
Derivatives Monthly Statistics Report
For August 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 21/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

0357 On  15-September-17 21/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

0403 On  21-December-18 21/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

0457 On  15-January-20 21/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

0703 On  15-January-20 21/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

0757 On  15-January-20 21/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

0804 On  31-March-21 21/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

0807 On  31-March-21 21/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

0857 On  31-March-21 21/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

0904 On  31-March-36 21/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

0908 On  31-March-36 21/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

0957 On  31-March-36 21/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

0986 On  31-March-36 21/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

1386 On  28-February-31 21/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

1409 On  28-February-41 21/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

2025 On  07-November-13 21/08/2013  107.9351  107.9351  107.8759 Bond Future  107.88  0.00 

2025 On  07-November-13 21/08/2013  111.01  0  0  0 Bond Future  0  0.00 Call

2025 On  07-November-13 21/08/2013  111.00  0  0  0 Bond Future  0  0.00 Call

2025 On  07-November-13 21/08/2013  110.99  0  0  0 Bond Future  0  0.00 Call

2025 On  07-November-13 21/08/2013  111.01  3  3  3134 Bond Future  3134  0.00 Put

2025 On  07-November-13 21/08/2013  111.00  3  3  3124 Bond Future  3124  0.00 Put

2025 On  07-November-13 21/08/2013  110.99  3  3  3114 Bond Future  3114  0.00 Put

2038 On  07-November-13 21/08/2013  104.6904  104.6904  104.2486 Bond Future  104.25  0.00 
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2038 On  07-November-13 21/08/2013  109.99  0  0  0 Bond Future  0  0.00 Call

2038 On  07-November-13 21/08/2013  110.01  0  0  0 Bond Future  0  0.00 Call

2038 On  07-November-13 21/08/2013  110.00  0  0  0 Bond Future  0  0.00 Call

2038 On  07-November-13 21/08/2013  109.99  5  5  5741 Bond Future  5741  0.00 Put

2038 On  07-November-13 21/08/2013  110.00  5  5  5751 Bond Future  5751  0.00 Put

2038 On  07-November-13 21/08/2013  110.01  5  5  5761 Bond Future  5761  0.00 Put

2050 On  07-November-13 21/08/2013  106.8275  106.8275  105.5005 Bond Future  105.50  122.00 

2050 On  07-November-13 21/08/2013  109.99  0  0  0 Bond Future  0  0.00 Call

2050 On  07-November-13 21/08/2013  110.00  0  0  0 Bond Future  0  0.00 Call

2050 On  07-November-13 21/08/2013  110.01  0  0  0 Bond Future  0  0.00 Call

2050 On  07-November-13 21/08/2013  110.00  3  3  4499 Bond Future  4499  0.00 Put

2050 On  07-November-13 21/08/2013  110.01  3  3  4509 Bond Future  4509  0.00 Put

2050 On  07-November-13 21/08/2013  109.99  3  3  4489 Bond Future  4489  0.00 Put

5701 On  15-September-15 21/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

5706 On  15-September-15 21/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

8607 On  21-December-26 21/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

8608 On  21-December-26 21/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

8657 On  21-December-26 21/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

AI03 On  09-March-16 21/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

AL37 On  07-November-13 21/08/2013  402.7000  402.7000  401.0490 Index Future  401.05  0.00 

AL37 On  06-February-14 21/08/2013  407.9840  407.9840  406.3110 Index Future  406.31  0.00 

AL7T On  07-November-13 21/08/2013  470.6370  470.6370  467.8490 Index Future  467.85  1.00 

AL7T On  06-February-14 21/08/2013  476.8120  476.8120  473.9880 Index Future  473.99  0.00 

ALBI On  07-November-13 21/08/2013  422.6160  422.6160  420.6830 Index Future  420.68  770.00 

ALBI On  06-February-14 21/08/2013  428.1610  428.1610  426.2030 Index Future  426.20  73.00 

C023 On  28-February-23 21/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C025 On  31-January-25 21/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C038 On  31-January-38 21/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C048 On  28-February-48 21/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C050 On  31-December-50 21/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C157 On  15-September-15 21/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C186 On  21-December-26 21/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C197 On  07-December-23 21/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C201 On  22-December-14 21/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 
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C202 On  07-December-33 21/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C203 On  15-September-17 21/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C204 On  21-December-18 21/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C206 On  15-January-14 21/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C207 On  15-January-20 21/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C208 On  31-March-21 21/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C209 On  31-March-36 21/08/2013  6.2500  6.2500  6.2500 Price Contribution  6.25  0.00 

C210 On  31-March-28 21/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C211 On  31-January-17 21/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C212 On  31-January-22 21/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C213 On  28-February-31 21/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

C214 On  28-February-41 21/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

CES1 On  20-April-18 21/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

CS23 On  25-January-23 21/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

CS26 On  02-April-26 21/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

CS33 On  15-September-33 21/08/2013  100.0000  100.0000  100.0000 Price Contribution  100.00  0.00 

EL28 On  07-November-13 21/08/2013  108.8440  108.8440  108.1248 Bond Future  108.12  0.00 

EL28 On  07-November-13 21/08/2013  110.00  0  0  0 Bond Future  0  0.00 Call

EL28 On  07-November-13 21/08/2013  109.99  0  0  0 Bond Future  0  0.00 Call

EL28 On  07-November-13 21/08/2013  110.01  0  0  0 Bond Future  0  0.00 Call

EL28 On  07-November-13 21/08/2013  110.00  1  1  1875 Bond Future  1875  0.00 Put

EL28 On  07-November-13 21/08/2013  110.01  1  1  1885 Bond Future  1885  0.00 Put

EL28 On  07-November-13 21/08/2013  109.99  1  1  1865 Bond Future  1865  0.00 Put

ES33 On  07-November-13 21/08/2013  79.2839  79.2839  10.1289 Bond Future  10.13  6,292.00 

ES33 On  07-November-13 21/08/2013  8.49  0  0  0 Bond Future  0  0.00 Call

ES33 On  07-November-13 21/08/2013  8.50  0  0  0 Bond Future  0  0.00 Call

ES33 On  07-November-13 21/08/2013  8.51  0  0  0 Bond Future  0  0.00 Call

ES33 On  07-November-13 21/08/2013  8.49  12  12  12882 Bond Future  12882  0.00 Put

ES33 On  07-November-13 21/08/2013  8.50  12  12  12794 Bond Future  12794  0.00 Put

ES33 On  07-November-13 21/08/2013  8.51  12  12  12706 Bond Future  12706  0.00 Put

ES33 On  06-February-14 21/08/2013  80.3243  80.3243  10.2666 Bond Future  10.27  0.00 

ES33 On  06-February-14 21/08/2013  9.54  0  0  0 Bond Future  0  0.00 Call

ES33 On  06-February-14 21/08/2013  9.56  0  0  0 Bond Future  0  0.00 Call

ES33 On  06-February-14 21/08/2013  9.55  0  0  0 Bond Future  0  0.00 Call
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ES33 On  06-February-14 21/08/2013  9.55  5  5  5144 Bond Future  5144  0.00 Put

ES33 On  06-February-14 21/08/2013  9.56  5  5  5068 Bond Future  5068  0.00 Put

ES33 On  06-February-14 21/08/2013  9.54  5  5  5219 Bond Future  5219  0.00 Put

GOVI On  07-November-13 21/08/2013  422.3370  422.3370  420.5050 GOVI  420.51  107.00 

GOVI On  07-November-13 21/08/2013  446.00  0  0  0 GOVI  0  0.00 Call

GOVI On  07-November-13 21/08/2013  446.01  0  0  0 GOVI  0  0.00 Call

GOVI On  07-November-13 21/08/2013  445.99  0  0  0 GOVI  0  0.00 Call

GOVI On  07-November-13 21/08/2013  446.01  24  24  255050 GOVI  255050  0.00 Put

GOVI On  07-November-13 21/08/2013  446.00  24  24  254950 GOVI  254950  0.00 Put

GOVI On  07-November-13 21/08/2013  445.99  24  24  254850 GOVI  254850  0.00 Put

GOVI On  06-February-14 21/08/2013  427.8790  427.8790  426.0230 GOVI  426.02  268.00 

GOVI On  06-February-14 21/08/2013  439.99  0  0  0 GOVI  0  0.00 Call

GOVI On  06-February-14 21/08/2013  440.01  0  0  0 GOVI  0  0.00 Call

GOVI On  06-February-14 21/08/2013  440.00  0  0  0 GOVI  0  0.00 Call

GOVI On  06-February-14 21/08/2013  440.00  12  12  139770 GOVI  139770  0.00 Put

GOVI On  06-February-14 21/08/2013  439.99  12  12  139670 GOVI  139670  0.00 Put

GOVI On  06-February-14 21/08/2013  440.01  12  12  139870 GOVI  139870  0.00 Put

GOVI On  08-May-14 21/08/2013  433.6390  433.6390  431.7580 GOVI  431.76  0.00 

GOVI On  08-May-14 21/08/2013  442.01  0  0  0 GOVI  0  0.00 Call

GOVI On  08-May-14 21/08/2013  442.00  0  0  0 GOVI  0  0.00 Call

GOVI On  08-May-14 21/08/2013  441.99  0  0  0 GOVI  0  0.00 Call

GOVI On  08-May-14 21/08/2013  442.00  8  8  102420 GOVI  102420  0.00 Put

GOVI On  08-May-14 21/08/2013  442.01  8  8  102520 GOVI  102520  0.00 Put

GOVI On  08-May-14 21/08/2013  441.99  8  8  102320 GOVI  102320  0.00 Put

GVIX On  01-January-29 21/08/2013  110.0000  110.0000  110.0000 LIVE INDEX  110.00  0.00 

IGOV On  07-November-13 21/08/2013  194.5480  194.5480  193.8760 Index Future  193.88  1,078.00 

IGOV On  06-February-14 21/08/2013  197.1250  197.1250  196.4440 Index Future  196.44  166.00 

ILBI On  07-November-13 21/08/2013  527.3450  527.3450  526.1820 Index Future  526.18  0.00 

ILBI On  06-February-14 21/08/2013  534.4770  534.4770  533.2980 Index Future  533.30  186.00 

J157 On  15-September-15 21/08/2013 (0.0200) (0.0200) 8.8220 Interest Rate Swap  8.82  0.00 

J186 On  21-December-26 21/08/2013  0.1077  0.1077  8.6830 Interest Rate Swap  8.68  0.00 

J201 On  22-December-14 21/08/2013  0.0514  0.0514  8.6550 Interest Rate Swap  8.66  0.00 

J203 On  15-September-17 21/08/2013  0.0847  0.0847  8.9750 Interest Rate Swap  8.98  0.00 

J204 On  21-December-18 21/08/2013  0.0958  0.0958  8.9620 Interest Rate Swap  8.96  0.00 
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J207 On  15-January-20 21/08/2013  0.0691  0.0691  8.9970 Interest Rate Swap  9.00  0.00 

JBAF On  21-August-13 21/08/2013  94.8600  94.8600  5.1330 Jibar Tradeable Future  5.13  0.00 

JBAF On  18-September-13 21/08/2013  94.7900  94.7900  5.2200 Jibar Tradeable Future  5.22  700.00 

JBAF On  16-October-13 21/08/2013  94.7300  94.7300  5.2800 Jibar Tradeable Future  5.28  0.00 

JBAF On  20-November-13 21/08/2013  94.7000  94.7000  5.3300 Jibar Tradeable Future  5.33  3,000.00 

JBAF On  18-December-13 21/08/2013  94.5500  94.5500  5.4900 Jibar Tradeable Future  5.49  1,500.00 

JBAF On  15-January-14 21/08/2013  94.4500  94.4500  5.6100 Jibar Tradeable Future  5.61  1,000.00 

JBAF On  19-February-14 21/08/2013  94.4500  94.4500  5.5500 Jibar Tradeable Future  5.55  0.00 

JBAF On  19-March-14 21/08/2013  94.0900  94.0900  6.0400 Jibar Tradeable Future  6.04  400.00 

JBAF On  18-June-14 21/08/2013  93.6900  93.6900  6.3500 Jibar Tradeable Future  6.35  1,000.00 

JBAF On  17-September-14 21/08/2013  93.3700  93.3700  6.7200 Jibar Tradeable Future  6.72  0.00 

JBAF On  17-December-14 21/08/2013  93.0700  93.0700  7.0200 Jibar Tradeable Future  7.02  0.00 

JBAF On  18-March-15 21/08/2013  92.7600  92.7600  7.3300 Jibar Tradeable Future  7.33  250.00 

JBAF On  17-June-15 21/08/2013  92.5100  92.5100  7.5900 Jibar Tradeable Future  7.59  0.00 

R023 On  07-November-13 21/08/2013  97.9480  97.9480  8.4178 Bond Future  8.42  11,644.00 

R023 On  07-November-13 21/08/2013  6.49  0  0  0 Bond Future  0  0.00 Call

R023 On  07-November-13 21/08/2013  6.51  0  0  0 Bond Future  0  0.00 Call

R023 On  07-November-13 21/08/2013  6.50  0  0  0 Bond Future  0  0.00 Call

R023 On  07-November-13 21/08/2013  6.50  12  12  12873 Bond Future  12873  0.00 Put

R023 On  07-November-13 21/08/2013  6.51  12  12  12801 Bond Future  12801  0.00 Put

R023 On  07-November-13 21/08/2013  6.49  12  12  12946 Bond Future  12946  0.00 Put

R023 On  06-February-14 21/08/2013  99.2333  99.2333  8.5437 Bond Future  8.54  0.00 

R023 On  06-February-14 21/08/2013  7.84  0  0  0 Bond Future  0  0.00 Call

R023 On  06-February-14 21/08/2013  7.85  0  0  0 Bond Future  0  0.00 Call

R023 On  06-February-14 21/08/2013  7.86  0  0  0 Bond Future  0  0.00 Call

R023 On  06-February-14 21/08/2013  7.85  4  4  4293 Bond Future  4293  0.00 Put

R023 On  06-February-14 21/08/2013  7.84  4  4  4357 Bond Future  4357  0.00 Put

R023 On  06-February-14 21/08/2013  7.86  4  4  4229 Bond Future  4229  0.00 Put

R157 On  07-November-13 21/08/2013  114.1447  114.1447  6.5414 Bond Future  6.54  31,050.00 

R157 On  07-November-13 21/08/2013  5.60  0  0  97 Bond Future  97  0.00 Call

R157 On  07-November-13 21/08/2013  5.59  0  0  94 Bond Future  94  0.00 Call

R157 On  07-November-13 21/08/2013  5.61  0  0  99 Bond Future  99  0.00 Call

R157 On  07-November-13 21/08/2013  5.60  2  2  1850 Bond Future  1850  0.00 Put

R157 On  07-November-13 21/08/2013  5.61  2  2  1834 Bond Future  1834  0.00 Put
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R157 On  07-November-13 21/08/2013  5.59  2  2  1866 Bond Future  1866  0.00 Put

R157 On  06-February-14 21/08/2013  115.6425  115.6425  6.7705 Bond Future  6.77  100.00 

R157 On  06-February-14 21/08/2013  5.64  0  0  232 Bond Future  232  0.00 Call

R157 On  06-February-14 21/08/2013  5.65  0  0  235 Bond Future  235  0.00 Call

R157 On  06-February-14 21/08/2013  5.66  0  0  239 Bond Future  239  0.00 Call

R157 On  06-February-14 21/08/2013  5.65  2  2  2030 Bond Future  2030  0.00 Put

R157 On  06-February-14 21/08/2013  5.64  2  2  2043 Bond Future  2043  0.00 Put

R157 On  06-February-14 21/08/2013  5.66  2  2  2017 Bond Future  2017  0.00 Put

R157 On  08-May-14 21/08/2013  110.3914  110.3914  7.0398 Bond Future  7.04  0.00 

R157 On  08-May-14 21/08/2013  5.21  0  0  99 Bond Future  99  0.00 Call

R157 On  08-May-14 21/08/2013  5.20  0  0  98 Bond Future  98  0.00 Call

R157 On  08-May-14 21/08/2013  5.19  0  0  96 Bond Future  96  0.00 Call

R157 On  08-May-14 21/08/2013  5.20  2  2  2589 Bond Future  2589  0.00 Put

R157 On  08-May-14 21/08/2013  5.19  2  2  2601 Bond Future  2601  0.00 Put

R157 On  08-May-14 21/08/2013  5.21  2  2  2577 Bond Future  2577  0.00 Put

R157 On  07-August-14 21/08/2013  111.8866  111.8866  7.4172 Bond Future  7.42  0.00 

R157 On  07-August-14 21/08/2013  6.74  1  1  608 Bond Future  608  0.00 Call

R157 On  07-August-14 21/08/2013  6.75  1  1  612 Bond Future  612  0.00 Call

R157 On  07-August-14 21/08/2013  6.76  1  1  616 Bond Future  616  0.00 Call

R157 On  07-August-14 21/08/2013  6.74  1  1  1344 Bond Future  1344  0.00 Put

R157 On  07-August-14 21/08/2013  6.75  1  1  1337 Bond Future  1337  0.00 Put

R157 On  07-August-14 21/08/2013  6.76  1  1  1330 Bond Future  1330  0.00 Put

R186 On  07-November-13 21/08/2013  118.7262  118.7262  8.6760 Bond Future  8.68  56,781.00 

R186 On  07-November-13 21/08/2013  8.14  2  2  1555 Bond Future  1555  0.00 Call

R186 On  07-November-13 21/08/2013  8.50  3  3  2675 Bond Future  2675  0.00 Call

R186 On  07-November-13 21/08/2013  8.75  4  4  3684 Bond Future  3684  0.00 Call

R186 On  07-November-13 21/08/2013  6.75  0  0  68 Bond Future  68  1,000.00 Call

R186 On  07-November-13 21/08/2013  9.00  5  5  4884 Bond Future  4884  0.00 Call

R186 On  07-November-13 21/08/2013  8.25  2  2  1855 Bond Future  1855  0.00 Call

R186 On  07-November-13 21/08/2013  6.50  0  0  32 Bond Future  32  5,290.00 Call

R186 On  07-November-13 21/08/2013  8.16  2  2  1607 Bond Future  1607  0.00 Call

R186 On  07-November-13 21/08/2013  8.00  1  1  1224 Bond Future  1224  1,000.00 Call

R186 On  07-November-13 21/08/2013  8.15  2  2  1581 Bond Future  1581  0.00 Call

R186 On  07-November-13 21/08/2013  8.00  7  7  7181 Bond Future  7181  0.00 Put
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R186 On  07-November-13 21/08/2013  8.75  3  3  3057 Bond Future  3057  1,030.00 Put

R186 On  07-November-13 21/08/2013  8.14  6  6  6242 Bond Future  6242  0.00 Put

R186 On  07-November-13 21/08/2013  8.50  4  4  4185 Bond Future  4185  4,000.00 Put

R186 On  07-November-13 21/08/2013  8.25  5  5  5558 Bond Future  5558  250.00 Put

R186 On  07-November-13 21/08/2013  6.75  18  18  18237 Bond Future  18237  0.00 Put

R186 On  07-November-13 21/08/2013  6.50  20  20  20847 Bond Future  20847  0.00 Put

R186 On  07-November-13 21/08/2013  8.15  6  6  6178 Bond Future  6178  0.00 Put

R186 On  07-November-13 21/08/2013  8.16  6  6  6115 Bond Future  6115  0.00 Put

R186 On  07-November-13 21/08/2013  9.00  2  2  2175 Bond Future  2175  1,200.00 Put

R186 On  06-February-14 21/08/2013  114.9948  114.9948  8.7903 Bond Future  8.79  100.00 

R186 On  06-February-14 21/08/2013  7.75  2  2  1684 Bond Future  1684  0.00 Call

R186 On  06-February-14 21/08/2013  7.74  2  2  1664 Bond Future  1664  0.00 Call

R186 On  06-February-14 21/08/2013  7.76  2  2  1705 Bond Future  1705  0.00 Call

R186 On  06-February-14 21/08/2013  7.76  10  10  10735 Bond Future  10735  0.00 Put

R186 On  06-February-14 21/08/2013  7.75  10  10  10807 Bond Future  10807  0.00 Put

R186 On  06-February-14 21/08/2013  7.74  10  10  10879 Bond Future  10879  0.00 Put

R186 On  08-May-14 21/08/2013  116.5436  116.5436  8.9065 Bond Future  8.91  0.00 

R186 On  08-May-14 21/08/2013  7.10  1  1  1231 Bond Future  1231  0.00 Call

R186 On  08-May-14 21/08/2013  7.09  1  1  1218 Bond Future  1218  0.00 Call

R186 On  08-May-14 21/08/2013  7.11  1  1  1245 Bond Future  1245  0.00 Call

R186 On  08-May-14 21/08/2013  7.11  17  17  17240 Bond Future  17240  0.00 Put

R186 On  08-May-14 21/08/2013  7.10  17  17  17324 Bond Future  17324  0.00 Put

R186 On  08-May-14 21/08/2013  7.09  17  17  17408 Bond Future  17408  0.00 Put

R186 On  07-August-14 21/08/2013  112.8315  112.8315  9.0259 Bond Future  9.03  0.00 

R186 On  07-August-14 21/08/2013  8.29  4  4  4177 Bond Future  4177  0.00 Call

R186 On  07-August-14 21/08/2013  8.31  4  4  4237 Bond Future  4237  0.00 Call

R186 On  07-August-14 21/08/2013  8.30  4  4  4207 Bond Future  4207  0.00 Call

R186 On  07-August-14 21/08/2013  8.30  10  10  10166 Bond Future  10166  0.00 Put

R186 On  07-August-14 21/08/2013  8.29  10  10  10222 Bond Future  10222  0.00 Put

R186 On  07-August-14 21/08/2013  8.31  10  10  10111 Bond Future  10111  0.00 Put

R197 On  07-November-13 21/08/2013  277.4117  277.4117  276.1164 Bond Future  276.12  2,097.00 

R197 On  07-November-13 21/08/2013  279.99  0  0  0 Bond Future  0  0.00 Call

R197 On  07-November-13 21/08/2013  280.00  0  0  0 Bond Future  0  0.00 Call

R197 On  07-November-13 21/08/2013  280.01  0  0  0 Bond Future  0  0.00 Call
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R197 On  07-November-13 21/08/2013  280.00  3  3  3884 Bond Future  3884  0.00 Put

R197 On  07-November-13 21/08/2013  280.01  3  3  3894 Bond Future  3894  0.00 Put

R197 On  07-November-13 21/08/2013  279.99  3  3  3874 Bond Future  3874  0.00 Put

R201 On  07-November-13 21/08/2013  106.9246  106.9246  5.4898 Bond Future  5.49  0.00 

R201 On  07-November-13 21/08/2013  4.79  0  0  84 Bond Future  84  0.00 Call

R201 On  07-November-13 21/08/2013  4.80  0  0  86 Bond Future  86  0.00 Call

R201 On  07-November-13 21/08/2013  4.81  0  0  88 Bond Future  88  0.00 Call

R201 On  07-November-13 21/08/2013  4.80  1  1  841 Bond Future  841  0.00 Put

R201 On  07-November-13 21/08/2013  4.81  1  1  832 Bond Future  832  0.00 Put

R201 On  07-November-13 21/08/2013  4.79  1  1  849 Bond Future  849  0.00 Put

R201 On  06-February-14 21/08/2013  103.9199  103.9199  5.5488 Bond Future  5.55  0.00 

R201 On  06-February-14 21/08/2013  5.24  0  0  292 Bond Future  292  0.00 Call

R201 On  06-February-14 21/08/2013  5.26  0  0  299 Bond Future  299  0.00 Call

R201 On  06-February-14 21/08/2013  5.25  0  0  295 Bond Future  295  0.00 Call

R201 On  06-February-14 21/08/2013  5.25  1  1  548 Bond Future  548  0.00 Put

R201 On  06-February-14 21/08/2013  5.26  1  1  543 Bond Future  543  0.00 Put

R201 On  06-February-14 21/08/2013  5.24  1  1  553 Bond Future  553  0.00 Put

R201 On  08-May-14 21/08/2013  105.3195  105.3195  5.6025 Bond Future  5.60  0.00 

R201 On  08-May-14 21/08/2013  4.75  0  0  87 Bond Future  87  0.00 Call

R201 On  08-May-14 21/08/2013  4.76  0  0  89 Bond Future  89  0.00 Call

R201 On  08-May-14 21/08/2013  4.74  0  0  86 Bond Future  86  0.00 Call

R201 On  08-May-14 21/08/2013  4.76  1  1  597 Bond Future  597  0.00 Put

R201 On  08-May-14 21/08/2013  4.75  1  1  602 Bond Future  602  0.00 Put

R201 On  08-May-14 21/08/2013  4.74  1  1  606 Bond Future  606  0.00 Put

R201 On  07-August-14 21/08/2013  102.3372  102.3372  5.6576 Bond Future  5.66  0.00 

R201 On  07-August-14 21/08/2013  5.29  0  0  247 Bond Future  247  0.00 Call

R201 On  07-August-14 21/08/2013  5.31  0  0  250 Bond Future  250  0.00 Call

R201 On  07-August-14 21/08/2013  5.30  0  0  248 Bond Future  248  0.00 Call

R201 On  07-August-14 21/08/2013  5.29  0  0  379 Bond Future  379  0.00 Put

R201 On  07-August-14 21/08/2013  5.30  0  0  377 Bond Future  377  0.00 Put

R201 On  07-August-14 21/08/2013  5.31  0  0  375 Bond Future  375  0.00 Put

R202 On  07-November-13 21/08/2013  202.8328  202.8328  202.4248 Bond Future  202.42  43,251.00 

R202 On  07-November-13 21/08/2013  208.99  0  0  0 Bond Future  0  0.00 Call

R202 On  07-November-13 21/08/2013  209.01  0  0  0 Bond Future  0  0.00 Call
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R202 On  07-November-13 21/08/2013  209.00  0  0  0 Bond Future  0  0.00 Call

R202 On  07-November-13 21/08/2013  209.00  6  6  6575 Bond Future  6575  0.00 Put

R202 On  07-November-13 21/08/2013  209.01  6  6  6585 Bond Future  6585  0.00 Put

R202 On  07-November-13 21/08/2013  208.99  6  6  6565 Bond Future  6565  0.00 Put

R203 On  07-November-13 21/08/2013  104.5673  104.5673  7.3632 Bond Future  7.36  19,620.00 

R203 On  07-November-13 21/08/2013  5.99  0  0  44 Bond Future  44  0.00 Call

R203 On  07-November-13 21/08/2013  6.01  0  0  47 Bond Future  47  0.00 Call

R203 On  07-November-13 21/08/2013  6.00  0  0  45 Bond Future  45  0.00 Call

R203 On  07-November-13 21/08/2013  571.00  102  102  101996 Bond Future  101996  0.00 Call

R203 On  07-November-13 21/08/2013  5.71  0  0  17 Bond Future  17  15.00 Call

R203 On  07-November-13 21/08/2013  6.00  4  4  4744 Bond Future  4744  0.00 Put

R203 On  07-November-13 21/08/2013  6.01  4  4  4710 Bond Future  4710  0.00 Put

R203 On  07-November-13 21/08/2013  571.00  0  0  0 Bond Future  0  0.00 Put

R203 On  07-November-13 21/08/2013  5.99  4  4  4778 Bond Future  4778  0.00 Put

R203 On  07-November-13 21/08/2013  5.71  5  5  5749 Bond Future  5749  0.00 Put

R203 On  06-February-14 21/08/2013  105.9394  105.9394  7.5362 Bond Future  7.54  0.00 

R203 On  06-February-14 21/08/2013  6.14  0  0  208 Bond Future  208  0.00 Call

R203 On  06-February-14 21/08/2013  6.16  0  0  215 Bond Future  215  0.00 Call

R203 On  06-February-14 21/08/2013  5.95  0  0  147 Bond Future  147  16.00 Call

R203 On  06-February-14 21/08/2013  6.15  0  0  211 Bond Future  211  0.00 Call

R203 On  06-February-14 21/08/2013  6.14  4  4  4705 Bond Future  4705  0.00 Put

R203 On  06-February-14 21/08/2013  5.95  5  5  5275 Bond Future  5275  0.00 Put

R203 On  06-February-14 21/08/2013  6.15  4  4  4676 Bond Future  4676  0.00 Put

R203 On  06-February-14 21/08/2013  6.16  4  4  4646 Bond Future  4646  0.00 Put

R203 On  08-May-14 21/08/2013  103.2052  103.2052  7.7153 Bond Future  7.72  0.00 

R203 On  08-May-14 21/08/2013  5.74  0  0  150 Bond Future  150  0.00 Call

R203 On  08-May-14 21/08/2013  5.76  0  0  155 Bond Future  155  0.00 Call

R203 On  08-May-14 21/08/2013  5.75  0  0  153 Bond Future  153  0.00 Call

R203 On  08-May-14 21/08/2013  7.40  1  1  1253 Bond Future  1253  16.00 Call

R203 On  08-May-14 21/08/2013  5.74  6  6  6137 Bond Future  6137  0.00 Put

R203 On  08-May-14 21/08/2013  7.40  2  2  2180 Bond Future  2180  0.00 Put

R203 On  08-May-14 21/08/2013  5.76  6  6  6079 Bond Future  6079  0.00 Put

R203 On  08-May-14 21/08/2013  5.75  6  6  6108 Bond Future  6108  0.00 Put

R203 On  07-August-14 21/08/2013  104.6031  104.6031  7.9176 Bond Future  7.92  0.00 
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R203 On  07-August-14 21/08/2013  7.31  1  1  1254 Bond Future  1254  0.00 Call

R203 On  07-August-14 21/08/2013  7.30  1  1  1244 Bond Future  1244  0.00 Call

R203 On  07-August-14 21/08/2013  7.29  1  1  1233 Bond Future  1233  0.00 Call

R203 On  07-August-14 21/08/2013  7.30  3  3  2936 Bond Future  2936  0.00 Put

R203 On  07-August-14 21/08/2013  7.31  3  3  2919 Bond Future  2919  0.00 Put

R203 On  07-August-14 21/08/2013  7.29  3  3  2954 Bond Future  2954  0.00 Put

R204 On  07-November-13 21/08/2013  105.3801  105.3801  7.5642 Bond Future  7.56  29,092.00 

R204 On  07-November-13 21/08/2013  6.29  0  0  107 Bond Future  107  0.00 Call

R204 On  07-November-13 21/08/2013  7.00  1  1  566 Bond Future  566  0.00 Call

R204 On  07-November-13 21/08/2013  6.30  0  0  110 Bond Future  110  0.00 Call

R204 On  07-November-13 21/08/2013  6.31  0  0  113 Bond Future  113  0.00 Call

R204 On  07-November-13 21/08/2013  6.30  5  5  5620 Bond Future  5620  0.00 Put

R204 On  07-November-13 21/08/2013  7.00  3  3  2981 Bond Future  2981  1,270.00 Put

R204 On  07-November-13 21/08/2013  6.31  5  5  5578 Bond Future  5578  0.00 Put

R204 On  07-November-13 21/08/2013  6.29  5  5  5662 Bond Future  5662  0.00 Put

R204 On  06-February-14 21/08/2013  102.7330  102.7330  7.7060 Bond Future  7.71  0.00 

R204 On  06-February-14 21/08/2013  6.39  0  0  380 Bond Future  380  0.00 Call

R204 On  06-February-14 21/08/2013  6.41  0  0  392 Bond Future  392  0.00 Call

R204 On  06-February-14 21/08/2013  6.40  0  0  386 Bond Future  386  0.00 Call

R204 On  06-February-14 21/08/2013  6.39  5  5  5843 Bond Future  5843  0.00 Put

R204 On  06-February-14 21/08/2013  6.40  5  5  5806 Bond Future  5806  0.00 Put

R204 On  06-February-14 21/08/2013  6.41  5  5  5770 Bond Future  5770  0.00 Put

R204 On  08-May-14 21/08/2013  104.1166  104.1166  7.8560 Bond Future  7.86  0.00 

R204 On  08-May-14 21/08/2013  6.05  0  0  410 Bond Future  410  0.00 Call

R204 On  08-May-14 21/08/2013  6.04  0  0  405 Bond Future  405  0.00 Call

R204 On  08-May-14 21/08/2013  6.06  0  0  416 Bond Future  416  0.00 Call

R204 On  08-May-14 21/08/2013  6.04  7  7  7642 Bond Future  7642  0.00 Put

R204 On  08-May-14 21/08/2013  6.06  7  7  7569 Bond Future  7569  0.00 Put

R204 On  08-May-14 21/08/2013  6.05  7  7  7605 Bond Future  7605  0.00 Put

R204 On  07-August-14 21/08/2013  101.4958  101.4958  8.0193 Bond Future  8.02  0.00 

R204 On  07-August-14 21/08/2013  7.46  2  2  1921 Bond Future  1921  0.00 Call

R204 On  07-August-14 21/08/2013  7.44  2  2  1893 Bond Future  1893  0.00 Call

R204 On  07-August-14 21/08/2013  7.45  2  2  1907 Bond Future  1907  0.00 Call

R204 On  07-August-14 21/08/2013  7.44  4  4  4016 Bond Future  4016  0.00 Put
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R204 On  07-August-14 21/08/2013  7.46  4  4  3970 Bond Future  3970  0.00 Put

R204 On  07-August-14 21/08/2013  7.45  4  4  3993 Bond Future  3993  0.00 Put

R206 On  07-November-13 21/08/2013  102.6831  102.6831  5.9991 Bond Future  6.00  0.00 

R206 On  07-November-13 21/08/2013  4.29  0  0  7 Bond Future  7  0.00 Call

R206 On  07-November-13 21/08/2013  4.31  0  0  7 Bond Future  7  0.00 Call

R206 On  07-November-13 21/08/2013  4.30  0  0  7 Bond Future  7  0.00 Call

R206 On  07-November-13 21/08/2013  4.29  0  0  312 Bond Future  312  0.00 Put

R206 On  07-November-13 21/08/2013  4.30  0  0  310 Bond Future  310  0.00 Put

R206 On  07-November-13 21/08/2013  4.31  0  0  309 Bond Future  309  0.00 Put

R207 On  07-November-13 21/08/2013  99.6984  99.6984  7.8993 Bond Future  7.90  27,380.00 

R207 On  07-November-13 21/08/2013  6.71  0  0  202 Bond Future  202  0.00 Call

R207 On  07-November-13 21/08/2013  6.70  0  0  197 Bond Future  197  0.00 Call

R207 On  07-November-13 21/08/2013  6.69  0  0  193 Bond Future  193  0.00 Call

R207 On  07-November-13 21/08/2013  6.70  6  6  6068 Bond Future  6068  0.00 Put

R207 On  07-November-13 21/08/2013  6.71  6  6  6022 Bond Future  6022  0.00 Put

R207 On  07-November-13 21/08/2013  6.69  6  6  6115 Bond Future  6115  0.00 Put

R207 On  06-February-14 21/08/2013  97.3676  97.3676  8.0354 Bond Future  8.04  0.00 

R207 On  06-February-14 21/08/2013  6.65  1  1  486 Bond Future  486  0.00 Call

R207 On  06-February-14 21/08/2013  6.66  1  1  493 Bond Future  493  0.00 Call

R207 On  06-February-14 21/08/2013  6.64  1  1  479 Bond Future  479  0.00 Call

R207 On  06-February-14 21/08/2013  6.65  7  7  7032 Bond Future  7032  0.00 Put

R207 On  06-February-14 21/08/2013  6.64  7  7  7074 Bond Future  7074  0.00 Put

R207 On  06-February-14 21/08/2013  6.66  7  7  6990 Bond Future  6990  0.00 Put

R207 On  08-May-14 21/08/2013  98.6790  98.6790  8.1802 Bond Future  8.18  0.00 

R207 On  08-May-14 21/08/2013  6.20  1  1  503 Bond Future  503  0.00 Call

R207 On  08-May-14 21/08/2013  6.21  1  1  509 Bond Future  509  0.00 Call

R207 On  08-May-14 21/08/2013  6.19  1  1  497 Bond Future  497  0.00 Call

R207 On  08-May-14 21/08/2013  6.20  9  9  9622 Bond Future  9622  0.00 Put

R207 On  08-May-14 21/08/2013  6.19  9  9  9664 Bond Future  9664  0.00 Put

R207 On  08-May-14 21/08/2013  6.21  9  9  9579 Bond Future  9579  0.00 Put

R207 On  07-August-14 21/08/2013  96.3754  96.3754  8.3358 Bond Future  8.34  0.00 

R207 On  07-August-14 21/08/2013  7.69  3  3  2327 Bond Future  2327  0.00 Call

R207 On  07-August-14 21/08/2013  7.71  3  3  2360 Bond Future  2360  0.00 Call

R207 On  07-August-14 21/08/2013  7.70  3  3  2343 Bond Future  2343  0.00 Call
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R207 On  07-August-14 21/08/2013  7.70  5  5  5041 Bond Future  5041  0.00 Put

R207 On  07-August-14 21/08/2013  7.69  5  5  5067 Bond Future  5067  0.00 Put

R207 On  07-August-14 21/08/2013  7.71  5  5  5014 Bond Future  5014  0.00 Put

R208 On  07-November-13 21/08/2013  94.0828  94.0828  8.0633 Bond Future  8.06  14,428.00 

R208 On  07-November-13 21/08/2013  6.80  0  0  168 Bond Future  168  0.00 Call

R208 On  07-November-13 21/08/2013  7.50  1  1  778 Bond Future  778  0.00 Call

R208 On  07-November-13 21/08/2013  6.79  0  0  164 Bond Future  164  0.00 Call

R208 On  07-November-13 21/08/2013  6.81  0  0  172 Bond Future  172  0.00 Call

R208 On  07-November-13 21/08/2013  7.50  3  3  3786 Bond Future  3786  1,520.00 Put

R208 On  07-November-13 21/08/2013  6.79  7  7  7137 Bond Future  7137  0.00 Put

R208 On  07-November-13 21/08/2013  6.81  7  7  7031 Bond Future  7031  0.00 Put

R208 On  07-November-13 21/08/2013  6.80  7  7  7084 Bond Future  7084  0.00 Put

R208 On  06-February-14 21/08/2013  95.3175  95.3175  8.1890 Bond Future  8.19  0.00 

R208 On  06-February-14 21/08/2013  6.74  0  0  457 Bond Future  457  0.00 Call

R208 On  06-February-14 21/08/2013  6.75  1  1  464 Bond Future  464  0.00 Call

R208 On  06-February-14 21/08/2013  6.76  1  1  471 Bond Future  471  0.00 Call

R208 On  06-February-14 21/08/2013  6.76  8  8  8077 Bond Future  8077  0.00 Put

R208 On  06-February-14 21/08/2013  6.75  8  8  8125 Bond Future  8125  0.00 Put

R208 On  06-February-14 21/08/2013  6.74  8  8  8174 Bond Future  8174  0.00 Put

R208 On  08-May-14 21/08/2013  93.2047  93.2047  8.3169 Bond Future  8.32  0.00 

R208 On  08-May-14 21/08/2013  6.29  0  0  357 Bond Future  357  0.00 Call

R208 On  08-May-14 21/08/2013  6.31  0  0  367 Bond Future  367  0.00 Call

R208 On  08-May-14 21/08/2013  6.30  0  0  362 Bond Future  362  0.00 Call

R208 On  08-May-14 21/08/2013  6.29  11  11  10986 Bond Future  10986  0.00 Put

R208 On  08-May-14 21/08/2013  6.31  10  10  10884 Bond Future  10884  0.00 Put

R208 On  08-May-14 21/08/2013  6.30  10  10  10935 Bond Future  10935  0.00 Put

R208 On  07-August-14 21/08/2013  94.4670  94.4670  8.4519 Bond Future  8.45  0.00 

R208 On  07-August-14 21/08/2013  7.80  3  3  2333 Bond Future  2333  0.00 Call

R208 On  07-August-14 21/08/2013  7.79  2  2  2315 Bond Future  2315  0.00 Call

R208 On  07-August-14 21/08/2013  7.81  3  3  2351 Bond Future  2351  0.00 Call

R208 On  07-August-14 21/08/2013  7.80  5  5  5485 Bond Future  5485  0.00 Put

R208 On  07-August-14 21/08/2013  7.81  5  5  5453 Bond Future  5453  0.00 Put

R208 On  07-August-14 21/08/2013  7.79  5  5  5516 Bond Future  5516  0.00 Put

R209 On  07-November-13 21/08/2013  71.3200  71.3200  9.4840 Bond Future  9.48  18,862.00 
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R209 On  07-November-13 21/08/2013  8.65  1  1  927 Bond Future  927  0.00 Call

R209 On  07-November-13 21/08/2013  8.79  1  1  1172 Bond Future  1172  0.00 Call

R209 On  07-November-13 21/08/2013  9.40  3  3  2734 Bond Future  2734  0.00 Call

R209 On  07-November-13 21/08/2013  8.80  1  1  1191 Bond Future  1191  0.00 Call

R209 On  07-November-13 21/08/2013  9.25  2  2  2274 Bond Future  2274  0.00 Call

R209 On  07-November-13 21/08/2013  8.81  1  1  1211 Bond Future  1211  0.00 Call

R209 On  07-November-13 21/08/2013  9.50  3  3  3067 Bond Future  3067  0.00 Call

R209 On  07-November-13 21/08/2013  9.70  4  4  3797 Bond Future  3797  0.00 Call

R209 On  07-November-13 21/08/2013  8.79  6  6  6304 Bond Future  6304  0.00 Put

R209 On  07-November-13 21/08/2013  9.40  3  3  3325 Bond Future  3325  5,000.00 Put

R209 On  07-November-13 21/08/2013  8.65  7  7  7166 Bond Future  7166  4,700.00 Put

R209 On  07-November-13 21/08/2013  8.81  6  6  6187 Bond Future  6187  0.00 Put

R209 On  07-November-13 21/08/2013  9.25  4  4  3941 Bond Future  3941  1,000.00 Put

R209 On  07-November-13 21/08/2013  9.70  2  2  2313 Bond Future  2313  1,520.00 Put

R209 On  07-November-13 21/08/2013  8.80  6  6  6245 Bond Future  6245  0.00 Put

R209 On  07-November-13 21/08/2013  9.50  3  3  2955 Bond Future  2955  980.00 Put

R209 On  06-February-14 21/08/2013  72.2560  72.2560  9.5897 Bond Future  9.59  0.00 

R209 On  06-February-14 21/08/2013  8.54  2  2  1593 Bond Future  1593  0.00 Call

R209 On  06-February-14 21/08/2013  8.56  2  2  1630 Bond Future  1630  0.00 Call

R209 On  06-February-14 21/08/2013  8.55  2  2  1612 Bond Future  1612  0.00 Call

R209 On  06-February-14 21/08/2013  8.54  9  9  9437 Bond Future  9437  0.00 Put

R209 On  06-February-14 21/08/2013  8.55  9  9  9374 Bond Future  9374  0.00 Put

R209 On  06-February-14 21/08/2013  8.56  9  9  9312 Bond Future  9312  0.00 Put

R209 On  08-May-14 21/08/2013  70.0842  70.0842  9.6948 Bond Future  9.69  0.00 

R209 On  08-May-14 21/08/2013  7.86  1  1  1114 Bond Future  1114  0.00 Call

R209 On  08-May-14 21/08/2013  7.85  1  1  1102 Bond Future  1102  0.00 Call

R209 On  08-May-14 21/08/2013  7.84  1  1  1090 Bond Future  1090  0.00 Call

R209 On  08-May-14 21/08/2013  7.85  15  15  15559 Bond Future  15559  0.00 Put

R209 On  08-May-14 21/08/2013  7.84  15  15  15638 Bond Future  15638  0.00 Put

R209 On  08-May-14 21/08/2013  7.86  15  15  15480 Bond Future  15480  0.00 Put

R209 On  07-August-14 21/08/2013  71.0335  71.0335  9.8019 Bond Future  9.80  0.00 

R209 On  07-August-14 21/08/2013  9.05  4  4  3945 Bond Future  3945  0.00 Call

R209 On  07-August-14 21/08/2013  9.06  4  4  3971 Bond Future  3971  0.00 Call

R209 On  07-August-14 21/08/2013  9.04  4  4  3920 Bond Future  3920  0.00 Call
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R209 On  07-August-14 21/08/2013  9.06  9  9  9183 Bond Future  9183  0.00 Put

R209 On  07-August-14 21/08/2013  9.04  9  9  9281 Bond Future  9281  0.00 Put

R209 On  07-August-14 21/08/2013  9.05  9  9  9232 Bond Future  9232  0.00 Put

R210 On  07-November-13 21/08/2013  154.5503  154.5503  153.3413 Bond Future  153.34  1,237.00 

R210 On  07-November-13 21/08/2013  159.99  0  0  0 Bond Future  0  0.00 Call

R210 On  07-November-13 21/08/2013  160.00  0  0  0 Bond Future  0  0.00 Call

R210 On  07-November-13 21/08/2013  160.01  0  0  0 Bond Future  0  0.00 Call

R210 On  07-November-13 21/08/2013  159.99  5  5  6649 Bond Future  6649  0.00 Put

R210 On  07-November-13 21/08/2013  160.00  5  5  6659 Bond Future  6659  0.00 Put

R210 On  07-November-13 21/08/2013  160.01  5  5  6669 Bond Future  6669  0.00 Put

R211 On  07-November-13 21/08/2013  129.4266  129.4266  129.3356 Bond Future  129.34  522.00 

R211 On  07-November-13 21/08/2013  130.00  0  0  0 Bond Future  0  0.00 Call

R211 On  07-November-13 21/08/2013  130.01  0  0  0 Bond Future  0  0.00 Call

R211 On  07-November-13 21/08/2013  129.99  0  0  0 Bond Future  0  0.00 Call

R211 On  07-November-13 21/08/2013  130.00  1  1  664 Bond Future  664  0.00 Put

R211 On  07-November-13 21/08/2013  130.01  1  1  674 Bond Future  674  0.00 Put

R211 On  07-November-13 21/08/2013  129.99  1  1  654 Bond Future  654  0.00 Put

R212 On  07-November-13 21/08/2013  129.8694  129.8694  129.7945 Bond Future  129.79  21,791.00 

R212 On  07-November-13 21/08/2013  132.99  0  0  0 Bond Future  0  0.00 Call

R212 On  07-November-13 21/08/2013  133.00  0  0  0 Bond Future  0  0.00 Call

R212 On  07-November-13 21/08/2013  133.01  0  0  0 Bond Future  0  0.00 Call

R212 On  07-November-13 21/08/2013  133.00  3  3  3206 Bond Future  3206  0.00 Put

R212 On  07-November-13 21/08/2013  133.01  3  3  3216 Bond Future  3216  0.00 Put

R212 On  07-November-13 21/08/2013  132.99  3  3  3196 Bond Future  3196  0.00 Put

R213 On  07-November-13 21/08/2013  82.0741  82.0741  9.3145 Bond Future  9.31  12,136.00 

R213 On  07-November-13 21/08/2013  8.61  1  1  1094 Bond Future  1094  0.00 Call

R213 On  07-November-13 21/08/2013  8.60  1  1  1075 Bond Future  1075  0.00 Call

R213 On  07-November-13 21/08/2013  8.59  1  1  1057 Bond Future  1057  0.00 Call

R213 On  07-November-13 21/08/2013  8.60  6  6  6512 Bond Future  6512  0.00 Put

R213 On  07-November-13 21/08/2013  8.61  6  6  6451 Bond Future  6451  0.00 Put

R213 On  07-November-13 21/08/2013  8.59  6  6  6573 Bond Future  6573  0.00 Put

R213 On  06-February-14 21/08/2013  83.1510  83.1510  9.4289 Bond Future  9.43  0.00 

R213 On  06-February-14 21/08/2013  8.29  2  2  1540 Bond Future  1540  0.00 Call

R213 On  06-February-14 21/08/2013  8.30  2  2  1557 Bond Future  1557  0.00 Call
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R213 On  06-February-14 21/08/2013  8.31  2  2  1574 Bond Future  1574  0.00 Call

R213 On  06-February-14 21/08/2013  8.30  10  10  10215 Bond Future  10215  0.00 Put

R213 On  06-February-14 21/08/2013  8.31  10  10  10150 Bond Future  10150  0.00 Put

R213 On  06-February-14 21/08/2013  8.29  10  10  10280 Bond Future  10280  0.00 Put

R213 On  08-May-14 21/08/2013  80.7327  80.7327  9.5387 Bond Future  9.54  0.00 

R213 On  08-May-14 21/08/2013  7.64  1  1  1096 Bond Future  1096  0.00 Call

R213 On  08-May-14 21/08/2013  7.66  1  1  1120 Bond Future  1120  0.00 Call

R213 On  08-May-14 21/08/2013  7.65  1  1  1108 Bond Future  1108  0.00 Call

R213 On  08-May-14 21/08/2013  7.65  16  16  16074 Bond Future  16074  0.00 Put

R213 On  08-May-14 21/08/2013  7.64  16  16  16152 Bond Future  16152  0.00 Put

R213 On  08-May-14 21/08/2013  7.66  16  16  15996 Bond Future  15996  0.00 Put

R213 On  07-August-14 21/08/2013  81.8262  81.8262  9.6524 Bond Future  9.65  0.00 

R213 On  07-August-14 21/08/2013  8.84  4  4  3936 Bond Future  3936  0.00 Call

R213 On  07-August-14 21/08/2013  8.86  4  4  3988 Bond Future  3988  0.00 Call

R213 On  07-August-14 21/08/2013  8.85  4  4  3962 Bond Future  3962  0.00 Call

R213 On  07-August-14 21/08/2013  8.86  9  9  9701 Bond Future  9701  0.00 Put

R213 On  07-August-14 21/08/2013  8.85  9  9  9751 Bond Future  9751  0.00 Put

R213 On  07-August-14 21/08/2013  8.84  10  10  9801 Bond Future  9801  0.00 Put

R214 On  07-November-13 21/08/2013  71.8089  71.8089  9.6253 Bond Future  9.63  577.00 

R214 On  07-November-13 21/08/2013  7.81  0  0  108 Bond Future  108  0.00 Call

R214 On  07-November-13 21/08/2013  7.80  0  0  105 Bond Future  105  0.00 Call

R214 On  07-November-13 21/08/2013  7.79  0  0  102 Bond Future  102  0.00 Call

R214 On  07-November-13 21/08/2013  7.80  15  15  15481 Bond Future  15481  0.00 Put

R214 On  07-November-13 21/08/2013  7.81  15  15  15385 Bond Future  15385  0.00 Put

R214 On  07-November-13 21/08/2013  7.79  15  15  15578 Bond Future  15578  0.00 Put

R214 On  06-February-14 21/08/2013  72.7512  72.7512  9.7344 Bond Future  9.73  0.00 

R214 On  06-February-14 21/08/2013  9.01  3  3  2512 Bond Future  2512  0.00 Call

R214 On  06-February-14 21/08/2013  9.00  3  3  2488 Bond Future  2488  0.00 Call

R214 On  06-February-14 21/08/2013  8.99  3  3  2464 Bond Future  2464  0.00 Call

R214 On  06-February-14 21/08/2013  9.00  8  8  7964 Bond Future  7964  0.00 Put

R214 On  06-February-14 21/08/2013  8.99  8  8  8019 Bond Future  8019  0.00 Put

R214 On  06-February-14 21/08/2013  9.01  8  8  7909 Bond Future  7909  0.00 Put

R248 On  07-November-13 21/08/2013  93.3465  93.3465  9.6777 Bond Future  9.68  780.00 

R248 On  07-November-13 21/08/2013  7.85  0  0  0 Bond Future  0  0.00 Call
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R248 On  07-November-13 21/08/2013  7.84  0  0  0 Bond Future  0  0.00 Call

R248 On  07-November-13 21/08/2013  7.86  0  0  0 Bond Future  0  0.00 Call

R248 On  07-November-13 21/08/2013  7.86  19  19  19735 Bond Future  19735  0.00 Put

R248 On  07-November-13 21/08/2013  7.85  19  19  19864 Bond Future  19864  0.00 Put

R248 On  07-November-13 21/08/2013  7.84  19  19  19993 Bond Future  19993  0.00 Put

R248 On  06-February-14 21/08/2013  94.5714  94.5714  9.7900 Bond Future  9.79  0.00 

R248 On  06-February-14 21/08/2013  9.11  0  0  0 Bond Future  0  0.00 Call

R248 On  06-February-14 21/08/2013  9.09  0  0  0 Bond Future  0  0.00 Call

R248 On  06-February-14 21/08/2013  9.10  0  0  0 Bond Future  0  0.00 Call

R248 On  06-February-14 21/08/2013  9.09  6  6  6655 Bond Future  6655  0.00 Put

R248 On  06-February-14 21/08/2013  9.10  6  6  6553 Bond Future  6553  0.00 Put

R248 On  06-February-14 21/08/2013  9.11  6  6  6452 Bond Future  6452  0.00 Put
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