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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
03/04/2013 0106 On 22-December-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/04/2013 0357 On 15-September-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/04/2013 0403 On 21-December-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/04/2013 0457 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/04/2013 0703 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/04/2013 0757 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/04/2013 0804 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/04/2013 0807 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/04/2013 0857 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/04/2013 0904 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/04/2013 0908 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/04/2013 0957 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/04/2013 0986 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/04/2013 1386 On 28-February-31 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/04/2013 1409 On 28-February-41 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/04/2013 2025 On 02-May-13 Bond Future 115.42 115.4214 115.4213 115.4214 0.00
03/04/2013 2025 On 02-May-13 113.41 Call Bond Future 2008 2 2008 2 0.00
03/04/2013 2025 On 02-May-13 113.41 Put Bond Future 0 0 0 0 0.00
03/04/2013 2038 On 02-May-13 Bond Future 112.68 112.6744 112.6819 112.6744 9.00
03/04/2013 2038 On 02-May-13 111.60 Call Bond Future 1077 1 1077 1 0.00
03/04/2013 2038 On 02-May-13 111.60 Put Bond Future 0 0 0 0 0.00
03/04/2013 2050 On 02-May-13 Bond Future 117.51 117.4971 117.5065 117.4971 122.00
03/04/2013 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
03/04/2013 2050 On 02-May-13 117.60 Put Bond Future 91 0 91 0 0.00
03/04/2013 5701 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/04/2013 5706 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/04/2013 8607 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/04/2013 8608 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/04/2013 8657 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/04/2013 Al03 On 09-March-16 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/04/2013 AL7T On 02-May-13 Index Future 494.64 494.0360 494.6350 494.0360 12.00
03/04/2013 AL7T On 01-August-13 Index Future 501.09 500.4940 501.0850 500.4940 0.00
03/04/2013 AL7T On 07-November-13 Index Future 508.29 507.6170 508.2860 507.6170 0.00
03/04/2013 ALBI On 02-May-13 Index Future 440.57 440.0220 440.5700 440.0220 937.00
03/04/2013 ALBI On 01-August-13 Index Future 446.32 445.7740 446.3160 4457740 159.00
03/04/2013 ALBI On 07-November-13 Index Future 452.73 452.1180 452.7300 452.1180 85.00
03/04/2013 C023 On 28-February-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/04/2013 C025 On 31-January-25 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/04/2013 C038 On 31-January-38 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/04/2013 C048 On 28-February-48 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/04/2013 C050 On 31-December-50 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/04/2013 C157 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/04/2013 C186 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/04/2013 C197 On 07-December-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/04/2013 C201 On 22-December-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/04/2013 C202 On 07-December-33 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/04/2013 C203 On 15-September-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/04/2013 C204 On 21-December-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/04/2013 C206 On 15-January-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/04/2013 C207 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/04/2013 C208 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/04/2013 C209 On 31-March-36 Price Contribution 6.25 6.2500 6.2500 6.2500 0.00
03/04/2013 C210 On 31-March-28 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/04/2013 C211 On 31-January-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/04/2013 C212 On 31-January-22 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/04/2013 C213 On 28-February-31 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/04/2013 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
03/04/2013 CES1 On 20-April-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/04/2013 CS23 On 25-January-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/04/2013 CS26 On 02-April-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/04/2013 CS33 On 15-September-33 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
03/04/2013 EL28 On 02-May-13 Bond Future 112.60 112.5939 112.6031 112.5939 0.00
03/04/2013 EL28 On 02-May-13 113.32 Call Bond Future 0 0 0 0 0.00
03/04/2013 EL28 On 02-May-13 113.32 Put Bond Future 713 1 713 1 0.00
03/04/2013 ES33 On 02-May-13 Bond Future 8.73 89.1409 8.7273 89.1409 3,363.00
03/04/2013 ES33 On 02-May-13 91.02 Call Bond Future 80292 80 80292 80 0.00
03/04/2013 ES33 On 02-May-13 91.02 Put Bond Future 0 0 0 0 0.00
03/04/2013 ES33 On 01-August-13 Bond Future 8.81 90.3063 8.8146 90.3063 0.00
03/04/2013 ES33 On 01-August-13 9.00 Call Bond Future 1547 1 1547 1 0.00
03/04/2013 ES33 On 01-August-13 91.02 Call Bond Future 79587 79 79587 79 0.00
03/04/2013 ES33 On 01-August-13 91.02 Put Bond Future 0 0 0 0 0.00
03/04/2013 ES33 On 01-August-13 9.00 Put Bond Future 0 0 0 0 0.00
03/04/2013 GOVI On 02-May-13 GOoVvI 440.24 439.7220 440.2410 439.7220 97.00
03/04/2013 GOVI On 02-May-13 432.99 Call GOV 72510 7 72510 7 0.00
03/04/2013 GOVI On 02-May-13 433.01 Call GOV 72310 7 72310 7 0.00
03/04/2013 GOVI On 02-May-13 433.00 Call GovI 72410 7 72410 7 0.00
03/04/2013 GOVI On 02-May-13 433.00 Put GovI 0 0 0 0 0.00
03/04/2013 GOVI On 02-May-13 433.01 Put GOV 0 0 0 0 0.00
03/04/2013 GOVI On 02-May-13 432.99 Put GovI 0 0 0 0 0.00
03/04/2013 GOVI On 01-August-13 GovI 445,98 445.4700 445.9820 445.4700 280.00
03/04/2013 GOVI On 01-August-13 445,99 Call GOV 0 0 0 0 0.00
03/04/2013 GOVI On 01-August-13 446.00 Call GovI 0 0 0 0 0.00
03/04/2013 GOVI On 01-August-13 446.01 Call GovI 0 0 0 0 0.00
03/04/2013 GOVI On 01-August-13 446.01 Put GOV 280 1 280 1 0.00
03/04/2013 GOVI On 01-August-13 446.00 Put GovI 180 1 180 1 0.00
03/04/2013 GOVI On 01-August-13 445,99 Put GovI 80 1 80 1 0.00
03/04/2013 GOVI On 07-November-13 GOV 452.39 451.8100 452.3910 451.8100 0.00
03/04/2013 GOVI On 07-November-13 445,99 Call GOV 64010 6 64010 6 0.00
03/04/2013 GOVI On 07-November-13 446.01 Call GOoVvI 63810 6 63810 6 0.00
03/04/2013 GOVI On 07-November-13 446.00 Call GOV 63910 6 63910 6 0.00
03/04/2013 GOVI On 07-November-13 446.00 Put GovI 0 0 0 0 0.00
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03/04/2013 GOVI On 07-November-13 446.01 Put GovI 0 0 0 0 0.00
03/04/2013 GOVI On 07-November-13 445,99 Put GovVvI 0 0 0 0 0.00
03/04/2013 GVIX On 01-January-29 LIVE INDEX 110.00 110.0000 110.0000 110.0000 0.00
03/04/2013 IGOV On 02-May-13 Index Future 203.99 203.9710 203.9850 203.9710 558.00
03/04/2013 IGOV On 01-August-13 Index Future 206.72 206.6930 206.7220 206.6930 172.00
03/04/2013 IGOV On 07-November-13 Index Future 209.75 209.7010 209.7450 209.7010 7.00
03/04/2013 ILBI On 02-May-13 Index Future 551.98 549.4800 551.9800 549.4800 183.00
03/04/2013 J157 On 15-September-15 Interest Rate Swap 8.82 0.0200 8.8220 0.0200 0.00
03/04/2013 J186 On 21-December-26 Interest Rate Swap 8.68 0.1077 8.6830 0.1077 0.00
03/04/2013 J201 On 22-December-14 Interest Rate Swap 8.66 0.0514 8.6550 0.0514 0.00
03/04/2013 J203 On 15-September-17 Interest Rate Swap 8.98 0.0847 8.9750 0.0847 0.00
03/04/2013 J204 On 21-December-18 Interest Rate Swap 8.96 0.0958 8.9620 0.0958 0.00
03/04/2013 J207 On 15-January-20 Interest Rate Swap 9.00 0.0691 8.9970 0.0691 0.00
03/04/2013 JBAF On 17-April-13 Jibar Tradeable Future 5.13 94.8700 5.1300 94.8700 0.00
03/04/2013 JBAF On 15-May-13 Jibar Tradeable Future 5.13 94.8700 5.1300 94.8700 0.00
03/04/2013 JBAF On 19-June-13 Jibar Tradeable Future 5.13 94.8700 5.1300 94.8700 500.00
03/04/2013 JBAF On 17-July-13 Jibar Tradeable Future 5.13 94.8700 5.1300 94.8700 0.00
03/04/2013 JBAF On 21-August-13 Jibar Tradeable Future 5.14 94.8600 5.1400 94.8600 0.00
03/04/2013 JBAF On 18-September-13 Jibar Tradeable Future 5.14 94.8600 5.1400 94.8600 1,700.00
03/04/2013 JBAF On 16-October-13 Jibar Tradeable Future 5.18 94.8200 5.1800 94.8200 0.00
03/04/2013 JBAF On 18-December-13 Jibar Tradeable Future 5.15 94.8600 5.1500 94.8600 2,000.00
03/04/2013 JBAF On 19-March-14 Jibar Tradeable Future 5.16 94.8300 5.1600 94.8300 400.00
03/04/2013 JBAF On 18-June-14 Jibar Tradeable Future 5.27 94.7400 5.2700 94.7400 800.00
03/04/2013 JBAF On 17-September-14 Jibar Tradeable Future 5.41 94.6000 5.4100 94.6000 0.00
03/04/2013 JBAF On 17-December-14 Jibar Tradeable Future 5.55 94.4500 5.5500 94.4500 0.00
03/04/2013 OTH1 On 02-May-13 Index Future 427.80 427.8020 427.8020 427.8020 0.00
03/04/2013 R023 On 02-May-13 Bond Future 6.82 107.8826 6.8174 107.8826 6,470.00
03/04/2013 R023 On 02-May-13 7.04 Call Bond Future 1624 1 1624 1 0.00
03/04/2013 R023 On 02-May-13 7.06 Call Bond Future 1769 2 1769 2 0.00
03/04/2013 R023 On 02-May-13 7.05 Call Bond Future 1697 2 1697 2 0.00
03/04/2013 R023 On 02-May-13 7.05 Put Bond Future 0 0 0 0 0.00
03/04/2013 R023 On 02-May-13 7.06 Put Bond Future 0 0 0 0 0.00
03/04/2013 R023 On 02-May-13 7.04 Put Bond Future 0 0 0 0 0.00
03/04/2013 R023 On 01-August-13 Bond Future 6.87 109.2932 6.8724 109.2932 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
03/04/2013 R023 On 01-August-13 7.29 Call Bond Future 2951 3 2951 3 0.00
03/04/2013 R023 On 01-August-13 7.30 Call Bond Future 3020 3 3020 3 0.00
03/04/2013 R023 On 01-August-13 7.31 Call Bond Future 3090 3 3090 3 0.00
03/04/2013 R023 On 01-August-13 7.31 Put Bond Future 0 0 0 0 0.00
03/04/2013 R023 On 01-August-13 7.30 Put Bond Future 0 0 0 0 0.00
03/04/2013 R023 On 01-August-13 7.29 Put Bond Future 0 0 0 0 0.00
03/04/2013 R157 On 02-May-13 Bond Future 5.47 119.3746 5.4732 119.3746 6,078.00
03/04/2013 R157 On 02-May-13 5.34 Call Bond Future 105 0 105 0 0.00
03/04/2013 R157 On 02-May-13 5.36 Call Bond Future 120 0 120 0 0.00
03/04/2013 R157 On 02-May-13 5.35 Call Bond Future 113 0 113 0 0.00
03/04/2013 R157 On 02-May-13 5.35 Put Bond Future 412 0 412 0 0.00
03/04/2013 R157 On 02-May-13 5.36 Put Bond Future 395 0 395 0 0.00
03/04/2013 R157 On 02-May-13 5.34 Put Bond Future 429 0 429 0 0.00
03/04/2013 R157 On 01-August-13 Bond Future 5.50 120.9353 5.4953 120.9353 0.00
03/04/2013 R157 On 01-August-13 116.11 Call Bond Future 91547 91 91547 91 0.00
03/04/2013 R157 On 01-August-13 116.11 Put Bond Future 0 0 0 0 0.00
03/04/2013 R157 On 07-November-13 Bond Future 5.51 115.8496 5.5145 115.8496 0.00
03/04/2013 R157 On 07-November-13 5.59 Call Bond Future 600 1 600 1 0.00
03/04/2013 R157 On 07-November-13 5.60 Call Bond Future 610 1 610 1 0.00
03/04/2013 R157 On 07-November-13 5.61 Call Bond Future 621 1 621 1 0.00
03/04/2013 R157 On 07-November-13 5.61 Put Bond Future 441 0 441 0 0.00
03/04/2013 R157 On 07-November-13 5.60 Put Bond Future 449 0 449 0 0.00
03/04/2013 R157 On 07-November-13 5.59 Put Bond Future 457 1 457 1 0.00
03/04/2013 R157 On 06-February-14 Bond Future 5.53 117.4049 5.5349 117.4049 0.00
03/04/2013 R157 On 06-February-14 5.66 Call Bond Future 665 1 665 1 0.00
03/04/2013 R157 On 06-February-14 5.65 Call Bond Future 655 1 655 1 0.00
03/04/2013 R157 On 06-February-14 5.64 Call Bond Future 646 1 646 1 0.00
03/04/2013 R157 On 06-February-14 5.64 Put Bond Future 475 1 475 1 0.00
03/04/2013 R157 On 06-February-14 5.65 Put Bond Future 468 1 468 1 0.00
03/04/2013 R157 On 06-February-14 5.66 Put Bond Future 462 1 462 1 0.00
03/04/2013 R186 On 02-May-13 Bond Future 7.37 130.3629 7.3717 130.3629 64,604.00
03/04/2013 R186 On 02-May-13 6.75 Call Bond Future 75 0 75 0 350.00
03/04/2013 R186 On 02-May-13 7.39 Call Bond Future 1623 2 1623 2 0.00
03/04/2013 R186 On 02-May-13 7.40 Call Bond Future 1675 2 1675 2 2,000.00
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03/04/2013 R186 On 02-May-13 7.41 Call Bond Future 1729 2 1729 2 0.00
03/04/2013 R186 On 02-May-13 7.75 Call Bond Future 4056 4 4056 4 0.00
03/04/2013 R186 On 02-May-13 7.60 Call Bond Future 2919 3 2919 3 0.00
03/04/2013 R186 On 02-May-13 7.60 Put Bond Future 656 1 656 1 2,830.00
03/04/2013 R186 On 02-May-13 7.75 Put Bond Future 337 0 337 0 100.00
03/04/2013 R186 On 02-May-13 7.41 Put Bond Future 1345 1 1345 1 0.00
03/04/2013 R186 On 02-May-13 7.40 Put Bond Future 1391 2 1391 2 150.00
03/04/2013 R186 On 02-May-13 7.39 Put Bond Future 1439 2 1439 2 0.00
03/04/2013 R186 On 02-May-13 6.75 Put Bond Future 6536 7 6536 7 0.00
03/04/2013 R186 On 01-August-13 Bond Future 7.44 126.7828 7.4387 126.7828 3,000.00
03/04/2013 R186 On 01-August-13 7.25 Call Bond Future 2609 3 2609 3 4,315.00
03/04/2013 R186 On 01-August-13 128.26 Call Bond Future 117688 118 117688 118 0.00
03/04/2013 R186 On 01-August-13 128.26 Put Bond Future 0 0 0 0 0.00
03/04/2013 R186 On 01-August-13 7.25 Put Bond Future 4484 5 4484 5 0.00
03/04/2013 R186 On 07-November-13 Bond Future 7.51 128.5872 7.5094 128.5872 540.00
03/04/2013 R186 On 07-November-13 8.75 Call Bond Future 12221 12 12221 12 0.00
03/04/2013 R186 On 07-November-13 8.14 Call Bond Future 8167 8 8167 8 0.00
03/04/2013 R186 On 07-November-13 8.16 Call Bond Future 8293 8 8293 8 0.00
03/04/2013 R186 On 07-November-13 8.15 Call Bond Future 8230 8 8230 8 0.00
03/04/2013 R186 On 07-November-13 8.15 Put Bond Future 2272 2 2272 2 0.00
03/04/2013 R186 On 07-November-13 8.16 Put Bond Future 2245 2 2245 2 0.00
03/04/2013 R186 On 07-November-13 8.14 Put Bond Future 2299 2 2299 2 0.00
03/04/2013 R186 On 07-November-13 8.75 Put Bond Future 1038 1 1038 1 1,030.00
03/04/2013 R186 On 06-February-14 Bond Future 7.58 125.0232 7.5768 125.0232 0.00
03/04/2013 R186 On 06-February-14 7.74 Call Bond Future 6147 6 6147 6 0.00
03/04/2013 R186 On 06-February-14 7.75 Call Bond Future 6198 6 6198 6 0.00
03/04/2013 R186 On 06-February-14 7.76 Call Bond Future 6249 6 6249 6 0.00
03/04/2013 R186 On 06-February-14 7.76 Put Bond Future 4539 5 4539 5 0.00
03/04/2013 R186 On 06-February-14 7.75 Put Bond Future 4580 5 4580 5 0.00
03/04/2013 R186 On 06-February-14 7.74 Put Bond Future 4622 5 4622 5 0.00
03/04/2013 R197 On 02-May-13 Bond Future 294.18 293.9332 2941787 293.9332 2,633.00
03/04/2013 R197 On 02-May-13 282.39 Call Bond Future 11789 12 11789 12 0.00
03/04/2013 R197 On 02-May-13 282.41 Call Bond Future 11769 12 11769 12 0.00
03/04/2013 R197 On 02-May-13 282.40 Call Bond Future 11779 12 11779 12 0.00
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03/04/2013 R197 On 02-May-13 282.40 Put Bond Future 0 0 0 0.00
03/04/2013 R197 On 02-May-13 282.41 Put Bond Future 0 0 0 0.00
03/04/2013 R197 On 02-May-13 282.39 Put Bond Future 0 0 0 0 0.00
03/04/2013 R201 On 02-May-13 Bond Future 5.30 108.5347 5.3005 108.5347 4.00
03/04/2013 R201 On 02-May-13 4.04 Call Bond Future 0 0 0 0 0.00
03/04/2013 R201 On 02-May-13 4.06 Call Bond Future 0 0 0 0 0.00
03/04/2013 R201 On 02-May-13 4.05 Call Bond Future 0 0 0 0 0.00
03/04/2013 R201 On 02-May-13 4.05 Put Bond Future 2017 2 2017 2 0.00
03/04/2013 R201 On 02-May-13 4.06 Put Bond Future 2001 2 2001 2 0.00
03/04/2013 R201 On 02-May-13 4.04 Put Bond Future 2033 2 2033 2 0.00
03/04/2013 R201 On 01-August-13 Bond Future 5.31 105.5499 5.3074 105.5499 0.00
03/04/2013 R201 On 01-August-13 107.45 Call Bond Future 68349 68 68349 68 0.00
03/04/2013 R201 On 01-August-13 107.45 Put Bond Future 0 0 0 0 0.00
03/04/2013 R201 On 07-November-13 Bond Future 5.28 107.0521 5.2834 107.0521 0.00
03/04/2013 R201 On 07-November-13 479 Call Bond Future 83 0 83 0 0.00
03/04/2013 R201 On 07-November-13 4.81 Call Bond Future 88 0 88 0 0.00
03/04/2013 R201 On 07-November-13 4.80 Call Bond Future 85 0 85 0 0.00
03/04/2013 R201 On 07-November-13 4.80 Put Bond Future 615 1 615 1 0.00
03/04/2013 R201 On 07-November-13 4.81 Put Bond Future 607 1 607 1 0.00
03/04/2013 R201 On 07-November-13 4.79 Put Bond Future 624 1 624 1 0.00
03/04/2013 R201 On 06-February-14 Bond Future 5.24 104.0807 5.2352 104.0807 0.00
03/04/2013 R201 On 06-February-14 5.26 Call Bond Future 282 0 282 0 0.00
03/04/2013 R201 On 06-February-14 5.24 Call Bond Future 273 0 273 0 0.00
03/04/2013 R201 On 06-February-14 5.25 Call Bond Future 278 0 278 0 0.00
03/04/2013 R201 On 06-February-14 5.25 Put Bond Future 265 0 265 0 0.00
03/04/2013 R201 On 06-February-14 5.24 Put Bond Future 269 0 269 0 0.00
03/04/2013 R201 On 06-February-14 5.26 Put Bond Future 261 0 261 0 0.00
03/04/2013 R202 On 02-May-13 Bond Future 220.03 220.0201 220.0310 220.0201 44,017.00
03/04/2013 R202 On 02-May-13 211.04 Call Bond Future 8991 9 8991 9 0.00
03/04/2013 R202 On 02-May-13 211.06 Call Bond Future 8971 9 8971 9 0.00
03/04/2013 R202 On 02-May-13 211.05 Call Bond Future 8981 9 8981 9 0.00
03/04/2013 R202 On 02-May-13 211.05 Put Bond Future 0 0 0 0 0.00
03/04/2013 R202 On 02-May-13 211.06 Put Bond Future 0 0 0 0 0.00
03/04/2013 R202 On 02-May-13 211.04 Put Bond Future 0 0 0 0 0.00
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03/04/2013 R203 On 02-May-13 Bond Future 5.89 110.0435 5.8933 110.0435 5,836.00
03/04/2013 R203 On 02-May-13 5.89 Call Bond Future 482 0 482 0 0.00
03/04/2013 R203 On 02-May-13 5.90 Call Bond Future 502 0 502 0 0.00
03/04/2013 R203 On 02-May-13 5.91 Call Bond Future 523 0 523 0 0.00
03/04/2013 R203 On 02-May-13 591 Put Bond Future 456 0 456 0 0.00
03/04/2013 R203 On 02-May-13 5.90 Put Bond Future 476 1 476 1 0.00
03/04/2013 R203 On 02-May-13 5.89 Put Bond Future 495 1 495 1 0.00
03/04/2013 R203 On 01-August-13 Bond Future 5.93 111.4822 5.9348 111.4822 5,000.00
03/04/2013 R203 On 01-August-13 109.11 Call Bond Future 98338 98 98338 98 0.00
03/04/2013 R203 On 01-August-13 109.11 Put Bond Future 0 0 0 0 0.00
03/04/2013 R203 On 07-November-13 Bond Future 5.98 108.9091 5.9802 108.9091 0.00
03/04/2013 R203 On 07-November-13 6.01 Call Bond Future 1280 1 1280 1 0.00
03/04/2013 R203 On 07-November-13 571.00 Call Bond Future 106765 107 106765 107 0.00
03/04/2013 R203 On 07-November-13 5.71 Call Bond Future 799 1 799 1 15.00
03/04/2013 R203 On 07-November-13 6.00 Call Bond Future 1261 1 1261 1 0.00
03/04/2013 R203 On 07-November-13 5.99 Call Bond Future 1243 1 1243 1 0.00
03/04/2013 R203 On 07-November-13 5.99 Put Bond Future 1209 1 1209 1 0.00
03/04/2013 R203 On 07-November-13 6.00 Put Bond Future 1191 1 1191 1 0.00
03/04/2013 R203 On 07-November-13 571 Put Bond Future 1762 2 1762 2 0.00
03/04/2013 R203 On 07-November-13 571.00 Put Bond Future 0 0 0 0 0.00
03/04/2013 R203 On 07-November-13 6.01 Put Bond Future 1175 1 1175 1 0.00
03/04/2013 R203 On 06-February-14 Bond Future 6.03 110.3712 6.0275 110.3712 0.00
03/04/2013 R203 On 06-February-14 6.16 Call Bond Future 1633 2 1633 2 0.00
03/04/2013 R203 On 06-February-14 5.95 Call Bond Future 1269 1 1269 1 16.00
03/04/2013 R203 On 06-February-14 6.15 Call Bond Future 1614 2 1614 2 0.00
03/04/2013 R203 On 06-February-14 6.14 Call Bond Future 1596 2 1596 2 0.00
03/04/2013 R203 On 06-February-14 6.14 Put Bond Future 1223 1 1223 1 0.00
03/04/2013 R203 On 06-February-14 6.15 Put Bond Future 1208 1 1208 1 0.00
03/04/2013 R203 On 06-February-14 5.95 Put Bond Future 1527 2 1527 2 0.00
03/04/2013 R203 On 06-February-14 6.16 Put Bond Future 1194 1 1194 1 0.00
03/04/2013 R204 On 02-May-13 Bond Future 6.15 111.5877 6.1464 111.5877 5,262.00
03/04/2013 R204 On 02-May-13 6.29 Call Bond Future 1057 1 1057 1 0.00
03/04/2013 R204 On 02-May-13 6.30 Call Bond Future 1090 1 1090 1 0.00
03/04/2013 R204 On 02-May-13 6.31 Call Bond Future 1123 1 1123 1 0.00
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03/04/2013 R204 On 02-May-13 6.31 Put Bond Future 319 0 319 0 0.00
03/04/2013 R204 On 02-May-13 6.30 Put Bond Future 334 0 334 0 0.00
03/04/2013 R204 On 02-May-13 6.29 Put Bond Future 350 0 350 0 0.00
03/04/2013 R204 On 01-August-13 Bond Future 6.20 109.0203 6.1966 109.0203 0.00
03/04/2013 R204 On 01-August-13 110.75 Call Bond Future 100248 100 100248 100 0.00
03/04/2013 R204 On 01-August-13 110.75 Put Bond Future 0 0 0 0 0.00
03/04/2013 R204 On 07-November-13 Bond Future 6.25 110.5719 6.2474 110.5719 0.00
03/04/2013 R204 On 07-November-13 7.00 Call Bond Future 3861 4 3861 4 0.00
03/04/2013 R204 On 07-November-13 6.29 Call Bond Future 1752 2 1752 2 0.00
03/04/2013 R204 On 07-November-13 6.30 Call Bond Future 1776 2 1776 2 0.00
03/04/2013 R204 On 07-November-13 6.31 Call Bond Future 1800 2 1800 2 0.00
03/04/2013 R204 On 07-November-13 6.31 Put Bond Future 1518 2 1518 2 0.00
03/04/2013 R204 On 07-November-13 6.30 Put Bond Future 1539 2 1539 2 0.00
03/04/2013 R204 On 07-November-13 6.29 Put Bond Future 1560 2 1560 2 0.00
03/04/2013 R204 On 07-November-13 7.00 Put Bond Future 529 1 529 1 1,270.00
03/04/2013 R204 On 06-February-14 Bond Future 6.30 108.0256 6.2971 108.0256 0.00
03/04/2013 R204 On 06-February-14 6.40 Call Bond Future 2195 2 2195 2 0.00
03/04/2013 R204 On 06-February-14 6.39 Call Bond Future 2171 2 2171 2 0.00
03/04/2013 R204 On 06-February-14 6.41 Call Bond Future 2218 2 2218 2 0.00
03/04/2013 R204 On 06-February-14 6.41 Put Bond Future 1734 2 1734 2 0.00
03/04/2013 R204 On 06-February-14 6.39 Put Bond Future 1772 2 1772 2 0.00
03/04/2013 R204 On 06-February-14 6.40 Put Bond Future 1753 2 1753 2 0.00
03/04/2013 R206 On 02-May-13 Bond Future 5.34 103.7344 5.3387 103.7344 23.00
03/04/2013 R206 On 02-May-13 3.39 Call Bond Future 0 0 0 0 0.00
03/04/2013 R206 On 02-May-13 3.41 Call Bond Future 0 0 0 0 0.00
03/04/2013 R206 On 02-May-13 3.40 Call Bond Future 0 0 0 0 0.00
03/04/2013 R206 On 02-May-13 3.40 Put Bond Future 1333 1 1333 1 0.00
03/04/2013 R206 On 02-May-13 3.41 Put Bond Future 1326 1 1326 1 0.00
03/04/2013 R206 On 02-May-13 3.39 Put Bond Future 1340 1 1340 1 0.00
03/04/2013 R206 On 01-August-13 Bond Future 5.34 101.3288 5.3432 101.3288 0.00
03/04/2013 R206 On 01-August-13 103.94 Call Bond Future 30348 30 30348 30 0.00
03/04/2013 R206 On 01-August-13 103.94 Put Bond Future 0 0 0 0 0.00
03/04/2013 R206 On 07-November-13 Bond Future 5.25 102.7709 5.2522 102.7709 0.00
03/04/2013 R206 On 07-November-13 429 Call Bond Future 3 0 3 0 0.00
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03/04/2013 R206 On 07-November-13 4.31 Call Bond Future 3 0 3 0 0.00
03/04/2013 R206 On 07-November-13 4.30 Call Bond Future 3 0 3 0 0.00
03/04/2013 R206 On 07-November-13 4.30 Put Bond Future 173 0 173 0 0.00
03/04/2013 R206 On 07-November-13 4.31 Put Bond Future 172 0 172 0 0.00
03/04/2013 R206 On 07-November-13 4.29 Put Bond Future 175 0 175 0 0.00
03/04/2013 R207 On 02-May-13 Bond Future 6.38 106.7919 6.3780 106.7919 7,774.00
03/04/2013 R207 On 02-May-13 6.44 Call Bond Future 925 1 925 1 0.00
03/04/2013 R207 On 02-May-13 6.46 Call Bond Future 990 1 990 1 0.00
03/04/2013 R207 On 02-May-13 6.45 Call Bond Future 957 1 957 1 0.00
03/04/2013 R207 On 02-May-13 6.45 Put Bond Future 560 1 560 1 0.00
03/04/2013 R207 On 02-May-13 6.46 Put Bond Future 537 1 537 1 0.00
03/04/2013 R207 On 02-May-13 6.44 Put Bond Future 583 1 583 1 0.00
03/04/2013 R207 On 01-August-13 Bond Future 6.43 104.5517 6.4336 104.5517 0.00
03/04/2013 R207 On 01-August-13 106.18 Call Bond Future 97106 97 97106 97 0.00
03/04/2013 R207 On 01-August-13 106.18 Put Bond Future 0 0 0 0 0.00
03/04/2013 R207 On 07-November-13 Bond Future 6.49 106.0397 6.4872 106.0397 0.00
03/04/2013 R207 On 07-November-13 6.69 Call Bond Future 2608 3 2608 3 0.00
03/04/2013 R207 On 07-November-13 6.71 Call Bond Future 2669 3 2669 3 0.00
03/04/2013 R207 On 07-November-13 6.70 Call Bond Future 2638 3 2638 3 0.00
03/04/2013 R207 On 07-November-13 6.70 Put Bond Future 1551 2 1551 2 0.00
03/04/2013 R207 On 07-November-13 6.71 Put Bond Future 1531 2 1531 2 0.00
03/04/2013 R207 On 07-November-13 6.69 Put Bond Future 1572 2 1572 2 0.00
03/04/2013 R207 On 06-February-14 Bond Future 6.54 103.8238 6.5403 103.8238 0.00
03/04/2013 R207 On 06-February-14 6.66 Call Bond Future 2716 3 2716 3 0.00
03/04/2013 R207 On 06-February-14 6.64 Call Bond Future 2662 3 2662 3 0.00
03/04/2013 R207 On 06-February-14 6.65 Call Bond Future 2689 3 2689 3 0.00
03/04/2013 R207 On 06-February-14 6.65 Put Bond Future 2148 2 2148 2 0.00
03/04/2013 R207 On 06-February-14 6.64 Put Bond Future 2170 2 2170 2 0.00
03/04/2013 R207 On 06-February-14 6.66 Put Bond Future 2125 2 2125 2 0.00
03/04/2013 R208 On 02-May-13 Bond Future 6.50 102.0841 6.4961 102.0841 14,280.00
03/04/2013 R208 On 02-May-13 6.64 Call Bond Future 1358 1 1358 1 0.00
03/04/2013 R208 On 02-May-13 6.66 Call Bond Future 1440 1 1440 1 0.00
03/04/2013 R208 On 02-May-13 6.65 Call Bond Future 1398 1 1398 1 0.00
03/04/2013 R208 On 02-May-13 6.65 Put Bond Future 455 1 455 1 0.00
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03/04/2013 R208 On 02-May-13 6.66 Put Bond Future 436 0 436 0 0.00
03/04/2013 R208 On 02-May-13 6.64 Put Bond Future 475 1 475 1 0.00
03/04/2013 R208 On 01-August-13 Bond Future 6.55 103.4188 6.5469 103.4188 3,000.00
03/04/2013 R208 On 01-August-13 101.40 Call Bond Future 94512 94 94512 94 0.00
03/04/2013 R208 On 01-August-13 101.40 Put Bond Future 0 0 0 0 0.00
03/04/2013 R208 On 07-November-13 Bond Future 6.60 101.4946 6.6008 101.4946 0.00
03/04/2013 R208 On 07-November-13 7.50 Call Bond Future 5738 6 5738 6 0.00
03/04/2013 R208 On 07-November-13 6.79 Call Bond Future 2959 3 2959 3 0.00
03/04/2013 R208 On 07-November-13 6.81 Call Bond Future 3026 3 3026 3 0.00
03/04/2013 R208 On 07-November-13 6.80 Call Bond Future 2992 3 2992 3 0.00
03/04/2013 R208 On 07-November-13 6.80 Put Bond Future 1844 2 1844 2 0.00
03/04/2013 R208 On 07-November-13 6.81 Put Bond Future 1821 2 1821 2 0.00
03/04/2013 R208 On 07-November-13 6.79 Put Bond Future 1868 2 1868 2 0.00
03/04/2013 R208 On 07-November-13 7.50 Put Bond Future 683 1 683 1 1,520.00
03/04/2013 R208 On 06-February-14 Bond Future 6.65 102.8571 6.6528 102.8571 0.00
03/04/2013 R208 On 06-February-14 6.75 Call Bond Future 3053 3 3053 3 0.00
03/04/2013 R208 On 06-February-14 6.76 Call Bond Future 3083 3 3083 3 0.00
03/04/2013 R208 On 06-February-14 6.74 Call Bond Future 3023 3 3023 3 0.00
03/04/2013 R208 On 06-February-14 6.74 Put Bond Future 2534 3 2534 3 0.00
03/04/2013 R208 On 06-February-14 6.76 Put Bond Future 2482 3 2482 3 0.00
03/04/2013 R208 On 06-February-14 6.75 Put Bond Future 2507 3 2507 3 0.00
03/04/2013 R209 On 02-May-13 Bond Future 8.19 80.4544 8.1911 80.4544 10,695.00
03/04/2013 R209 On 02-May-13 7.99 Call Bond Future 756 1 756 1 0.00
03/04/2013 R209 On 02-May-13 8.01 Call Bond Future 813 1 813 1 0.00
03/04/2013 R209 On 02-May-13 8.00 Call Bond Future 784 1 784 1 0.00
03/04/2013 R209 On 02-May-13 8.00 Put Bond Future 2466 3 2466 3 0.00
03/04/2013 R209 On 02-May-13 8.01 Put Bond Future 2406 3 2406 3 0.00
03/04/2013 R209 On 02-May-13 7.99 Put Bond Future 2527 3 2527 3 0.00
03/04/2013 R209 On 01-August-13 Bond Future 8.26 81.5063 8.2579 81.5063 0.00
03/04/2013 R209 On 01-August-13 79.36 Call Bond Future 71798 72 71798 72 0.00
03/04/2013 R209 On 01-August-13 79.36 Put Bond Future 0 0 0 0 0.00
03/04/2013 R209 On 07-November-13 Bond Future 8.33 79.5218 8.3299 79.5218 0.00
03/04/2013 R209 On 07-November-13 9.50 Call Bond Future 10235 10 10235 10 0.00
03/04/2013 R209 On 07-November-13 8.79 Call Bond Future 6538 6 6538 6 0.00
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03/04/2013 R209 On 07-November-13 8.81 Call Bond Future 6636 6 6636 6 0.00
03/04/2013 R209 On 07-November-13 8.80 Call Bond Future 6587 6 6587 6 0.00
03/04/2013 R209 On 07-November-13 8.80 Put Bond Future 2775 3 2775 3 0.00
03/04/2013 R209 On 07-November-13 8.81 Put Bond Future 2746 3 2746 3 0.00
03/04/2013 R209 On 07-November-13 8.79 Put Bond Future 2804 3 2804 3 0.00
03/04/2013 R209 On 07-November-13 9.50 Put Bond Future 1258 1 1258 1 980.00
03/04/2013 R209 On 06-February-14 Bond Future 8.40 80.5894 8.3979 80.5894 0.00
03/04/2013 R209 On 06-February-14 8.55 Call Bond Future 5783 6 5783 6 0.00
03/04/2013 R209 On 06-February-14 8.56 Call Bond Future 5826 6 5826 6 0.00
03/04/2013 R209 On 06-February-14 8.54 Call Bond Future 5740 6 5740 6 0.00
03/04/2013 R209 On 06-February-14 8.54 Put Bond Future 4573 5 4573 5 0.00
03/04/2013 R209 On 06-February-14 8.56 Put Bond Future 4497 5 4497 5 0.00
03/04/2013 R209 On 06-February-14 8.55 Put Bond Future 4535 5 4535 5 0.00
03/04/2013 R210 On 02-May-13 Bond Future 165.22 165.2111 165.2163 165.2111 1,244.00
03/04/2013 R210 On 02-May-13 161.14 Call Bond Future 4076 4 4076 4 0.00
03/04/2013 R210 On 02-May-13 161.16 Call Bond Future 4056 4 4056 4 0.00
03/04/2013 R210 On 02-May-13 161.15 Call Bond Future 4066 4 4066 4 0.00
03/04/2013 R210 On 02-May-13 161.15 Put Bond Future 0 0 0 0 0.00
03/04/2013 R210 On 02-May-13 161.16 Put Bond Future 0 0 0 0 0.00
03/04/2013 R210 On 02-May-13 161.14 Put Bond Future 0 0 0 0 0.00
03/04/2013 R211 On 02-May-13 Bond Future 129.39 129.4021 129.3851 129.4021 529.00
03/04/2013 R211 On 02-May-13 125.69 Call Bond Future 3695 4 3695 4 0.00
03/04/2013 R211 On 02-May-13 125.70 Call Bond Future 3685 4 3685 4 0.00
03/04/2013 R211 On 02-May-13 125.71 Call Bond Future 3675 4 3675 4 0.00
03/04/2013 R211 On 02-May-13 125.71 Put Bond Future 0 0 0 0 0.00
03/04/2013 R211 On 02-May-13 125.70 Put Bond Future 0 0 0 0 0.00
03/04/2013 R211 On 02-May-13 125.69 Put Bond Future 0 0 0 0 0.00
03/04/2013 R212 On 02-May-13 Bond Future 137.14 137.3638 137.1407 137.3638 21,870.00
03/04/2013 R212 On 02-May-13 131.09 Call Bond Future 6051 6 6051 6 0.00
03/04/2013 R212 On 02-May-13 131.11 Call Bond Future 6031 6 6031 6 0.00
03/04/2013 R212 On 02-May-13 131.10 Call Bond Future 6041 6 6041 6 0.00
03/04/2013 R212 On 02-May-13 131.10 Put Bond Future 0 0 0 0 0.00
03/04/2013 R212 On 02-May-13 131.11 Put Bond Future 0 0 0 0 0.00
03/04/2013 R212 On 02-May-13 131.09 Put Bond Future 0 0 0 0 0.00
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03/04/2013 R213 On 02-May-13 Bond Future 7.92 92.5399 7.9161 92.5399 9,267.00
03/04/2013 R213 On 02-May-13 7.84 Call Bond Future 1118 1 1118 1 0.00
03/04/2013 R213 On 02-May-13 7.85 Call Bond Future 1157 1 1157 1 0.00
03/04/2013 R213 On 02-May-13 7.86 Call Bond Future 1196 1 1196 1 0.00
03/04/2013 R213 On 02-May-13 7.86 Put Bond Future 1695 2 1695 2 0.00
03/04/2013 R213 On 02-May-13 7.85 Put Bond Future 1745 2 1745 2 0.00
03/04/2013 R213 On 02-May-13 7.84 Put Bond Future 1797 2 1797 2 0.00
03/04/2013 R213 On 01-August-13 Bond Future 7.98 93.7498 7.9830 93.7498 0.00
03/04/2013 R213 On 01-August-13 91.25 Call Bond Future 83201 83 83201 83 0.00
03/04/2013 R213 On 01-August-13 91.25 Put Bond Future 0 0 0 0 0.00
03/04/2013 R213 On 07-November-13 Bond Future 8.06 91.5470 8.0564 91.5470 0.00
03/04/2013 R213 On 07-November-13 8.59 Call Bond Future 6952 7 6952 7 0.00
03/04/2013 R213 On 07-November-13 8.61 Call Bond Future 7057 7 7057 7 0.00
03/04/2013 R213 On 07-November-13 8.60 Call Bond Future 7004 7 7004 7 0.00
03/04/2013 R213 On 07-November-13 8.60 Put Bond Future 2502 3 2502 3 0.00
03/04/2013 R213 On 07-November-13 8.61 Put Bond Future 2475 2 2475 2 0.00
03/04/2013 R213 On 07-November-13 8.59 Put Bond Future 2530 3 2530 3 0.00
03/04/2013 R213 On 06-February-14 Bond Future 8.13 92.7760 8.1273 92.7760 0.00
03/04/2013 R213 On 06-February-14 8.31 Call Bond Future 5842 6 5842 6 0.00
03/04/2013 R213 On 06-February-14 8.29 Call Bond Future 5753 6 5753 6 0.00
03/04/2013 R213 On 06-February-14 8.30 Call Bond Future 5797 6 5797 6 0.00
03/04/2013 R213 On 06-February-14 8.30 Put Bond Future 4354 4 4354 4 0.00
03/04/2013 R213 On 06-February-14 8.29 Put Bond Future 4392 4 4392 4 0.00
03/04/2013 R213 On 06-February-14 8.31 Put Bond Future 4316 4 4316 4 0.00
03/04/2013 R214 On 02-May-13 Bond Future 8.23 82.1397 8.2302 82.1397 2,034.00
03/04/2013 R214 On 02-May-13 84.31 Call Bond Future 73614 73 73614 73 0.00
03/04/2013 R214 On 02-May-13 84.31 Put Bond Future 0 0 0 0 0.00
03/04/2013 R214 On 01-August-13 Bond Future 8.29 83.2137 8.2945 83.2137 0.00
03/04/2013 R214 On 01-August-13 84.31 Call Bond Future 73020 73 73020 73 0.00
03/04/2013 R214 On 01-August-13 84.31 Put Bond Future 0 0 0 0 0.00
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