
Derivatives Weekly Statistics Report
From: 02/01/2012 To: 03/01/2012

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

Closing MTM Closing PricePut

0106 On  22-December-14 03/01/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0357 On  15-September-17 03/01/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0403 On  21-December-18 03/01/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0457 On  15-January-20 03/01/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0703 On  15-January-20 03/01/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0757 On  15-January-20 03/01/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0804 On  31-March-21 03/01/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0807 On  31-March-21 03/01/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0857 On  31-March-21 03/01/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0904 On  31-March-36 03/01/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0908 On  31-March-36 03/01/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0957 On  31-March-36 03/01/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0986 On  31-March-36 03/01/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

Page 1 of 17 2012/01/03, 06:11:42PM



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

Closing MTM Closing PricePut

1386 On  28-February-31 03/01/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

1409 On  28-February-41 03/01/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

5701 On  15-September-15 03/01/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

5706 On  15-September-15 03/01/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

8607 On  21-December-26 03/01/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

8608 On  21-December-26 03/01/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

8657 On  21-December-26 03/01/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

AL7T On  02-February-12 03/01/2012 413.0820 413.0820413.0460Index Future 413.05  16.00 

AL7T On  03-May-12 03/01/2012 418.9960 418.9960418.9470Index Future 418.95  0.00 

ALBI On  02-February-12 03/01/2012 375.9060 375.9060375.7500Index Future 375.75  1,038.00 

ALBI On  03-May-12 03/01/2012 381.2880 381.2880381.1190Index Future 381.12  0.00 

C157 On  15-September-15 03/01/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C186 On  21-December-26 03/01/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C189 On  01-April-13 03/01/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C197 On  07-December-23 03/01/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C201 On  22-December-14 03/01/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C202 On  07-December-33 03/01/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C203 On  15-September-17 03/01/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C204 On  21-December-18 03/01/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C206 On  15-January-14 03/01/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 
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C207 On  15-January-20 03/01/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C208 On  31-March-21 03/01/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C209 On  31-March-36 03/01/2012 6.2500 6.25006.2500Price Contribution 6.25  0.00 

C210 On  31-March-28 03/01/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C211 On  31-January-17 03/01/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C212 On  31-January-22 03/01/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C213 On  28-February-31 03/01/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C214 On  28-February-41 03/01/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

CAAN On  30-March-12 03/01/2012 0.3576 0.35760.3295Can-Do Future 0.33  100,000.00 

CAAO On  30-March-12 03/01/2012 0.1023 0.10230.1149Can-Do Future 0.11  100,000.00 

CAAS On  31-January-12 03/01/2012 0.1475 0.14750.1379Can-Do Future 0.14  12,500.00 

CAAT On  29-February-12 03/01/2012 0.1163 0.11630.1113Can-Do Future 0.11  12,500.00 

CAAU On  31-January-12 03/01/2012 0.0409 0.04090.0454Can-Do Future 0.05  19,481.00 

CAAV On  29-February-12 03/01/2012 0.0738 0.07380.0825Can-Do Future 0.08  12,987.00 

CES1 On  20-April-18 03/01/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

CRD1 On  02-February-12 03/01/2012 167.2950 167.2950167.8020Index Future 167.80  0.00 

CS23 On  25-January-23 03/01/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

CS26 On  02-April-26 03/01/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

CS33 On  15-September-33 03/01/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 
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GOVI On  02-February-12 03/01/2012 377.1510 377.1510377.0200GOVI 377.02  184.00 

GOVI On  02-February-12 03/01/2012  369.00 8 88GOVI 80200  0.00 Call

GOVI On  02-February-12 03/01/2012  369.01 8 88GOVI 80100  0.00 Call

GOVI On  02-February-12 03/01/2012  368.99 8 88GOVI 80300  0.00 Call

GOVI On  02-February-12 03/01/2012  368.99 0 00GOVI 0  0.00 Put

GOVI On  02-February-12 03/01/2012  369.01 0 00GOVI 0  0.00 Put

GOVI On  02-February-12 03/01/2012  369.00 0 00GOVI 0  0.00 Put

GOVI On  03-May-12 03/01/2012 382.5510 382.5510382.4070GOVI 382.41  0.00 

GOVI On  03-May-12 03/01/2012  382.00 1 10GOVI 4070  0.00 Call

GOVI On  03-May-12 03/01/2012  382.01 1 10GOVI 3970  0.00 Call

GOVI On  03-May-12 03/01/2012  381.99 1 10GOVI 4170  0.00 Call

GOVI On  03-May-12 03/01/2012  381.99 0 00GOVI 0  0.00 Put

GOVI On  03-May-12 03/01/2012  382.01 0 00GOVI 0  0.00 Put

GOVI On  03-May-12 03/01/2012  382.00 0 00GOVI 0  0.00 Put

GVIX On  01-January-29 03/01/2012 110.0000 110.0000110.0000LIVE INDEX 110.00  0.00 

IGOV On  02-February-12 03/01/2012 167.4220 167.4220167.5580Index Future 167.56  508.00 

IGOV On  03-May-12 03/01/2012 169.8190 169.8190169.9520Index Future 169.95  0.00 

ILBI On  02-February-12 03/01/2012 454.4130 454.4130454.4370Index Future 454.44  88.00 

J157 On  15-September-15 03/01/2012 0.0200 0.02000.0200Interest Rate Swap 8.82  0.00 

J186 On  21-December-26 03/01/2012 0.1077 0.10770.1077Interest Rate Swap 8.68  0.00 

J201 On  22-December-14 03/01/2012 0.0514 0.05140.0514Interest Rate Swap 8.66  0.00 

J203 On  15-September-17 03/01/2012 0.0847 0.08470.0847Interest Rate Swap 8.98  0.00 

J204 On  21-December-18 03/01/2012 0.0958 0.09580.0958Interest Rate Swap 8.96  0.00 

J207 On  15-January-20 03/01/2012 0.0691 0.06910.0691Interest Rate Swap 9.00  0.00 

JBAF On  18-January-12 03/01/2012 94.4200 94.420094.4100Jibar Tradeable Future 5.59  101.00 

JBAF On  15-February-12 03/01/2012 94.4300 94.430094.4100Jibar Tradeable Future 5.59  0.00 
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JBAF On  20-March-12 03/01/2012 94.4400 94.440094.4300Jibar Tradeable Future 5.57  2,390.00 

JBAF On  18-April-12 03/01/2012 94.4600 94.460094.4500Jibar Tradeable Future 5.55  0.00 

JBAF On  16-May-12 03/01/2012 94.4600 94.460094.4500Jibar Tradeable Future 5.55  0.00 

JBAF On  20-June-12 03/01/2012 94.4600 94.460094.4500Jibar Tradeable Future 5.55  2,890.00 

JBAF On  19-September-12 03/01/2012 94.4000 94.400094.4000Jibar Tradeable Future 5.60  44,760.00 

JBAF On  19-December-12 03/01/2012 94.2900 94.290094.3000Jibar Tradeable Future 5.70  990.00 

JBAF On  20-March-13 03/01/2012 94.0400 94.040094.0600Jibar Tradeable Future 5.94  790.00 

JBAF On  19-June-13 03/01/2012 93.7700 93.770093.7900Jibar Tradeable Future 6.21  1,250.00 

JBAF On  18-September-13 03/01/2012 93.4900 93.490093.5100Jibar Tradeable Future 6.49  1,500.00 

JBAF On  18-December-13 03/01/2012 93.2400 93.240093.2700Jibar Tradeable Future 6.73  0.00 

JN02 On  02-February-12 03/01/2012 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN02 On  02-February-12 03/01/2012  7.50 0 00JNOTE 0  0.00 Call

JN02 On  02-February-12 03/01/2012  7.75 0 00JNOTE 0  0.00 Call

JN02 On  02-February-12 03/01/2012  7.25 0 00JNOTE 250000  0.00 Call

JN02 On  02-February-12 03/01/2012  7.25 0 00JNOTE 0  0.00 Put

JN02 On  02-February-12 03/01/2012  7.75 0 00JNOTE 250000  0.00 Put

JN02 On  02-February-12 03/01/2012  7.50 0 00JNOTE 0  0.00 Put

JN05 On  02-February-12 03/01/2012 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN05 On  02-February-12 03/01/2012  7.50 0 00JNOTE 0  0.00 Call

JN05 On  02-February-12 03/01/2012  7.25 0 00JNOTE 250000  0.00 Call

JN05 On  02-February-12 03/01/2012  7.75 0 00JNOTE 0  0.00 Call

JN05 On  02-February-12 03/01/2012  7.75 0 00JNOTE 250000  0.00 Put

JN05 On  02-February-12 03/01/2012  7.25 0 00JNOTE 0  0.00 Put

JN05 On  02-February-12 03/01/2012  7.50 0 00JNOTE 0  0.00 Put

JN10 On  02-February-12 03/01/2012 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN10 On  02-February-12 03/01/2012  7.50 0 00JNOTE 0  0.00 Call

JN10 On  02-February-12 03/01/2012  7.75 0 00JNOTE 0  0.00 Call

JN10 On  02-February-12 03/01/2012  7.25 0 00JNOTE 250000  0.00 Call

JN10 On  02-February-12 03/01/2012  7.25 0 00JNOTE 0  0.00 Put

JN10 On  02-February-12 03/01/2012  7.75 0 00JNOTE 250000  0.00 Put

JN10 On  02-February-12 03/01/2012  7.50 0 00JNOTE 0  0.00 Put
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OTH1 On  02-February-12 03/01/2012 368.8350 368.8350368.5550Index Future 368.56  0.00 

R157 On  02-February-12 03/01/2012 126.6009 126.6009126.5689Bond Future 6.77  10,866.00 

R157 On  02-February-12 03/01/2012  8.50 6 66Bond Future 5976  0.00 Call

R157 On  02-February-12 03/01/2012  8.55 6 66Bond Future 6143  0.00 Call

R157 On  02-February-12 03/01/2012  8.45 6 66Bond Future 5809  0.00 Call

R157 On  02-February-12 03/01/2012  6.00 0 00Bond Future 14  130.00 Call

R157 On  02-February-12 03/01/2012  7.05 1 11Bond Future 1221  0.00 Call

R157 On  02-February-12 03/01/2012  6.55 0 00Bond Future 268  0.00 Call

R157 On  02-February-12 03/01/2012  6.25 0 00Bond Future 65  3,960.00 Call

R157 On  02-February-12 03/01/2012  7.20 2 22Bond Future 1647  0.00 Call

R157 On  02-February-12 03/01/2012  6.45 0 00Bond Future 176  1,320.00 Call

R157 On  02-February-12 03/01/2012  6.65 0 00Bond Future 391  0.00 Call

R157 On  02-February-12 03/01/2012  6.65 1 11Bond Future 805  1,320.00 Put

R157 On  02-February-12 03/01/2012  7.20 0 00Bond Future 115  3,960.00 Put

R157 On  02-February-12 03/01/2012  6.45 1 11Bond Future 1307  0.00 Put

R157 On  02-February-12 03/01/2012  6.55 1 11Bond Future 1040  0.00 Put

R157 On  02-February-12 03/01/2012  6.00 3 33Bond Future 2779  0.00 Put

R157 On  02-February-12 03/01/2012  7.05 0 00Bond Future 216  130.00 Put

R157 On  02-February-12 03/01/2012  6.25 2 22Bond Future 1919  0.00 Put

R157 On  02-February-12 03/01/2012  8.45 0 00Bond Future 0  0.00 Put

R157 On  02-February-12 03/01/2012  8.55 0 00Bond Future 0  0.00 Put

R157 On  02-February-12 03/01/2012  8.50 0 00Bond Future 0  0.00 Put

R157 On  03-May-12 03/01/2012 121.6068 121.6068121.5704Bond Future 6.85  0.00 

R157 On  03-May-12 03/01/2012  8.25 5 55Bond Future 4609  0.00 Call

R157 On  03-May-12 03/01/2012  8.30 5 55Bond Future 4756  0.00 Call

R157 On  03-May-12 03/01/2012  8.20 5 54Bond Future 4464  0.00 Call

R157 On  03-May-12 03/01/2012  8.20 0 00Bond Future 115  0.00 Put

R157 On  03-May-12 03/01/2012  8.30 0 00Bond Future 92  0.00 Put

R157 On  03-May-12 03/01/2012  8.25 0 00Bond Future 102  0.00 Put

R157 On  02-August-12 03/01/2012 123.4478 123.4478123.4080Bond Future 6.92  0.00 

R157 On  02-August-12 03/01/2012  8.00 4 44Bond Future 3818  0.00 Call

R157 On  02-August-12 03/01/2012  8.05 4 44Bond Future 3932  0.00 Call
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R157 On  02-August-12 03/01/2012  7.95 4 44Bond Future 3702  0.00 Call

R157 On  02-August-12 03/01/2012  7.95 1 11Bond Future 605  0.00 Put

R157 On  02-August-12 03/01/2012  8.05 1 11Bond Future 539  0.00 Put

R157 On  02-August-12 03/01/2012  8.00 1 11Bond Future 573  0.00 Put

R157 On  01-November-12 03/01/2012 118.5365 118.5365118.4915Bond Future 7.00  0.00 

R157 On  01-November-12 03/01/2012  7.00 2 22Bond Future 1925  0.00 Call

R157 On  01-November-12 03/01/2012  7.05 2 22Bond Future 2000  0.00 Call

R157 On  01-November-12 03/01/2012  6.95 2 22Bond Future 1854  0.00 Call

R157 On  01-November-12 03/01/2012  6.95 2 22Bond Future 1986  0.00 Put

R157 On  01-November-12 03/01/2012  7.05 2 22Bond Future 1851  0.00 Put

R157 On  01-November-12 03/01/2012  7.00 2 22Bond Future 1917  0.00 Put

R186 On  02-February-12 03/01/2012 118.0422 118.0422117.8649Bond Future 8.52  27,833.00 

R186 On  02-February-12 03/01/2012  9.00 5 55Bond Future 4914  0.00 Call

R186 On  02-February-12 03/01/2012  9.05 6 65Bond Future 5273  0.00 Call

R186 On  02-February-12 03/01/2012  8.95 5 55Bond Future 4564  0.00 Call

R186 On  02-February-12 03/01/2012  7.75 0 00Bond Future 157  6,000.00 Call

R186 On  02-February-12 03/01/2012  6.75 0 00Bond Future 0  6,000.00 Call

R186 On  02-February-12 03/01/2012  8.00 1 10Bond Future 437  100.00 Call

R186 On  02-February-12 03/01/2012  13.25 34 3434Bond Future 34194  0.00 Call

R186 On  02-February-12 03/01/2012  98.00 106 106106Bond Future 105969  0.00 Call

R186 On  02-February-12 03/01/2012  98.00 0 00Bond Future 0  0.00 Put

R186 On  02-February-12 03/01/2012  13.25 0 00Bond Future 0  0.00 Put

R186 On  02-February-12 03/01/2012  8.00 5 55Bond Future 5445  0.00 Put

R186 On  02-February-12 03/01/2012  6.75 18 1818Bond Future 18347  0.00 Put

R186 On  02-February-12 03/01/2012  8.95 1 11Bond Future 661  0.00 Put

R186 On  02-February-12 03/01/2012  7.75 8 88Bond Future 7678  0.00 Put

R186 On  02-February-12 03/01/2012  9.05 1 10Bond Future 488  0.00 Put

R186 On  02-February-12 03/01/2012  9.00 1 11Bond Future 569  100.00 Put

R186 On  03-May-12 03/01/2012 119.7287 119.7287119.5456Bond Future 8.61  0.00 

R186 On  03-May-12 03/01/2012  9.00 6 66Bond Future 6225  0.00 Call

R186 On  03-May-12 03/01/2012  8.95 6 66Bond Future 5949  0.00 Call

R186 On  03-May-12 03/01/2012  9.05 7 77Bond Future 6506  0.00 Call

R186 On  03-May-12 03/01/2012  9.05 3 33Bond Future 2556  0.00 Put
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R186 On  03-May-12 03/01/2012  8.95 3 33Bond Future 2874  0.00 Put

R186 On  03-May-12 03/01/2012  9.00 3 33Bond Future 2711  0.00 Put

R186 On  02-August-12 03/01/2012 116.2554 116.2554116.0668Bond Future 8.69  0.00 

R186 On  02-August-12 03/01/2012  8.75 6 66Bond Future 5724  0.00 Call

R186 On  02-August-12 03/01/2012  8.70 6 65Bond Future 5498  0.00 Call

R186 On  02-August-12 03/01/2012  8.80 6 66Bond Future 5960  0.00 Call

R186 On  02-August-12 03/01/2012  8.80 5 55Bond Future 4935  0.00 Put

R186 On  02-August-12 03/01/2012  8.70 5 55Bond Future 5364  0.00 Put

R186 On  02-August-12 03/01/2012  8.75 5 55Bond Future 5143  0.00 Put

R186 On  01-November-12 03/01/2012 118.0417 118.0417117.8390Bond Future 8.77  0.00 

R186 On  01-November-12 03/01/2012  8.75 7 76Bond Future 6388  0.00 Call

R186 On  01-November-12 03/01/2012  8.70 6 66Bond Future 6174  0.00 Call

R186 On  01-November-12 03/01/2012  8.80 7 77Bond Future 6613  0.00 Call

R186 On  01-November-12 03/01/2012  8.80 6 66Bond Future 6306  0.00 Put

R186 On  01-November-12 03/01/2012  8.70 7 77Bond Future 6748  0.00 Put

R186 On  01-November-12 03/01/2012  8.75 6 67Bond Future 6520  0.00 Put

R189 On  02-February-12 03/01/2012 218.8910 218.8910218.8910Bond Future 218.89  0.00 

R189 On  02-February-12 03/01/2012  218.00 1 11Bond Future 891  0.00 Call

R189 On  02-February-12 03/01/2012  218.05 1 11Bond Future 841  0.00 Call

R189 On  02-February-12 03/01/2012  217.95 1 11Bond Future 941  0.00 Call

R189 On  02-February-12 03/01/2012  217.95 0 00Bond Future 0  0.00 Put

R189 On  02-February-12 03/01/2012  218.05 0 00Bond Future 0  0.00 Put

R189 On  02-February-12 03/01/2012  218.00 0 00Bond Future 0  0.00 Put

R197 On  02-February-12 03/01/2012 246.6701 246.6701246.6861Bond Future 246.69  965.00 

R197 On  02-February-12 03/01/2012  237.00 10 1010Bond Future 9686  0.00 Call

R197 On  02-February-12 03/01/2012  236.95 10 1010Bond Future 9736  0.00 Call

R197 On  02-February-12 03/01/2012  237.05 10 1010Bond Future 9636  0.00 Call

R197 On  02-February-12 03/01/2012  237.05 0 00Bond Future 0  0.00 Put

R197 On  02-February-12 03/01/2012  236.95 0 00Bond Future 0  0.00 Put

R197 On  02-February-12 03/01/2012  237.00 0 00Bond Future 0  0.00 Put

R201 On  02-February-12 03/01/2012 107.5574 107.5574107.5331Bond Future 6.28  3,124.00 
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R201 On  02-February-12 03/01/2012  8.25 5 55Bond Future 5148  0.00 Call

R201 On  02-February-12 03/01/2012  8.20 5 55Bond Future 5021  0.00 Call

R201 On  02-February-12 03/01/2012  8.30 5 55Bond Future 5275  0.00 Call

R201 On  02-February-12 03/01/2012  8.30 0 00Bond Future 0  0.00 Put

R201 On  02-February-12 03/01/2012  8.20 0 00Bond Future 0  0.00 Put

R201 On  02-February-12 03/01/2012  8.25 0 00Bond Future 0  0.00 Put

R201 On  03-May-12 03/01/2012 109.0974 109.0974109.0678Bond Future 6.33  0.00 

R201 On  03-May-12 03/01/2012  7.75 4 43Bond Future 3496  0.00 Call

R201 On  03-May-12 03/01/2012  7.80 4 44Bond Future 3607  0.00 Call

R201 On  03-May-12 03/01/2012  7.70 3 33Bond Future 3386  0.00 Call

R201 On  03-May-12 03/01/2012  7.70 0 00Bond Future 75  0.00 Put

R201 On  03-May-12 03/01/2012  7.80 0 00Bond Future 60  0.00 Put

R201 On  03-May-12 03/01/2012  7.75 0 00Bond Future 67  0.00 Put

R201 On  02-August-12 03/01/2012 106.3408 106.3408106.3094Bond Future 6.35  0.00 

R201 On  02-August-12 03/01/2012  7.50 3 33Bond Future 2883  0.00 Call

R201 On  02-August-12 03/01/2012  7.55 3 33Bond Future 2970  0.00 Call

R201 On  02-August-12 03/01/2012  7.45 3 33Bond Future 2795  0.00 Call

R201 On  02-August-12 03/01/2012  7.45 0 00Bond Future 373  0.00 Put

R201 On  02-August-12 03/01/2012  7.55 0 00Bond Future 331  0.00 Put

R201 On  02-August-12 03/01/2012  7.50 0 00Bond Future 352  0.00 Put

R201 On  01-November-12 03/01/2012 107.9737 107.9737107.9374Bond Future 6.37  0.00 

R201 On  01-November-12 03/01/2012  6.50 2 22Bond Future 1585  0.00 Call

R201 On  01-November-12 03/01/2012  6.55 2 22Bond Future 1642  0.00 Call

R201 On  01-November-12 03/01/2012  6.45 2 22Bond Future 1532  0.00 Call

R201 On  01-November-12 03/01/2012  6.45 1 11Bond Future 1377  0.00 Put

R201 On  01-November-12 03/01/2012  6.55 1 11Bond Future 1286  0.00 Put

R201 On  01-November-12 03/01/2012  6.50 1 11Bond Future 1329  0.00 Put

R202 On  02-February-12 03/01/2012 186.2931 186.2931186.6030Bond Future 186.60  36,743.00 

R202 On  02-February-12 03/01/2012  177.00 9 910Bond Future 9603  0.00 Call

R202 On  02-February-12 03/01/2012  176.95 9 910Bond Future 9653  0.00 Call

R202 On  02-February-12 03/01/2012  177.05 9 910Bond Future 9553  0.00 Call

R202 On  02-February-12 03/01/2012  177.05 0 00Bond Future 0  0.00 Put

R202 On  02-February-12 03/01/2012  176.95 0 00Bond Future 0  0.00 Put
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R202 On  02-February-12 03/01/2012  177.00 0 00Bond Future 0  0.00 Put

R203 On  02-February-12 03/01/2012 107.1290 107.1290107.0873Bond Future 7.41  3,586.00 

R203 On  02-February-12 03/01/2012  8.75 6 66Bond Future 5995  0.00 Call

R203 On  02-February-12 03/01/2012  8.80 6 66Bond Future 6209  0.00 Call

R203 On  02-February-12 03/01/2012  8.70 6 66Bond Future 5780  0.00 Call

R203 On  02-February-12 03/01/2012  6.95 0 00Bond Future 162  2,640.00 Call

R203 On  02-February-12 03/01/2012  7.95 3 33Bond Future 2608  0.00 Call

R203 On  02-February-12 03/01/2012  7.20 1 10Bond Future 437  880.00 Call

R203 On  02-February-12 03/01/2012  7.35 1 11Bond Future 709  0.00 Call

R203 On  02-February-12 03/01/2012  7.35 1 11Bond Future 968  880.00 Put

R203 On  02-February-12 03/01/2012  7.95 0 00Bond Future 129  2,640.00 Put

R203 On  02-February-12 03/01/2012  7.20 1 11Bond Future 1395  0.00 Put

R203 On  02-February-12 03/01/2012  8.70 0 00Bond Future 2  0.00 Put

R203 On  02-February-12 03/01/2012  6.95 2 22Bond Future 2298  0.00 Put

R203 On  02-February-12 03/01/2012  8.80 0 00Bond Future 2  0.00 Put

R203 On  02-February-12 03/01/2012  8.75 0 00Bond Future 2  0.00 Put

R203 On  03-May-12 03/01/2012 104.5011 104.5011104.4568Bond Future 7.50  0.00 

R203 On  03-May-12 03/01/2012  8.75 6 66Bond Future 5630  0.00 Call

R203 On  03-May-12 03/01/2012  8.70 6 65Bond Future 5449  0.00 Call

R203 On  03-May-12 03/01/2012  8.80 6 66Bond Future 5813  0.00 Call

R203 On  03-May-12 03/01/2012  8.80 0 00Bond Future 240  0.00 Put

R203 On  03-May-12 03/01/2012  8.70 0 00Bond Future 291  0.00 Put

R203 On  03-May-12 03/01/2012  8.75 0 00Bond Future 264  0.00 Put

R203 On  02-August-12 03/01/2012 106.0824 106.0824106.0357Bond Future 7.58  0.00 

R203 On  02-August-12 03/01/2012  8.50 5 55Bond Future 4841  0.00 Call

R203 On  02-August-12 03/01/2012  8.55 5 55Bond Future 4988  0.00 Call

R203 On  02-August-12 03/01/2012  8.45 5 55Bond Future 4691  0.00 Call

R203 On  02-August-12 03/01/2012  8.45 1 11Bond Future 1076  0.00 Put

R203 On  02-August-12 03/01/2012  8.55 1 11Bond Future 968  0.00 Put

R203 On  02-August-12 03/01/2012  8.50 1 11Bond Future 1023  0.00 Put

R203 On  01-November-12 03/01/2012 103.5533 103.5533103.5006Bond Future 7.67  0.00 

R203 On  01-November-12 03/01/2012  7.75 3 33Bond Future 2922  0.00 Call

R203 On  01-November-12 03/01/2012  7.70 3 33Bond Future 2817  0.00 Call
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R203 On  01-November-12 03/01/2012  7.80 3 33Bond Future 3033  0.00 Call

R203 On  01-November-12 03/01/2012  7.80 2 22Bond Future 2492  0.00 Put

R203 On  01-November-12 03/01/2012  7.70 3 33Bond Future 2679  0.00 Put

R203 On  01-November-12 03/01/2012  7.75 3 33Bond Future 2582  0.00 Put

R204 On  02-February-12 03/01/2012 102.7449 102.7449102.6439Bond Future 7.69  3,543.00 

R204 On  02-February-12 03/01/2012  9.00 7 77Bond Future 6659  0.00 Call

R204 On  02-February-12 03/01/2012  9.05 7 77Bond Future 6902  0.00 Call

R204 On  02-February-12 03/01/2012  8.95 7 76Bond Future 6417  0.00 Call

R204 On  02-February-12 03/01/2012  7.25 0 00Bond Future 250  540.00 Call

R204 On  02-February-12 03/01/2012  8.00 2 22Bond Future 2048  0.00 Call

R204 On  02-February-12 03/01/2012  7.50 1 11Bond Future 602  0.00 Call

R204 On  02-February-12 03/01/2012  7.50 2 22Bond Future 1639  0.00 Put

R204 On  02-February-12 03/01/2012  8.00 0 00Bond Future 438  540.00 Put

R204 On  02-February-12 03/01/2012  8.95 0 00Bond Future 8  0.00 Put

R204 On  02-February-12 03/01/2012  7.25 3 33Bond Future 2644  0.00 Put

R204 On  02-February-12 03/01/2012  9.05 0 00Bond Future 5  0.00 Put

R204 On  02-February-12 03/01/2012  9.00 0 00Bond Future 6  0.00 Put

R204 On  03-May-12 03/01/2012 104.2179 104.2179104.1100Bond Future 7.79  0.00 

R204 On  03-May-12 03/01/2012  8.75 6 65Bond Future 5429  0.00 Call

R204 On  03-May-12 03/01/2012  8.80 6 66Bond Future 5622  0.00 Call

R204 On  03-May-12 03/01/2012  8.70 5 55Bond Future 5234  0.00 Call

R204 On  03-May-12 03/01/2012  8.70 1 11Bond Future 679  0.00 Put

R204 On  03-May-12 03/01/2012  8.80 1 11Bond Future 584  0.00 Put

R204 On  03-May-12 03/01/2012  8.75 1 11Bond Future 632  0.00 Put

R204 On  02-August-12 03/01/2012 101.7635 101.7635101.6544Bond Future 7.87  0.00 

R204 On  02-August-12 03/01/2012  8.50 5 55Bond Future 4656  0.00 Call

R204 On  02-August-12 03/01/2012  8.45 5 54Bond Future 4494  0.00 Call

R204 On  02-August-12 03/01/2012  8.55 5 55Bond Future 4819  0.00 Call

R204 On  02-August-12 03/01/2012  8.55 2 22Bond Future 1517  0.00 Put

R204 On  02-August-12 03/01/2012  8.45 2 22Bond Future 1669  0.00 Put

R204 On  02-August-12 03/01/2012  8.50 2 22Bond Future 1592  0.00 Put

R204 On  01-November-12 03/01/2012 103.3268 103.3268103.2071Bond Future 7.96  0.00 

R204 On  01-November-12 03/01/2012  8.00 4 43Bond Future 3491  0.00 Call
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R204 On  01-November-12 03/01/2012  8.05 4 44Bond Future 3619  0.00 Call

R204 On  01-November-12 03/01/2012  7.95 3 33Bond Future 3370  0.00 Call

R204 On  01-November-12 03/01/2012  7.95 3 33Bond Future 3403  0.00 Put

R204 On  01-November-12 03/01/2012  8.05 3 33Bond Future 3176  0.00 Put

R204 On  01-November-12 03/01/2012  8.00 3 33Bond Future 3286  0.00 Put

R206 On  02-February-12 03/01/2012 103.0936 103.0936103.0753Bond Future 6.05  300.00 

R206 On  02-February-12 03/01/2012  8.00 4 43Bond Future 3490  0.00 Call

R206 On  02-February-12 03/01/2012  7.95 3 33Bond Future 3403  0.00 Call

R206 On  02-February-12 03/01/2012  8.05 4 44Bond Future 3578  0.00 Call

R206 On  02-February-12 03/01/2012  8.05 0 00Bond Future 0  0.00 Put

R206 On  02-February-12 03/01/2012  7.95 0 00Bond Future 0  0.00 Put

R206 On  02-February-12 03/01/2012  8.00 0 00Bond Future 0  0.00 Put

R206 On  03-May-12 03/01/2012 104.5704 104.5704104.5479Bond Future 6.10  0.00 

R206 On  03-May-12 03/01/2012  7.50 2 22Bond Future 2254  0.00 Call

R206 On  03-May-12 03/01/2012  7.45 2 22Bond Future 2181  0.00 Call

R206 On  03-May-12 03/01/2012  7.55 2 22Bond Future 2327  0.00 Call

R206 On  03-May-12 03/01/2012  7.55 0 00Bond Future 34  0.00 Put

R206 On  03-May-12 03/01/2012  7.45 0 00Bond Future 44  0.00 Put

R206 On  03-May-12 03/01/2012  7.50 0 00Bond Future 39  0.00 Put

R206 On  02-August-12 03/01/2012 102.3880 102.3880102.3646Bond Future 6.10  0.00 

R206 On  02-August-12 03/01/2012  7.25 2 22Bond Future 1807  0.00 Call

R206 On  02-August-12 03/01/2012  7.30 2 22Bond Future 1860  0.00 Call

R206 On  02-August-12 03/01/2012  7.20 2 22Bond Future 1755  0.00 Call

R206 On  02-August-12 03/01/2012  7.20 0 00Bond Future 255  0.00 Put

R206 On  02-August-12 03/01/2012  7.30 0 00Bond Future 225  0.00 Put

R206 On  02-August-12 03/01/2012  7.25 0 00Bond Future 239  0.00 Put

R206 On  01-November-12 03/01/2012 103.9607 103.9607103.9320Bond Future 6.07  0.00 

R206 On  01-November-12 03/01/2012  6.00 1 11Bond Future 907  0.00 Call

R206 On  01-November-12 03/01/2012  5.95 1 11Bond Future 878  0.00 Call

R206 On  01-November-12 03/01/2012  6.05 1 11Bond Future 938  0.00 Call

R206 On  01-November-12 03/01/2012  6.05 1 11Bond Future 958  0.00 Put

R206 On  01-November-12 03/01/2012  5.95 1 11Bond Future 1012  0.00 Put

R206 On  01-November-12 03/01/2012  6.00 1 11Bond Future 984  0.00 Put
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R207 On  02-February-12 03/01/2012 96.5293 96.529396.4783Bond Future 7.93  43,515.00 

R207 On  02-February-12 03/01/2012  9.00 6 66Bond Future 5816  0.00 Call

R207 On  02-February-12 03/01/2012  9.05 6 66Bond Future 6075  0.00 Call

R207 On  02-February-12 03/01/2012  8.95 6 66Bond Future 5558  0.00 Call

R207 On  02-February-12 03/01/2012  7.35 0 00Bond Future 95  1,920.00 Call

R207 On  02-February-12 03/01/2012  8.50 3 33Bond Future 3271  0.00 Call

R207 On  02-February-12 03/01/2012  7.65 0 00Bond Future 379  640.00 Call

R207 On  02-February-12 03/01/2012  7.85 1 11Bond Future 769  0.00 Call

R207 On  02-February-12 03/01/2012  7.85 1 11Bond Future 1246  640.00 Put

R207 On  02-February-12 03/01/2012  8.50 0 00Bond Future 132  1,920.00 Put

R207 On  02-February-12 03/01/2012  7.65 2 22Bond Future 2004  0.00 Put

R207 On  02-February-12 03/01/2012  8.95 0 00Bond Future 15  0.00 Put

R207 On  02-February-12 03/01/2012  7.35 3 33Bond Future 3474  0.00 Put

R207 On  02-February-12 03/01/2012  9.05 0 00Bond Future 9  0.00 Put

R207 On  02-February-12 03/01/2012  9.00 0 00Bond Future 11  0.00 Put

R207 On  03-May-12 03/01/2012 97.9152 97.915297.8547Bond Future 8.03  10.00 

R207 On  03-May-12 03/01/2012  8.75 5 55Bond Future 4868  0.00 Call

R207 On  03-May-12 03/01/2012  8.80 5 55Bond Future 5064  0.00 Call

R207 On  03-May-12 03/01/2012  8.70 5 55Bond Future 4674  0.00 Call

R207 On  03-May-12 03/01/2012  8.70 1 11Bond Future 1066  0.00 Put

R207 On  03-May-12 03/01/2012  8.80 1 11Bond Future 934  0.00 Put

R207 On  03-May-12 03/01/2012  8.75 1 11Bond Future 998  0.00 Put

R207 On  02-August-12 03/01/2012 95.7545 95.754595.6958Bond Future 8.11  0.00 

R207 On  02-August-12 03/01/2012  8.75 5 55Bond Future 5078  0.00 Call

R207 On  02-August-12 03/01/2012  8.70 5 55Bond Future 4906  0.00 Call

R207 On  02-August-12 03/01/2012  8.80 5 55Bond Future 5253  0.00 Call

R207 On  02-August-12 03/01/2012  8.80 2 22Bond Future 1671  0.00 Put

R207 On  02-August-12 03/01/2012  8.70 2 22Bond Future 1835  0.00 Put

R207 On  02-August-12 03/01/2012  8.75 2 22Bond Future 1751  0.00 Put

R207 On  01-November-12 03/01/2012 97.2270 97.227097.1648Bond Future 8.20  0.00 

R207 On  01-November-12 03/01/2012  8.25 4 44Bond Future 3843  0.00 Call

R207 On  01-November-12 03/01/2012  8.30 4 44Bond Future 3981  0.00 Call

R207 On  01-November-12 03/01/2012  8.20 4 44Bond Future 3712  0.00 Call
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R207 On  01-November-12 03/01/2012  8.20 4 44Bond Future 3691  0.00 Put

R207 On  01-November-12 03/01/2012  8.30 3 33Bond Future 3444  0.00 Put

R207 On  01-November-12 03/01/2012  8.25 4 44Bond Future 3564  0.00 Put

R208 On  02-February-12 03/01/2012 94.6463 94.646394.5914Bond Future 7.97  14,084.00 

R208 On  02-February-12 03/01/2012  9.00 6 66Bond Future 6042  0.00 Call

R208 On  02-February-12 03/01/2012  9.05 6 66Bond Future 6318  0.00 Call

R208 On  02-February-12 03/01/2012  8.95 6 66Bond Future 5765  0.00 Call

R208 On  02-February-12 03/01/2012  7.45 0 00Bond Future 114  2,880.00 Call

R208 On  02-February-12 03/01/2012  8.55 4 44Bond Future 3575  0.00 Call

R208 On  02-February-12 03/01/2012  7.70 0 00Bond Future 382  960.00 Call

R208 On  02-February-12 03/01/2012  7.90 1 11Bond Future 808  0.00 Call

R208 On  02-February-12 03/01/2012  7.90 1 11Bond Future 1211  960.00 Put

R208 On  02-February-12 03/01/2012  8.55 0 00Bond Future 104  2,880.00 Put

R208 On  02-February-12 03/01/2012  7.70 2 22Bond Future 2020  0.00 Put

R208 On  02-February-12 03/01/2012  8.95 0 00Bond Future 12  0.00 Put

R208 On  02-February-12 03/01/2012  7.45 3 33Bond Future 3325  0.00 Put

R208 On  02-February-12 03/01/2012  9.05 0 00Bond Future 7  0.00 Put

R208 On  02-February-12 03/01/2012  9.00 0 00Bond Future 9  0.00 Put

R208 On  03-May-12 03/01/2012 92.6087 92.608792.5493Bond Future 8.05  0.00 

R208 On  03-May-12 03/01/2012  9.00 6 66Bond Future 6157  0.00 Call

R208 On  03-May-12 03/01/2012  8.95 6 66Bond Future 5936  0.00 Call

R208 On  03-May-12 03/01/2012  9.05 6 66Bond Future 6375  0.00 Call

R208 On  03-May-12 03/01/2012  9.05 1 11Bond Future 664  0.00 Put

R208 On  03-May-12 03/01/2012  8.95 1 11Bond Future 775  0.00 Put

R208 On  03-May-12 03/01/2012  9.00 1 11Bond Future 720  0.00 Put

R208 On  02-August-12 03/01/2012 94.0107 94.010793.9469Bond Future 8.12  0.00 

R208 On  02-August-12 03/01/2012  8.75 6 65Bond Future 5445  0.00 Call

R208 On  02-August-12 03/01/2012  8.80 6 66Bond Future 5632  0.00 Call

R208 On  02-August-12 03/01/2012  8.70 5 55Bond Future 5260  0.00 Call

R208 On  02-August-12 03/01/2012  8.70 2 22Bond Future 1996  0.00 Put

R208 On  02-August-12 03/01/2012  8.80 2 22Bond Future 1816  0.00 Put

R208 On  02-August-12 03/01/2012  8.75 2 22Bond Future 1904  0.00 Put

R208 On  01-November-12 03/01/2012 92.0586 92.058691.9907Bond Future 8.20  0.00 
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R208 On  01-November-12 03/01/2012  8.25 4 44Bond Future 3978  0.00 Call

R208 On  01-November-12 03/01/2012  8.20 4 44Bond Future 3835  0.00 Call

R208 On  01-November-12 03/01/2012  8.30 4 44Bond Future 4128  0.00 Call

R208 On  01-November-12 03/01/2012  8.30 4 44Bond Future 3570  0.00 Put

R208 On  01-November-12 03/01/2012  8.20 4 44Bond Future 3841  0.00 Put

R208 On  01-November-12 03/01/2012  8.25 4 44Bond Future 3701  0.00 Put

R209 On  02-February-12 03/01/2012 76.3953 76.395376.2079Bond Future 8.88  2,916.00 

R209 On  02-February-12 03/01/2012  9.00 2 22Bond Future 2244  0.00 Call

R209 On  02-February-12 03/01/2012  9.05 3 32Bond Future 2473  0.00 Call

R209 On  02-February-12 03/01/2012  8.95 2 22Bond Future 2029  0.00 Call

R209 On  02-February-12 03/01/2012  8.95 2 22Bond Future 1502  0.00 Put

R209 On  02-February-12 03/01/2012  9.05 1 11Bond Future 1182  0.00 Put

R209 On  02-February-12 03/01/2012  9.00 1 11Bond Future 1334  0.00 Put

R209 On  03-May-12 03/01/2012 74.3472 74.347274.1547Bond Future 8.96  0.00 

R209 On  03-May-12 03/01/2012  9.00 4 44Bond Future 3709  0.00 Call

R209 On  03-May-12 03/01/2012  9.05 4 44Bond Future 3909  0.00 Call

R209 On  03-May-12 03/01/2012  8.95 4 44Bond Future 3518  0.00 Call

R209 On  03-May-12 03/01/2012  8.95 4 44Bond Future 3556  0.00 Put

R209 On  03-May-12 03/01/2012  9.05 3 33Bond Future 3185  0.00 Put

R209 On  03-May-12 03/01/2012  9.00 3 33Bond Future 3364  0.00 Put

R209 On  02-August-12 03/01/2012 75.4740 75.474075.2762Bond Future 9.02  0.00 

R209 On  02-August-12 03/01/2012  9.25 6 66Bond Future 5651  0.00 Call

R209 On  02-August-12 03/01/2012  9.20 6 65Bond Future 5448  0.00 Call

R209 On  02-August-12 03/01/2012  9.30 6 66Bond Future 5856  0.00 Call

R209 On  02-August-12 03/01/2012  9.30 4 44Bond Future 3794  0.00 Put

R209 On  02-August-12 03/01/2012  9.20 4 44Bond Future 4117  0.00 Put

R209 On  02-August-12 03/01/2012  9.25 4 44Bond Future 3953  0.00 Put

R209 On  01-November-12 03/01/2012 73.4870 73.487073.2842Bond Future 9.09  0.00 

R209 On  01-November-12 03/01/2012  9.00 5 55Bond Future 5086  0.00 Call

R209 On  01-November-12 03/01/2012  9.05 5 55Bond Future 5270  0.00 Call

R209 On  01-November-12 03/01/2012  8.95 5 55Bond Future 4912  0.00 Call

R209 On  01-November-12 03/01/2012  8.95 6 66Bond Future 5973  0.00 Put

R209 On  01-November-12 03/01/2012  9.05 6 66Bond Future 5571  0.00 Put
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R209 On  01-November-12 03/01/2012  9.00 6 66Bond Future 5765  0.00 Put

R210 On  02-February-12 03/01/2012 139.9689 139.9689139.9782Bond Future 139.98  755.00 

R210 On  02-February-12 03/01/2012  131.00 9 99Bond Future 8978  0.00 Call

R210 On  02-February-12 03/01/2012  130.95 9 99Bond Future 9028  0.00 Call

R210 On  02-February-12 03/01/2012  131.05 9 99Bond Future 8928  0.00 Call

R210 On  02-February-12 03/01/2012  131.05 0 00Bond Future 0  0.00 Put

R210 On  02-February-12 03/01/2012  130.95 0 00Bond Future 0  0.00 Put

R210 On  02-February-12 03/01/2012  131.00 0 00Bond Future 0  0.00 Put

R211 On  02-February-12 03/01/2012 116.7666 116.7666116.6580Bond Future 116.66  480.00 

R211 On  02-February-12 03/01/2012  110.50 6 66Bond Future 6158  0.00 Call

R211 On  02-February-12 03/01/2012  110.55 6 66Bond Future 6108  0.00 Call

R211 On  02-February-12 03/01/2012  110.45 6 66Bond Future 6208  0.00 Call

R211 On  02-February-12 03/01/2012  110.45 0 00Bond Future 0  0.00 Put

R211 On  02-February-12 03/01/2012  110.55 0 00Bond Future 0  0.00 Put

R211 On  02-February-12 03/01/2012  110.50 0 00Bond Future 0  0.00 Put

R212 On  02-February-12 03/01/2012 113.1651 113.1651113.1724Bond Future 113.17  2,677.00 

R212 On  02-February-12 03/01/2012  108.50 5 55Bond Future 4672  0.00 Call

R212 On  02-February-12 03/01/2012  108.45 5 55Bond Future 4722  0.00 Call

R212 On  02-February-12 03/01/2012  108.55 5 55Bond Future 4622  0.00 Call

R212 On  02-February-12 03/01/2012  108.55 0 00Bond Future 0  0.00 Put

R212 On  02-February-12 03/01/2012  108.45 0 00Bond Future 0  0.00 Put

R212 On  02-February-12 03/01/2012  108.50 0 00Bond Future 0  0.00 Put

R213 On  02-February-12 03/01/2012 86.0205 86.020585.8700Bond Future 8.89  487.00 

R213 On  02-February-12 03/01/2012  9.00 2 22Bond Future 2242  0.00 Call

R213 On  02-February-12 03/01/2012  8.95 2 22Bond Future 2025  0.00 Call

R213 On  02-February-12 03/01/2012  9.05 3 32Bond Future 2474  0.00 Call

R213 On  02-February-12 03/01/2012  9.05 1 11Bond Future 1231  0.00 Put

R213 On  02-February-12 03/01/2012  8.95 2 22Bond Future 1560  0.00 Put

R213 On  02-February-12 03/01/2012  9.00 1 11Bond Future 1387  0.00 Put

R213 On  03-May-12 03/01/2012 83.7156 83.715683.5595Bond Future 8.97  0.00 
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Closing MTM Closing PricePut

R213 On  03-May-12 03/01/2012  9.25 5 55Bond Future 4772  0.00 Call

R213 On  03-May-12 03/01/2012  9.20 5 55Bond Future 4551  0.00 Call

R213 On  03-May-12 03/01/2012  9.30 5 55Bond Future 4997  0.00 Call

R213 On  03-May-12 03/01/2012  9.30 2 22Bond Future 2485  0.00 Put

R213 On  03-May-12 03/01/2012  9.20 3 33Bond Future 2788  0.00 Put

R213 On  03-May-12 03/01/2012  9.25 3 33Bond Future 2633  0.00 Put

R213 On  02-August-12 03/01/2012 84.9804 84.980484.8189Bond Future 9.04  0.00 

R213 On  02-August-12 03/01/2012  9.25 6 66Bond Future 5666  0.00 Call

R213 On  02-August-12 03/01/2012  9.30 6 66Bond Future 5875  0.00 Call

R213 On  02-August-12 03/01/2012  9.20 6 65Bond Future 5461  0.00 Call

R213 On  02-August-12 03/01/2012  9.20 4 44Bond Future 4268  0.00 Put

R213 On  02-August-12 03/01/2012  9.30 4 44Bond Future 3936  0.00 Put

R213 On  02-August-12 03/01/2012  9.25 4 44Bond Future 4099  0.00 Put

R213 On  01-November-12 03/01/2012 82.7454 82.745482.5786Bond Future 9.12  0.00 

R213 On  01-November-12 03/01/2012  9.00 5 55Bond Future 5038  0.00 Call

R213 On  01-November-12 03/01/2012  9.05 5 55Bond Future 5217  0.00 Call

R213 On  01-November-12 03/01/2012  8.95 5 55Bond Future 4863  0.00 Call

R213 On  01-November-12 03/01/2012  8.95 6 66Bond Future 6158  0.00 Put

R213 On  01-November-12 03/01/2012  9.05 6 66Bond Future 5742  0.00 Put

R213 On  01-November-12 03/01/2012  9.00 6 66Bond Future 5946  0.00 Put

TRT1 On  02-February-12 03/01/2012 367.2150 367.2150368.9020Index Future 368.90  0.00 
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