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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
19/08/2013 0106 On 22-December-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
19/08/2013 0357 On 15-September-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
19/08/2013 0403 On 21-December-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
19/08/2013 0457 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
19/08/2013 0703 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
19/08/2013 0757 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
19/08/2013 0804 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
19/08/2013 0807 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
19/08/2013 0857 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
19/08/2013 0904 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
19/08/2013 0908 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
19/08/2013 0957 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
19/08/2013 0986 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
19/08/2013 1386 On 28-February-31 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
19/08/2013 1409 On 28-February-41 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
19/08/2013 2025 On 07-November-13 Bond Future 108.56 108.5809 108.5607 108.5809 0.00
19/08/2013 2025 On 07-November-13 111.01 Call Bond Future 0 0 0 0 0.00
19/08/2013 2025 On 07-November-13 111.00 Call Bond Future 0 0 0 0 0.00
19/08/2013 2025 On 07-November-13 110.99 Call Bond Future 0 0 0 0 0.00
19/08/2013 2025 On 07-November-13 111.01 Put Bond Future 2449 2 2449 2 0.00
19/08/2013 2025 On 07-November-13 111.00 Put Bond Future 2439 2 2439 2 0.00
19/08/2013 2025 On 07-November-13 110.99 Put Bond Future 2429 2 2429 2 0.00
19/08/2013 2038 On 07-November-13 Bond Future 104.71 104.7262 104.7083 104.7262 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
19/08/2013 2038 On 07-November-13 109.99 Call Bond Future 0 0 0 0 0.00
19/08/2013 2038 On 07-November-13 110.01 Call Bond Future 0 0 0 0 0.00
19/08/2013 2038 On 07-November-13 110.00 Call Bond Future 0 0 0 0 0.00
19/08/2013 2038 On 07-November-13 109.99 Put Bond Future 5282 5 5282 5 0.00
19/08/2013 2038 On 07-November-13 110.00 Put Bond Future 5292 5 5292 5 0.00
19/08/2013 2038 On 07-November-13 110.01 Put Bond Future 5302 5 5302 5 0.00
19/08/2013 2050 On 07-November-13 Bond Future 106.85 106.8631 106.8453 106.8631 122.00
19/08/2013 2050 On 07-November-13 109.99 Call Bond Future 0 0 0 0 0.00
19/08/2013 2050 On 07-November-13 110.00 Call Bond Future 0 0 0 0 0.00
19/08/2013 2050 On 07-November-13 110.01 Call Bond Future 0 0 0 0 0.00
19/08/2013 2050 On 07-November-13 110.00 Put Bond Future 3155 3 3155 3 0.00
19/08/2013 2050 On 07-November-13 110.01 Put Bond Future 3165 3 3165 3 0.00
19/08/2013 2050 On 07-November-13 109.99 Put Bond Future 3145 3 3145 3 0.00
19/08/2013 5701 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
19/08/2013 5706 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
19/08/2013 8607 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
19/08/2013 8608 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
19/08/2013 8657 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
19/08/2013 Al03 On 09-March-16 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
19/08/2013 AL37 On 07-November-13 Index Future 401.88 405.8200 401.8750 405.8200 0.00
19/08/2013 AL37 On 06-February-14 Index Future 407.15 411.1450 407.1480 411.1450 0.00
19/08/2013 AL7T On 07-November-13 Index Future 469.06 476.2810 469.0580 476.2810 1.00
19/08/2013 AL7T On 06-February-14 Index Future 475.21 482.5310 475.2130 482.5310 0.00
19/08/2013 ALBI On 07-November-13 Index Future 420.98 425.9270 420.9830 425.9270 770.00
19/08/2013 ALBI On 06-February-14 Index Future 426.51 431.5160 426.5070 431.5160 73.00
19/08/2013 C023 On 28-February-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
19/08/2013 C025 On 31-January-25 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
19/08/2013 C038 On 31-January-38 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
19/08/2013 C048 On 28-February-48 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
19/08/2013 C050 On 31-December-50 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
19/08/2013 C157 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
19/08/2013 C186 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
19/08/2013 C197 On 07-December-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
19/08/2013 C201 On 22-December-14 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
19/08/2013 C202 On 07-December-33 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
19/08/2013 C203 On 15-September-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
19/08/2013 C204 On 21-December-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
19/08/2013 C206 On 15-January-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
19/08/2013 C207 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
19/08/2013 C208 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
19/08/2013 C209 On 31-March-36 Price Contribution 6.25 6.2500 6.2500 6.2500 0.00
19/08/2013 C210 On 31-March-28 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
19/08/2013 C211 On 31-January-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
19/08/2013 C212 On 31-January-22 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
19/08/2013 C213 On 28-February-31 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
19/08/2013 C214 On 28-February-41 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
19/08/2013 CES1 On 20-April-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
19/08/2013 CS23 On 25-January-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
19/08/2013 CS26 On 02-April-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
19/08/2013 CS33 On 15-September-33 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
19/08/2013 EL28 On 07-November-13 Bond Future 108.86 108.8809 108.8624 108.8809 0.00
19/08/2013 EL28 On 07-November-13 110.00 Call Bond Future 0 0 0 0 0.00
19/08/2013 EL28 On 07-November-13 109.99 Call Bond Future 0 0 0 0 0.00
19/08/2013 EL28 On 07-November-13 110.01 Call Bond Future 0 0 0 0 0.00
19/08/2013 EL28 On 07-November-13 110.00 Put Bond Future 1138 1 1138 1 0.00
19/08/2013 EL28 On 07-November-13 110.01 Put Bond Future 1148 1 1148 1 0.00
19/08/2013 EL28 On 07-November-13 109.99 Put Bond Future 1128 1 1128 1 0.00
19/08/2013 ES33 On 07-November-13 Bond Future 10.15 79.9197 10.1503 79.9197 6,292.00
19/08/2013 ES33 On 07-November-13 8.49 Call Bond Future 0 0 0 0 0.00
19/08/2013 ES33 On 07-November-13 8.50 Call Bond Future 0 0 0 0 0.00
19/08/2013 ES33 On 07-November-13 8.51 Call Bond Future 0 0 0 0 0.00
19/08/2013 ES33 On 07-November-13 8.49 Put Bond Future 13031 12 13031 12 0.00
19/08/2013 ES33 On 07-November-13 8.50 Put Bond Future 12943 12 12943 12 0.00
19/08/2013 ES33 On 07-November-13 8.51 Put Bond Future 12855 12 12855 12 0.00
19/08/2013 ES33 On 06-February-14 Bond Future 10.29 80.9685 10.2888 80.9685 0.00
19/08/2013 ES33 On 06-February-14 9.54 Call Bond Future 0 0 0 0 0.00
19/08/2013 ES33 On 06-February-14 9.56 Call Bond Future 0 0 0 0 0.00
19/08/2013 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
19/08/2013 ES33 On 06-February-14 9.55 Put Bond Future 5294 4 5294 4 0.00
19/08/2013 ES33 On 06-February-14 9.56 Put Bond Future 5219 4 5219 4 0.00
19/08/2013 ES33 On 06-February-14 9.54 Put Bond Future 5370 4 5370 4 0.00
19/08/2013 GOVI On 07-November-13 GovI 420.77 425.6820 420.7740 425.6820 107.00
19/08/2013 GOVI On 07-November-13 446.00 Call GovI 0 0 0 0 0.00
19/08/2013 GOVI On 07-November-13 446.01 Call GOV 0 0 0 0 0.00
19/08/2013 GOVI On 07-November-13 445.99 Call GovI 0 0 0 0 0.00
19/08/2013 GOVI On 07-November-13 446.01 Put GovI 252360 20 252360 20 0.00
19/08/2013 GOVI On 07-November-13 446.00 Put GOV 252260 20 252260 20 0.00
19/08/2013 GOVI On 07-November-13 445,99 Put GovI 252160 20 252160 20 0.00
19/08/2013 GOVI On 06-February-14 GovVvI 426.30 431.2680 426.2950 431.2680 268.00
19/08/2013 GOVI On 06-February-14 439.99 Call GOV 0 0 0 0 0.00
19/08/2013 GOVI On 06-February-14 440.01 Call GovI 0 0 0 0 0.00
19/08/2013 GOVI On 06-February-14 440.00 Call GovI 0 0 0 0 0.00
19/08/2013 GOVI On 06-February-14 440.00 Put GOV 137050 9 137050 9 0.00
19/08/2013 GOVI On 06-February-14 439.99 Put GovI 136950 9 136950 9 0.00
19/08/2013 GOVI On 06-February-14 440.01 Put GovVvI 137150 9 137150 9 0.00
19/08/2013 GOVI On 08-May-14 GOV 432.04 437.0750 432.0350 437.0750 0.00
19/08/2013 GOVI On 08-May-14 442.01 Call GovI 0 0 0 0 0.00
19/08/2013 GOVI On 08-May-14 442.00 Call GovI 0 0 0 0 0.00
19/08/2013 GOVI On 08-May-14 441.99 Call GOV 0 0 0 0 0.00
19/08/2013 GOVI On 08-May-14 442.00 Put GovI 99650 5 99650 5 0.00
19/08/2013 GOVI On 08-May-14 442.01 Put GovI 99750 5 99750 5 0.00
19/08/2013 GOVI On 08-May-14 441.99 Put GOV 99550 5 99550 5 0.00
19/08/2013 GVIX On 01-January-29 LIVE INDEX 110.00 110.0000 110.0000 110.0000 0.00
19/08/2013 IGOV On 07-November-13 Index Future 194.91 195.1690 194.9050 195.1690 1,078.00
19/08/2013 IGOV On 06-February-14 Index Future 197.49 197.7540 197.4860 197.7540 166.00
19/08/2013 ILBI On 07-November-13 Index Future 527.86 527.0110 527.8580 527.0110 0.00
19/08/2013 ILBI On 06-February-14 Index Future 535.00 534.1400 534.9990 534.1400 186.00
19/08/2013 J157 On 15-September-15 Interest Rate Swap 8.82 (0.0200) 8.8220 (0.0200) 0.00
19/08/2013 J186 On 21-December-26 Interest Rate Swap 8.68 0.1077 8.6830 0.1077 0.00
19/08/2013 J201 On 22-December-14 Interest Rate Swap 8.66 0.0514 8.6550 0.0514 0.00
19/08/2013 J203 On 15-September-17 Interest Rate Swap 8.98 0.0847 8.9750 0.0847 0.00
19/08/2013 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
Put Closing MTM Closing Price
19/08/2013 J207 On 15-January-20 Interest Rate Swap 9.00 0.0691 8.9970 0.0691 0.00
19/08/2013 JBAF On 21-August-13 Jibar Tradeable Future 5.14 94.8600 5.1400 94.8600 0.00
19/08/2013 JBAF On 18-September-13 Jibar Tradeable Future 5.18 94.8500 5.1800 94.8500 700.00
19/08/2013 JBAF On 16-October-13 Jibar Tradeable Future 5.24 94.8100 5.2400 94.8100 0.00
19/08/2013 JBAF On 20-November-13 Jibar Tradeable Future 5.32 94.7500 5.3200 94.7500 0.00
19/08/2013 JBAF On 18-December-13 Jibar Tradeable Future 5.50 94.6300 5.5000 94.6300 1,500.00
19/08/2013 JBAF On 15-January-14 Jibar Tradeable Future 5.59 94.5500 5.5900 94.5500 1,000.00
19/08/2013 JBAF On 19-February-14 Jibar Tradeable Future 5.55 94.4500 5.5500 94.4500 0.00
19/08/2013 JBAF On 19-March-14 Jibar Tradeable Future 5.92 94.2500 5.9200 94.2500 400.00
19/08/2013 JBAF On 18-June-14 Jibar Tradeable Future 6.29 93.8900 6.2900 93.8900 1,000.00
19/08/2013 JBAF On 17-September-14 Jibar Tradeable Future 6.64 93.5600 6.6400 93.5600 0.00
19/08/2013 JBAF On 17-December-14 Jibar Tradeable Future 6.92 93.2800 6.9200 93.2800 0.00
19/08/2013 JBAF On 18-March-15 Jibar Tradeable Future 7.22 92.9800 7.2200 92.9800 250.00
19/08/2013 JBAF On 17-June-15 Jibar Tradeable Future 7.51 92.7200 7.5100 92.7200 0.00
19/08/2013 R023 On 07-November-13 Bond Future 8.38 99.3362 8.3763 99.3362 11,644.00
19/08/2013 R023 On 07-November-13 6.49 Call Bond Future 0 0 0 0 0.00
19/08/2013 R023 On 07-November-13 6.51 Call Bond Future 0 0 0 0 0.00
19/08/2013 R023 On 07-November-13 6.50 Call Bond Future 0 0 0 0 0.00
19/08/2013 R023 On 07-November-13 6.50 Put Bond Future 12616 11 12616 11 0.00
19/08/2013 R023 On 07-November-13 6.51 Put Bond Future 12543 11 12543 11 0.00
19/08/2013 R023 On 07-November-13 6.49 Put Bond Future 12689 11 12689 1 0.00
19/08/2013 R023 On 06-February-14 Bond Future 8.50 100.6398 8.5004 100.6398 0.00
19/08/2013 R023 On 06-February-14 7.84 Call Bond Future 0 0 0 0 0.00
19/08/2013 R023 On 06-February-14 7.85 Call Bond Future 0 0 0 0 0.00
19/08/2013 R023 On 06-February-14 7.86 Call Bond Future 0 0 0 0 0.00
19/08/2013 R023 On 06-February-14 7.85 Put Bond Future 4032 2 4032 2 0.00
19/08/2013 R023 On 06-February-14 7.84 Put Bond Future 4096 2 4096 2 0.00
19/08/2013 R023 On 06-February-14 7.86 Put Bond Future 3968 2 3968 2 0.00
19/08/2013 R157 On 07-November-13 Bond Future 6.53 114.4540 6.5323 114.4540 31,050.00
19/08/2013 R157 On 07-November-13 5.60 Call Bond Future 111 0 111 0 0.00
19/08/2013 R157 On 07-November-13 5.59 Call Bond Future 108 0 108 0 0.00
19/08/2013 R157 On 07-November-13 5.61 Call Bond Future 114 0 114 0 0.00
19/08/2013 R157 On 07-November-13 5.60 Put Bond Future 1848 2 1848 2 0.00
19/08/2013 R157 On 07-November-13 5.61 Put Bond Future 1832 1 1832 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
19/08/2013 R157 On 07-November-13 5.59 Put Bond Future 1864 2 1864 2 0.00
19/08/2013 R157 On 06-February-14 Bond Future 6.76 115.9559 6.7597 115.9559 100.00
19/08/2013 R157 On 06-February-14 5.64 Call Bond Future 242 0 242 0 0.00
19/08/2013 R157 On 06-February-14 5.65 Call Bond Future 245 0 245 0 0.00
19/08/2013 R157 On 06-February-14 5.66 Call Bond Future 249 0 249 0 0.00
19/08/2013 R157 On 06-February-14 5.65 Put Bond Future 2023 2 2023 2 0.00
19/08/2013 R157 On 06-February-14 5.64 Put Bond Future 2036 2 2036 2 0.00
19/08/2013 R157 On 06-February-14 5.66 Put Bond Future 2010 2 2010 2 0.00
19/08/2013 R157 On 08-May-14 Bond Future 7.03 110.7092 7.0266 110.7092 0.00
19/08/2013 R157 On 08-May-14 5.21 Call Bond Future 96 0 96 0 0.00
19/08/2013 R157 On 08-May-14 5.20 Call Bond Future 94 0 94 0 0.00
19/08/2013 R157 On 08-May-14 5.19 Call Bond Future 93 0 93 0 0.00
19/08/2013 R157 On 08-May-14 5.20 Put Bond Future 2568 2 2568 2 0.00
19/08/2013 R157 On 08-May-14 519 Put Bond Future 2580 2 2580 2 0.00
19/08/2013 R157 On 08-May-14 5.21 Put Bond Future 2556 2 2556 2 0.00
19/08/2013 R157 On 07-August-14 Bond Future 7.40 112.2087 7.4007 112.2087 0.00
19/08/2013 R157 On 07-August-14 6.74 Call Bond Future 605 1 605 1 0.00
19/08/2013 R157 On 07-August-14 6.75 Call Bond Future 609 1 609 1 0.00
19/08/2013 R157 On 07-August-14 6.76 Call Bond Future 613 1 613 1 0.00
19/08/2013 R157 On 07-August-14 6.74 Put Bond Future 1323 1 1323 1 0.00
19/08/2013 R157 On 07-August-14 6.75 Put Bond Future 1316 1 1316 1 0.00
19/08/2013 R157 On 07-August-14 6.76 Put Bond Future 1309 1 1309 1 0.00
19/08/2013 R186 On 07-November-13 Bond Future 8.68 119.9519 8.6809 119.9519 56,778.00
19/08/2013 R186 On 07-November-13 8.14 Call Bond Future 1494 2 1494 2 0.00
19/08/2013 R186 On 07-November-13 8.50 Call Bond Future 2600 4 2600 4 0.00
19/08/2013 R186 On 07-November-13 8.75 Call Bond Future 3616 5 3616 5 0.00
19/08/2013 R186 On 07-November-13 6.75 Call Bond Future 58 0 58 0 1,000.00
19/08/2013 R186 On 07-November-13 9.00 Call Bond Future 4817 6 4817 6 0.00
19/08/2013 R186 On 07-November-13 8.25 Call Bond Future 1790 3 1790 3 0.00
19/08/2013 R186 On 07-November-13 6.50 Call Bond Future 26 0 26 0 5,290.00
19/08/2013 R186 On 07-November-13 8.16 Call Bond Future 1545 2 1545 2 0.00
19/08/2013 R186 On 07-November-13 8.00 Call Bond Future 1168 2 1168 2 1,000.00
19/08/2013 R186 On 07-November-13 8.15 Call Bond Future 1519 2 1519 2 0.00
19/08/2013 R186 On 07-November-13 8.00 Put Bond Future 7167 6 7167 6 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
19/08/2013 R186 On 07-November-13 8.75 Put Bond Future 3031 2 3031 2 1,030.00
19/08/2013 R186 On 07-November-13 8.14 Put Bond Future 6223 5 6223 5 0.00
19/08/2013 R186 On 07-November-13 8.50 Put Bond Future 4152 3 4152 3 4,000.00
19/08/2013 R186 On 07-November-13 8.25 Put Bond Future 5536 5 5536 5 250.00
19/08/2013 R186 On 07-November-13 6.75 Put Bond Future 18269 17 18269 17 0.00
19/08/2013 R186 On 07-November-13 6.50 Put Bond Future 20884 19 20884 19 0.00
19/08/2013 R186 On 07-November-13 8.15 Put Bond Future 6159 5 6159 5 0.00
19/08/2013 R186 On 07-November-13 8.16 Put Bond Future 6095 5 6095 5 0.00
19/08/2013 R186 On 07-November-13 9.00 Put Bond Future 2151 2 2151 2 1,200.00
19/08/2013 R186 On 06-February-14 Bond Future 8.80 116.2367 8.7954 116.2367 100.00
19/08/2013 R186 On 06-February-14 7.75 Call Bond Future 1612 2 1612 2 0.00
19/08/2013 R186 On 06-February-14 7.74 Call Bond Future 1592 2 1592 2 0.00
19/08/2013 R186 On 06-February-14 7.76 Call Bond Future 1632 2 1632 2 0.00
19/08/2013 R186 On 06-February-14 7.76 Put Bond Future 10705 9 10705 9 0.00
19/08/2013 R186 On 06-February-14 7.75 Put Bond Future 10777 10 10777 10 0.00
19/08/2013 R186 On 06-February-14 7.74 Put Bond Future 10850 10 10850 10 0.00
19/08/2013 R186 On 08-May-14 Bond Future 8.91 117.8024 8.9118 117.8024 0.00
19/08/2013 R186 On 08-May-14 7.10 Call Bond Future 1168 2 1168 2 0.00
19/08/2013 R186 On 08-May-14 7.09 Call Bond Future 1155 1 1155 1 0.00
19/08/2013 R186 On 08-May-14 7.11 Call Bond Future 1181 2 1181 2 0.00
19/08/2013 R186 On 08-May-14 7.11 Put Bond Future 17219 16 17219 16 0.00
19/08/2013 R186 On 08-May-14 7.10 Put Bond Future 17303 16 17303 16 0.00
19/08/2013 R186 On 08-May-14 7.09 Put Bond Future 17388 16 17388 16 0.00
19/08/2013 R186 On 07-August-14 Bond Future 9.03 114.1074 9.0314 114.1074 0.00
19/08/2013 R186 On 07-August-14 8.29 Call Bond Future 4085 5 4085 5 0.00
19/08/2013 R186 On 07-August-14 8.31 Call Bond Future 4143 5 4143 5 0.00
19/08/2013 R186 On 07-August-14 8.30 Call Bond Future 4114 5 4114 5 0.00
19/08/2013 R186 On 07-August-14 8.30 Put Bond Future 10117 9 10117 9 0.00
19/08/2013 R186 On 07-August-14 8.29 Put Bond Future 10173 9 10173 9 0.00
19/08/2013 R186 On 07-August-14 8.31 Put Bond Future 10061 9 10061 9 0.00
19/08/2013 R197 On 07-November-13 Bond Future 277.46 277.5171 277.4644 277.5171 2,097.00
19/08/2013 R197 On 07-November-13 279.99 Call Bond Future 0 0 0 0 0.00
19/08/2013 R197 On 07-November-13 280.00 Call Bond Future 0 0 0 0 0.00
19/08/2013 R197 On 07-November-13 280.01 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
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19/08/2013 R197 On 07-November-13 280.00 Put Bond Future 2536 2 2536 2 0.00
19/08/2013 R197 On 07-November-13 280.01 Put Bond Future 2546 2 2546 2 0.00
19/08/2013 R197 On 07-November-13 279.99 Put Bond Future 2526 2 2526 2 0.00
19/08/2013 R201 On 07-November-13 Bond Future 5.61 106.8836 5.6078 106.8836 0.00
19/08/2013 R201 On 07-November-13 4.79 Call Bond Future 69 0 69 0 0.00
19/08/2013 R201 On 07-November-13 4.80 Call Bond Future 71 0 71 0 0.00
19/08/2013 R201 On 07-November-13 4.81 Call Bond Future 72 0 72 0 0.00
19/08/2013 R201 On 07-November-13 4.80 Put Bond Future 953 1 953 1 0.00
19/08/2013 R201 On 07-November-13 4.81 Put Bond Future 944 1 944 1 0.00
19/08/2013 R201 On 07-November-13 4.79 Put Bond Future 963 1 963 1 0.00
19/08/2013 R201 On 06-February-14 Bond Future 5.70 103.8784 5.7025 103.8784 0.00
19/08/2013 R201 On 06-February-14 5.24 Call Bond Future 250 0 250 0 0.00
19/08/2013 R201 On 06-February-14 5.26 Call Bond Future 256 0 256 0 0.00
19/08/2013 R201 On 06-February-14 5.25 Call Bond Future 253 0 253 0 0.00
19/08/2013 R201 On 06-February-14 5.25 Put Bond Future 636 1 636 1 0.00
19/08/2013 R201 On 06-February-14 5.26 Put Bond Future 631 1 631 1 0.00
19/08/2013 R201 On 06-February-14 5.24 Put Bond Future 642 1 642 1 0.00
19/08/2013 R201 On 08-May-14 Bond Future 5.82 105.2776 5.8213 105.2776 0.00
19/08/2013 R201 On 08-May-14 475 Call Bond Future 60 0 60 0 0.00
19/08/2013 R201 On 08-May-14 4.76 Call Bond Future 61 0 61 0 0.00
19/08/2013 R201 On 08-May-14 4.74 Call Bond Future 59 0 59 0 0.00
19/08/2013 R201 On 08-May-14 476 Put Bond Future 700 1 700 1 0.00
19/08/2013 R201 On 08-May-14 4.75 Put Bond Future 706 1 706 1 0.00
19/08/2013 R201 On 08-May-14 4.74 Put Bond Future 71 1 711 1 0.00
19/08/2013 R201 On 07-August-14 Bond Future 6.03 102.2947 6.0277 102.2947 0.00
19/08/2013 R201 On 07-August-14 5.29 Call Bond Future 191 0 191 0 0.00
19/08/2013 R201 On 07-August-14 5.31 Call Bond Future 194 0 194 0 0.00
19/08/2013 R201 On 07-August-14 5.30 Call Bond Future 193 0 193 0 0.00
19/08/2013 R201 On 07-August-14 5.29 Put Bond Future 457 0 457 0 0.00
19/08/2013 R201 On 07-August-14 5.30 Put Bond Future 454 0 454 0 0.00
19/08/2013 R201 On 07-August-14 5.31 Put Bond Future 452 0 452 0 0.00
19/08/2013 R202 On 07-November-13 Bond Future 204.09 204.1236 204.0883 204.1236 43,251.00
19/08/2013 R202 On 07-November-13 208.99 Call Bond Future 0 0 0 0 0.00
19/08/2013 R202 On 07-November-13 209.01 Call Bond Future 0 0 0 0 0.00
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19/08/2013 R202 On 07-November-13 209.00 Call Bond Future 0 0 0 0 0.00
19/08/2013 R202 On 07-November-13 209.00 Put Bond Future 4912 5 4912 5 0.00
19/08/2013 R202 On 07-November-13 209.01 Put Bond Future 4922 5 4922 5 0.00
19/08/2013 R202 On 07-November-13 208.99 Put Bond Future 4902 5 4902 5 0.00
19/08/2013 R203 On 07-November-13 Bond Future 7.28 105.3164 7.2845 105.3164 19,620.00
19/08/2013 R203 On 07-November-13 5.99 Call Bond Future 62 0 62 0 0.00
19/08/2013 R203 On 07-November-13 6.01 Call Bond Future 66 0 66 0 0.00
19/08/2013 R203 On 07-November-13 6.00 Call Bond Future 64 0 64 0 0.00
19/08/2013 R203 On 07-November-13 571.00 Call Bond Future 102260 103 102260 103 0.00
19/08/2013 R203 On 07-November-13 5.71 Call Bond Future 26 0 26 0 15.00
19/08/2013 R203 On 07-November-13 6.00 Put Bond Future 4498 4 4498 4 0.00
19/08/2013 R203 On 07-November-13 6.01 Put Bond Future 4465 4 4465 4 0.00
19/08/2013 R203 On 07-November-13 571.00 Put Bond Future 0 0 0 0 0.00
19/08/2013 R203 On 07-November-13 5.99 Put Bond Future 4532 4 4532 4 0.00
19/08/2013 R203 On 07-November-13 5.71 Put Bond Future 5493 5 5493 5 0.00
19/08/2013 R203 On 06-February-14 Bond Future 7.45 106.6985 7.4509 106.6985 0.00
19/08/2013 R203 On 06-February-14 6.14 Call Bond Future 251 0 251 0 0.00
19/08/2013 R203 On 06-February-14 6.16 Call Bond Future 259 0 259 0 0.00
19/08/2013 R203 On 06-February-14 5.95 Call Bond Future 180 0 180 0 16.00
19/08/2013 R203 On 06-February-14 6.15 Call Bond Future 255 0 255 0 0.00
19/08/2013 R203 On 06-February-14 6.14 Put Bond Future 4480 4 4480 4 0.00
19/08/2013 R203 On 06-February-14 5.95 Put Bond Future 5040 4 5040 4 0.00
19/08/2013 R203 On 06-February-14 6.15 Put Bond Future 4451 4 4451 4 0.00
19/08/2013 R203 On 06-February-14 6.16 Put Bond Future 4423 4 4423 4 0.00
19/08/2013 R203 On 08-May-14 Bond Future 7.62 103.9747 7.6225 103.9747 0.00
19/08/2013 R203 On 08-May-14 5.74 Call Bond Future 165 0 165 0 0.00
19/08/2013 R203 On 08-May-14 5.76 Call Bond Future 170 0 170 0 0.00
19/08/2013 R203 On 08-May-14 5.75 Call Bond Future 168 0 168 0 0.00
19/08/2013 R203 On 08-May-14 7.40 Call Bond Future 1360 2 1360 2 16.00
19/08/2013 R203 On 08-May-14 5.74 Put Bond Future 5880 5 5880 5 0.00
19/08/2013 R203 On 08-May-14 7.40 Put Bond Future 2015 2 2015 2 0.00
19/08/2013 R203 On 08-May-14 5.76 Put Bond Future 5822 5 5822 5 0.00
19/08/2013 R203 On 08-May-14 5.75 Put Bond Future 5851 5 5851 5 0.00
19/08/2013 R203 On 07-August-14 Bond Future 7.82 105.3830 7.8161 105.3830 0.00
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19/08/2013 R203 On 07-August-14 7.31 Call Bond Future 1347 2 1347 2 0.00
19/08/2013 R203 On 07-August-14 7.30 Call Bond Future 1336 2 1336 2 0.00
19/08/2013 R203 On 07-August-14 7.29 Call Bond Future 1325 2 1325 2 0.00
19/08/2013 R203 On 07-August-14 7.30 Put Bond Future 2753 2 2753 2 0.00
19/08/2013 R203 On 07-August-14 7.31 Put Bond Future 2736 2 2736 2 0.00
19/08/2013 R203 On 07-August-14 7.29 Put Bond Future 2769 2 2769 2 0.00
19/08/2013 R204 On 07-November-13 Bond Future 7.53 106.1776 7.5280 106.1776 29,092.00
19/08/2013 R204 On 07-November-13 6.29 Call Bond Future 125 0 125 0 0.00
19/08/2013 R204 On 07-November-13 7.00 Call Bond Future 629 1 629 1 0.00
19/08/2013 R204 On 07-November-13 6.30 Call Bond Future 129 0 129 0 0.00
19/08/2013 R204 On 07-November-13 6.31 Call Bond Future 132 0 132 0 0.00
19/08/2013 R204 On 07-November-13 6.30 Put Bond Future 5486 5 5486 5 0.00
19/08/2013 R204 On 07-November-13 7.00 Put Bond Future 2891 2 2891 2 1,270.00
19/08/2013 R204 On 07-November-13 6.31 Put Bond Future 5444 5 5444 5 0.00
19/08/2013 R204 On 07-November-13 6.29 Put Bond Future 5527 5 5527 5 0.00
19/08/2013 R204 On 06-February-14 Bond Future 7.67 103.5410 7.6674 103.5410 0.00
19/08/2013 R204 On 06-February-14 6.39 Call Bond Future 417 1 417 1 0.00
19/08/2013 R204 On 06-February-14 6.41 Call Bond Future 430 1 430 1 0.00
19/08/2013 R204 On 06-February-14 6.40 Call Bond Future 423 1 423 1 0.00
19/08/2013 R204 On 06-February-14 6.39 Put Bond Future 5724 5 5724 5 0.00
19/08/2013 R204 On 06-February-14 6.40 Put Bond Future 5688 5 5688 5 0.00
19/08/2013 R204 On 06-February-14 6.41 Put Bond Future 5652 5 5652 5 0.00
19/08/2013 R204 On 08-May-14 Bond Future 7.81 104.9357 7.8147 104.9357 0.00
19/08/2013 R204 On 08-May-14 6.05 Call Bond Future 403 1 403 1 0.00
19/08/2013 R204 On 08-May-14 6.04 Call Bond Future 397 1 397 1 0.00
19/08/2013 R204 On 08-May-14 6.06 Call Bond Future 408 1 408 1 0.00
19/08/2013 R204 On 08-May-14 6.04 Put Bond Future 7476 7 7476 7 0.00
19/08/2013 R204 On 08-May-14 6.06 Put Bond Future 7403 6 7403 6 0.00
19/08/2013 R204 On 08-May-14 6.05 Put Bond Future 7440 7 7440 7 0.00
19/08/2013 R204 On 07-August-14 Bond Future 7.98 102.3260 7.9751 102.3260 0.00
19/08/2013 R204 On 07-August-14 7.46 Call Bond Future 1955 2 1955 2 0.00
19/08/2013 R204 On 07-August-14 7.44 Call Bond Future 1925 2 1925 2 0.00
19/08/2013 R204 On 07-August-14 7.45 Call Bond Future 1940 2 1940 2 0.00
19/08/2013 R204 On 07-August-14 7.44 Put Bond Future 3888 3 3888 3 0.00
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19/08/2013 R204 On 07-August-14 7.46 Put Bond Future 3844 3 3844 3 0.00
19/08/2013 R204 On 07-August-14 7.45 Put Bond Future 3866 3 3866 3 0.00
19/08/2013 R206 On 07-November-13 Bond Future 6.05 102.7158 6.0544 102.7158 0.00
19/08/2013 R206 On 07-November-13 4.29 Call Bond Future 6 0 6 0 0.00
19/08/2013 R206 On 07-November-13 4.31 Call Bond Future 7 0 7 0 0.00
19/08/2013 R206 On 07-November-13 4.30 Call Bond Future 7 0 7 0 0.00
19/08/2013 R206 On 07-November-13 4.29 Put Bond Future 322 0 322 0 0.00
19/08/2013 R206 On 07-November-13 4.30 Put Bond Future 320 0 320 0 0.00
19/08/2013 R206 On 07-November-13 4.31 Put Bond Future 318 0 318 0 0.00
19/08/2013 R207 On 07-November-13 Bond Future 7.86 100.6106 7.8579 100.6106 27,380.00
19/08/2013 R207 On 07-November-13 6.71 Call Bond Future 227 0 227 0 0.00
19/08/2013 R207 On 07-November-13 6.70 Call Bond Future 221 0 221 0 0.00
19/08/2013 R207 On 07-November-13 6.69 Call Bond Future 216 0 216 0 0.00
19/08/2013 R207 On 07-November-13 6.70 Put Bond Future 5897 5 5897 5 0.00
19/08/2013 R207 On 07-November-13 6.71 Put Bond Future 5851 5 5851 5 0.00
19/08/2013 R207 On 07-November-13 6.69 Put Bond Future 5942 5 5942 5 0.00
19/08/2013 R207 On 06-February-14 Bond Future 7.99 98.2918 7.9917 98.2918 0.00
19/08/2013 R207 On 06-February-14 6.65 Call Bond Future 508 1 508 1 0.00
19/08/2013 R207 On 06-February-14 6.66 Call Bond Future 516 1 516 1 0.00
19/08/2013 R207 On 06-February-14 6.64 Call Bond Future 501 1 501 1 0.00
19/08/2013 R207 On 06-February-14 6.65 Put Bond Future 6856 6 6856 6 0.00
19/08/2013 R207 On 06-February-14 6.64 Put Bond Future 6898 6 6898 6 0.00
19/08/2013 R207 On 06-February-14 6.66 Put Bond Future 6814 6 6814 6 0.00
19/08/2013 R207 On 08-May-14 Bond Future 8.13 99.6158 8.1340 99.6158 0.00
19/08/2013 R207 On 08-May-14 6.20 Call Bond Future 520 1 520 1 0.00
19/08/2013 R207 On 08-May-14 6.21 Call Bond Future 526 1 526 1 0.00
19/08/2013 R207 On 08-May-14 6.19 Call Bond Future 515 1 515 1 0.00
19/08/2013 R207 On 08-May-14 6.20 Put Bond Future 9438 8 9438 8 0.00
19/08/2013 R207 On 08-May-14 6.19 Put Bond Future 9480 8 94380 8 0.00
19/08/2013 R207 On 08-May-14 6.21 Put Bond Future 9395 8 9395 8 0.00
19/08/2013 R207 On 07-August-14 Bond Future 8.29 97.3249 8.2869 97.3249 0.00
19/08/2013 R207 On 07-August-14 7.69 Call Bond Future 2400 3 2400 3 0.00
19/08/2013 R207 On 07-August-14 7.71 Call Bond Future 2434 3 2434 3 0.00
19/08/2013 R207 On 07-August-14 7.70 Call Bond Future 2417 3 2417 3 0.00
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19/08/2013 R207 On 07-August-14 7.70 Put Bond Future 4910 4 4910 4 0.00
19/08/2013 R207 On 07-August-14 7.69 Put Bond Future 4936 4 4936 4 0.00
19/08/2013 R207 On 07-August-14 7.71 Put Bond Future 4884 4 4884 4 0.00
19/08/2013 R208 On 07-November-13 Bond Future 8.03 95.1466 8.0323 95.1466 14,428.00
19/08/2013 R208 On 07-November-13 6.80 Call Bond Future 166 0 166 0 0.00
19/08/2013 R208 On 07-November-13 7.50 Call Bond Future 795 1 795 1 0.00
19/08/2013 R208 On 07-November-13 6.79 Call Bond Future 162 0 162 0 0.00
19/08/2013 R208 On 07-November-13 6.81 Call Bond Future 170 0 170 0 0.00
19/08/2013 R208 On 07-November-13 7.50 Put Bond Future 3640 3 3640 3 1,520.00
19/08/2013 R208 On 07-November-13 6.79 Put Bond Future 6972 6 6972 6 0.00
19/08/2013 R208 On 07-November-13 6.81 Put Bond Future 6866 6 6866 6 0.00
19/08/2013 R208 On 07-November-13 6.80 Put Bond Future 6919 6 6919 6 0.00
19/08/2013 R208 On 06-February-14 Bond Future 8.16 96.3952 8.1566 96.3952 0.00
19/08/2013 R208 On 06-February-14 6.74 Call Bond Future 452 1 452 1 0.00
19/08/2013 R208 On 06-February-14 6.75 Call Bond Future 459 1 459 1 0.00
19/08/2013 R208 On 06-February-14 6.76 Call Bond Future 466 1 466 1 0.00
19/08/2013 R208 On 06-February-14 6.76 Put Bond Future 7906 7 7906 7 0.00
19/08/2013 R208 On 06-February-14 6.75 Put Bond Future 7955 7 7955 7 0.00
19/08/2013 R208 On 06-February-14 6.74 Put Bond Future 8004 7 8004 7 0.00
19/08/2013 R208 On 08-May-14 Bond Future 8.28 94.2971 8.2828 94.2971 0.00
19/08/2013 R208 On 08-May-14 6.29 Call Bond Future 363 1 363 1 0.00
19/08/2013 R208 On 08-May-14 6.31 Call Bond Future 373 1 373 1 0.00
19/08/2013 R208 On 08-May-14 6.30 Call Bond Future 368 1 368 1 0.00
19/08/2013 R208 On 08-May-14 6.29 Put Bond Future 10824 10 10824 10 0.00
19/08/2013 R208 On 08-May-14 6.31 Put Bond Future 10722 9 10722 9 0.00
19/08/2013 R208 On 08-May-14 6.30 Put Bond Future 10773 10 10773 10 0.00
19/08/2013 R208 On 07-August-14 Bond Future 8.42 95.5743 8.4161 95.5743 0.00
19/08/2013 R208 On 07-August-14 7.80 Call Bond Future 2384 3 2384 3 0.00
19/08/2013 R208 On 07-August-14 7.79 Call Bond Future 2366 3 2366 3 0.00
19/08/2013 R208 On 07-August-14 7.81 Call Bond Future 2403 3 2403 3 0.00
19/08/2013 R208 On 07-August-14 7.80 Put Bond Future 5366 5 5366 5 0.00
19/08/2013 R208 On 07-August-14 7.81 Put Bond Future 5335 5 5335 5 0.00
19/08/2013 R208 On 07-August-14 7.79 Put Bond Future 5397 5 5397 5 0.00
19/08/2013 R209 On 07-November-13 Bond Future 9.51 71.8510 9.5093 71.8510 18,862.00
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19/08/2013 R209 On 07-November-13 8.65 Call Bond Future 869 1 869 1 0.00
19/08/2013 R209 On 07-November-13 8.79 Call Bond Future 1105 1 1105 1 0.00
19/08/2013 R209 On 07-November-13 9.40 Call Bond Future 2627 3 2627 3 0.00
19/08/2013 R209 On 07-November-13 8.80 Call Bond Future 1123 1 1123 1 0.00
19/08/2013 R209 On 07-November-13 9.25 Call Bond Future 2173 3 2173 3 0.00
19/08/2013 R209 On 07-November-13 8.81 Call Bond Future 1141 2 1141 2 0.00
19/08/2013 R209 On 07-November-13 9.50 Call Bond Future 2956 4 2956 4 0.00
19/08/2013 R209 On 07-November-13 9.70 Call Bond Future 3676 4 3676 4 0.00
19/08/2013 R209 On 07-November-13 8.79 Put Bond Future 6413 6 6413 6 0.00
19/08/2013 R209 On 07-November-13 9.40 Put Bond Future 3395 3 3395 3 5,000.00
19/08/2013 R209 On 07-November-13 8.65 Put Bond Future 7284 6 7284 6 4,700.00
19/08/2013 R209 On 07-November-13 8.81 Put Bond Future 6294 6 6294 6 0.00
19/08/2013 R209 On 07-November-13 9.25 Put Bond Future 4017 3 4017 3 1,000.00
19/08/2013 R209 On 07-November-13 9.70 Put Bond Future 2367 2 2367 2 1,520.00
19/08/2013 R209 On 07-November-13 8.80 Put Bond Future 6353 6 6353 6 0.00
19/08/2013 R209 On 07-November-13 9.50 Put Bond Future 3021 3 3021 3 980.00
19/08/2013 R209 On 06-February-14 Bond Future 9.62 72.7940 9.6157 72.7940 0.00
19/08/2013 R209 On 06-February-14 8.54 Call Bond Future 1539 2 1539 2 0.00
19/08/2013 R209 On 06-February-14 8.56 Call Bond Future 1576 2 1576 2 0.00
19/08/2013 R209 On 06-February-14 8.55 Call Bond Future 1557 2 1557 2 0.00
19/08/2013 R209 On 06-February-14 8.54 Put Bond Future 9562 9 9562 9 0.00
19/08/2013 R209 On 06-February-14 8.55 Put Bond Future 9498 9 9498 9 0.00
19/08/2013 R209 On 06-February-14 8.56 Put Bond Future 9436 9 9436 9 0.00
19/08/2013 R209 On 08-May-14 Bond Future 9.72 70.6296 9.7217 70.6296 0.00
19/08/2013 R209 On 08-May-14 7.86 Call Bond Future 1065 1 1065 1 0.00
19/08/2013 R209 On 08-May-14 7.85 Call Bond Future 1054 1 1054 1 0.00
19/08/2013 R209 On 08-May-14 7.84 Call Bond Future 1042 1 1042 1 0.00
19/08/2013 R209 On 08-May-14 7.85 Put Bond Future 15691 15 15691 15 0.00
19/08/2013 R209 On 08-May-14 7.84 Put Bond Future 15770 15 15770 15 0.00
19/08/2013 R209 On 08-May-14 7.86 Put Bond Future 15612 15 15612 15 0.00
19/08/2013 R209 On 07-August-14 Bond Future 9.83 71.5863 9.8296 71.5863 0.00
19/08/2013 R209 On 07-August-14 9.05 Call Bond Future 3860 4 3860 4 0.00
19/08/2013 R209 On 07-August-14 9.06 Call Bond Future 3886 4 3886 4 0.00
19/08/2013 R209 On 07-August-14 9.04 Call Bond Future 3835 4 3835 4 0.00
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19/08/2013 R209 On 07-August-14 9.06 Put Bond Future 9281 9 9281 9 0.00
19/08/2013 R209 On 07-August-14 9.04 Put Bond Future 9379 9 9379 9 0.00
19/08/2013 R209 On 07-August-14 9.05 Put Bond Future 9330 9 9330 9 0.00
19/08/2013 R210 On 07-November-13 Bond Future 154.58 154.6054 154.5780 154.6054 1,237.00
19/08/2013 R210 On 07-November-13 159.99 Call Bond Future 0 0 0 0 0.00
19/08/2013 R210 On 07-November-13 160.00 Call Bond Future 0 0 0 0 0.00
19/08/2013 R210 On 07-November-13 160.01 Call Bond Future 0 0 0 0 0.00
19/08/2013 R210 On 07-November-13 159.99 Put Bond Future 5412 5 5412 5 0.00
19/08/2013 R210 On 07-November-13 160.00 Put Bond Future 5422 5 5422 5 0.00
19/08/2013 R210 On 07-November-13 160.01 Put Bond Future 5432 5 5432 5 0.00
19/08/2013 R211 On 07-November-13 Bond Future 129.46 129.4874 129.4570 129.4874 522.00
19/08/2013 R211 On 07-November-13 130.00 Call Bond Future 0 0 0 0 0.00
19/08/2013 R211 On 07-November-13 130.01 Call Bond Future 0 0 0 0 0.00
19/08/2013 R211 On 07-November-13 129.99 Call Bond Future 0 0 0 0 0.00
19/08/2013 R211 On 07-November-13 130.00 Put Bond Future 543 1 543 1 0.00
19/08/2013 R211 On 07-November-13 130.01 Put Bond Future 553 1 553 1 0.00
19/08/2013 R211 On 07-November-13 129.99 Put Bond Future 533 1 533 1 0.00
19/08/2013 R212 On 07-November-13 Bond Future 129.89 130.8074 129.8944 130.8074 21,791.00
19/08/2013 R212 On 07-November-13 132.99 Call Bond Future 0 0 0 0 0.00
19/08/2013 R212 On 07-November-13 133.00 Call Bond Future 0 0 0 0 0.00
19/08/2013 R212 On 07-November-13 133.01 Call Bond Future 0 0 0 0 0.00
19/08/2013 R212 On 07-November-13 133.00 Put Bond Future 3106 2 3106 2 0.00
19/08/2013 R212 On 07-November-13 133.01 Put Bond Future 3116 2 3116 2 0.00
19/08/2013 R212 On 07-November-13 132.99 Put Bond Future 3096 2 3096 2 0.00
19/08/2013 R213 On 07-November-13 Bond Future 9.33 82.8133 9.3347 82.8133 11,566.00
19/08/2013 R213 On 07-November-13 8.61 Call Bond Future 1060 1 1060 1 0.00
19/08/2013 R213 On 07-November-13 8.60 Call Bond Future 1042 1 1042 1 0.00
19/08/2013 R213 On 07-November-13 8.59 Call Bond Future 1024 1 1024 1 0.00
19/08/2013 R213 On 07-November-13 8.60 Put Bond Future 6624 6 6624 6 0.00
19/08/2013 R213 On 07-November-13 8.61 Put Bond Future 6562 6 6562 6 0.00
19/08/2013 R213 On 07-November-13 8.59 Put Bond Future 6686 6 6686 6 0.00
19/08/2013 R213 On 06-February-14 Bond Future 9.45 83.9000 9.4497 83.9000 0.00
19/08/2013 R213 On 06-February-14 8.29 Call Bond Future 1498 2 1498 2 0.00
19/08/2013 R213 On 06-February-14 8.30 Call Bond Future 1516 2 1516 2 0.00
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19/08/2013 R213 On 06-February-14 8.31 Call Bond Future 1533 2 1533 2 0.00
19/08/2013 R213 On 06-February-14 8.30 Put Bond Future 10321 9 10321 9 0.00
19/08/2013 R213 On 06-February-14 8.31 Put Bond Future 10256 9 10256 9 0.00
19/08/2013 R213 On 06-February-14 8.29 Put Bond Future 10386 9 10386 9 0.00
19/08/2013 R213 On 08-May-14 Bond Future 9.56 81.4918 9.5601 81.4918 0.00
19/08/2013 R213 On 08-May-14 7.64 Call Bond Future 1057 1 1057 1 0.00
19/08/2013 R213 On 08-May-14 7.66 Call Bond Future 1080 1 1080 1 0.00
19/08/2013 R213 On 08-May-14 7.65 Call Bond Future 1068 1 1068 1 0.00
19/08/2013 R213 On 08-May-14 7.65 Put Bond Future 16184 15 16184 15 0.00
19/08/2013 R213 On 08-May-14 7.64 Put Bond Future 16262 15 16262 15 0.00
19/08/2013 R213 On 08-May-14 7.66 Put Bond Future 16106 15 16106 15 0.00
19/08/2013 R213 On 07-August-14 Bond Future 9.67 82.5956 9.6746 82.5956 0.00
19/08/2013 R213 On 07-August-14 8.84 Call Bond Future 3843 4 3843 4 0.00
19/08/2013 R213 On 07-August-14 8.86 Call Bond Future 3894 4 3894 4 0.00
19/08/2013 R213 On 07-August-14 8.85 Call Bond Future 3869 4 3869 4 0.00
19/08/2013 R213 On 07-August-14 8.86 Put Bond Future 9759 9 9759 9 0.00
19/08/2013 R213 On 07-August-14 8.85 Put Bond Future 9809 9 9809 9 0.00
19/08/2013 R213 On 07-August-14 8.84 Put Bond Future 9860 9 9860 9 0.00
19/08/2013 R214 On 07-November-13 Bond Future 9.65 72.0533 9.6504 72.0533 577.00
19/08/2013 R214 On 07-November-13 7.81 Call Bond Future 103 0 103 0 0.00
19/08/2013 R214 On 07-November-13 7.80 Call Bond Future 100 0 100 0 0.00
19/08/2013 R214 On 07-November-13 7.79 Call Bond Future 98 0 98 0 0.00
19/08/2013 R214 On 07-November-13 7.80 Put Bond Future 15655 15 15655 15 0.00
19/08/2013 R214 On 07-November-13 7.81 Put Bond Future 15558 15 15558 15 0.00
19/08/2013 R214 On 07-November-13 7.79 Put Bond Future 15751 15 15751 15 0.00
19/08/2013 R214 On 06-February-14 Bond Future 9.76 72.9989 9.7603 72.9989 0.00
19/08/2013 R214 On 06-February-14 9.01 Call Bond Future 2481 3 2481 3 0.00
19/08/2013 R214 On 06-February-14 9.00 Call Bond Future 2457 3 2457 3 0.00
19/08/2013 R214 On 06-February-14 8.99 Call Bond Future 2433 3 2433 3 0.00
19/08/2013 R214 On 06-February-14 9.00 Put Bond Future 8114 8 8114 8 0.00
19/08/2013 R214 On 06-February-14 8.99 Put Bond Future 8170 8 8170 8 0.00
19/08/2013 R214 On 06-February-14 9.01 Put Bond Future 8058 8 8058 8 0.00
19/08/2013 R248 On 07-November-13 Bond Future 9.69 93.5643 9.6927 93.5643 780.00
19/08/2013 R248 On 07-November-13 7.85 Call Bond Future 0 0 0 0 0.00
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19/08/2013 R248 On 07-November-13 7.84 Call Bond Future 0 0 0 0 0.00
19/08/2013 R248 On 07-November-13 7.86 Call Bond Future 0 0 0 0 0.00
19/08/2013 R248 On 07-November-13 7.86 Put Bond Future 19870 19 19870 19 0.00
19/08/2013 R248 On 07-November-13 7.85 Put Bond Future 20000 19 20000 19 0.00
19/08/2013 R248 On 07-November-13 7.84 Put Bond Future 20129 19 20129 19 0.00
19/08/2013 R248 On 06-February-14 Bond Future 9.81 94.7922 9.8055 94.7922 0.00
19/08/2013 R248 On 06-February-14 9.11 Call Bond Future 0 0 0 0 0.00
19/08/2013 R248 On 06-February-14 9.09 Call Bond Future 0 0 0 0 0.00
19/08/2013 R248 On 06-February-14 9.10 Call Bond Future 0 0 0 0 0.00
19/08/2013 R248 On 06-February-14 9.09 Put Bond Future 6792 6 6792 6 0.00
19/08/2013 R248 On 06-February-14 9.10 Put Bond Future 6691 6 6691 6 0.00
19/08/2013 R248 On 06-February-14 9.11 Put Bond Future 6590 5 6590 5 0.00
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