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JOHANNESBURG STOCK EXCHANGE
Interest Rates & Currency Derivatives

Derivatives Monthly Statistics Report

For August 2013
Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
14/08/2013 0106 On 22-December-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
14/08/2013 0357 On 15-September-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
14/08/2013 0403 On 21-December-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
14/08/2013 0457 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
14/08/2013 0703 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
14/08/2013 0757 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
14/08/2013 0804 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
14/08/2013 0807 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
14/08/2013 0857 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
14/08/2013 0904 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
14/08/2013 0908 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
14/08/2013 0957 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
14/08/2013 0986 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
14/08/2013 1386 On 28-February-31 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
14/08/2013 1409 On 28-February-41 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
14/08/2013 2025 On 07-November-13 Bond Future 109.18 109.5715 109.1758 109.5715 0.00
14/08/2013 2025 On 07-November-13 111.01 Call Bond Future 0 0 0 0 0.00
14/08/2013 2025 On 07-November-13 111.00 Call Bond Future 0 0 0 0 0.00
14/08/2013 2025 On 07-November-13 110.99 Call Bond Future 0 0 0 0 0.00
14/08/2013 2025 On 07-November-13 111.01 Put Bond Future 1834 1 1834 1 0.00
14/08/2013 2025 On 07-November-13 111.00 Put Bond Future 1824 1 1824 1 0.00
14/08/2013 2025 On 07-November-13 110.99 Put Bond Future 1814 1 1814 1 0.00
14/08/2013 2038 On 07-November-13 Bond Future 104.76 104.8157 104.7620 104.8157 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
14/08/2013 2038 On 07-November-13 109.99 Call Bond Future 0 0 0 0 0.00
14/08/2013 2038 On 07-November-13 110.01 Call Bond Future 0 0 0 0 0.00
14/08/2013 2038 On 07-November-13 110.00 Call Bond Future 0 0 0 0 0.00
14/08/2013 2038 On 07-November-13 109.99 Put Bond Future 5228 5 5228 5 0.00
14/08/2013 2038 On 07-November-13 110.00 Put Bond Future 5238 5 5238 5 0.00
14/08/2013 2038 On 07-November-13 110.01 Put Bond Future 5248 5 5248 5 0.00
14/08/2013 2050 On 07-November-13 Bond Future 106.90 106.9525 106.8988 106.9525 122.00
14/08/2013 2050 On 07-November-13 109.99 Call Bond Future 0 0 0 0 0.00
14/08/2013 2050 On 07-November-13 110.00 Call Bond Future 0 0 0 0 0.00
14/08/2013 2050 On 07-November-13 110.01 Call Bond Future 0 0 0 0 0.00
14/08/2013 2050 On 07-November-13 110.00 Put Bond Future 3101 3 3101 3 0.00
14/08/2013 2050 On 07-November-13 110.01 Put Bond Future 3111 3 3111 3 0.00
14/08/2013 2050 On 07-November-13 109.99 Put Bond Future 3091 3 3091 3 0.00
14/08/2013 5701 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
14/08/2013 5706 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
14/08/2013 8607 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
14/08/2013 8608 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
14/08/2013 8657 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
14/08/2013 Al03 On 09-March-16 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
14/08/2013 AL37 On 07-November-13 Index Future 407.57 406.8150 407.5720 406.8150 0.00
14/08/2013 AL37 On 06-February-14 Index Future 412.92 412.1540 412.9210 412.1540 0.00
14/08/2013 AL7T On 07-November-13 Index Future 479.21 477.9110 479.2090 477.9110 1.00
14/08/2013 AL7T On 06-February-14 Index Future 485.50 484.1830 485.4980 484.1830 0.00
14/08/2013 ALBI On 07-November-13 Index Future 428.40 427.5810 428.3990 427.5810 770.00
14/08/2013 ALBI On 06-February-14 Index Future 434.02 433.1930 434.0210 433.1930 73.00
14/08/2013 C023 On 28-February-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
14/08/2013 C025 On 31-January-25 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
14/08/2013 C038 On 31-January-38 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
14/08/2013 C048 On 28-February-48 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
14/08/2013 C050 On 31-December-50 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
14/08/2013 C157 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
14/08/2013 C186 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
14/08/2013 C197 On 07-December-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
14/08/2013 C201 On 22-December-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
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14/08/2013 C202 On 07-December-33 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
14/08/2013 C203 On 15-September-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
14/08/2013 C204 On 21-December-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
14/08/2013 C206 On 15-January-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
14/08/2013 C207 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
14/08/2013 C208 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
14/08/2013 C209 On 31-March-36 Price Contribution 6.25 6.2500 6.2500 6.2500 0.00
14/08/2013 C210 On 31-March-28 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
14/08/2013 C211 On 31-January-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
14/08/2013 C212 On 31-January-22 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
14/08/2013 C213 On 28-February-31 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
14/08/2013 C214 On 28-February-41 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
14/08/2013 CES1 On 20-April-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
14/08/2013 CS23 On 25-January-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
14/08/2013 CS26 On 02-April-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
14/08/2013 CS33 On 15-September-33 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
14/08/2013 EL28 On 07-November-13 Bond Future 108.92 108.9732 108.9179 108.9732 0.00
14/08/2013 EL28 On 07-November-13 110.00 Call Bond Future 0 0 0 0 0.00
14/08/2013 EL28 On 07-November-13 109.99 Call Bond Future 0 0 0 0 0.00
14/08/2013 EL28 On 07-November-13 110.01 Call Bond Future 0 0 0 0 0.00
14/08/2013 EL28 On 07-November-13 110.00 Put Bond Future 1082 1 1082 1 0.00
14/08/2013 EL28 On 07-November-13 110.01 Put Bond Future 1092 1 1092 1 0.00
14/08/2013 EL28 On 07-November-13 109.99 Put Bond Future 1072 1 1072 1 0.00
14/08/2013 ES33 On 07-November-13 Bond Future 9.91 80.2745 9.9071 80.2745 6,292.00
14/08/2013 ES33 On 07-November-13 8.49 Call Bond Future 0 0 0 0 0.00
14/08/2013 ES33 On 07-November-13 8.50 Call Bond Future 0 0 0 0 0.00
14/08/2013 ES33 On 07-November-13 8.51 Call Bond Future 0 0 0 0 0.00
14/08/2013 ES33 On 07-November-13 8.49 Put Bond Future 11311 11 11311 11 0.00
14/08/2013 ES33 On 07-November-13 8.50 Put Bond Future 11223 11 11223 11 0.00
14/08/2013 ES33 On 07-November-13 8.51 Put Bond Future 11135 11 11135 1 0.00
14/08/2013 ES33 On 06-February-14 Bond Future 10.04 81.3281 10.0370 81.3281 0.00
14/08/2013 ES33 On 06-February-14 9.54 Call Bond Future 0 0 0 0 0.00
14/08/2013 ES33 On 06-February-14 9.56 Call Bond Future 0 0 0 0 0.00
14/08/2013 ES33 On 06-February-14 9.55 Call Bond Future 0 0 0 0 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest

Put Closing MTM Closing Price
14/08/2013 ES33 On 06-February-14 9.55 Put Bond Future 3552 4 3552 4 0.00
14/08/2013 ES33 On 06-February-14 9.56 Put Bond Future 3476 4 3476 4 0.00
14/08/2013 ES33 On 06-February-14 9.54 Put Bond Future 3627 4 3627 4 0.00
14/08/2013 GOVI On 07-November-13 GovI 428.19 427.4080 428.1870 427.4080 104.00
14/08/2013 GOVI On 07-November-13 446.00 Call GovI 0 0 0 0 0.00
14/08/2013 GOVI On 07-November-13 446.01 Call GOV 0 0 0 0 0.00
14/08/2013 GOVI On 07-November-13 44599 Call GovI 0 0 0 0 0.00
14/08/2013 GOVI On 07-November-13 446.01 Put GovI 178230 19 178230 19 0.00
14/08/2013 GOVI On 07-November-13 446.00 Put GOV 178130 19 178130 19 0.00
14/08/2013 GOVI On 07-November-13 44599 Put GovI 178030 19 178030 19 0.00
14/08/2013 GOVI On 06-February-14 GovVvI 433.81 433.0170 433.8070 433.0170 268.00
14/08/2013 GOVI On 06-February-14 439.99 Call GOV 0 0 0 0 0.00
14/08/2013 GOVI On 06-February-14 440.01 Call GovI 0 0 0 0 0.00
14/08/2013 GOVI On 06-February-14 440.00 Call GovI 0 0 0 0 0.00
14/08/2013 GOVI On 06-February-14 440.00 Put GOV 61930 7 61930 7 0.00
14/08/2013 GOVI On 06-February-14 439.99 Put GovI 61830 7 61830 7 0.00
14/08/2013 GOVI On 06-February-14 440.01 Put GovVvI 62030 7 62030 7 0.00
14/08/2013 GOVI On 08-May-14 GOV 439.65 438.8490 439.6490 438.8490 0.00
14/08/2013 GOVI On 08-May-14 442.01 Call GovI 0 0 0 0 0.00
14/08/2013 GOVI On 08-May-14 442.00 Call GovI 0 0 0 0 0.00
14/08/2013 GOVI On 08-May-14 441.99 Call GOV 0 0 0 0 0.00
14/08/2013 GOVI On 08-May-14 442.00 Put GovI 23510 3 23510 3 0.00
14/08/2013 GOVI On 08-May-14 442.01 Put GovI 23610 3 23610 3 0.00
14/08/2013 GOVI On 08-May-14 441.99 Put GOV 23410 3 23410 3 0.00
14/08/2013 GVIX On 01-January-29 LIVE INDEX 110.00 110.0000 110.0000 110.0000 0.00
14/08/2013 IGOV On 07-November-13 Index Future 194.92 195.2620 194.9170 195.2620 1,078.00
14/08/2013 IGOV On 06-February-14 Index Future 197.50 197.8480 197.4990 197.8480 166.00
14/08/2013 ILBI On 07-November-13 Index Future 528.14 529.0840 528.1390 529.0840 0.00
14/08/2013 ILBI On 06-February-14 Index Future 535.28 536.2430 535.2840 536.2430 186.00
14/08/2013 J157 On 15-September-15 Interest Rate Swap 8.82 (0.0200) 8.8220 (0.0200) 0.00
14/08/2013 J186 On 21-December-26 Interest Rate Swap 8.68 0.1077 8.6830 0.1077 0.00
14/08/2013 J201 On 22-December-14 Interest Rate Swap 8.66 0.0514 8.6550 0.0514 0.00
14/08/2013 J203 On 15-September-17 Interest Rate Swap 8.98 0.0847 8.9750 0.0847 0.00
14/08/2013 J204 On 21-December-18 Interest Rate Swap 8.96 0.0958 8.9620 0.0958 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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14/08/2013 J207 On 15-January-20 Interest Rate Swap 9.00 0.0691 8.9970 0.0691 0.00
14/08/2013 JBAF On 21-August-13 Jibar Tradeable Future 5.14 94.8600 5.1400 94.8600 0.00
14/08/2013 JBAF On 18-September-13 Jibar Tradeable Future 5.15 94.8500 5.1500 94.8500 700.00
14/08/2013 JBAF On 16-October-13 Jibar Tradeable Future 5.19 94.8100 5.1900 94.8100 0.00
14/08/2013 JBAF On 20-November-13 Jibar Tradeable Future 5.24 94.7500 5.2400 94.7500 0.00
14/08/2013 JBAF On 18-December-13 Jibar Tradeable Future 5.33 94.6500 5.3300 94.6500 1,500.00
14/08/2013 JBAF On 15-January-14 Jibar Tradeable Future 5.39 94.5900 5.3900 94.5900 1,000.00
14/08/2013 JBAF On 19-February-14 Jibar Tradeable Future 5.55 94.4500 5.5500 94.4500 0.00
14/08/2013 JBAF On 19-March-14 Jibar Tradeable Future 5.68 94.3000 5.6800 94.3000 400.00
14/08/2013 JBAF On 18-June-14 Jibar Tradeable Future 5.99 93.9900 5.9900 93.9900 1,000.00
14/08/2013 JBAF On 17-September-14 Jibar Tradeable Future 6.28 93.7000 6.2800 93.7000 0.00
14/08/2013 JBAF On 17-December-14 Jibar Tradeable Future 6.56 93.4200 6.5600 93.4200 0.00
14/08/2013 JBAF On 18-March-15 Jibar Tradeable Future 6.85 93.1300 6.8500 93.1300 250.00
14/08/2013 JBAF On 17-June-15 Jibar Tradeable Future 7.1 92.8800 7.1100 92.8800 0.00
14/08/2013 R023 On 07-November-13 Bond Future 7.98 99.7259 7.9812 99.7259 11,644.00
14/08/2013 R023 On 07-November-13 6.49 Call Bond Future 0 0 0 0 0.00
14/08/2013 R023 On 07-November-13 6.51 Call Bond Future 0 0 0 0 0.00
14/08/2013 R023 On 07-November-13 6.50 Call Bond Future 0 0 0 0 0.00
14/08/2013 R023 On 07-November-13 6.50 Put Bond Future 10122 10 10122 10 0.00
14/08/2013 R023 On 07-November-13 6.51 Put Bond Future 10050 10 10050 10 0.00
14/08/2013 R023 On 07-November-13 6.49 Put Bond Future 10195 11 10195 1 0.00
14/08/2013 R023 On 06-February-14 Bond Future 8.09 101.0348 8.0888 101.0348 0.00
14/08/2013 R023 On 06-February-14 7.84 Call Bond Future 0 0 0 0 0.00
14/08/2013 R023 On 06-February-14 7.85 Call Bond Future 0 0 0 0 0.00
14/08/2013 R023 On 06-February-14 7.86 Call Bond Future 0 0 0 0 0.00
14/08/2013 R023 On 06-February-14 7.85 Put Bond Future 1506 2 1506 2 0.00
14/08/2013 R023 On 06-February-14 7.84 Put Bond Future 1569 2 1569 2 0.00
14/08/2013 R023 On 06-February-14 7.86 Put Bond Future 1442 2 1442 2 0.00
14/08/2013 R157 On 07-November-13 Bond Future 6.18 114.5878 6.1838 114.5878 31,040.00
14/08/2013 R157 On 07-November-13 5.60 Call Bond Future 250 0 250 0 0.00
14/08/2013 R157 On 07-November-13 5.59 Call Bond Future 245 0 245 0 0.00
14/08/2013 R157 On 07-November-13 5.61 Call Bond Future 255 0 255 0 0.00
14/08/2013 R157 On 07-November-13 5.60 Put Bond Future 1342 1 1342 1 0.00
14/08/2013 R157 On 07-November-13 5.61 Put Bond Future 1328 1 1328 1 0.00
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14/08/2013 R157 On 07-November-13 5.59 Put Bond Future 1355 1 1355 1 0.00
14/08/2013 R157 On 06-February-14 Bond Future 6.35 116.0918 6.3489 116.0918 100.00
14/08/2013 R157 On 06-February-14 5.64 Call Bond Future 416 0 416 0 0.00
14/08/2013 R157 On 06-February-14 5.65 Call Bond Future 422 0 422 0 0.00
14/08/2013 R157 On 06-February-14 5.66 Call Bond Future 427 0 427 0 0.00
14/08/2013 R157 On 06-February-14 5.65 Put Bond Future 1546 2 1546 2 0.00
14/08/2013 R157 On 06-February-14 5.64 Put Bond Future 1557 2 1557 2 0.00
14/08/2013 R157 On 06-February-14 5.66 Put Bond Future 1535 2 1535 2 0.00
14/08/2013 R157 On 08-May-14 Bond Future 6.53 110.8472 6.5315 110.8472 0.00
14/08/2013 R157 On 08-May-14 5.21 Call Bond Future 194 0 194 0 0.00
14/08/2013 R157 On 08-May-14 5.20 Call Bond Future 191 0 191 0 0.00
14/08/2013 R157 On 08-May-14 5.19 Call Bond Future 189 0 189 0 0.00
14/08/2013 R157 On 08-May-14 5.20 Put Bond Future 2002 2 2002 2 0.00
14/08/2013 R157 On 08-May-14 5.19 Put Bond Future 2013 2 2013 2 0.00
14/08/2013 R157 On 08-May-14 5.21 Put Bond Future 1991 2 1991 2 0.00
14/08/2013 R157 On 07-August-14 Bond Future 6.78 112.3487 6.7825 112.3487 0.00
14/08/2013 R157 On 07-August-14 6.74 Call Bond Future 906 1 906 1 0.00
14/08/2013 R157 On 07-August-14 6.75 Call Bond Future 911 1 911 1 0.00
14/08/2013 R157 On 07-August-14 6.76 Call Bond Future 916 1 916 1 0.00
14/08/2013 R157 On 07-August-14 6.74 Put Bond Future 952 1 952 1 0.00
14/08/2013 R157 On 07-August-14 6.75 Put Bond Future 947 1 947 1 0.00
14/08/2013 R157 On 07-August-14 6.76 Put Bond Future 941 1 941 1 0.00
14/08/2013 R186 On 07-November-13 Bond Future 8.35 120.7592 8.3537 120.7592 56,778.00
14/08/2013 R186 On 07-November-13 8.14 Call Bond Future 2614 3 2614 3 0.00
14/08/2013 R186 On 07-November-13 8.50 Call Bond Future 4137 4 4137 4 0.00
14/08/2013 R186 On 07-November-13 8.75 Call Bond Future 5430 5 5430 5 0.00
14/08/2013 R186 On 07-November-13 6.75 Call Bond Future 168 0 168 0 1,000.00
14/08/2013 R186 On 07-November-13 9.00 Call Bond Future 6877 7 6877 7 0.00
14/08/2013 R186 On 07-November-13 8.25 Call Bond Future 3037 3 3037 3 0.00
14/08/2013 R186 On 07-November-13 6.50 Call Bond Future 85 0 85 0 5,290.00
14/08/2013 R186 On 07-November-13 8.16 Call Bond Future 2688 3 2688 3 0.00
14/08/2013 R186 On 07-November-13 8.00 Call Bond Future 2132 2 2132 2 1,000.00
14/08/2013 R186 On 07-November-13 8.15 Call Bond Future 2651 3 2651 3 0.00
14/08/2013 R186 On 07-November-13 8.00 Put Bond Future 5302 6 5302 6 0.00
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14/08/2013 R186 On 07-November-13 8.75 Put Bond Future 2016 2 2016 2 1,030.00
14/08/2013 R186 On 07-November-13 8.14 Put Bond Future 4516 5 4516 5 0.00
14/08/2013 R186 On 07-November-13 8.50 Put Bond Future 2861 3 2861 3 4,000.00
14/08/2013 R186 On 07-November-13 8.25 Put Bond Future 3955 4 3955 4 250.00
14/08/2013 R186 On 07-November-13 6.75 Put Bond Future 15552 16 15552 16 0.00
14/08/2013 R186 On 07-November-13 6.50 Put Bond Future 18115 18 18115 18 0.00
14/08/2013 R186 On 07-November-13 8.15 Put Bond Future 4462 5 4462 5 0.00
14/08/2013 R186 On 07-November-13 8.16 Put Bond Future 4410 5 4410 5 0.00
14/08/2013 R186 On 07-November-13 9.00 Put Bond Future 1382 1 1382 1 1,200.00
14/08/2013 R186 On 06-February-14 Bond Future 8.46 117.0548 8.4562 117.0548 100.00
14/08/2013 R186 On 06-February-14 7.75 Call Bond Future 2486 2 2486 2 0.00
14/08/2013 R186 On 06-February-14 7.74 Call Bond Future 2458 2 2458 2 0.00
14/08/2013 R186 On 06-February-14 7.76 Call Bond Future 2513 2 2513 2 0.00
14/08/2013 R186 On 06-February-14 7.76 Put Bond Future 8720 9 8720 9 0.00
14/08/2013 R186 On 06-February-14 7.75 Put Bond Future 8785 9 8785 9 0.00
14/08/2013 R186 On 06-February-14 7.74 Put Bond Future 8850 9 8850 9 0.00
14/08/2013 R186 On 08-May-14 Bond Future 8.56 118.6319 8.5597 118.6319 0.00
14/08/2013 R186 On 08-May-14 7.10 Call Bond Future 1756 2 1756 2 0.00
14/08/2013 R186 On 08-May-14 7.09 Call Bond Future 1738 2 1738 2 0.00
14/08/2013 R186 On 08-May-14 7.11 Call Bond Future 1774 2 1774 2 0.00
14/08/2013 R186 On 08-May-14 7.11 Put Bond Future 14907 15 14907 15 0.00
14/08/2013 R186 On 08-May-14 7.10 Put Bond Future 14986 15 14986 15 0.00
14/08/2013 R186 On 08-May-14 7.09 Put Bond Future 15066 15 15066 15 0.00
14/08/2013 R186 On 07-August-14 Bond Future 8.67 114.9482 8.6660 114.9482 0.00
14/08/2013 R186 On 07-August-14 8.29 Call Bond Future 5370 5 5370 5 0.00
14/08/2013 R186 On 07-August-14 8.31 Call Bond Future 5440 5 5440 5 0.00
14/08/2013 R186 On 07-August-14 8.30 Call Bond Future 5405 5 5405 5 0.00
14/08/2013 R186 On 07-August-14 8.30 Put Bond Future 8464 9 8464 9 0.00
14/08/2013 R186 On 07-August-14 8.29 Put Bond Future 8514 9 8514 9 0.00
14/08/2013 R186 On 07-August-14 8.31 Put Bond Future 8414 9 8414 9 0.00
14/08/2013 R197 On 07-November-13 Bond Future 276.71 276.8658 276.7091 276.8658 2,097.00
14/08/2013 R197 On 07-November-13 279.99 Call Bond Future 0 0 0 0 0.00
14/08/2013 R197 On 07-November-13 280.00 Call Bond Future 0 0 0 0 0.00
14/08/2013 R197 On 07-November-13 280.01 Call Bond Future 0 0 0 0 0.00
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14/08/2013 R197 On 07-November-13 280.00 Put Bond Future 3291 3 3291 3 0.00
14/08/2013 R197 On 07-November-13 280.01 Put Bond Future 3301 3 3301 3 0.00
14/08/2013 R197 On 07-November-13 279.99 Put Bond Future 3281 3 3281 3 0.00
14/08/2013 R201 On 07-November-13 Bond Future 5.38 106.9536 5.3783 106.9536 0.00
14/08/2013 R201 On 07-November-13 4.79 Call Bond Future 124 0 124 0 0.00
14/08/2013 R201 On 07-November-13 4.80 Call Bond Future 127 0 127 0 0.00
14/08/2013 R201 On 07-November-13 4.81 Call Bond Future 130 0 130 0 0.00
14/08/2013 R201 On 07-November-13 4.80 Put Bond Future 760 1 760 1 0.00
14/08/2013 R201 On 07-November-13 4.81 Put Bond Future 752 1 752 1 0.00
14/08/2013 R201 On 07-November-13 4.79 Put Bond Future 769 1 769 1 0.00
14/08/2013 R201 On 06-February-14 Bond Future 5.40 103.9496 5.4031 103.9496 0.00
14/08/2013 R201 On 06-February-14 5.24 Call Bond Future 358 0 358 0 0.00
14/08/2013 R201 On 06-February-14 5.26 Call Bond Future 366 0 366 0 0.00
14/08/2013 R201 On 06-February-14 5.25 Call Bond Future 362 0 362 0 0.00
14/08/2013 R201 On 06-February-14 5.25 Put Bond Future 492 1 492 1 0.00
14/08/2013 R201 On 06-February-14 5.26 Put Bond Future 487 1 487 1 0.00
14/08/2013 R201 On 06-February-14 5.24 Put Bond Future 497 1 497 1 0.00
14/08/2013 R201 On 08-May-14 Bond Future 5.39 105.3501 5.3938 105.3501 0.00
14/08/2013 R201 On 08-May-14 4.75 Call Bond Future 119 0 119 0 0.00
14/08/2013 R201 On 08-May-14 4.76 Call Bond Future 121 0 121 0 0.00
14/08/2013 R201 On 08-May-14 4.74 Call Bond Future 117 0 117 0 0.00
14/08/2013 R201 On 08-May-14 476 Put Bond Future 504 1 504 1 0.00
14/08/2013 R201 On 08-May-14 4.75 Put Bond Future 508 1 508 1 0.00
14/08/2013 R201 On 08-May-14 4.74 Put Bond Future 512 1 512 1 0.00
14/08/2013 R201 On 07-August-14 Bond Future 5.30 102.3682 5.3044 102.3682 0.00
14/08/2013 R201 On 07-August-14 5.29 Call Bond Future 306 0 306 0 0.00
14/08/2013 R201 On 07-August-14 5.31 Call Bond Future 309 0 309 0 0.00
14/08/2013 R201 On 07-August-14 5.30 Call Bond Future 308 0 308 0 0.00
14/08/2013 R201 On 07-August-14 5.29 Put Bond Future 311 0 311 0 0.00
14/08/2013 R201 On 07-August-14 5.30 Put Bond Future 309 0 309 0 0.00
14/08/2013 R201 On 07-August-14 5.31 Put Bond Future 307 0 307 0 0.00
14/08/2013 R202 On 07-November-13 Bond Future 204.19 205.5323 204.1939 205.5323 43,251.00
14/08/2013 R202 On 07-November-13 208.99 Call Bond Future 0 0 0 0 0.00
14/08/2013 R202 On 07-November-13 209.01 Call Bond Future 0 0 0 0 0.00
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14/08/2013 R202 On 07-November-13 209.00 Call Bond Future 0 0 0 0 0.00
14/08/2013 R202 On 07-November-13 209.00 Put Bond Future 4806 3 4806 3 0.00
14/08/2013 R202 On 07-November-13 209.01 Put Bond Future 4816 3 4816 3 0.00
14/08/2013 R202 On 07-November-13 208.99 Put Bond Future 4796 3 4796 3 0.00
14/08/2013 R203 On 07-November-13 Bond Future 6.94 105.4928 6.9357 105.4928 19,620.00
14/08/2013 R203 On 07-November-13 5.99 Call Bond Future 180 0 180 0 0.00
14/08/2013 R203 On 07-November-13 6.01 Call Bond Future 189 0 189 0 0.00
14/08/2013 R203 On 07-November-13 6.00 Call Bond Future 184 0 184 0 0.00
14/08/2013 R203 On 07-November-13 571.00 Call Bond Future 103442 103 103442 103 0.00
14/08/2013 R203 On 07-November-13 5.71 Call Bond Future 87 0 87 0 15.00
14/08/2013 R203 On 07-November-13 6.00 Put Bond Future 3437 4 3437 4 0.00
14/08/2013 R203 On 07-November-13 6.01 Put Bond Future 3406 4 3406 4 0.00
14/08/2013 R203 On 07-November-13 571.00 Put Bond Future 0 0 0 0 0.00
14/08/2013 R203 On 07-November-13 5.99 Put Bond Future 3468 4 3468 4 0.00
14/08/2013 R203 On 07-November-13 5.71 Put Bond Future 4373 5 4373 5 0.00
14/08/2013 R203 On 06-February-14 Bond Future 7.07 106.8774 7.0731 106.8774 0.00
14/08/2013 R203 On 06-February-14 6.14 Call Bond Future 476 0 476 0 0.00
14/08/2013 R203 On 06-February-14 6.16 Call Bond Future 490 0 490 0 0.00
14/08/2013 R203 On 06-February-14 5.95 Call Bond Future 357 0 357 0 16.00
14/08/2013 R203 On 06-February-14 6.15 Call Bond Future 483 0 483 0 0.00
14/08/2013 R203 On 06-February-14 6.14 Put Bond Future 3508 4 3508 4 0.00
14/08/2013 R203 On 06-February-14 5.95 Put Bond Future 4020 4 4020 4 0.00
14/08/2013 R203 On 06-February-14 6.15 Put Bond Future 3482 4 3482 4 0.00
14/08/2013 R203 On 06-February-14 6.16 Put Bond Future 3456 4 3456 4 0.00
14/08/2013 R203 On 08-May-14 Bond Future 7.21 104.1563 7.2120 104.1563 0.00
14/08/2013 R203 On 08-May-14 5.74 Call Bond Future 315 0 315 0 0.00
14/08/2013 R203 On 08-May-14 5.76 Call Bond Future 324 0 324 0 0.00
14/08/2013 R203 On 08-May-14 5.75 Call Bond Future 320 0 320 0 0.00
14/08/2013 R203 On 08-May-14 7.40 Call Bond Future 1986 2 1986 2 16.00
14/08/2013 R203 On 08-May-14 5.74 Put Bond Future 4816 5 4816 5 0.00
14/08/2013 R203 On 08-May-14 7.40 Put Bond Future 1428 2 1428 2 0.00
14/08/2013 R203 On 08-May-14 5.76 Put Bond Future 4763 5 4763 5 0.00
14/08/2013 R203 On 08-May-14 5.75 Put Bond Future 4790 5 4790 5 0.00
14/08/2013 R203 On 07-August-14 Bond Future 7.37 105.5671 7.3676 105.5671 0.00

Page 9 of 16

2013/08/14, 06:02:44PM



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

Put Closing MTM Closing Price
14/08/2013 R203 On 07-August-14 7.31 Call Bond Future 1910 2 1910 2 0.00
14/08/2013 R203 On 07-August-14 7.30 Call Bond Future 1897 2 1897 2 0.00
14/08/2013 R203 On 07-August-14 7.29 Call Bond Future 1883 2 1883 2 0.00
14/08/2013 R203 On 07-August-14 7.30 Put Bond Future 2084 2 2084 2 0.00
14/08/2013 R203 On 07-August-14 7.31 Put Bond Future 2070 2 2070 2 0.00
14/08/2013 R203 On 07-August-14 7.29 Put Bond Future 2098 2 2098 2 0.00
14/08/2013 R204 On 07-November-13 Bond Future 7.16 106.4676 7.1572 106.4676 27,707.00
14/08/2013 R204 On 07-November-13 6.29 Call Bond Future 336 0 336 0 0.00
14/08/2013 R204 On 07-November-13 7.00 Call Bond Future 1237 1 1237 1 0.00
14/08/2013 R204 On 07-November-13 6.30 Call Bond Future 343 0 343 0 0.00
14/08/2013 R204 On 07-November-13 6.31 Call Bond Future 351 0 351 0 0.00
14/08/2013 R204 On 07-November-13 6.30 Put Bond Future 4118 4 4118 4 0.00
14/08/2013 R204 On 07-November-13 7.00 Put Bond Future 1917 2 1917 2 1,270.00
14/08/2013 R204 On 07-November-13 6.31 Put Bond Future 4080 4 4080 4 0.00
14/08/2013 R204 On 07-November-13 6.29 Put Bond Future 4155 4 4155 4 0.00
14/08/2013 R204 On 06-February-14 Bond Future 7.27 103.8350 7.2731 103.8350 0.00
14/08/2013 R204 On 06-February-14 6.39 Call Bond Future 764 1 764 1 0.00
14/08/2013 R204 On 06-February-14 6.41 Call Bond Future 785 1 785 1 0.00
14/08/2013 R204 On 06-February-14 6.40 Call Bond Future 775 1 775 1 0.00
14/08/2013 R204 On 06-February-14 6.39 Put Bond Future 4469 5 4469 5 0.00
14/08/2013 R204 On 06-February-14 6.40 Put Bond Future 4436 5 4436 5 0.00
14/08/2013 R204 On 06-February-14 6.41 Put Bond Future 4404 5 4404 5 0.00
14/08/2013 R204 On 08-May-14 Bond Future 7.39 105.2340 7.3941 105.2340 0.00
14/08/2013 R204 On 08-May-14 6.05 Call Bond Future 691 1 691 1 0.00
14/08/2013 R204 On 08-May-14 6.04 Call Bond Future 683 1 683 1 0.00
14/08/2013 R204 On 08-May-14 6.06 Call Bond Future 699 1 699 1 0.00
14/08/2013 R204 On 08-May-14 6.04 Put Bond Future 6137 6 6137 6 0.00
14/08/2013 R204 On 08-May-14 6.06 Put Bond Future 6070 6 6070 6 0.00
14/08/2013 R204 On 08-May-14 6.05 Put Bond Future 6103 6 6103 6 0.00
14/08/2013 R204 On 07-August-14 Bond Future 7.53 102.6284 7.5253 102.6284 0.00
14/08/2013 R204 On 07-August-14 7.46 Call Bond Future 2722 3 2722 3 0.00
14/08/2013 R204 On 07-August-14 7.44 Call Bond Future 2685 3 2685 3 0.00
14/08/2013 R204 On 07-August-14 7.45 Call Bond Future 2703 3 2703 3 0.00
14/08/2013 R204 On 07-August-14 7.44 Put Bond Future 3001 3 3001 3 0.00
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14/08/2013 R204 On 07-August-14 7.46 Put Bond Future 2964 3 2964 3 0.00
14/08/2013 R204 On 07-August-14 7.45 Put Bond Future 2982 3 2982 3 0.00
14/08/2013 R206 On 07-November-13 Bond Future 5.58 102.7273 5.5766 102.7273 0.00
14/08/2013 R206 On 07-November-13 429 Call Bond Future 16 0 16 0 0.00
14/08/2013 R206 On 07-November-13 4.31 Call Bond Future 17 0 17 0 0.00
14/08/2013 R206 On 07-November-13 4.30 Call Bond Future 17 0 17 0 0.00
14/08/2013 R206 On 07-November-13 429 Put Bond Future 246 0 246 0 0.00
14/08/2013 R206 On 07-November-13 4.30 Put Bond Future 245 0 245 0 0.00
14/08/2013 R206 On 07-November-13 4.31 Put Bond Future 243 0 243 0 0.00
14/08/2013 R207 On 07-November-13 Bond Future 7.51 100.8834 7.5058 100.8834 27,380.00
14/08/2013 R207 On 07-November-13 6.71 Call Bond Future 520 0 520 0 0.00
14/08/2013 R207 On 07-November-13 6.70 Call Bond Future 510 0 510 0 0.00
14/08/2013 R207 On 07-November-13 6.69 Call Bond Future 500 0 500 0 0.00
14/08/2013 R207 On 07-November-13 6.70 Put Bond Future 4501 5 4501 5 0.00
14/08/2013 R207 On 07-November-13 6.71 Put Bond Future 4460 5 4460 5 0.00
14/08/2013 R207 On 07-November-13 6.69 Put Bond Future 4542 5 4542 5 0.00
14/08/2013 R207 On 06-February-14 Bond Future 7.62 98.5683 7.6206 98.5683 0.00
14/08/2013 R207 On 06-February-14 6.65 Call Bond Future 879 1 879 1 0.00
14/08/2013 R207 On 06-February-14 6.66 Call Bond Future 890 1 890 1 0.00
14/08/2013 R207 On 06-February-14 6.64 Call Bond Future 868 1 868 1 0.00
14/08/2013 R207 On 06-February-14 6.65 Put Bond Future 5520 6 5520 6 0.00
14/08/2013 R207 On 06-February-14 6.64 Put Bond Future 5558 6 5558 6 0.00
14/08/2013 R207 On 06-February-14 6.66 Put Bond Future 5482 6 5482 6 0.00
14/08/2013 R207 On 08-May-14 Bond Future 7.74 99.8964 7.7421 99.8964 0.00
14/08/2013 R207 On 08-May-14 6.20 Call Bond Future 828 1 828 1 0.00
14/08/2013 R207 On 08-May-14 6.21 Call Bond Future 837 1 837 1 0.00
14/08/2013 R207 On 08-May-14 6.19 Call Bond Future 820 1 820 1 0.00
14/08/2013 R207 On 08-May-14 6.20 Put Bond Future 8016 8 8016 8 0.00
14/08/2013 R207 On 08-May-14 6.19 Put Bond Future 8056 8 8056 8 0.00
14/08/2013 R207 On 08-May-14 6.21 Put Bond Future 7976 8 7976 8 0.00
14/08/2013 R207 On 07-August-14 Bond Future 7.87 97.6093 7.8723 97.6093 0.00
14/08/2013 R207 On 07-August-14 7.69 Call Bond Future 3203 3 3203 3 0.00
14/08/2013 R207 On 07-August-14 7.71 Call Bond Future 3243 3 3243 3 0.00
14/08/2013 R207 On 07-August-14 7.70 Call Bond Future 3223 3 3223 3 0.00
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14/08/2013 R207 On 07-August-14 7.70 Put Bond Future 3963 4 3963 4 0.00
14/08/2013 R207 On 07-August-14 7.69 Put Bond Future 3986 4 3986 4 0.00
14/08/2013 R207 On 07-August-14 7.71 Put Bond Future 3940 4 3940 4 0.00
14/08/2013 R208 On 07-November-13 Bond Future 7.66 95.4495 7.6611 95.4495 14,428.00
14/08/2013 R208 On 07-November-13 6.80 Call Bond Future 439 0 439 0 0.00
14/08/2013 R208 On 07-November-13 7.50 Call Bond Future 1558 1 1558 1 0.00
14/08/2013 R208 On 07-November-13 6.79 Call Bond Future 430 0 430 0 0.00
14/08/2013 R208 On 07-November-13 6.81 Call Bond Future 449 0 449 0 0.00
14/08/2013 R208 On 07-November-13 7.50 Put Bond Future 2431 3 2431 3 1,520.00
14/08/2013 R208 On 07-November-13 6.79 Put Bond Future 5267 6 5267 6 0.00
14/08/2013 R208 On 07-November-13 6.81 Put Bond Future 5172 5 5172 5 0.00
14/08/2013 R208 On 07-November-13 6.80 Put Bond Future 5219 5 5219 5 0.00
14/08/2013 R208 On 06-February-14 Bond Future 7.77 96.7023 7.7681 96.7023 0.00
14/08/2013 R208 On 06-February-14 6.74 Call Bond Future 835 1 835 1 0.00
14/08/2013 R208 On 06-February-14 6.75 Call Bond Future 847 1 847 1 0.00
14/08/2013 R208 On 06-February-14 6.76 Call Bond Future 859 1 859 1 0.00
14/08/2013 R208 On 06-February-14 6.76 Put Bond Future 6300 7 6300 7 0.00
14/08/2013 R208 On 06-February-14 6.75 Put Bond Future 6344 7 6344 7 0.00
14/08/2013 R208 On 06-February-14 6.74 Put Bond Future 6388 7 6388 7 0.00
14/08/2013 R208 On 08-May-14 Bond Future 7.88 94.6087 7.8758 94.6087 0.00
14/08/2013 R208 On 08-May-14 6.29 Call Bond Future 644 1 644 1 0.00
14/08/2013 R208 On 08-May-14 6.31 Call Bond Future 660 1 660 1 0.00
14/08/2013 R208 On 08-May-14 6.30 Call Bond Future 652 1 652 1 0.00
14/08/2013 R208 On 08-May-14 6.29 Put Bond Future 9079 9 9079 9 0.00
14/08/2013 R208 On 08-May-14 6.31 Put Bond Future 8983 9 8983 9 0.00
14/08/2013 R208 On 08-May-14 6.30 Put Bond Future 9031 9 9031 9 0.00
14/08/2013 R208 On 07-August-14 Bond Future 7.99 95.8901 7.9892 95.8901 0.00
14/08/2013 R208 On 07-August-14 7.80 Call Bond Future 3305 3 3305 3 0.00
14/08/2013 R208 On 07-August-14 7.79 Call Bond Future 3283 3 3283 3 0.00
14/08/2013 R208 On 07-August-14 7.81 Call Bond Future 3328 3 3328 3 0.00
14/08/2013 R208 On 07-August-14 7.80 Put Bond Future 4233 4 4233 4 0.00
14/08/2013 R208 On 07-August-14 7.81 Put Bond Future 4206 4 4206 4 0.00
14/08/2013 R208 On 07-August-14 7.79 Put Bond Future 4260 4 4260 4 0.00
14/08/2013 R209 On 07-November-13 Bond Future 9.28 72.2909 9.2762 72.2909 18,944.00
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14/08/2013 R209 On 07-November-13 8.65 Call Bond Future 1365 1 1365 1 0.00
14/08/2013 R209 On 07-November-13 8.79 Call Bond Future 1683 2 1683 2 0.00
14/08/2013 R209 On 07-November-13 9.40 Call Bond Future 3586 4 3586 4 0.00
14/08/2013 R209 On 07-November-13 8.80 Call Bond Future 1708 2 1708 2 0.00
14/08/2013 R209 On 07-November-13 9.25 Call Bond Future 3040 3 3040 3 0.00
14/08/2013 R209 On 07-November-13 8.81 Call Bond Future 1732 2 1732 2 0.00
14/08/2013 R209 On 07-November-13 9.50 Call Bond Future 3975 4 3975 4 0.00
14/08/2013 R209 On 07-November-13 9.70 Call Bond Future 4807 5 4807 5 0.00
14/08/2013 R209 On 07-November-13 8.79 Put Bond Future 5338 5 5338 5 0.00
14/08/2013 R209 On 07-November-13 9.40 Put Bond Future 2700 3 2700 3 5,000.00
14/08/2013 R209 On 07-November-13 8.65 Put Bond Future 6126 6 6126 6 4,700.00
14/08/2013 R209 On 07-November-13 8.81 Put Bond Future 5231 5 5231 5 0.00
14/08/2013 R209 On 07-November-13 9.25 Put Bond Future 3230 3 3230 3 1,000.00
14/08/2013 R209 On 07-November-13 9.70 Put Bond Future 1845 2 1845 2 1,520.00
14/08/2013 R209 On 07-November-13 8.80 Put Bond Future 5284 5 5284 5 0.00
14/08/2013 R209 On 07-November-13 9.50 Put Bond Future 2386 2 2386 2 980.00
14/08/2013 R209 On 06-February-14 Bond Future 9.38 73.2397 9.3753 73.2397 0.00
14/08/2013 R209 On 06-February-14 8.54 Call Bond Future 2073 2 2073 2 0.00
14/08/2013 R209 On 06-February-14 8.56 Call Bond Future 2118 2 2118 2 0.00
14/08/2013 R209 On 06-February-14 8.55 Call Bond Future 2096 2 2096 2 0.00
14/08/2013 R209 On 06-February-14 8.54 Put Bond Future 8420 9 8420 9 0.00
14/08/2013 R209 On 06-February-14 8.55 Put Bond Future 8361 9 8361 9 0.00
14/08/2013 R209 On 06-February-14 8.56 Put Bond Future 8303 8 8303 8 0.00
14/08/2013 R209 On 08-May-14 Bond Future 9.47 71.0816 9.4738 71.0816 0.00
14/08/2013 R209 On 08-May-14 7.86 Call Bond Future 1420 2 1420 2 0.00
14/08/2013 R209 On 08-May-14 7.85 Call Bond Future 1406 2 1406 2 0.00
14/08/2013 R209 On 08-May-14 7.84 Call Bond Future 1391 2 1391 2 0.00
14/08/2013 R209 On 08-May-14 7.85 Put Bond Future 14345 15 14345 15 0.00
14/08/2013 R209 On 08-May-14 7.84 Put Bond Future 14421 15 14421 15 0.00
14/08/2013 R209 On 08-May-14 7.86 Put Bond Future 14269 15 14269 15 0.00
14/08/2013 R209 On 07-August-14 Bond Future 9.57 72.0444 9.5739 72.0444 0.00
14/08/2013 R209 On 07-August-14 9.05 Call Bond Future 4637 5 4637 5 0.00
14/08/2013 R209 On 07-August-14 9.06 Call Bond Future 4665 5 4665 5 0.00
14/08/2013 R209 On 07-August-14 9.04 Call Bond Future 4608 5 4608 5 0.00
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14/08/2013 R209 On 07-August-14 9.06 Put Bond Future 8339 8 8339 8 0.00
14/08/2013 R209 On 07-August-14 9.04 Put Bond Future 8431 8 8431 8 0.00
14/08/2013 R209 On 07-August-14 9.05 Put Bond Future 8385 8 8385 8 0.00
14/08/2013 R210 On 07-November-13 Bond Future 154.09 154.1767 154.0947 154.1767 1,237.00
14/08/2013 R210 On 07-November-13 159.99 Call Bond Future 0 0 0 0 0.00
14/08/2013 R210 On 07-November-13 160.00 Call Bond Future 0 0 0 0 0.00
14/08/2013 R210 On 07-November-13 160.01 Call Bond Future 0 0 0 0 0.00
14/08/2013 R210 On 07-November-13 159.99 Put Bond Future 5895 6 5895 6 0.00
14/08/2013 R210 On 07-November-13 160.00 Put Bond Future 5905 6 5905 6 0.00
14/08/2013 R210 On 07-November-13 160.01 Put Bond Future 5915 6 5915 6 0.00
14/08/2013 R211 On 07-November-13 Bond Future 129.55 129.6393 129.5481 129.6393 522.00
14/08/2013 R211 On 07-November-13 130.00 Call Bond Future 0 0 0 0 0.00
14/08/2013 R211 On 07-November-13 130.01 Call Bond Future 0 0 0 0 0.00
14/08/2013 R211 On 07-November-13 129.99 Call Bond Future 0 0 0 0 0.00
14/08/2013 R211 On 07-November-13 130.00 Put Bond Future 452 0 452 0 0.00
14/08/2013 R211 On 07-November-13 130.01 Put Bond Future 462 0 462 0 0.00
14/08/2013 R211 On 07-November-13 129.99 Put Bond Future 442 0 442 0 0.00
14/08/2013 R212 On 07-November-13 Bond Future 130.46 130.5382 130.4624 130.5382 21,791.00
14/08/2013 R212 On 07-November-13 132.99 Call Bond Future 0 0 0 0 0.00
14/08/2013 R212 On 07-November-13 133.00 Call Bond Future 0 0 0 0 0.00
14/08/2013 R212 On 07-November-13 133.01 Call Bond Future 0 0 0 0 0.00
14/08/2013 R212 On 07-November-13 133.00 Put Bond Future 2538 2 2538 2 0.00
14/08/2013 R212 On 07-November-13 133.01 Put Bond Future 2548 2 2548 2 0.00
14/08/2013 R212 On 07-November-13 132.99 Put Bond Future 2528 2 2528 2 0.00
14/08/2013 R213 On 07-November-13 Bond Future 9.05 83.6108 9.0454 83.6108 11,046.00
14/08/2013 R213 On 07-November-13 8.61 Call Bond Future 1783 2 1783 2 0.00
14/08/2013 R213 On 07-November-13 8.60 Call Bond Future 1757 2 1757 2 0.00
14/08/2013 R213 On 07-November-13 8.59 Call Bond Future 1731 2 1731 2 0.00
14/08/2013 R213 On 07-November-13 8.60 Put Bond Future 5207 5 5207 5 0.00
14/08/2013 R213 On 07-November-13 8.61 Put Bond Future 5153 5 5153 5 0.00
14/08/2013 R213 On 07-November-13 8.59 Put Bond Future 5261 5 5261 5 0.00
14/08/2013 R213 On 06-February-14 Bond Future 9.15 84.7082 9.1509 84.7082 0.00
14/08/2013 R213 On 06-February-14 8.29 Call Bond Future 2151 2 2151 2 0.00
14/08/2013 R213 On 06-February-14 8.30 Call Bond Future 2174 2 2174 2 0.00
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14/08/2013 R213 On 06-February-14 8.31 Call Bond Future 2197 2 2197 2 0.00
14/08/2013 R213 On 06-February-14 8.30 Put Bond Future 8819 9 8819 9 0.00
14/08/2013 R213 On 06-February-14 8.31 Put Bond Future 8759 9 8759 9 0.00
14/08/2013 R213 On 06-February-14 8.29 Put Bond Future 8879 9 8879 9 0.00
14/08/2013 R213 On 08-May-14 Bond Future 9.25 82.3111 9.2517 82.3111 0.00
14/08/2013 R213 On 08-May-14 7.64 Call Bond Future 1499 2 1499 2 0.00
14/08/2013 R213 On 08-May-14 7.66 Call Bond Future 1529 2 1529 2 0.00
14/08/2013 R213 On 08-May-14 7.65 Call Bond Future 1514 2 1514 2 0.00
14/08/2013 R213 On 08-May-14 7.65 Put Bond Future 14440 15 14440 15 0.00
14/08/2013 R213 On 08-May-14 7.64 Put Bond Future 14514 15 14514 15 0.00
14/08/2013 R213 On 08-May-14 7.66 Put Bond Future 14365 15 14365 15 0.00
14/08/2013 R213 On 07-August-14 Bond Future 9.36 83.4261 9.3561 83.4261 0.00
14/08/2013 R213 On 07-August-14 8.84 Call Bond Future 4815 5 4815 5 0.00
14/08/2013 R213 On 07-August-14 8.86 Call Bond Future 4874 5 4874 5 0.00
14/08/2013 R213 On 07-August-14 8.85 Call Bond Future 4845 5 4845 5 0.00
14/08/2013 R213 On 07-August-14 8.86 Put Bond Future 8519 9 8519 9 0.00
14/08/2013 R213 On 07-August-14 8.85 Put Bond Future 8565 9 8565 9 0.00
14/08/2013 R213 On 07-August-14 8.84 Put Bond Future 8612 9 8612 9 0.00
14/08/2013 R214 On 07-November-13 Bond Future 9.46 72.1954 9.4640 72.1954 577.00
14/08/2013 R214 On 07-November-13 7.81 Call Bond Future 188 0 188 0 0.00
14/08/2013 R214 On 07-November-13 7.80 Call Bond Future 183 0 183 0 0.00
14/08/2013 R214 On 07-November-13 7.79 Call Bond Future 179 0 179 0 0.00
14/08/2013 R214 On 07-November-13 7.80 Put Bond Future 14393 15 14393 15 0.00
14/08/2013 R214 On 07-November-13 7.81 Put Bond Future 14298 15 14298 15 0.00
14/08/2013 R214 On 07-November-13 7.79 Put Bond Future 14487 15 14487 15 0.00
14/08/2013 R214 On 06-February-14 Bond Future 9.57 73.1428 9.5677 73.1428 0.00
14/08/2013 R214 On 06-February-14 9.01 Call Bond Future 3052 3 3052 3 0.00
14/08/2013 R214 On 06-February-14 9.00 Call Bond Future 3025 3 3025 3 0.00
14/08/2013 R214 On 06-February-14 8.99 Call Bond Future 2998 3 2998 3 0.00
14/08/2013 R214 On 06-February-14 9.00 Put Bond Future 7319 8 7319 8 0.00
14/08/2013 R214 On 06-February-14 8.99 Put Bond Future 7372 8 7372 8 0.00
14/08/2013 R214 On 06-February-14 9.01 Put Bond Future 7267 8 7267 8 0.00
14/08/2013 R248 On 07-November-13 Bond Future 9.52 93.6007 9.5164 93.6007 780.00
14/08/2013 R248 On 07-November-13 7.85 Call Bond Future 0 0 0 0 0.00
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14/08/2013 R248 On 07-November-13 7.84 Call Bond Future 0 0 0 0 0.00
14/08/2013 R248 On 07-November-13 7.86 Call Bond Future 0 0 0 0 0.00
14/08/2013 R248 On 07-November-13 7.86 Put Bond Future 18244 19 18244 19 0.00
14/08/2013 R248 On 07-November-13 7.85 Put Bond Future 18373 19 18373 19 0.00
14/08/2013 R248 On 07-November-13 7.84 Put Bond Future 18503 19 18503 19 0.00
14/08/2013 R248 On 06-February-14 Bond Future 9.62 94.8292 9.6231 94.8292 0.00
14/08/2013 R248 On 06-February-14 9.11 Call Bond Future 0 0 0 0 0.00
14/08/2013 R248 On 06-February-14 9.09 Call Bond Future 0 0 0 0 0.00
14/08/2013 R248 On 06-February-14 9.10 Call Bond Future 0 0 0 0 0.00
14/08/2013 R248 On 06-February-14 9.09 Put Bond Future 5144 6 5144 6 0.00
14/08/2013 R248 On 06-February-14 9.10 Put Bond Future 5043 5 5043 5 0.00
14/08/2013 R248 On 06-February-14 9.11 Put Bond Future 4942 5 4942 5 0.00
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