
Derivatives Weekly Statistics Report
From: 20/08/2012 To: 20/08/2012

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 20/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0357 On  15-September-17 20/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0403 On  21-December-18 20/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

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

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

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

0804 On  31-March-21 20/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0807 On  31-March-21 20/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0857 On  31-March-21 20/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0904 On  31-March-36 20/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0908 On  31-March-36 20/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0957 On  31-March-36 20/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0986 On  31-March-36 20/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 
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1386 On  28-February-31 20/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

1409 On  28-February-41 20/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

2025 On  01-November-12 20/08/2012 106.9143 106.9143106.9058Bond Future 106.91  4,417.00 

2025 On  01-November-12 20/08/2012  99.99 7 77Bond Future 6916  0.00 Call

2025 On  01-November-12 20/08/2012  100.00 7 77Bond Future 6906  0.00 Call

2025 On  01-November-12 20/08/2012  100.01 7 77Bond Future 6896  0.00 Call

2025 On  01-November-12 20/08/2012  100.01 0 00Bond Future 0  0.00 Put

2025 On  01-November-12 20/08/2012  100.00 0 00Bond Future 0  0.00 Put

2025 On  01-November-12 20/08/2012  99.99 0 00Bond Future 0  0.00 Put

2038 On  01-November-12 20/08/2012 104.2455 104.2455104.2387Bond Future 104.24  0.00 

2038 On  01-November-12 20/08/2012  98.99 5 55Bond Future 5249  0.00 Call

2038 On  01-November-12 20/08/2012  99.01 5 55Bond Future 5229  0.00 Call

2038 On  01-November-12 20/08/2012  99.00 5 55Bond Future 5239  0.00 Call

2038 On  01-November-12 20/08/2012  99.00 0 00Bond Future 0  0.00 Put

2038 On  01-November-12 20/08/2012  99.01 0 00Bond Future 0  0.00 Put

2038 On  01-November-12 20/08/2012  98.99 0 00Bond Future 0  0.00 Put

2050 On  01-November-12 20/08/2012 110.7575 110.7575110.7506Bond Future 110.75  0.00 

2050 On  01-November-12 20/08/2012  103.99 7 77Bond Future 6761  0.00 Call

2050 On  01-November-12 20/08/2012  104.00 7 77Bond Future 6751  0.00 Call

2050 On  01-November-12 20/08/2012  104.01 7 77Bond Future 6741  0.00 Call

2050 On  01-November-12 20/08/2012  104.01 0 00Bond Future 0  0.00 Put

2050 On  01-November-12 20/08/2012  104.00 0 00Bond Future 0  0.00 Put

2050 On  01-November-12 20/08/2012  103.99 0 00Bond Future 0  0.00 Put

5701 On  15-September-15 20/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

5706 On  15-September-15 20/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

8607 On  21-December-26 20/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

8608 On  21-December-26 20/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 
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8657 On  21-December-26 20/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

AI03 On  09-March-16 20/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

AL7T On  01-November-12 20/08/2012 464.2920 464.2920466.4800Index Future 466.48  13.00 

AL7T On  07-February-13 20/08/2012 470.9700 470.9700473.1910Index Future 473.19  0.00 

ALBI On  01-November-12 20/08/2012 417.6370 417.6370419.4420Index Future 419.44  885.00 

ALBI On  07-February-13 20/08/2012 423.6440 423.6440425.4770Index Future 425.48  118.00 

C157 On  15-September-15 20/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C186 On  21-December-26 20/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C189 On  01-April-13 20/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C197 On  07-December-23 20/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C201 On  22-December-14 20/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C202 On  07-December-33 20/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C203 On  15-September-17 20/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C204 On  21-December-18 20/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C206 On  15-January-14 20/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

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

C208 On  31-March-21 20/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C209 On  31-March-36 20/08/2012 6.2500 6.25006.2500Price Contribution 6.25  0.00 

C210 On  31-March-28 20/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C211 On  31-January-17 20/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C212 On  31-January-22 20/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 
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C213 On  28-February-31 20/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C214 On  28-February-41 20/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

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

CS23 On  25-January-23 20/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

CS26 On  02-April-26 20/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

CS33 On  15-September-33 20/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

EL28 On  01-November-12 20/08/2012 108.6828 108.6828108.6759Bond Future 108.68  0.00 

EL28 On  01-November-12 20/08/2012  105.99 3 33Bond Future 2686  0.00 Call

EL28 On  01-November-12 20/08/2012  106.00 3 33Bond Future 2676  0.00 Call

EL28 On  01-November-12 20/08/2012  106.01 3 33Bond Future 2666  0.00 Call

EL28 On  01-November-12 20/08/2012  106.01 0 00Bond Future 0  0.00 Put

EL28 On  01-November-12 20/08/2012  106.00 0 00Bond Future 0  0.00 Put

EL28 On  01-November-12 20/08/2012  105.99 0 00Bond Future 0  0.00 Put

ES33 On  01-November-12 20/08/2012 87.5432 87.543288.0262Bond Future 8.88  303.00 

ES33 On  01-November-12 20/08/2012  9.20 2 23Bond Future 2613  0.00 Call

ES33 On  01-November-12 20/08/2012  9.20 0 00Bond Future 0  0.00 Put

ES33 On  07-February-13 20/08/2012 88.8022 88.802289.2926Bond Future 8.98  0.00 

ES33 On  07-February-13 20/08/2012  8.54 0 00Bond Future 0  0.00 Call

ES33 On  07-February-13 20/08/2012  8.55 0 00Bond Future 0  0.00 Call

ES33 On  07-February-13 20/08/2012  8.56 0 00Bond Future 0  0.00 Call

ES33 On  07-February-13 20/08/2012  8.56 4 44Bond Future 3626  0.00 Put

ES33 On  07-February-13 20/08/2012  8.55 4 44Bond Future 3715  0.00 Put

ES33 On  07-February-13 20/08/2012  8.54 4 44Bond Future 3803  0.00 Put

GOVI On  01-November-12 20/08/2012 417.8920 417.8920419.6410GOVI 419.64  239.00 

GOVI On  01-November-12 20/08/2012  403.96 14 1416GOVI 156810  0.00 Call

GOVI On  01-November-12 20/08/2012  403.96 0 00GOVI 0  0.00 Put

GOVI On  07-February-13 20/08/2012 423.9020 423.9020425.6780GOVI 425.68  0.00 

GOVI On  07-February-13 20/08/2012  432.99 0 00GOVI 0  0.00 Call
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GOVI On  07-February-13 20/08/2012  433.00 0 00GOVI 0  0.00 Call

GOVI On  07-February-13 20/08/2012  433.01 0 00GOVI 0  0.00 Call

GOVI On  07-February-13 20/08/2012  433.01 9 97GOVI 73320  0.00 Put

GOVI On  07-February-13 20/08/2012  433.00 9 97GOVI 73220  0.00 Put

GOVI On  07-February-13 20/08/2012  432.99 9 97GOVI 73120  0.00 Put

GVIX On  01-January-29 20/08/2012 110.0000 110.0000110.0000LIVE INDEX 110.00  0.00 

IGOV On  01-November-12 20/08/2012 185.7100 185.7100185.6020Index Future 185.60  592.00 

IGOV On  07-February-13 20/08/2012 188.3810 188.3810188.2730Index Future 188.27  14.00 

ILBI On  01-November-12 20/08/2012 502.9670 502.9670502.4210Index Future 502.42  0.00 

ILBI On  07-February-13 20/08/2012 509.9730 509.9730509.4200Index Future 509.42  169.00 

J157 On  15-September-15 20/08/2012 0.0200 0.02000.0200Interest Rate Swap 8.82  0.00 

J186 On  21-December-26 20/08/2012 0.1077 0.10770.1077Interest Rate Swap 8.68  0.00 

J201 On  22-December-14 20/08/2012 0.0514 0.05140.0514Interest Rate Swap 8.66  0.00 

J203 On  15-September-17 20/08/2012 0.0847 0.08470.0847Interest Rate Swap 8.98  0.00 

J204 On  21-December-18 20/08/2012 0.0958 0.09580.0958Interest Rate Swap 8.96  0.00 

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

JBAF On  19-September-12 20/08/2012 94.9300 94.930094.9300Jibar Tradeable Future 5.07  44,760.00 

JBAF On  17-October-12 20/08/2012 94.9900 94.990094.9900Jibar Tradeable Future 5.01  0.00 

JBAF On  21-November-12 20/08/2012 95.0100 95.010095.0200Jibar Tradeable Future 4.98  0.00 

JBAF On  19-December-12 20/08/2012 95.0500 95.050095.0600Jibar Tradeable Future 4.94  840.00 

JBAF On  16-January-13 20/08/2012 95.0600 95.060095.0800Jibar Tradeable Future 4.92  0.00 

JBAF On  20-February-13 20/08/2012 95.0700 95.070095.0800Jibar Tradeable Future 4.92  0.00 

JBAF On  20-March-13 20/08/2012 95.0700 95.070095.0800Jibar Tradeable Future 4.92  1,000.00 

JBAF On  19-June-13 20/08/2012 95.0000 95.000095.0200Jibar Tradeable Future 4.98  500.00 

JBAF On  18-September-13 20/08/2012 94.8700 94.870094.9000Jibar Tradeable Future 5.10  1,700.00 

JBAF On  18-December-13 20/08/2012 94.7200 94.720094.7500Jibar Tradeable Future 5.25  1,500.00 

JBAF On  19-March-14 20/08/2012 94.5600 94.560094.6000Jibar Tradeable Future 5.40  800.00 
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JBAF On  18-June-14 20/08/2012 94.4000 94.400094.4400Jibar Tradeable Future 5.56  0.00 

R023 On  01-November-12 20/08/2012 104.1737 104.1737104.7419Bond Future 7.29  1,049.00 

R023 On  01-November-12 20/08/2012  7.04 0 00Bond Future 0  0.00 Call

R023 On  01-November-12 20/08/2012  7.06 0 00Bond Future 0  0.00 Call

R023 On  01-November-12 20/08/2012  7.05 0 00Bond Future 0  0.00 Call

R023 On  01-November-12 20/08/2012  7.05 2 22Bond Future 1747  0.00 Put

R023 On  01-November-12 20/08/2012  7.06 2 22Bond Future 1672  0.00 Put

R023 On  01-November-12 20/08/2012  7.04 2 22Bond Future 1822  0.00 Put

R023 On  07-February-13 20/08/2012 105.6719 105.6719106.2488Bond Future 7.36  0.00 

R023 On  07-February-13 20/08/2012  7.04 0 00Bond Future 0  0.00 Call

R023 On  07-February-13 20/08/2012  7.05 0 00Bond Future 0  0.00 Call

R023 On  07-February-13 20/08/2012  7.06 0 00Bond Future 0  0.00 Call

R023 On  07-February-13 20/08/2012  7.06 3 32Bond Future 2183  0.00 Put

R023 On  07-February-13 20/08/2012  7.05 3 32Bond Future 2257  0.00 Put

R023 On  07-February-13 20/08/2012  7.04 3 32Bond Future 2330  0.00 Put

R023 On  02-May-13 20/08/2012 103.1351 103.1351103.7193Bond Future 7.42  0.00 

R023 On  02-May-13 20/08/2012  7.04 0 00Bond Future 0  0.00 Call

R023 On  02-May-13 20/08/2012  7.06 0 00Bond Future 0  0.00 Call

R023 On  02-May-13 20/08/2012  7.05 0 00Bond Future 0  0.00 Call

R023 On  02-May-13 20/08/2012  7.05 3 33Bond Future 2596  0.00 Put

R023 On  02-May-13 20/08/2012  7.06 3 33Bond Future 2524  0.00 Put

R023 On  02-May-13 20/08/2012  7.04 3 33Bond Future 2668  0.00 Put

R157 On  01-November-12 20/08/2012 122.1436 122.1436122.3987Bond Future 5.64  15,729.00 

R157 On  01-November-12 20/08/2012  5.78 1 11Bond Future 739  5,630.00 Call

R157 On  01-November-12 20/08/2012  6.24 2 22Bond Future 1806  0.00 Call

R157 On  01-November-12 20/08/2012  6.24 0 00Bond Future 54  0.00 Put

R157 On  01-November-12 20/08/2012  5.78 0 00Bond Future 321  0.00 Put

R157 On  07-February-13 20/08/2012 123.9002 123.9002124.1596Bond Future 5.67  100.00 

R157 On  07-February-13 20/08/2012  6.28 2 22Bond Future 1801  0.00 Call

R157 On  07-February-13 20/08/2012  6.28 0 00Bond Future 207  0.00 Put

R157 On  02-May-13 20/08/2012 118.7123 118.7123118.9748Bond Future 5.67  0.00 

R157 On  02-May-13 20/08/2012  5.34 0 01Bond Future 564  0.00 Call

R157 On  02-May-13 20/08/2012  5.35 0 01Bond Future 574  0.00 Call
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R157 On  02-May-13 20/08/2012  5.36 0 01Bond Future 583  0.00 Call

R157 On  02-May-13 20/08/2012  5.36 2 21Bond Future 1328  0.00 Put

R157 On  02-May-13 20/08/2012  5.35 2 21Bond Future 1343  0.00 Put

R157 On  02-May-13 20/08/2012  5.34 2 21Bond Future 1358  0.00 Put

R186 On  01-November-12 20/08/2012 127.6923 127.6923128.3125Bond Future 7.65  35,540.00 

R186 On  01-November-12 20/08/2012  7.82 3 34Bond Future 3533  1,858.00 Call

R186 On  01-November-12 20/08/2012  8.00 4 45Bond Future 4688  0.00 Call

R186 On  01-November-12 20/08/2012  8.50 8 88Bond Future 8468  0.00 Call

R186 On  01-November-12 20/08/2012  8.82 11 1111Bond Future 11088  0.00 Call

R186 On  01-November-12 20/08/2012  8.82 0 00Bond Future 132  1,858.00 Put

R186 On  01-November-12 20/08/2012  8.50 0 00Bond Future 362  0.00 Put

R186 On  01-November-12 20/08/2012  8.00 1 11Bond Future 1244  0.00 Put

R186 On  01-November-12 20/08/2012  7.82 2 22Bond Future 1833  0.00 Put

R186 On  07-February-13 20/08/2012 124.2379 124.2379124.8676Bond Future 7.72  1,750.00 

R186 On  07-February-13 20/08/2012  8.47 8 89Bond Future 8655  0.00 Call

R186 On  07-February-13 20/08/2012  7.25 2 22Bond Future 2217  670.00 Call

R186 On  07-February-13 20/08/2012  7.00 1 11Bond Future 1480  10,300.00 Call

R186 On  07-February-13 20/08/2012  7.00 9 99Bond Future 8847  0.00 Put

R186 On  07-February-13 20/08/2012  7.25 7 77Bond Future 6974  0.00 Put

R186 On  07-February-13 20/08/2012  8.47 2 22Bond Future 1667  0.00 Put

R186 On  02-May-13 20/08/2012 125.8593 125.8593126.4971Bond Future 7.78  0.00 

R186 On  02-May-13 20/08/2012  7.41 3 34Bond Future 3602  0.00 Call

R186 On  02-May-13 20/08/2012  7.39 3 34Bond Future 3526  0.00 Call

R186 On  02-May-13 20/08/2012  7.40 3 34Bond Future 3564  0.00 Call

R186 On  02-May-13 20/08/2012  7.40 8 87Bond Future 7326  0.00 Put

R186 On  02-May-13 20/08/2012  7.39 8 87Bond Future 7388  0.00 Put

R186 On  02-May-13 20/08/2012  7.41 8 87Bond Future 7264  0.00 Put

R189 On  01-November-12 20/08/2012 214.4153 214.4153214.3900Bond Future 214.39  0.00 

R189 On  01-November-12 20/08/2012  218.99 0 00Bond Future 0  0.00 Call

R189 On  01-November-12 20/08/2012  219.01 0 00Bond Future 0  0.00 Call

R189 On  01-November-12 20/08/2012  219.00 0 00Bond Future 0  0.00 Call

R189 On  01-November-12 20/08/2012  219.00 5 55Bond Future 4610  0.00 Put

R189 On  01-November-12 20/08/2012  219.01 5 55Bond Future 4620  0.00 Put
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R189 On  01-November-12 20/08/2012  218.99 5 55Bond Future 4600  0.00 Put

R197 On  01-November-12 20/08/2012 272.1344 272.1344272.1127Bond Future 272.11  5,528.00 

R197 On  01-November-12 20/08/2012  266.99 5 55Bond Future 5123  0.00 Call

R197 On  01-November-12 20/08/2012  267.00 5 55Bond Future 5113  0.00 Call

R197 On  01-November-12 20/08/2012  267.01 5 55Bond Future 5103  0.00 Call

R197 On  01-November-12 20/08/2012  267.01 0 00Bond Future 0  0.00 Put

R197 On  01-November-12 20/08/2012  267.00 0 00Bond Future 0  0.00 Put

R197 On  01-November-12 20/08/2012  266.99 0 00Bond Future 0  0.00 Put

R201 On  01-November-12 20/08/2012 110.6645 110.6645110.8133Bond Future 4.97  1,560.00 

R201 On  01-November-12 20/08/2012  5.11 0 00Bond Future 453  0.00 Call

R201 On  01-November-12 20/08/2012  5.11 0 00Bond Future 165  0.00 Put

R201 On  07-February-13 20/08/2012 107.8470 107.8470107.9985Bond Future 4.91  0.00 

R201 On  07-February-13 20/08/2012  4.98 0 00Bond Future 489  0.00 Call

R201 On  07-February-13 20/08/2012  4.98 0 00Bond Future 354  0.00 Put

R201 On  02-May-13 20/08/2012 109.2545 109.2545109.4077Bond Future 4.78  0.00 

R201 On  02-May-13 20/08/2012  4.04 0 00Bond Future 103  0.00 Call

R201 On  02-May-13 20/08/2012  4.06 0 00Bond Future 108  0.00 Call

R201 On  02-May-13 20/08/2012  4.05 0 00Bond Future 106  0.00 Call

R201 On  02-May-13 20/08/2012  4.05 1 11Bond Future 1297  0.00 Put

R201 On  02-May-13 20/08/2012  4.06 1 11Bond Future 1284  0.00 Put

R201 On  02-May-13 20/08/2012  4.04 1 11Bond Future 1311  0.00 Put

R202 On  01-November-12 20/08/2012 200.4985 200.4985200.4855Bond Future 200.49  49,243.00 

R202 On  01-November-12 20/08/2012  191.99 9 98Bond Future 8496  0.00 Call

R202 On  01-November-12 20/08/2012  192.00 8 88Bond Future 8486  0.00 Call

R202 On  01-November-12 20/08/2012  192.01 8 88Bond Future 8476  0.00 Call

R202 On  01-November-12 20/08/2012  192.01 0 00Bond Future 0  0.00 Put

R202 On  01-November-12 20/08/2012  192.00 0 00Bond Future 0  0.00 Put

R202 On  01-November-12 20/08/2012  191.99 0 00Bond Future 0  0.00 Put

R203 On  01-November-12 20/08/2012 109.5890 109.5890109.9575Bond Future 6.13  4,837.00 

R203 On  01-November-12 20/08/2012  6.87 3 33Bond Future 3263  0.00 Call

R203 On  01-November-12 20/08/2012  6.87 0 00Bond Future 94  0.00 Put

Page 8 of 12 2012/08/20, 06:08:18PM



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

Closing MTM Closing PricePut

R203 On  07-February-13 20/08/2012 111.1651 111.1651111.5394Bond Future 6.19  6,300.00 

R203 On  07-February-13 20/08/2012  6.11 1 11Bond Future 1214  6,300.00 Call

R203 On  07-February-13 20/08/2012  6.94 3 33Bond Future 3452  0.00 Call

R203 On  07-February-13 20/08/2012  6.94 0 00Bond Future 392  0.00 Put

R203 On  07-February-13 20/08/2012  6.11 2 22Bond Future 1531  0.00 Put

R203 On  02-May-13 20/08/2012 108.4570 108.4570108.8359Bond Future 6.22  8.00 

R203 On  02-May-13 20/08/2012  5.89 1 11Bond Future 1196  0.00 Call

R203 On  02-May-13 20/08/2012  5.90 1 11Bond Future 1212  0.00 Call

R203 On  02-May-13 20/08/2012  5.91 1 11Bond Future 1228  0.00 Call

R203 On  02-May-13 20/08/2012  5.91 3 32Bond Future 2440  0.00 Put

R203 On  02-May-13 20/08/2012  5.90 3 32Bond Future 2464  0.00 Put

R203 On  02-May-13 20/08/2012  5.89 3 32Bond Future 2488  0.00 Put

R204 On  01-November-12 20/08/2012 110.4106 110.4106110.7945Bond Future 6.44  3,783.00 

R204 On  01-November-12 20/08/2012  7.22 4 44Bond Future 4113  0.00 Call

R204 On  01-November-12 20/08/2012  7.22 0 00Bond Future 128  0.00 Put

R204 On  07-February-13 20/08/2012 107.9674 107.9674108.3574Bond Future 6.50  0.00 

R204 On  07-February-13 20/08/2012  7.29 4 44Bond Future 4401  0.00 Call

R204 On  07-February-13 20/08/2012  7.29 1 11Bond Future 528  0.00 Put

R204 On  02-May-13 20/08/2012 109.3763 109.3763109.7711Bond Future 6.54  0.00 

R204 On  02-May-13 20/08/2012  6.29 2 22Bond Future 1690  0.00 Call

R204 On  02-May-13 20/08/2012  6.30 2 22Bond Future 1710  0.00 Call

R204 On  02-May-13 20/08/2012  6.31 2 22Bond Future 1731  0.00 Call

R204 On  02-May-13 20/08/2012  6.31 3 33Bond Future 2857  0.00 Put

R204 On  02-May-13 20/08/2012  6.30 3 33Bond Future 2885  0.00 Put

R204 On  02-May-13 20/08/2012  6.29 3 33Bond Future 2913  0.00 Put

R206 On  01-November-12 20/08/2012 104.9449 104.9449105.0539Bond Future 5.10  1,120.00 

R206 On  01-November-12 20/08/2012  5.05 0 00Bond Future 162  0.00 Call

R206 On  01-November-12 20/08/2012  5.05 0 00Bond Future 216  0.00 Put

R206 On  07-February-13 20/08/2012 102.6887 102.6887102.7998Bond Future 5.00  0.00 

R206 On  07-February-13 20/08/2012  4.76 0 00Bond Future 185  0.00 Call

R206 On  07-February-13 20/08/2012  4.76 0 00Bond Future 404  0.00 Put

R206 On  02-May-13 20/08/2012 104.0290 104.0290104.1413Bond Future 4.77  0.00 

R206 On  02-May-13 20/08/2012  3.39 0 00Bond Future 61  0.00 Call
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R206 On  02-May-13 20/08/2012  3.41 0 00Bond Future 63  0.00 Call

R206 On  02-May-13 20/08/2012  3.40 0 00Bond Future 62  0.00 Call

R206 On  02-May-13 20/08/2012  3.40 1 11Bond Future 1009  0.00 Put

R206 On  02-May-13 20/08/2012  3.41 1 11Bond Future 1003  0.00 Put

R206 On  02-May-13 20/08/2012  3.39 1 11Bond Future 1015  0.00 Put

R207 On  01-November-12 20/08/2012 104.6308 104.6308105.0784Bond Future 6.74  19,077.00 

R207 On  01-November-12 20/08/2012  7.58 4 45Bond Future 4793  0.00 Call

R207 On  01-November-12 20/08/2012  7.58 0 00Bond Future 141  0.00 Put

R207 On  07-February-13 20/08/2012 102.4957 102.4957102.9501Bond Future 6.81  0.00 

R207 On  07-February-13 20/08/2012  7.66 5 55Bond Future 5170  0.00 Call

R207 On  07-February-13 20/08/2012  7.66 1 11Bond Future 600  0.00 Put

R207 On  02-May-13 20/08/2012 103.8334 103.8334104.2935Bond Future 6.86  0.00 

R207 On  02-May-13 20/08/2012  6.44 1 12Bond Future 1599  0.00 Call

R207 On  02-May-13 20/08/2012  6.45 1 12Bond Future 1619  0.00 Call

R207 On  02-May-13 20/08/2012  6.46 1 12Bond Future 1640  0.00 Call

R207 On  02-May-13 20/08/2012  6.46 4 44Bond Future 3813  0.00 Put

R207 On  02-May-13 20/08/2012  6.45 4 44Bond Future 3847  0.00 Put

R207 On  02-May-13 20/08/2012  6.44 4 44Bond Future 3882  0.00 Put

R208 On  01-November-12 20/08/2012 99.0852 99.085299.5394Bond Future 6.93  9,422.00 

R208 On  01-November-12 20/08/2012  6.81 1 11Bond Future 1110  0.00 Call

R208 On  01-November-12 20/08/2012  7.70 4 45Bond Future 4866  0.00 Call

R208 On  01-November-12 20/08/2012  7.50 3 34Bond Future 3842  0.00 Call

R208 On  01-November-12 20/08/2012  7.50 0 00Bond Future 367  12,250.00 Put

R208 On  01-November-12 20/08/2012  7.70 0 00Bond Future 205  0.00 Put

R208 On  01-November-12 20/08/2012  6.81 2 22Bond Future 1869  0.00 Put

R208 On  07-February-13 20/08/2012 100.5102 100.5102100.9715Bond Future 7.00  1,980.00 

R208 On  07-February-13 20/08/2012  6.00 0 00Bond Future 416  12,250.00 Call

R208 On  07-February-13 20/08/2012  7.78 5 55Bond Future 5402  0.00 Call

R208 On  07-February-13 20/08/2012  7.78 1 11Bond Future 801  0.00 Put

R208 On  07-February-13 20/08/2012  6.00 7 77Bond Future 6708  0.00 Put

R208 On  02-May-13 20/08/2012 98.4273 98.427398.8944Bond Future 7.05  0.00 

R208 On  02-May-13 20/08/2012  6.65 2 22Bond Future 1870  0.00 Call

R208 On  02-May-13 20/08/2012  6.64 2 22Bond Future 1848  0.00 Call
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R208 On  02-May-13 20/08/2012  6.66 2 22Bond Future 1893  0.00 Call

R208 On  02-May-13 20/08/2012  6.66 5 54Bond Future 4218  0.00 Put

R208 On  02-May-13 20/08/2012  6.64 5 54Bond Future 4294  0.00 Put

R208 On  02-May-13 20/08/2012  6.65 5 54Bond Future 4256  0.00 Put

R209 On  01-November-12 20/08/2012 79.4694 79.469479.9571Bond Future 8.26  7,426.00 

R209 On  01-November-12 20/08/2012  8.99 6 66Bond Future 6481  0.00 Call

R209 On  01-November-12 20/08/2012  8.99 1 11Bond Future 564  0.00 Put

R209 On  07-February-13 20/08/2012 80.6123 80.612381.1073Bond Future 8.33  0.00 

R209 On  07-February-13 20/08/2012  9.06 7 78Bond Future 7581  0.00 Call

R209 On  07-February-13 20/08/2012  9.06 2 22Bond Future 1758  0.00 Put

R209 On  02-May-13 20/08/2012 78.5214 78.521479.0227Bond Future 8.39  0.00 

R209 On  02-May-13 20/08/2012  7.99 3 33Bond Future 3456  0.00 Call

R209 On  02-May-13 20/08/2012  8.01 3 34Bond Future 3524  0.00 Call

R209 On  02-May-13 20/08/2012  8.00 3 33Bond Future 3490  0.00 Call

R209 On  02-May-13 20/08/2012  8.00 7 77Bond Future 6844  0.00 Put

R209 On  02-May-13 20/08/2012  8.01 7 77Bond Future 6789  0.00 Put

R209 On  02-May-13 20/08/2012  7.99 7 77Bond Future 6899  0.00 Put

R210 On  01-November-12 20/08/2012 152.4248 152.4248152.4141Bond Future 152.41  3,414.00 

R210 On  01-November-12 20/08/2012  144.99 7 77Bond Future 7424  0.00 Call

R210 On  01-November-12 20/08/2012  145.00 7 77Bond Future 7414  0.00 Call

R210 On  01-November-12 20/08/2012  145.01 7 77Bond Future 7404  0.00 Call

R210 On  01-November-12 20/08/2012  145.01 0 00Bond Future 0  0.00 Put

R210 On  01-November-12 20/08/2012  145.00 0 00Bond Future 0  0.00 Put

R210 On  01-November-12 20/08/2012  144.99 0 00Bond Future 0  0.00 Put

R211 On  01-November-12 20/08/2012 122.5466 122.5466122.5335Bond Future 122.53  480.00 

R211 On  01-November-12 20/08/2012  121.99 1 11Bond Future 544  0.00 Call

R211 On  01-November-12 20/08/2012  122.01 1 11Bond Future 524  0.00 Call

R211 On  01-November-12 20/08/2012  122.00 1 11Bond Future 534  0.00 Call

R211 On  01-November-12 20/08/2012  122.00 0 00Bond Future 0  0.00 Put

R211 On  01-November-12 20/08/2012  122.01 0 00Bond Future 0  0.00 Put

R211 On  01-November-12 20/08/2012  121.99 0 00Bond Future 0  0.00 Put
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R212 On  01-November-12 20/08/2012 125.4422 125.4422125.4320Bond Future 125.43  5,084.00 

R212 On  01-November-12 20/08/2012  121.99 3 33Bond Future 3442  0.00 Call

R212 On  01-November-12 20/08/2012  122.00 3 33Bond Future 3432  0.00 Call

R212 On  01-November-12 20/08/2012  122.01 3 33Bond Future 3422  0.00 Call

R212 On  01-November-12 20/08/2012  122.01 0 00Bond Future 0  0.00 Put

R212 On  01-November-12 20/08/2012  122.00 0 00Bond Future 0  0.00 Put

R212 On  01-November-12 20/08/2012  121.99 0 00Bond Future 0  0.00 Put

R213 On  01-November-12 20/08/2012 90.3971 90.397190.9378Bond Future 8.09  4,830.00 

R213 On  01-November-12 20/08/2012  7.75 1 11Bond Future 1180  140.00 Call

R213 On  01-November-12 20/08/2012  8.81 6 67Bond Future 6519  0.00 Call

R213 On  01-November-12 20/08/2012  8.81 1 11Bond Future 550  0.00 Put

R213 On  01-November-12 20/08/2012  7.75 5 54Bond Future 4249  0.00 Put

R213 On  07-February-13 20/08/2012 91.6971 91.697192.2461Bond Future 8.17  0.00 

R213 On  07-February-13 20/08/2012  8.90 7 78Bond Future 7641  0.00 Call

R213 On  07-February-13 20/08/2012  8.90 2 22Bond Future 1667  0.00 Put

R213 On  02-May-13 20/08/2012 89.3569 89.356989.9129Bond Future 8.23  0.00 

R213 On  02-May-13 20/08/2012  7.84 3 33Bond Future 3416  0.00 Call

R213 On  02-May-13 20/08/2012  7.86 3 33Bond Future 3485  0.00 Call

R213 On  02-May-13 20/08/2012  7.85 3 33Bond Future 3451  0.00 Call

R213 On  02-May-13 20/08/2012  7.85 7 77Bond Future 6734  0.00 Put

R213 On  02-May-13 20/08/2012  7.86 7 77Bond Future 6680  0.00 Put

R213 On  02-May-13 20/08/2012  7.84 7 77Bond Future 6789  0.00 Put

R214 On  01-November-12 20/08/2012 81.4011 81.401181.9173Bond Future 8.27  1,700.00 

R214 On  01-November-12 20/08/2012  7.99 0 00Bond Future 0  0.00 Call

R214 On  01-November-12 20/08/2012  8.00 0 00Bond Future 0  0.00 Call

R214 On  01-November-12 20/08/2012  8.01 0 00Bond Future 0  0.00 Call

R214 On  01-November-12 20/08/2012  8.01 3 32Bond Future 2459  0.00 Put

R214 On  01-November-12 20/08/2012  8.00 3 33Bond Future 2555  0.00 Put

R214 On  01-November-12 20/08/2012  7.99 3 33Bond Future 2651  0.00 Put
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