
Derivatives Weekly Statistics Report
From: 25/09/2012 To: 25/09/2012

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 25/09/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0357 On  15-September-17 25/09/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0403 On  21-December-18 25/09/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0457 On  15-January-20 25/09/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0703 On  15-January-20 25/09/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0757 On  15-January-20 25/09/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0804 On  31-March-21 25/09/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0807 On  31-March-21 25/09/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0857 On  31-March-21 25/09/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0904 On  31-March-36 25/09/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0908 On  31-March-36 25/09/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0957 On  31-March-36 25/09/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0986 On  31-March-36 25/09/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 
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1386 On  28-February-31 25/09/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

1409 On  28-February-41 25/09/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

2025 On  01-November-12 25/09/2012 107.9550 107.9550109.2597Bond Future 109.26  6,017.00 

2025 On  01-November-12 25/09/2012  99.99 8 89Bond Future 9270  0.00 Call

2025 On  01-November-12 25/09/2012  100.00 8 89Bond Future 9260  0.00 Call

2025 On  01-November-12 25/09/2012  100.01 8 89Bond Future 9250  0.00 Call

2025 On  01-November-12 25/09/2012  100.01 0 00Bond Future 0  0.00 Put

2025 On  01-November-12 25/09/2012  100.00 0 00Bond Future 0  0.00 Put

2025 On  01-November-12 25/09/2012  99.99 0 00Bond Future 0  0.00 Put

2038 On  01-November-12 25/09/2012 107.8641 107.8641107.8631Bond Future 107.86  0.00 

2038 On  01-November-12 25/09/2012  98.99 9 99Bond Future 8873  0.00 Call

2038 On  01-November-12 25/09/2012  99.01 9 99Bond Future 8853  0.00 Call

2038 On  01-November-12 25/09/2012  99.00 9 99Bond Future 8863  0.00 Call

2038 On  01-November-12 25/09/2012  99.00 0 00Bond Future 0  0.00 Put

2038 On  01-November-12 25/09/2012  99.01 0 00Bond Future 0  0.00 Put

2038 On  01-November-12 25/09/2012  98.99 0 00Bond Future 0  0.00 Put

2050 On  01-November-12 25/09/2012 115.8275 115.8275115.8263Bond Future 115.83  0.00 

2050 On  01-November-12 25/09/2012  103.99 12 1212Bond Future 11836  0.00 Call

2050 On  01-November-12 25/09/2012  104.00 12 1212Bond Future 11826  0.00 Call

2050 On  01-November-12 25/09/2012  104.01 12 1212Bond Future 11816  0.00 Call

2050 On  01-November-12 25/09/2012  104.01 0 00Bond Future 0  0.00 Put

2050 On  01-November-12 25/09/2012  104.00 0 00Bond Future 0  0.00 Put

2050 On  01-November-12 25/09/2012  103.99 0 00Bond Future 0  0.00 Put

5701 On  15-September-15 25/09/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

5706 On  15-September-15 25/09/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

8607 On  21-December-26 25/09/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

8608 On  21-December-26 25/09/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 
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8657 On  21-December-26 25/09/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

AI03 On  09-March-16 25/09/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

AL7T On  01-November-12 25/09/2012 475.0420 475.0420478.7460Index Future 478.75  13.00 

AL7T On  07-February-13 25/09/2012 481.8170 481.8170485.5820Index Future 485.58  0.00 

ALBI On  01-November-12 25/09/2012 424.2470 424.2470427.4700Index Future 427.47  893.00 

ALBI On  07-February-13 25/09/2012 430.2970 430.2970433.5730Index Future 433.57  118.00 

C157 On  15-September-15 25/09/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C186 On  21-December-26 25/09/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C189 On  01-April-13 25/09/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C197 On  07-December-23 25/09/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C201 On  22-December-14 25/09/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C202 On  07-December-33 25/09/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C203 On  15-September-17 25/09/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C204 On  21-December-18 25/09/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C206 On  15-January-14 25/09/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C207 On  15-January-20 25/09/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C208 On  31-March-21 25/09/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C209 On  31-March-36 25/09/2012 6.2500 6.25006.2500Price Contribution 6.25  0.00 

C210 On  31-March-28 25/09/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C211 On  31-January-17 25/09/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C212 On  31-January-22 25/09/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 
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C213 On  28-February-31 25/09/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C214 On  28-February-41 25/09/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

CES1 On  20-April-18 25/09/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

CS23 On  25-January-23 25/09/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

CS26 On  02-April-26 25/09/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

CS33 On  15-September-33 25/09/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

EL28 On  01-November-12 25/09/2012 110.5324 110.5324110.5312Bond Future 110.53  0.00 

EL28 On  01-November-12 25/09/2012  105.99 5 55Bond Future 4541  0.00 Call

EL28 On  01-November-12 25/09/2012  106.00 5 55Bond Future 4531  0.00 Call

EL28 On  01-November-12 25/09/2012  106.01 5 55Bond Future 4521  0.00 Call

EL28 On  01-November-12 25/09/2012  106.01 0 00Bond Future 0  0.00 Put

EL28 On  01-November-12 25/09/2012  106.00 0 00Bond Future 0  0.00 Put

EL28 On  01-November-12 25/09/2012  105.99 0 00Bond Future 0  0.00 Put

ES33 On  01-November-12 25/09/2012 88.3569 88.356989.5413Bond Future 8.71  303.00 

ES33 On  01-November-12 25/09/2012  9.20 3 34Bond Future 4128  0.00 Call

ES33 On  01-November-12 25/09/2012  9.20 0 00Bond Future 0  0.00 Put

ES33 On  07-February-13 25/09/2012 89.5858 89.585890.7881Bond Future 8.81  0.00 

ES33 On  07-February-13 25/09/2012  8.54 0 00Bond Future 0  0.00 Call

ES33 On  07-February-13 25/09/2012  8.55 0 00Bond Future 0  0.00 Call

ES33 On  07-February-13 25/09/2012  8.56 0 00Bond Future 0  0.00 Call

ES33 On  07-February-13 25/09/2012  8.56 3 32Bond Future 2131  0.00 Put

ES33 On  07-February-13 25/09/2012  8.55 3 32Bond Future 2219  0.00 Put

ES33 On  07-February-13 25/09/2012  8.54 4 42Bond Future 2308  0.00 Put

GOVI On  01-November-12 25/09/2012 424.4540 424.4540427.5190GOVI 427.52  267.00 

GOVI On  01-November-12 25/09/2012  403.96 20 2024GOVI 235590  0.00 Call

GOVI On  01-November-12 25/09/2012  403.96 0 00GOVI 0  0.00 Put

GOVI On  07-February-13 25/09/2012 430.5700 430.5700433.6230GOVI 433.62  0.00 

GOVI On  07-February-13 25/09/2012  432.99 0 01GOVI 6330  0.00 Call
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GOVI On  07-February-13 25/09/2012  433.01 0 01GOVI 6130  0.00 Call

GOVI On  07-February-13 25/09/2012  433.00 0 01GOVI 6230  0.00 Call

GOVI On  07-February-13 25/09/2012  433.00 2 20GOVI 0  0.00 Put

GOVI On  07-February-13 25/09/2012  433.01 2 20GOVI 0  0.00 Put

GOVI On  07-February-13 25/09/2012  432.99 2 20GOVI 0  0.00 Put

GVIX On  01-January-29 25/09/2012 110.0000 110.0000110.0000LIVE INDEX 110.00  0.00 

IGOV On  01-November-12 25/09/2012 188.3980 188.3980189.3260Index Future 189.33  595.00 

IGOV On  07-February-13 25/09/2012 191.0850 191.0850192.0290Index Future 192.03  14.00 

ILBI On  01-November-12 25/09/2012 510.3310 510.3310510.7620Index Future 510.76  0.00 

ILBI On  07-February-13 25/09/2012 517.4760 517.4760517.9140Index Future 517.91  169.00 

J157 On  15-September-15 25/09/2012 0.0200 0.02000.0200Interest Rate Swap 8.82  0.00 

J186 On  21-December-26 25/09/2012 0.1077 0.10770.1077Interest Rate Swap 8.68  0.00 

J201 On  22-December-14 25/09/2012 0.0514 0.05140.0514Interest Rate Swap 8.66  0.00 

J203 On  15-September-17 25/09/2012 0.0847 0.08470.0847Interest Rate Swap 8.98  0.00 

J204 On  21-December-18 25/09/2012 0.0958 0.09580.0958Interest Rate Swap 8.96  0.00 

J207 On  15-January-20 25/09/2012 0.0691 0.06910.0691Interest Rate Swap 9.00  0.00 

JBAF On  17-October-12 25/09/2012 94.9400 94.940094.9400Jibar Tradeable Future 5.06  500.00 

JBAF On  21-November-12 25/09/2012 94.9600 94.960094.9900Jibar Tradeable Future 5.01  0.00 

JBAF On  19-December-12 25/09/2012 95.1100 95.110095.1200Jibar Tradeable Future 4.88  840.00 

JBAF On  16-January-13 25/09/2012 95.1600 95.160095.1800Jibar Tradeable Future 4.82  0.00 

JBAF On  20-February-13 25/09/2012 95.2100 95.210095.2300Jibar Tradeable Future 4.77  0.00 

JBAF On  20-March-13 25/09/2012 95.2200 95.220095.2400Jibar Tradeable Future 4.76  1,000.00 

JBAF On  19-June-13 25/09/2012 95.2000 95.200095.2300Jibar Tradeable Future 4.77  500.00 

JBAF On  18-September-13 25/09/2012 95.1300 95.130095.1700Jibar Tradeable Future 4.83  1,700.00 

JBAF On  18-December-13 25/09/2012 95.0300 95.030095.0800Jibar Tradeable Future 4.92  1,500.00 

JBAF On  19-March-14 25/09/2012 94.8900 94.890094.9500Jibar Tradeable Future 5.05  800.00 

JBAF On  18-June-14 25/09/2012 94.7500 94.750094.8100Jibar Tradeable Future 5.19  0.00 
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JBAF On  17-September-14 25/09/2012 94.6000 94.600094.6700Jibar Tradeable Future 5.33  0.00 

R023 On  01-November-12 25/09/2012 106.6209 106.6209107.5827Bond Future 6.90  1,049.00 

R023 On  01-November-12 25/09/2012  7.04 0 01Bond Future 1019  0.00 Call

R023 On  01-November-12 25/09/2012  7.06 0 01Bond Future 1168  0.00 Call

R023 On  01-November-12 25/09/2012  7.05 0 01Bond Future 1094  0.00 Call

R023 On  01-November-12 25/09/2012  7.05 0 00Bond Future 0  0.00 Put

R023 On  01-November-12 25/09/2012  7.06 0 00Bond Future 0  0.00 Put

R023 On  01-November-12 25/09/2012  7.04 0 00Bond Future 0  0.00 Put

R023 On  07-February-13 25/09/2012 108.1039 108.1039109.0806Bond Future 6.97  0.00 

R023 On  07-February-13 25/09/2012  7.04 0 01Bond Future 502  0.00 Call

R023 On  07-February-13 25/09/2012  7.05 0 01Bond Future 575  0.00 Call

R023 On  07-February-13 25/09/2012  7.06 0 01Bond Future 649  0.00 Call

R023 On  07-February-13 25/09/2012  7.06 0 00Bond Future 0  0.00 Put

R023 On  07-February-13 25/09/2012  7.05 0 00Bond Future 0  0.00 Put

R023 On  07-February-13 25/09/2012  7.04 0 00Bond Future 0  0.00 Put

R023 On  02-May-13 25/09/2012 105.5135 105.5135106.4986Bond Future 7.02  0.00 

R023 On  02-May-13 25/09/2012  7.04 0 00Bond Future 111  0.00 Call

R023 On  02-May-13 25/09/2012  7.06 0 00Bond Future 255  0.00 Call

R023 On  02-May-13 25/09/2012  7.05 0 00Bond Future 183  0.00 Call

R023 On  02-May-13 25/09/2012  7.05 1 10Bond Future 0  0.00 Put

R023 On  02-May-13 25/09/2012  7.06 1 10Bond Future 0  0.00 Put

R023 On  02-May-13 25/09/2012  7.04 1 10Bond Future 0  0.00 Put

R157 On  01-November-12 25/09/2012 123.1964 123.1964123.3825Bond Future 5.30  15,680.00 

R157 On  01-November-12 25/09/2012  5.78 1 11Bond Future 1419  5,630.00 Call

R157 On  01-November-12 25/09/2012  6.24 3 33Bond Future 2736  0.00 Call

R157 On  01-November-12 25/09/2012  6.24 0 00Bond Future 0  0.00 Put

R157 On  01-November-12 25/09/2012  5.78 0 00Bond Future 18  0.00 Put

R157 On  07-February-13 25/09/2012 124.9101 124.9101125.1004Bond Future 5.32  100.00 

R157 On  07-February-13 25/09/2012  6.28 2 23Bond Future 2577  0.00 Call

R157 On  07-February-13 25/09/2012  6.28 0 00Bond Future 42  0.00 Put

R157 On  02-May-13 25/09/2012 119.6366 119.6366119.8253Bond Future 5.32  0.00 

R157 On  02-May-13 25/09/2012  5.34 1 11Bond Future 810  0.00 Call

R157 On  02-May-13 25/09/2012  5.35 1 11Bond Future 822  0.00 Call
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R157 On  02-May-13 25/09/2012  5.36 1 11Bond Future 834  0.00 Call

R157 On  02-May-13 25/09/2012  5.36 1 11Bond Future 728  0.00 Put

R157 On  02-May-13 25/09/2012  5.35 1 11Bond Future 740  0.00 Put

R157 On  02-May-13 25/09/2012  5.34 1 11Bond Future 753  0.00 Put

R186 On  01-November-12 25/09/2012 130.2150 130.2150131.6289Bond Future 7.32  35,666.00 

R186 On  01-November-12 25/09/2012  7.82 4 45Bond Future 5382  1,858.00 Call

R186 On  01-November-12 25/09/2012  8.00 6 67Bond Future 6936  0.00 Call

R186 On  01-November-12 25/09/2012  8.50 10 1011Bond Future 11437  0.00 Call

R186 On  01-November-12 25/09/2012  8.82 13 1314Bond Future 14274  0.00 Call

R186 On  01-November-12 25/09/2012  8.82 0 00Bond Future 2  1,858.00 Put

R186 On  01-November-12 25/09/2012  8.50 0 00Bond Future 14  0.00 Put

R186 On  01-November-12 25/09/2012  8.00 0 00Bond Future 176  0.00 Put

R186 On  01-November-12 25/09/2012  7.82 1 10Bond Future 366  0.00 Put

R186 On  07-February-13 25/09/2012 126.7366 126.7366128.1719Bond Future 7.39  1,650.00 

R186 On  07-February-13 25/09/2012  8.00 7 78Bond Future 7505  0.00 Call

R186 On  07-February-13 25/09/2012  8.32 9 910Bond Future 9847  0.00 Call

R186 On  07-February-13 25/09/2012  8.47 10 1011Bond Future 10998  0.00 Call

R186 On  07-February-13 25/09/2012  7.25 3 33Bond Future 3079  670.00 Call

R186 On  07-February-13 25/09/2012  7.00 2 22Bond Future 2065  10,300.00 Call

R186 On  07-February-13 25/09/2012  7.00 7 76Bond Future 6128  0.00 Put

R186 On  07-February-13 25/09/2012  7.25 5 55Bond Future 4532  0.00 Put

R186 On  07-February-13 25/09/2012  8.47 1 11Bond Future 705  0.00 Put

R186 On  07-February-13 25/09/2012  8.32 1 11Bond Future 914  2,000.00 Put

R186 On  07-February-13 25/09/2012  8.00 2 22Bond Future 1550  150.00 Put

R186 On  02-May-13 25/09/2012 128.2875 128.2875129.7362Bond Future 7.45  0.00 

R186 On  02-May-13 25/09/2012  7.39 4 45Bond Future 4524  0.00 Call

R186 On  02-May-13 25/09/2012  7.40 4 45Bond Future 4570  0.00 Call

R186 On  02-May-13 25/09/2012  7.41 4 45Bond Future 4617  0.00 Call

R186 On  02-May-13 25/09/2012  7.41 6 65Bond Future 5039  0.00 Put

R186 On  02-May-13 25/09/2012  7.40 6 65Bond Future 5093  0.00 Put

R186 On  02-May-13 25/09/2012  7.39 6 65Bond Future 5147  0.00 Put

R189 On  01-November-12 25/09/2012 213.5052 213.5052213.4950Bond Future 213.50  0.00 

R189 On  01-November-12 25/09/2012  218.99 0 00Bond Future 0  0.00 Call
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R189 On  01-November-12 25/09/2012  219.01 0 00Bond Future 0  0.00 Call

R189 On  01-November-12 25/09/2012  219.00 0 00Bond Future 0  0.00 Call

R189 On  01-November-12 25/09/2012  219.00 5 56Bond Future 5505  0.00 Put

R189 On  01-November-12 25/09/2012  219.01 6 66Bond Future 5515  0.00 Put

R189 On  01-November-12 25/09/2012  218.99 5 55Bond Future 5495  0.00 Put

R197 On  01-November-12 25/09/2012 275.4188 275.4188277.8585Bond Future 277.86  6,268.00 

R197 On  01-November-12 25/09/2012  266.99 8 811Bond Future 10869  0.00 Call

R197 On  01-November-12 25/09/2012  267.00 8 811Bond Future 10859  0.00 Call

R197 On  01-November-12 25/09/2012  267.01 8 811Bond Future 10849  0.00 Call

R197 On  01-November-12 25/09/2012  267.01 0 00Bond Future 0  0.00 Put

R197 On  01-November-12 25/09/2012  267.00 0 00Bond Future 0  0.00 Put

R197 On  01-November-12 25/09/2012  266.99 0 00Bond Future 0  0.00 Put

R201 On  01-November-12 25/09/2012 111.1062 111.1062111.2045Bond Future 4.78  1,560.00 

R201 On  01-November-12 25/09/2012  5.11 1 11Bond Future 703  0.00 Call

R201 On  01-November-12 25/09/2012  5.11 0 00Bond Future 23  0.00 Put

R201 On  07-February-13 25/09/2012 108.2436 108.2436108.3448Bond Future 4.72  0.00 

R201 On  07-February-13 25/09/2012  4.98 1 11Bond Future 652  0.00 Call

R201 On  07-February-13 25/09/2012  4.98 0 00Bond Future 170  0.00 Put

R201 On  02-May-13 25/09/2012 109.5682 109.5682109.6672Bond Future 4.62  0.00 

R201 On  02-May-13 25/09/2012  4.04 0 00Bond Future 127  0.00 Call

R201 On  02-May-13 25/09/2012  4.06 0 00Bond Future 133  0.00 Call

R201 On  02-May-13 25/09/2012  4.05 0 00Bond Future 130  0.00 Call

R201 On  02-May-13 25/09/2012  4.05 1 11Bond Future 1062  0.00 Put

R201 On  02-May-13 25/09/2012  4.06 1 11Bond Future 1049  0.00 Put

R201 On  02-May-13 25/09/2012  4.04 1 11Bond Future 1075  0.00 Put

R202 On  01-November-12 25/09/2012 205.2719 205.2719205.2697Bond Future 205.27  49,424.00 

R202 On  01-November-12 25/09/2012  191.99 13 1313Bond Future 13280  0.00 Call

R202 On  01-November-12 25/09/2012  192.00 13 1313Bond Future 13270  0.00 Call

R202 On  01-November-12 25/09/2012  192.01 13 1313Bond Future 13260  0.00 Call

R202 On  01-November-12 25/09/2012  192.01 0 00Bond Future 0  0.00 Put

R202 On  01-November-12 25/09/2012  192.00 0 00Bond Future 0  0.00 Put

R202 On  01-November-12 25/09/2012  191.99 0 00Bond Future 0  0.00 Put
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R203 On  01-November-12 25/09/2012 111.1616 111.1616111.5732Bond Future 5.76  4,688.00 

R203 On  01-November-12 25/09/2012  6.87 4 45Bond Future 4785  0.00 Call

R203 On  01-November-12 25/09/2012  6.87 0 00Bond Future 1  0.00 Put

R203 On  07-February-13 25/09/2012 112.7078 112.7078113.1267Bond Future 5.81  11,310.00 

R203 On  07-February-13 25/09/2012  6.11 2 22Bond Future 1929  12,600.00 Call

R203 On  07-February-13 25/09/2012  6.94 4 45Bond Future 4752  0.00 Call

R203 On  07-February-13 25/09/2012  6.65 3 34Bond Future 3690  0.00 Call

R203 On  07-February-13 25/09/2012  6.65 0 00Bond Future 208  30,250.00 Put

R203 On  07-February-13 25/09/2012  6.94 0 00Bond Future 105  0.00 Put

R203 On  07-February-13 25/09/2012  6.11 1 11Bond Future 659  2,300.00 Put

R203 On  02-May-13 25/09/2012 109.9302 109.9302110.3507Bond Future 5.83  8.00 

R203 On  02-May-13 25/09/2012  5.91 2 22Bond Future 1703  0.00 Call

R203 On  02-May-13 25/09/2012  5.89 1 12Bond Future 1662  0.00 Call

R203 On  02-May-13 25/09/2012  5.90 1 12Bond Future 1682  0.00 Call

R203 On  02-May-13 25/09/2012  5.90 2 21Bond Future 1420  0.00 Put

R203 On  02-May-13 25/09/2012  5.89 2 21Bond Future 1439  0.00 Put

R203 On  02-May-13 25/09/2012  5.91 2 21Bond Future 1401  0.00 Put

R204 On  01-November-12 25/09/2012 112.3575 112.3575112.8512Bond Future 6.05  5,871.00 

R204 On  01-November-12 25/09/2012  7.22 6 66Bond Future 6044  0.00 Call

R204 On  01-November-12 25/09/2012  7.22 0 00Bond Future 1  0.00 Put

R204 On  07-February-13 25/09/2012 109.8901 109.8901110.3923Bond Future 6.10  3,000.00 

R204 On  07-February-13 25/09/2012  7.29 6 66Bond Future 6054  0.00 Call

R204 On  07-February-13 25/09/2012  7.29 0 00Bond Future 147  0.00 Put

R204 On  02-May-13 25/09/2012 111.2349 111.2349111.7395Bond Future 6.14  0.00 

R204 On  02-May-13 25/09/2012  6.29 2 22Bond Future 2434  0.00 Call

R204 On  02-May-13 25/09/2012  6.31 2 22Bond Future 2492  0.00 Call

R204 On  02-May-13 25/09/2012  6.30 2 22Bond Future 2463  0.00 Call

R204 On  02-May-13 25/09/2012  6.30 2 22Bond Future 1669  0.00 Put

R204 On  02-May-13 25/09/2012  6.31 2 22Bond Future 1650  0.00 Put

R204 On  02-May-13 25/09/2012  6.29 2 22Bond Future 1689  0.00 Put

R206 On  01-November-12 25/09/2012 105.1998 105.1998105.2565Bond Future 4.92  1,120.00 

R206 On  01-November-12 25/09/2012  5.05 0 00Bond Future 221  0.00 Call
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R206 On  01-November-12 25/09/2012  5.05 0 00Bond Future 72  0.00 Put

R206 On  07-February-13 25/09/2012 102.8981 102.8981102.9570Bond Future 4.83  0.00 

R206 On  07-February-13 25/09/2012  4.76 0 00Bond Future 220  0.00 Call

R206 On  07-February-13 25/09/2012  4.76 0 00Bond Future 282  0.00 Put

R206 On  02-May-13 25/09/2012 104.1574 104.1574104.2136Bond Future 4.67  0.00 

R206 On  02-May-13 25/09/2012  3.39 0 00Bond Future 57  0.00 Call

R206 On  02-May-13 25/09/2012  3.40 0 00Bond Future 58  0.00 Call

R206 On  02-May-13 25/09/2012  3.41 0 00Bond Future 59  0.00 Call

R206 On  02-May-13 25/09/2012  3.41 1 11Bond Future 927  0.00 Put

R206 On  02-May-13 25/09/2012  3.40 1 11Bond Future 933  0.00 Put

R206 On  02-May-13 25/09/2012  3.39 1 11Bond Future 939  0.00 Put

R207 On  01-November-12 25/09/2012 106.9754 106.9754107.6374Bond Future 6.30  18,919.00 

R207 On  01-November-12 25/09/2012  7.58 7 77Bond Future 7212  0.00 Call

R207 On  01-November-12 25/09/2012  7.58 0 00Bond Future 1  0.00 Put

R207 On  07-February-13 25/09/2012 104.8239 104.8239105.4967Bond Future 6.36  0.00 

R207 On  07-February-13 25/09/2012  7.66 7 77Bond Future 7258  0.00 Call

R207 On  07-February-13 25/09/2012  7.66 0 00Bond Future 142  0.00 Put

R207 On  02-May-13 25/09/2012 106.1068 106.1068106.7842Bond Future 6.40  0.00 

R207 On  02-May-13 25/09/2012  6.44 2 22Bond Future 2457  0.00 Call

R207 On  02-May-13 25/09/2012  6.46 2 23Bond Future 2512  0.00 Call

R207 On  02-May-13 25/09/2012  6.45 2 22Bond Future 2485  0.00 Call

R207 On  02-May-13 25/09/2012  6.45 3 32Bond Future 2222  0.00 Put

R207 On  02-May-13 25/09/2012  6.46 3 32Bond Future 2195  0.00 Put

R207 On  02-May-13 25/09/2012  6.44 3 32Bond Future 2250  0.00 Put

R208 On  01-November-12 25/09/2012 101.5505 101.5505102.4375Bond Future 6.48  11,751.00 

R208 On  01-November-12 25/09/2012  6.81 2 22Bond Future 2463  0.00 Call

R208 On  01-November-12 25/09/2012  7.50 6 66Bond Future 6383  0.00 Call

R208 On  01-November-12 25/09/2012  7.70 7 78Bond Future 7561  0.00 Call

R208 On  01-November-12 25/09/2012  7.70 0 00Bond Future 2  0.00 Put

R208 On  01-November-12 25/09/2012  7.50 0 00Bond Future 10  12,250.00 Put

R208 On  01-November-12 25/09/2012  6.81 1 10Bond Future 323  0.00 Put

R208 On  07-February-13 25/09/2012 102.9630 102.9630103.8639Bond Future 6.53  2,000.00 

R208 On  07-February-13 25/09/2012  6.00 1 11Bond Future 794  12,250.00 Call
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R208 On  07-February-13 25/09/2012  7.78 7 78Bond Future 7703  0.00 Call

R208 On  07-February-13 25/09/2012  7.78 0 00Bond Future 210  0.00 Put

R208 On  07-February-13 25/09/2012  6.00 5 54Bond Future 4194  0.00 Put

R208 On  02-May-13 25/09/2012 100.8298 100.8298101.7383Bond Future 6.58  0.00 

R208 On  02-May-13 25/09/2012  6.65 2 23Bond Future 2902  0.00 Call

R208 On  02-May-13 25/09/2012  6.64 2 23Bond Future 2871  0.00 Call

R208 On  02-May-13 25/09/2012  6.66 2 23Bond Future 2934  0.00 Call

R208 On  02-May-13 25/09/2012  6.66 3 32Bond Future 2415  0.00 Put

R208 On  02-May-13 25/09/2012  6.64 3 32Bond Future 2474  0.00 Put

R208 On  02-May-13 25/09/2012  6.65 3 32Bond Future 2444  0.00 Put

R209 On  01-November-12 25/09/2012 80.0882 80.088281.2863Bond Future 8.11  7,349.00 

R209 On  01-November-12 25/09/2012  8.99 6 67Bond Future 7348  0.00 Call

R209 On  01-November-12 25/09/2012  8.99 0 00Bond Future 101  0.00 Put

R209 On  07-February-13 25/09/2012 81.2022 81.202282.4181Bond Future 8.18  0.00 

R209 On  07-February-13 25/09/2012  9.06 7 78Bond Future 8249  0.00 Call

R209 On  07-February-13 25/09/2012  9.06 1 11Bond Future 1115  0.00 Put

R209 On  02-May-13 25/09/2012 79.0540 79.054080.2821Bond Future 8.24  0.00 

R209 On  02-May-13 25/09/2012  7.99 3 34Bond Future 3640  0.00 Call

R209 On  02-May-13 25/09/2012  8.00 3 34Bond Future 3675  0.00 Call

R209 On  02-May-13 25/09/2012  8.01 3 34Bond Future 3711  0.00 Call

R209 On  02-May-13 25/09/2012  8.01 6 66Bond Future 5716  0.00 Put

R209 On  02-May-13 25/09/2012  8.00 7 76Bond Future 5770  0.00 Put

R209 On  02-May-13 25/09/2012  7.99 7 76Bond Future 5824  0.00 Put

R210 On  01-November-12 25/09/2012 156.4725 156.4725156.4697Bond Future 156.47  3,414.00 

R210 On  01-November-12 25/09/2012  144.99 11 1111Bond Future 11480  0.00 Call

R210 On  01-November-12 25/09/2012  145.01 11 1111Bond Future 11460  0.00 Call

R210 On  01-November-12 25/09/2012  145.00 11 1111Bond Future 11470  0.00 Call

R210 On  01-November-12 25/09/2012  145.00 0 00Bond Future 0  0.00 Put

R210 On  01-November-12 25/09/2012  145.01 0 00Bond Future 0  0.00 Put

R210 On  01-November-12 25/09/2012  144.99 0 00Bond Future 0  0.00 Put

R211 On  01-November-12 25/09/2012 122.5796 122.5796122.7759Bond Future 122.78  703.00 

R211 On  01-November-12 25/09/2012  121.99 1 11Bond Future 786  0.00 Call
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R211 On  01-November-12 25/09/2012  122.00 1 11Bond Future 776  0.00 Call

R211 On  01-November-12 25/09/2012  122.01 1 11Bond Future 766  0.00 Call

R211 On  01-November-12 25/09/2012  122.01 0 00Bond Future 0  0.00 Put

R211 On  01-November-12 25/09/2012  122.00 0 00Bond Future 0  0.00 Put

R211 On  01-November-12 25/09/2012  121.99 0 00Bond Future 0  0.00 Put

R212 On  01-November-12 25/09/2012 126.8428 126.8428127.4718Bond Future 127.47  5,084.00 

R212 On  01-November-12 25/09/2012  121.99 5 55Bond Future 5482  0.00 Call

R212 On  01-November-12 25/09/2012  122.01 5 55Bond Future 5462  0.00 Call

R212 On  01-November-12 25/09/2012  122.00 5 55Bond Future 5472  0.00 Call

R212 On  01-November-12 25/09/2012  122.00 0 00Bond Future 0  0.00 Put

R212 On  01-November-12 25/09/2012  122.01 0 00Bond Future 0  0.00 Put

R212 On  01-November-12 25/09/2012  121.99 0 00Bond Future 0  0.00 Put

R213 On  01-November-12 25/09/2012 91.5671 91.567192.7932Bond Future 7.88  6,032.00 

R213 On  01-November-12 25/09/2012  7.75 1 11Bond Future 1220  140.00 Call

R213 On  01-November-12 25/09/2012  8.81 7 78Bond Future 7897  0.00 Call

R213 On  01-November-12 25/09/2012  8.81 0 00Bond Future 73  0.00 Put

R213 On  01-November-12 25/09/2012  7.75 3 32Bond Future 2433  0.00 Put

R213 On  07-February-13 25/09/2012 92.8408 92.840894.0852Bond Future 7.96  0.00 

R213 On  07-February-13 25/09/2012  8.90 8 89Bond Future 8758  0.00 Call

R213 On  07-February-13 25/09/2012  8.90 1 11Bond Future 945  0.00 Put

R213 On  02-May-13 25/09/2012 90.4423 90.442391.6989Bond Future 8.02  0.00 

R213 On  02-May-13 25/09/2012  7.84 3 34Bond Future 3821  0.00 Call

R213 On  02-May-13 25/09/2012  7.85 3 34Bond Future 3859  0.00 Call

R213 On  02-May-13 25/09/2012  7.86 3 34Bond Future 3897  0.00 Call

R213 On  02-May-13 25/09/2012  7.86 6 65Bond Future 5305  0.00 Put

R213 On  02-May-13 25/09/2012  7.85 6 65Bond Future 5357  0.00 Put

R213 On  02-May-13 25/09/2012  7.84 6 65Bond Future 5409  0.00 Put

R214 On  01-November-12 25/09/2012 81.9515 81.951583.2691Bond Future 8.13  1,714.00 

R214 On  01-November-12 25/09/2012  7.99 0 00Bond Future 0  0.00 Call

R214 On  01-November-12 25/09/2012  8.00 0 00Bond Future 0  0.00 Call

R214 On  01-November-12 25/09/2012  8.01 0 00Bond Future 0  0.00 Call

R214 On  01-November-12 25/09/2012  8.01 2 21Bond Future 1107  0.00 Put
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R214 On  01-November-12 25/09/2012  8.00 3 31Bond Future 1203  0.00 Put

R214 On  01-November-12 25/09/2012  7.99 3 31Bond Future 1300  0.00 Put
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