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Interest Rates & Currency Derivatives

Derivatives Monthly Statistics Report

For April 2013

Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
02/04/2013 0106 On 22-December-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2013 0357 On 15-September-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2013 0403 On 21-December-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2013 0457 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2013 0703 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2013 0757 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2013 0804 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2013 0807 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2013 0857 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2013 0904 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2013 0908 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2013 0957 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2013 0986 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2013 1386 On 28-February-31 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2013 1409 On 28-February-41 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2013 2025 On 02-May-13 Bond Future 115.42 115.7290 115.4214 115.7290 0.00
02/04/2013 2025 On 02-May-13 113.41 Call Bond Future 2008 2 2008 2 0.00
02/04/2013 2025 On 02-May-13 113.41 Put Bond Future 0 0 0 0 0.00
02/04/2013 2038 On 02-May-13 Bond Future 112.67 112.6736 112.6744 112.6736 9.00
02/04/2013 2038 On 02-May-13 111.60 Call Bond Future 1070 1 1070 1 0.00
02/04/2013 2038 On 02-May-13 111.60 Put Bond Future 0 0 0 0 0.00
02/04/2013 2050 On 02-May-13 Bond Future 117.50 117.4956 117.4971 117.4956 122.00
02/04/2013 2050 On 02-May-13 117.60 Call 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
02/04/2013 2050 On 02-May-13 117.60 Put Bond Future 101 0 101 0 0.00
02/04/2013 5701 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2013 5706 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2013 8607 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2013 8608 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2013 8657 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2013 Al03 On 09-March-16 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2013 AL7T On 02-May-13 Index Future 494.04 493.9260 494.0360 493.9260 12.00
02/04/2013 AL7T On 01-August-13 Index Future 500.49 500.3850 500.4940 500.3850 0.00
02/04/2013 AL7T On 07-November-13 Index Future 507.62 507.5060 507.6170 507.5060 0.00
02/04/2013 ALBI On 02-May-13 Index Future 440.02 440.0100 440.0220 440.0100 1,017.00
02/04/2013 ALBI On 01-August-13 Index Future 445.77 445.7640 445.7740 445.7640 79.00
02/04/2013 ALBI On 07-November-13 Index Future 452.12 452.1080 452.1180 452.1080 85.00
02/04/2013 C023 On 28-February-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2013 C025 On 31-January-25 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2013 C038 On 31-January-38 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2013 C048 On 28-February-48 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2013 C050 On 31-December-50 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2013 C157 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2013 C186 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2013 C197 On 07-December-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2013 C201 On 22-December-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2013 C202 On 07-December-33 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2013 C203 On 15-September-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2013 C204 On 21-December-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2013 C206 On 15-January-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2013 C207 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2013 C208 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2013 C209 On 31-March-36 Price Contribution 6.25 6.2500 6.2500 6.2500 0.00
02/04/2013 C210 On 31-March-28 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2013 C211 On 31-January-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2013 C212 On 31-January-22 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2013 C213 On 28-February-31 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2013 C214 On 28-February-41 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
02/04/2013 CES1 On 20-April-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2013 CS23 On 25-January-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2013 CS26 On 02-April-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2013 CS33 On 15-September-33 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2013 EL28 On 02-May-13 Bond Future 112.59 112.5925 112.5939 112.5925 0.00
02/04/2013 EL28 On 02-May-13 113.32 Call Bond Future 0 0 0 0 0.00
02/04/2013 EL28 On 02-May-13 113.32 Put Bond Future 722 1 722 1 0.00
02/04/2013 ES33 On 02-May-13 Bond Future 8.77 89.2626 8.7659 89.2626 3,363.00
02/04/2013 ES33 On 02-May-13 91.02 Call Bond Future 79961 80 79961 80 0.00
02/04/2013 ES33 On 02-May-13 91.02 Put Bond Future 0 0 0 0 0.00
02/04/2013 ES33 On 01-August-13 Bond Future 8.85 90.4294 8.8541 90.4294 0.00
02/04/2013 ES33 On 01-August-13 9.00 Call Bond Future 1214 1 1214 1 0.00
02/04/2013 ES33 On 01-August-13 91.02 Call Bond Future 79255 79 79255 79 0.00
02/04/2013 ES33 On 01-August-13 91.02 Put Bond Future 0 0 0 0 0.00
02/04/2013 ES33 On 01-August-13 9.00 Put Bond Future 0 0 0 0 0.00
02/04/2013 GOVI On 02-May-13 GovI 439.72 439.7010 439.7220 439.7010 97.00
02/04/2013 GOVI On 02-May-13 432.99 Call GovVvI 67320 7 67320 7 0.00
02/04/2013 GOVI On 02-May-13 433.01 Call GOV 67120 7 67120 7 0.00
02/04/2013 GOVI On 02-May-13 433.00 Call GovI 67220 7 67220 7 0.00
02/04/2013 GOVI On 02-May-13 433.00 Put GovI 0 0 0 0 0.00
02/04/2013 GOVI On 02-May-13 433.01 Put GOV 0 0 0 0 0.00
02/04/2013 GOVI On 02-May-13 432.99 Put GovI 0 0 0 0 0.00
02/04/2013 GOVI On 01-August-13 GovI 445.47 445.4500 445.4700 445.4500 280.00
02/04/2013 GOVI On 01-August-13 445,99 Call GOV 0 0 0 0 0.00
02/04/2013 GOVI On 01-August-13 446.00 Call GovI 0 0 0 0 0.00
02/04/2013 GOVI On 01-August-13 446.01 Call GovI 0 0 0 0 0.00
02/04/2013 GOVI On 01-August-13 446.01 Put GOV 5400 1 5400 1 0.00
02/04/2013 GOVI On 01-August-13 446.00 Put GovI 5300 1 5300 1 0.00
02/04/2013 GOVI On 01-August-13 445,99 Put GovI 5200 1 5200 1 0.00
02/04/2013 GOVI On 07-November-13 GOV 451.81 451.7900 451.8100 451.7900 0.00
02/04/2013 GOVI On 07-November-13 445,99 Call GOV 58200 6 58200 6 0.00
02/04/2013 GOVI On 07-November-13 446.00 Call GoVvI 58100 6 58100 6 0.00
02/04/2013 GOVI On 07-November-13 446.01 Call GOV 58000 6 58000 6 0.00
02/04/2013 GOVI On 07-November-13 446.01 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
02/04/2013 GOVI On 07-November-13 446.00 Put GovI 0 0 0 0 0.00
02/04/2013 GOVI On 07-November-13 445,99 Put GovVvI 0 0 0 0 0.00
02/04/2013 GVIX On 01-January-29 LIVE INDEX 110.00 110.0000 110.0000 110.0000 0.00
02/04/2013 IGOV On 02-May-13 Index Future 203.97 204.0330 203.9710 204.0330 581.00
02/04/2013 IGOV On 01-August-13 Index Future 206.69 206.7550 206.6930 206.7550 149.00
02/04/2013 IGOV On 07-November-13 Index Future 209.70 209.7650 209.7010 209.7650 7.00
02/04/2013 ILBI On 02-May-13 Index Future 549.48 549.4800 549.4800 549.4800 183.00
02/04/2013 J157 On 15-September-15 Interest Rate Swap 8.82 0.0200 8.8220 0.0200 0.00
02/04/2013 J186 On 21-December-26 Interest Rate Swap 8.68 0.1077 8.6830 0.1077 0.00
02/04/2013 J201 On 22-December-14 Interest Rate Swap 8.66 0.0514 8.6550 0.0514 0.00
02/04/2013 J203 On 15-September-17 Interest Rate Swap 8.98 0.0847 8.9750 0.0847 0.00
02/04/2013 J204 On 21-December-18 Interest Rate Swap 8.96 0.0958 8.9620 0.0958 0.00
02/04/2013 J207 On 15-January-20 Interest Rate Swap 9.00 0.0691 8.9970 0.0691 0.00
02/04/2013 JBAF On 17-April-13 Jibar Tradeable Future 5.13 94.8700 5.1300 94.8700 0.00
02/04/2013 JBAF On 15-May-13 Jibar Tradeable Future 5.13 94.8700 5.1300 94.8700 0.00
02/04/2013 JBAF On 19-June-13 Jibar Tradeable Future 5.13 94.8700 5.1300 94.8700 500.00
02/04/2013 JBAF On 17-July-13 Jibar Tradeable Future 5.13 94.8600 5.1300 94.8600 0.00
02/04/2013 JBAF On 21-August-13 Jibar Tradeable Future 5.14 94.8500 5.1400 94.8500 0.00
02/04/2013 JBAF On 18-September-13 Jibar Tradeable Future 5.14 94.8500 5.1400 94.8500 1,700.00
02/04/2013 JBAF On 16-October-13 Jibar Tradeable Future 5.18 94.8200 5.1800 94.8200 0.00
02/04/2013 JBAF On 18-December-13 Jibar Tradeable Future 5.14 94.8200 5.1400 94.8200 2,000.00
02/04/2013 JBAF On 19-March-14 Jibar Tradeable Future 5.17 94.7100 5.1700 94.7100 400.00
02/04/2013 JBAF On 18-June-14 Jibar Tradeable Future 5.26 94.5700 5.2600 94.5700 800.00
02/04/2013 JBAF On 17-September-14 Jibar Tradeable Future 5.40 94.4200 5.4000 94.4200 0.00
02/04/2013 JBAF On 17-December-14 Jibar Tradeable Future 5.55 94.2500 5.5500 94.2500 0.00
02/04/2013 OTH1 On 02-May-13 Index Future 427.80 427.8020 427.8020 427.8020 0.00
02/04/2013 R023 On 02-May-13 Bond Future 6.83 107.8784 6.8350 107.8784 6,470.00
02/04/2013 R023 On 02-May-13 7.04 Call Bond Future 1495 1 1495 1 0.00
02/04/2013 R023 On 02-May-13 7.06 Call Bond Future 1639 2 1639 2 0.00
02/04/2013 R023 On 02-May-13 7.05 Call Bond Future 1567 2 1567 2 0.00
02/04/2013 R023 On 02-May-13 7.05 Put Bond Future 0 0 0 0 0.00
02/04/2013 R023 On 02-May-13 7.06 Put Bond Future 0 0 0 0 0.00
02/04/2013 R023 On 02-May-13 7.04 Put Bond Future 0 0 0 0 0.00
02/04/2013 R023 On 01-August-13 Bond Future 6.89 109.2886 6.8902 109.2886 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
02/04/2013 R023 On 01-August-13 7.29 Call Bond Future 2823 3 2823 3 0.00
02/04/2013 R023 On 01-August-13 7.30 Call Bond Future 2893 3 2893 3 0.00
02/04/2013 R023 On 01-August-13 7.31 Call Bond Future 2962 3 2962 3 0.00
02/04/2013 R023 On 01-August-13 7.31 Put Bond Future 0 0 0 0 0.00
02/04/2013 R023 On 01-August-13 7.30 Put Bond Future 0 0 0 0 0.00
02/04/2013 R023 On 01-August-13 7.29 Put Bond Future 0 0 0 0 0.00
02/04/2013 R157 On 02-May-13 Bond Future 5.50 119.3866 5.5021 119.3866 6,078.00
02/04/2013 R157 On 02-May-13 5.34 Call Bond Future 88 0 88 0 0.00
02/04/2013 R157 On 02-May-13 5.36 Call Bond Future 101 0 101 0 0.00
02/04/2013 R157 On 02-May-13 5.35 Call Bond Future 94 0 94 0 0.00
02/04/2013 R157 On 02-May-13 5.35 Put Bond Future 463 0 463 0 0.00
02/04/2013 R157 On 02-May-13 5.36 Put Bond Future 446 0 446 0 0.00
02/04/2013 R157 On 02-May-13 5.34 Put Bond Future 481 0 481 0 0.00
02/04/2013 R157 On 01-August-13 Bond Future 5.53 120.9473 5.5262 120.9473 0.00
02/04/2013 R157 On 01-August-13 116.11 Call Bond Future 91480 91 91480 91 0.00
02/04/2013 R157 On 01-August-13 116.11 Put Bond Future 0 0 0 0 0.00
02/04/2013 R157 On 07-November-13 Bond Future 5.56 115.8618 5.5593 115.8618 0.00
02/04/2013 R157 On 07-November-13 5.59 Call Bond Future 559 1 559 1 0.00
02/04/2013 R157 On 07-November-13 5.60 Call Bond Future 570 1 570 1 0.00
02/04/2013 R157 On 07-November-13 5.61 Call Bond Future 580 1 580 1 0.00
02/04/2013 R157 On 07-November-13 5.61 Put Bond Future 484 0 484 0 0.00
02/04/2013 R157 On 07-November-13 5.60 Put Bond Future 493 0 493 0 0.00
02/04/2013 R157 On 07-November-13 5.59 Put Bond Future 502 1 502 1 0.00
02/04/2013 R157 On 06-February-14 Bond Future 5.59 117.4173 5.5918 117.4173 0.00
02/04/2013 R157 On 06-February-14 5.66 Call Bond Future 615 1 615 1 0.00
02/04/2013 R157 On 06-February-14 5.65 Call Bond Future 606 1 606 1 0.00
02/04/2013 R157 On 06-February-14 5.64 Call Bond Future 597 1 597 1 0.00
02/04/2013 R157 On 06-February-14 5.64 Put Bond Future 519 1 519 1 0.00
02/04/2013 R157 On 06-February-14 5.65 Put Bond Future 512 1 512 1 0.00
02/04/2013 R157 On 06-February-14 5.66 Put Bond Future 504 1 504 1 0.00
02/04/2013 R186 On 02-May-13 Bond Future 7.39 130.3049 7.3896 130.3049 64,429.00
02/04/2013 R186 On 02-May-13 6.75 Call Bond Future 74 0 74 0 350.00
02/04/2013 R186 On 02-May-13 7.39 Call Bond Future 1560 2 1560 2 0.00
02/04/2013 R186 On 02-May-13 7.40 Call Bond Future 1610 2 1610 2 2,000.00
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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
02/04/2013 R186 On 02-May-13 7.41 Call Bond Future 1662 2 1662 2 0.00
02/04/2013 R186 On 02-May-13 7.75 Call Bond Future 3926 4 3926 4 0.00
02/04/2013 R186 On 02-May-13 7.60 Call Bond Future 2814 3 2814 3 0.00
02/04/2013 R186 On 02-May-13 7.60 Put Bond Future 731 1 731 1 2,830.00
02/04/2013 R186 On 02-May-13 7.75 Put Bond Future 386 0 386 0 100.00
02/04/2013 R186 On 02-May-13 7.41 Put Bond Future 1458 2 1458 2 0.00
02/04/2013 R186 On 02-May-13 740 Put Bond Future 1506 2 1506 2 150.00
02/04/2013 R186 On 02-May-13 7.39 Put Bond Future 1556 2 1556 2 0.00
02/04/2013 R186 On 02-May-13 6.75 Put Bond Future 6714 7 6714 7 0.00
02/04/2013 R186 On 01-August-13 Bond Future 7.46 126.7237 7.4568 126.7237 0.00
02/04/2013 R186 On 01-August-13 7.25 Call Bond Future 2593 3 2593 3 4,315.00
02/04/2013 R186 On 01-August-13 128.26 Call Bond Future 117510 117 117510 117 0.00
02/04/2013 R186 On 01-August-13 128.26 Put Bond Future 0 0 0 0 0.00
02/04/2013 R186 On 01-August-13 7.25 Put Bond Future 4646 5 4646 5 0.00
02/04/2013 R186 On 07-November-13 Bond Future 7.53 128.5273 7.5300 128.5273 540.00
02/04/2013 R186 On 07-November-13 8.75 Call Bond Future 12100 12 12100 12 0.00
02/04/2013 R186 On 07-November-13 8.14 Call Bond Future 8092 8 8092 8 0.00
02/04/2013 R186 On 07-November-13 8.16 Call Bond Future 8217 8 8217 8 0.00
02/04/2013 R186 On 07-November-13 8.15 Call Bond Future 8154 8 8154 8 0.00
02/04/2013 R186 On 07-November-13 8.15 Put Bond Future 2394 2 2394 2 0.00
02/04/2013 R186 On 07-November-13 8.16 Put Bond Future 2367 2 2367 2 0.00
02/04/2013 R186 On 07-November-13 8.14 Put Bond Future 2422 2 2422 2 0.00
02/04/2013 R186 On 07-November-13 8.75 Put Bond Future 1115 1 1115 1 1,030.00
02/04/2013 R186 On 06-February-14 Bond Future 7.60 124.9625 7.5990 124.9625 0.00
02/04/2013 R186 On 06-February-14 7.74 Call Bond Future 6048 6 6048 6 0.00
02/04/2013 R186 On 06-February-14 7.75 Call Bond Future 6097 6 6097 6 0.00
02/04/2013 R186 On 06-February-14 7.76 Call Bond Future 6148 6 6148 6 0.00
02/04/2013 R186 On 06-February-14 7.76 Put Bond Future 4647 5 4647 5 0.00
02/04/2013 R186 On 06-February-14 7.75 Put Bond Future 4688 5 4688 5 0.00
02/04/2013 R186 On 06-February-14 7.74 Put Bond Future 4732 5 4732 5 0.00
02/04/2013 R197 On 02-May-13 Bond Future 293.93 293.9397 293.9332 293.9397 2,633.00
02/04/2013 R197 On 02-May-13 282.39 Call Bond Future 11543 12 11543 12 0.00
02/04/2013 R197 On 02-May-13 282.41 Call Bond Future 11523 12 11523 12 0.00
02/04/2013 R197 On 02-May-13 282.40 Call Bond Future 11533 12 11533 12 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
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02/04/2013 R197 On 02-May-13 282.40 Put Bond Future 0 0 0 0.00
02/04/2013 R197 On 02-May-13 282.41 Put Bond Future 0 0 0 0.00
02/04/2013 R197 On 02-May-13 282.39 Put Bond Future 0 0 0 0 0.00
02/04/2013 R201 On 02-May-13 Bond Future 5.33 108.5429 5.3303 108.5429 4.00
02/04/2013 R201 On 02-May-13 4.04 Call Bond Future 0 0 0 0 0.00
02/04/2013 R201 On 02-May-13 4.06 Call Bond Future 0 0 0 0 0.00
02/04/2013 R201 On 02-May-13 4.05 Call Bond Future 0 0 0 0 0.00
02/04/2013 R201 On 02-May-13 4.05 Put Bond Future 2065 2 2065 2 0.00
02/04/2013 R201 On 02-May-13 4.06 Put Bond Future 2048 2 2048 2 0.00
02/04/2013 R201 On 02-May-13 4.04 Put Bond Future 2081 2 2081 2 0.00
02/04/2013 R201 On 01-August-13 Bond Future 5.34 105.5580 5.3403 105.5580 0.00
02/04/2013 R201 On 01-August-13 107.45 Call Bond Future 68304 68 68304 68 0.00
02/04/2013 R201 On 01-August-13 107.45 Put Bond Future 0 0 0 0 0.00
02/04/2013 R201 On 07-November-13 Bond Future 5.34 107.0603 5.3384 107.0603 0.00
02/04/2013 R201 On 07-November-13 479 Call Bond Future 71 0 71 0 0.00
02/04/2013 R201 On 07-November-13 4.81 Call Bond Future 76 0 76 0 0.00
02/04/2013 R201 On 07-November-13 4.80 Call Bond Future 73 0 73 0 0.00
02/04/2013 R201 On 07-November-13 4.80 Put Bond Future 663 1 663 1 0.00
02/04/2013 R201 On 07-November-13 4.81 Put Bond Future 654 1 654 1 0.00
02/04/2013 R201 On 07-November-13 4.79 Put Bond Future 672 1 672 1 0.00
02/04/2013 R201 On 06-February-14 Bond Future 5.31 104.0891 5.3140 104.0891 0.00
02/04/2013 R201 On 06-February-14 5.26 Call Bond Future 249 0 249 0 0.00
02/04/2013 R201 On 06-February-14 5.24 Call Bond Future 242 0 242 0 0.00
02/04/2013 R201 On 06-February-14 5.25 Call Bond Future 245 0 245 0 0.00
02/04/2013 R201 On 06-February-14 5.25 Put Bond Future 300 0 300 0 0.00
02/04/2013 R201 On 06-February-14 5.24 Put Bond Future 304 0 304 0 0.00
02/04/2013 R201 On 06-February-14 5.26 Put Bond Future 295 0 295 0 0.00
02/04/2013 R202 On 02-May-13 Bond Future 220.02 220.0198 220.0201 220.0198 44,017.00
02/04/2013 R202 On 02-May-13 211.04 Call Bond Future 8980 9 8980 9 0.00
02/04/2013 R202 On 02-May-13 211.06 Call Bond Future 8960 9 8960 9 0.00
02/04/2013 R202 On 02-May-13 211.05 Call Bond Future 8970 9 8970 9 0.00
02/04/2013 R202 On 02-May-13 211.05 Put Bond Future 0 0 0 0 0.00
02/04/2013 R202 On 02-May-13 211.06 Put Bond Future 0 0 0 0 0.00
02/04/2013 R202 On 02-May-13 211.04 Put Bond Future 0 0 0 0 0.00
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Put Closing MTM Closing Price
02/04/2013 R203 On 02-May-13 Bond Future 5.91 110.0418 5.9112 110.0418 10,836.00
02/04/2013 R203 On 02-May-13 5.89 Call Bond Future 451 0 451 0 0.00
02/04/2013 R203 On 02-May-13 5.90 Call Bond Future 471 1 471 1 0.00
02/04/2013 R203 On 02-May-13 5.91 Call Bond Future 491 1 491 1 0.00
02/04/2013 R203 On 02-May-13 5.91 Put Bond Future 495 1 495 1 0.00
02/04/2013 R203 On 02-May-13 5.90 Put Bond Future 515 1 515 1 0.00
02/04/2013 R203 On 02-May-13 5.89 Put Bond Future 536 1 536 1 0.00
02/04/2013 R203 On 01-August-13 Bond Future 5.95 111.4803 5.9529 111.4803 0.00
02/04/2013 R203 On 01-August-13 109.11 Call Bond Future 98269 98 98269 98 0.00
02/04/2013 R203 On 01-August-13 109.11 Put Bond Future 0 0 0 0 0.00
02/04/2013 R203 On 07-November-13 Bond Future 6.00 108.9071 6.0042 108.9071 0.00
02/04/2013 R203 On 07-November-13 6.01 Call Bond Future 1236 1 1236 1 0.00
02/04/2013 R203 On 07-November-13 571.00 Call Bond Future 106680 107 106680 107 0.00
02/04/2013 R203 On 07-November-13 5.71 Call Bond Future 766 1 766 1 15.00
02/04/2013 R203 On 07-November-13 6.00 Call Bond Future 1218 1 1218 1 0.00
02/04/2013 R203 On 07-November-13 5.99 Call Bond Future 1200 1 1200 1 0.00
02/04/2013 R203 On 07-November-13 5.99 Put Bond Future 1250 1 1250 1 0.00
02/04/2013 R203 On 07-November-13 6.00 Put Bond Future 1233 1 1233 1 0.00
02/04/2013 R203 On 07-November-13 5.71 Put Bond Future 1814 2 1814 2 0.00
02/04/2013 R203 On 07-November-13 571.00 Put Bond Future 0 0 0 0 0.00
02/04/2013 R203 On 07-November-13 6.01 Put Bond Future 1215 1 1215 1 0.00
02/04/2013 R203 On 06-February-14 Bond Future 6.06 110.3692 6.0553 110.3692 0.00
02/04/2013 R203 On 06-February-14 6.16 Call Bond Future 1579 2 1579 2 0.00
02/04/2013 R203 On 06-February-14 5.95 Call Bond Future 1220 1 1220 1 16.00
02/04/2013 R203 On 06-February-14 6.15 Call Bond Future 1560 2 1560 2 0.00
02/04/2013 R203 On 06-February-14 6.14 Call Bond Future 1542 2 1542 2 0.00
02/04/2013 R203 On 06-February-14 6.14 Put Bond Future 1261 1 1261 1 0.00
02/04/2013 R203 On 06-February-14 6.15 Put Bond Future 1247 1 1247 1 0.00
02/04/2013 R203 On 06-February-14 5.95 Put Bond Future 1570 2 1570 2 0.00
02/04/2013 R203 On 06-February-14 6.16 Put Bond Future 1232 1 1232 1 0.00
02/04/2013 R204 On 02-May-13 Bond Future 6.17 111.5850 6.1695 111.5850 5,262.00
02/04/2013 R204 On 02-May-13 6.29 Call Bond Future 997 1 997 1 0.00
02/04/2013 R204 On 02-May-13 6.30 Call Bond Future 1028 1 1028 1 0.00
02/04/2013 R204 On 02-May-13 6.31 Call Bond Future 1061 1 1061 1 0.00
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02/04/2013 R204 On 02-May-13 6.31 Put Bond Future 370 0 370 0 0.00
02/04/2013 R204 On 02-May-13 6.30 Put Bond Future 386 0 386 0 0.00
02/04/2013 R204 On 02-May-13 6.29 Put Bond Future 404 0 404 0 0.00
02/04/2013 R204 On 01-August-13 Bond Future 6.22 109.0174 6.2201 109.0174 0.00
02/04/2013 R204 On 01-August-13 110.75 Call Bond Future 100137 100 100137 100 0.00
02/04/2013 R204 On 01-August-13 110.75 Put Bond Future 0 0 0 0 0.00
02/04/2013 R204 On 07-November-13 Bond Future 6.28 110.5690 6.2758 110.5690 0.00
02/04/2013 R204 On 07-November-13 7.00 Call Bond Future 3799 4 3799 4 0.00
02/04/2013 R204 On 07-November-13 6.29 Call Bond Future 1737 2 1737 2 0.00
02/04/2013 R204 On 07-November-13 6.30 Call Bond Future 1760 2 1760 2 0.00
02/04/2013 R204 On 07-November-13 6.31 Call Bond Future 1784 2 1784 2 0.00
02/04/2013 R204 On 07-November-13 6.31 Put Bond Future 1630 2 1630 2 0.00
02/04/2013 R204 On 07-November-13 6.30 Put Bond Future 1652 2 1652 2 0.00
02/04/2013 R204 On 07-November-13 6.29 Put Bond Future 1673 2 1673 2 0.00
02/04/2013 R204 On 07-November-13 7.00 Put Bond Future 596 1 596 1 1,270.00
02/04/2013 R204 On 06-February-14 Bond Future 6.33 108.0227 6.3288 108.0227 0.00
02/04/2013 R204 On 06-February-14 6.40 Call Bond Future 2083 2 2083 2 0.00
02/04/2013 R204 On 06-February-14 6.39 Call Bond Future 2061 2 2061 2 0.00
02/04/2013 R204 On 06-February-14 6.41 Call Bond Future 2106 2 2106 2 0.00
02/04/2013 R204 On 06-February-14 6.41 Put Bond Future 1757 2 1757 2 0.00
02/04/2013 R204 On 06-February-14 6.39 Put Bond Future 1798 2 1798 2 0.00
02/04/2013 R204 On 06-February-14 6.40 Put Bond Future 1778 2 1778 2 0.00
02/04/2013 R206 On 02-May-13 Bond Future 5.37 103.7379 5.3696 103.7379 23.00
02/04/2013 R206 On 02-May-13 3.39 Call Bond Future 0 0 0 0 0.00
02/04/2013 R206 On 02-May-13 3.41 Call Bond Future 0 0 0 0 0.00
02/04/2013 R206 On 02-May-13 3.40 Call Bond Future 0 0 0 0 0.00
02/04/2013 R206 On 02-May-13 3.40 Put Bond Future 1354 1 1354 1 0.00
02/04/2013 R206 On 02-May-13 3.41 Put Bond Future 1347 1 1347 1 0.00
02/04/2013 R206 On 02-May-13 3.39 Put Bond Future 1361 1 1361 1 0.00
02/04/2013 R206 On 01-August-13 Bond Future 5.38 101.3322 5.3836 101.3322 0.00
02/04/2013 R206 On 01-August-13 103.94 Call Bond Future 30331 30 30331 30 0.00
02/04/2013 R206 On 01-August-13 103.94 Put Bond Future 0 0 0 0 0.00
02/04/2013 R206 On 07-November-13 Bond Future 5.43 102.7744 5.4331 102.7744 0.00
02/04/2013 R206 On 07-November-13 429 Call Bond Future 1 0 1 0 0.00
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02/04/2013 R206 On 07-November-13 4.31 Call Bond Future 1 0 1 0 0.00
02/04/2013 R206 On 07-November-13 4.30 Call Bond Future 1 0 1 0 0.00
02/04/2013 R206 On 07-November-13 4.30 Put Bond Future 204 0 204 0 0.00
02/04/2013 R206 On 07-November-13 4.31 Put Bond Future 202 0 202 0 0.00
02/04/2013 R206 On 07-November-13 429 Put Bond Future 206 0 206 0 0.00
02/04/2013 R207 On 02-May-13 Bond Future 6.40 106.8167 6.4010 106.8167 7,774.00
02/04/2013 R207 On 02-May-13 6.44 Call Bond Future 876 1 876 1 0.00
02/04/2013 R207 On 02-May-13 6.46 Call Bond Future 937 1 937 1 0.00
02/04/2013 R207 On 02-May-13 6.45 Call Bond Future 906 1 906 1 0.00
02/04/2013 R207 On 02-May-13 6.45 Put Bond Future 636 1 636 1 0.00
02/04/2013 R207 On 02-May-13 6.46 Put Bond Future 612 1 612 1 0.00
02/04/2013 R207 On 02-May-13 6.44 Put Bond Future 661 1 661 1 0.00
02/04/2013 R207 On 01-August-13 Bond Future 6.46 104.5766 6.4571 104.5766 0.00
02/04/2013 R207 On 01-August-13 106.18 Call Bond Future 96980 97 96980 97 0.00
02/04/2013 R207 On 01-August-13 106.18 Put Bond Future 0 0 0 0 0.00
02/04/2013 R207 On 07-November-13 Bond Future 6.51 106.0650 6.5148 106.0650 0.00
02/04/2013 R207 On 07-November-13 6.69 Call Bond Future 2565 3 2565 3 0.00
02/04/2013 R207 On 07-November-13 6.71 Call Bond Future 2625 3 2625 3 0.00
02/04/2013 R207 On 07-November-13 6.70 Call Bond Future 2595 3 2595 3 0.00
02/04/2013 R207 On 07-November-13 6.70 Put Bond Future 1650 2 1650 2 0.00
02/04/2013 R207 On 07-November-13 6.71 Put Bond Future 1629 2 1629 2 0.00
02/04/2013 R207 On 07-November-13 6.69 Put Bond Future 1671 2 1671 2 0.00
02/04/2013 R207 On 06-February-14 Bond Future 6.57 103.8494 6.5706 103.8494 0.00
02/04/2013 R207 On 06-February-14 6.66 Call Bond Future 2652 3 2652 3 0.00
02/04/2013 R207 On 06-February-14 6.64 Call Bond Future 2598 3 2598 3 0.00
02/04/2013 R207 On 06-February-14 6.65 Call Bond Future 2625 3 2625 3 0.00
02/04/2013 R207 On 06-February-14 6.65 Put Bond Future 2234 2 2234 2 0.00
02/04/2013 R207 On 06-February-14 6.64 Put Bond Future 2256 2 2256 2 0.00
02/04/2013 R207 On 06-February-14 6.66 Put Bond Future 2211 2 2211 2 0.00
02/04/2013 R208 On 02-May-13 Bond Future 6.52 102.0808 6.5187 102.0808 17,339.00
02/04/2013 R208 On 02-May-13 6.64 Call Bond Future 1283 1 1283 1 0.00
02/04/2013 R208 On 02-May-13 6.66 Call Bond Future 1362 1 1362 1 0.00
02/04/2013 R208 On 02-May-13 6.65 Call Bond Future 1322 1 1322 1 0.00
02/04/2013 R208 On 02-May-13 6.65 Put Bond Future 519 1 519 1 0.00
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02/04/2013 R208 On 02-May-13 6.66 Put Bond Future 497 1 497 1 0.00
02/04/2013 R208 On 02-May-13 6.64 Put Bond Future 540 1 540 1 0.00
02/04/2013 R208 On 01-August-13 Bond Future 6.57 103.4152 6.5699 103.4152 0.00
02/04/2013 R208 On 01-August-13 101.40 Call Bond Future 94374 94 94374 94 0.00
02/04/2013 R208 On 01-August-13 101.40 Put Bond Future 0 0 0 0 0.00
02/04/2013 R208 On 07-November-13 Bond Future 6.63 101.4910 6.6273 101.4910 0.00
02/04/2013 R208 On 07-November-13 7.50 Call Bond Future 5645 6 5645 6 0.00
02/04/2013 R208 On 07-November-13 6.79 Call Bond Future 2912 3 2912 3 0.00
02/04/2013 R208 On 07-November-13 6.81 Call Bond Future 2978 3 2978 3 0.00
02/04/2013 R208 On 07-November-13 6.80 Call Bond Future 2945 3 2945 3 0.00
02/04/2013 R208 On 07-November-13 6.80 Put Bond Future 1951 2 1951 2 0.00
02/04/2013 R208 On 07-November-13 6.81 Put Bond Future 1927 2 1927 2 0.00
02/04/2013 R208 On 07-November-13 6.79 Put Bond Future 1975 2 1975 2 0.00
02/04/2013 R208 On 07-November-13 7.50 Put Bond Future 743 1 743 1 1,520.00
02/04/2013 R208 On 06-February-14 Bond Future 6.68 102.8535 6.6816 102.8535 0.00
02/04/2013 R208 On 06-February-14 6.75 Call Bond Future 3000 3 3000 3 0.00
02/04/2013 R208 On 06-February-14 6.76 Call Bond Future 3030 3 3030 3 0.00
02/04/2013 R208 On 06-February-14 6.74 Call Bond Future 2971 3 2971 3 0.00
02/04/2013 R208 On 06-February-14 6.74 Put Bond Future 2643 3 2643 3 0.00
02/04/2013 R208 On 06-February-14 6.76 Put Bond Future 2591 3 2591 3 0.00
02/04/2013 R208 On 06-February-14 6.75 Put Bond Future 2617 3 2617 3 0.00
02/04/2013 R209 On 02-May-13 Bond Future 8.22 80.5789 8.2188 80.5789 10,695.00
02/04/2013 R209 On 02-May-13 7.99 Call Bond Future 703 1 703 1 0.00
02/04/2013 R209 On 02-May-13 8.01 Call Bond Future 757 1 757 1 0.00
02/04/2013 R209 On 02-May-13 8.00 Call Bond Future 730 1 730 1 0.00
02/04/2013 R209 On 02-May-13 8.00 Put Bond Future 2652 3 2652 3 0.00
02/04/2013 R209 On 02-May-13 8.01 Put Bond Future 2590 3 2590 3 0.00
02/04/2013 R209 On 02-May-13 7.99 Put Bond Future 2715 3 2715 3 0.00
02/04/2013 R209 On 01-August-13 Bond Future 8.29 81.6322 8.2861 81.6322 0.00
02/04/2013 R209 On 01-August-13 79.36 Call Bond Future 71557 72 71557 72 0.00
02/04/2013 R209 On 01-August-13 79.36 Put Bond Future 0 0 0 0 0.00
02/04/2013 R209 On 07-November-13 Bond Future 8.36 79.6496 8.3602 79.6496 0.00
02/04/2013 R209 On 07-November-13 9.50 Call Bond Future 10067 10 10067 10 0.00
02/04/2013 R209 On 07-November-13 8.79 Call Bond Future 6383 7 6383 7 0.00
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02/04/2013 R209 On 07-November-13 8.81 Call Bond Future 6480 7 6480 7 0.00
02/04/2013 R209 On 07-November-13 8.80 Call Bond Future 6431 7 6431 7 0.00
02/04/2013 R209 On 07-November-13 8.80 Put Bond Future 2875 3 2875 3 0.00
02/04/2013 R209 On 07-November-13 8.81 Put Bond Future 2845 3 2845 3 0.00
02/04/2013 R209 On 07-November-13 8.79 Put Bond Future 2904 3 2904 3 0.00
02/04/2013 R209 On 07-November-13 9.50 Put Bond Future 1345 1 1345 1 980.00
02/04/2013 R209 On 06-February-14 Bond Future 8.43 80.7189 8.4297 80.7189 0.00
02/04/2013 R209 On 06-February-14 8.55 Call Bond Future 5704 6 5704 6 0.00
02/04/2013 R209 On 06-February-14 8.56 Call Bond Future 5746 6 5746 6 0.00
02/04/2013 R209 On 06-February-14 8.54 Call Bond Future 5661 6 5661 6 0.00
02/04/2013 R209 On 06-February-14 8.54 Put Bond Future 4758 5 4758 5 0.00
02/04/2013 R209 On 06-February-14 8.56 Put Bond Future 4681 5 4681 5 0.00
02/04/2013 R209 On 06-February-14 8.55 Put Bond Future 4719 5 4719 5 0.00
02/04/2013 R210 On 02-May-13 Bond Future 165.21 165.3164 165.2111 165.3164 1,244.00
02/04/2013 R210 On 02-May-13 161.14 Call Bond Future 4071 4 4071 4 0.00
02/04/2013 R210 On 02-May-13 161.16 Call Bond Future 4051 4 4051 4 0.00
02/04/2013 R210 On 02-May-13 161.15 Call Bond Future 4061 4 4061 4 0.00
02/04/2013 R210 On 02-May-13 161.15 Put Bond Future 0 0 0 0 0.00
02/04/2013 R210 On 02-May-13 161.16 Put Bond Future 0 0 0 0 0.00
02/04/2013 R210 On 02-May-13 161.14 Put Bond Future 0 0 0 0 0.00
02/04/2013 R211 On 02-May-13 Bond Future 129.40 129.4097 129.4021 129.4097 529.00
02/04/2013 R211 On 02-May-13 125.69 Call Bond Future 3712 4 3712 4 0.00
02/04/2013 R211 On 02-May-13 125.70 Call Bond Future 3702 4 3702 4 0.00
02/04/2013 R211 On 02-May-13 125.71 Call Bond Future 3692 4 3692 4 0.00
02/04/2013 R211 On 02-May-13 125.71 Put Bond Future 0 0 0 0 0.00
02/04/2013 R211 On 02-May-13 125.70 Put Bond Future 0 0 0 0 0.00
02/04/2013 R211 On 02-May-13 125.69 Put Bond Future 0 0 0 0 0.00
02/04/2013 R212 On 02-May-13 Bond Future 137.36 137.3677 137.3638 137.3677 20,170.00
02/04/2013 R212 On 02-May-13 131.09 Call Bond Future 6274 6 6274 6 0.00
02/04/2013 R212 On 02-May-13 131.11 Call Bond Future 6254 6 6254 6 0.00
02/04/2013 R212 On 02-May-13 131.10 Call Bond Future 6264 6 6264 6 0.00
02/04/2013 R212 On 02-May-13 131.10 Put Bond Future 0 0 0 0 0.00
02/04/2013 R212 On 02-May-13 131.11 Put Bond Future 0 0 0 0 0.00
02/04/2013 R212 On 02-May-13 131.09 Put Bond Future 0 0 0 0 0.00
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02/04/2013 R213 On 02-May-13 Bond Future 7.92 92.5336 7.9237 92.5336 9,267.00
02/04/2013 R213 On 02-May-13 7.84 Call Bond Future 1111 1 1111 1 0.00
02/04/2013 R213 On 02-May-13 7.85 Call Bond Future 1149 1 1149 1 0.00
02/04/2013 R213 On 02-May-13 7.86 Call Bond Future 1187 1 1187 1 0.00
02/04/2013 R213 On 02-May-13 7.86 Put Bond Future 1754 2 1754 2 0.00
02/04/2013 R213 On 02-May-13 7.85 Put Bond Future 1805 2 1805 2 0.00
02/04/2013 R213 On 02-May-13 7.84 Put Bond Future 1857 2 1857 2 0.00
02/04/2013 R213 On 01-August-13 Bond Future 7.99 93.7433 7.9905 93.7433 0.00
02/04/2013 R213 On 01-August-13 91.25 Call Bond Future 83135 83 83135 83 0.00
02/04/2013 R213 On 01-August-13 91.25 Put Bond Future 0 0 0 0 0.00
02/04/2013 R213 On 07-November-13 Bond Future 8.07 91.5404 8.0657 91.5404 0.00
02/04/2013 R213 On 07-November-13 8.59 Call Bond Future 6897 7 6897 7 0.00
02/04/2013 R213 On 07-November-13 8.61 Call Bond Future 7001 7 7001 7 0.00
02/04/2013 R213 On 07-November-13 8.60 Call Bond Future 6949 7 6949 7 0.00
02/04/2013 R213 On 07-November-13 8.60 Put Bond Future 2527 3 2527 3 0.00
02/04/2013 R213 On 07-November-13 8.61 Put Bond Future 2499 3 2499 3 0.00
02/04/2013 R213 On 07-November-13 8.59 Put Bond Future 2554 3 2554 3 0.00
02/04/2013 R213 On 06-February-14 Bond Future 8.14 92.7693 8.1375 92.7693 0.00
02/04/2013 R213 On 06-February-14 8.31 Call Bond Future 5848 6 5848 6 0.00
02/04/2013 R213 On 06-February-14 8.29 Call Bond Future 5759 6 5759 6 0.00
02/04/2013 R213 On 06-February-14 8.30 Call Bond Future 5804 6 5804 6 0.00
02/04/2013 R213 On 06-February-14 8.30 Put Bond Future 4446 4 4446 4 0.00
02/04/2013 R213 On 06-February-14 8.29 Put Bond Future 4484 5 4484 5 0.00
02/04/2013 R213 On 06-February-14 8.31 Put Bond Future 4408 4 4408 4 0.00
02/04/2013 R214 On 02-May-13 Bond Future 8.26 82.2718 8.2579 82.2718 2,034.00
02/04/2013 R214 On 02-May-13 84.31 Call Bond Future 73360 73 73360 73 0.00
02/04/2013 R214 On 02-May-13 84.31 Put Bond Future 0 0 0 0 0.00
02/04/2013 R214 On 01-August-13 Bond Future 8.32 83.3473 8.3227 83.3473 0.00
02/04/2013 R214 On 01-August-13 84.31 Call Bond Future 72766 73 72766 73 0.00
02/04/2013 R214 On 01-August-13 84.31 Put Bond Future 0 0 0 0 0.00
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