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Interest Rates & Currency Derivatives

Derivatives Monthly Statistics Report

For January 2013
Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
10/01/2013 0106 On 22-December-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
10/01/2013 0357 On 15-September-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
10/01/2013 0403 On 21-December-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
10/01/2013 0457 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
10/01/2013 0703 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
10/01/2013 0757 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
10/01/2013 0804 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
10/01/2013 0807 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
10/01/2013 0857 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
10/01/2013 0904 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
10/01/2013 0908 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
10/01/2013 0957 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
10/01/2013 0986 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
10/01/2013 1386 On 28-February-31 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
10/01/2013 1409 On 28-February-41 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
10/01/2013 2025 On 07-February-13 Bond Future 114.56 114.5502 114.5600 114.5502 0.00
10/01/2013 2025 On 07-February-13 110.99 Call Bond Future 3570 4 3570 4 0.00
10/01/2013 2025 On 07-February-13 111.00 Call Bond Future 3560 4 3560 4 0.00
10/01/2013 2025 On 07-February-13 111.01 Call Bond Future 3550 4 3550 4 0.00
10/01/2013 2025 On 07-February-13 111.01 Put Bond Future 0 0 0 0 0.00
10/01/2013 2025 On 07-February-13 111.00 Put Bond Future 0 0 0 0 0.00
10/01/2013 2025 On 07-February-13 110.99 Put Bond Future 0 0 0 0 0.00
10/01/2013 2038 On 07-February-13 Bond Future 114.95 114.9383 114.9504 114.9383 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
10/01/2013 2038 On 07-February-13 105.99 Call Bond Future 8960 9 8960 9 0.00
10/01/2013 2038 On 07-February-13 106.01 Call Bond Future 8940 9 8940 9 0.00
10/01/2013 2038 On 07-February-13 106.00 Call Bond Future 8950 9 8950 9 0.00
10/01/2013 2038 On 07-February-13 106.00 Put Bond Future 0 0 0 0 0.00
10/01/2013 2038 On 07-February-13 106.01 Put Bond Future 0 0 0 0 0.00
10/01/2013 2038 On 07-February-13 105.99 Put Bond Future 0 0 0 0 0.00
10/01/2013 2050 On 07-February-13 Bond Future 120.44 120.4236 120.4368 120.4236 122.00
10/01/2013 2050 On 07-February-13 112.99 Call Bond Future 7447 7 7447 7 0.00
10/01/2013 2050 On 07-February-13 113.00 Call Bond Future 7437 7 7437 7 0.00
10/01/2013 2050 On 07-February-13 113.01 Call Bond Future 7427 7 7427 7 0.00
10/01/2013 2050 On 07-February-13 113.01 Put Bond Future 0 0 0 0 0.00
10/01/2013 2050 On 07-February-13 113.00 Put Bond Future 0 0 0 0 0.00
10/01/2013 2050 On 07-February-13 112.99 Put Bond Future 0 0 0 0 0.00
10/01/2013 5701 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
10/01/2013 5706 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
10/01/2013 8607 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
10/01/2013 8608 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
10/01/2013 8657 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
10/01/2013 Al03 On 09-March-16 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
10/01/2013 AL7T On 07-February-13 Index Future 492.91 493.0970 492.9110 493.0970 12.00
10/01/2013 AL7T On 02-May-13 Index Future 499.12 499.3130 499.1240 499.3130 0.00
10/01/2013 ALBI On 07-February-13 Index Future 440.12 439.9960 440.1200 439.9960 1,070.00
10/01/2013 ALBI On 02-May-13 Index Future 445.67 445.5430 445.6680 445.5430 0.00
10/01/2013 C023 On 28-February-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
10/01/2013 C025 On 31-January-25 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
10/01/2013 C038 On 31-January-38 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
10/01/2013 C048 On 28-February-48 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
10/01/2013 C050 On 31-December-50 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
10/01/2013 C157 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
10/01/2013 C186 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
10/01/2013 C189 On 01-April-13 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
10/01/2013 C197 On 07-December-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
10/01/2013 C201 On 22-December-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
10/01/2013 C202 On 07-December-33 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
10/01/2013 C203 On 15-September-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
10/01/2013 C204 On 21-December-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
10/01/2013 C206 On 15-January-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
10/01/2013 C207 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
10/01/2013 C208 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
10/01/2013 C209 On 31-March-36 Price Contribution 6.25 6.2500 6.2500 6.2500 0.00
10/01/2013 C210 On 31-March-28 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
10/01/2013 C211 On 31-January-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
10/01/2013 C212 On 31-January-22 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
10/01/2013 C213 On 28-February-31 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
10/01/2013 C214 On 28-February-41 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
10/01/2013 CES1 On 20-April-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
10/01/2013 CS23 On 25-January-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
10/01/2013 CS26 On 02-April-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
10/01/2013 CS33 On 15-September-33 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
10/01/2013 EL28 On 07-February-13 Bond Future 114.58 114.5647 114.5773 114.5647 0.00
10/01/2013 EL28 On 07-February-13 112.99 Call Bond Future 1587 2 1587 2 0.00
10/01/2013 EL28 On 07-February-13 113.01 Call Bond Future 1567 2 1567 2 0.00
10/01/2013 EL28 On 07-February-13 113.00 Call Bond Future 1577 2 1577 2 0.00
10/01/2013 EL28 On 07-February-13 113.00 Put Bond Future 0 0 0 0 0.00
10/01/2013 EL28 On 07-February-13 113.01 Put Bond Future 0 0 0 0 0.00
10/01/2013 EL28 On 07-February-13 112.99 Put Bond Future 0 0 0 0 0.00
10/01/2013 ES33 On 07-February-13 Bond Future 8.54 92.9494 8.5354 92.9494 303.00
10/01/2013 ES33 On 07-February-13 8.54 Call Bond Future 41 0 41 0 0.00
10/01/2013 ES33 On 07-February-13 8.55 Call Bond Future 129 0 129 0 0.00
10/01/2013 ES33 On 07-February-13 8.56 Call Bond Future 218 0 218 0 0.00
10/01/2013 ES33 On 07-February-13 8.56 Put Bond Future 0 0 0 0 0.00
10/01/2013 ES33 On 07-February-13 8.55 Put Bond Future 0 0 0 0 0.00
10/01/2013 ES33 On 07-February-13 8.54 Put Bond Future 0 0 0 0 0.00
10/01/2013 GOVI On 07-February-13 GOV 440.07 439.9370 440.0690 439.9370 335.00
10/01/2013 GOVI On 07-February-13 432.99 Call GOV 70790 7 70790 7 0.00
10/01/2013 GOVI On 07-February-13 433.00 Call GoVvI 70690 7 70690 7 0.00
10/01/2013 GOVI On 07-February-13 433.01 Call GOV 70590 7 70590 7 0.00
10/01/2013 GOVI On 07-February-13 433.01 Put GovI 0 0 0 0 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest

Put Closing MTM Closing Price
10/01/2013 GOVI On 07-February-13 433.00 Put GovI 0 0 0 0 0.00
10/01/2013 GOVI On 07-February-13 432.99 Put GovVvI 0 0 0 0 0.00
10/01/2013 GOVI On 02-May-13 GOV 445.62 445.4830 445.6160 445.4830 0.00
10/01/2013 GOVI On 02-May-13 432.99 Call GovI 126260 12 126260 12 0.00
10/01/2013 GOVI On 02-May-13 433.00 Call GovI 126160 12 126160 12 0.00
10/01/2013 GOVI On 02-May-13 433.01 Call GOV 126060 12 126060 12 0.00
10/01/2013 GOVI On 02-May-13 433.01 Put GovI 0 0 0 0 0.00
10/01/2013 GOVI On 02-May-13 433.00 Put GovI 0 0 0 0 0.00
10/01/2013 GOVI On 02-May-13 432.99 Put GOV 0 0 0 0 0.00
10/01/2013 GVIX On 01-January-29 LIVE INDEX 110.00 110.0000 110.0000 110.0000 0.00
10/01/2013 IGOV On 07-February-13 Index Future 200.99 201.0240 200.9860 201.0240 608.00
10/01/2013 IGOV On 02-May-13 Index Future 203.52 203.5580 203.5200 203.5580 0.00
10/01/2013 ILBI On 07-February-13 Index Future 544.45 544.3300 544.4450 544.3300 183.00
10/01/2013 J157 On 15-September-15 Interest Rate Swap 8.82 0.0200 8.8220 0.0200 0.00
10/01/2013 J186 On 21-December-26 Interest Rate Swap 8.68 0.1077 8.6830 0.1077 0.00
10/01/2013 J201 On 22-December-14 Interest Rate Swap 8.66 0.0514 8.6550 0.0514 0.00
10/01/2013 J203 On 15-September-17 Interest Rate Swap 8.98 0.0847 8.9750 0.0847 0.00
10/01/2013 J204 On 21-December-18 Interest Rate Swap 8.96 0.0958 8.9620 0.0958 0.00
10/01/2013 J207 On 15-January-20 Interest Rate Swap 9.00 0.0691 8.9970 0.0691 0.00
10/01/2013 JBAF On 16-January-13 Jibar Tradeable Future 5.08 94.9100 5.0800 94.9100 0.00
10/01/2013 JBAF On 20-February-13 Jibar Tradeable Future 5.03 94.9700 5.0300 94.9700 0.00
10/01/2013 JBAF On 20-March-13 Jibar Tradeable Future 5.00 94.9900 5.0000 94.9900 1,000.00
10/01/2013 JBAF On 17-April-13 Jibar Tradeable Future 4.94 95.0200 4.9400 95.0200 0.00
10/01/2013 JBAF On 15-May-13 Jibar Tradeable Future 4.93 95.0400 4.9300 95.0400 0.00
10/01/2013 JBAF On 19-June-13 Jibar Tradeable Future 4.90 95.0600 4.9000 95.0600 500.00
10/01/2013 JBAF On 18-September-13 Jibar Tradeable Future 4.89 95.0600 4.8900 95.0600 2,200.00
10/01/2013 JBAF On 18-December-13 Jibar Tradeable Future 4.93 95.0200 4.9300 95.0200 2,000.00
10/01/2013 JBAF On 19-March-14 Jibar Tradeable Future 5.02 94.9200 5.0200 94.9200 1,500.00
10/01/2013 JBAF On 18-June-14 Jibar Tradeable Future 5.13 94.8000 5.1300 94.8000 800.00
10/01/2013 JBAF On 17-September-14 Jibar Tradeable Future 5.26 94.6600 5.2600 94.6600 0.00
10/01/2013 JBAF On 17-December-14 Jibar Tradeable Future 5.40 94.5000 5.4000 94.5000 0.00
10/01/2013 OTH1 On 02-May-13 Index Future 427.80 427.8020 427.8020 427.8020 0.00
10/01/2013 R023 On 07-February-13 Bond Future 6.62 111.7592 6.6197 111.7592 1,630.00
10/01/2013 R023 On 07-February-13 7.04 Call Bond Future 3146 3 3146 3 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest

Put Closing MTM Closing Price
10/01/2013 R023 On 07-February-13 7.06 Call Bond Future 3293 3 3293 3 0.00
10/01/2013 R023 On 07-February-13 7.05 Call Bond Future 3219 3 3219 3 0.00
10/01/2013 R023 On 07-February-13 7.05 Put Bond Future 0 0 0 0 0.00
10/01/2013 R023 On 07-February-13 7.06 Put Bond Future 0 0 0 0 0.00
10/01/2013 R023 On 07-February-13 7.04 Put Bond Future 0 0 0 0 0.00
10/01/2013 R023 On 02-May-13 Bond Future 6.66 109.1995 6.6621 109.1995 2.00
10/01/2013 R023 On 02-May-13 7.04 Call Bond Future 2777 3 2777 3 0.00
10/01/2013 R023 On 02-May-13 7.05 Call Bond Future 2849 3 2849 3 0.00
10/01/2013 R023 On 02-May-13 7.06 Call Bond Future 2921 3 2921 3 0.00
10/01/2013 R023 On 02-May-13 7.06 Put Bond Future 0 0 0 0 0.00
10/01/2013 R023 On 02-May-13 7.05 Put Bond Future 0 0 0 0 0.00
10/01/2013 R023 On 02-May-13 7.04 Put Bond Future 0 0 0 0 0.00
10/01/2013 R023 On 01-August-13 Bond Future 6.71 110.6424 6.7087 110.6424 0.00
10/01/2013 R023 On 01-August-13 7.29 Call Bond Future 4137 4 4137 4 0.00
10/01/2013 R023 On 01-August-13 7.31 Call Bond Future 4276 4 4276 4 0.00
10/01/2013 R023 On 01-August-13 7.30 Call Bond Future 4207 4 4207 4 0.00
10/01/2013 R023 On 01-August-13 7.30 Put Bond Future 0 0 0 0 0.00
10/01/2013 R023 On 01-August-13 7.31 Put Bond Future 0 0 0 0 0.00
10/01/2013 R023 On 01-August-13 7.29 Put Bond Future 0 0 0 0 0.00
10/01/2013 R157 On 07-February-13 Bond Future 5.31 125.1783 5.3116 125.1783 7,423.00
10/01/2013 R157 On 07-February-13 6.28 Call Bond Future 2557 3 2557 3 0.00
10/01/2013 R157 On 07-February-13 6.50 Call Bond Future 3128 3 3128 3 0.00
10/01/2013 R157 On 07-February-13 6.70 Call Bond Future 3644 4 3644 4 0.00
10/01/2013 R157 On 07-February-13 6.75 Call Bond Future 3772 4 3772 4 0.00
10/01/2013 R157 On 07-February-13 6.80 Call Bond Future 3901 4 3901 4 0.00
10/01/2013 R157 On 07-February-13 6.80 Put Bond Future 0 0 0 0 0.00
10/01/2013 R157 On 07-February-13 6.75 Put Bond Future 0 0 0 0 0.00
10/01/2013 R157 On 07-February-13 6.70 Put Bond Future 0 0 0 0 0.00
10/01/2013 R157 On 07-February-13 6.50 Put Bond Future 0 0 0 0 0.00
10/01/2013 R157 On 07-February-13 6.28 Put Bond Future 0 0 0 0 0.00
10/01/2013 R157 On 02-May-13 Bond Future 5.31 119.8924 5.3119 119.8924 13,141.00
10/01/2013 R157 On 02-May-13 5.35 Call Bond Future 542 1 542 1 0.00
10/01/2013 R157 On 02-May-13 5.34 Call Bond Future 528 1 528 1 0.00
10/01/2013 R157 On 02-May-13 5.36 Call Bond Future 555 1 555 1 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
10/01/2013 R157 On 02-May-13 5.36 Put Bond Future 438 0 438 0 0.00
10/01/2013 R157 On 02-May-13 5.34 Put Bond Future 460 0 460 0 0.00
10/01/2013 R157 On 02-May-13 5.35 Put Bond Future 449 0 449 0 0.00
10/01/2013 R157 On 07-November-13 Bond Future 5.31 116.3796 5.3090 116.3796 0.00
10/01/2013 R157 On 07-November-13 5.60 Call Bond Future 1012 1 1012 1 0.00
10/01/2013 R157 On 07-November-13 5.61 Call Bond Future 1024 1 1024 1 0.00
10/01/2013 R157 On 07-November-13 5.59 Call Bond Future 1000 1 1000 1 0.00
10/01/2013 R157 On 07-November-13 5.59 Put Bond Future 469 0 469 0 0.00
10/01/2013 R157 On 07-November-13 5.61 Put Bond Future 455 0 455 0 0.00
10/01/2013 R157 On 07-November-13 5.60 Put Bond Future 462 0 462 0 0.00
10/01/2013 R186 On 07-February-13 Bond Future 7.1 130.9993 7.1068 130.9993 57,247.00
10/01/2013 R186 On 07-February-13 7.00 Call Bond Future 1169 1 1169 1 10,300.00
10/01/2013 R186 On 07-February-13 7.25 Call Bond Future 2516 2 2516 2 670.00
10/01/2013 R186 On 07-February-13 7.29 Call Bond Future 2786 3 2786 3 0.00
10/01/2013 R186 On 07-February-13 8.50 Call Bond Future 13502 13 13502 13 0.00
10/01/2013 R186 On 07-February-13 8.55 Call Bond Future 13949 14 13949 14 0.00
10/01/2013 R186 On 07-February-13 8.32 Call Bond Future 11875 12 11875 12 0.00
10/01/2013 R186 On 07-February-13 8.45 Call Bond Future 13053 13 13053 13 0.00
10/01/2013 R186 On 07-February-13 8.47 Call Bond Future 13233 13 13233 13 0.00
10/01/2013 R186 On 07-February-13 7.50 Call Bond Future 4402 4 4402 4 575.00
10/01/2013 R186 On 07-February-13 8.00 Call Bond Future 8921 9 8921 9 0.00
10/01/2013 R186 On 07-February-13 7.75 Call Bond Future 6605 7 6605 7 1,000.00
10/01/2013 R186 On 07-February-13 7.75 Put Bond Future 111 0 111 0 0.00
10/01/2013 R186 On 07-February-13 8.00 Put Bond Future 27 0 27 0 150.00
10/01/2013 R186 On 07-February-13 7.50 Put Bond Future 377 0 377 0 0.00
10/01/2013 R186 On 07-February-13 8.47 Put Bond Future 1 0 1 0 0.00
10/01/2013 R186 On 07-February-13 8.45 Put Bond Future 1 0 1 0 0.00
10/01/2013 R186 On 07-February-13 8.32 Put Bond Future 3 0 3 0 2,000.00
10/01/2013 R186 On 07-February-13 8.55 Put Bond Future 0 0 0 0 0.00
10/01/2013 R186 On 07-February-13 8.50 Put Bond Future 1 0 1 0 0.00
10/01/2013 R186 On 07-February-13 7.29 Put Bond Future 889 1 889 1 100.00
10/01/2013 R186 On 07-February-13 7.25 Put Bond Future 1029 1 1029 1 0.00
10/01/2013 R186 On 07-February-13 7.00 Put Bond Future 2294 2 2294 2 0.00
10/01/2013 R186 On 02-May-13 Bond Future 7.16 132.5856 7.1594 132.5856 27.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
10/01/2013 R186 On 02-May-13 7.40 Call Bond Future 4811 5 4811 5 0.00
10/01/2013 R186 On 02-May-13 7.41 Call Bond Future 4873 5 4873 5 0.00
10/01/2013 R186 On 02-May-13 7.39 Call Bond Future 4750 5 4750 5 0.00
10/01/2013 R186 On 02-May-13 7.39 Put Bond Future 2410 2 2410 2 0.00
10/01/2013 R186 On 02-May-13 7.41 Put Bond Future 2333 2 2333 2 0.00
10/01/2013 R186 On 02-May-13 7.40 Put Bond Future 2371 2 2371 2 0.00
10/01/2013 R186 On 07-November-13 Bond Future 7.28 130.8691 7.2835 130.8691 0.00
10/01/2013 R186 On 07-November-13 8.15 Call Bond Future 10834 11 10834 11 0.00
10/01/2013 R186 On 07-November-13 8.16 Call Bond Future 10898 11 10898 11 0.00
10/01/2013 R186 On 07-November-13 8.75 Call Bond Future 14816 15 14816 15 0.00
10/01/2013 R186 On 07-November-13 8.14 Call Bond Future 10769 11 10769 11 0.00
10/01/2013 R186 On 07-November-13 8.14 Put Bond Future 2701 3 2701 3 0.00
10/01/2013 R186 On 07-November-13 8.75 Put Bond Future 1432 1 1432 1 130.00
10/01/2013 R186 On 07-November-13 8.16 Put Bond Future 2650 3 2650 3 0.00
10/01/2013 R186 On 07-November-13 8.15 Put Bond Future 2675 3 2675 3 0.00
10/01/2013 R189 On 07-February-13 Bond Future 217.97 217.9647 217.9723 217.9647 154.00
10/01/2013 R189 On 07-February-13 212.99 Call Bond Future 4982 5 4982 5 0.00
10/01/2013 R189 On 07-February-13 213.01 Call Bond Future 4962 5 4962 5 0.00
10/01/2013 R189 On 07-February-13 213.00 Call Bond Future 4972 5 4972 5 0.00
10/01/2013 R189 On 07-February-13 213.00 Put Bond Future 0 0 0 0 0.00
10/01/2013 R189 On 07-February-13 213.01 Put Bond Future 0 0 0 0 0.00
10/01/2013 R189 On 07-February-13 212.99 Put Bond Future 0 0 0 0 0.00
10/01/2013 R197 On 07-February-13 Bond Future 287.00 287.2259 286.9978 287.2259 2,633.00
10/01/2013 R197 On 07-February-13 278.99 Call Bond Future 8008 8 8008 8 0.00
10/01/2013 R197 On 07-February-13 279.00 Call Bond Future 7998 8 7998 8 0.00
10/01/2013 R197 On 07-February-13 279.01 Call Bond Future 7988 8 7988 8 0.00
10/01/2013 R197 On 07-February-13 279.01 Put Bond Future 0 0 0 0 0.00
10/01/2013 R197 On 07-February-13 279.00 Put Bond Future 0 0 0 0 0.00
10/01/2013 R197 On 07-February-13 278.99 Put Bond Future 0 0 0 0 0.00
10/01/2013 R197 On 02-May-13 Bond Future 290.62 290.8464 290.6155 290.8464 40.00
10/01/2013 R197 On 02-May-13 282.39 Call Bond Future 8226 8 8226 8 0.00
10/01/2013 R197 On 02-May-13 282.41 Call Bond Future 8206 8 8206 8 0.00
10/01/2013 R197 On 02-May-13 282.40 Call Bond Future 8216 8 8216 8 0.00
10/01/2013 R197 On 02-May-13 282.40 Put Bond Future 0 0 0 0 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
10/01/2013 R197 On 02-May-13 282.41 Put Bond Future 0 0 0 0 0.00
10/01/2013 R197 On 02-May-13 282.39 Put Bond Future 0 0 0 0 0.00
10/01/2013 R201 On 07-February-13 Bond Future 5.04 107.8031 5.0392 107.8031 1,540.00
10/01/2013 R201 On 07-February-13 498 Call Bond Future 100 0 100 0 0.00
10/01/2013 R201 On 07-February-13 5.60 Call Bond Future 1018 1 1018 1 0.00
10/01/2013 R201 On 07-February-13 6.20 Call Bond Future 2091 2 2091 2 0.00
10/01/2013 R201 On 07-February-13 6.25 Call Bond Future 2180 2 2180 2 0.00
10/01/2013 R201 On 07-February-13 6.30 Call Bond Future 2269 2 2269 2 0.00
10/01/2013 R201 On 07-February-13 6.30 Put Bond Future 0 0 0 0 0.00
10/01/2013 R201 On 07-February-13 6.25 Put Bond Future 0 0 0 0 0.00
10/01/2013 R201 On 07-February-13 6.20 Put Bond Future 0 0 0 0 0.00
10/01/2013 R201 On 07-February-13 5.60 Put Bond Future 1 0 1 0 0.00
10/01/2013 R201 On 07-February-13 498 Put Bond Future 208 0 208 0 0.00
10/01/2013 R201 On 02-May-13 Bond Future 5.00 109.1085 5.0016 109.1085 4.00
10/01/2013 R201 On 02-May-13 4.05 Call Bond Future 1 0 1 0 0.00
10/01/2013 R201 On 02-May-13 4.04 Call Bond Future 1 0 1 0 0.00
10/01/2013 R201 On 02-May-13 4.06 Call Bond Future 1 0 1 0 0.00
10/01/2013 R201 On 02-May-13 4.06 Put Bond Future 1525 1 1525 1 0.00
10/01/2013 R201 On 02-May-13 4.04 Put Bond Future 1557 2 1557 2 0.00
10/01/2013 R201 On 02-May-13 4.05 Put Bond Future 1541 1 1541 1 0.00
10/01/2013 R201 On 07-November-13 Bond Future 4.85 107.6401 4.8470 107.6401 0.00
10/01/2013 R201 On 07-November-13 4.80 Call Bond Future 327 0 327 0 0.00
10/01/2013 R201 On 07-November-13 4.81 Call Bond Future 333 0 333 0 0.00
10/01/2013 R201 On 07-November-13 479 Call Bond Future 322 0 322 0 0.00
10/01/2013 R201 On 07-November-13 4.79 Put Bond Future 384 0 384 0 0.00
10/01/2013 R201 On 07-November-13 4.81 Put Bond Future 374 0 374 0 0.00
10/01/2013 R201 On 07-November-13 4.80 Put Bond Future 379 0 379 0 0.00
10/01/2013 R202 On 07-February-13 Bond Future 219.33 219.3084 219.3308 219.3084 50,656.00
10/01/2013 R202 On 07-February-13 204.99 Call Bond Future 14341 14 14341 14 0.00
10/01/2013 R202 On 07-February-13 205.01 Call Bond Future 14321 14 14321 14 0.00
10/01/2013 R202 On 07-February-13 205.00 Call Bond Future 14331 14 14331 14 0.00
10/01/2013 R202 On 07-February-13 205.00 Put Bond Future 0 0 0 0.00
10/01/2013 R202 On 07-February-13 205.01 Put Bond Future 0 0 0 0.00
10/01/2013 R202 On 07-February-13 204.99 Put Bond Future 0 0 0 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
10/01/2013 R202 On 02-May-13 Bond Future 222.10 222.0728 222.0954 222.0728 1.00
10/01/2013 R202 On 02-May-13 211.04 Call Bond Future 11055 11 11055 11 0.00
10/01/2013 R202 On 02-May-13 211.05 Call Bond Future 11045 11 11045 11 0.00
10/01/2013 R202 On 02-May-13 211.06 Call Bond Future 11035 11 11035 11 0.00
10/01/2013 R202 On 02-May-13 211.06 Put Bond Future 0 0 0 0 0.00
10/01/2013 R202 On 02-May-13 211.05 Put Bond Future 0 0 0 0 0.00
10/01/2013 R202 On 02-May-13 211.04 Put Bond Future 0 0 0 0 0.00
10/01/2013 R203 On 07-February-13 Bond Future 5.67 113.7083 5.6680 113.7083 19,398.00
10/01/2013 R203 On 07-February-13 5.54 Call Bond Future 280 0 280 0 10,000.00
10/01/2013 R203 On 07-February-13 6.11 Call Bond Future 1897 2 1897 2 12,600.00
10/01/2013 R203 On 07-February-13 6.45 Call Bond Future 3255 3 3255 3 0.00
10/01/2013 R203 On 07-February-13 6.94 Call Bond Future 5230 5 5230 5 0.00
10/01/2013 R203 On 07-February-13 7.15 Call Bond Future 6064 6 6064 6 0.00
10/01/2013 R203 On 07-February-13 6.50 Call Bond Future 3458 3 3458 3 0.00
10/01/2013 R203 On 07-February-13 6.55 Call Bond Future 3661 4 3661 4 0.00
10/01/2013 R203 On 07-February-13 6.65 Call Bond Future 4065 4 4065 4 0.00
10/01/2013 R203 On 07-February-13 6.65 Put Bond Future 0 0 0 0 30,250.00
10/01/2013 R203 On 07-February-13 6.55 Put Bond Future 1 0 1 0 0.00
10/01/2013 R203 On 07-February-13 6.50 Put Bond Future 2 0 2 0 0.00
10/01/2013 R203 On 07-February-13 7.15 Put Bond Future 0 0 0 0 0.00
10/01/2013 R203 On 07-February-13 6.94 Put Bond Future 0 0 0 0 0.00
10/01/2013 R203 On 07-February-13 6.45 Put Bond Future 3 0 3 0 0.00
10/01/2013 R203 On 07-February-13 6.11 Put Bond Future 45 0 45 0 3,254.00
10/01/2013 R203 On 07-February-13 5.54 Put Bond Future 824 1 824 1 0.00
10/01/2013 R203 On 02-May-13 Bond Future 5.69 110.9287 5.6903 110.9287 22.00
10/01/2013 R203 On 02-May-13 5.90 Call Bond Future 1481 1 1481 1 0.00
10/01/2013 R203 On 02-May-13 5.89 Call Bond Future 1455 1 1455 1 0.00
10/01/2013 R203 On 02-May-13 5.91 Call Bond Future 1507 2 1507 2 0.00
10/01/2013 R203 On 02-May-13 5.91 Put Bond Future 625 1 625 1 0.00
10/01/2013 R203 On 02-May-13 5.89 Put Bond Future 653 1 653 1 0.00
10/01/2013 R203 On 02-May-13 5.90 Put Bond Future 639 1 639 1 0.00
10/01/2013 R203 On 07-November-13 Bond Future 5.75 109.8171 5.7487 109.8171 0.00
10/01/2013 R203 On 07-November-13 571.00 Call Bond Future 107589 0 107589 0 0.00
10/01/2013 R203 On 07-November-13 5.99 Call Bond Future 2051 2 2051 2 0.00
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10/01/2013 R203 On 07-November-13 6.00 Call Bond Future 2072 2 2072 2 0.00
10/01/2013 R203 On 07-November-13 6.01 Call Bond Future 2094 2 2094 2 0.00
10/01/2013 R203 On 07-November-13 5.71 Call Bond Future 1498 2 1498 2 15.00
10/01/2013 R203 On 07-November-13 5.71 Put Bond Future 1637 2 1637 2 0.00
10/01/2013 R203 On 07-November-13 6.01 Put Bond Future 1164 1 1164 1 0.00
10/01/2013 R203 On 07-November-13 6.00 Put Bond Future 1178 1 1178 1 0.00
10/01/2013 R203 On 07-November-13 5.99 Put Bond Future 1192 1 1192 1 0.00
10/01/2013 R203 On 07-November-13 571.00 Put Bond Future 0 0 0 0 0.00
10/01/2013 R204 On 07-February-13 Bond Future 5.92 111.3436 5.9199 111.3436 16,672.00
10/01/2013 R204 On 07-February-13 7.29 Call Bond Future 6834 7 6834 7 0.00
10/01/2013 R204 On 07-February-13 7.45 Call Bond Future 7598 8 7598 8 0.00
10/01/2013 R204 On 07-February-13 7.95 Call Bond Future 9940 10 9940 10 0.00
10/01/2013 R204 On 07-February-13 8.05 Call Bond Future 10400 10 10400 10 0.00
10/01/2013 R204 On 07-February-13 8.00 Call Bond Future 10170 10 10170 10 0.00
10/01/2013 R204 On 07-February-13 8.00 Put Bond Future 0 0 0 0 0.00
10/01/2013 R204 On 07-February-13 8.05 Put Bond Future 0 0 0 0 0.00
10/01/2013 R204 On 07-February-13 7.95 Put Bond Future 0 0 0 0 0.00
10/01/2013 R204 On 07-February-13 7.45 Put Bond Future 0 0 0 0 0.00
10/01/2013 R204 On 07-February-13 7.29 Put Bond Future 0 0 0 0 0.00
10/01/2013 R204 On 02-May-13 Bond Future 5.95 112.6919 5.9520 112.6919 24.00
10/01/2013 R204 On 02-May-13 6.30 Call Bond Future 2402 2 2402 2 0.00
10/01/2013 R204 On 02-May-13 6.31 Call Bond Future 2436 2 2436 2 0.00
10/01/2013 R204 On 02-May-13 6.29 Call Bond Future 2368 2 2368 2 0.00
10/01/2013 R204 On 02-May-13 6.29 Put Bond Future 695 1 695 1 0.00
10/01/2013 R204 On 02-May-13 6.31 Put Bond Future 666 1 666 1 0.00
10/01/2013 R204 On 02-May-13 6.30 Put Bond Future 680 1 680 1 0.00
10/01/2013 R204 On 07-November-13 Bond Future 6.03 111.7049 6.0315 111.7049 0.00
10/01/2013 R204 On 07-November-13 6.30 Call Bond Future 2866 3 2866 3 0.00
10/01/2013 R204 On 07-November-13 6.31 Call Bond Future 2893 3 2893 3 0.00
10/01/2013 R204 On 07-November-13 7.00 Call Bond Future 5044 5 5044 5 0.00
10/01/2013 R204 On 07-November-13 6.29 Call Bond Future 2838 3 2838 3 0.00
10/01/2013 R204 On 07-November-13 6.29 Put Bond Future 1666 2 1666 2 0.00
10/01/2013 R204 On 07-November-13 7.00 Put Bond Future 733 1 733 1 180.00
10/01/2013 R204 On 07-November-13 6.31 Put Bond Future 1632 2 1632 2 0.00
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10/01/2013 R204 On 07-November-13 6.30 Put Bond Future 1649 2 1649 2 0.00
10/01/2013 R206 On 07-February-13 Bond Future 5.06 102.7881 5.0588 102.7881 1,120.00
10/01/2013 R206 On 07-February-13 476 Call Bond Future 2 0 2 0 0.00
10/01/2013 R206 On 07-February-13 5.00 Call Bond Future 35 0 35 0 0.00
10/01/2013 R206 On 07-February-13 5.95 Call Bond Future 803 1 803 1 0.00
10/01/2013 R206 On 07-February-13 6.05 Call Bond Future 893 1 893 1 0.00
10/01/2013 R206 On 07-February-13 6.00 Call Bond Future 848 1 848 1 0.00
10/01/2013 R206 On 07-February-13 6.00 Put Bond Future 0 0 0.00
10/01/2013 R206 On 07-February-13 6.05 Put Bond Future 0 0 0 0.00
10/01/2013 R206 On 07-February-13 5.95 Put Bond Future 0 0 0 0.00
10/01/2013 R206 On 07-February-13 5.00 Put Bond Future 88 0 88 0 0.00
10/01/2013 R206 On 07-February-13 476 Put Bond Future 273 0 273 0 0.00
10/01/2013 R206 On 02-May-13 Bond Future 4.99 104.0328 49910 104.0328 23.00
10/01/2013 R206 On 02-May-13 3.40 Call Bond Future 0 0 0 0 0.00
10/01/2013 R206 On 02-May-13 3.41 Call Bond Future 0 0 0 0 0.00
10/01/2013 R206 On 02-May-13 3.39 Call Bond Future 0 0 0 0 0.00
10/01/2013 R206 On 02-May-13 3.39 Put Bond Future 1103 1 1103 1 0.00
10/01/2013 R206 On 02-May-13 3.41 Put Bond Future 1089 1 1089 1 0.00
10/01/2013 R206 On 02-May-13 3.40 Put Bond Future 1096 1 1096 1 0.00
10/01/2013 R206 On 07-November-13 Bond Future 3.96 103.0763 3.9591 103.0763 0.00
10/01/2013 R206 On 07-November-13 4.30 Call Bond Future 86 0 86 0 0.00
10/01/2013 R206 On 07-November-13 4.29 Call Bond Future 85 0 85 0 0.00
10/01/2013 R206 On 07-November-13 4.31 Call Bond Future 87 0 87 0 0.00
10/01/2013 R206 On 07-November-13 4.31 Put Bond Future 24 0 24 0 0.00
10/01/2013 R206 On 07-November-13 429 Put Bond Future 25 0 25 0 0.00
10/01/2013 R206 On 07-November-13 4.30 Put Bond Future 25 0 25 0 0.00
10/01/2013 R207 On 07-February-13 Bond Future 6.16 106.6358 6.1623 106.6358 11,309.00
10/01/2013 R207 On 07-February-13 7.66 Call Bond Future 8228 8 8228 8 0.00
10/01/2013 R207 On 07-February-13 7.80 Call Bond Future 8957 9 8957 9 0.00
10/01/2013 R207 On 07-February-13 8.20 Call Bond Future 11001 11 11001 11 0.00
10/01/2013 R207 On 07-February-13 8.25 Call Bond Future 11253 11 11253 11 0.00
10/01/2013 R207 On 07-February-13 8.30 Call Bond Future 11504 12 11504 12 0.00
10/01/2013 R207 On 07-February-13 8.30 Put Bond Future 0 0 0 0.00
10/01/2013 R207 On 07-February-13 8.25 Put Bond Future 0 0 0 0.00
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10/01/2013 R207 On 07-February-13 8.20 Put Bond Future 0 0 0 0 0.00
10/01/2013 R207 On 07-February-13 7.80 Put Bond Future 0 0 0 0 0.00
10/01/2013 R207 On 07-February-13 7.66 Put Bond Future 0 0 0 0 0.00
10/01/2013 R207 On 02-May-13 Bond Future 6.20 107.9271 6.2017 107.9271 0.00
10/01/2013 R207 On 02-May-13 6.45 Call Bond Future 2457 2 2457 2 0.00
10/01/2013 R207 On 02-May-13 6.44 Call Bond Future 2422 2 2422 2 0.00
10/01/2013 R207 On 02-May-13 6.46 Call Bond Future 2492 3 2492 3 0.00
10/01/2013 R207 On 02-May-13 6.46 Put Bond Future 1058 1 1058 1 0.00
10/01/2013 R207 On 02-May-13 6.44 Put Bond Future 1099 1 1099 1 0.00
10/01/2013 R207 On 02-May-13 6.45 Put Bond Future 1078 1 1078 1 0.00
10/01/2013 R207 On 07-November-13 Bond Future 6.29 107.2048 6.2946 107.2048 0.00
10/01/2013 R207 On 07-November-13 6.70 Call Bond Future 3908 4 3908 4 0.00
10/01/2013 R207 On 07-November-13 6.71 Call Bond Future 3940 4 3940 4 0.00
10/01/2013 R207 On 07-November-13 6.69 Call Bond Future 3876 4 3876 4 0.00
10/01/2013 R207 On 07-November-13 6.69 Put Bond Future 1844 2 1844 2 0.00
10/01/2013 R207 On 07-November-13 6.71 Put Bond Future 1807 2 1807 2 0.00
10/01/2013 R207 On 07-November-13 6.70 Put Bond Future 1825 2 1825 2 0.00
10/01/2013 R208 On 07-February-13 Bond Future 6.30 105.3697 6.3023 105.3697 19,911.00
10/01/2013 R208 On 07-February-13 6.00 Call Bond Future 243 0 243 0 12,250.00
10/01/2013 R208 On 07-February-13 7.78 Call Bond Future 8937 9 8937 9 0.00
10/01/2013 R208 On 07-February-13 7.85 Call Bond Future 9336 9 9336 9 0.00
10/01/2013 R208 On 07-February-13 8.83 Call Bond Future 14705 15 14705 15 0.00
10/01/2013 R208 On 07-February-13 7.95 Call Bond Future 9902 10 9902 10 0.00
10/01/2013 R208 On 07-February-13 8.05 Call Bond Future 10464 11 10464 11 0.00
10/01/2013 R208 On 07-February-13 8.00 Call Bond Future 10184 10 10184 10 0.00
10/01/2013 R208 On 07-February-13 8.00 Put Bond Future 0 0 0 0 0.00
10/01/2013 R208 On 07-February-13 8.05 Put Bond Future 0 0 0 0 0.00
10/01/2013 R208 On 07-February-13 7.95 Put Bond Future 0 0 0 0 0.00
10/01/2013 R208 On 07-February-13 8.83 Put Bond Future 0 0 0 0 0.00
10/01/2013 R208 On 07-February-13 7.85 Put Bond Future 0 0 0 0 0.00
10/01/2013 R208 On 07-February-13 7.78 Put Bond Future 0 0 0 0 0.00
10/01/2013 R208 On 07-February-13 6.00 Put Bond Future 2199 2 2199 2 0.00
10/01/2013 R208 On 02-May-13 Bond Future 6.34 103.2526 6.3401 103.2526 47.00
10/01/2013 R208 On 02-May-13 6.66 Call Bond Future 3010 3 3010 3 0.00
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10/01/2013 R208 On 02-May-13 6.64 Call Bond Future 2929 3 2929 3 0.00
10/01/2013 R208 On 02-May-13 6.65 Call Bond Future 2969 3 2969 3 0.00
10/01/2013 R208 On 02-May-13 6.65 Put Bond Future 1060 1 1060 1 0.00
10/01/2013 R208 On 02-May-13 6.64 Put Bond Future 1080 1 1080 1 0.00
10/01/2013 R208 On 02-May-13 6.66 Put Bond Future 1039 1 1039 1 0.00
10/01/2013 R208 On 07-November-13 Bond Future 6.43 102.6938 6.4326 102.6938 0.00
10/01/2013 R208 On 07-November-13 6.81 Call Bond Future 4336 4 4336 4 0.00
10/01/2013 R208 On 07-November-13 7.50 Call Bond Future 7067 7 7067 7 0.00
10/01/2013 R208 On 07-November-13 6.79 Call Bond Future 4265 4 4265 4 0.00
10/01/2013 R208 On 07-November-13 6.80 Call Bond Future 4300 4 4300 4 0.00
10/01/2013 R208 On 07-November-13 6.80 Put Bond Future 2171 2 2171 2 0.00
10/01/2013 R208 On 07-November-13 6.79 Put Bond Future 2193 2 2193 2 0.00
10/01/2013 R208 On 07-November-13 7.50 Put Bond Future 1031 1 1031 1 230.00
10/01/2013 R208 On 07-November-13 6.81 Put Bond Future 2150 2 2150 2 0.00
10/01/2013 R209 On 07-February-13 Bond Future 7.93 84.4555 7.9282 84.4555 11,384.00
10/01/2013 R209 On 07-February-13 8.63 Call Bond Future 6071 6 6071 6 0.00
10/01/2013 R209 On 07-February-13 8.83 Call Bond Future 7616 7 7616 7 0.00
10/01/2013 R209 On 07-February-13 8.95 Call Bond Future 8533 8 8533 8 0.00
10/01/2013 R209 On 07-February-13 9.10 Call Bond Future 9662 9 9662 9 0.00
10/01/2013 R209 On 07-February-13 9.00 Call Bond Future 8912 9 8912 9 0.00
10/01/2013 R209 On 07-February-13 9.06 Call Bond Future 9364 9 9364 9 0.00
10/01/2013 R209 On 07-February-13 9.05 Call Bond Future 9289 9 9289 9 0.00
10/01/2013 R209 On 07-February-13 9.05 Put Bond Future 4 0 4 0 0.00
10/01/2013 R209 On 07-February-13 9.06 Put Bond Future 4 0 4 0 0.00
10/01/2013 R209 On 07-February-13 9.00 Put Bond Future 6 0 6 0 0.00
10/01/2013 R209 On 07-February-13 9.10 Put Bond Future 3 0 3 0 0.00
10/01/2013 R209 On 07-February-13 8.95 Put Bond Future 8 0 8 0 0.00
10/01/2013 R209 On 07-February-13 8.83 Put Bond Future 18 0 18 0 14,000.00
10/01/2013 R209 On 07-February-13 8.63 Put Bond Future 62 0 62 0 11,000.00
10/01/2013 R209 On 02-May-13 Bond Future 7.98 82.3364 7.9832 82.3364 33.00
10/01/2013 R209 On 02-May-13 8.01 Call Bond Future 3191 3 3191 3 0.00
10/01/2013 R209 On 02-May-13 7.99 Call Bond Future 3101 3 3101 3 0.00
10/01/2013 R209 On 02-May-13 8.00 Call Bond Future 3145 3 3145 3 0.00
10/01/2013 R209 On 02-May-13 8.00 Put Bond Future 2994 3 2994 3 0.00
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10/01/2013 R209 On 02-May-13 7.99 Put Bond Future 3039 3 3039 3 0.00
10/01/2013 R209 On 02-May-13 8.01 Put Bond Future 2950 3 2950 3 0.00
10/01/2013 R209 On 07-November-13 Bond Future 8.11 81.4544 8.1114 81.4544 0.00
10/01/2013 R209 On 07-November-13 8.81 Call Bond Future 9019 9 9019 9 0.00
10/01/2013 R209 On 07-November-13 9.50 Call Bond Future 12613 12 12613 12 0.00
10/01/2013 R209 On 07-November-13 8.79 Call Bond Future 8917 9 8917 9 0.00
10/01/2013 R209 On 07-November-13 8.80 Call Bond Future 8968 9 8968 9 0.00
10/01/2013 R209 On 07-November-13 8.80 Put Bond Future 3283 3 3283 3 0.00
10/01/2013 R209 On 07-November-13 8.79 Put Bond Future 3310 3 3310 3 0.00
10/01/2013 R209 On 07-November-13 9.50 Put Bond Future 1763 2 1763 2 180.00
10/01/2013 R209 On 07-November-13 8.81 Put Bond Future 3256 3 3256 3 0.00
10/01/2013 R210 On 07-February-13 Bond Future 166.42 166.4053 166.4213 166.4053 1,237.00
10/01/2013 R210 On 07-February-13 156.99 Call Bond Future 9431 9 9431 9 0.00
10/01/2013 R210 On 07-February-13 157.01 Call Bond Future 9411 9 9411 9 0.00
10/01/2013 R210 On 07-February-13 157.00 Call Bond Future 9421 9 9421 9 0.00
10/01/2013 R210 On 07-February-13 157.00 Put Bond Future 0 0 0 0 0.00
10/01/2013 R210 On 07-February-13 157.01 Put Bond Future 0 0 0 0 0.00
10/01/2013 R210 On 07-February-13 156.99 Put Bond Future 0 0 0 0 0.00
10/01/2013 R210 On 02-May-13 Bond Future 166.66 166.6458 166.6619 166.6458 7.00
10/01/2013 R210 On 02-May-13 161.14 Call Bond Future 5522 6 5522 6 0.00
10/01/2013 R210 On 02-May-13 161.15 Call Bond Future 5512 5 5512 5 0.00
10/01/2013 R210 On 02-May-13 161.16 Call Bond Future 5502 5 5502 5 0.00
10/01/2013 R210 On 02-May-13 161.16 Put Bond Future 0 0 0 0 0.00
10/01/2013 R210 On 02-May-13 161.15 Put Bond Future 0 0 0 0 0.00
10/01/2013 R210 On 02-May-13 161.14 Put Bond Future 0 0 0 0 0.00
10/01/2013 R211 On 07-February-13 Bond Future 126.07 126.0620 126.0691 126.0620 522.00
10/01/2013 R211 On 07-February-13 122.99 Call Bond Future 3079 3 3079 3 0.00
10/01/2013 R211 On 07-February-13 123.01 Call Bond Future 3059 3 3059 3 0.00
10/01/2013 R211 On 07-February-13 123.00 Call Bond Future 3069 3 3069 3 0.00
10/01/2013 R211 On 07-February-13 123.00 Put Bond Future 0 0 0 0 0.00
10/01/2013 R211 On 07-February-13 123.01 Put Bond Future 0 0 0 0 0.00
10/01/2013 R211 On 07-February-13 122.99 Put Bond Future 0 0 0 0 0.00
10/01/2013 R211 On 02-May-13 Bond Future 127.66 127.6511 127.6583 127.6511 7.00
10/01/2013 R211 On 02-May-13 125.69 Call Bond Future 1968 2 1968 2 0.00
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10/01/2013 R211 On 02-May-13 125.70 Call Bond Future 1958 2 1958 2 0.00
10/01/2013 R211 On 02-May-13 125.71 Call Bond Future 1948 2 1948 2 0.00
10/01/2013 R211 On 02-May-13 125.71 Put Bond Future 0 0 0 0 0.00
10/01/2013 R211 On 02-May-13 125.70 Put Bond Future 0 0 0 0 0.00
10/01/2013 R211 On 02-May-13 125.69 Put Bond Future 0 0 0 0 0.00
10/01/2013 R212 On 07-February-13 Bond Future 132.90 132.8899 132.9007 132.8899 10,659.00
10/01/2013 R212 On 07-February-13 128.99 Call Bond Future 3911 4 391 4 0.00
10/01/2013 R212 On 07-February-13 129.01 Call Bond Future 3891 4 3891 4 0.00
10/01/2013 R212 On 07-February-13 129.00 Call Bond Future 3901 4 3901 4 0.00
10/01/2013 R212 On 07-February-13 129.00 Put Bond Future 0 0 0 0 0.00
10/01/2013 R212 On 07-February-13 129.01 Put Bond Future 0 0 0 0 0.00
10/01/2013 R212 On 07-February-13 128.99 Put Bond Future 0 0 0 0 0.00
10/01/2013 R212 On 02-May-13 Bond Future 134.58 134.5650 134.5760 134.5650 11.00
10/01/2013 R212 On 02-May-13 131.09 Call Bond Future 3486 3 3486 3 0.00
10/01/2013 R212 On 02-May-13 131.10 Call Bond Future 3476 3 3476 3 0.00
10/01/2013 R212 On 02-May-13 131.11 Call Bond Future 3466 3 3466 3 0.00
10/01/2013 R212 On 02-May-13 131.11 Put Bond Future 0 0 0 0 0.00
10/01/2013 R212 On 02-May-13 131.10 Put Bond Future 0 0 0 0 0.00
10/01/2013 R212 On 02-May-13 131.09 Put Bond Future 0 0 0 0 0.00
10/01/2013 R213 On 07-February-13 Bond Future 7.65 96.7950 7.6485 96.7950 10,414.00
10/01/2013 R213 On 07-February-13 8.90 Call Bond Future 10627 11 10627 11 0.00
10/01/2013 R213 On 07-February-13 8.95 Call Bond Future 11012 11 11012 11 0.00
10/01/2013 R213 On 07-February-13 9.00 Call Bond Future 11396 11 11396 11 0.00
10/01/2013 R213 On 07-February-13 9.05 Call Bond Future 11777 12 1777 12 0.00
10/01/2013 R213 On 07-February-13 9.05 Put Bond Future 1 0 1 0 0.00
10/01/2013 R213 On 07-February-13 9.00 Put Bond Future 2 0 2 0 0.00
10/01/2013 R213 On 07-February-13 8.95 Put Bond Future 3 0 3 0 0.00
10/01/2013 R213 On 07-February-13 8.90 Put Bond Future 4 0 4 0 0.00
10/01/2013 R213 On 02-May-13 Bond Future 7.70 94.4328 7.7022 94.4328 5.00
10/01/2013 R213 On 02-May-13 7.86 Call Bond Future 4107 4 4107 4 0.00
10/01/2013 R213 On 02-May-13 7.85 Call Bond Future 4057 4 4057 4 0.00
10/01/2013 R213 On 02-May-13 7.84 Call Bond Future 4007 4 4007 4 0.00
10/01/2013 R213 On 02-May-13 7.84 Put Bond Future 2759 3 2759 3 0.00
10/01/2013 R213 On 02-May-13 7.85 Put Bond Future 2719 3 2719 3 0.00
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10/01/2013 R213 On 02-May-13 7.86 Put Bond Future 2680 3 2680 3 0.00
10/01/2013 R213 On 07-November-13 Bond Future 7.83 93.4906 7.8309 93.4906 0.00
10/01/2013 R213 On 07-November-13 8.61 Call Bond Future 9560 9 9560 9 0.00
10/01/2013 R213 On 07-November-13 8.59 Call Bond Future 9453 9 9453 9 0.00
10/01/2013 R213 On 07-November-13 8.60 Call Bond Future 9506 9 9506 9 0.00
10/01/2013 R213 On 07-November-13 8.60 Put Bond Future 3037 3 3037 3 0.00
10/01/2013 R213 On 07-November-13 8.59 Put Bond Future 3063 3 3063 3 0.00
10/01/2013 R213 On 07-November-13 8.61 Put Bond Future 3011 3 3011 3 0.00
10/01/2013 R214 On 07-February-13 Bond Future 7.97 86.3925 7.9680 86.3925 1,714.00
10/01/2013 R214 On 07-February-13 8.59 Call Bond Future 5801 6 5801 6 0.00
10/01/2013 R214 On 07-February-13 8.60 Call Bond Future 5880 6 5880 6 0.00
10/01/2013 R214 On 07-February-13 8.61 Call Bond Future 5960 6 5960 6 0.00
10/01/2013 R214 On 07-February-13 8.61 Put Bond Future 122 0 122 0 0.00
10/01/2013 R214 On 07-February-13 8.60 Put Bond Future 128 0 128 0 0.00
10/01/2013 R214 On 07-February-13 8.59 Put Bond Future 135 0 135 0 0.00
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