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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
08/04/2013 0106 On 22-December-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/04/2013 0357 On 15-September-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/04/2013 0403 On 21-December-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/04/2013 0457 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/04/2013 0703 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/04/2013 0757 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/04/2013 0804 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/04/2013 0807 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/04/2013 0857 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/04/2013 0904 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/04/2013 0908 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/04/2013 0957 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/04/2013 0986 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/04/2013 1386 On 28-February-31 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/04/2013 1409 On 28-February-41 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/04/2013 2025 On 02-May-13 Bond Future 116.09 115.4791 116.0891 115.4791 0.00
08/04/2013 2025 On 02-May-13 113.41 Call Bond Future 2675 2 2675 2 0.00
08/04/2013 2025 On 02-May-13 113.41 Put Bond Future 0 0 0 0 0.00
08/04/2013 2038 On 02-May-13 Bond Future 112.90 112.8999 112.9008 112.8999 9.00
08/04/2013 2038 On 02-May-13 111.60 Call Bond Future 1296 1 1296 1 0.00
08/04/2013 2038 On 02-May-13 111.60 Put Bond Future 0 0 0 0 0.00
08/04/2013 2050 On 02-May-13 Bond Future 117.66 117.6572 117.6587 117.6572 122.00
08/04/2013 2050 On 02-May-13 117.60 Call Bond Future 61 0 61 0 0.00
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Put Closing MTM Closing Price
08/04/2013 2050 On 02-May-13 117.60 Put Bond Future 0 0 0 0 0.00
08/04/2013 5701 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/04/2013 5706 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/04/2013 8607 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/04/2013 8608 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/04/2013 8657 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/04/2013 Al03 On 09-March-16 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/04/2013 AL7T On 02-May-13 Index Future 503.48 500.0120 503.4790 500.0120 12.00
08/04/2013 AL7T On 01-August-13 Index Future 510.04 506.5290 510.0400 506.5290 0.00
08/04/2013 AL7T On 07-November-13 Index Future 517.37 513.8110 517.3730 513.8110 0.00
08/04/2013 ALBI On 02-May-13 Index Future 450.01 446.4510 450.0100 446.4510 945.00
08/04/2013 ALBI On 01-August-13 Index Future 455.87 452.2710 455.8740 452.2710 159.00
08/04/2013 ALBI On 07-November-13 Index Future 462.43 458.7720 462.4280 458.7720 85.00
08/04/2013 C023 On 28-February-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/04/2013 C025 On 31-January-25 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/04/2013 C038 On 31-January-38 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/04/2013 C048 On 28-February-48 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/04/2013 C050 On 31-December-50 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/04/2013 C157 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/04/2013 C186 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/04/2013 C197 On 07-December-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/04/2013 C201 On 22-December-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/04/2013 C202 On 07-December-33 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/04/2013 C203 On 15-September-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/04/2013 C204 On 21-December-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/04/2013 C206 On 15-January-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/04/2013 C207 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/04/2013 C208 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/04/2013 C209 On 31-March-36 Price Contribution 6.25 6.2500 6.2500 6.2500 0.00
08/04/2013 C210 On 31-March-28 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/04/2013 C211 On 31-January-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/04/2013 C212 On 31-January-22 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/04/2013 C213 On 28-February-31 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/04/2013 C214 On 28-February-41 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
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08/04/2013 CES1 On 20-April-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/04/2013 CS23 On 25-January-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/04/2013 CS26 On 02-April-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/04/2013 CS33 On 15-September-33 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/04/2013 EL28 On 02-May-13 Bond Future 112.68 112.6770 112.6786 112.6770 0.00
08/04/2013 EL28 On 02-May-13 113.32 Call Bond Future 0 0 0 0 0.00
08/04/2013 EL28 On 02-May-13 113.32 Put Bond Future 638 1 638 1 0.00
08/04/2013 ES33 On 02-May-13 Bond Future 8.34 91.5638 8.3414 91.5638 3,363.00
08/04/2013 ES33 On 02-May-13 91.02 Call Bond Future 83709 82 83709 82 0.00
08/04/2013 ES33 On 02-May-13 91.02 Put Bond Future 0 0 0 0 0.00
08/04/2013 ES33 On 01-August-13 Bond Future 8.42 92.7573 8.4174 92.7573 0.00
08/04/2013 ES33 On 01-August-13 9.00 Call Bond Future 5007 4 5007 4 0.00
08/04/2013 ES33 On 01-August-13 91.02 Call Bond Future 83048 82 83048 82 0.00
08/04/2013 ES33 On 01-August-13 91.02 Put Bond Future 0 0 0 0 0.00
08/04/2013 ES33 On 01-August-13 9.00 Put Bond Future 0 0 0 0 0.00
08/04/2013 GOVI On 02-May-13 GovI 449.30 445.9080 449.2990 445.9080 97.00
08/04/2013 GOVI On 02-May-13 432.99 Call GovVvI 163090 13 163090 13 0.00
08/04/2013 GOVI On 02-May-13 433.01 Call GOV 162890 13 162890 13 0.00
08/04/2013 GOVI On 02-May-13 433.00 Call GovI 162990 13 162990 13 0.00
08/04/2013 GOVI On 02-May-13 433.00 Put GovI 0 0 0 0 0.00
08/04/2013 GOVI On 02-May-13 433.01 Put GOV 0 0 0 0 0.00
08/04/2013 GOVI On 02-May-13 432.99 Put GovI 0 0 0 0 0.00
08/04/2013 GOVI On 01-August-13 GovI 455.16 451.7210 455.1550 451.7210 280.00
08/04/2013 GOVI On 01-August-13 445,99 Call GOV 91650 6 91650 6 0.00
08/04/2013 GOVI On 01-August-13 446.00 Call GovI 91550 6 91550 6 0.00
08/04/2013 GOVI On 01-August-13 446.01 Call GovI 91450 6 91450 6 0.00
08/04/2013 GOVI On 01-August-13 446.01 Put GOV 0 0 0 0 0.00
08/04/2013 GOVI On 01-August-13 446.00 Put GovI 0 0 0 0 0.00
08/04/2013 GOVI On 01-August-13 445,99 Put GovI 0 0 0 0 0.00
08/04/2013 GOVI On 07-November-13 GOV 461.70 458.2140 461.6980 458.2140 0.00
08/04/2013 GOVI On 07-November-13 445,99 Call GOV 157080 12 157080 12 0.00
08/04/2013 GOVI On 07-November-13 446.00 Call GoVvI 156980 12 156980 12 0.00
08/04/2013 GOVI On 07-November-13 446.01 Call GOV 156880 12 156880 12 0.00
08/04/2013 GOVI On 07-November-13 446.01 Put GovI 0 0 0 0 0.00
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08/04/2013 GOVI On 07-November-13 446.00 Put GovI 0 0 0 0 0.00
08/04/2013 GOVI On 07-November-13 445,99 Put GovVvI 0 0 0 0 0.00
08/04/2013 GVIX On 01-January-29 LIVE INDEX 110.00 110.0000 110.0000 110.0000 0.00
08/04/2013 IGOV On 02-May-13 Index Future 204.84 204.1270 204.8390 204.1270 558.00
08/04/2013 IGOV On 01-August-13 Index Future 207.59 206.8660 207.5870 206.8660 172.00
08/04/2013 IGOV On 07-November-13 Index Future 210.62 209.8910 210.6230 209.8910 7.00
08/04/2013 ILBI On 02-May-13 Index Future 552.40 551.9560 552.4020 551.9560 183.00
08/04/2013 J157 On 15-September-15 Interest Rate Swap 8.82 0.0200 8.8220 0.0200 0.00
08/04/2013 J186 On 21-December-26 Interest Rate Swap 8.68 0.1077 8.6830 0.1077 0.00
08/04/2013 J201 On 22-December-14 Interest Rate Swap 8.66 0.0514 8.6550 0.0514 0.00
08/04/2013 J203 On 15-September-17 Interest Rate Swap 8.98 0.0847 8.9750 0.0847 0.00
08/04/2013 J204 On 21-December-18 Interest Rate Swap 8.96 0.0958 8.9620 0.0958 0.00
08/04/2013 J207 On 15-January-20 Interest Rate Swap 9.00 0.0691 8.9970 0.0691 0.00
08/04/2013 JBAF On 17-April-13 Jibar Tradeable Future 5.12 94.8700 5.1200 94.8700 0.00
08/04/2013 JBAF On 15-May-13 Jibar Tradeable Future 5.12 94.8700 5.1200 94.8700 0.00
08/04/2013 JBAF On 19-June-13 Jibar Tradeable Future 5.12 94.8700 5.1200 94.8700 500.00
08/04/2013 JBAF On 17-July-13 Jibar Tradeable Future 5.12 94.8700 5.1200 94.8700 0.00
08/04/2013 JBAF On 21-August-13 Jibar Tradeable Future 5.12 94.8700 5.1200 94.8700 0.00
08/04/2013 JBAF On 18-September-13 Jibar Tradeable Future 5.12 94.8700 5.1200 94.8700 1,700.00
08/04/2013 JBAF On 16-October-13 Jibar Tradeable Future 5.11 94.8200 5.1100 94.8200 0.00
08/04/2013 JBAF On 18-December-13 Jibar Tradeable Future 5.12 94.8700 5.1200 94.8700 1,500.00
08/04/2013 JBAF On 19-March-14 Jibar Tradeable Future 5.14 94.8700 5.1400 94.8700 0.00
08/04/2013 JBAF On 18-June-14 Jibar Tradeable Future 5.21 94.8400 5.2100 94.8400 800.00
08/04/2013 JBAF On 17-September-14 Jibar Tradeable Future 5.31 94.7600 5.3100 94.7600 0.00
08/04/2013 JBAF On 17-December-14 Jibar Tradeable Future 5.46 94.6400 5.4600 94.6400 0.00
08/04/2013 OTH1 On 02-May-13 Index Future 427.80 427.8020 427.8020 427.8020 0.00
08/04/2013 R023 On 02-May-13 Bond Future 6.54 109.2592 6.5377 109.2592 6,470.00
08/04/2013 R023 On 02-May-13 7.04 Call Bond Future 3711 3 3711 3 0.00
08/04/2013 R023 On 02-May-13 7.06 Call Bond Future 3855 3 3855 3 0.00
08/04/2013 R023 On 02-May-13 7.05 Call Bond Future 3783 3 3783 3 0.00
08/04/2013 R023 On 02-May-13 7.05 Put Bond Future 0 0 0 0 0.00
08/04/2013 R023 On 02-May-13 7.06 Put Bond Future 0 0 0 0 0.00
08/04/2013 R023 On 02-May-13 7.04 Put Bond Future 0 0 0 0 0.00
08/04/2013 R023 On 01-August-13 Bond Future 6.58 110.6834 6.5825 110.6834 0.00
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08/04/2013 R023 On 01-August-13 7.29 Call Bond Future 5064 4 5064 4 0.00
08/04/2013 R023 On 01-August-13 7.30 Call Bond Future 5133 4 5133 4 0.00
08/04/2013 R023 On 01-August-13 7.31 Call Bond Future 5202 4 5202 4 0.00
08/04/2013 R023 On 01-August-13 7.31 Put Bond Future 0 0 0 0 0.00
08/04/2013 R023 On 01-August-13 7.30 Put Bond Future 0 0 0 0 0.00
08/04/2013 R023 On 01-August-13 7.29 Put Bond Future 0 0 0 0 0.00
08/04/2013 R157 On 02-May-13 Bond Future 5.29 119.7731 5.2862 119.7731 6,097.00
08/04/2013 R157 On 02-May-13 5.34 Call Bond Future 284 0 284 0 0.00
08/04/2013 R157 On 02-May-13 5.36 Call Bond Future 314 0 314 0 0.00
08/04/2013 R157 On 02-May-13 5.35 Call Bond Future 299 0 299 0 0.00
08/04/2013 R157 On 02-May-13 5.35 Put Bond Future 143 0 143 0 0.00
08/04/2013 R157 On 02-May-13 5.36 Put Bond Future 134 0 134 0 0.00
08/04/2013 R157 On 02-May-13 5.34 Put Bond Future 153 0 153 0 0.00
08/04/2013 R157 On 01-August-13 Bond Future 5.28 121.3343 5.2836 121.3343 0.00
08/04/2013 R157 On 01-August-13 116.11 Call Bond Future 92006 92 92006 92 0.00
08/04/2013 R157 On 01-August-13 116.11 Put Bond Future 0 0 0 0 0.00
08/04/2013 R157 On 07-November-13 Bond Future 5.27 116.2714 5.2676 116.2714 0.00
08/04/2013 R157 On 07-November-13 5.59 Call Bond Future 881 1 881 1 0.00
08/04/2013 R157 On 07-November-13 5.60 Call Bond Future 894 1 894 1 0.00
08/04/2013 R157 On 07-November-13 5.61 Call Bond Future 907 1 907 1 0.00
08/04/2013 R157 On 07-November-13 5.61 Put Bond Future 260 0 260 0 0.00
08/04/2013 R157 On 07-November-13 5.60 Put Bond Future 266 0 266 0 0.00
08/04/2013 R157 On 07-November-13 5.59 Put Bond Future 272 0 272 0 0.00
08/04/2013 R157 On 06-February-14 Bond Future 5.24 117.8391 5.2443 117.8391 0.00
08/04/2013 R157 On 06-February-14 5.66 Call Bond Future 956 1 956 1 0.00
08/04/2013 R157 On 06-February-14 5.65 Call Bond Future 945 1 945 1 0.00
08/04/2013 R157 On 06-February-14 5.64 Call Bond Future 933 1 933 1 0.00
08/04/2013 R157 On 06-February-14 5.64 Put Bond Future 290 0 290 0 0.00
08/04/2013 R157 On 06-February-14 5.65 Put Bond Future 285 0 285 0 0.00
08/04/2013 R157 On 06-February-14 5.66 Put Bond Future 280 0 280 0 0.00
08/04/2013 R186 On 02-May-13 Bond Future 7.00 132.8683 7.0010 132.8683 63,614.00
08/04/2013 R186 On 02-May-13 6.75 Call Bond Future 470 0 470 0 350.00
08/04/2013 R186 On 02-May-13 7.39 Call Bond Future 4213 3 4213 3 0.00
08/04/2013 R186 On 02-May-13 7.40 Call Bond Future 4301 3 4301 3 2,000.00
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08/04/2013 R186 On 02-May-13 7.41 Call Bond Future 4388 3 4388 3 0.00
08/04/2013 R186 On 02-May-13 7.75 Call Bond Future 7539 6 7539 6 0.00
08/04/2013 R186 On 02-May-13 7.60 Call Bond Future 6124 5 6124 5 0.00
08/04/2013 R186 On 02-May-13 7.60 Put Bond Future 62 0 62 0 2,830.00
08/04/2013 R186 On 02-May-13 7.75 Put Bond Future 21 0 21 0 100.00
08/04/2013 R186 On 02-May-13 7.41 Put Bond Future 206 1 206 1 0.00
08/04/2013 R186 On 02-May-13 7.40 Put Bond Future 218 1 218 1 150.00
08/04/2013 R186 On 02-May-13 7.39 Put Bond Future 231 1 231 1 0.00
08/04/2013 R186 On 02-May-13 6.75 Put Bond Future 3131 4 3131 4 0.00
08/04/2013 R186 On 01-August-13 Bond Future 7.06 129.3157 7.0557 129.3157 3,000.00
08/04/2013 R186 On 01-August-13 7.25 Call Bond Future 4520 4 4520 4 4,315.00
08/04/2013 R186 On 01-August-13 128.26 Call Bond Future 121536 120 121536 120 0.00
08/04/2013 R186 On 01-August-13 128.26 Put Bond Future 0 0 0 0 0.00
08/04/2013 R186 On 01-August-13 7.25 Put Bond Future 2548 3 2548 3 0.00
08/04/2013 R186 On 07-November-13 Bond Future 7.1 131.1749 7.1123 131.1749 540.00
08/04/2013 R186 On 07-November-13 8.75 Call Bond Future 15623 14 15623 14 0.00
08/04/2013 R186 On 07-November-13 8.14 Call Bond Future 11097 10 11097 10 0.00
08/04/2013 R186 On 07-November-13 8.16 Call Bond Future 11241 10 11241 10 0.00
08/04/2013 R186 On 07-November-13 8.15 Call Bond Future 11169 10 11169 10 0.00
08/04/2013 R186 On 07-November-13 8.15 Put Bond Future 1308 2 1308 2 0.00
08/04/2013 R186 On 07-November-13 8.16 Put Bond Future 1290 2 1290 2 0.00
08/04/2013 R186 On 07-November-13 8.14 Put Bond Future 1325 2 1325 2 0.00
08/04/2013 R186 On 07-November-13 8.75 Put Bond Future 537 1 537 1 1,030.00
08/04/2013 R186 On 06-February-14 Bond Future 717 127.6531 7.1662 127.6531 0.00
08/04/2013 R186 On 06-February-14 7.74 Call Bond Future 8568 8 8568 8 0.00
08/04/2013 R186 On 06-February-14 7.75 Call Bond Future 8629 8 8629 8 0.00
08/04/2013 R186 On 06-February-14 7.76 Call Bond Future 8691 8 8691 8 0.00
08/04/2013 R186 On 06-February-14 7.76 Put Bond Future 3025 4 3025 4 0.00
08/04/2013 R186 On 06-February-14 7.75 Put Bond Future 3056 4 3056 4 0.00
08/04/2013 R186 On 06-February-14 7.74 Put Bond Future 3087 4 3087 4 0.00
08/04/2013 R197 On 02-May-13 Bond Future 297.20 294.6709 297.2026 294.6709 2,633.00
08/04/2013 R197 On 02-May-13 282.39 Call Bond Future 14813 12 14813 12 0.00
08/04/2013 R197 On 02-May-13 282.41 Call Bond Future 14793 12 14793 12 0.00
08/04/2013 R197 On 02-May-13 282.40 Call Bond Future 14803 12 14803 12 0.00
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08/04/2013 R197 On 02-May-13 282.40 Put Bond Future 0 0 0 0.00
08/04/2013 R197 On 02-May-13 282.41 Put Bond Future 0 0 0 0.00
08/04/2013 R197 On 02-May-13 282.39 Put Bond Future 0 0 0 0 0.00
08/04/2013 R201 On 02-May-13 Bond Future 5.21 108.7417 5.2056 108.7417 4.00
08/04/2013 R201 On 02-May-13 4.04 Call Bond Future 0 0 0 0 0.00
08/04/2013 R201 On 02-May-13 4.06 Call Bond Future 0 0 0 0 0.00
08/04/2013 R201 On 02-May-13 4.05 Call Bond Future 0 0 0 0 0.00
08/04/2013 R201 On 02-May-13 4.05 Put Bond Future 1866 2 1866 2 0.00
08/04/2013 R201 On 02-May-13 4.06 Put Bond Future 1849 2 1849 2 0.00
08/04/2013 R201 On 02-May-13 4.04 Put Bond Future 1882 2 1882 2 0.00
08/04/2013 R201 On 01-August-13 Bond Future 5.19 105.7554 5.1948 105.7554 0.00
08/04/2013 R201 On 01-August-13 107.45 Call Bond Future 68501 69 68501 69 0.00
08/04/2013 R201 On 01-August-13 107.45 Put Bond Future 0 0 0 0 0.00
08/04/2013 R201 On 07-November-13 Bond Future 5.14 107.2758 5.1415 107.2758 0.00
08/04/2013 R201 On 07-November-13 479 Call Bond Future 119 0 119 0 0.00
08/04/2013 R201 On 07-November-13 4.81 Call Bond Future 126 0 126 0 0.00
08/04/2013 R201 On 07-November-13 4.80 Call Bond Future 122 0 122 0 0.00
08/04/2013 R201 On 07-November-13 4.80 Put Bond Future 497 0 497 0 0.00
08/04/2013 R201 On 07-November-13 4.81 Put Bond Future 489 0 489 0 0.00
08/04/2013 R201 On 07-November-13 4.79 Put Bond Future 505 1 505 1 0.00
08/04/2013 R201 On 06-February-14 Bond Future 5.05 104.3135 5.0502 104.3135 0.00
08/04/2013 R201 On 06-February-14 5.26 Call Bond Future 368 0 368 0 0.00
08/04/2013 R201 On 06-February-14 5.24 Call Bond Future 358 0 358 0 0.00
08/04/2013 R201 On 06-February-14 5.25 Call Bond Future 363 0 363 0 0.00
08/04/2013 R201 On 06-February-14 5.25 Put Bond Future 193 0 193 0 0.00
08/04/2013 R201 On 06-February-14 5.24 Put Bond Future 196 0 196 0 0.00
08/04/2013 R201 On 06-February-14 5.26 Put Bond Future 190 0 190 0 0.00
08/04/2013 R202 On 02-May-13 Bond Future 220.03 220.0324 220.0327 220.0324 44,017.00
08/04/2013 R202 On 02-May-13 211.04 Call Bond Future 8993 9 8993 9 0.00
08/04/2013 R202 On 02-May-13 211.06 Call Bond Future 8973 9 8973 9 0.00
08/04/2013 R202 On 02-May-13 211.05 Call Bond Future 8983 9 8983 9 0.00
08/04/2013 R202 On 02-May-13 211.05 Put Bond Future 0 0 0 0 0.00
08/04/2013 R202 On 02-May-13 211.06 Put Bond Future 0 0 0 0 0.00
08/04/2013 R202 On 02-May-13 211.04 Put Bond Future 0 0 0 0 0.00
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08/04/2013 R203 On 02-May-13 Bond Future 5.64 110.7938 5.6372 110.7938 5,836.00
08/04/2013 R203 On 02-May-13 5.89 Call Bond Future 1128 1 1128 1 0.00
08/04/2013 R203 On 02-May-13 5.90 Call Bond Future 1160 1 1160 1 0.00
08/04/2013 R203 On 02-May-13 5.91 Call Bond Future 1194 1 1194 1 0.00
08/04/2013 R203 On 02-May-13 5.91 Put Bond Future 97 0 97 0 0.00
08/04/2013 R203 On 02-May-13 5.90 Put Bond Future 104 0 104 0 0.00
08/04/2013 R203 On 02-May-13 5.89 Put Bond Future 111 0 111 0 0.00
08/04/2013 R203 On 01-August-13 Bond Future 5.66 112.2380 5.6607 112.2380 5,000.00
08/04/2013 R203 On 01-August-13 109.11 Call Bond Future 99380 99 99380 99 0.00
08/04/2013 R203 On 01-August-13 109.11 Put Bond Future 0 0 0 0 0.00
08/04/2013 R203 On 07-November-13 Bond Future 5.68 109.6916 5.6835 109.6916 0.00
08/04/2013 R203 On 07-November-13 6.01 Call Bond Future 1887 2 1887 2 0.00
08/04/2013 R203 On 07-November-13 571.00 Call Bond Future 107823 107 107823 107 0.00
08/04/2013 R203 On 07-November-13 5.71 Call Bond Future 1260 1 1260 1 15.00
08/04/2013 R203 On 07-November-13 6.00 Call Bond Future 1864 2 1864 2 0.00
08/04/2013 R203 On 07-November-13 5.99 Call Bond Future 1841 2 1841 2 0.00
08/04/2013 R203 On 07-November-13 5.99 Put Bond Future 749 1 749 1 0.00
08/04/2013 R203 On 07-November-13 6.00 Put Bond Future 736 1 736 1 0.00
08/04/2013 R203 On 07-November-13 5.71 Put Bond Future 1165 1 1165 1 0.00
08/04/2013 R203 On 07-November-13 571.00 Put Bond Future 0 0 0 0 0.00
08/04/2013 R203 On 07-November-13 6.01 Put Bond Future 724 1 724 1 0.00
08/04/2013 R203 On 06-February-14 Bond Future 5.71 111.1705 5.7066 111.1705 0.00
08/04/2013 R203 On 06-February-14 6.16 Call Bond Future 2282 2 2282 2 0.00
08/04/2013 R203 On 06-February-14 5.95 Call Bond Future 1835 2 1835 2 16.00
08/04/2013 R203 On 06-February-14 6.15 Call Bond Future 2259 2 2259 2 0.00
08/04/2013 R203 On 06-February-14 6.14 Call Bond Future 2237 2 2237 2 0.00
08/04/2013 R203 On 06-February-14 6.14 Put Bond Future 791 1 791 1 0.00
08/04/2013 R203 On 06-February-14 6.15 Put Bond Future 781 1 781 1 0.00
08/04/2013 R203 On 06-February-14 5.95 Put Bond Future 1020 1 1020 1 0.00
08/04/2013 R203 On 06-February-14 6.16 Put Bond Future 770 1 770 1 0.00
08/04/2013 R204 On 02-May-13 Bond Future 5.90 112.4383 5.8958 112.4383 5,463.00
08/04/2013 R204 On 02-May-13 6.29 Call Bond Future 2017 2 2017 2 0.00
08/04/2013 R204 On 02-May-13 6.30 Call Bond Future 2062 2 2062 2 0.00
08/04/2013 R204 On 02-May-13 6.31 Call Bond Future 2107 2 2107 2 0.00
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08/04/2013 R204 On 02-May-13 6.31 Put Bond Future 55 0 55 0 0.00
08/04/2013 R204 On 02-May-13 6.30 Put Bond Future 59 0 59 0 0.00
08/04/2013 R204 On 02-May-13 6.29 Put Bond Future 63 0 63 0 0.00
08/04/2013 R204 On 01-August-13 Bond Future 5.93 109.8777 5.9319 109.8777 0.00
08/04/2013 R204 On 01-August-13 110.75 Call Bond Future 101510 101 101510 101 0.00
08/04/2013 R204 On 01-August-13 110.75 Put Bond Future 0 0 0 0 0.00
08/04/2013 R204 On 07-November-13 Bond Future 5.97 111.4574 5.9655 111.4574 0.00
08/04/2013 R204 On 07-November-13 7.00 Call Bond Future 4911 4 4911 4 0.00
08/04/2013 R204 On 07-November-13 6.29 Call Bond Future 2485 2 2485 2 0.00
08/04/2013 R204 On 07-November-13 6.30 Call Bond Future 2515 2 2515 2 0.00
08/04/2013 R204 On 07-November-13 6.31 Call Bond Future 2544 2 2544 2 0.00
08/04/2013 R204 On 07-November-13 6.31 Put Bond Future 981 1 981 1 0.00
08/04/2013 R204 On 07-November-13 6.30 Put Bond Future 996 1 996 1 0.00
08/04/2013 R204 On 07-November-13 6.29 Put Bond Future 1012 1 1012 1 0.00
08/04/2013 R204 On 07-November-13 7.00 Put Bond Future 298 0 298 0 1,270.00
08/04/2013 R204 On 06-February-14 Bond Future 6.00 108.9293 5.9978 108.9293 0.00
08/04/2013 R204 On 06-February-14 6.40 Call Bond Future 2953 3 2953 3 0.00
08/04/2013 R204 On 06-February-14 6.39 Call Bond Future 2925 3 2925 3 0.00
08/04/2013 R204 On 06-February-14 6.41 Call Bond Future 2981 3 2981 3 0.00
08/04/2013 R204 On 06-February-14 6.41 Put Bond Future 1198 1 1198 1 0.00
08/04/2013 R204 On 06-February-14 6.39 Put Bond Future 1228 1 1228 1 0.00
08/04/2013 R204 On 06-February-14 6.40 Put Bond Future 1213 1 1213 1 0.00
08/04/2013 R206 On 02-May-13 Bond Future 5.29 103.8092 5.2869 103.8092 23.00
08/04/2013 R206 On 02-May-13 3.39 Call Bond Future 0 0 0 0 0.00
08/04/2013 R206 On 02-May-13 3.41 Call Bond Future 0 0 0 0 0.00
08/04/2013 R206 On 02-May-13 3.40 Call Bond Future 0 0 0 0 0.00
08/04/2013 R206 On 02-May-13 3.40 Put Bond Future 1298 1 1298 1 0.00
08/04/2013 R206 On 02-May-13 3.41 Put Bond Future 1291 1 1291 1 0.00
08/04/2013 R206 On 02-May-13 3.39 Put Bond Future 1305 1 1305 1 0.00
08/04/2013 R206 On 01-August-13 Bond Future 5.26 101.4005 5.2639 101.4005 0.00
08/04/2013 R206 On 01-August-13 103.94 Call Bond Future 30383 30 30383 30 0.00
08/04/2013 R206 On 01-August-13 103.94 Put Bond Future 0 0 0 0 0.00
08/04/2013 R206 On 07-November-13 Bond Future 5.05 102.8584 5.0509 102.8584 0.00
08/04/2013 R206 On 07-November-13 429 Call Bond Future 6 0 6 0 0.00
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08/04/2013 R206 On 07-November-13 4.31 Call Bond Future 6 0 6 0 0.00
08/04/2013 R206 On 07-November-13 4.30 Call Bond Future 6 0 6 0 0.00
08/04/2013 R206 On 07-November-13 4.30 Put Bond Future 140 0 140 0 0.00
08/04/2013 R206 On 07-November-13 4.31 Put Bond Future 139 0 139 0 0.00
08/04/2013 R206 On 07-November-13 4.29 Put Bond Future 142 0 142 0 0.00
08/04/2013 R207 On 02-May-13 Bond Future 6.10 107.8853 6.1025 107.8853 7,827.00
08/04/2013 R207 On 02-May-13 6.44 Call Bond Future 1996 2 1996 2 0.00
08/04/2013 R207 On 02-May-13 6.46 Call Bond Future 2093 2 2093 2 0.00
08/04/2013 R207 On 02-May-13 6.45 Call Bond Future 2044 2 2044 2 0.00
08/04/2013 R207 On 02-May-13 6.45 Put Bond Future 109 0 109 0 0.00
08/04/2013 R207 On 02-May-13 6.46 Put Bond Future 102 0 102 0 0.00
08/04/2013 R207 On 02-May-13 6.44 Put Bond Future 116 0 116 0 0.00
08/04/2013 R207 On 01-August-13 Bond Future 6.14 105.6551 6.1446 105.6551 113.00
08/04/2013 R207 On 01-August-13 106.18 Call Bond Future 98663 98 98663 98 0.00
08/04/2013 R207 On 01-August-13 106.18 Put Bond Future 0 0 0 0 0.00
08/04/2013 R207 On 07-November-13 Bond Future 6.18 107.1741 6.1825 107.1741 0.00
08/04/2013 R207 On 07-November-13 6.69 Call Bond Future 3609 3 3609 3 0.00
08/04/2013 R207 On 07-November-13 6.71 Call Bond Future 3682 3 3682 3 0.00
08/04/2013 R207 On 07-November-13 6.70 Call Bond Future 3645 3 3645 3 0.00
08/04/2013 R207 On 07-November-13 6.70 Put Bond Future 978 1 978 1 0.00
08/04/2013 R207 On 07-November-13 6.71 Put Bond Future 964 1 964 1 0.00
08/04/2013 R207 On 07-November-13 6.69 Put Bond Future 993 1 993 1 0.00
08/04/2013 R207 On 06-February-14 Bond Future 6.22 104.9796 6.2198 104.9796 0.00
08/04/2013 R207 On 06-February-14 6.66 Call Bond Future 3661 3 3661 3 0.00
08/04/2013 R207 On 06-February-14 6.64 Call Bond Future 3597 3 3597 3 0.00
08/04/2013 R207 On 06-February-14 6.65 Call Bond Future 3629 3 3629 3 0.00
08/04/2013 R207 On 06-February-14 6.65 Put Bond Future 1486 2 1486 2 0.00
08/04/2013 R207 On 06-February-14 6.64 Put Bond Future 1503 2 1503 2 0.00
08/04/2013 R207 On 06-February-14 6.66 Put Bond Future 1469 2 1469 2 0.00
08/04/2013 R208 On 02-May-13 Bond Future 6.21 103.3291 6.2112 103.3291 14,280.00
08/04/2013 R208 On 02-May-13 6.64 Call Bond Future 2733 2 2733 2 0.00
08/04/2013 R208 On 02-May-13 6.66 Call Bond Future 2845 2 2845 2 0.00
08/04/2013 R208 On 02-May-13 6.65 Call Bond Future 2789 2 2789 2 0.00
08/04/2013 R208 On 02-May-13 6.65 Put Bond Future 71 0 71 0 0.00
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08/04/2013 R208 On 02-May-13 6.66 Put Bond Future 66 0 66 0 0.00
08/04/2013 R208 On 02-May-13 6.64 Put Bond Future 76 0 76 0 0.00
08/04/2013 R208 On 01-August-13 Bond Future 6.25 104.6760 6.2501 104.6760 3,000.00
08/04/2013 R208 On 01-August-13 101.40 Call Bond Future 96309 96 96309 96 0.00
08/04/2013 R208 On 01-August-13 101.40 Put Bond Future 0 0 0 0 0.00
08/04/2013 R208 On 07-November-13 Bond Future 6.29 102.7846 6.2899 102.7846 0.00
08/04/2013 R208 On 07-November-13 7.50 Call Bond Future 7261 7 7261 7 0.00
08/04/2013 R208 On 07-November-13 6.79 Call Bond Future 4104 4 4104 4 0.00
08/04/2013 R208 On 07-November-13 6.81 Call Bond Future 4184 4 4184 4 0.00
08/04/2013 R208 On 07-November-13 6.80 Call Bond Future 4144 4 4144 4 0.00
08/04/2013 R208 On 07-November-13 6.80 Put Bond Future 1173 1 1173 1 0.00
08/04/2013 R208 On 07-November-13 6.81 Put Bond Future 1156 1 1156 1 0.00
08/04/2013 R208 On 07-November-13 6.79 Put Bond Future 1190 1 1190 1 0.00
08/04/2013 R208 On 07-November-13 7.50 Put Bond Future 382 0 382 0 1,520.00
08/04/2013 R208 On 06-February-14 Bond Future 6.33 104.1704 6.3280 104.1704 0.00
08/04/2013 R208 On 06-February-14 6.75 Call Bond Future 4133 4 4133 4 0.00
08/04/2013 R208 On 06-February-14 6.76 Call Bond Future 4169 4 4169 4 0.00
08/04/2013 R208 On 06-February-14 6.74 Call Bond Future 4097 4 4097 4 0.00
08/04/2013 R208 On 06-February-14 6.74 Put Bond Future 1760 2 1760 2 0.00
08/04/2013 R208 On 06-February-14 6.76 Put Bond Future 1720 2 1720 2 0.00
08/04/2013 R208 On 06-February-14 6.75 Put Bond Future 1740 2 1740 2 0.00
08/04/2013 R209 On 02-May-13 Bond Future 7.79 82.9826 7.7859 82.9826 10,695.00
08/04/2013 R209 On 02-May-13 7.99 Call Bond Future 2498 2 2498 2 0.00
08/04/2013 R209 On 02-May-13 8.01 Call Bond Future 2626 2 2626 2 0.00
08/04/2013 R209 On 02-May-13 8.00 Call Bond Future 2562 2 2562 2 0.00
08/04/2013 R209 On 02-May-13 8.00 Put Bond Future 612 1 612 1 0.00
08/04/2013 R209 On 02-May-13 8.01 Put Bond Future 586 1 586 1 0.00
08/04/2013 R209 On 02-May-13 7.99 Put Bond Future 638 1 638 1 0.00
08/04/2013 R209 On 01-August-13 Bond Future 7.84 84.0643 7.8422 84.0643 0.00
08/04/2013 R209 On 01-August-13 79.36 Call Bond Future 75476 74 75476 74 0.00
08/04/2013 R209 On 01-August-13 79.36 Put Bond Future 0 0 0 0 0.00
08/04/2013 R209 On 07-November-13 Bond Future 7.90 82.1281 7.9022 82.1281 0.00
08/04/2013 R209 On 07-November-13 9.50 Call Bond Future 13392 12 13392 12 0.00
08/04/2013 R209 On 07-November-13 8.79 Call Bond Future 9163 8 9163 8 0.00
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08/04/2013 R209 On 07-November-13 8.81 Call Bond Future 9279 8 9279 8 0.00
08/04/2013 R209 On 07-November-13 8.80 Call Bond Future 9221 8 9221 8 0.00
08/04/2013 R209 On 07-November-13 8.80 Put Bond Future 1677 2 1677 2 0.00
08/04/2013 R209 On 07-November-13 8.81 Put Bond Future 1658 2 1658 2 0.00
08/04/2013 R209 On 07-November-13 8.79 Put Bond Future 1697 2 1697 2 0.00
08/04/2013 R209 On 07-November-13 9.50 Put Bond Future 683 1 683 1 980.00
08/04/2013 R209 On 06-February-14 Bond Future 7.96 83.2354 7.9588 83.2354 0.00
08/04/2013 R209 On 06-February-14 8.55 Call Bond Future 8109 7 8109 7 0.00
08/04/2013 R209 On 06-February-14 8.56 Call Bond Future 8161 7 8161 7 0.00
08/04/2013 R209 On 06-February-14 8.54 Call Bond Future 8056 7 8056 7 0.00
08/04/2013 R209 On 06-February-14 8.54 Put Bond Future 3108 4 3108 4 0.00
08/04/2013 R209 On 06-February-14 8.56 Put Bond Future 3050 4 3050 4 0.00
08/04/2013 R209 On 06-February-14 8.55 Put Bond Future 3079 4 3079 4 0.00
08/04/2013 R210 On 02-May-13 Bond Future 165.42 165.2153 165.4232 165.2153 1,244.00
08/04/2013 R210 On 02-May-13 161.14 Call Bond Future 4283 4 4283 4 0.00
08/04/2013 R210 On 02-May-13 161.16 Call Bond Future 4263 4 4263 4 0.00
08/04/2013 R210 On 02-May-13 161.15 Call Bond Future 4273 4 4273 4 0.00
08/04/2013 R210 On 02-May-13 161.15 Put Bond Future 0 0 0 0 0.00
08/04/2013 R210 On 02-May-13 161.16 Put Bond Future 0 0 0 0 0.00
08/04/2013 R210 On 02-May-13 161.14 Put Bond Future 0 0 0 0 0.00
08/04/2013 R211 On 02-May-13 Bond Future 129.36 129.3703 129.3629 129.3703 529.00
08/04/2013 R211 On 02-May-13 125.69 Call Bond Future 3673 4 3673 4 0.00
08/04/2013 R211 On 02-May-13 125.70 Call Bond Future 3663 4 3663 4 0.00
08/04/2013 R211 On 02-May-13 125.71 Call Bond Future 3653 4 3653 4 0.00
08/04/2013 R211 On 02-May-13 125.71 Put Bond Future 0 0 0 0 0.00
08/04/2013 R211 On 02-May-13 125.70 Put Bond Future 0 0 0 0 0.00
08/04/2013 R211 On 02-May-13 125.69 Put Bond Future 0 0 0 0 0.00
08/04/2013 R212 On 02-May-13 Bond Future 137.89 137.2422 137.8922 137.2422 21,870.00
08/04/2013 R212 On 02-May-13 131.09 Call Bond Future 6802 6 6802 6 0.00
08/04/2013 R212 On 02-May-13 131.11 Call Bond Future 6782 6 6782 6 0.00
08/04/2013 R212 On 02-May-13 131.10 Call Bond Future 6792 6 6792 6 0.00
08/04/2013 R212 On 02-May-13 131.10 Put Bond Future 0 0 0 0 0.00
08/04/2013 R212 On 02-May-13 131.11 Put Bond Future 0 0 0 0 0.00
08/04/2013 R212 On 02-May-13 131.09 Put Bond Future 0 0 0 0 0.00
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08/04/2013 R213 On 02-May-13 Bond Future 7.53 94.8964 7.5259 94.8964 8,813.00
08/04/2013 R213 On 02-May-13 7.84 Call Bond Future 3235 2 3235 2 0.00
08/04/2013 R213 On 02-May-13 7.85 Call Bond Future 3307 2 3307 2 0.00
08/04/2013 R213 On 02-May-13 7.86 Call Bond Future 3380 2 3380 2 0.00
08/04/2013 R213 On 02-May-13 7.86 Put Bond Future 322 1 322 1 0.00
08/04/2013 R213 On 02-May-13 7.85 Put Bond Future 339 1 339 1 0.00
08/04/2013 R213 On 02-May-13 7.84 Put Bond Future 356 1 356 1 0.00
08/04/2013 R213 On 01-August-13 Bond Future 7.58 96.1333 7.5819 96.1333 0.00
08/04/2013 R213 On 01-August-13 91.25 Call Bond Future 86803 86 86803 86 0.00
08/04/2013 R213 On 01-August-13 91.25 Put Bond Future 0 0 0 0 0.00
08/04/2013 R213 On 07-November-13 Bond Future 7.64 93.9780 7.6430 93.9780 0.00
08/04/2013 R213 On 07-November-13 8.59 Call Bond Future 9589 9 9589 9 0.00
08/04/2013 R213 On 07-November-13 8.61 Call Bond Future 9711 9 9711 9 0.00
08/04/2013 R213 On 07-November-13 8.60 Call Bond Future 9650 9 9650 9 0.00
08/04/2013 R213 On 07-November-13 8.60 Put Bond Future 1494 2 1494 2 0.00
08/04/2013 R213 On 07-November-13 8.61 Put Bond Future 1475 2 1475 2 0.00
08/04/2013 R213 On 07-November-13 8.59 Put Bond Future 1512 2 1512 2 0.00
08/04/2013 R213 On 06-February-14 Bond Future 7.70 95.2450 7.7018 95.2450 0.00
08/04/2013 R213 On 06-February-14 8.31 Call Bond Future 8137 7 8137 7 0.00
08/04/2013 R213 On 06-February-14 8.29 Call Bond Future 8029 7 8029 7 0.00
08/04/2013 R213 On 06-February-14 8.30 Call Bond Future 8083 7 8083 7 0.00
08/04/2013 R213 On 06-February-14 8.30 Put Bond Future 2935 3 2935 3 0.00
08/04/2013 R213 On 06-February-14 8.29 Put Bond Future 2964 3 2964 3 0.00
08/04/2013 R213 On 06-February-14 8.31 Put Bond Future 2907 3 2907 3 0.00
08/04/2013 R214 On 02-May-13 Bond Future 7.83 84.8700 7.8252 84.8700 2,034.00
08/04/2013 R214 On 02-May-13 84.31 Call Bond Future 77474 76 77474 76 0.00
08/04/2013 R214 On 02-May-13 84.31 Put Bond Future 0 0 0 0 0.00
08/04/2013 R214 On 01-August-13 Bond Future 7.88 85.9764 7.8790 85.9764 0.00
08/04/2013 R214 On 01-August-13 84.31 Call Bond Future 76930 76 76930 76 0.00
08/04/2013 R214 On 01-August-13 84.31 Put Bond Future 0 0 0 0 0.00
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