
Derivatives Monthly Statistics Report
For July 2013

Date Contract Details Previous Day's Previous Day's Open InterestStrike Call/ Product MTM Yield MTM Price

Closing MTM Closing PricePut

0106 On  22-December-14 10/07/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

0357 On  15-September-17 10/07/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

0403 On  21-December-18 10/07/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

0457 On  15-January-20 10/07/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

0703 On  15-January-20 10/07/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

0757 On  15-January-20 10/07/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

0804 On  31-March-21 10/07/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

0807 On  31-March-21 10/07/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

0857 On  31-March-21 10/07/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

0904 On  31-March-36 10/07/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

0908 On  31-March-36 10/07/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

0957 On  31-March-36 10/07/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

0986 On  31-March-36 10/07/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

1386 On  28-February-31 10/07/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

1409 On  28-February-41 10/07/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

2025 On  01-August-13 10/07/2013  109.6358  109.6358  109.6457 Bond Future  109.65  0.00 

2025 On  01-August-13 10/07/2013  117.99  0  0  0 Bond Future  0  0.00 Call

2025 On  01-August-13 10/07/2013  118.00  0  0  0 Bond Future  0  0.00 Call

2025 On  01-August-13 10/07/2013  118.01  0  0  0 Bond Future  0  0.00 Call

2025 On  01-August-13 10/07/2013  117.99  8  8  8344 Bond Future  8344  0.00 Put

2025 On  01-August-13 10/07/2013  118.00  8  8  8354 Bond Future  8354  0.00 Put

2025 On  01-August-13 10/07/2013  118.01  8  8  8364 Bond Future  8364  0.00 Put

2038 On  01-August-13 10/07/2013  104.3095  104.3095  104.3245 Bond Future  104.32  0.00 
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2038 On  01-August-13 10/07/2013  114.99  0  0  0 Bond Future  0  0.00 Call

2038 On  01-August-13 10/07/2013  115.01  0  0  0 Bond Future  0  0.00 Call

2038 On  01-August-13 10/07/2013  115.00  0  0  0 Bond Future  0  0.00 Call

2038 On  01-August-13 10/07/2013  115.00  11  11  10676 Bond Future  10676  0.00 Put

2038 On  01-August-13 10/07/2013  115.01  11  11  10686 Bond Future  10686  0.00 Put

2038 On  01-August-13 10/07/2013  114.99  11  11  10666 Bond Future  10666  0.00 Put

2050 On  01-August-13 10/07/2013  106.2715  106.2715  106.2877 Bond Future  106.29  122.00 

2050 On  01-August-13 10/07/2013  118.99  0  0  0 Bond Future  0  0.00 Call

2050 On  01-August-13 10/07/2013  119.00  0  0  0 Bond Future  0  0.00 Call

2050 On  01-August-13 10/07/2013  119.01  0  0  0 Bond Future  0  0.00 Call

2050 On  01-August-13 10/07/2013  119.00  13  13  12712 Bond Future  12712  0.00 Put

2050 On  01-August-13 10/07/2013  119.01  13  13  12722 Bond Future  12722  0.00 Put

2050 On  01-August-13 10/07/2013  118.99  13  13  12702 Bond Future  12702  0.00 Put

5701 On  15-September-15 10/07/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

5706 On  15-September-15 10/07/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

8607 On  21-December-26 10/07/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

8608 On  21-December-26 10/07/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

8657 On  21-December-26 10/07/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

AI03 On  09-March-16 10/07/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

AL37 On  01-August-13 10/07/2013  402.1360  402.1360  401.4240 Index Future  401.42  56.00 

AL37 On  07-November-13 10/07/2013  407.8090  407.8090  407.0860 Index Future  407.09  0.00 

AL7T On  01-August-13 10/07/2013  476.8830  476.8830  475.0590 Index Future  475.06  1.00 

AL7T On  07-November-13 10/07/2013  483.6110  483.6110  481.7610 Index Future  481.76  0.00 

ALBI On  01-August-13 10/07/2013  429.1950  429.1950  427.6830 Index Future  427.68  751.00 

ALBI On  07-November-13 10/07/2013  435.2500  435.2500  433.7160 Index Future  433.72  85.00 

C023 On  28-February-23 10/07/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C025 On  31-January-25 10/07/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C038 On  31-January-38 10/07/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C048 On  28-February-48 10/07/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C050 On  31-December-50 10/07/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C157 On  15-September-15 10/07/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C186 On  21-December-26 10/07/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C197 On  07-December-23 10/07/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C201 On  22-December-14 10/07/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 
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C202 On  07-December-33 10/07/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C203 On  15-September-17 10/07/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C204 On  21-December-18 10/07/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C206 On  15-January-14 10/07/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C207 On  15-January-20 10/07/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C208 On  31-March-21 10/07/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C209 On  31-March-36 10/07/2013  6.2500  6.2500  6.2500 Price Contribution  6.25  0.00 

C210 On  31-March-28 10/07/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C211 On  31-January-17 10/07/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C212 On  31-January-22 10/07/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C213 On  28-February-31 10/07/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C214 On  28-February-41 10/07/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

CES1 On  20-April-18 10/07/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

CS23 On  25-January-23 10/07/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

CS26 On  02-April-26 10/07/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

CS33 On  15-September-33 10/07/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

EL28 On  01-August-13 10/07/2013  109.3287  109.3287  109.3453 Bond Future  109.35  0.00 

EL28 On  01-August-13 10/07/2013  114.99  0  0  0 Bond Future  0  0.00 Call

EL28 On  01-August-13 10/07/2013  115.01  0  0  0 Bond Future  0  0.00 Call

EL28 On  01-August-13 10/07/2013  115.00  0  0  0 Bond Future  0  0.00 Call

EL28 On  01-August-13 10/07/2013  114.99  6  6  5645 Bond Future  5645  0.00 Put

EL28 On  01-August-13 10/07/2013  115.00  6  6  5655 Bond Future  5655  0.00 Put

EL28 On  01-August-13 10/07/2013  115.01  6  6  5665 Bond Future  5665  0.00 Put

ES33 On  01-August-13 10/07/2013  86.8851  86.8851  9.3457 Bond Future  9.35  6,292.00 

ES33 On  01-August-13 10/07/2013  9.00  0  0  0 Bond Future  0  0.00 Call

ES33 On  01-August-13 10/07/2013  91.02  76  76  75266 Bond Future  75266  0.00 Call

ES33 On  01-August-13 10/07/2013  9.00  2  2  2775 Bond Future  2775  0.00 Put

ES33 On  01-August-13 10/07/2013  91.02  0  0  0 Bond Future  0  0.00 Put

ES33 On  07-November-13 10/07/2013  84.3295  84.3295  9.4627 Bond Future  9.46  0.00 

ES33 On  07-November-13 10/07/2013  8.49  0  0  0 Bond Future  0  0.00 Call

ES33 On  07-November-13 10/07/2013  8.50  0  0  0 Bond Future  0  0.00 Call

ES33 On  07-November-13 10/07/2013  8.51  0  0  0 Bond Future  0  0.00 Call

ES33 On  07-November-13 10/07/2013  8.49  7  7  8010 Bond Future  8010  0.00 Put

ES33 On  07-November-13 10/07/2013  8.50  7  7  7922 Bond Future  7922  0.00 Put
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ES33 On  07-November-13 10/07/2013  8.51  7  7  7834 Bond Future  7834  0.00 Put

GOVI On  01-August-13 10/07/2013  428.4820  428.4820  427.0510 GOVI  427.05  406.00 

GOVI On  01-August-13 10/07/2013  445.99  0  0  0 GOVI  0  0.00 Call

GOVI On  01-August-13 10/07/2013  446.01  0  0  0 GOVI  0  0.00 Call

GOVI On  01-August-13 10/07/2013  446.00  0  0  0 GOVI  0  0.00 Call

GOVI On  01-August-13 10/07/2013  446.01  18  18  189590 GOVI  189590  0.00 Put

GOVI On  01-August-13 10/07/2013  446.00  18  18  189490 GOVI  189490  0.00 Put

GOVI On  01-August-13 10/07/2013  445.99  18  18  189390 GOVI  189390  0.00 Put

GOVI On  07-November-13 10/07/2013  434.5270  434.5270  433.0760 GOVI  433.08  0.00 

GOVI On  07-November-13 10/07/2013  446.00  0  0  0 GOVI  0  0.00 Call

GOVI On  07-November-13 10/07/2013  445.99  0  0  0 GOVI  0  0.00 Call

GOVI On  07-November-13 10/07/2013  446.01  0  0  0 GOVI  0  0.00 Call

GOVI On  07-November-13 10/07/2013  446.00  11  11  129240 GOVI  129240  0.00 Put

GOVI On  07-November-13 10/07/2013  446.01  11  11  129340 GOVI  129340  0.00 Put

GOVI On  07-November-13 10/07/2013  445.99  11  11  129140 GOVI  129140  0.00 Put

GVIX On  01-January-29 10/07/2013  110.0000  110.0000  110.0000 LIVE INDEX  110.00  0.00 

IGOV On  01-August-13 10/07/2013  194.3080  194.3080  194.3030 Index Future  194.30  1,064.00 

IGOV On  07-November-13 10/07/2013  197.0750  197.0750  197.0700 Index Future  197.07  7.00 

ILBI On  01-August-13 10/07/2013  525.7480  525.7480  526.1170 Index Future  526.12  186.00 

J157 On  15-September-15 10/07/2013 (0.0200) (0.0200) 8.8220 Interest Rate Swap  8.82  0.00 

J186 On  21-December-26 10/07/2013  0.1077  0.1077  8.6830 Interest Rate Swap  8.68  0.00 

J201 On  22-December-14 10/07/2013  0.0514  0.0514  8.6550 Interest Rate Swap  8.66  0.00 

J203 On  15-September-17 10/07/2013  0.0847  0.0847  8.9750 Interest Rate Swap  8.98  0.00 

J204 On  21-December-18 10/07/2013  0.0958  0.0958  8.9620 Interest Rate Swap  8.96  0.00 

J207 On  15-January-20 10/07/2013  0.0691  0.0691  8.9970 Interest Rate Swap  9.00  0.00 

JBAF On  17-July-13 10/07/2013  94.8400  94.8400  5.1600 Jibar Tradeable Future  5.16  0.00 

JBAF On  21-August-13 10/07/2013  94.8100  94.8100  5.1900 Jibar Tradeable Future  5.19  0.00 

JBAF On  18-September-13 10/07/2013  94.7700  94.7700  5.2300 Jibar Tradeable Future  5.23  700.00 

JBAF On  16-October-13 10/07/2013  94.7200  94.7200  5.3000 Jibar Tradeable Future  5.30  0.00 

JBAF On  20-November-13 10/07/2013  94.6900  94.6900  5.3400 Jibar Tradeable Future  5.34  0.00 

JBAF On  18-December-13 10/07/2013  94.6300  94.6300  5.4000 Jibar Tradeable Future  5.40  1,500.00 

JBAF On  15-January-14 10/07/2013  94.5600  94.5600  5.4600 Jibar Tradeable Future  5.46  0.00 

JBAF On  19-March-14 10/07/2013  94.3700  94.3700  5.6300 Jibar Tradeable Future  5.63  400.00 

JBAF On  18-June-14 10/07/2013  94.1100  94.1100  5.9500 Jibar Tradeable Future  5.95  1,000.00 

Page 4 of 15 2013/07/10, 06:04:49PM



Date Contract Details Previous Day's Previous Day's Open InterestStrike Call/ Product MTM Yield MTM Price

Closing MTM Closing PricePut

JBAF On  17-September-14 10/07/2013  93.8600  93.8600  6.2000 Jibar Tradeable Future  6.20  0.00 

JBAF On  17-December-14 10/07/2013  93.5600  93.5600  6.4900 Jibar Tradeable Future  6.49  0.00 

JBAF On  18-March-15 10/07/2013  93.2900  93.2900  6.7600 Jibar Tradeable Future  6.76  0.00 

R023 On  01-August-13 10/07/2013  104.0511  104.0511  7.7217 Bond Future  7.72  10,999.00 

R023 On  01-August-13 10/07/2013  7.29  0  0  0 Bond Future  0  0.00 Call

R023 On  01-August-13 10/07/2013  7.30  0  0  0 Bond Future  0  0.00 Call

R023 On  01-August-13 10/07/2013  7.31  0  0  0 Bond Future  0  0.00 Call

R023 On  01-August-13 10/07/2013  7.30  2  2  2872 Bond Future  2872  0.00 Put

R023 On  01-August-13 10/07/2013  7.31  2  2  2803 Bond Future  2803  0.00 Put

R023 On  01-August-13 10/07/2013  7.29  2  2  2941 Bond Future  2941  0.00 Put

R023 On  07-November-13 10/07/2013  101.6033  101.6033  7.8223 Bond Future  7.82  0.00 

R023 On  07-November-13 10/07/2013  6.51  0  0  0 Bond Future  0  0.00 Call

R023 On  07-November-13 10/07/2013  6.49  0  0  0 Bond Future  0  0.00 Call

R023 On  07-November-13 10/07/2013  6.50  0  0  0 Bond Future  0  0.00 Call

R023 On  07-November-13 10/07/2013  6.50  9  9  9096 Bond Future  9096  0.00 Put

R023 On  07-November-13 10/07/2013  6.51  8  8  9023 Bond Future  9023  0.00 Put

R023 On  07-November-13 10/07/2013  6.49  9  9  9169 Bond Future  9169  0.00 Put

R157 On  01-August-13 10/07/2013  119.7921  119.7921  6.0959 Bond Future  6.10  21,643.00 

R157 On  01-August-13 10/07/2013  116.11  90  90  90256 Bond Future  90256  0.00 Call

R157 On  01-August-13 10/07/2013  116.11  0  0  0 Bond Future  0  0.00 Put

R157 On  07-November-13 10/07/2013  114.6757  114.6757  6.2310 Bond Future  6.23  0.00 

R157 On  07-November-13 10/07/2013  5.60  0  0  334 Bond Future  334  0.00 Call

R157 On  07-November-13 10/07/2013  5.59  0  0  329 Bond Future  329  0.00 Call

R157 On  07-November-13 10/07/2013  5.61  0  0  339 Bond Future  339  0.00 Call

R157 On  07-November-13 10/07/2013  5.60  1  1  1514 Bond Future  1514  0.00 Put

R157 On  07-November-13 10/07/2013  5.59  1  1  1527 Bond Future  1527  0.00 Put

R157 On  07-November-13 10/07/2013  5.61  1  1  1500 Bond Future  1500  0.00 Put

R157 On  06-February-14 10/07/2013  116.2160  116.2160  6.3826 Bond Future  6.38  0.00 

R157 On  06-February-14 10/07/2013  5.64  0  0  438 Bond Future  438  0.00 Call

R157 On  06-February-14 10/07/2013  5.66  0  0  449 Bond Future  449  0.00 Call

R157 On  06-February-14 10/07/2013  5.65  0  0  443 Bond Future  443  0.00 Call

R157 On  06-February-14 10/07/2013  5.65  2  2  1621 Bond Future  1621  0.00 Put

R157 On  06-February-14 10/07/2013  5.64  2  2  1632 Bond Future  1632  0.00 Put

R157 On  06-February-14 10/07/2013  5.66  2  2  1610 Bond Future  1610  0.00 Put
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R157 On  08-May-14 10/07/2013  110.9805  110.9805  6.5664 Bond Future  6.57  0.00 

R157 On  08-May-14 10/07/2013  5.21  0  0  299 Bond Future  299  0.00 Call

R157 On  08-May-14 10/07/2013  5.20  0  0  296 Bond Future  296  0.00 Call

R157 On  08-May-14 10/07/2013  5.19  0  0  293 Bond Future  293  0.00 Call

R157 On  08-May-14 10/07/2013  5.20  2  2  2154 Bond Future  2154  0.00 Put

R157 On  08-May-14 10/07/2013  5.19  2  2  2165 Bond Future  2165  0.00 Put

R157 On  08-May-14 10/07/2013  5.21  2  2  2143 Bond Future  2143  0.00 Put

R186 On  01-August-13 10/07/2013  121.5703  121.5703  8.0463 Bond Future  8.05  58,556.00 

R186 On  01-August-13 10/07/2013  7.25  0  0  69 Bond Future  69  5,315.00 Call

R186 On  01-August-13 10/07/2013  7.80  1  1  812 Bond Future  812  0.00 Call

R186 On  01-August-13 10/07/2013  128.26  112  112  111905 Bond Future  111905  0.00 Call

R186 On  01-August-13 10/07/2013  7.20  0  0  51 Bond Future  51  6,800.00 Call

R186 On  01-August-13 10/07/2013  9.00  9  9  8391 Bond Future  8391  0.00 Call

R186 On  01-August-13 10/07/2013  8.80  7  7  6780 Bond Future  6780  0.00 Call

R186 On  01-August-13 10/07/2013  8.00  2  2  1512 Bond Future  1512  0.00 Call

R186 On  01-August-13 10/07/2013  7.50  0  0  246 Bond Future  246  6,800.00 Call

R186 On  01-August-13 10/07/2013  6.80  0  0  3 Bond Future  3  0.00 Call

R186 On  01-August-13 10/07/2013  6.50  0  0  0 Bond Future  0  500.00 Call

R186 On  01-August-13 10/07/2013  6.75  0  0  2 Bond Future  2  1,000.00 Call

R186 On  01-August-13 10/07/2013  7.00  0  0  14 Bond Future  14  0.00 Call

R186 On  01-August-13 10/07/2013  8.80  0  0  113 Bond Future  113  6,800.00 Put

R186 On  01-August-13 10/07/2013  8.00  2  2  1939 Bond Future  1939  0.00 Put

R186 On  01-August-13 10/07/2013  6.80  12  12  12293 Bond Future  12293  100.00 Put

R186 On  01-August-13 10/07/2013  6.50  15  15  15507 Bond Future  15507  0.00 Put

R186 On  01-August-13 10/07/2013  7.80  3  3  3110 Bond Future  3110  20.00 Put

R186 On  01-August-13 10/07/2013  7.25  7  7  7727 Bond Future  7727  0.00 Put

R186 On  01-August-13 10/07/2013  128.26  0  0  0 Bond Future  0  0.00 Put

R186 On  01-August-13 10/07/2013  9.00  0  0  43 Bond Future  43  0.00 Put

R186 On  01-August-13 10/07/2013  7.20  8  8  8213 Bond Future  8213  2,957.00 Put

R186 On  01-August-13 10/07/2013  7.50  5  5  5428 Bond Future  5428  0.00 Put

R186 On  01-August-13 10/07/2013  7.00  10  10  10217 Bond Future  10217  4,100.00 Put

R186 On  01-August-13 10/07/2013  6.75  12  12  12820 Bond Future  12820  0.00 Put

R186 On  07-November-13 10/07/2013  123.2853  123.2853  8.1433 Bond Future  8.14  640.00 

R186 On  07-November-13 10/07/2013  8.14  4  4  4120 Bond Future  4120  0.00 Call
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R186 On  07-November-13 10/07/2013  8.75  8  8  7306 Bond Future  7306  0.00 Call

R186 On  07-November-13 10/07/2013  6.50  0  0  312 Bond Future  312  5,290.00 Call

R186 On  07-November-13 10/07/2013  8.16  4  4  4210 Bond Future  4210  0.00 Call

R186 On  07-November-13 10/07/2013  8.00  4  4  3519 Bond Future  3519  1,000.00 Call

R186 On  07-November-13 10/07/2013  8.15  4  4  4165 Bond Future  4165  0.00 Call

R186 On  07-November-13 10/07/2013  6.75  1  1  516 Bond Future  516  1,000.00 Call

R186 On  07-November-13 10/07/2013  9.00  9  9  8822 Bond Future  8822  0.00 Call

R186 On  07-November-13 10/07/2013  8.00  5  5  4818 Bond Future  4818  0.00 Put

R186 On  07-November-13 10/07/2013  8.75  2  2  2021 Bond Future  2021  1,030.00 Put

R186 On  07-November-13 10/07/2013  8.14  4  4  4150 Bond Future  4150  0.00 Put

R186 On  07-November-13 10/07/2013  6.75  14  14  14028 Bond Future  14028  0.00 Put

R186 On  07-November-13 10/07/2013  6.50  16  16  16470 Bond Future  16470  0.00 Put

R186 On  07-November-13 10/07/2013  8.15  4  4  4105 Bond Future  4105  0.00 Put

R186 On  07-November-13 10/07/2013  8.16  4  4  4060 Bond Future  4060  0.00 Put

R186 On  07-November-13 10/07/2013  9.00  1  1  1456 Bond Future  1456  1,200.00 Put

R186 On  06-February-14 10/07/2013  119.6508  119.6508  8.2339 Bond Future  8.23  0.00 

R186 On  06-February-14 10/07/2013  7.75  4  4  3481 Bond Future  3481  0.00 Call

R186 On  06-February-14 10/07/2013  7.74  4  4  3448 Bond Future  3448  0.00 Call

R186 On  06-February-14 10/07/2013  7.76  4  4  3515 Bond Future  3515  0.00 Call

R186 On  06-February-14 10/07/2013  7.76  8  8  7789 Bond Future  7789  0.00 Put

R186 On  06-February-14 10/07/2013  7.75  8  8  7848 Bond Future  7848  0.00 Put

R186 On  06-February-14 10/07/2013  7.74  8  8  7907 Bond Future  7907  0.00 Put

R186 On  08-May-14 10/07/2013  121.2711  121.2711  8.3282 Bond Future  8.33  0.00 

R186 On  08-May-14 10/07/2013  7.10  2  2  2334 Bond Future  2334  0.00 Call

R186 On  08-May-14 10/07/2013  7.09  2  2  2312 Bond Future  2312  0.00 Call

R186 On  08-May-14 10/07/2013  7.11  2  2  2356 Bond Future  2356  0.00 Call

R186 On  08-May-14 10/07/2013  7.11  13  13  13522 Bond Future  13522  0.00 Put

R186 On  08-May-14 10/07/2013  7.10  13  13  13597 Bond Future  13597  0.00 Put

R186 On  08-May-14 10/07/2013  7.09  13  13  13673 Bond Future  13673  0.00 Put

R197 On  01-August-13 10/07/2013  274.7949  274.7949  274.8184 Bond Future  274.82  2,546.00 

R197 On  01-August-13 10/07/2013  294.99  0  0  0 Bond Future  0  0.00 Call

R197 On  01-August-13 10/07/2013  295.01  0  0  0 Bond Future  0  0.00 Call

R197 On  01-August-13 10/07/2013  295.00  0  0  0 Bond Future  0  0.00 Call

R197 On  01-August-13 10/07/2013  295.00  20  20  20182 Bond Future  20182  0.00 Put
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R197 On  01-August-13 10/07/2013  295.01  20  20  20192 Bond Future  20192  0.00 Put

R197 On  01-August-13 10/07/2013  294.99  20  20  20172 Bond Future  20172  0.00 Put

R201 On  01-August-13 10/07/2013  105.3025  105.3025  5.5796 Bond Future  5.58  0.00 

R201 On  01-August-13 10/07/2013  107.45  68  68  67982 Bond Future  67982  0.00 Call

R201 On  01-August-13 10/07/2013  107.45  0  0  0 Bond Future  0  0.00 Put

R201 On  07-November-13 10/07/2013  106.7880  106.7880  5.6511 Bond Future  5.65  0.00 

R201 On  07-November-13 10/07/2013  4.79  0  0  107 Bond Future  107  0.00 Call

R201 On  07-November-13 10/07/2013  4.80  0  0  109 Bond Future  109  0.00 Call

R201 On  07-November-13 10/07/2013  4.81  0  0  111 Bond Future  111  0.00 Call

R201 On  07-November-13 10/07/2013  4.80  1  1  1039 Bond Future  1039  0.00 Put

R201 On  07-November-13 10/07/2013  4.81  1  1  1030 Bond Future  1030  0.00 Put

R201 On  07-November-13 10/07/2013  4.79  1  1  1048 Bond Future  1048  0.00 Put

R201 On  06-February-14 10/07/2013  103.8138  103.8138  5.7211 Bond Future  5.72  0.00 

R201 On  06-February-14 10/07/2013  5.24  0  0  270 Bond Future  270  0.00 Call

R201 On  06-February-14 10/07/2013  5.26  0  0  277 Bond Future  277  0.00 Call

R201 On  06-February-14 10/07/2013  5.25  0  0  273 Bond Future  273  0.00 Call

R201 On  06-February-14 10/07/2013  5.25  1  1  672 Bond Future  672  0.00 Put

R201 On  06-February-14 10/07/2013  5.26  1  1  667 Bond Future  667  0.00 Put

R201 On  06-February-14 10/07/2013  5.24  1  1  677 Bond Future  677  0.00 Put

R201 On  08-May-14 10/07/2013  105.2195  105.2195  5.8355 Bond Future  5.84  0.00 

R201 On  08-May-14 10/07/2013  4.75  0  0  163 Bond Future  163  0.00 Call

R201 On  08-May-14 10/07/2013  4.76  0  0  164 Bond Future  164  0.00 Call

R201 On  08-May-14 10/07/2013  4.74  0  0  161 Bond Future  161  0.00 Call

R201 On  08-May-14 10/07/2013  4.76  1  1  813 Bond Future  813  0.00 Put

R201 On  08-May-14 10/07/2013  4.75  1  1  817 Bond Future  817  0.00 Put

R201 On  08-May-14 10/07/2013  4.74  1  1  822 Bond Future  822  0.00 Put

R202 On  01-August-13 10/07/2013  204.5841  204.5841  204.6109 Bond Future  204.61  44,020.00 

R202 On  01-August-13 10/07/2013  222.99  0  0  0 Bond Future  0  0.00 Call

R202 On  01-August-13 10/07/2013  223.01  0  0  0 Bond Future  0  0.00 Call

R202 On  01-August-13 10/07/2013  223.00  0  0  0 Bond Future  0  0.00 Call

R202 On  01-August-13 10/07/2013  223.00  18  18  18389 Bond Future  18389  0.00 Put

R202 On  01-August-13 10/07/2013  223.01  18  18  18399 Bond Future  18399  0.00 Put

R202 On  01-August-13 10/07/2013  222.99  18  18  18379 Bond Future  18379  0.00 Put

R203 On  01-August-13 10/07/2013  108.2302  108.2302  6.8721 Bond Future  6.87  3,923.00 
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R203 On  01-August-13 10/07/2013  109.11  95  95  94864 Bond Future  94864  0.00 Call

R203 On  01-August-13 10/07/2013  109.11  0  0  0 Bond Future  0  0.00 Put

R203 On  07-November-13 10/07/2013  105.5976  105.5976  7.0030 Bond Future  7.00  1,656.00 

R203 On  07-November-13 10/07/2013  5.99  0  0  279 Bond Future  279  0.00 Call

R203 On  07-November-13 10/07/2013  6.01  0  0  290 Bond Future  290  0.00 Call

R203 On  07-November-13 10/07/2013  6.00  0  0  285 Bond Future  285  0.00 Call

R203 On  07-November-13 10/07/2013  571.00  103  103  103213 Bond Future  103213  0.00 Call

R203 On  07-November-13 10/07/2013  5.71  0  0  159 Bond Future  159  15.00 Call

R203 On  07-November-13 10/07/2013  6.00  4  4  3767 Bond Future  3767  0.00 Put

R203 On  07-November-13 10/07/2013  6.01  4  4  3737 Bond Future  3737  0.00 Put

R203 On  07-November-13 10/07/2013  571.00  0  0  0 Bond Future  0  0.00 Put

R203 On  07-November-13 10/07/2013  5.99  4  4  3797 Bond Future  3797  0.00 Put

R203 On  07-November-13 10/07/2013  5.71  5  5  4674 Bond Future  4674  0.00 Put

R203 On  06-February-14 10/07/2013  107.0159  107.0159  7.1359 Bond Future  7.14  0.00 

R203 On  06-February-14 10/07/2013  6.14  1  1  563 Bond Future  563  0.00 Call

R203 On  06-February-14 10/07/2013  6.16  1  1  578 Bond Future  578  0.00 Call

R203 On  06-February-14 10/07/2013  5.95  0  0  433 Bond Future  433  16.00 Call

R203 On  06-February-14 10/07/2013  6.15  1  1  571 Bond Future  571  0.00 Call

R203 On  06-February-14 10/07/2013  5.95  4  4  4296 Bond Future  4296  0.00 Put

R203 On  06-February-14 10/07/2013  6.14  4  4  3795 Bond Future  3795  0.00 Put

R203 On  06-February-14 10/07/2013  6.15  4  4  3770 Bond Future  3770  0.00 Put

R203 On  06-February-14 10/07/2013  6.16  4  4  3745 Bond Future  3745  0.00 Put

R203 On  08-May-14 10/07/2013  104.3038  104.3038  7.2778 Bond Future  7.28  0.00 

R203 On  08-May-14 10/07/2013  5.76  0  0  474 Bond Future  474  0.00 Call

R203 On  08-May-14 10/07/2013  5.74  0  0  464 Bond Future  464  0.00 Call

R203 On  08-May-14 10/07/2013  5.75  0  0  469 Bond Future  469  0.00 Call

R203 On  08-May-14 10/07/2013  7.40  2  2  2187 Bond Future  2187  16.00 Call

R203 On  08-May-14 10/07/2013  5.74  5  5  5161 Bond Future  5161  0.00 Put

R203 On  08-May-14 10/07/2013  7.40  2  2  1825 Bond Future  1825  0.00 Put

R203 On  08-May-14 10/07/2013  5.76  5  5  5108 Bond Future  5108  0.00 Put

R203 On  08-May-14 10/07/2013  5.75  5  5  5134 Bond Future  5134  0.00 Put

R204 On  01-August-13 10/07/2013  105.1020  105.1020  7.1099 Bond Future  7.11  25,172.00 

R204 On  01-August-13 10/07/2013  110.75  96  96  96028 Bond Future  96028  0.00 Call

R204 On  01-August-13 10/07/2013  110.75  0  0  0 Bond Future  0  0.00 Put
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R204 On  07-November-13 10/07/2013  106.5847  106.5847  7.2263 Bond Future  7.23  0.00 

R204 On  07-November-13 10/07/2013  6.30  1  1  513 Bond Future  513  0.00 Call

R204 On  07-November-13 10/07/2013  6.31  1  1  522 Bond Future  522  0.00 Call

R204 On  07-November-13 10/07/2013  6.29  1  1  504 Bond Future  504  0.00 Call

R204 On  07-November-13 10/07/2013  7.00  2  2  1444 Bond Future  1444  0.00 Call

R204 On  07-November-13 10/07/2013  6.30  4  4  4585 Bond Future  4585  0.00 Put

R204 On  07-November-13 10/07/2013  7.00  2  2  2421 Bond Future  2421  1,270.00 Put

R204 On  07-November-13 10/07/2013  6.31  4  4  4549 Bond Future  4549  0.00 Put

R204 On  07-November-13 10/07/2013  6.29  4  4  4621 Bond Future  4621  0.00 Put

R204 On  06-February-14 10/07/2013  103.9856  103.9856  7.3388 Bond Future  7.34  0.00 

R204 On  06-February-14 10/07/2013  6.39  1  1  986 Bond Future  986  0.00 Call

R204 On  06-February-14 10/07/2013  6.40  1  1  997 Bond Future  997  0.00 Call

R204 On  06-February-14 10/07/2013  6.41  1  1  1009 Bond Future  1009  0.00 Call

R204 On  06-February-14 10/07/2013  6.39  5  5  4960 Bond Future  4960  0.00 Put

R204 On  06-February-14 10/07/2013  6.40  5  5  4928 Bond Future  4928  0.00 Put

R204 On  06-February-14 10/07/2013  6.41  5  5  4897 Bond Future  4897  0.00 Put

R204 On  08-May-14 10/07/2013  105.3936  105.3936  7.4624 Bond Future  7.46  0.00 

R204 On  08-May-14 10/07/2013  6.05  1  1  889 Bond Future  889  0.00 Call

R204 On  08-May-14 10/07/2013  6.04  1  1  880 Bond Future  880  0.00 Call

R204 On  08-May-14 10/07/2013  6.06  1  1  897 Bond Future  897  0.00 Call

R204 On  08-May-14 10/07/2013  6.04  6  6  6600 Bond Future  6600  0.00 Put

R204 On  08-May-14 10/07/2013  6.06  6  6  6534 Bond Future  6534  0.00 Put

R204 On  08-May-14 10/07/2013  6.05  6  6  6567 Bond Future  6567  0.00 Put

R206 On  01-August-13 10/07/2013  101.3631  101.3631  5.4027 Bond Future  5.40  0.00 

R206 On  01-August-13 10/07/2013  103.94  30  30  30322 Bond Future  30322  0.00 Call

R206 On  01-August-13 10/07/2013  103.94  0  0  0 Bond Future  0  0.00 Put

R206 On  07-November-13 10/07/2013  102.7931  102.7931  5.5519 Bond Future  5.55  0.00 

R206 On  07-November-13 10/07/2013  4.31  0  0  20 Bond Future  20  0.00 Call

R206 On  07-November-13 10/07/2013  4.29  0  0  20 Bond Future  20  0.00 Call

R206 On  07-November-13 10/07/2013  4.30  0  0  20 Bond Future  20  0.00 Call

R206 On  07-November-13 10/07/2013  4.29  0  0  246 Bond Future  246  0.00 Put

R206 On  07-November-13 10/07/2013  4.30  0  0  244 Bond Future  244  0.00 Put

R206 On  07-November-13 10/07/2013  4.31  0  0  243 Bond Future  243  0.00 Put

R207 On  01-August-13 10/07/2013  100.0132  100.0132  7.3688 Bond Future  7.37  23,668.00 

Page 10 of 15 2013/07/10, 06:04:49PM



Date Contract Details Previous Day's Previous Day's Open InterestStrike Call/ Product MTM Yield MTM Price

Closing MTM Closing PricePut

R207 On  01-August-13 10/07/2013  106.18  92  92  92255 Bond Future  92255  0.00 Call

R207 On  01-August-13 10/07/2013  106.18  0  0  0 Bond Future  0  0.00 Put

R207 On  07-November-13 10/07/2013  101.4241  101.4241  7.4787 Bond Future  7.48  645.00 

R207 On  07-November-13 10/07/2013  6.71  1  1  744 Bond Future  744  0.00 Call

R207 On  07-November-13 10/07/2013  6.70  1  1  732 Bond Future  732  0.00 Call

R207 On  07-November-13 10/07/2013  6.69  1  1  720 Bond Future  720  0.00 Call

R207 On  07-November-13 10/07/2013  6.70  4  4  4592 Bond Future  4592  0.00 Put

R207 On  07-November-13 10/07/2013  6.71  4  4  4554 Bond Future  4554  0.00 Put

R207 On  07-November-13 10/07/2013  6.69  4  4  4631 Bond Future  4631  0.00 Put

R207 On  06-February-14 10/07/2013  99.1468  99.1468  7.5855 Bond Future  7.59  0.00 

R207 On  06-February-14 10/07/2013  6.65  1  1  1071 Bond Future  1071  0.00 Call

R207 On  06-February-14 10/07/2013  6.66  1  1  1084 Bond Future  1084  0.00 Call

R207 On  06-February-14 10/07/2013  6.64  1  1  1058 Bond Future  1058  0.00 Call

R207 On  06-February-14 10/07/2013  6.65  5  5  5549 Bond Future  5549  0.00 Put

R207 On  06-February-14 10/07/2013  6.66  5  5  5513 Bond Future  5513  0.00 Put

R207 On  06-February-14 10/07/2013  6.64  5  5  5586 Bond Future  5586  0.00 Put

R207 On  08-May-14 10/07/2013  100.4893  100.4893  7.7036 Bond Future  7.70  0.00 

R207 On  08-May-14 10/07/2013  6.20  1  1  953 Bond Future  953  0.00 Call

R207 On  08-May-14 10/07/2013  6.21  1  1  963 Bond Future  963  0.00 Call

R207 On  08-May-14 10/07/2013  6.19  1  1  944 Bond Future  944  0.00 Call

R207 On  08-May-14 10/07/2013  6.20  8  8  7969 Bond Future  7969  0.00 Put

R207 On  08-May-14 10/07/2013  6.21  8  8  7929 Bond Future  7929  0.00 Put

R207 On  08-May-14 10/07/2013  6.19  8  8  8008 Bond Future  8008  0.00 Put

R208 On  01-August-13 10/07/2013  98.3193  98.3193  7.5028 Bond Future  7.50  18,125.00 

R208 On  01-August-13 10/07/2013  101.40  89  89  88981 Bond Future  88981  0.00 Call

R208 On  01-August-13 10/07/2013  101.40  0  0  0 Bond Future  0  0.00 Put

R208 On  07-November-13 10/07/2013  96.3105  96.3105  7.6071 Bond Future  7.61  0.00 

R208 On  07-November-13 10/07/2013  7.50  2  2  2102 Bond Future  2102  0.00 Call

R208 On  07-November-13 10/07/2013  6.80  1  1  789 Bond Future  789  0.00 Call

R208 On  07-November-13 10/07/2013  6.79  1  1  776 Bond Future  776  0.00 Call

R208 On  07-November-13 10/07/2013  6.81  1  1  802 Bond Future  802  0.00 Call

R208 On  07-November-13 10/07/2013  7.50  3  3  2683 Bond Future  2683  1,520.00 Put

R208 On  07-November-13 10/07/2013  6.79  5  5  5322 Bond Future  5322  0.00 Put

R208 On  07-November-13 10/07/2013  6.80  5  5  5278 Bond Future  5278  0.00 Put
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R208 On  07-November-13 10/07/2013  6.81  5  5  5233 Bond Future  5233  0.00 Put

R208 On  06-February-14 10/07/2013  97.6040  97.6040  7.7060 Bond Future  7.71  0.00 

R208 On  06-February-14 10/07/2013  6.74  1  1  1147 Bond Future  1147  0.00 Call

R208 On  06-February-14 10/07/2013  6.75  1  1  1160 Bond Future  1160  0.00 Call

R208 On  06-February-14 10/07/2013  6.76  1  1  1174 Bond Future  1174  0.00 Call

R208 On  06-February-14 10/07/2013  6.75  6  6  6333 Bond Future  6333  0.00 Put

R208 On  06-February-14 10/07/2013  6.76  6  6  6291 Bond Future  6291  0.00 Put

R208 On  06-February-14 10/07/2013  6.74  6  6  6375 Bond Future  6375  0.00 Put

R208 On  08-May-14 10/07/2013  95.5291  95.5291  7.8094 Bond Future  7.81  0.00 

R208 On  08-May-14 10/07/2013  6.29  1  1  961 Bond Future  961  0.00 Call

R208 On  08-May-14 10/07/2013  6.31  1  1  981 Bond Future  981  0.00 Call

R208 On  08-May-14 10/07/2013  6.30  1  1  971 Bond Future  971  0.00 Call

R208 On  08-May-14 10/07/2013  6.29  9  9  9060 Bond Future  9060  0.00 Put

R208 On  08-May-14 10/07/2013  6.31  9  9  8968 Bond Future  8968  0.00 Put

R208 On  08-May-14 10/07/2013  6.30  9  9  9014 Bond Future  9014  0.00 Put

R209 On  01-August-13 10/07/2013  78.4060  78.4060  8.7348 Bond Future  8.73  19,898.00 

R209 On  01-August-13 10/07/2013  79.36  68  68  67878 Bond Future  67878  0.00 Call

R209 On  01-August-13 10/07/2013  8.00  0  0  117 Bond Future  117  0.00 Call

R209 On  01-August-13 10/07/2013  8.00  6  6  6289 Bond Future  6289  2,000.00 Put

R209 On  01-August-13 10/07/2013  79.36  0  0  0 Bond Future  0  0.00 Put

R209 On  07-November-13 10/07/2013  76.3678  76.3678  8.8238 Bond Future  8.82  0.00 

R209 On  07-November-13 10/07/2013  8.80  4  4  3778 Bond Future  3778  0.00 Call

R209 On  07-November-13 10/07/2013  9.25  6  6  5642 Bond Future  5642  0.00 Call

R209 On  07-November-13 10/07/2013  8.81  4  4  3815 Bond Future  3815  0.00 Call

R209 On  07-November-13 10/07/2013  8.65  4  4  3241 Bond Future  3241  0.00 Call

R209 On  07-November-13 10/07/2013  8.79  4  4  3741 Bond Future  3741  0.00 Call

R209 On  07-November-13 10/07/2013  9.40  7  7  6331 Bond Future  6331  0.00 Call

R209 On  07-November-13 10/07/2013  9.50  7  7  6805 Bond Future  6805  0.00 Call

R209 On  07-November-13 10/07/2013  9.70  8  8  7786 Bond Future  7786  0.00 Call

R209 On  07-November-13 10/07/2013  9.40  2  2  2053 Bond Future  2053  5,000.00 Put

R209 On  07-November-13 10/07/2013  8.79  4  4  4004 Bond Future  4004  0.00 Put

R209 On  07-November-13 10/07/2013  8.65  4  4  4611 Bond Future  4611  4,700.00 Put

R209 On  07-November-13 10/07/2013  8.81  4  4  3923 Bond Future  3923  0.00 Put

R209 On  07-November-13 10/07/2013  9.25  2  2  2440 Bond Future  2440  1,000.00 Put
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R209 On  07-November-13 10/07/2013  9.70  1  1  1433 Bond Future  1433  1,520.00 Put

R209 On  07-November-13 10/07/2013  8.80  4  4  3963 Bond Future  3963  0.00 Put

R209 On  07-November-13 10/07/2013  9.50  2  2  1825 Bond Future  1825  980.00 Put

R209 On  06-February-14 10/07/2013  77.3935  77.3935  8.9063 Bond Future  8.91  0.00 

R209 On  06-February-14 10/07/2013  8.54  4  4  3811 Bond Future  3811  0.00 Call

R209 On  06-February-14 10/07/2013  8.56  4  4  3874 Bond Future  3874  0.00 Call

R209 On  06-February-14 10/07/2013  8.55  4  4  3842 Bond Future  3842  0.00 Call

R209 On  06-February-14 10/07/2013  8.54  6  6  6699 Bond Future  6699  0.00 Put

R209 On  06-February-14 10/07/2013  8.55  6  6  6649 Bond Future  6649  0.00 Put

R209 On  06-February-14 10/07/2013  8.56  6  6  6600 Bond Future  6600  0.00 Put

R209 On  08-May-14 10/07/2013  75.2965  75.2965  8.9900 Bond Future  8.99  0.00 

R209 On  08-May-14 10/07/2013  7.86  3  3  2613 Bond Future  2613  0.00 Call

R209 On  08-May-14 10/07/2013  7.85  3  3  2592 Bond Future  2592  0.00 Call

R209 On  08-May-14 10/07/2013  7.84  3  3  2570 Bond Future  2570  0.00 Call

R209 On  08-May-14 10/07/2013  7.85  12  12  12020 Bond Future  12020  0.00 Put

R209 On  08-May-14 10/07/2013  7.84  12  12  12089 Bond Future  12089  0.00 Put

R209 On  08-May-14 10/07/2013  7.86  12  12  11951 Bond Future  11951  0.00 Put

R210 On  01-August-13 10/07/2013  157.4301  157.4301  157.4485 Bond Future  157.45  1,237.00 

R210 On  01-August-13 10/07/2013  172.99  0  0  0 Bond Future  0  0.00 Call

R210 On  01-August-13 10/07/2013  173.01  0  0  0 Bond Future  0  0.00 Call

R210 On  01-August-13 10/07/2013  173.00  0  0  0 Bond Future  0  0.00 Call

R210 On  01-August-13 10/07/2013  173.00  16  16  15552 Bond Future  15552  0.00 Put

R210 On  01-August-13 10/07/2013  173.01  16  16  15562 Bond Future  15562  0.00 Put

R210 On  01-August-13 10/07/2013  172.99  16  16  15542 Bond Future  15542  0.00 Put

R211 On  01-August-13 10/07/2013  128.5154  128.5154  128.4213 Bond Future  128.42  522.00 

R211 On  01-August-13 10/07/2013  130.01  0  0  0 Bond Future  0  0.00 Call

R211 On  01-August-13 10/07/2013  130.00  0  0  0 Bond Future  0  0.00 Call

R211 On  01-August-13 10/07/2013  129.99  0  0  0 Bond Future  0  0.00 Call

R211 On  01-August-13 10/07/2013  130.00  1  1  1579 Bond Future  1579  0.00 Put

R211 On  01-August-13 10/07/2013  130.01  1  1  1589 Bond Future  1589  0.00 Put

R211 On  01-August-13 10/07/2013  129.99  1  1  1569 Bond Future  1569  0.00 Put

R212 On  01-August-13 10/07/2013  129.5383  129.5383  129.5479 Bond Future  129.55  21,791.00 

R212 On  01-August-13 10/07/2013  138.00  0  0  0 Bond Future  0  0.00 Call

R212 On  01-August-13 10/07/2013  138.01  0  0  0 Bond Future  0  0.00 Call
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R212 On  01-August-13 10/07/2013  137.99  0  0  0 Bond Future  0  0.00 Call

R212 On  01-August-13 10/07/2013  138.01  8  8  8462 Bond Future  8462  0.00 Put

R212 On  01-August-13 10/07/2013  138.00  8  8  8452 Bond Future  8452  0.00 Put

R212 On  01-August-13 10/07/2013  137.99  8  8  8442 Bond Future  8442  0.00 Put

R213 On  01-August-13 10/07/2013  89.2271  89.2271  8.5961 Bond Future  8.60  8,086.00 

R213 On  01-August-13 10/07/2013  91.25  79  79  78066 Bond Future  78066  0.00 Call

R213 On  01-August-13 10/07/2013  91.25  0  0  0 Bond Future  0  0.00 Put

R213 On  07-November-13 10/07/2013  86.9490  86.9490  8.6920 Bond Future  8.69  173.00 

R213 On  07-November-13 10/07/2013  8.61  4  4  3538 Bond Future  3538  0.00 Call

R213 On  07-November-13 10/07/2013  8.60  4  4  3501 Bond Future  3501  0.00 Call

R213 On  07-November-13 10/07/2013  8.59  4  4  3465 Bond Future  3465  0.00 Call

R213 On  07-November-13 10/07/2013  8.60  4  4  4231 Bond Future  4231  0.00 Put

R213 On  07-November-13 10/07/2013  8.61  4  4  4188 Bond Future  4188  0.00 Put

R213 On  07-November-13 10/07/2013  8.59  4  4  4274 Bond Future  4274  0.00 Put

R213 On  06-February-14 10/07/2013  88.1168  88.1168  8.7828 Bond Future  8.78  0.00 

R213 On  06-February-14 10/07/2013  8.29  4  4  3408 Bond Future  3408  0.00 Call

R213 On  06-February-14 10/07/2013  8.30  4  4  3438 Bond Future  3438  0.00 Call

R213 On  06-February-14 10/07/2013  8.31  4  4  3468 Bond Future  3468  0.00 Call

R213 On  06-February-14 10/07/2013  8.30  7  7  7301 Bond Future  7301  0.00 Put

R213 On  06-February-14 10/07/2013  8.31  7  7  7248 Bond Future  7248  0.00 Put

R213 On  06-February-14 10/07/2013  8.29  7  7  7353 Bond Future  7353  0.00 Put

R213 On  08-May-14 10/07/2013  85.7715  85.7715  8.8714 Bond Future  8.87  0.00 

R213 On  08-May-14 10/07/2013  7.66  3  3  2440 Bond Future  2440  0.00 Call

R213 On  08-May-14 10/07/2013  7.64  3  3  2399 Bond Future  2399  0.00 Call

R213 On  08-May-14 10/07/2013  7.65  3  3  2419 Bond Future  2419  0.00 Call

R213 On  08-May-14 10/07/2013  7.65  12  12  12519 Bond Future  12519  0.00 Put

R213 On  08-May-14 10/07/2013  7.64  12  12  12588 Bond Future  12588  0.00 Put

R213 On  08-May-14 10/07/2013  7.66  12  12  12451 Bond Future  12451  0.00 Put

R214 On  01-August-13 10/07/2013  79.2469  79.2469  8.8598 Bond Future  8.86  840.00 

R214 On  01-August-13 10/07/2013  84.31  69  69  68158 Bond Future  68158  0.00 Call

R214 On  01-August-13 10/07/2013  84.31  0  0  0 Bond Future  0  0.00 Put

R214 On  07-November-13 10/07/2013  77.0807  77.0807  8.9496 Bond Future  8.95  0.00 

R214 On  07-November-13 10/07/2013  7.81  1  1  939 Bond Future  939  0.00 Call

R214 On  07-November-13 10/07/2013  7.80  1  1  924 Bond Future  924  0.00 Call
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R214 On  07-November-13 10/07/2013  7.79  1  1  909 Bond Future  909  0.00 Call

R214 On  07-November-13 10/07/2013  7.81  11  11  11102 Bond Future  11102  0.00 Put

R214 On  07-November-13 10/07/2013  7.80  11  11  11186 Bond Future  11186  0.00 Put

R214 On  07-November-13 10/07/2013  7.79  11  11  11271 Bond Future  11271  0.00 Put

R248 On  01-August-13 10/07/2013  102.2955  102.2955  8.9657 Bond Future  8.97  603.00 

R248 On  01-August-13 10/07/2013  7.84  0  0  0 Bond Future  0  0.00 Call

R248 On  01-August-13 10/07/2013  7.86  0  0  0 Bond Future  0  0.00 Call

R248 On  01-August-13 10/07/2013  7.85  0  0  0 Bond Future  0  0.00 Call

R248 On  01-August-13 10/07/2013  7.85  12  12  12955 Bond Future  12955  0.00 Put

R248 On  01-August-13 10/07/2013  7.86  12  12  12826 Bond Future  12826  0.00 Put

R248 On  01-August-13 10/07/2013  7.84  12  12  13085 Bond Future  13085  0.00 Put

R248 On  07-November-13 10/07/2013  99.3177  99.3177  9.0593 Bond Future  9.06  0.00 

R248 On  07-November-13 10/07/2013  7.85  0  0  0 Bond Future  0  0.00 Call

R248 On  07-November-13 10/07/2013  7.84  0  0  0 Bond Future  0  0.00 Call

R248 On  07-November-13 10/07/2013  7.86  0  0  0 Bond Future  0  0.00 Call

R248 On  07-November-13 10/07/2013  7.85  13  13  13901 Bond Future  13901  0.00 Put

R248 On  07-November-13 10/07/2013  7.86  13  13  13772 Bond Future  13772  0.00 Put

R248 On  07-November-13 10/07/2013  7.84  13  13  14031 Bond Future  14031  0.00 Put

Page 15 of 15 2013/07/10, 06:04:49PM


