
Derivatives Weekly Statistics Report
From: 25/03/2013 To: 25/03/2013

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

Closing MTM Closing PricePut

0106 On  22-December-14 25/03/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0357 On  15-September-17 25/03/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0403 On  21-December-18 25/03/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0457 On  15-January-20 25/03/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0703 On  15-January-20 25/03/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0757 On  15-January-20 25/03/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0804 On  31-March-21 25/03/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0807 On  31-March-21 25/03/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0857 On  31-March-21 25/03/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0904 On  31-March-36 25/03/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0908 On  31-March-36 25/03/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0957 On  31-March-36 25/03/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0986 On  31-March-36 25/03/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 
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1386 On  28-February-31 25/03/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

1409 On  28-February-41 25/03/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

2025 On  02-May-13 25/03/2013 114.6563 114.6563114.6521Bond Future 114.65  0.00 

2025 On  02-May-13 25/03/2013  113.41 1 11Bond Future 1238  0.00 Call

2025 On  02-May-13 25/03/2013  113.41 0 00Bond Future 0  0.00 Put

2038 On  02-May-13 25/03/2013 112.1396 112.1396112.1377Bond Future 112.14  9.00 

2038 On  02-May-13 25/03/2013  111.60 1 11Bond Future 533  0.00 Call

2038 On  02-May-13 25/03/2013  111.60 0 00Bond Future 0  0.00 Put

2050 On  02-May-13 25/03/2013 117.4962 117.4962117.4948Bond Future 117.49  122.00 

2050 On  02-May-13 25/03/2013  117.60 0 00Bond Future 0  0.00 Call

2050 On  02-May-13 25/03/2013  117.60 0 00Bond Future 103  0.00 Put

5701 On  15-September-15 25/03/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

5706 On  15-September-15 25/03/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

8607 On  21-December-26 25/03/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

8608 On  21-December-26 25/03/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

8657 On  21-December-26 25/03/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

AI03 On  09-March-16 25/03/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

AL7T On  02-May-13 25/03/2013 491.0800 491.0800491.6020Index Future 491.60  12.00 

AL7T On  01-August-13 25/03/2013 497.5020 497.5020498.0310Index Future 498.03  0.00 

AL7T On  07-November-13 25/03/2013 504.5830 504.5830505.1190Index Future 505.12  0.00 

ALBI On  02-May-13 25/03/2013 437.2030 437.2030437.5060Index Future 437.51  1,017.00 

ALBI On  01-August-13 25/03/2013 442.9210 442.9210443.2270Index Future 443.23  79.00 

ALBI On  07-November-13 25/03/2013 449.2250 449.2250449.5360Index Future 449.54  85.00 

C023 On  28-February-23 25/03/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 
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C025 On  31-January-25 25/03/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C038 On  31-January-38 25/03/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C048 On  28-February-48 25/03/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C050 On  31-December-50 25/03/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C157 On  15-September-15 25/03/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C186 On  21-December-26 25/03/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C189 On  01-April-13 25/03/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C197 On  07-December-23 25/03/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C201 On  22-December-14 25/03/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C202 On  07-December-33 25/03/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C203 On  15-September-17 25/03/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C204 On  21-December-18 25/03/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C206 On  15-January-14 25/03/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C207 On  15-January-20 25/03/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C208 On  31-March-21 25/03/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C209 On  31-March-36 25/03/2013 6.2500 6.25006.2500Price Contribution 6.25  0.00 

C210 On  31-March-28 25/03/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C211 On  31-January-17 25/03/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C212 On  31-January-22 25/03/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 
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C213 On  28-February-31 25/03/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C214 On  28-February-41 25/03/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

CES1 On  20-April-18 25/03/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

CS23 On  25-January-23 25/03/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

CS26 On  02-April-26 25/03/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

CS33 On  15-September-33 25/03/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

EL28 On  02-May-13 25/03/2013 112.5930 112.5930112.5916Bond Future 112.59  0.00 

EL28 On  02-May-13 25/03/2013  113.32 0 00Bond Future 0  0.00 Call

EL28 On  02-May-13 25/03/2013  113.32 1 11Bond Future 725  0.00 Put

ES33 On  02-May-13 25/03/2013 88.2081 88.208188.2162Bond Future 8.87  3,363.00 

ES33 On  02-May-13 25/03/2013  91.02 79 7979Bond Future 79036  0.00 Call

ES33 On  02-May-13 25/03/2013  91.02 0 00Bond Future 0  0.00 Put

ES33 On  01-August-13 25/03/2013 89.3617 89.361789.3701Bond Future 8.97  0.00 

ES33 On  01-August-13 25/03/2013  9.00 0 00Bond Future 278  0.00 Call

ES33 On  01-August-13 25/03/2013  91.02 78 7878Bond Future 78319  0.00 Call

ES33 On  01-August-13 25/03/2013  91.02 0 00Bond Future 0  0.00 Put

ES33 On  01-August-13 25/03/2013  9.00 0 00Bond Future 0  0.00 Put

GOVI On  02-May-13 25/03/2013 437.0250 437.0250437.3220GOVI 437.32  98.00 

GOVI On  02-May-13 25/03/2013  432.99 4 44GOVI 43320  0.00 Call

GOVI On  02-May-13 25/03/2013  433.01 4 44GOVI 43120  0.00 Call

GOVI On  02-May-13 25/03/2013  433.00 4 44GOVI 43220  0.00 Call

GOVI On  02-May-13 25/03/2013  433.00 0 00GOVI 0  0.00 Put

GOVI On  02-May-13 25/03/2013  433.01 0 00GOVI 0  0.00 Put

GOVI On  02-May-13 25/03/2013  432.99 0 00GOVI 0  0.00 Put

GOVI On  01-August-13 25/03/2013 442.7410 442.7410443.0410GOVI 443.04  280.00 

GOVI On  01-August-13 25/03/2013  445.99 0 00GOVI 0  0.00 Call

GOVI On  01-August-13 25/03/2013  446.00 0 00GOVI 0  0.00 Call

GOVI On  01-August-13 25/03/2013  446.01 0 00GOVI 0  0.00 Call
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GOVI On  01-August-13 25/03/2013  446.01 3 33GOVI 29690  0.00 Put

GOVI On  01-August-13 25/03/2013  446.00 3 33GOVI 29590  0.00 Put

GOVI On  01-August-13 25/03/2013  445.99 3 33GOVI 29490  0.00 Put

GOVI On  07-November-13 25/03/2013 449.0420 449.0420449.3470GOVI 449.35  0.00 

GOVI On  07-November-13 25/03/2013  445.99 3 33GOVI 33570  0.00 Call

GOVI On  07-November-13 25/03/2013  446.00 3 33GOVI 33470  0.00 Call

GOVI On  07-November-13 25/03/2013  446.01 3 33GOVI 33370  0.00 Call

GOVI On  07-November-13 25/03/2013  446.01 0 00GOVI 0  0.00 Put

GOVI On  07-November-13 25/03/2013  446.00 0 00GOVI 0  0.00 Put

GOVI On  07-November-13 25/03/2013  445.99 0 00GOVI 0  0.00 Put

GVIX On  01-January-29 25/03/2013 110.0000 110.0000110.0000LIVE INDEX 110.00  0.00 

IGOV On  02-May-13 25/03/2013 203.1010 203.1010203.0780Index Future 203.08  459.00 

IGOV On  01-August-13 25/03/2013 205.8110 205.8110205.7870Index Future 205.79  149.00 

IGOV On  07-November-13 25/03/2013 208.8070 208.8070208.7830Index Future 208.78  7.00 

ILBI On  02-May-13 25/03/2013 549.4800 549.4800549.4800Index Future 549.48  183.00 

J157 On  15-September-15 25/03/2013 0.0200 0.02000.0200Interest Rate Swap 8.82  0.00 

J186 On  21-December-26 25/03/2013 0.1077 0.10770.1077Interest Rate Swap 8.68  0.00 

J201 On  22-December-14 25/03/2013 0.0514 0.05140.0514Interest Rate Swap 8.66  0.00 

J203 On  15-September-17 25/03/2013 0.0847 0.08470.0847Interest Rate Swap 8.98  0.00 

J204 On  21-December-18 25/03/2013 0.0958 0.09580.0958Interest Rate Swap 8.96  0.00 

J207 On  15-January-20 25/03/2013 0.0691 0.06910.0691Interest Rate Swap 9.00  0.00 

JBAF On  17-April-13 25/03/2013 94.8700 94.870094.8700Jibar Tradeable Future 5.13  0.00 

JBAF On  15-May-13 25/03/2013 94.8700 94.870094.8700Jibar Tradeable Future 5.13  0.00 

JBAF On  19-June-13 25/03/2013 94.8500 94.850094.8500Jibar Tradeable Future 5.15  500.00 

JBAF On  17-July-13 25/03/2013 94.8500 94.850094.8400Jibar Tradeable Future 5.16  0.00 

JBAF On  21-August-13 25/03/2013 94.8400 94.840094.8400Jibar Tradeable Future 5.16  0.00 

JBAF On  18-September-13 25/03/2013 94.8100 94.810094.8300Jibar Tradeable Future 5.17  2,200.00 
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JBAF On  16-October-13 25/03/2013 94.8200 94.820094.8200Jibar Tradeable Future 5.18  0.00 

JBAF On  18-December-13 25/03/2013 94.7600 94.760094.7800Jibar Tradeable Future 5.22  3,000.00 

JBAF On  19-March-14 25/03/2013 94.6200 94.620094.6500Jibar Tradeable Future 5.35  400.00 

JBAF On  18-June-14 25/03/2013 94.4700 94.470094.5100Jibar Tradeable Future 5.49  800.00 

JBAF On  17-September-14 25/03/2013 94.3200 94.320094.3700Jibar Tradeable Future 5.63  0.00 

JBAF On  17-December-14 25/03/2013 94.1400 94.140094.2000Jibar Tradeable Future 5.80  0.00 

OTH1 On  02-May-13 25/03/2013 427.8020 427.8020427.8020Index Future 427.80  0.00 

R023 On  02-May-13 25/03/2013 107.1350 107.1350107.2507Bond Future 6.92  6,470.00 

R023 On  02-May-13 25/03/2013  7.04 1 11Bond Future 863  0.00 Call

R023 On  02-May-13 25/03/2013  7.06 1 11Bond Future 1007  0.00 Call

R023 On  02-May-13 25/03/2013  7.05 1 11Bond Future 935  0.00 Call

R023 On  02-May-13 25/03/2013  7.05 0 00Bond Future 0  0.00 Put

R023 On  02-May-13 25/03/2013  7.06 0 00Bond Future 0  0.00 Put

R023 On  02-May-13 25/03/2013  7.04 0 00Bond Future 0  0.00 Put

R023 On  01-August-13 25/03/2013 108.5361 108.5361108.6535Bond Future 6.98  0.00 

R023 On  01-August-13 25/03/2013  7.29 2 22Bond Future 2184  0.00 Call

R023 On  01-August-13 25/03/2013  7.30 2 22Bond Future 2253  0.00 Call

R023 On  01-August-13 25/03/2013  7.31 2 22Bond Future 2322  0.00 Call

R023 On  01-August-13 25/03/2013  7.31 0 00Bond Future 0  0.00 Put

R023 On  01-August-13 25/03/2013  7.30 0 00Bond Future 0  0.00 Put

R023 On  01-August-13 25/03/2013  7.29 0 00Bond Future 0  0.00 Put

R157 On  02-May-13 25/03/2013 119.2267 119.2267119.3167Bond Future 5.53  6,078.00 

R157 On  02-May-13 25/03/2013  5.34 0 00Bond Future 90  0.00 Call

R157 On  02-May-13 25/03/2013  5.36 0 00Bond Future 103  0.00 Call

R157 On  02-May-13 25/03/2013  5.35 0 00Bond Future 96  0.00 Call

R157 On  02-May-13 25/03/2013  5.35 1 11Bond Future 524  0.00 Put

R157 On  02-May-13 25/03/2013  5.36 1 11Bond Future 506  0.00 Put

R157 On  02-May-13 25/03/2013  5.34 1 11Bond Future 542  0.00 Put

R157 On  01-August-13 25/03/2013 120.7860 120.7860120.8773Bond Future 5.55  0.00 

R157 On  01-August-13 25/03/2013  116.11 91 9191Bond Future 91422  0.00 Call

R157 On  01-August-13 25/03/2013  116.11 0 00Bond Future 0  0.00 Put

R157 On  07-November-13 25/03/2013 115.6982 115.6982115.7908Bond Future 5.59  0.00 
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R157 On  07-November-13 25/03/2013  5.59 0 01Bond Future 510  0.00 Call

R157 On  07-November-13 25/03/2013  5.60 0 01Bond Future 520  0.00 Call

R157 On  07-November-13 25/03/2013  5.61 0 01Bond Future 530  0.00 Call

R157 On  07-November-13 25/03/2013  5.61 1 10Bond Future 493  0.00 Put

R157 On  07-November-13 25/03/2013  5.60 1 11Bond Future 502  0.00 Put

R157 On  07-November-13 25/03/2013  5.59 1 11Bond Future 511  0.00 Put

R186 On  02-May-13 25/03/2013 129.2334 129.2334129.2411Bond Future 7.50  64,379.00 

R186 On  02-May-13 25/03/2013  6.75 0 00Bond Future 84  350.00 Call

R186 On  02-May-13 25/03/2013  7.39 1 11Bond Future 1307  0.00 Call

R186 On  02-May-13 25/03/2013  7.40 1 11Bond Future 1347  2,000.00 Call

R186 On  02-May-13 25/03/2013  7.41 1 11Bond Future 1388  0.00 Call

R186 On  02-May-13 25/03/2013  7.60 2 22Bond Future 2331  0.00 Call

R186 On  02-May-13 25/03/2013  7.75 3 33Bond Future 3272  0.00 Call

R186 On  02-May-13 25/03/2013  7.75 1 11Bond Future 855  100.00 Put

R186 On  02-May-13 25/03/2013  7.60 1 11Bond Future 1370  2,830.00 Put

R186 On  02-May-13 25/03/2013  7.41 2 22Bond Future 2306  0.00 Put

R186 On  02-May-13 25/03/2013  7.40 2 22Bond Future 2365  150.00 Put

R186 On  02-May-13 25/03/2013  7.39 2 22Bond Future 2425  0.00 Put

R186 On  02-May-13 25/03/2013  6.75 8 88Bond Future 7847  0.00 Put

R186 On  01-August-13 25/03/2013 125.6390 125.6390125.6469Bond Future 7.57  0.00 

R186 On  01-August-13 25/03/2013  7.25 2 22Bond Future 2329  4,315.00 Call

R186 On  01-August-13 25/03/2013  128.26 116 116116Bond Future 116375  0.00 Call

R186 On  01-August-13 25/03/2013  128.26 0 00Bond Future 0  0.00 Put

R186 On  01-August-13 25/03/2013  7.25 6 66Bond Future 5518  0.00 Put

R186 On  07-November-13 25/03/2013 127.4271 127.4271127.4352Bond Future 7.65  480.00 

R186 On  07-November-13 25/03/2013  8.75 11 1111Bond Future 11270  0.00 Call

R186 On  07-November-13 25/03/2013  8.14 7 77Bond Future 7419  0.00 Call

R186 On  07-November-13 25/03/2013  8.15 8 87Bond Future 7477  0.00 Call

R186 On  07-November-13 25/03/2013  8.16 8 88Bond Future 7536  0.00 Call

R186 On  07-November-13 25/03/2013  8.16 3 33Bond Future 2838  0.00 Put

R186 On  07-November-13 25/03/2013  8.15 3 33Bond Future 2869  0.00 Put

R186 On  07-November-13 25/03/2013  8.14 3 33Bond Future 2901  0.00 Put

R186 On  07-November-13 25/03/2013  8.75 1 11Bond Future 1438  1,030.00 Put
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R197 On  02-May-13 25/03/2013 292.2572 292.2572292.2443Bond Future 292.24  2,633.00 

R197 On  02-May-13 25/03/2013  282.39 10 1010Bond Future 9854  0.00 Call

R197 On  02-May-13 25/03/2013  282.41 10 1010Bond Future 9834  0.00 Call

R197 On  02-May-13 25/03/2013  282.40 10 1010Bond Future 9844  0.00 Call

R197 On  02-May-13 25/03/2013  282.40 0 00Bond Future 0  0.00 Put

R197 On  02-May-13 25/03/2013  282.41 0 00Bond Future 0  0.00 Put

R197 On  02-May-13 25/03/2013  282.39 0 00Bond Future 0  0.00 Put

R201 On  02-May-13 25/03/2013 108.4965 108.4965108.5566Bond Future 5.32  4.00 

R201 On  02-May-13 25/03/2013  4.04 0 00Bond Future 0  0.00 Call

R201 On  02-May-13 25/03/2013  4.05 0 00Bond Future 0  0.00 Call

R201 On  02-May-13 25/03/2013  4.06 0 00Bond Future 0  0.00 Call

R201 On  02-May-13 25/03/2013  4.06 2 22Bond Future 2026  0.00 Put

R201 On  02-May-13 25/03/2013  4.05 2 22Bond Future 2043  0.00 Put

R201 On  02-May-13 25/03/2013  4.04 2 22Bond Future 2059  0.00 Put

R201 On  01-August-13 25/03/2013 105.5116 105.5116105.5726Bond Future 5.32  0.00 

R201 On  01-August-13 25/03/2013  107.45 68 6868Bond Future 68327  0.00 Call

R201 On  01-August-13 25/03/2013  107.45 0 00Bond Future 0  0.00 Put

R201 On  07-November-13 25/03/2013 107.0133 107.0133107.0752Bond Future 5.32  0.00 

R201 On  07-November-13 25/03/2013  4.79 0 00Bond Future 70  0.00 Call

R201 On  07-November-13 25/03/2013  4.81 0 00Bond Future 74  0.00 Call

R201 On  07-November-13 25/03/2013  4.80 0 00Bond Future 72  0.00 Call

R201 On  07-November-13 25/03/2013  4.80 1 11Bond Future 639  0.00 Put

R201 On  07-November-13 25/03/2013  4.81 1 11Bond Future 630  0.00 Put

R201 On  07-November-13 25/03/2013  4.79 1 11Bond Future 648  0.00 Put

R202 On  02-May-13 25/03/2013 219.1860 219.1860219.1816Bond Future 219.18  49,417.00 

R202 On  02-May-13 25/03/2013  211.04 8 88Bond Future 8142  0.00 Call

R202 On  02-May-13 25/03/2013  211.05 8 88Bond Future 8132  0.00 Call

R202 On  02-May-13 25/03/2013  211.06 8 88Bond Future 8122  0.00 Call

R202 On  02-May-13 25/03/2013  211.06 0 00Bond Future 0  0.00 Put

R202 On  02-May-13 25/03/2013  211.05 0 00Bond Future 0  0.00 Put

R202 On  02-May-13 25/03/2013  211.04 0 00Bond Future 0  0.00 Put

R203 On  02-May-13 25/03/2013 109.6975 109.6975109.8019Bond Future 5.97  10,718.00 
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R203 On  02-May-13 25/03/2013  5.89 0 00Bond Future 399  0.00 Call

R203 On  02-May-13 25/03/2013  5.90 0 00Bond Future 416  0.00 Call

R203 On  02-May-13 25/03/2013  5.91 0 00Bond Future 433  0.00 Call

R203 On  02-May-13 25/03/2013  5.91 1 11Bond Future 679  0.00 Put

R203 On  02-May-13 25/03/2013  5.90 1 11Bond Future 702  0.00 Put

R203 On  02-May-13 25/03/2013  5.89 1 11Bond Future 725  0.00 Put

R203 On  01-August-13 25/03/2013 111.1320 111.1320111.2380Bond Future 6.02  0.00 

R203 On  01-August-13 25/03/2013  109.11 98 9898Bond Future 98025  0.00 Call

R203 On  01-August-13 25/03/2013  109.11 0 00Bond Future 0  0.00 Put

R203 On  07-November-13 25/03/2013 108.5540 108.5540108.6615Bond Future 6.07  0.00 

R203 On  07-November-13 25/03/2013  6.01 1 11Bond Future 1122  0.00 Call

R203 On  07-November-13 25/03/2013  571.00 106 106106Bond Future 106432  0.00 Call

R203 On  07-November-13 25/03/2013  5.71 1 11Bond Future 689  15.00 Call

R203 On  07-November-13 25/03/2013  5.99 1 11Bond Future 1089  0.00 Call

R203 On  07-November-13 25/03/2013  6.00 1 11Bond Future 1105  0.00 Call

R203 On  07-November-13 25/03/2013  6.00 1 11Bond Future 1368  0.00 Put

R203 On  07-November-13 25/03/2013  5.99 1 11Bond Future 1387  0.00 Put

R203 On  07-November-13 25/03/2013  5.71 2 22Bond Future 1984  0.00 Put

R203 On  07-November-13 25/03/2013  571.00 0 00Bond Future 0  0.00 Put

R203 On  07-November-13 25/03/2013  6.01 1 11Bond Future 1350  0.00 Put

R204 On  02-May-13 25/03/2013 111.1325 111.1325111.2614Bond Future 6.24  5,262.00 

R204 On  02-May-13 25/03/2013  6.29 1 11Bond Future 880  0.00 Call

R204 On  02-May-13 25/03/2013  6.31 1 11Bond Future 936  0.00 Call

R204 On  02-May-13 25/03/2013  6.30 1 11Bond Future 908  0.00 Call

R204 On  02-May-13 25/03/2013  6.30 1 11Bond Future 593  0.00 Put

R204 On  02-May-13 25/03/2013  6.31 1 11Bond Future 572  0.00 Put

R204 On  02-May-13 25/03/2013  6.29 1 11Bond Future 614  0.00 Put

R204 On  01-August-13 25/03/2013 108.5596 108.5596108.6902Bond Future 6.29  0.00 

R204 On  01-August-13 25/03/2013  110.75 100 100100Bond Future 99807  0.00 Call

R204 On  01-August-13 25/03/2013  110.75 0 00Bond Future 0  0.00 Put

R204 On  07-November-13 25/03/2013 110.1047 110.1047110.2372Bond Future 6.35  0.00 

R204 On  07-November-13 25/03/2013  7.00 3 34Bond Future 3576  0.00 Call

R204 On  07-November-13 25/03/2013  6.29 2 22Bond Future 1608  0.00 Call

R204 On  07-November-13 25/03/2013  6.31 2 22Bond Future 1652  0.00 Call
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R204 On  07-November-13 25/03/2013  6.30 2 22Bond Future 1630  0.00 Call

R204 On  07-November-13 25/03/2013  6.30 2 22Bond Future 1856  0.00 Put

R204 On  07-November-13 25/03/2013  6.31 2 22Bond Future 1833  0.00 Put

R204 On  07-November-13 25/03/2013  6.29 2 22Bond Future 1879  0.00 Put

R204 On  07-November-13 25/03/2013  7.00 1 11Bond Future 707  1,270.00 Put

R206 On  02-May-13 25/03/2013 103.7253 103.7253103.7534Bond Future 5.34  23.00 

R206 On  02-May-13 25/03/2013  3.39 0 00Bond Future 0  0.00 Call

R206 On  02-May-13 25/03/2013  3.41 0 00Bond Future 0  0.00 Call

R206 On  02-May-13 25/03/2013  3.40 0 00Bond Future 0  0.00 Call

R206 On  02-May-13 25/03/2013  3.40 1 11Bond Future 1335  0.00 Put

R206 On  02-May-13 25/03/2013  3.41 1 11Bond Future 1328  0.00 Put

R206 On  02-May-13 25/03/2013  3.39 1 11Bond Future 1342  0.00 Put

R206 On  01-August-13 25/03/2013 101.3200 101.3200101.3486Bond Future 5.34  0.00 

R206 On  01-August-13 25/03/2013  103.94 30 3030Bond Future 30351  0.00 Call

R206 On  01-August-13 25/03/2013  103.94 0 00Bond Future 0  0.00 Put

R206 On  07-November-13 25/03/2013 102.7621 102.7621102.7911Bond Future 5.32  0.00 

R206 On  07-November-13 25/03/2013  4.29 0 00Bond Future 2  0.00 Call

R206 On  07-November-13 25/03/2013  4.31 0 00Bond Future 2  0.00 Call

R206 On  07-November-13 25/03/2013  4.30 0 00Bond Future 2  0.00 Call

R206 On  07-November-13 25/03/2013  4.30 0 00Bond Future 184  0.00 Put

R206 On  07-November-13 25/03/2013  4.31 0 00Bond Future 183  0.00 Put

R206 On  07-November-13 25/03/2013  4.29 0 00Bond Future 186  0.00 Put

R207 On  02-May-13 25/03/2013 106.3378 106.3378106.4256Bond Future 6.47  7,774.00 

R207 On  02-May-13 25/03/2013  6.44 1 11Bond Future 798  0.00 Call

R207 On  02-May-13 25/03/2013  6.46 1 11Bond Future 851  0.00 Call

R207 On  02-May-13 25/03/2013  6.45 1 11Bond Future 824  0.00 Call

R207 On  02-May-13 25/03/2013  6.45 1 11Bond Future 921  0.00 Put

R207 On  02-May-13 25/03/2013  6.46 1 11Bond Future 892  0.00 Put

R207 On  02-May-13 25/03/2013  6.44 1 11Bond Future 949  0.00 Put

R207 On  01-August-13 25/03/2013 104.0921 104.0921104.1812Bond Future 6.53  0.00 

R207 On  01-August-13 25/03/2013  106.18 97 9797Bond Future 96610  0.00 Call

R207 On  01-August-13 25/03/2013  106.18 0 00Bond Future 0  0.00 Put

R207 On  07-November-13 25/03/2013 105.5735 105.5735105.6639Bond Future 6.59  0.00 
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R207 On  07-November-13 25/03/2013  6.69 2 22Bond Future 2421  0.00 Call

R207 On  07-November-13 25/03/2013  6.71 2 22Bond Future 2477  0.00 Call

R207 On  07-November-13 25/03/2013  6.70 2 22Bond Future 2449  0.00 Call

R207 On  07-November-13 25/03/2013  6.70 2 22Bond Future 1879  0.00 Put

R207 On  07-November-13 25/03/2013  6.71 2 22Bond Future 1857  0.00 Put

R207 On  07-November-13 25/03/2013  6.69 2 22Bond Future 1902  0.00 Put

R208 On  02-May-13 25/03/2013 101.5213 101.5213101.6183Bond Future 6.59  17,339.00 

R208 On  02-May-13 25/03/2013  6.64 1 11Bond Future 1128  0.00 Call

R208 On  02-May-13 25/03/2013  6.66 1 11Bond Future 1196  0.00 Call

R208 On  02-May-13 25/03/2013  6.65 1 11Bond Future 1162  0.00 Call

R208 On  02-May-13 25/03/2013  6.65 1 11Bond Future 824  0.00 Put

R208 On  02-May-13 25/03/2013  6.66 1 11Bond Future 797  0.00 Put

R208 On  02-May-13 25/03/2013  6.64 1 11Bond Future 851  0.00 Put

R208 On  01-August-13 25/03/2013 102.8490 102.8490102.9474Bond Future 6.65  0.00 

R208 On  01-August-13 25/03/2013  101.40 94 9494Bond Future 93903  0.00 Call

R208 On  01-August-13 25/03/2013  101.40 0 00Bond Future 0  0.00 Put

R208 On  07-November-13 25/03/2013 100.9167 100.9167101.0165Bond Future 6.71  0.00 

R208 On  07-November-13 25/03/2013  7.50 5 55Bond Future 5328  0.00 Call

R208 On  07-November-13 25/03/2013  6.79 3 33Bond Future 2720  0.00 Call

R208 On  07-November-13 25/03/2013  6.80 3 33Bond Future 2751  0.00 Call

R208 On  07-November-13 25/03/2013  6.81 3 33Bond Future 2782  0.00 Call

R208 On  07-November-13 25/03/2013  6.81 2 22Bond Future 2209  0.00 Put

R208 On  07-November-13 25/03/2013  6.80 2 22Bond Future 2236  0.00 Put

R208 On  07-November-13 25/03/2013  6.79 2 22Bond Future 2262  0.00 Put

R208 On  07-November-13 25/03/2013  7.50 1 11Bond Future 905  1,520.00 Put

R209 On  02-May-13 25/03/2013 79.5322 79.532279.5387Bond Future 8.33  9,195.00 

R209 On  02-May-13 25/03/2013  7.99 1 11Bond Future 640  0.00 Call

R209 On  02-May-13 25/03/2013  8.00 1 11Bond Future 662  0.00 Call

R209 On  02-May-13 25/03/2013  8.01 1 11Bond Future 685  0.00 Call

R209 On  02-May-13 25/03/2013  8.01 3 33Bond Future 3433  0.00 Put

R209 On  02-May-13 25/03/2013  8.00 4 43Bond Future 3500  0.00 Put

R209 On  02-May-13 25/03/2013  7.99 4 44Bond Future 3567  0.00 Put

R209 On  01-August-13 25/03/2013 80.5724 80.572480.5790Bond Future 8.40  0.00 
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R209 On  01-August-13 25/03/2013  79.36 71 7171Bond Future 70630  0.00 Call

R209 On  01-August-13 25/03/2013  79.36 0 00Bond Future 0  0.00 Put

R209 On  07-November-13 25/03/2013 78.5746 78.574678.5813Bond Future 8.47  0.00 

R209 On  07-November-13 25/03/2013  9.50 9 99Bond Future 9464  0.00 Call

R209 On  07-November-13 25/03/2013  8.79 6 66Bond Future 5970  0.00 Call

R209 On  07-November-13 25/03/2013  8.81 6 66Bond Future 6061  0.00 Call

R209 On  07-November-13 25/03/2013  8.80 6 66Bond Future 6015  0.00 Call

R209 On  07-November-13 25/03/2013  8.80 3 33Bond Future 3399  0.00 Put

R209 On  07-November-13 25/03/2013  8.81 3 33Bond Future 3367  0.00 Put

R209 On  07-November-13 25/03/2013  8.79 3 33Bond Future 3432  0.00 Put

R209 On  07-November-13 25/03/2013  9.50 2 22Bond Future 1683  980.00 Put

R210 On  02-May-13 25/03/2013 164.1933 164.1933164.1890Bond Future 164.19  1,244.00 

R210 On  02-May-13 25/03/2013  161.14 3 33Bond Future 3049  0.00 Call

R210 On  02-May-13 25/03/2013  161.15 3 33Bond Future 3039  0.00 Call

R210 On  02-May-13 25/03/2013  161.16 3 33Bond Future 3029  0.00 Call

R210 On  02-May-13 25/03/2013  161.16 0 00Bond Future 0  0.00 Put

R210 On  02-May-13 25/03/2013  161.15 0 00Bond Future 0  0.00 Put

R210 On  02-May-13 25/03/2013  161.14 0 00Bond Future 0  0.00 Put

R211 On  02-May-13 25/03/2013 129.2441 129.2441129.2337Bond Future 129.23  529.00 

R211 On  02-May-13 25/03/2013  125.69 4 44Bond Future 3544  0.00 Call

R211 On  02-May-13 25/03/2013  125.71 4 44Bond Future 3524  0.00 Call

R211 On  02-May-13 25/03/2013  125.70 4 44Bond Future 3534  0.00 Call

R211 On  02-May-13 25/03/2013  125.70 0 00Bond Future 0  0.00 Put

R211 On  02-May-13 25/03/2013  125.71 0 00Bond Future 0  0.00 Put

R211 On  02-May-13 25/03/2013  125.69 0 00Bond Future 0  0.00 Put

R212 On  02-May-13 25/03/2013 136.8670 136.8670136.8602Bond Future 136.86  20,170.00 

R212 On  02-May-13 25/03/2013  131.09 6 66Bond Future 5770  0.00 Call

R212 On  02-May-13 25/03/2013  131.10 6 66Bond Future 5760  0.00 Call

R212 On  02-May-13 25/03/2013  131.11 6 66Bond Future 5750  0.00 Call

R212 On  02-May-13 25/03/2013  131.11 0 00Bond Future 0  0.00 Put

R212 On  02-May-13 25/03/2013  131.10 0 00Bond Future 0  0.00 Put

R212 On  02-May-13 25/03/2013  131.09 0 00Bond Future 0  0.00 Put
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R213 On  02-May-13 25/03/2013 91.2829 91.282991.2895Bond Future 8.07  9,267.00 

R213 On  02-May-13 25/03/2013  7.84 1 11Bond Future 916  0.00 Call

R213 On  02-May-13 25/03/2013  7.85 1 11Bond Future 945  0.00 Call

R213 On  02-May-13 25/03/2013  7.86 1 11Bond Future 975  0.00 Call

R213 On  02-May-13 25/03/2013  7.86 3 33Bond Future 2792  0.00 Put

R213 On  02-May-13 25/03/2013  7.85 3 33Bond Future 2852  0.00 Put

R213 On  02-May-13 25/03/2013  7.84 3 33Bond Future 2913  0.00 Put

R213 On  01-August-13 25/03/2013 92.4767 92.476792.4836Bond Future 8.14  0.00 

R213 On  01-August-13 25/03/2013  91.25 82 8282Bond Future 81869  0.00 Call

R213 On  01-August-13 25/03/2013  91.25 0 00Bond Future 0  0.00 Put

R213 On  07-November-13 25/03/2013 90.2558 90.255890.2627Bond Future 8.22  0.00 

R213 On  07-November-13 25/03/2013  8.59 6 66Bond Future 6223  0.00 Call

R213 On  07-November-13 25/03/2013  8.61 6 66Bond Future 6320  0.00 Call

R213 On  07-November-13 25/03/2013  8.60 6 66Bond Future 6271  0.00 Call

R213 On  07-November-13 25/03/2013  8.60 3 33Bond Future 3133  0.00 Put

R213 On  07-November-13 25/03/2013  8.61 3 33Bond Future 3102  0.00 Put

R213 On  07-November-13 25/03/2013  8.59 3 33Bond Future 3165  0.00 Put

R214 On  02-May-13 25/03/2013 81.2579 81.257981.2643Bond Future 8.35  2,034.00 

R214 On  02-May-13 25/03/2013  84.31 72 7272Bond Future 72485  0.00 Call

R214 On  02-May-13 25/03/2013  84.31 0 00Bond Future 0  0.00 Put

R214 On  01-August-13 25/03/2013 82.3206 82.320682.3273Bond Future 8.42  0.00 

R214 On  01-August-13 25/03/2013  84.31 72 7272Bond Future 71879  0.00 Call

R214 On  01-August-13 25/03/2013  84.31 0 00Bond Future 0  0.00 Put
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