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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
15/01/2013 0106 On 22-December-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/01/2013 0357 On 15-September-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/01/2013 0403 On 21-December-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/01/2013 0457 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/01/2013 0703 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/01/2013 0757 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/01/2013 0804 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/01/2013 0807 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/01/2013 0857 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/01/2013 0904 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/01/2013 0908 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/01/2013 0957 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/01/2013 0986 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/01/2013 1386 On 28-February-31 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/01/2013 1409 On 28-February-41 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/01/2013 2025 On 07-February-13 Bond Future 114.34 114.3325 114.3424 114.3325 0.00
15/01/2013 2025 On 07-February-13 110.99 Call Bond Future 3352 3 3352 3 0.00
15/01/2013 2025 On 07-February-13 111.00 Call Bond Future 3342 3 3342 3 0.00
15/01/2013 2025 On 07-February-13 111.01 Call Bond Future 3332 3 3332 3 0.00
15/01/2013 2025 On 07-February-13 111.01 Put Bond Future 0 0 0 0 0.00
15/01/2013 2025 On 07-February-13 111.00 Put Bond Future 0 0 0 0 0.00
15/01/2013 2025 On 07-February-13 110.99 Put Bond Future 0 0 0 0 0.00
15/01/2013 2038 On 07-February-13 Bond Future 114.32 114.3040 114.3159 114.3040 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
15/01/2013 2038 On 07-February-13 105.99 Call Bond Future 8326 8 8326 8 0.00
15/01/2013 2038 On 07-February-13 106.01 Call Bond Future 8306 8 8306 8 0.00
15/01/2013 2038 On 07-February-13 106.00 Call Bond Future 8316 8 8316 8 0.00
15/01/2013 2038 On 07-February-13 106.00 Put Bond Future 0 0 0 0 0.00
15/01/2013 2038 On 07-February-13 106.01 Put Bond Future 0 0 0 0 0.00
15/01/2013 2038 On 07-February-13 105.99 Put Bond Future 0 0 0 0 0.00
15/01/2013 2050 On 07-February-13 Bond Future 119.86 119.8490 119.8621 119.8490 122.00
15/01/2013 2050 On 07-February-13 112.99 Call Bond Future 6872 7 6872 7 0.00
15/01/2013 2050 On 07-February-13 113.00 Call Bond Future 6862 7 6862 7 0.00
15/01/2013 2050 On 07-February-13 113.01 Call Bond Future 6852 7 6852 7 0.00
15/01/2013 2050 On 07-February-13 113.01 Put Bond Future 0 0 0 0 0.00
15/01/2013 2050 On 07-February-13 113.00 Put Bond Future 0 0 0 0 0.00
15/01/2013 2050 On 07-February-13 112.99 Put Bond Future 0 0 0 0 0.00
15/01/2013 5701 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/01/2013 5706 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/01/2013 8607 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/01/2013 8608 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/01/2013 8657 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/01/2013 Al03 On 09-March-16 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/01/2013 AL7T On 07-February-13 Index Future 491.66 492.5020 491.6550 492.5020 12.00
15/01/2013 AL7T On 02-May-13 Index Future 497.85 498.7110 497.8520 498.7110 0.00
15/01/2013 ALBI On 07-February-13 Index Future 439.47 440.1720 439.4700 440.1720 1,070.00
15/01/2013 ALBI On 02-May-13 Index Future 445.01 445.7200 445.0090 445.7200 0.00
15/01/2013 C023 On 28-February-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/01/2013 C025 On 31-January-25 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/01/2013 C038 On 31-January-38 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/01/2013 C048 On 28-February-48 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/01/2013 C050 On 31-December-50 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/01/2013 C157 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/01/2013 C186 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/01/2013 C189 On 01-April-13 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/01/2013 C197 On 07-December-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/01/2013 C201 On 22-December-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/01/2013 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
15/01/2013 C203 On 15-September-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/01/2013 C204 On 21-December-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/01/2013 C206 On 15-January-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/01/2013 C207 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/01/2013 C208 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/01/2013 C209 On 31-March-36 Price Contribution 6.25 6.2500 6.2500 6.2500 0.00
15/01/2013 C210 On 31-March-28 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/01/2013 C211 On 31-January-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/01/2013 C212 On 31-January-22 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/01/2013 C213 On 28-February-31 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/01/2013 C214 On 28-February-41 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/01/2013 CES1 On 20-April-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/01/2013 CS23 On 25-January-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/01/2013 CS26 On 02-April-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/01/2013 CS33 On 15-September-33 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
15/01/2013 EL28 On 07-February-13 Bond Future 114.32 114.3115 114.3241 114.3115 0.00
15/01/2013 EL28 On 07-February-13 112.99 Call Bond Future 1334 1 1334 1 0.00
15/01/2013 EL28 On 07-February-13 113.01 Call Bond Future 1314 1 1314 1 0.00
15/01/2013 EL28 On 07-February-13 113.00 Call Bond Future 1324 1 1324 1 0.00
15/01/2013 EL28 On 07-February-13 113.00 Put Bond Future 0 0 0 0 0.00
15/01/2013 EL28 On 07-February-13 113.01 Put Bond Future 0 0 0 0 0.00
15/01/2013 EL28 On 07-February-13 112.99 Put Bond Future 0 0 0 0 0.00
15/01/2013 ES33 On 07-February-13 Bond Future 8.54 93.3322 8.5377 93.3322 303.00
15/01/2013 ES33 On 07-February-13 8.54 Call Bond Future 20 0 20 0 0.00
15/01/2013 ES33 On 07-February-13 8.55 Call Bond Future 109 0 109 0 0.00
15/01/2013 ES33 On 07-February-13 8.56 Call Bond Future 197 0 197 0 0.00
15/01/2013 ES33 On 07-February-13 8.56 Put Bond Future 0 0 0 0 0.00
15/01/2013 ES33 On 07-February-13 8.55 Put Bond Future 0 0 0 0 0.00
15/01/2013 ES33 On 07-February-13 8.54 Put Bond Future 0 0 0 0 0.00
15/01/2013 GOVI On 07-February-13 GOV 439.45 440.1320 439.4540 440.1320 335.00
15/01/2013 GOVI On 07-February-13 432.99 Call GOV 64640 7 64640 7 0.00
15/01/2013 GOVI On 07-February-13 433.01 Call GoVvI 64440 7 64440 7 0.00
15/01/2013 GOVI On 07-February-13 433.00 Call GOV 64540 7 64540 7 0.00
15/01/2013 GOVI On 07-February-13 433.00 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
15/01/2013 GOVI On 07-February-13 433.01 Put GovI 0 0 0 0 0.00
15/01/2013 GOVI On 07-February-13 432.99 Put GovVvI 0 0 0 0 0.00
15/01/2013 GOVI On 02-May-13 GOV 44499 445.6800 444.9940 445.6800 0.00
15/01/2013 GOVI On 02-May-13 432.99 Call GovI 120040 13 120040 13 0.00
15/01/2013 GOVI On 02-May-13 433.00 Call GovI 119940 13 119940 13 0.00
15/01/2013 GOVI On 02-May-13 433.01 Call GOV 119840 13 119840 13 0.00
15/01/2013 GOVI On 02-May-13 433.01 Put GovI 0 0 0 0 0.00
15/01/2013 GOVI On 02-May-13 433.00 Put GovI 0 0 0 0 0.00
15/01/2013 GOVI On 02-May-13 432.99 Put GOV 0 0 0 0 0.00
15/01/2013 GVIX On 01-January-29 LIVE INDEX 110.00 110.0000 110.0000 110.0000 0.00
15/01/2013 IGOV On 07-February-13 Index Future 201.15 201.1310 201.1490 201.1310 608.00
15/01/2013 IGOV On 02-May-13 Index Future 203.68 203.6660 203.6840 203.6660 0.00
15/01/2013 ILBI On 07-February-13 Index Future 544.46 545.0490 544.4640 545.0490 183.00
15/01/2013 J157 On 15-September-15 Interest Rate Swap 8.82 0.0200 8.8220 0.0200 0.00
15/01/2013 J186 On 21-December-26 Interest Rate Swap 8.68 0.1077 8.6830 0.1077 0.00
15/01/2013 J201 On 22-December-14 Interest Rate Swap 8.66 0.0514 8.6550 0.0514 0.00
15/01/2013 J203 On 15-September-17 Interest Rate Swap 8.98 0.0847 8.9750 0.0847 0.00
15/01/2013 J204 On 21-December-18 Interest Rate Swap 8.96 0.0958 8.9620 0.0958 0.00
15/01/2013 J207 On 15-January-20 Interest Rate Swap 9.00 0.0691 8.9970 0.0691 0.00
15/01/2013 JBAF On 16-January-13 Jibar Tradeable Future 5.08 94.9200 5.0800 94.9200 0.00
15/01/2013 JBAF On 20-February-13 Jibar Tradeable Future 5.05 94.9500 5.0500 94.9500 0.00
15/01/2013 JBAF On 20-March-13 Jibar Tradeable Future 5.02 94.9800 5.0200 94.9800 1,000.00
15/01/2013 JBAF On 17-April-13 Jibar Tradeable Future 4.99 95.0200 4.9900 95.0200 0.00
15/01/2013 JBAF On 15-May-13 Jibar Tradeable Future 4.97 95.0400 4.9700 95.0400 0.00
15/01/2013 JBAF On 19-June-13 Jibar Tradeable Future 4.95 95.0600 4.9500 95.0600 500.00
15/01/2013 JBAF On 18-September-13 Jibar Tradeable Future 4.94 95.0700 4.9400 95.0700 2,200.00
15/01/2013 JBAF On 18-December-13 Jibar Tradeable Future 5.00 95.0200 5.0000 95.0200 2,000.00
15/01/2013 JBAF On 19-March-14 Jibar Tradeable Future 5.09 94.9300 5.0900 94.9300 1,500.00
15/01/2013 JBAF On 18-June-14 Jibar Tradeable Future 5.20 94.8200 5.2000 94.8200 800.00
15/01/2013 JBAF On 17-September-14 Jibar Tradeable Future 5.34 94.6800 5.3400 94.6800 0.00
15/01/2013 JBAF On 17-December-14 Jibar Tradeable Future 5.48 94.5300 5.4800 94.5300 0.00
15/01/2013 OTH1 On 02-May-13 Index Future 427.80 427.8020 427.8020 427.8020 0.00
15/01/2013 R023 On 07-February-13 Bond Future 6.67 111.6173 6.6687 111.6173 1,630.00
15/01/2013 R023 On 07-February-13 7.04 Call Bond Future 2774 3 2774 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
15/01/2013 R023 On 07-February-13 7.06 Call Bond Future 2920 3 2920 3 0.00
15/01/2013 R023 On 07-February-13 7.05 Call Bond Future 2847 3 2847 3 0.00
15/01/2013 R023 On 07-February-13 7.05 Put Bond Future 0 0 0 0 0.00
15/01/2013 R023 On 07-February-13 7.06 Put Bond Future 0 0 0 0 0.00
15/01/2013 R023 On 07-February-13 7.04 Put Bond Future 0 0 0 0 0.00
15/01/2013 R023 On 02-May-13 Bond Future 6.71 109.0561 6.7126 109.0561 2.00
15/01/2013 R023 On 02-May-13 7.04 Call Bond Future 2400 3 2400 3 0.00
15/01/2013 R023 On 02-May-13 7.05 Call Bond Future 2473 3 2473 3 0.00
15/01/2013 R023 On 02-May-13 7.06 Call Bond Future 2545 3 2545 3 0.00
15/01/2013 R023 On 02-May-13 7.06 Put Bond Future 0 0 0 0 0.00
15/01/2013 R023 On 02-May-13 7.05 Put Bond Future 0 0 0 0 0.00
15/01/2013 R023 On 02-May-13 7.04 Put Bond Future 0 0 0 0 0.00
15/01/2013 R023 On 01-August-13 Bond Future 6.76 110.4973 6.7631 110.4973 0.00
15/01/2013 R023 On 01-August-13 7.29 Call Bond Future 3741 4 3741 4 0.00
15/01/2013 R023 On 01-August-13 7.31 Call Bond Future 3880 4 3880 4 0.00
15/01/2013 R023 On 01-August-13 7.30 Call Bond Future 3811 4 3811 4 0.00
15/01/2013 R023 On 01-August-13 7.30 Put Bond Future 0 0 0 0 0.00
15/01/2013 R023 On 01-August-13 7.31 Put Bond Future 0 0 0 0 0.00
15/01/2013 R023 On 01-August-13 7.29 Put Bond Future 0 0 0 0 0.00
15/01/2013 R157 On 07-February-13 Bond Future 5.32 125.1372 5.3217 125.1372 6,033.00
15/01/2013 R157 On 07-February-13 6.28 Call Bond Future 2530 3 2530 3 0.00
15/01/2013 R157 On 07-February-13 6.50 Call Bond Future 3101 3 3101 3 0.00
15/01/2013 R157 On 07-February-13 6.70 Call Bond Future 3617 4 3617 4 0.00
15/01/2013 R157 On 07-February-13 6.75 Call Bond Future 3745 4 3745 4 0.00
15/01/2013 R157 On 07-February-13 6.80 Call Bond Future 3874 4 3874 4 0.00
15/01/2013 R157 On 07-February-13 6.80 Put Bond Future 0 0 0 0 0.00
15/01/2013 R157 On 07-February-13 6.75 Put Bond Future 0 0 0 0 0.00
15/01/2013 R157 On 07-February-13 6.70 Put Bond Future 0 0 0 0 0.00
15/01/2013 R157 On 07-February-13 6.50 Put Bond Future 0 0 0 0 0.00
15/01/2013 R157 On 07-February-13 6.28 Put Bond Future 0 0 0 0 0.00
15/01/2013 R157 On 02-May-13 Bond Future 5.32 119.8511 5.3230 119.8511 13,241.00
15/01/2013 R157 On 02-May-13 5.35 Call Bond Future 516 1 516 1 0.00
15/01/2013 R157 On 02-May-13 5.34 Call Bond Future 503 1 503 1 0.00
15/01/2013 R157 On 02-May-13 5.36 Call Bond Future 530 1 530 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
15/01/2013 R157 On 02-May-13 5.36 Put Bond Future 440 0 440 0 0.00
15/01/2013 R157 On 02-May-13 5.34 Put Bond Future 462 0 462 0 0.00
15/01/2013 R157 On 02-May-13 5.35 Put Bond Future 451 0 451 0 0.00
15/01/2013 R157 On 07-November-13 Bond Future 5.34 116.3379 5.3360 116.3379 0.00
15/01/2013 R157 On 07-November-13 5.60 Call Bond Future 974 1 974 1 0.00
15/01/2013 R157 On 07-November-13 5.61 Call Bond Future 986 1 986 1 0.00
15/01/2013 R157 On 07-November-13 5.59 Call Bond Future 962 1 962 1 0.00
15/01/2013 R157 On 07-November-13 5.59 Put Bond Future 483 0 483 0 0.00
15/01/2013 R157 On 07-November-13 5.61 Put Bond Future 469 0 469 0 0.00
15/01/2013 R157 On 07-November-13 5.60 Put Bond Future 476 0 476 0 0.00
15/01/2013 R186 On 07-February-13 Bond Future 7.14 131.0710 7.1352 131.0710 57,647.00
15/01/2013 R186 On 07-February-13 7.00 Call Bond Future 908 1 908 1 10,300.00
15/01/2013 R186 On 07-February-13 7.25 Call Bond Future 2179 2 2179 2 670.00
15/01/2013 R186 On 07-February-13 7.29 Call Bond Future 2444 3 2444 3 0.00
15/01/2013 R186 On 07-February-13 8.50 Call Bond Future 13204 13 13204 13 0.00
15/01/2013 R186 On 07-February-13 8.55 Call Bond Future 13651 14 13651 14 0.00
15/01/2013 R186 On 07-February-13 8.32 Call Bond Future 11576 12 11576 12 0.00
15/01/2013 R186 On 07-February-13 8.45 Call Bond Future 12755 13 12755 13 0.00
15/01/2013 R186 On 07-February-13 8.47 Call Bond Future 12935 13 12935 13 0.00
15/01/2013 R186 On 07-February-13 7.50 Call Bond Future 4055 4 4055 4 540.00
15/01/2013 R186 On 07-February-13 8.00 Call Bond Future 8613 9 8613 9 0.00
15/01/2013 R186 On 07-February-13 7.75 Call Bond Future 6279 7 6279 7 1,000.00
15/01/2013 R186 On 07-February-13 7.75 Put Bond Future 83 0 83 0 0.00
15/01/2013 R186 On 07-February-13 8.00 Put Bond Future 16 0 16 0 150.00
15/01/2013 R186 On 07-February-13 7.50 Put Bond Future 327 0 327 0 0.00
15/01/2013 R186 On 07-February-13 8.47 Put Bond Future 0 0 0 0 0.00
15/01/2013 R186 On 07-February-13 8.45 Put Bond Future 0 0 0 0 0.00
15/01/2013 R186 On 07-February-13 8.32 Put Bond Future 1 0 1 0 2,000.00
15/01/2013 R186 On 07-February-13 8.55 Put Bond Future 0 0 0 0 0.00
15/01/2013 R186 On 07-February-13 8.50 Put Bond Future 0 0 0 0 0.00
15/01/2013 R186 On 07-February-13 7.29 Put Bond Future 844 1 844 1 100.00
15/01/2013 R186 On 07-February-13 7.25 Put Bond Future 989 1 989 1 0.00
15/01/2013 R186 On 07-February-13 7.00 Put Bond Future 2329 2 2329 2 0.00
15/01/2013 R186 On 02-May-13 Bond Future 719 132.6587 7.1887 132.6587 122.00
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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
15/01/2013 R186 On 02-May-13 7.39 Call Bond Future 4490 5 4490 5 0.00
15/01/2013 R186 On 02-May-13 7.40 Call Bond Future 4550 5 4550 5 0.00
15/01/2013 R186 On 02-May-13 6.75 Call Bond Future 1575 0 1575 0 114.00
15/01/2013 R186 On 02-May-13 7.41 Call Bond Future 4611 5 4611 5 0.00
15/01/2013 R186 On 02-May-13 7.41 Put Bond Future 2372 2 2372 2 0.00
15/01/2013 R186 On 02-May-13 6.75 Put Bond Future 6180 0 6180 0 0.00
15/01/2013 R186 On 02-May-13 7.40 Put Bond Future 241 2 2411 2 0.00
15/01/2013 R186 On 02-May-13 7.39 Put Bond Future 2451 2 2451 2 0.00
15/01/2013 R186 On 07-November-13 Bond Future 7.32 130.9448 7.3174 130.9448 0.00
15/01/2013 R186 On 07-November-13 8.75 Call Bond Future 14505 15 14505 15 0.00
15/01/2013 R186 On 07-November-13 8.14 Call Bond Future 10485 11 10485 11 0.00
15/01/2013 R186 On 07-November-13 8.16 Call Bond Future 10612 11 10612 11 0.00
15/01/2013 R186 On 07-November-13 8.15 Call Bond Future 10549 11 10549 11 0.00
15/01/2013 R186 On 07-November-13 8.15 Put Bond Future 2724 3 2724 3 0.00
15/01/2013 R186 On 07-November-13 8.16 Put Bond Future 2698 3 2698 3 0.00
15/01/2013 R186 On 07-November-13 8.14 Put Bond Future 2750 3 2750 3 0.00
15/01/2013 R186 On 07-November-13 8.75 Put Bond Future 1456 1 1456 1 130.00
15/01/2013 R189 On 07-February-13 Bond Future 217.99 217.9874 217.9949 217.9874 154.00
15/01/2013 R189 On 07-February-13 212.99 Call Bond Future 5005 5 5005 5 0.00
15/01/2013 R189 On 07-February-13 213.00 Call Bond Future 4995 5 4995 5 0.00
15/01/2013 R189 On 07-February-13 213.01 Call Bond Future 4985 5 4985 5 0.00
15/01/2013 R189 On 07-February-13 213.01 Put Bond Future 0 0 0 0 0.00
15/01/2013 R189 On 07-February-13 213.00 Put Bond Future 0 0 0 0 0.00
15/01/2013 R189 On 07-February-13 212.99 Put Bond Future 0 0 0 0 0.00
15/01/2013 R197 On 07-February-13 Bond Future 287.57 287.5495 287.5732 287.5495 2,633.00
15/01/2013 R197 On 07-February-13 278.99 Call Bond Future 8583 9 8583 9 0.00
15/01/2013 R197 On 07-February-13 279.01 Call Bond Future 8563 9 8563 9 0.00
15/01/2013 R197 On 07-February-13 279.00 Call Bond Future 8573 9 8573 9 0.00
15/01/2013 R197 On 07-February-13 279.00 Put Bond Future 0 0 0 0 0.00
15/01/2013 R197 On 07-February-13 279.01 Put Bond Future 0 0 0 0 0.00
15/01/2013 R197 On 07-February-13 278.99 Put Bond Future 0 0 0 0 0.00
15/01/2013 R197 On 02-May-13 Bond Future 291.20 291.1742 291.1981 291.1742 40.00
15/01/2013 R197 On 02-May-13 282.39 Call Bond Future 8808 9 8808 9 0.00
15/01/2013 R197 On 02-May-13 282.40 Call Bond Future 8798 9 8798 9 0.00
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Put Closing MTM Closing Price
15/01/2013 R197 On 02-May-13 282.41 Call Bond Future 8788 9 8788 9 0.00
15/01/2013 R197 On 02-May-13 282.41 Put Bond Future 0 0 0 0 0.00
15/01/2013 R197 On 02-May-13 282.40 Put Bond Future 0 0 0 0 0.00
15/01/2013 R197 On 02-May-13 282.39 Put Bond Future 0 0 0 0 0.00
15/01/2013 R201 On 07-February-13 Bond Future 5.05 107.7628 5.0507 107.7628 1,540.00
15/01/2013 R201 On 07-February-13 498 Call Bond Future 79 0 79 0 0.00
15/01/2013 R201 On 07-February-13 5.60 Call Bond Future 996 1 996 1 0.00
15/01/2013 R201 On 07-February-13 6.20 Call Bond Future 2070 2 2070 2 0.00
15/01/2013 R201 On 07-February-13 6.30 Call Bond Future 2248 2 2248 2 0.00
15/01/2013 R201 On 07-February-13 6.25 Call Bond Future 2159 2 2159 2 0.00
15/01/2013 R201 On 07-February-13 6.25 Put Bond Future 0 0 0 0 0.00
15/01/2013 R201 On 07-February-13 6.30 Put Bond Future 0 0 0 0 0.00
15/01/2013 R201 On 07-February-13 6.20 Put Bond Future 0 0 0 0 0.00
15/01/2013 R201 On 07-February-13 5.60 Put Bond Future 0 0 0 0 0.00
15/01/2013 R201 On 07-February-13 498 Put Bond Future 208 0 208 0 0.00
15/01/2013 R201 On 02-May-13 Bond Future 5.01 109.0681 5.0146 109.0681 4.00
15/01/2013 R201 On 02-May-13 4.05 Call Bond Future 1 0 1 0 0.00
15/01/2013 R201 On 02-May-13 4.06 Call Bond Future 1 0 1 0 0.00
15/01/2013 R201 On 02-May-13 4.04 Call Bond Future 1 0 1 0 0.00
15/01/2013 R201 On 02-May-13 4.04 Put Bond Future 1578 2 1578 2 0.00
15/01/2013 R201 On 02-May-13 4.06 Put Bond Future 1545 2 1545 2 0.00
15/01/2013 R201 On 02-May-13 4.05 Put Bond Future 1561 2 1561 2 0.00
15/01/2013 R201 On 07-November-13 Bond Future 4.89 107.5992 4.8856 107.5992 0.00
15/01/2013 R201 On 07-November-13 4.80 Call Bond Future 304 0 304 0 0.00
15/01/2013 R201 On 07-November-13 4.79 Call Bond Future 299 0 299 0 0.00
15/01/2013 R201 On 07-November-13 4.81 Call Bond Future 310 0 310 0 0.00
15/01/2013 R201 On 07-November-13 4.81 Put Bond Future 393 0 393 0 0.00
15/01/2013 R201 On 07-November-13 4.79 Put Bond Future 404 0 404 0 0.00
15/01/2013 R201 On 07-November-13 4.80 Put Bond Future 398 0 398 0 0.00
15/01/2013 R202 On 07-February-13 Bond Future 219.40 219.3748 219.3972 219.3748 50,656.00
15/01/2013 R202 On 07-February-13 204.99 Call Bond Future 14407 14 14407 14 0.00
15/01/2013 R202 On 07-February-13 205.00 Call Bond Future 14397 14 14397 14 0.00
15/01/2013 R202 On 07-February-13 205.01 Call Bond Future 14387 14 14387 14 0.00
15/01/2013 R202 On 07-February-13 205.01 Put Bond Future 0 0 0 0 0.00
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15/01/2013 R202 On 07-February-13 205.00 Put Bond Future 0 0 0 0 0.00
15/01/2013 R202 On 07-February-13 204.99 Put Bond Future 0 0 0 0 0.00
15/01/2013 R202 On 02-May-13 Bond Future 222.16 222.1401 222.1627 222.1401 1.00
15/01/2013 R202 On 02-May-13 211.04 Call Bond Future 11123 11 11123 11 0.00
15/01/2013 R202 On 02-May-13 211.06 Call Bond Future 11103 11 11103 11 0.00
15/01/2013 R202 On 02-May-13 211.05 Call Bond Future 11113 11 11113 11 0.00
15/01/2013 R202 On 02-May-13 211.05 Put Bond Future 0 0 0 0 0.00
15/01/2013 R202 On 02-May-13 211.06 Put Bond Future 0 0 0 0 0.00
15/01/2013 R202 On 02-May-13 211.04 Put Bond Future 0 0 0 0 0.00
15/01/2013 R203 On 07-February-13 Bond Future 5.71 113.6689 5.7129 113.6689 19,398.00
15/01/2013 R203 On 07-February-13 5.54 Call Bond Future 182 0 182 0 10,000.00
15/01/2013 R203 On 07-February-13 6.11 Call Bond Future 1704 2 1704 2 12,600.00
15/01/2013 R203 On 07-February-13 6.45 Call Bond Future 3064 3 3064 3 0.00
15/01/2013 R203 On 07-February-13 6.94 Call Bond Future 5040 5 5040 5 0.00
15/01/2013 R203 On 07-February-13 7.15 Call Bond Future 5874 6 5874 6 0.00
15/01/2013 R203 On 07-February-13 6.50 Call Bond Future 3267 3 3267 3 0.00
15/01/2013 R203 On 07-February-13 6.65 Call Bond Future 3875 4 3875 4 0.00
15/01/2013 R203 On 07-February-13 6.55 Call Bond Future 3470 4 3470 4 0.00
15/01/2013 R203 On 07-February-13 6.55 Put Bond Future 1 0 1 0 0.00
15/01/2013 R203 On 07-February-13 6.65 Put Bond Future 0 0 0 0 30,250.00
15/01/2013 R203 On 07-February-13 6.50 Put Bond Future 1 0 1 0 0.00
15/01/2013 R203 On 07-February-13 7.15 Put Bond Future 0 0 0 0 0.00
15/01/2013 R203 On 07-February-13 6.94 Put Bond Future 0 0 0 0 0.00
15/01/2013 R203 On 07-February-13 6.45 Put Bond Future 2 0 2 0 0.00
15/01/2013 R203 On 07-February-13 6.11 Put Bond Future 42 0 42 0 3,254.00
15/01/2013 R203 On 07-February-13 5.54 Put Bond Future 916 1 916 1 0.00
15/01/2013 R203 On 02-May-13 Bond Future 5.74 110.8891 5.7380 110.8891 22.00
15/01/2013 R203 On 02-May-13 5.90 Call Bond Future 1340 1 1340 1 0.00
15/01/2013 R203 On 02-May-13 5.91 Call Bond Future 1364 1 1364 1 0.00
15/01/2013 R203 On 02-May-13 5.89 Call Bond Future 1315 1 1315 1 0.00
15/01/2013 R203 On 02-May-13 5.89 Put Bond Future 705 1 705 1 0.00
15/01/2013 R203 On 02-May-13 5.91 Put Bond Future 675 1 675 1 0.00
15/01/2013 R203 On 02-May-13 5.90 Put Bond Future 690 1 690 1 0.00
15/01/2013 R203 On 07-November-13 Bond Future 5.81 109.7772 5.8099 109.7772 0.00
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15/01/2013 R203 On 07-November-13 571.00 Call Bond Future 107370 108 107370 108 0.00
15/01/2013 R203 On 07-November-13 5.99 Call Bond Future 1910 2 1910 2 0.00
15/01/2013 R203 On 07-November-13 6.00 Call Bond Future 1931 2 1931 2 0.00
15/01/2013 R203 On 07-November-13 5.71 Call Bond Future 1380 1 1380 1 15.00
15/01/2013 R203 On 07-November-13 6.01 Call Bond Future 1952 2 1952 2 0.00
15/01/2013 R203 On 07-November-13 6.01 Put Bond Future 1241 1 1241 1 0.00
15/01/2013 R203 On 07-November-13 5.71 Put Bond Future 1737 2 1737 2 0.00
15/01/2013 R203 On 07-November-13 6.00 Put Bond Future 1255 1 1255 1 0.00
15/01/2013 R203 On 07-November-13 5.99 Put Bond Future 1270 1 1270 1 0.00
15/01/2013 R203 On 07-November-13 571.00 Put Bond Future 0 0 0 0 0.00
15/01/2013 R204 On 07-February-13 Bond Future 5.96 111.2701 5.9594 111.2701 16,672.00
15/01/2013 R204 On 07-February-13 7.29 Call Bond Future 6629 7 6629 7 0.00
15/01/2013 R204 On 07-February-13 7.45 Call Bond Future 7393 8 7393 8 0.00
15/01/2013 R204 On 07-February-13 7.95 Call Bond Future 9735 10 9735 10 0.00
15/01/2013 R204 On 07-February-13 8.00 Call Bond Future 9966 10 9966 10 0.00
15/01/2013 R204 On 07-February-13 8.05 Call Bond Future 10196 10 10196 10 0.00
15/01/2013 R204 On 07-February-13 8.05 Put Bond Future 0 0 0 0 0.00
15/01/2013 R204 On 07-February-13 8.00 Put Bond Future 0 0 0 0 0.00
15/01/2013 R204 On 07-February-13 7.95 Put Bond Future 0 0 0 0 0.00
15/01/2013 R204 On 07-February-13 7.45 Put Bond Future 0 0 0 0 0.00
15/01/2013 R204 On 07-February-13 7.29 Put Bond Future 0 0 0 0 0.00
15/01/2013 R204 On 02-May-13 Bond Future 5.99 112.6179 5.9935 112.6179 24.00
15/01/2013 R204 On 02-May-13 6.30 Call Bond Future 2232 2 2232 2 0.00
15/01/2013 R204 On 02-May-13 6.29 Call Bond Future 2198 2 2198 2 0.00
15/01/2013 R204 On 02-May-13 6.31 Call Bond Future 2265 2 2265 2 0.00
15/01/2013 R204 On 02-May-13 6.31 Put Bond Future 702 1 702 1 0.00
15/01/2013 R204 On 02-May-13 6.29 Put Bond Future 733 1 733 1 0.00
15/01/2013 R204 On 02-May-13 6.30 Put Bond Future 717 1 717 1 0.00
15/01/2013 R204 On 07-November-13 Bond Future 6.08 111.6295 6.0828 111.6295 0.00
15/01/2013 R204 On 07-November-13 6.30 Call Bond Future 2710 3 2710 3 0.00
15/01/2013 R204 On 07-November-13 6.31 Call Bond Future 2737 3 2737 3 0.00
15/01/2013 R204 On 07-November-13 6.29 Call Bond Future 2683 3 2683 3 0.00
15/01/2013 R204 On 07-November-13 7.00 Call Bond Future 4848 5 4848 5 0.00
15/01/2013 R204 On 07-November-13 7.00 Put Bond Future 770 1 770 1 180.00
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15/01/2013 R204 On 07-November-13 6.29 Put Bond Future 1745 2 1745 2 0.00
15/01/2013 R204 On 07-November-13 6.31 Put Bond Future 1709 2 1709 2 0.00
15/01/2013 R204 On 07-November-13 6.30 Put Bond Future 1727 2 1727 2 0.00
15/01/2013 R206 On 07-February-13 Bond Future 5.08 102.7518 5.0766 102.7518 1,120.00
15/01/2013 R206 On 07-February-13 4.76 Call Bond Future 1 0 1 0 0.00
15/01/2013 R206 On 07-February-13 5.00 Call Bond Future 25 0 25 0 0.00
15/01/2013 R206 On 07-February-13 5.95 Call Bond Future 787 1 787 1 0.00
15/01/2013 R206 On 07-February-13 6.00 Call Bond Future 832 1 832 1 0.00
15/01/2013 R206 On 07-February-13 6.05 Call Bond Future 876 1 876 1 0.00
15/01/2013 R206 On 07-February-13 6.05 Put Bond Future 0 0 0.00
15/01/2013 R206 On 07-February-13 6.00 Put Bond Future 0 0 0.00
15/01/2013 R206 On 07-February-13 5.95 Put Bond Future 0 0 0 0.00
15/01/2013 R206 On 07-February-13 5.00 Put Bond Future 94 0 94 0 0.00
15/01/2013 R206 On 07-February-13 476 Put Bond Future 288 0 288 0 0.00
15/01/2013 R206 On 02-May-13 Bond Future 5.01 103.9963 5.0145 103.9963 23.00
15/01/2013 R206 On 02-May-13 3.40 Call Bond Future 0 0 0 0 0.00
15/01/2013 R206 On 02-May-13 3.39 Call Bond Future 0 0 0 0 0.00
15/01/2013 R206 On 02-May-13 3.41 Call Bond Future 0 0 0 0 0.00
15/01/2013 R206 On 02-May-13 3.41 Put Bond Future 1105 1 1105 1 0.00
15/01/2013 R206 On 02-May-13 3.39 Put Bond Future 1119 1 1119 1 0.00
15/01/2013 R206 On 02-May-13 3.40 Put Bond Future 1112 1 1112 1 0.00
15/01/2013 R206 On 07-November-13 Bond Future 4.16 103.0394 4.1623 103.0394 0.00
15/01/2013 R206 On 07-November-13 4.30 Call Bond Future 62 0 62 0 0.00
15/01/2013 R206 On 07-November-13 4.31 Call Bond Future 63 0 63 0 0.00
15/01/2013 R206 On 07-November-13 4.29 Call Bond Future 61 0 61 0 0.00
15/01/2013 R206 On 07-November-13 429 Put Bond Future 38 0 38 0 0.00
15/01/2013 R206 On 07-November-13 4.31 Put Bond Future 37 0 37 0 0.00
15/01/2013 R206 On 07-November-13 4.30 Put Bond Future 37 0 37 0 0.00
15/01/2013 R207 On 07-February-13 Bond Future 6.21 106.4679 6.2116 106.4679 11,309.00
15/01/2013 R207 On 07-February-13 7.66 Call Bond Future 7944 8 7944 8 0.00
15/01/2013 R207 On 07-February-13 7.80 Call Bond Future 8673 9 8673 9 0.00
15/01/2013 R207 On 07-February-13 8.20 Call Bond Future 10717 11 10717 11 0.00
15/01/2013 R207 On 07-February-13 8.30 Call Bond Future 11220 11 11220 11 0.00
15/01/2013 R207 On 07-February-13 8.25 Call Bond Future 10969 11 10969 11 0.00
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15/01/2013 R207 On 07-February-13 8.25 Put Bond Future 0 0 0 0 0.00
15/01/2013 R207 On 07-February-13 8.30 Put Bond Future 0 0 0 0 0.00
15/01/2013 R207 On 07-February-13 8.20 Put Bond Future 0 0 0 0 0.00
15/01/2013 R207 On 07-February-13 7.80 Put Bond Future 0 0 0 0 0.00
15/01/2013 R207 On 07-February-13 7.66 Put Bond Future 0 0 0 0 0.00
15/01/2013 R207 On 02-May-13 Bond Future 6.25 107.7575 6.2531 107.7575 0.00
15/01/2013 R207 On 02-May-13 6.45 Call Bond Future 2241 2 2241 2 0.00
15/01/2013 R207 On 02-May-13 6.46 Call Bond Future 2275 2 2275 2 0.00
15/01/2013 R207 On 02-May-13 6.44 Call Bond Future 2208 2 2208 2 0.00
15/01/2013 R207 On 02-May-13 6.44 Put Bond Future 1172 1 1172 1 0.00
15/01/2013 R207 On 02-May-13 6.46 Put Bond Future 1129 1 1129 1 0.00
15/01/2013 R207 On 02-May-13 6.45 Put Bond Future 1150 1 1150 1 0.00
15/01/2013 R207 On 07-November-13 Bond Future 6.36 107.0311 6.3554 107.0311 0.00
15/01/2013 R207 On 07-November-13 6.70 Call Bond Future 3689 4 3689 4 0.00
15/01/2013 R207 On 07-November-13 6.69 Call Bond Future 3658 4 3658 4 0.00
15/01/2013 R207 On 07-November-13 6.71 Call Bond Future 3721 4 3721 4 0.00
15/01/2013 R207 On 07-November-13 6.71 Put Bond Future 1903 2 1903 2 0.00
15/01/2013 R207 On 07-November-13 6.69 Put Bond Future 1942 2 1942 2 0.00
15/01/2013 R207 On 07-November-13 6.70 Put Bond Future 1923 2 1923 2 0.00
15/01/2013 R208 On 07-February-13 Bond Future 6.35 105.1841 6.3464 105.1841 19,911.00
15/01/2013 R208 On 07-February-13 6.00 Call Bond Future 143 0 143 0 12,250.00
15/01/2013 R208 On 07-February-13 7.78 Call Bond Future 8655 9 8655 9 0.00
15/01/2013 R208 On 07-February-13 7.85 Call Bond Future 9054 9 9054 9 0.00
15/01/2013 R208 On 07-February-13 8.83 Call Bond Future 14423 15 14423 15 0.00
15/01/2013 R208 On 07-February-13 7.95 Call Bond Future 9620 10 9620 10 0.00
15/01/2013 R208 On 07-February-13 8.00 Call Bond Future 9902 10 9902 10 0.00
15/01/2013 R208 On 07-February-13 8.05 Call Bond Future 10182 10 10182 10 0.00
15/01/2013 R208 On 07-February-13 8.05 Put Bond Future 0 0 0 0 0.00
15/01/2013 R208 On 07-February-13 8.00 Put Bond Future 0 0 0 0 0.00
15/01/2013 R208 On 07-February-13 7.95 Put Bond Future 0 0 0 0 0.00
15/01/2013 R208 On 07-February-13 8.83 Put Bond Future 0 0 0 0 0.00
15/01/2013 R208 On 07-February-13 7.85 Put Bond Future 0 0 0 0 0.00
15/01/2013 R208 On 07-February-13 7.78 Put Bond Future 0 0 0 0 0.00
15/01/2013 R208 On 07-February-13 6.00 Put Bond Future 2381 2 2381 2 0.00
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15/01/2013 R208 On 02-May-13 Bond Future 6.39 103.0650 6.3860 103.0650 47.00
15/01/2013 R208 On 02-May-13 6.66 Call Bond Future 2782 3 2782 3 0.00
15/01/2013 R208 On 02-May-13 6.65 Call Bond Future 2743 3 2743 3 0.00
15/01/2013 R208 On 02-May-13 6.64 Call Bond Future 2704 3 2704 3 0.00
15/01/2013 R208 On 02-May-13 6.64 Put Bond Future 1140 1 1140 1 0.00
15/01/2013 R208 On 02-May-13 6.65 Put Bond Future 1118 1 1118 1 0.00
15/01/2013 R208 On 02-May-13 6.66 Put Bond Future 1097 1 1097 1 0.00
15/01/2013 R208 On 07-November-13 Bond Future 6.49 102.5017 6.4861 102.5017 0.00
15/01/2013 R208 On 07-November-13 6.81 Call Bond Future 4117 4 4117 4 0.00
15/01/2013 R208 On 07-November-13 7.50 Call Bond Future 6802 7 6802 7 0.00
15/01/2013 R208 On 07-November-13 6.80 Call Bond Future 4083 4 4083 4 0.00
15/01/2013 R208 On 07-November-13 6.79 Call Bond Future 4048 4 4048 4 0.00
15/01/2013 R208 On 07-November-13 6.79 Put Bond Future 2289 2 2289 2 0.00
15/01/2013 R208 On 07-November-13 6.80 Put Bond Future 2267 2 2267 2 0.00
15/01/2013 R208 On 07-November-13 7.50 Put Bond Future 1078 1 1078 1 230.00
15/01/2013 R208 On 07-November-13 6.81 Put Bond Future 2244 2 2244 2 0.00
15/01/2013 R209 On 07-February-13 Bond Future 7.93 84.8392 7.9312 84.8392 11,384.00
15/01/2013 R209 On 07-February-13 8.63 Call Bond Future 6018 6 6018 6 0.00
15/01/2013 R209 On 07-February-13 8.83 Call Bond Future 7578 8 7578 8 0.00
15/01/2013 R209 On 07-February-13 8.95 Call Bond Future 8501 9 8501 9 0.00
15/01/2013 R209 On 07-February-13 9.10 Call Bond Future 9633 10 9633 10 0.00
15/01/2013 R209 On 07-February-13 9.00 Call Bond Future 8881 9 8881 9 0.00
15/01/2013 R209 On 07-February-13 9.05 Call Bond Future 9258 9 9258 9 0.00
15/01/2013 R209 On 07-February-13 9.06 Call Bond Future 9333 10 9333 10 0.00
15/01/2013 R209 On 07-February-13 9.06 Put Bond Future 1 0 1 0 0.00
15/01/2013 R209 On 07-February-13 9.05 Put Bond Future 1 0 1 0 0.00
15/01/2013 R209 On 07-February-13 9.00 Put Bond Future 2 0 2 0 0.00
15/01/2013 R209 On 07-February-13 9.10 Put Bond Future 1 0 1 0 0.00
15/01/2013 R209 On 07-February-13 8.95 Put Bond Future 3 0 3 0 0.00
15/01/2013 R209 On 07-February-13 8.83 Put Bond Future 9 0 9 0 14,000.00
15/01/2013 R209 On 07-February-13 8.63 Put Bond Future 37 0 37 0 11,000.00
15/01/2013 R209 On 02-May-13 Bond Future 7.99 82.7251 7.9863 82.7251 33.00
15/01/2013 R209 On 02-May-13 8.01 Call Bond Future 3107 3 3107 3 0.00
15/01/2013 R209 On 02-May-13 8.00 Call Bond Future 3061 3 3061 3 0.00
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15/01/2013 R209 On 02-May-13 7.99 Call Bond Future 3017 3 3017 3 0.00
15/01/2013 R209 On 02-May-13 7.99 Put Bond Future 2984 3 2984 3 0.00
15/01/2013 R209 On 02-May-13 8.00 Put Bond Future 2938 3 2938 3 0.00
15/01/2013 R209 On 02-May-13 8.01 Put Bond Future 2894 3 2894 3 0.00
15/01/2013 R209 On 07-November-13 Bond Future 8.12 81.8543 8.1165 81.8543 0.00
15/01/2013 R209 On 07-November-13 8.81 Call Bond Future 8944 9 8944 9 0.00
15/01/2013 R209 On 07-November-13 9.50 Call Bond Future 12543 13 12543 13 0.00
15/01/2013 R209 On 07-November-13 8.80 Call Bond Future 8893 9 8893 9 0.00
15/01/2013 R209 On 07-November-13 8.79 Call Bond Future 8843 9 8843 9 0.00
15/01/2013 R209 On 07-November-13 8.79 Put Bond Future 3280 3 3280 3 0.00
15/01/2013 R209 On 07-November-13 8.80 Put Bond Future 3253 3 3253 3 0.00
15/01/2013 R209 On 07-November-13 9.50 Put Bond Future 1737 2 1737 2 180.00
15/01/2013 R209 On 07-November-13 8.81 Put Bond Future 3226 3 3226 3 0.00
15/01/2013 R210 On 07-February-13 Bond Future 166.47 166.4529 166.4689 166.4529 1,237.00
15/01/2013 R210 On 07-February-13 156.99 Call Bond Future 9479 9 9479 9 0.00
15/01/2013 R210 On 07-February-13 157.00 Call Bond Future 9469 9 9469 9 0.00
15/01/2013 R210 On 07-February-13 157.01 Call Bond Future 9459 9 9459 9 0.00
15/01/2013 R210 On 07-February-13 157.01 Put Bond Future 0 0 0 0 0.00
15/01/2013 R210 On 07-February-13 157.00 Put Bond Future 0 0 0 0 0.00
15/01/2013 R210 On 07-February-13 156.99 Put Bond Future 0 0 0 0 0.00
15/01/2013 R210 On 02-May-13 Bond Future 166.71 166.6939 166.7098 166.6939 7.00
15/01/2013 R210 On 02-May-13 161.14 Call Bond Future 5570 6 5570 6 0.00
15/01/2013 R210 On 02-May-13 161.16 Call Bond Future 5550 6 5550 6 0.00
15/01/2013 R210 On 02-May-13 161.15 Call Bond Future 5560 6 5560 6 0.00
15/01/2013 R210 On 02-May-13 161.15 Put Bond Future 0 0 0 0 0.00
15/01/2013 R210 On 02-May-13 161.16 Put Bond Future 0 0 0 0 0.00
15/01/2013 R210 On 02-May-13 161.14 Put Bond Future 0 0 0 0 0.00
15/01/2013 R211 On 07-February-13 Bond Future 126.09 126.0833 126.0904 126.0833 522.00
15/01/2013 R211 On 07-February-13 122.99 Call Bond Future 3100 3 3100 3 0.00
15/01/2013 R211 On 07-February-13 123.00 Call Bond Future 3090 3 3090 3 0.00
15/01/2013 R211 On 07-February-13 123.01 Call Bond Future 3080 3 3080 3 0.00
15/01/2013 R211 On 07-February-13 123.01 Put Bond Future 0 0 0 0 0.00
15/01/2013 R211 On 07-February-13 123.00 Put Bond Future 0 0 0 0 0.00
15/01/2013 R211 On 07-February-13 122.99 Put Bond Future 0 0 0 0 0.00
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15/01/2013 R211 On 02-May-13 Bond Future 127.68 127.6726 127.6798 127.6726 7.00
15/01/2013 R211 On 02-May-13 125.69 Call Bond Future 1990 2 1990 2 0.00
15/01/2013 R211 On 02-May-13 125.71 Call Bond Future 1970 2 1970 2 0.00
15/01/2013 R211 On 02-May-13 125.70 Call Bond Future 1980 2 1980 2 0.00
15/01/2013 R211 On 02-May-13 125.70 Put Bond Future 0 0 0 0 0.00
15/01/2013 R211 On 02-May-13 125.71 Put Bond Future 0 0 0 0 0.00
15/01/2013 R211 On 02-May-13 125.69 Put Bond Future 0 0 0 0 0.00
15/01/2013 R212 On 07-February-13 Bond Future 132.72 132.7065 132.7174 132.7065 10,659.00
15/01/2013 R212 On 07-February-13 128.99 Call Bond Future 3727 4 3727 4 0.00
15/01/2013 R212 On 07-February-13 129.00 Call Bond Future 3717 4 3717 4 0.00
15/01/2013 R212 On 07-February-13 129.01 Call Bond Future 3707 4 3707 4 0.00
15/01/2013 R212 On 07-February-13 129.01 Put Bond Future 0 0 0 0 0.00
15/01/2013 R212 On 07-February-13 129.00 Put Bond Future 0 0 0 0 0.00
15/01/2013 R212 On 07-February-13 128.99 Put Bond Future 0 0 0 0 0.00
15/01/2013 R212 On 02-May-13 Bond Future 134.39 134.3793 134.3902 134.3793 11.00
15/01/2013 R212 On 02-May-13 131.09 Call Bond Future 3300 3 3300 3 0.00
15/01/2013 R212 On 02-May-13 131.11 Call Bond Future 3280 3 3280 3 0.00
15/01/2013 R212 On 02-May-13 131.10 Call Bond Future 3290 3 3290 3 0.00
15/01/2013 R212 On 02-May-13 131.10 Put Bond Future 0 0 0 0 0.00
15/01/2013 R212 On 02-May-13 131.11 Put Bond Future 0 0 0 0 0.00
15/01/2013 R212 On 02-May-13 131.09 Put Bond Future 0 0 0 0 0.00
15/01/2013 R213 On 07-February-13 Bond Future 7.68 96.8602 7.6768 96.8602 10,414.00
15/01/2013 R213 On 07-February-13 8.90 Call Bond Future 10363 11 10363 11 0.00
15/01/2013 R213 On 07-February-13 8.95 Call Bond Future 10750 11 10750 11 0.00
15/01/2013 R213 On 07-February-13 9.05 Call Bond Future 11515 12 11515 12 0.00
15/01/2013 R213 On 07-February-13 9.00 Call Bond Future 11134 11 11134 11 0.00
15/01/2013 R213 On 07-February-13 9.00 Put Bond Future 1 0 1 0 0.00
15/01/2013 R213 On 07-February-13 9.05 Put Bond Future 1 0 1 0 0.00
15/01/2013 R213 On 07-February-13 8.95 Put Bond Future 1 0 1 0 0.00
15/01/2013 R213 On 07-February-13 8.90 Put Bond Future 2 0 2 0 0.00
15/01/2013 R213 On 02-May-13 Bond Future 7.73 94.4990 7.7311 94.4990 5.00
15/01/2013 R213 On 02-May-13 7.86 Call Bond Future 3879 4 3879 4 0.00
15/01/2013 R213 On 02-May-13 7.84 Call Bond Future 3781 4 3781 4 0.00
15/01/2013 R213 On 02-May-13 7.85 Call Bond Future 3830 4 3830 4 0.00
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15/01/2013 R213 On 02-May-13 7.85 Put Bond Future 2757 3 2757 3 0.00
15/01/2013 R213 On 02-May-13 7.84 Put Bond Future 2797 3 2797 3 0.00
15/01/2013 R213 On 02-May-13 7.86 Put Bond Future 2717 3 2717 3 0.00
15/01/2013 R213 On 07-November-13 Bond Future 7.86 93.5592 7.8637 93.5592 0.00
15/01/2013 R213 On 07-November-13 8.61 Call Bond Future 9314 10 9314 10 0.00
15/01/2013 R213 On 07-November-13 8.60 Call Bond Future 9261 9 9261 9 0.00
15/01/2013 R213 On 07-November-13 8.59 Call Bond Future 9208 9 9208 9 0.00
15/01/2013 R213 On 07-November-13 8.59 Put Bond Future 3108 3 3108 3 0.00
15/01/2013 R213 On 07-November-13 8.60 Put Bond Future 3081 3 3081 3 0.00
15/01/2013 R213 On 07-November-13 8.61 Put Bond Future 3054 3 3054 3 0.00
15/01/2013 R214 On 07-February-13 Bond Future 7.97 86.8003 7.9661 86.8003 1,714.00
15/01/2013 R214 On 07-February-13 8.59 Call Bond Future 5771 6 5771 6 0.00
15/01/2013 R214 On 07-February-13 8.60 Call Bond Future 5852 6 5852 6 0.00
15/01/2013 R214 On 07-February-13 8.61 Call Bond Future 5933 6 5933 6 0.00
15/01/2013 R214 On 07-February-13 8.61 Put Bond Future 77 0 77 0 0.00
15/01/2013 R214 On 07-February-13 8.60 Put Bond Future 81 0 81 0 0.00
15/01/2013 R214 On 07-February-13 8.59 Put Bond Future 86 0 86 0 0.00
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