
Derivatives Weekly Statistics Report
From: 11/04/2013 To: 11/04/2013

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 11/04/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0357 On  15-September-17 11/04/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0403 On  21-December-18 11/04/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0457 On  15-January-20 11/04/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0703 On  15-January-20 11/04/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0757 On  15-January-20 11/04/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0804 On  31-March-21 11/04/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0807 On  31-March-21 11/04/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0857 On  31-March-21 11/04/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0904 On  31-March-36 11/04/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0908 On  31-March-36 11/04/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0957 On  31-March-36 11/04/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0986 On  31-March-36 11/04/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 
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1386 On  28-February-31 11/04/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

1409 On  28-February-41 11/04/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

2025 On  02-May-13 11/04/2013 116.3273 116.3273116.9413Bond Future 116.94  0.00 

2025 On  02-May-13 11/04/2013  113.41 3 34Bond Future 3528  0.00 Call

2025 On  02-May-13 11/04/2013  113.41 0 00Bond Future 0  0.00 Put

2038 On  02-May-13 11/04/2013 112.9044 112.9044112.9053Bond Future 112.91  9.00 

2038 On  02-May-13 11/04/2013  111.60 1 11Bond Future 1301  0.00 Call

2038 On  02-May-13 11/04/2013  111.60 0 00Bond Future 0  0.00 Put

2050 On  02-May-13 11/04/2013 117.6649 117.6649117.6666Bond Future 117.67  122.00 

2050 On  02-May-13 11/04/2013  117.60 0 00Bond Future 69  0.00 Call

2050 On  02-May-13 11/04/2013  117.60 0 00Bond Future 0  0.00 Put

5701 On  15-September-15 11/04/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

5706 On  15-September-15 11/04/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

8607 On  21-December-26 11/04/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

8608 On  21-December-26 11/04/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

8657 On  21-December-26 11/04/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

AI03 On  09-March-16 11/04/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

AL7T On  02-May-13 11/04/2013 503.0540 503.0540503.5640Index Future 503.56  12.00 

AL7T On  01-August-13 11/04/2013 509.6090 509.6090510.1260Index Future 510.13  0.00 

AL7T On  07-November-13 11/04/2013 516.9350 516.9350517.4580Index Future 517.46  0.00 

ALBI On  02-May-13 11/04/2013 448.7340 448.7340448.4440Index Future 448.44  945.00 

ALBI On  01-August-13 11/04/2013 454.5810 454.5810454.2880Index Future 454.29  159.00 

ALBI On  07-November-13 11/04/2013 461.1160 461.1160460.8170Index Future 460.82  85.00 

C023 On  28-February-23 11/04/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 
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C025 On  31-January-25 11/04/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C038 On  31-January-38 11/04/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C048 On  28-February-48 11/04/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C050 On  31-December-50 11/04/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C157 On  15-September-15 11/04/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C186 On  21-December-26 11/04/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C197 On  07-December-23 11/04/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C201 On  22-December-14 11/04/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C202 On  07-December-33 11/04/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C203 On  15-September-17 11/04/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C204 On  21-December-18 11/04/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C206 On  15-January-14 11/04/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C207 On  15-January-20 11/04/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C208 On  31-March-21 11/04/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C209 On  31-March-36 11/04/2013 6.2500 6.25006.2500Price Contribution 6.25  0.00 

C210 On  31-March-28 11/04/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C211 On  31-January-17 11/04/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C212 On  31-January-22 11/04/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C213 On  28-February-31 11/04/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 
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C214 On  28-February-41 11/04/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

CES1 On  20-April-18 11/04/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

CS23 On  25-January-23 11/04/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

CS26 On  02-April-26 11/04/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

CS33 On  15-September-33 11/04/2013 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

EL28 On  02-May-13 11/04/2013 112.6847 112.6847112.6862Bond Future 112.69  0.00 

EL28 On  02-May-13 11/04/2013  113.32 0 00Bond Future 0  0.00 Call

EL28 On  02-May-13 11/04/2013  113.32 1 11Bond Future 630  0.00 Put

ES33 On  02-May-13 11/04/2013 92.0532 92.053291.9254Bond Future 8.45  3,363.00 

ES33 On  02-May-13 11/04/2013  91.02 83 8383Bond Future 82745  0.00 Call

ES33 On  02-May-13 11/04/2013  91.02 0 00Bond Future 0  0.00 Put

ES33 On  01-August-13 11/04/2013 93.2528 93.252893.1233Bond Future 8.53  0.00 

ES33 On  01-August-13 11/04/2013  9.00 4 44Bond Future 4031  0.00 Call

ES33 On  01-August-13 11/04/2013  91.02 82 8282Bond Future 82072  0.00 Call

ES33 On  01-August-13 11/04/2013  91.02 0 00Bond Future 0  0.00 Put

ES33 On  01-August-13 11/04/2013  9.00 0 00Bond Future 0  0.00 Put

GOVI On  02-May-13 11/04/2013 448.1590 448.1590447.7930GOVI 447.79  97.00 

GOVI On  02-May-13 11/04/2013  432.99 15 1515GOVI 148030  0.00 Call

GOVI On  02-May-13 11/04/2013  433.01 15 1515GOVI 147830  0.00 Call

GOVI On  02-May-13 11/04/2013  433.00 15 1515GOVI 147930  0.00 Call

GOVI On  02-May-13 11/04/2013  433.00 0 00GOVI 0  0.00 Put

GOVI On  02-May-13 11/04/2013  433.01 0 00GOVI 0  0.00 Put

GOVI On  02-May-13 11/04/2013  432.99 0 00GOVI 0  0.00 Put

GOVI On  01-August-13 11/04/2013 453.9990 453.9990453.6280GOVI 453.63  280.00 

GOVI On  01-August-13 11/04/2013  445.99 8 88GOVI 76380  0.00 Call

GOVI On  01-August-13 11/04/2013  446.00 8 88GOVI 76280  0.00 Call

GOVI On  01-August-13 11/04/2013  446.01 8 88GOVI 76180  0.00 Call

GOVI On  01-August-13 11/04/2013  446.01 0 00GOVI 0  0.00 Put

GOVI On  01-August-13 11/04/2013  446.00 0 00GOVI 0  0.00 Put
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GOVI On  01-August-13 11/04/2013  445.99 0 00GOVI 0  0.00 Put

GOVI On  07-November-13 11/04/2013 460.5250 460.5250460.1480GOVI 460.15  0.00 

GOVI On  07-November-13 11/04/2013  445.99 15 1514GOVI 141580  0.00 Call

GOVI On  07-November-13 11/04/2013  446.00 15 1514GOVI 141480  0.00 Call

GOVI On  07-November-13 11/04/2013  446.01 15 1514GOVI 141380  0.00 Call

GOVI On  07-November-13 11/04/2013  446.01 0 00GOVI 0  0.00 Put

GOVI On  07-November-13 11/04/2013  446.00 0 00GOVI 0  0.00 Put

GOVI On  07-November-13 11/04/2013  445.99 0 00GOVI 0  0.00 Put

GVIX On  01-January-29 11/04/2013 110.0000 110.0000110.0000LIVE INDEX 110.00  0.00 

IGOV On  02-May-13 11/04/2013 205.4970 205.4970205.8680Index Future 205.87  558.00 

IGOV On  01-August-13 11/04/2013 208.2550 208.2550208.6300Index Future 208.63  252.00 

IGOV On  07-November-13 11/04/2013 211.3000 211.3000211.6810Index Future 211.68  7.00 

ILBI On  02-May-13 11/04/2013 555.5270 555.5270556.0840Index Future 556.08  183.00 

J157 On  15-September-15 11/04/2013 0.0200 0.02000.0200Interest Rate Swap 8.82  0.00 

J186 On  21-December-26 11/04/2013 0.1077 0.10770.1077Interest Rate Swap 8.68  0.00 

J201 On  22-December-14 11/04/2013 0.0514 0.05140.0514Interest Rate Swap 8.66  0.00 

J203 On  15-September-17 11/04/2013 0.0847 0.08470.0847Interest Rate Swap 8.98  0.00 

J204 On  21-December-18 11/04/2013 0.0958 0.09580.0958Interest Rate Swap 8.96  0.00 

J207 On  15-January-20 11/04/2013 0.0691 0.06910.0691Interest Rate Swap 9.00  0.00 

JBAF On  17-April-13 11/04/2013 94.8800 94.880094.8800Jibar Tradeable Future 5.12  0.00 

JBAF On  15-May-13 11/04/2013 94.8800 94.880094.8800Jibar Tradeable Future 5.12  0.00 

JBAF On  19-June-13 11/04/2013 94.8800 94.880094.8900Jibar Tradeable Future 5.11  500.00 

JBAF On  17-July-13 11/04/2013 94.8800 94.880094.8900Jibar Tradeable Future 5.11  0.00 

JBAF On  21-August-13 11/04/2013 94.8800 94.880094.9000Jibar Tradeable Future 5.10  0.00 

JBAF On  18-September-13 11/04/2013 94.8900 94.890094.9000Jibar Tradeable Future 5.10  1,700.00 

JBAF On  16-October-13 11/04/2013 94.8900 94.890094.9100Jibar Tradeable Future 5.09  0.00 

JBAF On  18-December-13 11/04/2013 94.8900 94.890094.9100Jibar Tradeable Future 5.09  1,500.00 
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JBAF On  19-March-14 11/04/2013 94.8500 94.850094.8600Jibar Tradeable Future 5.14  0.00 

JBAF On  18-June-14 11/04/2013 94.7800 94.780094.7800Jibar Tradeable Future 5.22  800.00 

JBAF On  17-September-14 11/04/2013 94.6700 94.670094.6700Jibar Tradeable Future 5.33  0.00 

JBAF On  17-December-14 11/04/2013 94.5400 94.540094.5400Jibar Tradeable Future 5.46  0.00 

OTH1 On  02-May-13 11/04/2013 427.8020 427.8020427.8020Index Future 427.80  0.00 

R023 On  02-May-13 11/04/2013 110.0753 110.0753110.3842Bond Future 6.50  6,470.00 

R023 On  02-May-13 11/04/2013  7.04 4 44Bond Future 3996  0.00 Call

R023 On  02-May-13 11/04/2013  7.06 4 44Bond Future 4141  0.00 Call

R023 On  02-May-13 11/04/2013  7.05 4 44Bond Future 4069  0.00 Call

R023 On  02-May-13 11/04/2013  7.05 0 00Bond Future 0  0.00 Put

R023 On  02-May-13 11/04/2013  7.06 0 00Bond Future 0  0.00 Put

R023 On  02-May-13 11/04/2013  7.04 0 00Bond Future 0  0.00 Put

R023 On  01-August-13 11/04/2013 111.5098 111.5098111.8226Bond Future 6.54  0.00 

R023 On  01-August-13 11/04/2013  7.29 5 55Bond Future 5353  0.00 Call

R023 On  01-August-13 11/04/2013  7.30 5 55Bond Future 5422  0.00 Call

R023 On  01-August-13 11/04/2013  7.31 5 55Bond Future 5492  0.00 Call

R023 On  01-August-13 11/04/2013  7.31 0 00Bond Future 0  0.00 Put

R023 On  01-August-13 11/04/2013  7.30 0 00Bond Future 0  0.00 Put

R023 On  01-August-13 11/04/2013  7.29 0 00Bond Future 0  0.00 Put

R157 On  02-May-13 11/04/2013 119.8748 119.8748119.8874Bond Future 5.29  6,037.00 

R157 On  02-May-13 11/04/2013  5.34 0 00Bond Future 259  0.00 Call

R157 On  02-May-13 11/04/2013  5.36 0 00Bond Future 289  0.00 Call

R157 On  02-May-13 11/04/2013  5.35 0 00Bond Future 274  0.00 Call

R157 On  02-May-13 11/04/2013  5.35 0 00Bond Future 130  0.00 Put

R157 On  02-May-13 11/04/2013  5.36 0 00Bond Future 121  0.00 Put

R157 On  02-May-13 11/04/2013  5.34 0 00Bond Future 140  0.00 Put

R157 On  01-August-13 11/04/2013 121.4369 121.4369121.4497Bond Future 5.29  0.00 

R157 On  01-August-13 11/04/2013  116.11 92 9292Bond Future 91994  0.00 Call

R157 On  01-August-13 11/04/2013  116.11 0 00Bond Future 0  0.00 Put

R157 On  07-November-13 11/04/2013 116.3754 116.3754116.3883Bond Future 5.27  0.00 

R157 On  07-November-13 11/04/2013  5.59 1 11Bond Future 847  0.00 Call

R157 On  07-November-13 11/04/2013  5.60 1 11Bond Future 860  0.00 Call
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R157 On  07-November-13 11/04/2013  5.61 1 11Bond Future 873  0.00 Call

R157 On  07-November-13 11/04/2013  5.61 0 00Bond Future 239  0.00 Put

R157 On  07-November-13 11/04/2013  5.60 0 00Bond Future 245  0.00 Put

R157 On  07-November-13 11/04/2013  5.59 0 00Bond Future 250  0.00 Put

R157 On  06-February-14 11/04/2013 117.9444 117.9444117.9575Bond Future 5.25  0.00 

R157 On  06-February-14 11/04/2013  5.66 1 11Bond Future 928  0.00 Call

R157 On  06-February-14 11/04/2013  5.65 1 11Bond Future 917  0.00 Call

R157 On  06-February-14 11/04/2013  5.64 1 11Bond Future 905  0.00 Call

R157 On  06-February-14 11/04/2013  5.64 0 00Bond Future 275  0.00 Put

R157 On  06-February-14 11/04/2013  5.65 0 00Bond Future 270  0.00 Put

R157 On  06-February-14 11/04/2013  5.66 0 00Bond Future 265  0.00 Put

R186 On  02-May-13 11/04/2013 133.9467 133.9467133.7960Bond Future 7.05  62,544.00 

R186 On  02-May-13 11/04/2013  6.75 0 00Bond Future 238  350.00 Call

R186 On  02-May-13 11/04/2013  7.39 4 44Bond Future 3642  0.00 Call

R186 On  02-May-13 11/04/2013  7.40 4 44Bond Future 3730  2,000.00 Call

R186 On  02-May-13 11/04/2013  7.41 4 44Bond Future 3817  0.00 Call

R186 On  02-May-13 11/04/2013  7.75 7 77Bond Future 6985  0.00 Call

R186 On  02-May-13 11/04/2013  7.60 6 66Bond Future 5562  0.00 Call

R186 On  02-May-13 11/04/2013  7.60 0 00Bond Future 46  2,830.00 Put

R186 On  02-May-13 11/04/2013  7.75 0 00Bond Future 13  100.00 Put

R186 On  02-May-13 11/04/2013  7.41 0 00Bond Future 181  0.00 Put

R186 On  02-May-13 11/04/2013  7.40 0 00Bond Future 193  150.00 Put

R186 On  02-May-13 11/04/2013  7.39 0 00Bond Future 206  0.00 Put

R186 On  02-May-13 11/04/2013  6.75 3 33Bond Future 3446  0.00 Put

R186 On  01-August-13 11/04/2013 130.4077 130.4077130.2549Bond Future 7.11  3,000.00 

R186 On  01-August-13 11/04/2013  7.25 4 44Bond Future 3864  4,315.00 Call

R186 On  01-August-13 11/04/2013  128.26 121 121121Bond Future 120983  0.00 Call

R186 On  01-August-13 11/04/2013  128.26 0 00Bond Future 0  0.00 Put

R186 On  01-August-13 11/04/2013  7.25 2 22Bond Future 2445  0.00 Put

R186 On  07-November-13 11/04/2013 132.2824 132.2824132.1274Bond Future 7.17  540.00 

R186 On  07-November-13 11/04/2013  8.75 15 1515Bond Future 14943  0.00 Call

R186 On  07-November-13 11/04/2013  8.14 11 1110Bond Future 10391  0.00 Call

R186 On  07-November-13 11/04/2013  8.16 11 1111Bond Future 10536  0.00 Call

R186 On  07-November-13 11/04/2013  8.15 11 1110Bond Future 10463  0.00 Call
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R186 On  07-November-13 11/04/2013  8.15 1 11Bond Future 1163  0.00 Put

R186 On  07-November-13 11/04/2013  8.16 1 11Bond Future 1146  0.00 Put

R186 On  07-November-13 11/04/2013  8.14 1 11Bond Future 1180  0.00 Put

R186 On  07-November-13 11/04/2013  8.75 0 00Bond Future 418  1,030.00 Put

R186 On  06-February-14 11/04/2013 128.7754 128.7754128.6183Bond Future 7.22  0.00 

R186 On  06-February-14 11/04/2013  7.74 8 88Bond Future 7957  0.00 Call

R186 On  06-February-14 11/04/2013  7.75 8 88Bond Future 8018  0.00 Call

R186 On  06-February-14 11/04/2013  7.76 8 88Bond Future 8079  0.00 Call

R186 On  06-February-14 11/04/2013  7.76 3 33Bond Future 2982  0.00 Put

R186 On  06-February-14 11/04/2013  7.75 3 33Bond Future 3014  0.00 Put

R186 On  06-February-14 11/04/2013  7.74 3 33Bond Future 3046  0.00 Put

R197 On  02-May-13 11/04/2013 297.4280 297.4280297.9311Bond Future 297.93  2,633.00 

R197 On  02-May-13 11/04/2013  282.39 15 1516Bond Future 15541  0.00 Call

R197 On  02-May-13 11/04/2013  282.41 15 1516Bond Future 15521  0.00 Call

R197 On  02-May-13 11/04/2013  282.40 15 1516Bond Future 15531  0.00 Call

R197 On  02-May-13 11/04/2013  282.40 0 00Bond Future 0  0.00 Put

R197 On  02-May-13 11/04/2013  282.41 0 00Bond Future 0  0.00 Put

R197 On  02-May-13 11/04/2013  282.39 0 00Bond Future 0  0.00 Put

R201 On  02-May-13 11/04/2013 108.7171 108.7171108.7255Bond Future 5.21  4.00 

R201 On  02-May-13 11/04/2013  4.04 0 00Bond Future 0  0.00 Call

R201 On  02-May-13 11/04/2013  4.06 0 00Bond Future 0  0.00 Call

R201 On  02-May-13 11/04/2013  4.05 0 00Bond Future 0  0.00 Call

R201 On  02-May-13 11/04/2013  4.05 2 22Bond Future 1874  0.00 Put

R201 On  02-May-13 11/04/2013  4.06 2 22Bond Future 1857  0.00 Put

R201 On  02-May-13 11/04/2013  4.04 2 22Bond Future 1890  0.00 Put

R201 On  01-August-13 11/04/2013 105.7300 105.7300105.7384Bond Future 5.20  0.00 

R201 On  01-August-13 11/04/2013  107.45 68 6868Bond Future 68493  0.00 Call

R201 On  01-August-13 11/04/2013  107.45 0 00Bond Future 0  0.00 Put

R201 On  07-November-13 11/04/2013 107.2500 107.2500107.2585Bond Future 5.15  0.00 

R201 On  07-November-13 11/04/2013  4.79 0 00Bond Future 104  0.00 Call

R201 On  07-November-13 11/04/2013  4.81 0 00Bond Future 110  0.00 Call

R201 On  07-November-13 11/04/2013  4.80 0 00Bond Future 107  0.00 Call

R201 On  07-November-13 11/04/2013  4.80 0 00Bond Future 491  0.00 Put
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R201 On  07-November-13 11/04/2013  4.81 0 00Bond Future 483  0.00 Put

R201 On  07-November-13 11/04/2013  4.79 1 10Bond Future 499  0.00 Put

R201 On  06-February-14 11/04/2013 104.2873 104.2873104.2959Bond Future 5.06  0.00 

R201 On  06-February-14 11/04/2013  5.26 0 00Bond Future 358  0.00 Call

R201 On  06-February-14 11/04/2013  5.24 0 00Bond Future 347  0.00 Call

R201 On  06-February-14 11/04/2013  5.25 0 00Bond Future 353  0.00 Call

R201 On  06-February-14 11/04/2013  5.25 0 00Bond Future 192  0.00 Put

R201 On  06-February-14 11/04/2013  5.24 0 00Bond Future 195  0.00 Put

R201 On  06-February-14 11/04/2013  5.26 0 00Bond Future 189  0.00 Put

R202 On  02-May-13 11/04/2013 221.0613 221.0613221.0616Bond Future 221.06  44,017.00 

R202 On  02-May-13 11/04/2013  211.04 10 1010Bond Future 10022  0.00 Call

R202 On  02-May-13 11/04/2013  211.06 10 1010Bond Future 10002  0.00 Call

R202 On  02-May-13 11/04/2013  211.05 10 1010Bond Future 10012  0.00 Call

R202 On  02-May-13 11/04/2013  211.05 0 00Bond Future 0  0.00 Put

R202 On  02-May-13 11/04/2013  211.06 0 00Bond Future 0  0.00 Put

R202 On  02-May-13 11/04/2013  211.04 0 00Bond Future 0  0.00 Put

R203 On  02-May-13 11/04/2013 111.0672 111.0672111.0069Bond Future 5.67  5,837.00 

R203 On  02-May-13 11/04/2013  5.89 1 11Bond Future 985  0.00 Call

R203 On  02-May-13 11/04/2013  5.90 1 11Bond Future 1018  0.00 Call

R203 On  02-May-13 11/04/2013  5.91 1 11Bond Future 1051  0.00 Call

R203 On  02-May-13 11/04/2013  5.91 0 00Bond Future 92  0.00 Put

R203 On  02-May-13 11/04/2013  5.90 0 00Bond Future 99  0.00 Put

R203 On  02-May-13 11/04/2013  5.89 0 00Bond Future 106  0.00 Put

R203 On  01-August-13 11/04/2013 112.5146 112.5146112.4534Bond Future 5.70  5,000.00 

R203 On  01-August-13 11/04/2013  109.11 99 9999Bond Future 99240  0.00 Call

R203 On  01-August-13 11/04/2013  109.11 0 00Bond Future 0  0.00 Put

R203 On  07-November-13 11/04/2013 109.9720 109.9720109.9099Bond Future 5.72  0.00 

R203 On  07-November-13 11/04/2013  6.01 2 22Bond Future 1741  0.00 Call

R203 On  07-November-13 11/04/2013  571.00 108 108108Bond Future 107680  0.00 Call

R203 On  07-November-13 11/04/2013  5.71 1 11Bond Future 1123  15.00 Call

R203 On  07-November-13 11/04/2013  6.00 2 22Bond Future 1718  0.00 Call

R203 On  07-November-13 11/04/2013  5.99 2 22Bond Future 1695  0.00 Call

R203 On  07-November-13 11/04/2013  5.99 1 11Bond Future 745  0.00 Put
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R203 On  07-November-13 11/04/2013  6.00 1 11Bond Future 732  0.00 Put

R203 On  07-November-13 11/04/2013  5.71 1 11Bond Future 1170  0.00 Put

R203 On  07-November-13 11/04/2013  571.00 0 00Bond Future 0  0.00 Put

R203 On  07-November-13 11/04/2013  6.01 1 11Bond Future 719  0.00 Put

R203 On  06-February-14 11/04/2013 111.4547 111.4547111.3917Bond Future 5.75  0.00 

R203 On  06-February-14 11/04/2013  6.16 2 22Bond Future 2120  0.00 Call

R203 On  06-February-14 11/04/2013  5.95 2 22Bond Future 1679  16.00 Call

R203 On  06-February-14 11/04/2013  6.15 2 22Bond Future 2098  0.00 Call

R203 On  06-February-14 11/04/2013  6.14 2 22Bond Future 2076  0.00 Call

R203 On  06-February-14 11/04/2013  6.14 1 11Bond Future 775  0.00 Put

R203 On  06-February-14 11/04/2013  6.15 1 11Bond Future 764  0.00 Put

R203 On  06-February-14 11/04/2013  5.95 1 11Bond Future 1008  0.00 Put

R203 On  06-February-14 11/04/2013  6.16 1 11Bond Future 753  0.00 Put

R204 On  02-May-13 11/04/2013 112.8553 112.8553112.7308Bond Future 5.94  5,663.00 

R204 On  02-May-13 11/04/2013  6.29 2 22Bond Future 1795  0.00 Call

R204 On  02-May-13 11/04/2013  6.30 2 22Bond Future 1839  0.00 Call

R204 On  02-May-13 11/04/2013  6.31 2 22Bond Future 1884  0.00 Call

R204 On  02-May-13 11/04/2013  6.31 0 00Bond Future 50  0.00 Put

R204 On  02-May-13 11/04/2013  6.30 0 00Bond Future 54  0.00 Put

R204 On  02-May-13 11/04/2013  6.29 0 00Bond Future 59  0.00 Put

R204 On  01-August-13 11/04/2013 110.2996 110.2996110.1735Bond Future 5.98  0.00 

R204 On  01-August-13 11/04/2013  110.75 101 101101Bond Future 101290  0.00 Call

R204 On  01-August-13 11/04/2013  110.75 0 00Bond Future 0  0.00 Put

R204 On  07-November-13 11/04/2013 111.8853 111.8853111.7573Bond Future 6.01  0.00 

R204 On  07-November-13 11/04/2013  7.00 5 55Bond Future 4675  0.00 Call

R204 On  07-November-13 11/04/2013  6.29 2 22Bond Future 2271  0.00 Call

R204 On  07-November-13 11/04/2013  6.30 2 22Bond Future 2300  0.00 Call

R204 On  07-November-13 11/04/2013  6.31 2 22Bond Future 2329  0.00 Call

R204 On  07-November-13 11/04/2013  6.31 1 11Bond Future 990  0.00 Put

R204 On  07-November-13 11/04/2013  6.30 1 11Bond Future 1006  0.00 Put

R204 On  07-November-13 11/04/2013  6.29 1 11Bond Future 1022  0.00 Put

R204 On  07-November-13 11/04/2013  7.00 0 00Bond Future 286  1,270.00 Put

R204 On  06-February-14 11/04/2013 109.3629 109.3629109.2332Bond Future 6.05  0.00 

R204 On  06-February-14 11/04/2013  6.40 3 33Bond Future 2732  0.00 Call
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R204 On  06-February-14 11/04/2013  6.39 3 33Bond Future 2704  0.00 Call

R204 On  06-February-14 11/04/2013  6.41 3 33Bond Future 2759  0.00 Call

R204 On  06-February-14 11/04/2013  6.41 1 11Bond Future 1204  0.00 Put

R204 On  06-February-14 11/04/2013  6.39 1 11Bond Future 1234  0.00 Put

R204 On  06-February-14 11/04/2013  6.40 1 11Bond Future 1219  0.00 Put

R206 On  02-May-13 11/04/2013 103.8031 103.8031103.8070Bond Future 5.26  23.00 

R206 On  02-May-13 11/04/2013  3.39 0 00Bond Future 0  0.00 Call

R206 On  02-May-13 11/04/2013  3.41 0 00Bond Future 0  0.00 Call

R206 On  02-May-13 11/04/2013  3.40 0 00Bond Future 0  0.00 Call

R206 On  02-May-13 11/04/2013  3.40 1 11Bond Future 1281  0.00 Put

R206 On  02-May-13 11/04/2013  3.41 1 11Bond Future 1274  0.00 Put

R206 On  02-May-13 11/04/2013  3.39 1 11Bond Future 1288  0.00 Put

R206 On  01-August-13 11/04/2013 101.3939 101.3939101.3980Bond Future 5.23  0.00 

R206 On  01-August-13 11/04/2013  103.94 30 3030Bond Future 30400  0.00 Call

R206 On  01-August-13 11/04/2013  103.94 0 00Bond Future 0  0.00 Put

R206 On  07-November-13 11/04/2013 102.8517 102.8517102.8556Bond Future 4.96  0.00 

R206 On  07-November-13 11/04/2013  4.29 0 00Bond Future 6  0.00 Call

R206 On  07-November-13 11/04/2013  4.31 0 00Bond Future 6  0.00 Call

R206 On  07-November-13 11/04/2013  4.30 0 00Bond Future 6  0.00 Call

R206 On  07-November-13 11/04/2013  4.30 0 00Bond Future 124  0.00 Put

R206 On  07-November-13 11/04/2013  4.31 0 00Bond Future 123  0.00 Put

R206 On  07-November-13 11/04/2013  4.29 0 00Bond Future 126  0.00 Put

R207 On  02-May-13 11/04/2013 108.4112 108.4112108.3570Bond Future 6.12  7,827.00 

R207 On  02-May-13 11/04/2013  6.44 2 22Bond Future 1873  0.00 Call

R207 On  02-May-13 11/04/2013  6.46 2 22Bond Future 1971  0.00 Call

R207 On  02-May-13 11/04/2013  6.45 2 22Bond Future 1922  0.00 Call

R207 On  02-May-13 11/04/2013  6.45 0 00Bond Future 86  0.00 Put

R207 On  02-May-13 11/04/2013  6.46 0 00Bond Future 80  0.00 Put

R207 On  02-May-13 11/04/2013  6.44 0 00Bond Future 93  0.00 Put

R207 On  01-August-13 11/04/2013 106.1875 106.1875106.1326Bond Future 6.16  113.00 

R207 On  01-August-13 11/04/2013  106.18 99 9999Bond Future 98561  0.00 Call

R207 On  01-August-13 11/04/2013  106.18 0 00Bond Future 0  0.00 Put

R207 On  07-November-13 11/04/2013 107.7142 107.7142107.6584Bond Future 6.20  0.00 
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R207 On  07-November-13 11/04/2013  6.69 3 33Bond Future 3429  0.00 Call

R207 On  07-November-13 11/04/2013  6.71 4 44Bond Future 3501  0.00 Call

R207 On  07-November-13 11/04/2013  6.70 4 43Bond Future 3465  0.00 Call

R207 On  07-November-13 11/04/2013  6.70 1 11Bond Future 901  0.00 Put

R207 On  07-November-13 11/04/2013  6.71 1 11Bond Future 887  0.00 Put

R207 On  07-November-13 11/04/2013  6.69 1 11Bond Future 916  0.00 Put

R207 On  06-February-14 11/04/2013 105.5268 105.5268105.4703Bond Future 6.24  0.00 

R207 On  06-February-14 11/04/2013  6.66 4 43Bond Future 3460  0.00 Call

R207 On  06-February-14 11/04/2013  6.64 3 33Bond Future 3395  0.00 Call

R207 On  06-February-14 11/04/2013  6.65 3 33Bond Future 3427  0.00 Call

R207 On  06-February-14 11/04/2013  6.65 1 11Bond Future 1390  0.00 Put

R207 On  06-February-14 11/04/2013  6.64 1 11Bond Future 1406  0.00 Put

R207 On  06-February-14 11/04/2013  6.66 1 11Bond Future 1373  0.00 Put

R208 On  02-May-13 11/04/2013 103.8820 103.8820103.8848Bond Future 6.23  14,192.00 

R208 On  02-May-13 11/04/2013  6.64 3 33Bond Future 2596  0.00 Call

R208 On  02-May-13 11/04/2013  6.66 3 33Bond Future 2710  0.00 Call

R208 On  02-May-13 11/04/2013  6.65 3 33Bond Future 2653  0.00 Call

R208 On  02-May-13 11/04/2013  6.65 0 00Bond Future 49  0.00 Put

R208 On  02-May-13 11/04/2013  6.66 0 00Bond Future 45  0.00 Put

R208 On  02-May-13 11/04/2013  6.64 0 00Bond Future 53  0.00 Put

R208 On  01-August-13 11/04/2013 105.2357 105.2357105.2385Bond Future 6.27  3,000.00 

R208 On  01-August-13 11/04/2013  101.40 96 9696Bond Future 96194  0.00 Call

R208 On  01-August-13 11/04/2013  101.40 0 00Bond Future 0  0.00 Put

R208 On  07-November-13 11/04/2013 103.3522 103.3522103.3550Bond Future 6.31  0.00 

R208 On  07-November-13 11/04/2013  7.50 7 77Bond Future 7098  0.00 Call

R208 On  07-November-13 11/04/2013  6.79 4 44Bond Future 3942  0.00 Call

R208 On  07-November-13 11/04/2013  6.81 4 44Bond Future 4022  0.00 Call

R208 On  07-November-13 11/04/2013  6.80 4 44Bond Future 3982  0.00 Call

R208 On  07-November-13 11/04/2013  6.80 1 11Bond Future 1128  0.00 Put

R208 On  07-November-13 11/04/2013  6.81 1 11Bond Future 1111  0.00 Put

R208 On  07-November-13 11/04/2013  6.79 1 11Bond Future 1145  0.00 Put

R208 On  07-November-13 11/04/2013  7.50 0 00Bond Future 336  1,520.00 Put

R208 On  06-February-14 11/04/2013 104.7456 104.7456104.7484Bond Future 6.35  0.00 

R208 On  06-February-14 11/04/2013  6.75 4 44Bond Future 3958  0.00 Call
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R208 On  06-February-14 11/04/2013  6.76 4 44Bond Future 3995  0.00 Call

R208 On  06-February-14 11/04/2013  6.74 4 44Bond Future 3922  0.00 Call

R208 On  06-February-14 11/04/2013  6.74 2 22Bond Future 1704  0.00 Put

R208 On  06-February-14 11/04/2013  6.76 2 22Bond Future 1664  0.00 Put

R208 On  06-February-14 11/04/2013  6.75 2 22Bond Future 1684  0.00 Put

R209 On  02-May-13 11/04/2013 83.6076 83.607683.4755Bond Future 7.88  10,551.00 

R209 On  02-May-13 11/04/2013  7.99 2 22Bond Future 1793  0.00 Call

R209 On  02-May-13 11/04/2013  8.01 2 22Bond Future 1907  0.00 Call

R209 On  02-May-13 11/04/2013  8.00 2 22Bond Future 1849  0.00 Call

R209 On  02-May-13 11/04/2013  8.00 1 11Bond Future 750  0.00 Put

R209 On  02-May-13 11/04/2013  8.01 1 11Bond Future 718  0.00 Put

R209 On  02-May-13 11/04/2013  7.99 1 11Bond Future 783  0.00 Put

R209 On  01-August-13 11/04/2013 84.6971 84.697184.5632Bond Future 7.94  0.00 

R209 On  01-August-13 11/04/2013  79.36 75 7575Bond Future 74614  0.00 Call

R209 On  01-August-13 11/04/2013  79.36 0 00Bond Future 0  0.00 Put

R209 On  07-November-13 11/04/2013 82.7700 82.770082.6341Bond Future 8.00  0.00 

R209 On  07-November-13 11/04/2013  9.50 13 1312Bond Future 12475  0.00 Call

R209 On  07-November-13 11/04/2013  8.79 8 88Bond Future 8305  0.00 Call

R209 On  07-November-13 11/04/2013  8.81 9 98Bond Future 8420  0.00 Call

R209 On  07-November-13 11/04/2013  8.80 8 88Bond Future 8362  0.00 Call

R209 On  07-November-13 11/04/2013  8.80 2 22Bond Future 1694  0.00 Put

R209 On  07-November-13 11/04/2013  8.81 2 22Bond Future 1673  0.00 Put

R209 On  07-November-13 11/04/2013  8.79 2 22Bond Future 1715  0.00 Put

R209 On  07-November-13 11/04/2013  9.50 1 11Bond Future 641  980.00 Put

R209 On  06-February-14 11/04/2013 83.8858 83.885883.7482Bond Future 8.06  0.00 

R209 On  06-February-14 11/04/2013  8.55 8 87Bond Future 7429  0.00 Call

R209 On  06-February-14 11/04/2013  8.56 8 87Bond Future 7479  0.00 Call

R209 On  06-February-14 11/04/2013  8.54 7 77Bond Future 7378  0.00 Call

R209 On  06-February-14 11/04/2013  8.54 3 33Bond Future 3316  0.00 Put

R209 On  06-February-14 11/04/2013  8.56 3 33Bond Future 3255  0.00 Put

R209 On  06-February-14 11/04/2013  8.55 3 33Bond Future 3285  0.00 Put

R210 On  02-May-13 11/04/2013 166.9924 166.9924167.9426Bond Future 167.94  1,244.00 

R210 On  02-May-13 11/04/2013  161.14 6 67Bond Future 6803  0.00 Call
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R210 On  02-May-13 11/04/2013  161.16 6 67Bond Future 6783  0.00 Call

R210 On  02-May-13 11/04/2013  161.15 6 67Bond Future 6793  0.00 Call

R210 On  02-May-13 11/04/2013  161.15 0 00Bond Future 0  0.00 Put

R210 On  02-May-13 11/04/2013  161.16 0 00Bond Future 0  0.00 Put

R210 On  02-May-13 11/04/2013  161.14 0 00Bond Future 0  0.00 Put

R211 On  02-May-13 11/04/2013 129.5221 129.5221129.8930Bond Future 129.89  529.00 

R211 On  02-May-13 11/04/2013  125.69 4 44Bond Future 4203  0.00 Call

R211 On  02-May-13 11/04/2013  125.70 4 44Bond Future 4193  0.00 Call

R211 On  02-May-13 11/04/2013  125.71 4 44Bond Future 4183  0.00 Call

R211 On  02-May-13 11/04/2013  125.71 0 00Bond Future 0  0.00 Put

R211 On  02-May-13 11/04/2013  125.70 0 00Bond Future 0  0.00 Put

R211 On  02-May-13 11/04/2013  125.69 0 00Bond Future 0  0.00 Put

R212 On  02-May-13 11/04/2013 138.2043 138.2043138.3643Bond Future 138.36  21,870.00 

R212 On  02-May-13 11/04/2013  131.09 7 77Bond Future 7274  0.00 Call

R212 On  02-May-13 11/04/2013  131.11 7 77Bond Future 7254  0.00 Call

R212 On  02-May-13 11/04/2013  131.10 7 77Bond Future 7264  0.00 Call

R212 On  02-May-13 11/04/2013  131.10 0 00Bond Future 0  0.00 Put

R212 On  02-May-13 11/04/2013  131.11 0 00Bond Future 0  0.00 Put

R212 On  02-May-13 11/04/2013  131.09 0 00Bond Future 0  0.00 Put

R213 On  02-May-13 11/04/2013 95.5774 95.577495.3966Bond Future 7.61  8,753.00 

R213 On  02-May-13 11/04/2013  7.84 3 33Bond Future 2502  0.00 Call

R213 On  02-May-13 11/04/2013  7.85 3 33Bond Future 2571  0.00 Call

R213 On  02-May-13 11/04/2013  7.86 3 33Bond Future 2641  0.00 Call

R213 On  02-May-13 11/04/2013  7.86 0 00Bond Future 352  0.00 Put

R213 On  02-May-13 11/04/2013  7.85 0 00Bond Future 371  0.00 Put

R213 On  02-May-13 11/04/2013  7.84 0 00Bond Future 392  0.00 Put

R213 On  01-August-13 11/04/2013 96.8230 96.823096.6398Bond Future 7.67  0.00 

R213 On  01-August-13 11/04/2013  91.25 86 8686Bond Future 86025  0.00 Call

R213 On  01-August-13 11/04/2013  91.25 0 00Bond Future 0  0.00 Put

R213 On  07-November-13 11/04/2013 94.6774 94.677494.4916Bond Future 7.73  0.00 

R213 On  07-November-13 11/04/2013  8.59 9 99Bond Future 8714  0.00 Call

R213 On  07-November-13 11/04/2013  8.61 9 99Bond Future 8836  0.00 Call
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R213 On  07-November-13 11/04/2013  8.60 9 99Bond Future 8775  0.00 Call

R213 On  07-November-13 11/04/2013  8.60 1 11Bond Future 1408  0.00 Put

R213 On  07-November-13 11/04/2013  8.61 1 11Bond Future 1390  0.00 Put

R213 On  07-November-13 11/04/2013  8.59 1 11Bond Future 1427  0.00 Put

R213 On  06-February-14 11/04/2013 95.9539 95.953995.7655Bond Future 7.79  0.00 

R213 On  06-February-14 11/04/2013  8.31 8 87Bond Future 7465  0.00 Call

R213 On  06-February-14 11/04/2013  8.29 7 77Bond Future 7360  0.00 Call

R213 On  06-February-14 11/04/2013  8.30 8 87Bond Future 7412  0.00 Call

R213 On  06-February-14 11/04/2013  8.30 3 33Bond Future 3065  0.00 Put

R213 On  06-February-14 11/04/2013  8.29 3 33Bond Future 3095  0.00 Put

R213 On  06-February-14 11/04/2013  8.31 3 33Bond Future 3035  0.00 Put

R214 On  02-May-13 11/04/2013 85.4367 85.436785.2470Bond Future 7.93  1,904.00 

R214 On  02-May-13 11/04/2013  84.31 77 7776Bond Future 76467  0.00 Call

R214 On  02-May-13 11/04/2013  84.31 0 00Bond Future 0  0.00 Put

R214 On  01-August-13 11/04/2013 86.5501 86.550186.3579Bond Future 7.98  0.00 

R214 On  01-August-13 11/04/2013  84.31 76 7676Bond Future 75910  0.00 Call

R214 On  01-August-13 11/04/2013  84.31 0 00Bond Future 0  0.00 Put

Page 15 of 15 2013/04/11, 06:07:23PM


