/2013  8.61  2  2  1775 Bond Future  1775  0.00 Call

R213 On  07-November-13 13/08/2013  8.60  2  2  1750 Bond Future  1750  0.00 Call

R213 On  07-November-13 13/08/2013  8.59  2  2  1724 Bond Future  1724  0.00 Call

R213 On  07-November-13 13/08/2013  8.60  4  4  5264 Bond Future  5264  0.00 Put

R213 On  07-November-13 13/08/2013  8.61  4  4  5210 Bond Future  5210  0.00 Put

R213 On  07-November-13 13/08/2013  8.59  5  5  5318 Bond Future  5318  0.00 Put

R213 On  06-February-14 13/08/2013  86.0476  86.0476  9.1597 Bond Future  9.16  0.00 

R213 On  06-February-14 13/08/2013  8.29  3  3  2173 Bond Future  2173  0.00 Call

R213 On  06-February-14 13/08/2013  8.30  3  3  2196 Bond Future  2196  0.00 Call
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R213 On  06-February-14 13/08/2013  8.31  3  3  2219 Bond Future  2219  0.00 Call

R213 On  06-February-14 13/08/2013  8.30  8  8  8906 Bond Future  8906  0.00 Put

R213 On  06-February-14 13/08/2013  8.31  8  8  8846 Bond Future  8846  0.00 Put

R213 On  06-February-14 13/08/2013  8.29  8  8  8966 Bond Future  8966  0.00 Put

R213 On  08-May-14 13/08/2013  83.6688  83.6688  9.2608 Bond Future  9.26  0.00 

R213 On  08-May-14 13/08/2013  7.64  2  2  1599 Bond Future  1599  0.00 Call

R213 On  08-May-14 13/08/2013  7.66  2  2  1630 Bond Future  1630  0.00 Call

R213 On  08-May-14 13/08/2013  7.65  2  2  1615 Bond Future  1615  0.00 Call

R213 On  08-May-14 13/08/2013  7.65  14  14  14606 Bond Future  14606  0.00 Put

R213 On  08-May-14 13/08/2013  7.64  14  14  14680 Bond Future  14680  0.00 Put

R213 On  08-May-14 13/08/2013  7.66  14  14  14532 Bond Future  14532  0.00 Put

R213 On  07-August-14 13/08/2013  84.8020  84.8020  9.3654 Bond Future  9.37  0.00 

R213 On  07-August-14 13/08/2013  8.84  5  5  4783 Bond Future  4783  0.00 Call

R213 On  07-August-14 13/08/2013  8.86  5  5  4841 Bond Future  4841  0.00 Call

R213 On  07-August-14 13/08/2013  8.85  5  5  4812 Bond Future  4812  0.00 Call

R213 On  07-August-14 13/08/2013  8.86  8  8  8553 Bond Future  8553  0.00 Put

R213 On  07-August-14 13/08/2013  8.85  8  8  8599 Bond Future  8599  0.00 Put

R213 On  07-August-14 13/08/2013  8.84  8  8  8646 Bond Future  8646  0.00 Put

R214 On  07-November-13 13/08/2013  73.8705  73.8705  9.5034 Bond Future  9.50  577.00 

R214 On  07-November-13 13/08/2013  7.81  0  0  177 Bond Future  177  0.00 Call

R214 On  07-November-13 13/08/2013  7.80  0  0  173 Bond Future  173  0.00 Call

R214 On  07-November-13 13/08/2013  7.79  0  0  169 Bond Future  169  0.00 Call

R214 On  07-November-13 13/08/2013  7.80  13  13  14671 Bond Future  14671  0.00 Put

R214 On  07-November-13 13/08/2013  7.81  13  13  14576 Bond Future  14576  0.00 Put

R214 On  07-November-13 13/08/2013  7.79  13  13  14765 Bond Future  14765  0.00 Put

R214 On  06-February-14 13/08/2013  74.8400  74.8400  9.6084 Bond Future  9.61  0.00 

R214 On  06-February-14 13/08/2013  9.01  4  4  2994 Bond Future  2994  0.00 Call

R214 On  06-February-14 13/08/2013  9.00  4  4  2967 Bond Future  2967  0.00 Call

R214 On  06-February-14 13/08/2013  8.99  4  4  2941 Bond Future  2941  0.00 Call

R214 On  06-February-14 13/08/2013  9.00  7  7  7553 Bond Future  7553  0.00 Put

R214 On  06-February-14 13/08/2013  8.99  7  7  7606 Bond Future  7606  0.00 Put

R214 On  06-February-14 13/08/2013  9.01  7  7  7501 Bond Future  7501  0.00 Put

R248 On  07-November-13 13/08/2013  95.6951  95.6951  9.5612 Bond Future  9.56  780.00 

R248 On  07-November-13 13/08/2013  7.85  0  0  0 Bond Future  0  0.00 Call
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R248 On  07-November-13 13/08/2013  7.84  0  0  0 Bond Future  0  0.00 Call

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

R248 On  07-November-13 13/08/2013  7.86  17  17  18662 Bond Future  18662  0.00 Put

R248 On  07-November-13 13/08/2013  7.85  17  17  18791 Bond Future  18791  0.00 Put

R248 On  07-November-13 13/08/2013  7.84  17  17  18920 Bond Future  18920  0.00 Put

R248 On  06-February-14 13/08/2013  96.9511  96.9511  9.6693 Bond Future  9.67  0.00 

R248 On  06-February-14 13/08/2013  9.11  0  0  0 Bond Future  0  0.00 Call

R248 On  06-February-14 13/08/2013  9.09  0  0  0 Bond Future  0  0.00 Call

R248 On  06-February-14 13/08/2013  9.10  0  0  0 Bond Future  0  0.00 Call

R248 On  06-February-14 13/08/2013  9.09  3  3  5568 Bond Future  5568  0.00 Put

R248 On  06-February-14 13/08/2013  9.10  3  3  5466 Bond Future  5466  0.00 Put

R248 On  06-February-14 13/08/2013  9.11  3  3  5365 Bond Future  5365  0.00 Put
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