
Derivatives Weekly Statistics Report
From: 17/08/2012 To: 17/08/2012

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 17/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0357 On  15-September-17 17/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0403 On  21-December-18 17/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0457 On  15-January-20 17/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0703 On  15-January-20 17/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0757 On  15-January-20 17/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0804 On  31-March-21 17/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0807 On  31-March-21 17/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0857 On  31-March-21 17/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0904 On  31-March-36 17/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0908 On  31-March-36 17/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0957 On  31-March-36 17/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0986 On  31-March-36 17/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 
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1386 On  28-February-31 17/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

1409 On  28-February-41 17/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

2025 On  01-November-12 17/08/2012 107.1585 107.1585106.9143Bond Future 106.91  4,417.00 

2025 On  01-November-12 17/08/2012  99.99 7 77Bond Future 6924  0.00 Call

2025 On  01-November-12 17/08/2012  100.00 7 77Bond Future 6914  0.00 Call

2025 On  01-November-12 17/08/2012  100.01 7 77Bond Future 6904  0.00 Call

2025 On  01-November-12 17/08/2012  100.01 0 00Bond Future 0  0.00 Put

2025 On  01-November-12 17/08/2012  100.00 0 00Bond Future 0  0.00 Put

2025 On  01-November-12 17/08/2012  99.99 0 00Bond Future 0  0.00 Put

2038 On  01-November-12 17/08/2012 104.2517 104.2517104.2455Bond Future 104.25  0.00 

2038 On  01-November-12 17/08/2012  98.99 5 55Bond Future 5256  0.00 Call

2038 On  01-November-12 17/08/2012  99.01 5 55Bond Future 5236  0.00 Call

2038 On  01-November-12 17/08/2012  99.00 5 55Bond Future 5246  0.00 Call

2038 On  01-November-12 17/08/2012  99.00 0 00Bond Future 0  0.00 Put

2038 On  01-November-12 17/08/2012  99.01 0 00Bond Future 0  0.00 Put

2038 On  01-November-12 17/08/2012  98.99 0 00Bond Future 0  0.00 Put

2050 On  01-November-12 17/08/2012 111.0432 111.0432110.7575Bond Future 110.76  0.00 

2050 On  01-November-12 17/08/2012  103.99 7 77Bond Future 6767  0.00 Call

2050 On  01-November-12 17/08/2012  104.00 7 77Bond Future 6757  0.00 Call

2050 On  01-November-12 17/08/2012  104.01 7 77Bond Future 6747  0.00 Call

2050 On  01-November-12 17/08/2012  104.01 0 00Bond Future 0  0.00 Put

2050 On  01-November-12 17/08/2012  104.00 0 00Bond Future 0  0.00 Put

2050 On  01-November-12 17/08/2012  103.99 0 00Bond Future 0  0.00 Put

5701 On  15-September-15 17/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

5706 On  15-September-15 17/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

8607 On  21-December-26 17/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

8608 On  21-December-26 17/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 
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8657 On  21-December-26 17/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

AI03 On  09-March-16 17/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

AL7T On  01-November-12 17/08/2012 465.6810 465.6810464.2920Index Future 464.29  13.00 

AL7T On  07-February-13 17/08/2012 472.3780 472.3780470.9700Index Future 470.97  0.00 

ALBI On  01-November-12 17/08/2012 419.1860 419.1860417.6370Index Future 417.64  885.00 

ALBI On  07-February-13 17/08/2012 425.2140 425.2140423.6440Index Future 423.64  118.00 

C157 On  15-September-15 17/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C186 On  21-December-26 17/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C189 On  01-April-13 17/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C197 On  07-December-23 17/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C201 On  22-December-14 17/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C202 On  07-December-33 17/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C203 On  15-September-17 17/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C204 On  21-December-18 17/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C206 On  15-January-14 17/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C207 On  15-January-20 17/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C208 On  31-March-21 17/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C209 On  31-March-36 17/08/2012 6.2500 6.25006.2500Price Contribution 6.25  0.00 

C210 On  31-March-28 17/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C211 On  31-January-17 17/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C212 On  31-January-22 17/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 
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C213 On  28-February-31 17/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C214 On  28-February-41 17/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

CES1 On  20-April-18 17/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

CS23 On  25-January-23 17/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

CS26 On  02-April-26 17/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

CS33 On  15-September-33 17/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

EL28 On  01-November-12 17/08/2012 108.6187 108.6187108.6828Bond Future 108.68  0.00 

EL28 On  01-November-12 17/08/2012  105.99 3 33Bond Future 2693  0.00 Call

EL28 On  01-November-12 17/08/2012  106.00 3 33Bond Future 2683  0.00 Call

EL28 On  01-November-12 17/08/2012  106.01 3 33Bond Future 2673  0.00 Call

EL28 On  01-November-12 17/08/2012  106.01 0 00Bond Future 0  0.00 Put

EL28 On  01-November-12 17/08/2012  106.00 0 00Bond Future 0  0.00 Put

EL28 On  01-November-12 17/08/2012  105.99 0 00Bond Future 0  0.00 Put

ES33 On  01-November-12 17/08/2012 88.2274 88.227487.5432Bond Future 8.94  303.00 

ES33 On  01-November-12 17/08/2012  9.20 3 32Bond Future 2130  0.00 Call

ES33 On  01-November-12 17/08/2012  9.20 0 00Bond Future 0  0.00 Put

ES33 On  07-February-13 17/08/2012 89.4960 89.496088.8022Bond Future 9.04  0.00 

ES33 On  07-February-13 17/08/2012  8.54 0 00Bond Future 0  0.00 Call

ES33 On  07-February-13 17/08/2012  8.55 0 00Bond Future 0  0.00 Call

ES33 On  07-February-13 17/08/2012  8.56 0 00Bond Future 0  0.00 Call

ES33 On  07-February-13 17/08/2012  8.56 3 34Bond Future 4117  0.00 Put

ES33 On  07-February-13 17/08/2012  8.55 4 44Bond Future 4205  0.00 Put

ES33 On  07-February-13 17/08/2012  8.54 4 44Bond Future 4294  0.00 Put

GOVI On  01-November-12 17/08/2012 419.3410 419.3410417.8920GOVI 417.89  239.00 

GOVI On  01-November-12 17/08/2012  403.96 15 1514GOVI 139320  0.00 Call

GOVI On  01-November-12 17/08/2012  403.96 0 00GOVI 0  0.00 Put

GOVI On  07-February-13 17/08/2012 425.3710 425.3710423.9020GOVI 423.90  0.00 

GOVI On  07-February-13 17/08/2012  432.99 0 00GOVI 0  0.00 Call
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GOVI On  07-February-13 17/08/2012  433.00 0 00GOVI 0  0.00 Call

GOVI On  07-February-13 17/08/2012  433.01 0 00GOVI 0  0.00 Call

GOVI On  07-February-13 17/08/2012  433.01 8 89GOVI 91080  0.00 Put

GOVI On  07-February-13 17/08/2012  433.00 8 89GOVI 90980  0.00 Put

GOVI On  07-February-13 17/08/2012  432.99 8 89GOVI 90880  0.00 Put

GVIX On  01-January-29 17/08/2012 110.0000 110.0000110.0000LIVE INDEX 110.00  0.00 

IGOV On  01-November-12 17/08/2012 185.7370 185.7370185.7100Index Future 185.71  592.00 

IGOV On  07-February-13 17/08/2012 188.4080 188.4080188.3810Index Future 188.38  14.00 

ILBI On  01-November-12 17/08/2012 503.4140 503.4140502.9670Index Future 502.97  0.00 

ILBI On  07-February-13 17/08/2012 510.4250 510.4250509.9730Index Future 509.97  169.00 

J157 On  15-September-15 17/08/2012 0.0200 0.02000.0200Interest Rate Swap 8.82  0.00 

J186 On  21-December-26 17/08/2012 0.1077 0.10770.1077Interest Rate Swap 8.68  0.00 

J201 On  22-December-14 17/08/2012 0.0514 0.05140.0514Interest Rate Swap 8.66  0.00 

J203 On  15-September-17 17/08/2012 0.0847 0.08470.0847Interest Rate Swap 8.98  0.00 

J204 On  21-December-18 17/08/2012 0.0958 0.09580.0958Interest Rate Swap 8.96  0.00 

J207 On  15-January-20 17/08/2012 0.0691 0.06910.0691Interest Rate Swap 9.00  0.00 

JBAF On  19-September-12 17/08/2012 94.9300 94.930094.9300Jibar Tradeable Future 5.07  44,760.00 

JBAF On  17-October-12 17/08/2012 95.0000 95.000094.9900Jibar Tradeable Future 5.01  0.00 

JBAF On  21-November-12 17/08/2012 95.0200 95.020095.0100Jibar Tradeable Future 4.99  0.00 

JBAF On  19-December-12 17/08/2012 95.0600 95.060095.0500Jibar Tradeable Future 4.95  840.00 

JBAF On  16-January-13 17/08/2012 95.0700 95.070095.0600Jibar Tradeable Future 4.94  0.00 

JBAF On  20-February-13 17/08/2012 95.0800 95.080095.0700Jibar Tradeable Future 4.93  0.00 

JBAF On  20-March-13 17/08/2012 95.0800 95.080095.0700Jibar Tradeable Future 4.93  1,000.00 

JBAF On  19-June-13 17/08/2012 95.0200 95.020095.0000Jibar Tradeable Future 5.00  500.00 

JBAF On  18-September-13 17/08/2012 94.8900 94.890094.8700Jibar Tradeable Future 5.13  1,700.00 

JBAF On  18-December-13 17/08/2012 94.7300 94.730094.7200Jibar Tradeable Future 5.28  1,500.00 

JBAF On  19-March-14 17/08/2012 94.5800 94.580094.5600Jibar Tradeable Future 5.44  800.00 
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JBAF On  18-June-14 17/08/2012 94.4300 94.430094.4000Jibar Tradeable Future 5.60  0.00 

R023 On  01-November-12 17/08/2012 104.5816 104.5816104.1737Bond Future 7.36  1,049.00 

R023 On  01-November-12 17/08/2012  7.04 0 00Bond Future 0  0.00 Call

R023 On  01-November-12 17/08/2012  7.06 0 00Bond Future 0  0.00 Call

R023 On  01-November-12 17/08/2012  7.05 0 00Bond Future 0  0.00 Call

R023 On  01-November-12 17/08/2012  7.05 2 22Bond Future 2315  0.00 Put

R023 On  01-November-12 17/08/2012  7.06 2 22Bond Future 2241  0.00 Put

R023 On  01-November-12 17/08/2012  7.04 2 22Bond Future 2390  0.00 Put

R023 On  07-February-13 17/08/2012 106.0854 106.0854105.6719Bond Future 7.44  0.00 

R023 On  07-February-13 17/08/2012  7.04 0 00Bond Future 0  0.00 Call

R023 On  07-February-13 17/08/2012  7.05 0 00Bond Future 0  0.00 Call

R023 On  07-February-13 17/08/2012  7.06 0 00Bond Future 0  0.00 Call

R023 On  07-February-13 17/08/2012  7.06 2 23Bond Future 2760  0.00 Put

R023 On  07-February-13 17/08/2012  7.05 2 23Bond Future 2833  0.00 Put

R023 On  07-February-13 17/08/2012  7.04 2 23Bond Future 2907  0.00 Put

R023 On  02-May-13 17/08/2012 103.5543 103.5543103.1351Bond Future 7.50  0.00 

R023 On  02-May-13 17/08/2012  7.04 0 00Bond Future 0  0.00 Call

R023 On  02-May-13 17/08/2012  7.06 0 00Bond Future 0  0.00 Call

R023 On  02-May-13 17/08/2012  7.05 0 00Bond Future 0  0.00 Call

R023 On  02-May-13 17/08/2012  7.05 3 33Bond Future 3180  0.00 Put

R023 On  02-May-13 17/08/2012  7.06 3 33Bond Future 3108  0.00 Put

R023 On  02-May-13 17/08/2012  7.04 3 33Bond Future 3253  0.00 Put

R157 On  01-November-12 17/08/2012 122.2540 122.2540122.1436Bond Future 5.72  15,729.00 

R157 On  01-November-12 17/08/2012  5.78 1 11Bond Future 598  5,630.00 Call

R157 On  01-November-12 17/08/2012  6.24 2 22Bond Future 1583  0.00 Call

R157 On  01-November-12 17/08/2012  6.24 0 00Bond Future 86  0.00 Put

R157 On  01-November-12 17/08/2012  5.78 0 00Bond Future 435  0.00 Put

R157 On  07-February-13 17/08/2012 124.0121 124.0121123.9002Bond Future 5.77  100.00 

R157 On  07-February-13 17/08/2012  6.28 2 22Bond Future 1602  0.00 Call

R157 On  07-February-13 17/08/2012  6.28 0 00Bond Future 268  0.00 Put

R157 On  02-May-13 17/08/2012 118.8259 118.8259118.7123Bond Future 5.78  0.00 

R157 On  02-May-13 17/08/2012  5.34 1 10Bond Future 478  0.00 Call

R157 On  02-May-13 17/08/2012  5.35 1 10Bond Future 487  0.00 Call
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R157 On  02-May-13 17/08/2012  5.36 1 10Bond Future 495  0.00 Call

R157 On  02-May-13 17/08/2012  5.36 1 12Bond Future 1502  0.00 Put

R157 On  02-May-13 17/08/2012  5.35 1 12Bond Future 1518  0.00 Put

R157 On  02-May-13 17/08/2012  5.34 1 12Bond Future 1534  0.00 Put

R186 On  01-November-12 17/08/2012 128.4517 128.4517127.6923Bond Future 7.71  35,540.00 

R186 On  01-November-12 17/08/2012  7.82 4 43Bond Future 3216  1,858.00 Call

R186 On  01-November-12 17/08/2012  8.00 5 54Bond Future 4306  0.00 Call

R186 On  01-November-12 17/08/2012  8.50 9 98Bond Future 7948  0.00 Call

R186 On  01-November-12 17/08/2012  8.82 11 1111Bond Future 10515  0.00 Call

R186 On  01-November-12 17/08/2012  8.82 0 00Bond Future 179  1,858.00 Put

R186 On  01-November-12 17/08/2012  8.50 0 00Bond Future 462  0.00 Put

R186 On  01-November-12 17/08/2012  8.00 1 11Bond Future 1483  0.00 Put

R186 On  01-November-12 17/08/2012  7.82 2 22Bond Future 2136  0.00 Put

R186 On  07-February-13 17/08/2012 125.0081 125.0081124.2379Bond Future 7.79  1,750.00 

R186 On  07-February-13 17/08/2012  8.47 9 98Bond Future 8216  0.00 Call

R186 On  07-February-13 17/08/2012  7.25 2 22Bond Future 2042  670.00 Call

R186 On  07-February-13 17/08/2012  7.00 2 21Bond Future 1353  10,300.00 Call

R186 On  07-February-13 17/08/2012  7.00 9 99Bond Future 9351  0.00 Put

R186 On  07-February-13 17/08/2012  7.25 7 77Bond Future 7429  0.00 Put

R186 On  07-February-13 17/08/2012  8.47 2 22Bond Future 1857  0.00 Put

R186 On  02-May-13 17/08/2012 126.6398 126.6398125.8593Bond Future 7.85  0.00 

R186 On  02-May-13 17/08/2012  7.41 4 43Bond Future 3376  0.00 Call

R186 On  02-May-13 17/08/2012  7.39 4 43Bond Future 3303  0.00 Call

R186 On  02-May-13 17/08/2012  7.40 4 43Bond Future 3339  0.00 Call

R186 On  02-May-13 17/08/2012  7.40 7 78Bond Future 7739  0.00 Put

R186 On  02-May-13 17/08/2012  7.39 7 78Bond Future 7803  0.00 Put

R186 On  02-May-13 17/08/2012  7.41 7 78Bond Future 7676  0.00 Put

R189 On  01-November-12 17/08/2012 214.4399 214.4399214.4153Bond Future 214.42  0.00 

R189 On  01-November-12 17/08/2012  218.99 0 00Bond Future 0  0.00 Call

R189 On  01-November-12 17/08/2012  219.01 0 00Bond Future 0  0.00 Call

R189 On  01-November-12 17/08/2012  219.00 0 00Bond Future 0  0.00 Call

R189 On  01-November-12 17/08/2012  219.00 5 55Bond Future 4585  0.00 Put

R189 On  01-November-12 17/08/2012  219.01 5 55Bond Future 4595  0.00 Put
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R189 On  01-November-12 17/08/2012  218.99 5 55Bond Future 4575  0.00 Put

R197 On  01-November-12 17/08/2012 272.6412 272.6412272.1344Bond Future 272.13  5,528.00 

R197 On  01-November-12 17/08/2012  266.99 6 65Bond Future 5144  0.00 Call

R197 On  01-November-12 17/08/2012  267.00 6 65Bond Future 5134  0.00 Call

R197 On  01-November-12 17/08/2012  267.01 6 65Bond Future 5124  0.00 Call

R197 On  01-November-12 17/08/2012  267.01 0 00Bond Future 0  0.00 Put

R197 On  01-November-12 17/08/2012  267.00 0 00Bond Future 0  0.00 Put

R197 On  01-November-12 17/08/2012  266.99 0 00Bond Future 0  0.00 Put

R201 On  01-November-12 17/08/2012 110.7463 110.7463110.6645Bond Future 5.04  1,560.00 

R201 On  01-November-12 17/08/2012  5.11 0 00Bond Future 367  0.00 Call

R201 On  01-November-12 17/08/2012  5.11 0 00Bond Future 227  0.00 Put

R201 On  07-February-13 17/08/2012 107.9298 107.9298107.8470Bond Future 4.99  0.00 

R201 On  07-February-13 17/08/2012  4.98 0 00Bond Future 413  0.00 Call

R201 On  07-February-13 17/08/2012  4.98 0 00Bond Future 429  0.00 Put

R201 On  02-May-13 17/08/2012 109.3386 109.3386109.2545Bond Future 4.88  0.00 

R201 On  02-May-13 17/08/2012  4.04 0 00Bond Future 82  0.00 Call

R201 On  02-May-13 17/08/2012  4.06 0 00Bond Future 87  0.00 Call

R201 On  02-May-13 17/08/2012  4.05 0 00Bond Future 84  0.00 Call

R201 On  02-May-13 17/08/2012  4.05 1 11Bond Future 1429  0.00 Put

R201 On  02-May-13 17/08/2012  4.06 1 11Bond Future 1415  0.00 Put

R201 On  02-May-13 17/08/2012  4.04 1 11Bond Future 1443  0.00 Put

R202 On  01-November-12 17/08/2012 200.8254 200.8254200.4985Bond Future 200.50  49,243.00 

R202 On  01-November-12 17/08/2012  191.99 9 99Bond Future 8509  0.00 Call

R202 On  01-November-12 17/08/2012  192.00 9 98Bond Future 8499  0.00 Call

R202 On  01-November-12 17/08/2012  192.01 9 98Bond Future 8489  0.00 Call

R202 On  01-November-12 17/08/2012  192.01 0 00Bond Future 0  0.00 Put

R202 On  01-November-12 17/08/2012  192.00 0 00Bond Future 0  0.00 Put

R202 On  01-November-12 17/08/2012  191.99 0 00Bond Future 0  0.00 Put

R203 On  01-November-12 17/08/2012 109.8388 109.8388109.5890Bond Future 6.22  4,837.00 

R203 On  01-November-12 17/08/2012  6.87 3 33Bond Future 2940  0.00 Call

R203 On  01-November-12 17/08/2012  6.87 0 00Bond Future 140  0.00 Put
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R203 On  07-February-13 17/08/2012 111.4183 111.4183111.1651Bond Future 6.28  6,300.00 

R203 On  07-February-13 17/08/2012  6.11 1 11Bond Future 1058  6,300.00 Call

R203 On  07-February-13 17/08/2012  6.94 3 33Bond Future 3164  0.00 Call

R203 On  07-February-13 17/08/2012  6.94 0 00Bond Future 478  0.00 Put

R203 On  07-February-13 17/08/2012  6.11 2 22Bond Future 1749  0.00 Put

R203 On  02-May-13 17/08/2012 108.7137 108.7137108.4570Bond Future 6.31  8.00 

R203 On  02-May-13 17/08/2012  5.89 1 11Bond Future 1063  0.00 Call

R203 On  02-May-13 17/08/2012  5.90 1 11Bond Future 1078  0.00 Call

R203 On  02-May-13 17/08/2012  5.91 1 11Bond Future 1092  0.00 Call

R203 On  02-May-13 17/08/2012  5.91 3 33Bond Future 2684  0.00 Put

R203 On  02-May-13 17/08/2012  5.90 3 33Bond Future 2709  0.00 Put

R203 On  02-May-13 17/08/2012  5.89 3 33Bond Future 2734  0.00 Put

R204 On  01-November-12 17/08/2012 110.6796 110.6796110.4106Bond Future 6.51  3,783.00 

R204 On  01-November-12 17/08/2012  7.22 4 44Bond Future 3780  0.00 Call

R204 On  01-November-12 17/08/2012  7.22 0 00Bond Future 178  0.00 Put

R204 On  07-February-13 17/08/2012 108.2401 108.2401107.9674Bond Future 6.58  0.00 

R204 On  07-February-13 17/08/2012  7.29 4 44Bond Future 4104  0.00 Call

R204 On  07-February-13 17/08/2012  7.29 1 11Bond Future 622  0.00 Put

R204 On  02-May-13 17/08/2012 109.6529 109.6529109.3763Bond Future 6.62  0.00 

R204 On  02-May-13 17/08/2012  6.29 2 22Bond Future 1540  0.00 Call

R204 On  02-May-13 17/08/2012  6.30 2 22Bond Future 1560  0.00 Call

R204 On  02-May-13 17/08/2012  6.31 2 22Bond Future 1579  0.00 Call

R204 On  02-May-13 17/08/2012  6.31 3 33Bond Future 3099  0.00 Put

R204 On  02-May-13 17/08/2012  6.30 3 33Bond Future 3129  0.00 Put

R204 On  02-May-13 17/08/2012  6.29 3 33Bond Future 3159  0.00 Put

R206 On  01-November-12 17/08/2012 104.9936 104.9936104.9449Bond Future 5.19  1,120.00 

R206 On  01-November-12 17/08/2012  5.05 0 00Bond Future 120  0.00 Call

R206 On  01-November-12 17/08/2012  5.05 0 00Bond Future 284  0.00 Put

R206 On  07-February-13 17/08/2012 102.7380 102.7380102.6887Bond Future 5.12  0.00 

R206 On  07-February-13 17/08/2012  4.76 0 00Bond Future 148  0.00 Call

R206 On  07-February-13 17/08/2012  4.76 0 00Bond Future 479  0.00 Put

R206 On  02-May-13 17/08/2012 104.0791 104.0791104.0290Bond Future 4.94  0.00 

R206 On  02-May-13 17/08/2012  3.39 0 00Bond Future 48  0.00 Call
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R206 On  02-May-13 17/08/2012  3.41 0 00Bond Future 50  0.00 Call

R206 On  02-May-13 17/08/2012  3.40 0 00Bond Future 49  0.00 Call

R206 On  02-May-13 17/08/2012  3.40 1 11Bond Future 1108  0.00 Put

R206 On  02-May-13 17/08/2012  3.41 1 11Bond Future 1102  0.00 Put

R206 On  02-May-13 17/08/2012  3.39 1 11Bond Future 1114  0.00 Put

R207 On  01-November-12 17/08/2012 104.8934 104.8934104.6308Bond Future 6.82  19,077.00 

R207 On  01-November-12 17/08/2012  7.58 5 54Bond Future 4402  0.00 Call

R207 On  01-November-12 17/08/2012  7.58 0 00Bond Future 197  0.00 Put

R207 On  07-February-13 17/08/2012 102.7618 102.7618102.4957Bond Future 6.89  0.00 

R207 On  07-February-13 17/08/2012  7.66 5 55Bond Future 4822  0.00 Call

R207 On  07-February-13 17/08/2012  7.66 1 11Bond Future 707  0.00 Put

R207 On  02-May-13 17/08/2012 104.1033 104.1033103.8334Bond Future 6.95  0.00 

R207 On  02-May-13 17/08/2012  6.44 2 21Bond Future 1447  0.00 Call

R207 On  02-May-13 17/08/2012  6.45 2 21Bond Future 1466  0.00 Call

R207 On  02-May-13 17/08/2012  6.46 2 21Bond Future 1485  0.00 Call

R207 On  02-May-13 17/08/2012  6.46 4 44Bond Future 4118  0.00 Put

R207 On  02-May-13 17/08/2012  6.45 4 44Bond Future 4154  0.00 Put

R207 On  02-May-13 17/08/2012  6.44 4 44Bond Future 4190  0.00 Put

R208 On  01-November-12 17/08/2012 99.4347 99.434799.0852Bond Future 7.00  9,422.00 

R208 On  01-November-12 17/08/2012  6.81 1 11Bond Future 956  0.00 Call

R208 On  01-November-12 17/08/2012  7.70 5 54Bond Future 4482  0.00 Call

R208 On  01-November-12 17/08/2012  7.50 4 43Bond Future 3497  0.00 Call

R208 On  01-November-12 17/08/2012  7.50 0 00Bond Future 476  12,250.00 Put

R208 On  01-November-12 17/08/2012  7.70 0 00Bond Future 276  0.00 Put

R208 On  01-November-12 17/08/2012  6.81 2 22Bond Future 2169  0.00 Put

R208 On  07-February-13 17/08/2012 100.8646 100.8646100.5102Bond Future 7.07  1,980.00 

R208 On  07-February-13 17/08/2012  6.00 0 00Bond Future 363  12,250.00 Call

R208 On  07-February-13 17/08/2012  7.78 5 55Bond Future 5063  0.00 Call

R208 On  07-February-13 17/08/2012  7.78 1 11Bond Future 924  0.00 Put

R208 On  07-February-13 17/08/2012  6.00 7 77Bond Future 7116  0.00 Put

R208 On  02-May-13 17/08/2012 98.7866 98.786698.4273Bond Future 7.13  0.00 

R208 On  02-May-13 17/08/2012  6.65 2 22Bond Future 1712  0.00 Call

R208 On  02-May-13 17/08/2012  6.64 2 22Bond Future 1690  0.00 Call
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R208 On  02-May-13 17/08/2012  6.66 2 22Bond Future 1733  0.00 Call

R208 On  02-May-13 17/08/2012  6.66 4 45Bond Future 4525  0.00 Put

R208 On  02-May-13 17/08/2012  6.64 4 45Bond Future 4604  0.00 Put

R208 On  02-May-13 17/08/2012  6.65 4 45Bond Future 4565  0.00 Put

R209 On  01-November-12 17/08/2012 80.1653 80.165379.4694Bond Future 8.32  7,426.00 

R209 On  01-November-12 17/08/2012  8.99 7 76Bond Future 6110  0.00 Call

R209 On  01-November-12 17/08/2012  8.99 1 11Bond Future 681  0.00 Put

R209 On  07-February-13 17/08/2012 81.3181 81.318180.6123Bond Future 8.39  0.00 

R209 On  07-February-13 17/08/2012  9.06 8 87Bond Future 7249  0.00 Call

R209 On  07-February-13 17/08/2012  9.06 2 22Bond Future 1921  0.00 Put

R209 On  02-May-13 17/08/2012 79.2365 79.236578.5214Bond Future 8.45  0.00 

R209 On  02-May-13 17/08/2012  7.99 4 43Bond Future 3276  0.00 Call

R209 On  02-May-13 17/08/2012  8.01 4 43Bond Future 3342  0.00 Call

R209 On  02-May-13 17/08/2012  8.00 4 43Bond Future 3309  0.00 Call

R209 On  02-May-13 17/08/2012  8.00 7 77Bond Future 7164  0.00 Put

R209 On  02-May-13 17/08/2012  8.01 7 77Bond Future 7108  0.00 Put

R209 On  02-May-13 17/08/2012  7.99 7 77Bond Future 7221  0.00 Put

R210 On  01-November-12 17/08/2012 152.3363 152.3363152.4248Bond Future 152.42  3,414.00 

R210 On  01-November-12 17/08/2012  144.99 7 77Bond Future 7435  0.00 Call

R210 On  01-November-12 17/08/2012  145.00 7 77Bond Future 7425  0.00 Call

R210 On  01-November-12 17/08/2012  145.01 7 77Bond Future 7415  0.00 Call

R210 On  01-November-12 17/08/2012  145.01 0 00Bond Future 0  0.00 Put

R210 On  01-November-12 17/08/2012  145.00 0 00Bond Future 0  0.00 Put

R210 On  01-November-12 17/08/2012  144.99 0 00Bond Future 0  0.00 Put

R211 On  01-November-12 17/08/2012 122.5593 122.5593122.5466Bond Future 122.55  480.00 

R211 On  01-November-12 17/08/2012  121.99 1 11Bond Future 557  0.00 Call

R211 On  01-November-12 17/08/2012  122.01 1 11Bond Future 537  0.00 Call

R211 On  01-November-12 17/08/2012  122.00 1 11Bond Future 547  0.00 Call

R211 On  01-November-12 17/08/2012  122.00 0 00Bond Future 0  0.00 Put

R211 On  01-November-12 17/08/2012  122.01 0 00Bond Future 0  0.00 Put

R211 On  01-November-12 17/08/2012  121.99 0 00Bond Future 0  0.00 Put
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R212 On  01-November-12 17/08/2012 125.5046 125.5046125.4422Bond Future 125.44  5,084.00 

R212 On  01-November-12 17/08/2012  121.99 4 43Bond Future 3452  0.00 Call

R212 On  01-November-12 17/08/2012  122.00 4 43Bond Future 3442  0.00 Call

R212 On  01-November-12 17/08/2012  122.01 3 33Bond Future 3432  0.00 Call

R212 On  01-November-12 17/08/2012  122.01 0 00Bond Future 0  0.00 Put

R212 On  01-November-12 17/08/2012  122.00 0 00Bond Future 0  0.00 Put

R212 On  01-November-12 17/08/2012  121.99 0 00Bond Future 0  0.00 Put

R213 On  01-November-12 17/08/2012 91.1050 91.105090.3971Bond Future 8.15  4,830.00 

R213 On  01-November-12 17/08/2012  7.75 1 11Bond Future 1058  140.00 Call

R213 On  01-November-12 17/08/2012  8.81 7 76Bond Future 6104  0.00 Call

R213 On  01-November-12 17/08/2012  8.81 1 11Bond Future 676  0.00 Put

R213 On  01-November-12 17/08/2012  7.75 4 45Bond Future 4668  0.00 Put

R213 On  07-February-13 17/08/2012 92.4150 92.415091.6971Bond Future 8.23  0.00 

R213 On  07-February-13 17/08/2012  8.90 8 87Bond Future 7267  0.00 Call

R213 On  07-February-13 17/08/2012  8.90 2 22Bond Future 1842  0.00 Put

R213 On  02-May-13 17/08/2012 90.0845 90.084589.3569Bond Future 8.29  0.00 

R213 On  02-May-13 17/08/2012  7.84 4 43Bond Future 3216  0.00 Call

R213 On  02-May-13 17/08/2012  7.86 4 43Bond Future 3282  0.00 Call

R213 On  02-May-13 17/08/2012  7.85 4 43Bond Future 3249  0.00 Call

R213 On  02-May-13 17/08/2012  7.85 7 77Bond Future 7088  0.00 Put

R213 On  02-May-13 17/08/2012  7.86 7 77Bond Future 7032  0.00 Put

R213 On  02-May-13 17/08/2012  7.84 7 77Bond Future 7145  0.00 Put

R214 On  01-November-12 17/08/2012 82.1394 82.139481.4011Bond Future 8.33  1,700.00 

R214 On  01-November-12 17/08/2012  7.99 0 00Bond Future 0  0.00 Call

R214 On  01-November-12 17/08/2012  8.00 0 00Bond Future 0  0.00 Call

R214 On  01-November-12 17/08/2012  8.01 0 00Bond Future 0  0.00 Call

R214 On  01-November-12 17/08/2012  8.01 2 23Bond Future 2975  0.00 Put

R214 On  01-November-12 17/08/2012  8.00 2 23Bond Future 3071  0.00 Put

R214 On  01-November-12 17/08/2012  7.99 2 23Bond Future 3168  0.00 Put

Page 12 of 12 2012/08/17, 06:04:21PM


