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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
18/04/2013 0106 On 22-December-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/04/2013 0357 On 15-September-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/04/2013 0403 On 21-December-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/04/2013 0457 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/04/2013 0703 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/04/2013 0757 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/04/2013 0804 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/04/2013 0807 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/04/2013 0857 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/04/2013 0904 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/04/2013 0908 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/04/2013 0957 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/04/2013 0986 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/04/2013 1386 On 28-February-31 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/04/2013 1409 On 28-February-41 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/04/2013 2025 On 02-May-13 Bond Future 117.92 117.9825 117.9180 117.9825 0.00
18/04/2013 2025 On 02-May-13 113.41 Call Bond Future 4504 5 4504 5 0.00
18/04/2013 2025 On 02-May-13 113.41 Put Bond Future 0 0 0 0 0.00
18/04/2013 2038 On 02-May-13 Bond Future 114.65 114.6543 114.6550 114.6543 9.00
18/04/2013 2038 On 02-May-13 111.60 Call Bond Future 3050 3 3050 3 0.00
18/04/2013 2038 On 02-May-13 111.60 Put Bond Future 0 0 0 0 0.00
18/04/2013 2050 On 02-May-13 Bond Future 118.42 118.4154 118.4169 118.4154 122.00
18/04/2013 2050 On 02-May-13 117.60 Call Bond Future 819 1 819 1 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
18/04/2013 2050 On 02-May-13 117.60 Put Bond Future 0 0 0 0 0.00
18/04/2013 5701 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/04/2013 5706 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/04/2013 8607 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/04/2013 8608 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/04/2013 8657 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/04/2013 Al03 On 09-March-16 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/04/2013 AL7T On 02-May-13 Index Future 506.65 506.4490 506.6520 506.4490 11.00
18/04/2013 AL7T On 01-August-13 Index Future 513.25 513.0480 513.2530 513.0480 0.00
18/04/2013 AL7T On 07-November-13 Index Future 520.62 520.4090 520.6150 520.4090 0.00
18/04/2013 ALBI On 02-May-13 Index Future 452.25 451.7850 452.2510 451.7850 945.00
18/04/2013 ALBI On 01-August-13 Index Future 458.14 457.6720 458.1430 457.6720 159.00
18/04/2013 ALBI On 07-November-13 Index Future 464.71 464.2380 464.7140 464.2380 85.00
18/04/2013 C023 On 28-February-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/04/2013 C025 On 31-January-25 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/04/2013 C038 On 31-January-38 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/04/2013 C048 On 28-February-48 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/04/2013 C050 On 31-December-50 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/04/2013 C157 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/04/2013 C186 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/04/2013 C197 On 07-December-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/04/2013 C201 On 22-December-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/04/2013 C202 On 07-December-33 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/04/2013 C203 On 15-September-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/04/2013 C204 On 21-December-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/04/2013 C206 On 15-January-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/04/2013 C207 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/04/2013 C208 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/04/2013 C209 On 31-March-36 Price Contribution 6.25 6.2500 6.2500 6.2500 0.00
18/04/2013 C210 On 31-March-28 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/04/2013 C211 On 31-January-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/04/2013 C212 On 31-January-22 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/04/2013 C213 On 28-February-31 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/04/2013 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
18/04/2013 CES1 On 20-April-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/04/2013 CS23 On 25-January-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/04/2013 CS26 On 02-April-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/04/2013 CS33 On 15-September-33 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/04/2013 EL28 On 02-May-13 Bond Future 113.05 113.0500 113.0514 113.0500 0.00
18/04/2013 EL28 On 02-May-13 113.32 Call Bond Future 0 0 0 0 0.00
18/04/2013 EL28 On 02-May-13 113.32 Put Bond Future 265 0 265 0 0.00
18/04/2013 ES33 On 02-May-13 Bond Future 8.25 93.3855 8.2511 93.3855 3,363.00
18/04/2013 ES33 On 02-May-13 91.02 Call Bond Future 84536 84 84536 84 0.00
18/04/2013 ES33 On 02-May-13 91.02 Put Bond Future 0 0 0 0 0.00
18/04/2013 ES33 On 01-August-13 Bond Future 8.32 94.6022 8.3246 94.6022 0.00
18/04/2013 ES33 On 01-August-13 9.00 Call Bond Future 5846 6 5846 6 0.00
18/04/2013 ES33 On 01-August-13 91.02 Call Bond Future 83887 84 83887 84 0.00
18/04/2013 ES33 On 01-August-13 91.02 Put Bond Future 0 0 0 0 0.00
18/04/2013 ES33 On 01-August-13 9.00 Put Bond Future 0 0 0 0 0.00
18/04/2013 GOVI On 02-May-13 GovI 451.34 450.9290 451.3410 450.9290 70.00
18/04/2013 GOVI On 02-May-13 432.99 Call GovVvI 183510 18 183510 18 0.00
18/04/2013 GOVI On 02-May-13 433.00 Call GOV 183410 18 183410 18 0.00
18/04/2013 GOVI On 02-May-13 433.01 Call GovI 183310 18 183310 18 0.00
18/04/2013 GOVI On 02-May-13 433.01 Put GovI 0 0 0 0 0.00
18/04/2013 GOVI On 02-May-13 433.00 Put GOV 0 0 0 0 0.00
18/04/2013 GOVI On 02-May-13 432.99 Put GovI 0 0 0 0 0.00
18/04/2013 GOVI On 01-August-13 GovI 457.22 456.8050 457.2220 456.8050 280.00
18/04/2013 GOVI On 01-August-13 445,99 Call GOV 112320 11 112320 11 0.00
18/04/2013 GOVI On 01-August-13 446.01 Call GovI 112120 11 112120 11 0.00
18/04/2013 GOVI On 01-August-13 446.00 Call GovI 112220 11 112220 11 0.00
18/04/2013 GOVI On 01-August-13 446.00 Put GOV 0 0 0 0 0.00
18/04/2013 GOVI On 01-August-13 446.01 Put GovI 0 0 0 0 0.00
18/04/2013 GOVI On 01-August-13 445,99 Put GovI 0 0 0 0 0.00
18/04/2013 GOVI On 07-November-13 GOV 463.78 463.3590 463.7790 463.3590 0.00
18/04/2013 GOVI On 07-November-13 44599 Call GovlI 177890 17 177890 17 0.00
18/04/2013 GOVI On 07-November-13 446.00 Call GoVvI 177790 17 177790 17 0.00
18/04/2013 GOVI On 07-November-13 446.01 Call GOV 177690 17 177690 17 0.00
18/04/2013 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
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18/04/2013 GOVI On 07-November-13 446.00 Put GovI 0 0 0 0 0.00
18/04/2013 GOVI On 07-November-13 445,99 Put GovVvI 0 0 0 0 0.00
18/04/2013 GVIX On 01-January-29 LIVE INDEX 110.00 110.0000 110.0000 110.0000 0.00
18/04/2013 IGOV On 02-May-13 Index Future 206.58 206.5830 206.5770 206.5830 558.00
18/04/2013 IGOV On 01-August-13 Index Future 209.35 209.3510 209.3450 209.3510 252.00
18/04/2013 IGOV On 07-November-13 Index Future 212.41 212.4150 212.4090 212.4150 7.00
18/04/2013 ILBI On 02-May-13 Index Future 559.04 559.7390 559.0440 559.7390 183.00
18/04/2013 J157 On 15-September-15 Interest Rate Swap 8.82 0.0200 8.8220 0.0200 0.00
18/04/2013 J186 On 21-December-26 Interest Rate Swap 8.68 0.1077 8.6830 0.1077 0.00
18/04/2013 J201 On 22-December-14 Interest Rate Swap 8.66 0.0514 8.6550 0.0514 0.00
18/04/2013 J203 On 15-September-17 Interest Rate Swap 8.98 0.0847 8.9750 0.0847 0.00
18/04/2013 J204 On 21-December-18 Interest Rate Swap 8.96 0.0958 8.9620 0.0958 0.00
18/04/2013 J207 On 15-January-20 Interest Rate Swap 9.00 0.0691 8.9970 0.0691 0.00
18/04/2013 JBAF On 15-May-13 Jibar Tradeable Future 5.11 94.8800 5.1100 94.8800 0.00
18/04/2013 JBAF On 19-June-13 Jibar Tradeable Future 5.06 94.9200 5.0600 94.9200 500.00
18/04/2013 JBAF On 17-July-13 Jibar Tradeable Future 5.05 94.9600 5.0500 94.9600 0.00
18/04/2013 JBAF On 21-August-13 Jibar Tradeable Future 5.01 95.0200 5.0100 95.0200 0.00
18/04/2013 JBAF On 18-September-13 Jibar Tradeable Future 4.99 95.0300 4.9900 95.0300 2,200.00
18/04/2013 JBAF On 16-October-13 Jibar Tradeable Future 497 95.0400 4.9700 95.0400 0.00
18/04/2013 JBAF On 18-December-13 Jibar Tradeable Future 4.97 95.0300 4.9700 95.0300 1,500.00
18/04/2013 JBAF On 19-March-14 Jibar Tradeable Future 5.01 94.9900 5.0100 94.9900 0.00
18/04/2013 JBAF On 18-June-14 Jibar Tradeable Future 5.10 94.9000 5.1000 94.9000 0.00
18/04/2013 JBAF On 17-September-14 Jibar Tradeable Future 5.21 94.7900 5.2100 94.7900 0.00
18/04/2013 JBAF On 17-December-14 Jibar Tradeable Future 5.34 94.6600 5.3400 94.6600 0.00
18/04/2013 JBAF On 18-March-15 Jibar Tradeable Future 5.48 5.4700 5.4800 5.4700 0.00
18/04/2013 OTH1 On 02-May-13 Index Future 427.80 427.8020 427.8020 427.8020 0.00
18/04/2013 R023 On 02-May-13 Bond Future 6.39 111.0950 6.3911 111.0950 6,460.00
18/04/2013 R023 On 02-May-13 7.04 Call Bond Future 4826 5 4826 5 0.00
18/04/2013 R023 On 02-May-13 7.06 Call Bond Future 4970 5 4970 5 0.00
18/04/2013 R023 On 02-May-13 7.05 Call Bond Future 4898 5 4898 5 0.00
18/04/2013 R023 On 02-May-13 7.05 Put Bond Future 0 0 0 0 0.00
18/04/2013 R023 On 02-May-13 7.06 Put Bond Future 0 0 0 0 0.00
18/04/2013 R023 On 02-May-13 7.04 Put Bond Future 0 0 0 0 0.00
18/04/2013 R023 On 01-August-13 Bond Future 6.43 112.5425 6.4304 112.5425 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
18/04/2013 R023 On 01-August-13 7.29 Call Bond Future 6193 6 6193 6 0.00
18/04/2013 R023 On 01-August-13 7.30 Call Bond Future 6262 6 6262 6 0.00
18/04/2013 R023 On 01-August-13 7.31 Call Bond Future 6332 6 6332 6 0.00
18/04/2013 R023 On 01-August-13 7.31 Put Bond Future 0 0 0 0 0.00
18/04/2013 R023 On 01-August-13 7.30 Put Bond Future 0 0 0 0 0.00
18/04/2013 R023 On 01-August-13 7.29 Put Bond Future 0 0 0 0 0.00
18/04/2013 R157 On 02-May-13 Bond Future 5.29 119.9380 5.2906 119.9380 6,092.00
18/04/2013 R157 On 02-May-13 5.34 Call Bond Future 226 0 226 0 0.00
18/04/2013 R157 On 02-May-13 5.36 Call Bond Future 257 0 257 0 0.00
18/04/2013 R157 On 02-May-13 5.35 Call Bond Future 241 0 241 0 0.00
18/04/2013 R157 On 02-May-13 5.35 Put Bond Future 97 0 97 0 0.00
18/04/2013 R157 On 02-May-13 5.36 Put Bond Future 88 0 88 0 0.00
18/04/2013 R157 On 02-May-13 5.34 Put Bond Future 105 0 105 0 0.00
18/04/2013 R157 On 01-August-13 Bond Future 5.29 121.5008 5.2888 121.5008 0.00
18/04/2013 R157 On 01-August-13 116.11 Call Bond Future 91995 92 91995 92 0.00
18/04/2013 R157 On 01-August-13 116.11 Put Bond Future 0 0 0 0 0.00
18/04/2013 R157 On 07-November-13 Bond Future 5.28 116.4369 5.2758 116.4369 0.00
18/04/2013 R157 On 07-November-13 5.59 Call Bond Future 841 1 841 1 0.00
18/04/2013 R157 On 07-November-13 5.60 Call Bond Future 854 1 854 1 0.00
18/04/2013 R157 On 07-November-13 5.61 Call Bond Future 867 1 867 1 0.00
18/04/2013 R157 On 07-November-13 5.61 Put Bond Future 236 0 236 0 0.00
18/04/2013 R157 On 07-November-13 5.60 Put Bond Future 241 0 241 0 0.00
18/04/2013 R157 On 07-November-13 5.59 Put Bond Future 247 0 247 0 0.00
18/04/2013 R157 On 06-February-14 Bond Future 5.25 118.0094 5.2521 118.0094 0.00
18/04/2013 R157 On 06-February-14 5.66 Call Bond Future 924 1 924 1 0.00
18/04/2013 R157 On 06-February-14 5.65 Call Bond Future 913 1 913 1 0.00
18/04/2013 R157 On 06-February-14 5.64 Call Bond Future 901 1 901 1 0.00
18/04/2013 R157 On 06-February-14 5.64 Put Bond Future 270 0 270 0 0.00
18/04/2013 R157 On 06-February-14 5.65 Put Bond Future 266 0 266 0 0.00
18/04/2013 R157 On 06-February-14 5.66 Put Bond Future 261 0 261 0 0.00
18/04/2013 R186 On 02-May-13 Bond Future 6.89 135.2052 6.8931 135.2052 53,675.00
18/04/2013 R186 On 02-May-13 6.75 Call Bond Future 427 0 427 0 350.00
18/04/2013 R186 On 02-May-13 7.39 Call Bond Future 5138 5 5138 5 0.00
18/04/2013 R186 On 02-May-13 7.40 Call Bond Future 5236 5 5236 5 2,000.00
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18/04/2013 R186 On 02-May-13 7.41 Call Bond Future 5335 5 5335 5 0.00
18/04/2013 R186 On 02-May-13 7.75 Call Bond Future 8654 8 8654 8 0.00
18/04/2013 R186 On 02-May-13 7.60 Call Bond Future 7199 7 7199 7 0.00
18/04/2013 R186 On 02-May-13 7.60 Put Bond Future 2 0 2 0 2,830.00
18/04/2013 R186 On 02-May-13 7.75 Put Bond Future 0 0 0 0 100.00
18/04/2013 R186 On 02-May-13 7.41 Put Bond Future 17 0 17 0 0.00
18/04/2013 R186 On 02-May-13 740 Put Bond Future 19 0 19 0 150.00
18/04/2013 R186 On 02-May-13 7.39 Put Bond Future 21 0 21 0 0.00
18/04/2013 R186 On 02-May-13 6.75 Put Bond Future 1953 2 1953 2 0.00
18/04/2013 R186 On 01-August-13 Bond Future 6.94 131.6824 6.9442 131.6824 3,000.00
18/04/2013 R186 On 01-August-13 7.25 Call Bond Future 4843 5 4843 5 4,315.00
18/04/2013 R186 On 01-August-13 128.26 Call Bond Future 122685 122 122685 122 0.00
18/04/2013 R186 On 01-August-13 128.26 Put Bond Future 0 0 0 0 0.00
18/04/2013 R186 On 01-August-13 7.25 Put Bond Future 1721 2 1721 2 0.00
18/04/2013 R186 On 07-November-13 Bond Future 7.00 133.5719 6.9973 133.5719 540.00
18/04/2013 R186 On 07-November-13 8.75 Call Bond Future 16526 16 16526 16 0.00
18/04/2013 R186 On 07-November-13 8.14 Call Bond Future 11787 12 11787 12 0.00
18/04/2013 R186 On 07-November-13 8.16 Call Bond Future 11940 12 11940 12 0.00
18/04/2013 R186 On 07-November-13 8.15 Call Bond Future 11863 12 11863 12 0.00
18/04/2013 R186 On 07-November-13 8.15 Put Bond Future 840 1 840 1 0.00
18/04/2013 R186 On 07-November-13 8.16 Put Bond Future 827 1 827 1 0.00
18/04/2013 R186 On 07-November-13 8.14 Put Bond Future 854 1 854 1 0.00
18/04/2013 R186 On 07-November-13 8.75 Put Bond Future 279 0 279 0 1,030.00
18/04/2013 R186 On 06-February-14 Bond Future 7.05 130.0852 7.0470 130.0852 0.00
18/04/2013 R186 On 06-February-14 7.74 Call Bond Future 9117 9 9117 9 0.00
18/04/2013 R186 On 06-February-14 7.75 Call Bond Future 9183 9 9183 9 0.00
18/04/2013 R186 On 06-February-14 7.76 Call Bond Future 9248 9 9248 9 0.00
18/04/2013 R186 On 06-February-14 7.76 Put Bond Future 2402 2 2402 2 0.00
18/04/2013 R186 On 06-February-14 7.75 Put Bond Future 2429 3 2429 3 0.00
18/04/2013 R186 On 06-February-14 7.74 Put Bond Future 2456 3 2456 3 0.00
18/04/2013 R197 On 02-May-13 Bond Future 297.11 297.1219 297.1143 297.1219 2,633.00
18/04/2013 R197 On 02-May-13 282.39 Call Bond Future 14724 15 14724 15 0.00
18/04/2013 R197 On 02-May-13 282.41 Call Bond Future 14704 15 14704 15 0.00
18/04/2013 R197 On 02-May-13 282.40 Call Bond Future 14714 15 14714 15 0.00
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18/04/2013 R197 On 02-May-13 282.40 Put Bond Future 0 0 0 0 0.00
18/04/2013 R197 On 02-May-13 282.41 Put Bond Future 0 0 0 0 0.00
18/04/2013 R197 On 02-May-13 282.39 Put Bond Future 0 0 0 0 0.00
18/04/2013 R201 On 02-May-13 Bond Future 5.19 108.7832 5.1949 108.7832 4.00
18/04/2013 R201 On 02-May-13 4.04 Call Bond Future 0 0 0 0 0.00
18/04/2013 R201 On 02-May-13 4.06 Call Bond Future 0 0 0 0 0.00
18/04/2013 R201 On 02-May-13 4.05 Call Bond Future 0 0 0 0 0.00
18/04/2013 R201 On 02-May-13 4.05 Put Bond Future 1849 2 1849 2 0.00
18/04/2013 R201 On 02-May-13 4.06 Put Bond Future 1833 2 1833 2 0.00
18/04/2013 R201 On 02-May-13 4.04 Put Bond Future 1865 2 1865 2 0.00
18/04/2013 R201 On 01-August-13 Bond Future 5.18 105.7968 5.1824 105.7968 0.00
18/04/2013 R201 On 01-August-13 107.45 Call Bond Future 68518 69 68518 69 0.00
18/04/2013 R201 On 01-August-13 107.45 Put Bond Future 0 0 0 0 0.00
18/04/2013 R201 On 07-November-13 Bond Future 5.13 107.3149 5.1292 107.3149 0.00
18/04/2013 R201 On 07-November-13 479 Call Bond Future 107 0 107 0 0.00
18/04/2013 R201 On 07-November-13 4.81 Call Bond Future 113 0 113 0 0.00
18/04/2013 R201 On 07-November-13 4.80 Call Bond Future 110 0 110 0 0.00
18/04/2013 R201 On 07-November-13 4.80 Put Bond Future 471 0 471 0 0.00
18/04/2013 R201 On 07-November-13 4.81 Put Bond Future 463 0 463 0 0.00
18/04/2013 R201 On 07-November-13 4.79 Put Bond Future 479 0 479 0 0.00
18/04/2013 R201 On 06-February-14 Bond Future 5.03 104.3554 5.0310 104.3554 0.00
18/04/2013 R201 On 06-February-14 5.26 Call Bond Future 370 0 370 0 0.00
18/04/2013 R201 On 06-February-14 5.24 Call Bond Future 360 0 360 0 0.00
18/04/2013 R201 On 06-February-14 5.25 Call Bond Future 365 0 365 0 0.00
18/04/2013 R201 On 06-February-14 5.25 Put Bond Future 179 0 179 0 0.00
18/04/2013 R201 On 06-February-14 5.24 Put Bond Future 182 0 182 0 0.00
18/04/2013 R201 On 06-February-14 5.26 Put Bond Future 176 0 176 0 0.00
18/04/2013 R202 On 02-May-13 Bond Future 222.79 222.7851 222.7851 222.7851 44,017.00
18/04/2013 R202 On 02-May-13 211.04 Call Bond Future 11745 12 11745 12 0.00
18/04/2013 R202 On 02-May-13 211.06 Call Bond Future 11725 12 11725 12 0.00
18/04/2013 R202 On 02-May-13 211.05 Call Bond Future 11735 12 11735 12 0.00
18/04/2013 R202 On 02-May-13 211.05 Put Bond Future 0 0 0 0.00
18/04/2013 R202 On 02-May-13 211.06 Put Bond Future 0 0 0 0.00
18/04/2013 R202 On 02-May-13 211.04 Put Bond Future 0 0 0 0.00
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18/04/2013 R203 On 02-May-13 Bond Future 5.67 111.0755 5.6692 111.0755 5,786.00
18/04/2013 R203 On 02-May-13 5.89 Call Bond Future 947 1 947 1 0.00
18/04/2013 R203 On 02-May-13 5.90 Call Bond Future 981 1 981 1 0.00
18/04/2013 R203 On 02-May-13 5.91 Call Bond Future 1016 1 1016 1 0.00
18/04/2013 R203 On 02-May-13 591 Put Bond Future 49 0 49 0 0.00
18/04/2013 R203 On 02-May-13 5.90 Put Bond Future 54 0 54 0 0.00
18/04/2013 R203 On 02-May-13 5.89 Put Bond Future 59 0 59 0 0.00
18/04/2013 R203 On 01-August-13 Bond Future 5.70 112.5228 5.6950 112.5228 5,055.00
18/04/2013 R203 On 01-August-13 109.11 Call Bond Future 99249 99 99249 99 0.00
18/04/2013 R203 On 01-August-13 109.11 Put Bond Future 0 0 0 0 0.00
18/04/2013 R203 On 07-November-13 Bond Future 5.72 109.9774 5.7217 109.9774 0.00
18/04/2013 R203 On 07-November-13 6.01 Call Bond Future 1729 2 1729 2 0.00
18/04/2013 R203 On 07-November-13 571.00 Call Bond Future 107686 108 107686 108 0.00
18/04/2013 R203 On 07-November-13 5.71 Call Bond Future 1109 1 1109 1 15.00
18/04/2013 R203 On 07-November-13 6.00 Call Bond Future 1706 2 1706 2 0.00
18/04/2013 R203 On 07-November-13 5.99 Call Bond Future 1683 2 1683 2 0.00
18/04/2013 R203 On 07-November-13 5.99 Put Bond Future 727 1 727 1 0.00
18/04/2013 R203 On 07-November-13 6.00 Put Bond Future 715 1 715 1 0.00
18/04/2013 R203 On 07-November-13 5.71 Put Bond Future 1151 1 1151 1 0.00
18/04/2013 R203 On 07-November-13 571.00 Put Bond Future 0 0 0 0 0.00
18/04/2013 R203 On 07-November-13 6.01 Put Bond Future 702 1 702 1 0.00
18/04/2013 R203 On 06-February-14 Bond Future 5.75 111.4625 5.7471 111.4625 0.00
18/04/2013 R203 On 06-February-14 6.16 Call Bond Future 2117 2 2117 2 0.00
18/04/2013 R203 On 06-February-14 5.95 Call Bond Future 1672 2 1672 2 16.00
18/04/2013 R203 On 06-February-14 6.15 Call Bond Future 2095 2 2095 2 0.00
18/04/2013 R203 On 06-February-14 6.14 Call Bond Future 2073 2 2073 2 0.00
18/04/2013 R203 On 06-February-14 6.14 Put Bond Future 763 1 763 1 0.00
18/04/2013 R203 On 06-February-14 6.15 Put Bond Future 752 1 752 1 0.00
18/04/2013 R203 On 06-February-14 5.95 Put Bond Future 994 1 994 1 0.00
18/04/2013 R203 On 06-February-14 6.16 Put Bond Future 742 1 742 1 0.00
18/04/2013 R204 On 02-May-13 Bond Future 5.89 113.0474 5.8858 113.0474 7,915.00
18/04/2013 R204 On 02-May-13 6.29 Call Bond Future 2018 2 2018 2 0.00
18/04/2013 R204 On 02-May-13 6.30 Call Bond Future 2065 2 2065 2 0.00
18/04/2013 R204 On 02-May-13 6.31 Call Bond Future 2113 2 2113 2 0.00
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18/04/2013 R204 On 02-May-13 6.31 Put Bond Future 11 0 11 0 0.00
18/04/2013 R204 On 02-May-13 6.30 Put Bond Future 12 0 12 0 0.00
18/04/2013 R204 On 02-May-13 6.29 Put Bond Future 14 0 14 0 0.00
18/04/2013 R204 On 01-August-13 Bond Future 5.92 110.4941 5.9213 110.4941 0.00
18/04/2013 R204 On 01-August-13 110.75 Call Bond Future 101561 102 101561 102 0.00
18/04/2013 R204 On 01-August-13 110.75 Put Bond Future 0 0 0 0 0.00
18/04/2013 R204 On 07-November-13 Bond Future 5.96 112.0795 5.9551 112.0795 0.00
18/04/2013 R204 On 07-November-13 7.00 Call Bond Future 4902 5 4902 5 0.00
18/04/2013 R204 On 07-November-13 6.29 Call Bond Future 2427 2 2427 2 0.00
18/04/2013 R204 On 07-November-13 6.30 Call Bond Future 2457 2 2457 2 0.00
18/04/2013 R204 On 07-November-13 6.31 Call Bond Future 2488 3 2488 3 0.00
18/04/2013 R204 On 07-November-13 6.31 Put Bond Future 877 1 877 1 0.00
18/04/2013 R204 On 07-November-13 6.30 Put Bond Future 891 1 891 1 0.00
18/04/2013 R204 On 07-November-13 6.29 Put Bond Future 906 1 906 1 0.00
18/04/2013 R204 On 07-November-13 7.00 Put Bond Future 241 0 241 0 1,270.00
18/04/2013 R204 On 06-February-14 Bond Future 5.99 109.5622 5.9861 109.5622 0.00
18/04/2013 R204 On 06-February-14 6.40 Call Bond Future 2895 3 2895 3 0.00
18/04/2013 R204 On 06-February-14 6.39 Call Bond Future 2866 3 2866 3 0.00
18/04/2013 R204 On 06-February-14 6.41 Call Bond Future 2923 3 2923 3 0.00
18/04/2013 R204 On 06-February-14 6.41 Put Bond Future 1089 1 1089 1 0.00
18/04/2013 R204 On 06-February-14 6.39 Put Bond Future 1117 1 1117 1 0.00
18/04/2013 R204 On 06-February-14 6.40 Put Bond Future 1103 1 1103 1 0.00
18/04/2013 R206 On 02-May-13 Bond Future 5.25 103.8303 5.2494 103.8303 23.00
18/04/2013 R206 On 02-May-13 3.39 Call Bond Future 0 0 0 0 0.00
18/04/2013 R206 On 02-May-13 3.41 Call Bond Future 0 0 0 0 0.00
18/04/2013 R206 On 02-May-13 3.40 Call Bond Future 0 0 0 0 0.00
18/04/2013 R206 On 02-May-13 3.40 Put Bond Future 1272 1 1272 1 0.00
18/04/2013 R206 On 02-May-13 3.41 Put Bond Future 1265 1 1265 1 0.00
18/04/2013 R206 On 02-May-13 3.39 Put Bond Future 1279 1 1279 1 0.00
18/04/2013 R206 On 01-August-13 Bond Future 5.21 101.4214 5.2058 101.4214 0.00
18/04/2013 R206 On 01-August-13 103.94 Call Bond Future 30409 30 30409 30 0.00
18/04/2013 R206 On 01-August-13 103.94 Put Bond Future 0 0 0 0 0.00
18/04/2013 R206 On 07-November-13 Bond Future 4.93 102.8767 4.9260 102.8767 0.00
18/04/2013 R206 On 07-November-13 429 Call Bond Future 6 0 6 0 0.00
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18/04/2013 R206 On 07-November-13 4.31 Call Bond Future 7 0 7 0 0.00
18/04/2013 R206 On 07-November-13 4.30 Call Bond Future 7 0 7 0 0.00
18/04/2013 R206 On 07-November-13 4.30 Put Bond Future 119 0 119 0 0.00
18/04/2013 R206 On 07-November-13 4.31 Put Bond Future 117 0 117 0 0.00
18/04/2013 R206 On 07-November-13 429 Put Bond Future 120 0 120 0 0.00
18/04/2013 R207 On 02-May-13 Bond Future 6.05 108.7715 6.0513 108.7715 7,568.00
18/04/2013 R207 On 02-May-13 6.44 Call Bond Future 2189 2 2189 2 0.00
18/04/2013 R207 On 02-May-13 6.46 Call Bond Future 2295 2 2295 2 0.00
18/04/2013 R207 On 02-May-13 6.45 Call Bond Future 2242 2 2242 2 0.00
18/04/2013 R207 On 02-May-13 6.45 Put Bond Future 18 0 18 0 0.00
18/04/2013 R207 On 02-May-13 6.46 Put Bond Future 16 0 16 0 0.00
18/04/2013 R207 On 02-May-13 6.44 Put Bond Future 20 0 20 0 0.00
18/04/2013 R207 On 01-August-13 Bond Future 6.09 106.5524 6.0911 106.5524 113.00
18/04/2013 R207 On 01-August-13 106.18 Call Bond Future 98955 99 98955 99 0.00
18/04/2013 R207 On 01-August-13 106.18 Put Bond Future 0 0 0 0 0.00
18/04/2013 R207 On 07-November-13 Bond Future 6.13 108.0813 6.1268 108.0813 0.00
18/04/2013 R207 On 07-November-13 6.69 Call Bond Future 3689 4 3689 4 0.00
18/04/2013 R207 On 07-November-13 6.71 Call Bond Future 3765 4 3765 4 0.00
18/04/2013 R207 On 07-November-13 6.70 Call Bond Future 3727 4 3727 4 0.00
18/04/2013 R207 On 07-November-13 6.70 Put Bond Future 768 1 768 1 0.00
18/04/2013 R207 On 07-November-13 6.71 Put Bond Future 755 1 755 1 0.00
18/04/2013 R207 On 07-November-13 6.69 Put Bond Future 781 1 781 1 0.00
18/04/2013 R207 On 06-February-14 Bond Future 6.16 105.9013 6.1606 105.9013 0.00
18/04/2013 R207 On 06-February-14 6.66 Call Bond Future 3706 4 3706 4 0.00
18/04/2013 R207 On 06-February-14 6.64 Call Bond Future 3639 4 3639 4 0.00
18/04/2013 R207 On 06-February-14 6.65 Call Bond Future 3672 4 3672 4 0.00
18/04/2013 R207 On 06-February-14 6.65 Put Bond Future 1231 1 1231 1 0.00
18/04/2013 R207 On 06-February-14 6.64 Put Bond Future 1247 1 1247 1 0.00
18/04/2013 R207 On 06-February-14 6.66 Put Bond Future 1215 1 1215 1 0.00
18/04/2013 R208 On 02-May-13 Bond Future 6.14 104.4411 6.1406 104.4411 14,022.00
18/04/2013 R208 On 02-May-13 6.64 Call Bond Future 3109 3 3109 3 0.00
18/04/2013 R208 On 02-May-13 6.66 Call Bond Future 3230 3 3230 3 0.00
18/04/2013 R208 On 02-May-13 6.65 Call Bond Future 3169 3 3169 3 0.00
18/04/2013 R208 On 02-May-13 6.65 Put Bond Future 6 0 6 0 0.00
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18/04/2013 R208 On 02-May-13 6.66 Put Bond Future 5 0 5 0 0.00
18/04/2013 R208 On 02-May-13 6.64 Put Bond Future 7 0 7 0 0.00
18/04/2013 R208 On 01-August-13 Bond Future 6.18 105.8020 6.1765 105.8020 3,000.00
18/04/2013 R208 On 01-August-13 101.40 Call Bond Future 96760 97 96760 97 0.00
18/04/2013 R208 On 01-August-13 101.40 Put Bond Future 0 0 0 0 0.00
18/04/2013 R208 On 07-November-13 Bond Future 6.21 103.9238 6.2136 103.9238 0.00
18/04/2013 R208 On 07-November-13 7.50 Call Bond Future 7592 8 7592 8 0.00
18/04/2013 R208 On 07-November-13 6.79 Call Bond Future 4320 4 4320 4 0.00
18/04/2013 R208 On 07-November-13 6.81 Call Bond Future 4405 4 4405 4 0.00
18/04/2013 R208 On 07-November-13 6.80 Call Bond Future 4363 4 4363 4 0.00
18/04/2013 R208 On 07-November-13 6.80 Put Bond Future 937 1 937 1 0.00
18/04/2013 R208 On 07-November-13 6.81 Put Bond Future 922 1 922 1 0.00
18/04/2013 R208 On 07-November-13 6.79 Put Bond Future 953 1 953 1 0.00
18/04/2013 R208 On 07-November-13 7.50 Put Bond Future 260 0 260 0 1,520.00
18/04/2013 R208 On 06-February-14 Bond Future 6.25 105.3272 6.2478 105.3272 0.00
18/04/2013 R208 On 06-February-14 6.75 Call Bond Future 4314 4 4314 4 0.00
18/04/2013 R208 On 06-February-14 6.76 Call Bond Future 4352 4 4352 4 0.00
18/04/2013 R208 On 06-February-14 6.74 Call Bond Future 4276 4 4276 4 0.00
18/04/2013 R208 On 06-February-14 6.74 Put Bond Future 1476 1 1476 1 0.00
18/04/2013 R208 On 06-February-14 6.76 Put Bond Future 1440 1 1440 1 0.00
18/04/2013 R208 On 06-February-14 6.75 Put Bond Future 1458 1 1458 1 0.00
18/04/2013 R209 On 02-May-13 Bond Future 7.66 85.1401 7.6631 85.1401 10,464.00
18/04/2013 R209 On 02-May-13 7.99 Call Bond Future 3152 3 3152 3 0.00
18/04/2013 R209 On 02-May-13 8.01 Call Bond Future 3312 3 3312 3 0.00
18/04/2013 R209 On 02-May-13 8.00 Call Bond Future 3232 3 3232 3 0.00
18/04/2013 R209 On 02-May-13 8.00 Put Bond Future 131 0 131 0 0.00
18/04/2013 R209 On 02-May-13 8.01 Put Bond Future 121 0 121 0 0.00
18/04/2013 R209 On 02-May-13 7.99 Put Bond Future 141 0 141 0 0.00
18/04/2013 R209 On 01-August-13 Bond Future 7.72 86.2494 7.7163 86.2494 0.00
18/04/2013 R209 On 01-August-13 79.36 Call Bond Future 76642 76 76642 76 0.00
18/04/2013 R209 On 01-August-13 79.36 Put Bond Future 0 0 0 0 0.00
18/04/2013 R209 On 07-November-13 Bond Future 7.77 84.3423 7.7731 84.3423 0.00
18/04/2013 R209 On 07-November-13 9.50 Call Bond Future 14307 14 14307 14 0.00
18/04/2013 R209 On 07-November-13 8.79 Call Bond Future 9867 10 9867 10 0.00
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18/04/2013 R209 On 07-November-13 8.81 Call Bond Future 9991 10 9991 10 0.00
18/04/2013 R209 On 07-November-13 8.80 Call Bond Future 9929 10 9929 10 0.00
18/04/2013 R209 On 07-November-13 8.80 Put Bond Future 1206 1 1206 1 0.00
18/04/2013 R209 On 07-November-13 8.81 Put Bond Future 1190 1 1190 1 0.00
18/04/2013 R209 On 07-November-13 8.79 Put Bond Future 1222 1 1222 1 0.00
18/04/2013 R209 On 07-November-13 9.50 Put Bond Future 419 0 419 0 980.00
18/04/2013 R209 On 06-February-14 Bond Future 7.83 85.4813 7.8261 85.4813 0.00
18/04/2013 R209 On 06-February-14 8.55 Call Bond Future 8810 9 8810 9 0.00
18/04/2013 R209 On 06-February-14 8.56 Call Bond Future 8865 9 8865 9 0.00
18/04/2013 R209 On 06-February-14 8.54 Call Bond Future 8755 9 8755 9 0.00
18/04/2013 R209 On 06-February-14 8.54 Put Bond Future 2608 3 2608 3 0.00
18/04/2013 R209 On 06-February-14 8.56 Put Bond Future 2557 3 2557 3 0.00
18/04/2013 R209 On 06-February-14 8.55 Put Bond Future 2582 3 2582 3 0.00
18/04/2013 R210 On 02-May-13 Bond Future 169.96 169.9611 169.9594 169.9611 1,244.00
18/04/2013 R210 On 02-May-13 161.14 Call Bond Future 8819 9 8819 9 0.00
18/04/2013 R210 On 02-May-13 161.16 Call Bond Future 8799 9 8799 9 0.00
18/04/2013 R210 On 02-May-13 161.15 Call Bond Future 8809 9 8809 9 0.00
18/04/2013 R210 On 02-May-13 161.15 Put Bond Future 0 0 0 0 0.00
18/04/2013 R210 On 02-May-13 161.16 Put Bond Future 0 0 0 0 0.00
18/04/2013 R210 On 02-May-13 161.14 Put Bond Future 0 0 0 0 0.00
18/04/2013 R211 On 02-May-13 Bond Future 129.98 129.9872 129.9791 129.9872 529.00
18/04/2013 R211 On 02-May-13 125.69 Call Bond Future 4289 4 4289 4 0.00
18/04/2013 R211 On 02-May-13 125.70 Call Bond Future 4279 4 4279 4 0.00
18/04/2013 R211 On 02-May-13 125.71 Call Bond Future 4269 4 4269 4 0.00
18/04/2013 R211 On 02-May-13 125.71 Put Bond Future 0 0 0 0 0.00
18/04/2013 R211 On 02-May-13 125.70 Put Bond Future 0 0 0 0 0.00
18/04/2013 R211 On 02-May-13 125.69 Put Bond Future 0 0 0 0 0.00
18/04/2013 R212 On 02-May-13 Bond Future 138.06 138.0668 138.0628 138.0668 21,870.00
18/04/2013 R212 On 02-May-13 131.09 Call Bond Future 6973 7 6973 7 0.00
18/04/2013 R212 On 02-May-13 131.11 Call Bond Future 6953 7 6953 7 0.00
18/04/2013 R212 On 02-May-13 131.10 Call Bond Future 6963 7 6963 7 0.00
18/04/2013 R212 On 02-May-13 131.10 Put Bond Future 0 0 0 0 0.00
18/04/2013 R212 On 02-May-13 131.11 Put Bond Future 0 0 0 0 0.00
18/04/2013 R212 On 02-May-13 131.09 Put Bond Future 0 0 0 0 0.00
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18/04/2013 R213 On 02-May-13 Bond Future 7.44 96.6057 7.4432 96.6057 7,798.00
18/04/2013 R213 On 02-May-13 7.84 Call Bond Future 3719 3 3719 3 0.00
18/04/2013 R213 On 02-May-13 7.85 Call Bond Future 3804 3 3804 3 0.00
18/04/2013 R213 On 02-May-13 7.86 Call Bond Future 3888 4 3888 4 0.00
18/04/2013 R213 On 02-May-13 7.86 Put Bond Future 52 0 52 0 0.00
18/04/2013 R213 On 02-May-13 7.85 Put Bond Future 56 0 56 0 0.00
18/04/2013 R213 On 02-May-13 7.84 Put Bond Future 62 0 62 0 0.00
18/04/2013 R213 On 01-August-13 Bond Future 7.50 97.8644 7.4970 97.8644 0.00
18/04/2013 R213 On 01-August-13 91.25 Call Bond Future 87592 87 87592 87 0.00
18/04/2013 R213 On 01-August-13 91.25 Put Bond Future 0 0 0 0 0.00
18/04/2013 R213 On 07-November-13 Bond Future 7.56 95.7313 7.5559 95.7313 0.00
18/04/2013 R213 On 07-November-13 8.59 Call Bond Future 9946 10 9946 10 0.00
18/04/2013 R213 On 07-November-13 8.61 Call Bond Future 10075 10 10075 10 0.00
18/04/2013 R213 On 07-November-13 8.60 Call Bond Future 10010 10 10010 10 0.00
18/04/2013 R213 On 07-November-13 8.60 Put Bond Future 1057 1 1057 1 0.00
18/04/2013 R213 On 07-November-13 8.61 Put Bond Future 1042 1 1042 1 0.00
18/04/2013 R213 On 07-November-13 8.59 Put Bond Future 1072 1 1072 1 0.00
18/04/2013 R213 On 06-February-14 Bond Future 7.61 97.0240 7.6120 97.0240 0.00
18/04/2013 R213 On 06-February-14 8.31 Call Bond Future 8535 8 8535 8 0.00
18/04/2013 R213 On 06-February-14 8.29 Call Bond Future 8421 8 8421 8 0.00
18/04/2013 R213 On 06-February-14 8.30 Call Bond Future 8478 8 8478 8 0.00
18/04/2013 R213 On 06-February-14 8.30 Put Bond Future 2520 3 2520 3 0.00
18/04/2013 R213 On 06-February-14 8.29 Put Bond Future 2546 3 2546 3 0.00
18/04/2013 R213 On 06-February-14 8.31 Put Bond Future 2494 3 2494 3 0.00
18/04/2013 R214 On 02-May-13 Bond Future 7.72 87.0185 7.7178 87.0185 1,806.00
18/04/2013 R214 On 02-May-13 84.31 Call Bond Future 78548 78 78548 78 0.00
18/04/2013 R214 On 02-May-13 84.31 Put Bond Future 0 0 0 0 0.00
18/04/2013 R214 On 01-August-13 Bond Future 7.77 88.1524 7.7689 88.1524 0.00
18/04/2013 R214 On 01-August-13 84.31 Call Bond Future 78017 78 78017 78 0.00
18/04/2013 R214 On 01-August-13 84.31 Put Bond Future 0 0 0 0 0.00
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