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Interest Rates & Currency Derivatives

Derivatives Monthly Statistics Report

For October 2013
Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
09/10/2013 0106 On 22-December-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/10/2013 0357 On 15-September-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/10/2013 0403 On 21-December-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/10/2013 0457 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/10/2013 0703 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/10/2013 0757 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/10/2013 0804 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/10/2013 0807 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/10/2013 0857 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/10/2013 0904 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/10/2013 0908 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/10/2013 0957 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/10/2013 0986 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/10/2013 1386 On 28-February-31 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/10/2013 1409 On 28-February-41 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/10/2013 2025 On 07-November-13 Bond Future 109.09 109.0791 109.0897 109.0791 0.00
09/10/2013 2025 On 07-November-13 111.01 Call Bond Future 0 0 0 0 0.00
09/10/2013 2025 On 07-November-13 111.00 Call Bond Future 0 0 0 0 0.00
09/10/2013 2025 On 07-November-13 110.99 Call Bond Future 0 0 0 0 0.00
09/10/2013 2025 On 07-November-13 111.01 Put Bond Future 1920 2 1920 2 0.00
09/10/2013 2025 On 07-November-13 111.00 Put Bond Future 1910 2 1910 2 0.00
09/10/2013 2025 On 07-November-13 110.99 Put Bond Future 1900 2 1900 2 0.00
09/10/2013 2037 On 07-November-13 Bond Future 9.04 97.3813 9.0447 97.3813 1,650.00
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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
09/10/2013 2037 On 07-November-13 9.41 Call Bond Future 3278 4 3278 4 0.00
09/10/2013 2037 On 07-November-13 9.43 Call Bond Future 3452 4 3452 4 0.00
09/10/2013 2037 On 07-November-13 9.42 Call Bond Future 3365 4 3365 4 0.00
09/10/2013 2037 On 07-November-13 9.41 Put Bond Future 0 0 0 0 0.00
09/10/2013 2037 On 07-November-13 9.42 Put Bond Future 0 0 0 0 0.00
09/10/2013 2037 On 07-November-13 9.43 Put Bond Future 0 0 0 0 0.00
09/10/2013 2037 On 06-February-14 Bond Future 9.14 94.4055 9.1399 94.4055 0.00
09/10/2013 2037 On 06-February-14 9.38 Call Bond Future 2137 2 2137 2 0.00
09/10/2013 2037 On 06-February-14 9.39 Call Bond Future 2224 2 2224 2 0.00
09/10/2013 2037 On 06-February-14 9.37 Call Bond Future 2049 2 2049 2 0.00
09/10/2013 2037 On 06-February-14 9.38 Put Bond Future 0 0 0 0 0.00
09/10/2013 2037 On 06-February-14 9.39 Put Bond Future 0 0 0 0 0.00
09/10/2013 2037 On 06-February-14 9.37 Put Bond Future 0 0 0 0 0.00
09/10/2013 2037 On 08-May-14 Bond Future 9.24 95.6830 9.2365 95.6830 0.00
09/10/2013 2037 On 08-May-14 9.39 Call Bond Future 1351 2 1351 2 0.00
09/10/2013 2037 On 08-May-14 9.37 Call Bond Future 1177 1 1177 1 0.00
09/10/2013 2037 On 08-May-14 9.38 Call Bond Future 1264 2 1264 2 0.00
09/10/2013 2037 On 08-May-14 9.38 Put Bond Future 0 0 0 0 0.00
09/10/2013 2037 On 08-May-14 9.39 Put Bond Future 0 0 0 0 0.00
09/10/2013 2037 On 08-May-14 9.37 Put Bond Future 0 0 0 0 0.00
09/10/2013 2038 On 07-November-13 Bond Future 105.63 105.6161 105.6305 105.6161 18.00
09/10/2013 2038 On 07-November-13 109.99 Call Bond Future 0 0 0 0 0.00
09/10/2013 2038 On 07-November-13 110.01 Call Bond Future 0 0 0 0 0.00
09/10/2013 2038 On 07-November-13 110.00 Call Bond Future 0 0 0 0 0.00
09/10/2013 2038 On 07-November-13 109.99 Put Bond Future 4360 4 4360 4 0.00
09/10/2013 2038 On 07-November-13 110.00 Put Bond Future 4370 4 4370 4 0.00
09/10/2013 2038 On 07-November-13 110.01 Put Bond Future 4380 4 4380 4 0.00
09/10/2013 2050 On 07-November-13 Bond Future 109.94 109.9239 109.9397 109.9239 122.00
09/10/2013 2050 On 07-November-13 109.99 Call Bond Future 0 0 0 0 0.00
09/10/2013 2050 On 07-November-13 110.00 Call Bond Future 0 0 0 0 0.00
09/10/2013 2050 On 07-November-13 110.01 Call Bond Future 0 0 0 0 0.00
09/10/2013 2050 On 07-November-13 110.00 Put Bond Future 60 0 60 0 0.00
09/10/2013 2050 On 07-November-13 110.01 Put Bond Future 70 0 70 0 0.00
09/10/2013 2050 On 07-November-13 109.99 Put Bond Future 50 0 50 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
09/10/2013 5701 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/10/2013 5706 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/10/2013 8607 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/10/2013 8608 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/10/2013 8657 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/10/2013 AI03 On 09-March-16 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/10/2013 AL37 On 07-November-13 Index Future 411.27 411.1690 411.2700 411.1690 0.00
09/10/2013 AL37 On 06-February-14 Index Future 416.68 416.5770 416.6800 416.5770 0.00
09/10/2013 AL7T On 07-November-13 Index Future 486.67 486.5750 486.6740 486.5750 1.00
09/10/2013 AL7T On 06-February-14 Index Future 493.08 492.9750 493.0760 492.9750 0.00
09/10/2013 ALBI On 07-November-13 Index Future 436.63 436.6650 436.6310 436.6650 759.00
09/10/2013 ALBI On 06-February-14 Index Future 442.38 442.4090 442.3750 442.4090 73.00
09/10/2013 C023 On 28-February-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/10/2013 C025 On 31-January-25 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/10/2013 C038 On 31-January-38 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/10/2013 C048 On 28-February-48 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/10/2013 C050 On 31-December-50 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/10/2013 C157 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/10/2013 C186 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/10/2013 C197 On 07-December-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/10/2013 C201 On 22-December-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/10/2013 C202 On 07-December-33 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/10/2013 C203 On 15-September-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/10/2013 C204 On 21-December-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/10/2013 C206 On 15-January-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/10/2013 C207 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/10/2013 C208 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/10/2013 C209 On 31-March-36 Price Contribution 6.25 6.2500 6.2500 6.2500 0.00
09/10/2013 C210 On 31-March-28 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/10/2013 C211 On 31-January-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/10/2013 C212 On 31-January-22 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/10/2013 C213 On 28-February-31 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/10/2013 C214 On 28-February-41 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/10/2013 CES1 On 20-April-18 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
09/10/2013 CS23 On 25-January-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/10/2013 CS26 On 02-April-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/10/2013 CS33 On 15-September-33 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/10/2013 EL28 On 07-November-13 Bond Future 110.43 110.4124 110.4284 110.4124 0.00
09/10/2013 EL28 On 07-November-13 110.00 Call Bond Future 428 0 428 0 0.00
09/10/2013 EL28 On 07-November-13 109.99 Call Bond Future 438 0 438 0 0.00
09/10/2013 EL28 On 07-November-13 110.01 Call Bond Future 418 0 418 0 0.00
09/10/2013 EL28 On 07-November-13 110.01 Put Bond Future 0 0 0 0 0.00
09/10/2013 EL28 On 07-November-13 110.00 Put Bond Future 0 0 0 0 0.00
09/10/2013 EL28 On 07-November-13 109.99 Put Bond Future 0 0 0 0 0.00
09/10/2013 ES33 On 07-November-13 Bond Future 9.48 83.7041 9.4757 83.7041 6,292.00
09/10/2013 ES33 On 07-November-13 8.49 Call Bond Future 0 0 0 0 0.00
09/10/2013 ES33 On 07-November-13 8.50 Call Bond Future 0 0 0 0 0.00
09/10/2013 ES33 On 07-November-13 8.51 Call Bond Future 0 0 0 0 0.00
09/10/2013 ES33 On 07-November-13 8.49 Put Bond Future 8109 8 8109 8 0.00
09/10/2013 ES33 On 07-November-13 8.50 Put Bond Future 8021 8 8021 8 0.00
09/10/2013 ES33 On 07-November-13 8.51 Put Bond Future 7933 8 7933 8 0.00
09/10/2013 ES33 On 06-February-14 Bond Future 9.59 84.8053 9.5905 84.8053 0.00
09/10/2013 ES33 On 06-February-14 9.54 Call Bond Future 0 0 0 0 0.00
09/10/2013 ES33 On 06-February-14 9.56 Call Bond Future 0 0 0 0 0.00
09/10/2013 ES33 On 06-February-14 9.55 Call Bond Future 0 0 0 0 0.00
09/10/2013 ES33 On 06-February-14 9.55 Put Bond Future 305 0 305 0 0.00
09/10/2013 ES33 On 06-February-14 9.56 Put Bond Future 230 0 230 0 0.00
09/10/2013 ES33 On 06-February-14 9.54 Put Bond Future 381 0 381 0 0.00
09/10/2013 GOVI On 07-November-13 GovI 436.08 436.0940 436.0790 436.0940 128.00
09/10/2013 GOVI On 07-November-13 446.00 Call GovI 0 0 0 0 0.00
09/10/2013 GOVI On 07-November-13 446.01 Call GOV 0 0 0 0 0.00
09/10/2013 GOVI On 07-November-13 445.99 Call GovI 0 0 0 0 0.00
09/10/2013 GOVI On 07-November-13 446.01 Put GovI 99310 10 99310 10 0.00
09/10/2013 GOVI On 07-November-13 446.00 Put GOV 99210 10 99210 10 0.00
09/10/2013 GOVI On 07-November-13 445,99 Put GOV 99110 10 99110 10 0.00
09/10/2013 GOVI On 06-February-14 GoVvI 441.82 441.8300 441.8160 441.8300 269.00
09/10/2013 GOVI On 06-February-14 439.99 Call GOV 18260 2 18260 2 0.00
09/10/2013 GOVI On 06-February-14 440.01 Call GovI 18060 2 18060 2 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
09/10/2013 GOVI On 06-February-14 440.00 Call GovI 18160 2 18160 2 0.00
09/10/2013 GOVI On 06-February-14 440.00 Put GovVvI 0 0 0 0 0.00
09/10/2013 GOVI On 06-February-14 439.99 Put GOV 0 0 0 0 0.00
09/10/2013 GOVI On 06-February-14 440.01 Put GovI 0 0 0 0 0.00
09/10/2013 GOVI On 08-May-14 GovI 447.78 447.8060 447.7840 447.8060 0.00
09/10/2013 GOVI On 08-May-14 442.01 Call GOV 57740 6 57740 6 0.00
09/10/2013 GOVI On 08-May-14 442.00 Call GovI 57840 6 57840 6 0.00
09/10/2013 GOVI On 08-May-14 441.99 Call GovI 57940 6 57940 6 0.00
09/10/2013 GOVI On 08-May-14 442.00 Put GOV 0 0 0 0 0.00
09/10/2013 GOVI On 08-May-14 442.01 Put GovI 0 0 0 0 0.00
09/10/2013 GOVI On 08-May-14 441.99 Put GovVvI 0 0 0 0 0.00
09/10/2013 GVIX On 01-January-29 LIVE INDEX 110.00 110.0000 110.0000 110.0000 0.00
09/10/2013 IGOV On 07-November-13 Index Future 196.12 196.0690 196.1180 196.0690 1,166.00
09/10/2013 IGOV On 06-February-14 Index Future 198.72 198.6720 198.7220 198.6720 190.00
09/10/2013 ILBI On 07-November-13 Index Future 532.44 532.4400 532.4400 532.4400 0.00
09/10/2013 ILBI On 06-February-14 Index Future 539.53 539.5330 539.5330 539.5330 186.00
09/10/2013 J157 On 15-September-15 Interest Rate Swap 8.82 (0.0200) 8.8220 (0.0200) 0.00
09/10/2013 J186 On 21-December-26 Interest Rate Swap 8.68 0.1077 8.6830 0.1077 0.00
09/10/2013 J201 On 22-December-14 Interest Rate Swap 8.66 0.0514 8.6550 0.0514 0.00
09/10/2013 J203 On 15-September-17 Interest Rate Swap 8.98 0.0847 8.9750 0.0847 0.00
09/10/2013 J204 On 21-December-18 Interest Rate Swap 8.96 0.0958 8.9620 0.0958 0.00
09/10/2013 J207 On 15-January-20 Interest Rate Swap 9.00 0.0691 8.9970 0.0691 0.00
09/10/2013 JBAF On 16-October-13 Jibar Tradeable Future 5.14 94.8600 5.1400 94.8600 0.00
09/10/2013 JBAF On 20-November-13 Jibar Tradeable Future 517 94.8200 5.1700 94.8200 4,100.00
09/10/2013 JBAF On 18-December-13 Jibar Tradeable Future 5.21 94.7800 5.2100 94.7800 1,500.00
09/10/2013 JBAF On 15-January-14 Jibar Tradeable Future 5.24 94.7400 5.2400 94.7400 1,000.00
09/10/2013 JBAF On 19-February-14 Jibar Tradeable Future 5.34 94.6200 5.3400 94.6200 0.00
09/10/2013 JBAF On 19-March-14 Jibar Tradeable Future 5.42 94.5300 5.4200 94.5300 400.00
09/10/2013 JBAF On 18-June-14 Jibar Tradeable Future 5.80 94.1400 5.8000 94.1400 1,000.00
09/10/2013 JBAF On 17-September-14 Jibar Tradeable Future 6.05 93.8600 6.0500 93.8600 0.00
09/10/2013 JBAF On 17-December-14 Jibar Tradeable Future 6.31 93.6100 6.3100 93.6100 0.00
09/10/2013 JBAF On 18-March-15 Jibar Tradeable Future 6.56 93.3700 6.5600 93.3700 250.00
09/10/2013 JBAF On 17-June-15 Jibar Tradeable Future 6.81 93.1200 6.8100 93.1200 0.00
09/10/2013 JBAF On 16-September-15 Jibar Tradeable Future 7.06 92.8700 7.0600 92.8700 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
09/10/2013 R023 On 07-November-13 Bond Future 7.67 101.9892 7.6742 101.9892 12,954.00
09/10/2013 R023 On 07-November-13 6.50 Call Bond Future 0 0 0 0 0.00
09/10/2013 R023 On 07-November-13 6.49 Call Bond Future 0 0 0 0 0.00
09/10/2013 R023 On 07-November-13 6.51 Call Bond Future 0 0 0 0 0.00
09/10/2013 R023 On 07-November-13 6.50 Put Bond Future 8127 8 8127 8 0.00
09/10/2013 R023 On 07-November-13 6.49 Put Bond Future 8200 8 8200 8 0.00
09/10/2013 R023 On 07-November-13 6.51 Put Bond Future 8054 8 8054 8 0.00
09/10/2013 R023 On 06-February-14 Bond Future 7.77 103.3309 7.7687 103.3309 0.00
09/10/2013 R023 On 06-February-14 7.85 Call Bond Future 519 0 519 0 0.00
09/10/2013 R023 On 06-February-14 7.86 Call Bond Future 583 1 583 1 0.00
09/10/2013 R023 On 06-February-14 7.84 Call Bond Future 456 0 456 0 0.00
09/10/2013 R023 On 06-February-14 7.85 Put Bond Future 0 0 0 0 0.00
09/10/2013 R023 On 06-February-14 7.86 Put Bond Future 0 0 0 0 0.00
09/10/2013 R023 On 06-February-14 7.84 Put Bond Future 0 0 0 0 0.00
09/10/2013 R157 On 07-November-13 Bond Future 6.07 114.8674 6.0691 114.8674 29,470.00
09/10/2013 R157 On 07-November-13 5.60 Call Bond Future 66 0 66 0 0.00
09/10/2013 R157 On 07-November-13 5.59 Call Bond Future 63 0 63 0 0.00
09/10/2013 R157 On 07-November-13 5.61 Call Bond Future 69 0 69 0 0.00
09/10/2013 R157 On 07-November-13 5.60 Put Bond Future 944 1 944 1 0.00
09/10/2013 R157 On 07-November-13 5.59 Put Bond Future 960 1 960 1 0.00
09/10/2013 R157 On 07-November-13 5.61 Put Bond Future 928 1 928 1 0.00
09/10/2013 R157 On 06-February-14 Bond Future 6.21 116.3784 6.2116 116.3784 330.00
09/10/2013 R157 On 06-February-14 5.64 Call Bond Future 284 0 284 0 0.00
09/10/2013 R157 On 06-February-14 5.66 Call Bond Future 293 0 293 0 0.00
09/10/2013 R157 On 06-February-14 5.65 Call Bond Future 289 0 289 0 0.00
09/10/2013 R157 On 06-February-14 5.65 Put Bond Future 1193 1 1193 1 0.00
09/10/2013 R157 On 06-February-14 5.64 Put Bond Future 1205 1 1205 1 0.00
09/10/2013 R157 On 06-February-14 5.66 Put Bond Future 1182 1 1182 1 0.00
09/10/2013 R157 On 08-May-14 Bond Future 6.36 111.1439 6.3628 111.1439 0.00
09/10/2013 R157 On 08-May-14 5.21 Call Bond Future 210 0 210 0 0.00
09/10/2013 R157 On 08-May-14 5.20 Call Bond Future 208 0 208 0 0.00
09/10/2013 R157 On 08-May-14 5.19 Call Bond Future 205 0 205 0 0.00
09/10/2013 R157 On 08-May-14 5.20 Put Bond Future 1791 2 1791 2 0.00
09/10/2013 R157 On 08-May-14 5.19 Put Bond Future 1802 2 1802 2 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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09/10/2013 R157 On 08-May-14 5.21 Put Bond Future 1780 2 1780 2 0.00
09/10/2013 R157 On 07-August-14 Bond Future 6.53 112.6984 6.5261 112.6984 0.00
09/10/2013 R157 On 07-August-14 6.74 Call Bond Future 972 1 972 1 0.00
09/10/2013 R157 On 07-August-14 6.75 Call Bond Future 978 1 978 1 0.00
09/10/2013 R157 On 07-August-14 6.76 Call Bond Future 984 1 984 1 0.00
09/10/2013 R157 On 07-August-14 6.74 Put Bond Future 738 1 738 1 0.00
09/10/2013 R157 On 07-August-14 6.75 Put Bond Future 733 1 733 1 0.00
09/10/2013 R157 On 07-August-14 6.76 Put Bond Future 728 1 728 1 0.00
09/10/2013 R186 On 07-November-13 Bond Future 8.04 123.8078 8.0386 123.8078 57,203.00
09/10/2013 R186 On 07-November-13 8.50 Call Bond Future 4617 5 4617 5 0.00
09/10/2013 R186 On 07-November-13 8.14 Call Bond Future 2404 2 2404 2 0.00
09/10/2013 R186 On 07-November-13 8.75 Call Bond Future 6449 6 6449 6 0.00
09/10/2013 R186 On 07-November-13 6.75 Call Bond Future 8 0 8 0 1,000.00
09/10/2013 R186 On 07-November-13 9.00 Call Bond Future 8394 8 8394 8 0.00
09/10/2013 R186 On 07-November-13 8.25 Call Bond Future 3009 3 3009 3 0.00
09/10/2013 R186 On 07-November-13 6.50 Call Bond Future 1 0 1 0 5,290.00
09/10/2013 R186 On 07-November-13 8.16 Call Bond Future 2509 3 2509 3 0.00
09/10/2013 R186 On 07-November-13 8.00 Call Bond Future 1740 2 1740 2 1,000.00
09/10/2013 R186 On 07-November-13 8.15 Call Bond Future 2456 3 2456 3 0.00
09/10/2013 R186 On 07-November-13 8.75 Put Bond Future 217 0 217 0 1,030.00
09/10/2013 R186 On 07-November-13 8.00 Put Bond Future 2091 2 2091 2 0.00
09/10/2013 R186 On 07-November-13 8.50 Put Bond Future 522 1 522 1 4,000.00
09/10/2013 R186 On 07-November-13 8.14 Put Bond Future 1486 2 1486 2 0.00
09/10/2013 R186 On 07-November-13 8.25 Put Bond Future 1108 1 1108 1 0.00
09/10/2013 R186 On 07-November-13 6.75 Put Bond Future 12572 13 12572 13 0.00
09/10/2013 R186 On 07-November-13 6.50 Put Bond Future 15212 15 15212 15 0.00
09/10/2013 R186 On 07-November-13 8.15 Put Bond Future 1448 2 1448 2 0.00
09/10/2013 R186 On 07-November-13 9.00 Put Bond Future 80 0 80 0 1,200.00
09/10/2013 R186 On 07-November-13 8.16 Put Bond Future 1411 1 1411 1 0.00
09/10/2013 R186 On 06-February-14 Bond Future 8.13 120.1470 8.1291 120.1470 120.00
09/10/2013 R186 On 06-February-14 7.75 Call Bond Future 2471 2 2471 2 0.00
09/10/2013 R186 On 06-February-14 7.74 Call Bond Future 2438 2 2438 2 0.00
09/10/2013 R186 On 06-February-14 7.76 Call Bond Future 2504 2 2504 2 0.00
09/10/2013 R186 On 06-February-14 8.75 Call Bond Future 7158 0 7158 0 0.00

Page 7 of 17 2013/10/09, 06:05:59PM
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09/10/2013 R186 On 06-February-14 7.75 Put Bond Future 5911 6 5911 6 0.00
09/10/2013 R186 On 06-February-14 7.76 Put Bond Future 5852 6 5852 6 0.00
09/10/2013 R186 On 06-February-14 8.75 Put Bond Future 1810 0 1810 0 250.00
09/10/2013 R186 On 06-February-14 7.74 Put Bond Future 5971 6 5971 6 0.00
09/10/2013 R186 On 08-May-14 Bond Future 8.22 121.7725 8.2200 121.7725 0.00
09/10/2013 R186 On 08-May-14 7.10 Call Bond Future 1711 2 1711 2 0.00
09/10/2013 R186 On 08-May-14 8.50 Call Bond Future 6530 6 6530 6 0.00
09/10/2013 R186 On 08-May-14 7.11 Call Bond Future 1731 2 1731 2 0.00
09/10/2013 R186 On 08-May-14 7.09 Call Bond Future 1691 2 1691 2 0.00
09/10/2013 R186 On 08-May-14 7.50 Call Bond Future 2684 3 2684 3 1,933.00
09/10/2013 R186 On 08-May-14 8.50 Put Bond Future 4130 4 4130 4 1,933.00
09/10/2013 R186 On 08-May-14 7.11 Put Bond Future 11961 12 11961 12 0.00
09/10/2013 R186 On 08-May-14 7.10 Put Bond Future 12039 12 12039 12 0.00
09/10/2013 R186 On 08-May-14 7.09 Put Bond Future 12116 12 12116 12 0.00
09/10/2013 R186 On 08-May-14 7.50 Put Bond Future 9185 9 9185 9 0.00
09/10/2013 R186 On 07-August-14 Bond Future 8.31 118.1836 8.3074 118.1836 0.00
09/10/2013 R186 On 07-August-14 8.29 Call Bond Future 5987 6 5987 6 0.00
09/10/2013 R186 On 07-August-14 8.31 Call Bond Future 6072 6 6072 6 0.00
09/10/2013 R186 On 07-August-14 8.30 Call Bond Future 6029 6 6029 6 0.00
09/10/2013 R186 On 07-August-14 8.30 Put Bond Future 6092 6 6092 6 0.00
09/10/2013 R186 On 07-August-14 8.31 Put Bond Future 6049 6 6049 6 0.00
09/10/2013 R186 On 07-August-14 8.29 Put Bond Future 6135 6 6135 6 0.00
09/10/2013 R197 On 07-November-13 Bond Future 277.73 277.7084 277.7312 277.7084 2,049.00
09/10/2013 R197 On 07-November-13 279.99 Call Bond Future 0 0 0 0 0.00
09/10/2013 R197 On 07-November-13 280.00 Call Bond Future 0 0 0 0 0.00
09/10/2013 R197 On 07-November-13 280.01 Call Bond Future 0 0 0 0 0.00
09/10/2013 R197 On 07-November-13 280.00 Put Bond Future 2269 2 2269 2 0.00
09/10/2013 R197 On 07-November-13 280.01 Put Bond Future 2279 2 2279 2 0.00
09/10/2013 R197 On 07-November-13 279.99 Put Bond Future 2259 2 2259 2 0.00
09/10/2013 R201 On 07-November-13 Bond Future 4.95 107.4709 4.9470 107.4709 0.00
09/10/2013 R201 On 07-November-13 4.79 Call Bond Future 106 0 106 0 0.00
09/10/2013 R201 On 07-November-13 4.80 Call Bond Future 110 0 110 0 0.00
09/10/2013 R201 On 07-November-13 4.81 Call Bond Future 114 0 114 0 0.00
09/10/2013 R201 On 07-November-13 4.80 Put Bond Future 272 0 272 0 0.00
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09/10/2013 R201 On 07-November-13 481 Put Bond Future 265 0 265 0 0.00
09/10/2013 R201 On 07-November-13 4.79 Put Bond Future 279 0 279 0 0.00
09/10/2013 R201 On 06-February-14 Bond Future 4.84 104.4768 4.8372 104.4768 0.00
09/10/2013 R201 On 06-February-14 5.24 Call Bond Future 515 1 515 1 0.00
09/10/2013 R201 On 06-February-14 5.26 Call Bond Future 527 1 527 1 0.00
09/10/2013 R201 On 06-February-14 5.25 Call Bond Future 521 1 521 1 0.00
09/10/2013 R201 On 06-February-14 5.25 Put Bond Future 170 0 170 0 0.00
09/10/2013 R201 On 06-February-14 5.26 Put Bond Future 167 0 167 0 0.00
09/10/2013 R201 On 06-February-14 5.24 Put Bond Future 173 0 173 0 0.00
09/10/2013 R201 On 08-May-14 Bond Future 4.58 105.8903 4.5803 105.8903 0.00
09/10/2013 R201 On 08-May-14 4.75 Call Bond Future 394 0 394 0 0.00
09/10/2013 R201 On 08-May-14 476 Call Bond Future 398 0 398 0 0.00
09/10/2013 R201 On 08-May-14 4.74 Call Bond Future 391 0 391 0 0.00
09/10/2013 R201 On 08-May-14 476 Put Bond Future 289 0 289 0 0.00
09/10/2013 R201 On 08-May-14 4.75 Put Bond Future 291 0 291 0 0.00
09/10/2013 R201 On 08-May-14 4.74 Put Bond Future 294 0 294 0 0.00
09/10/2013 R201 On 07-August-14 Bond Future 3.80 102.9612 3.8010 102.9612 0.00
09/10/2013 R201 On 07-August-14 5.29 Call Bond Future 626 1 626 1 0.00
09/10/2013 R201 On 07-August-14 5.31 Call Bond Future 632 1 632 1 0.00
09/10/2013 R201 On 07-August-14 5.30 Call Bond Future 629 1 629 1 0.00
09/10/2013 R201 On 07-August-14 5.29 Put Bond Future 86 0 86 0 0.00
09/10/2013 R201 On 07-August-14 5.30 Put Bond Future 85 0 85 0 0.00
09/10/2013 R201 On 07-August-14 5.31 Put Bond Future 84 0 84 0 0.00
09/10/2013 R202 On 07-November-13 Bond Future 204.89 204.8583 204.8853 204.8583 43,395.00
09/10/2013 R202 On 07-November-13 208.99 Call Bond Future 0 0 0 0 0.00
09/10/2013 R202 On 07-November-13 209.01 Call Bond Future 0 0 0 0 0.00
09/10/2013 R202 On 07-November-13 209.00 Call Bond Future 0 0 0 0 0.00
09/10/2013 R202 On 07-November-13 209.00 Put Bond Future 4115 4 4115 4 0.00
09/10/2013 R202 On 07-November-13 209.01 Put Bond Future 4125 4 4125 4 0.00
09/10/2013 R202 On 07-November-13 208.99 Put Bond Future 4105 4 4105 4 0.00
09/10/2013 R203 On 07-November-13 Bond Future 6.73 106.3612 6.7255 106.3612 19,710.00
09/10/2013 R203 On 07-November-13 5.99 Call Bond Future 31 0 31 0 0.00
09/10/2013 R203 On 07-November-13 6.01 Call Bond Future 34 0 34 0 0.00
09/10/2013 R203 On 07-November-13 6.00 Call Bond Future 32 0 32 0 0.00
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09/10/2013 R203 On 07-November-13 571.00 Call Bond Future 104162 104 104162 104 0.00
09/10/2013 R203 On 07-November-13 5.71 Call Bond Future 5 0 5 0 15.00
09/10/2013 R203 On 07-November-13 6.00 Put Bond Future 2565 3 2565 3 0.00
09/10/2013 R203 On 07-November-13 6.01 Put Bond Future 2531 3 2531 3 0.00
09/10/2013 R203 On 07-November-13 571.00 Put Bond Future 0 0 0 0 0.00
09/10/2013 R203 On 07-November-13 5.99 Put Bond Future 2598 3 2598 3 0.00
09/10/2013 R203 On 07-November-13 5.71 Put Bond Future 3571 4 3571 4 0.00
09/10/2013 R203 On 06-February-14 Bond Future 6.84 107.7604 6.8446 107.7604 0.00
09/10/2013 R203 On 06-February-14 6.14 Call Bond Future 400 0 400 0 0.00
09/10/2013 R203 On 06-February-14 6.84 Call Bond Future 1222 1 1222 1 13.00
09/10/2013 R203 On 06-February-14 6.16 Call Bond Future 415 0 415 0 0.00
09/10/2013 R203 On 06-February-14 5.95 Call Bond Future 274 0 274 0 16.00
09/10/2013 R203 On 06-February-14 6.15 Call Bond Future 408 0 408 0 0.00
09/10/2013 R203 On 06-February-14 6.14 Put Bond Future 2699 3 2699 3 0.00
09/10/2013 R203 On 06-February-14 5.95 Put Bond Future 3205 3 3205 3 0.00
09/10/2013 R203 On 06-February-14 6.15 Put Bond Future 2674 3 2674 3 0.00
09/10/2013 R203 On 06-February-14 6.84 Put Bond Future 1236 1 1236 1 0.00
09/10/2013 R203 On 06-February-14 6.16 Put Bond Future 2649 3 2649 3 0.00
09/10/2013 R203 On 08-May-14 Bond Future 6.96 105.0571 6.9623 105.0571 0.00
09/10/2013 R203 On 08-May-14 5.76 Call Bond Future 350 0 350 0 0.00
09/10/2013 R203 On 08-May-14 6.84 Call Bond Future 1372 1 1372 1 13.00
09/10/2013 R203 On 08-May-14 5.74 Call Bond Future 339 0 339 0 0.00
09/10/2013 R203 On 08-May-14 5.75 Call Bond Future 344 0 344 0 0.00
09/10/2013 R203 On 08-May-14 7.40 Call Bond Future 2301 2 2301 2 16.00
09/10/2013 R203 On 08-May-14 5.74 Put Bond Future 4093 4 4093 4 0.00
09/10/2013 R203 On 08-May-14 7.40 Put Bond Future 996 1 996 1 0.00
09/10/2013 R203 On 08-May-14 5.76 Put Bond Future 4041 4 4041 4 0.00
09/10/2013 R203 On 08-May-14 6.84 Put Bond Future 1740 2 1740 2 0.00
09/10/2013 R203 On 08-May-14 5.75 Put Bond Future 4067 4 4067 4 0.00
09/10/2013 R203 On 07-August-14 Bond Future 7.08 106.5261 7.0778 106.5261 0.00
09/10/2013 R203 On 07-August-14 7.31 Call Bond Future 2149 2 2149 2 0.00
09/10/2013 R203 On 07-August-14 7.30 Call Bond Future 2133 2 2133 2 0.00
09/10/2013 R203 On 07-August-14 7.29 Call Bond Future 2117 2 2117 2 0.00
09/10/2013 R203 On 07-August-14 6.84 Call Bond Future 1479 1 1479 1 30.00
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09/10/2013 R203 On 07-August-14 7.30 Put Bond Future 1515 2 1515 2 0.00
09/10/2013 R203 On 07-August-14 7.31 Put Bond Future 1504 2 1504 2 0.00
09/10/2013 R203 On 07-August-14 7.29 Put Bond Future 1527 2 1527 2 0.00
09/10/2013 R203 On 07-August-14 6.84 Put Bond Future 2145 2 2145 2 0.00
09/10/2013 R204 On 07-November-13 Bond Future 6.94 107.5882 6.9411 107.5882 31,288.00
09/10/2013 R204 On 07-November-13 6.29 Call Bond Future 102 0 102 0 0.00
09/10/2013 R204 On 07-November-13 7.00 Call Bond Future 1022 1 1022 1 0.00
09/10/2013 R204 On 07-November-13 6.30 Call Bond Future 106 0 106 0 0.00
09/10/2013 R204 On 07-November-13 6.31 Call Bond Future 111 0 111 0 0.00
09/10/2013 R204 On 07-November-13 6.30 Put Bond Future 2944 3 2944 3 0.00
09/10/2013 R204 On 07-November-13 7.00 Put Bond Future 766 1 766 1 1,270.00
09/10/2013 R204 On 07-November-13 6.31 Put Bond Future 2904 3 2904 3 0.00
09/10/2013 R204 On 07-November-13 6.29 Put Bond Future 2985 3 2985 3 0.00
09/10/2013 R204 On 06-February-14 Bond Future 7.04 104.9734 7.0426 104.9734 0.00
09/10/2013 R204 On 06-February-14 6.39 Call Bond Future 707 1 707 1 0.00
09/10/2013 R204 On 06-February-14 6.41 Call Bond Future 731 1 731 1 0.00
09/10/2013 R204 On 06-February-14 6.40 Call Bond Future 719 1 719 1 0.00
09/10/2013 R204 On 06-February-14 6.39 Put Bond Future 3460 3 3460 3 0.00
09/10/2013 R204 On 06-February-14 6.40 Put Bond Future 3429 3 3429 3 0.00
09/10/2013 R204 On 06-February-14 6.41 Put Bond Future 3398 3 3398 3 0.00
09/10/2013 R204 On 08-May-14 Bond Future 7.15 106.3936 7.1472 106.3936 0.00
09/10/2013 R204 On 08-May-14 6.05 Call Bond Future 681 1 681 1 0.00
09/10/2013 R204 On 08-May-14 6.04 Call Bond Future 672 1 672 1 0.00
09/10/2013 R204 On 08-May-14 6.06 Call Bond Future 689 1 689 1 0.00
09/10/2013 R204 On 08-May-14 6.04 Put Bond Future 5157 5 5157 5 0.00
09/10/2013 R204 On 08-May-14 6.06 Put Bond Future 5091 5 5091 5 0.00
09/10/2013 R204 On 08-May-14 6.05 Put Bond Future 5124 5 5124 5 0.00
09/10/2013 R204 On 07-August-14 Bond Future 7.25 103.8495 7.2489 103.8495 0.00
09/10/2013 R204 On 07-August-14 7.46 Call Bond Future 3000 3 3000 3 0.00
09/10/2013 R204 On 07-August-14 7.44 Call Bond Future 2959 3 2959 3 0.00
09/10/2013 R204 On 07-August-14 7.45 Call Bond Future 2979 3 2979 3 0.00
09/10/2013 R204 On 07-August-14 7.44 Put Bond Future 2246 2 2246 2 0.00
09/10/2013 R204 On 07-August-14 7.46 Put Bond Future 2213 2 2213 2 0.00
09/10/2013 R204 On 07-August-14 7.45 Put Bond Future 2229 2 2229 2 0.00
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09/10/2013 R206 On 07-November-13 Bond Future 5.11 102.8277 5.1051 102.8277 0.00
09/10/2013 R206 On 07-November-13 429 Call Bond Future 10 0 10 0 0.00
09/10/2013 R206 On 07-November-13 4.31 Call Bond Future 11 0 11 0 0.00
09/10/2013 R206 On 07-November-13 4.30 Call Bond Future 10 0 10 0 0.00
09/10/2013 R206 On 07-November-13 429 Put Bond Future 156 0 156 0 0.00
09/10/2013 R206 On 07-November-13 4.30 Put Bond Future 154 0 154 0 0.00
09/10/2013 R206 On 07-November-13 4.31 Put Bond Future 153 0 153 0 0.00
09/10/2013 R207 On 07-November-13 Bond Future 7.27 102.2065 7.2709 102.2065 21,283.00
09/10/2013 R207 On 07-November-13 6.71 Call Bond Future 195 0 195 0 0.00
09/10/2013 R207 On 07-November-13 6.70 Call Bond Future 187 0 187 0 0.00
09/10/2013 R207 On 07-November-13 6.69 Call Bond Future 180 0 180 0 0.00
09/10/2013 R207 On 07-November-13 6.70 Put Bond Future 3035 3 3035 3 0.00
09/10/2013 R207 On 07-November-13 6.71 Put Bond Future 2991 3 2991 3 0.00
09/10/2013 R207 On 07-November-13 6.69 Put Bond Future 3079 3 3079 3 0.00
09/10/2013 R207 On 06-February-14 Bond Future 7.37 99.9119 7.3725 99.9119 0.00
09/10/2013 R207 On 06-February-14 6.65 Call Bond Future 790 1 790 1 0.00
09/10/2013 R207 On 06-February-14 6.66 Call Bond Future 803 1 803 1 0.00
09/10/2013 R207 On 06-February-14 6.64 Call Bond Future 778 1 778 1 0.00
09/10/2013 R207 On 06-February-14 6.65 Put Bond Future 4270 4 4270 4 0.00
09/10/2013 R207 On 06-February-14 6.64 Put Bond Future 4306 4 4306 4 0.00
09/10/2013 R207 On 06-February-14 6.66 Put Bond Future 4233 4 4233 4 0.00
09/10/2013 R207 On 08-May-14 Bond Future 7.48 101.2636 7.4793 101.2636 0.00
09/10/2013 R207 On 08-May-14 6.20 Call Bond Future 739 1 739 1 0.00
09/10/2013 R207 On 08-May-14 6.21 Call Bond Future 748 1 748 1 0.00
09/10/2013 R207 On 08-May-14 6.19 Call Bond Future 730 1 730 1 0.00
09/10/2013 R207 On 08-May-14 6.20 Put Bond Future 6745 7 6745 7 0.00
09/10/2013 R207 On 08-May-14 6.19 Put Bond Future 6785 7 6785 7 0.00
09/10/2013 R207 On 08-May-14 6.21 Put Bond Future 6705 7 6705 7 0.00
09/10/2013 R207 On 07-August-14 Bond Future 7.58 99.0389 7.5839 99.0389 0.00
09/10/2013 R207 On 07-August-14 7.69 Call Bond Future 3441 3 3441 3 0.00
09/10/2013 R207 On 07-August-14 7.71 Call Bond Future 3487 3 3487 3 0.00
09/10/2013 R207 On 07-August-14 7.70 Call Bond Future 3464 3 3464 3 0.00
09/10/2013 R207 On 07-August-14 7.70 Put Bond Future 2962 3 2962 3 0.00
09/10/2013 R207 On 07-August-14 7.69 Put Bond Future 2982 3 2982 3 0.00

Page 12 of 17

2013/10/09, 06:05:59PM



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

Put Closing MTM Closing Price
09/10/2013 R207 On 07-August-14 7.71 Put Bond Future 2942 3 2942 3 0.00
09/10/2013 R208 On 07-November-13 Bond Future 7.41 97.0449 7.4143 97.0449 10,564.00
09/10/2013 R208 On 07-November-13 6.80 Call Bond Future 142 0 142 0 0.00
09/10/2013 R208 On 07-November-13 7.50 Call Bond Future 1351 1 1351 1 0.00
09/10/2013 R208 On 07-November-13 6.79 Call Bond Future 136 0 136 0 0.00
09/10/2013 R208 On 07-November-13 6.81 Call Bond Future 148 0 148 0 0.00
09/10/2013 R208 On 07-November-13 7.50 Put Bond Future 882 1 882 1 1,520.00
09/10/2013 R208 On 07-November-13 6.79 Put Bond Future 3633 4 3633 4 0.00
09/10/2013 R208 On 07-November-13 6.81 Put Bond Future 3530 4 3530 4 0.00
09/10/2013 R208 On 07-November-13 6.80 Put Bond Future 3581 4 3581 4 0.00
09/10/2013 R208 On 06-February-14 Bond Future 7.51 98.3215 7.5093 98.3215 0.00
09/10/2013 R208 On 06-February-14 6.74 Call Bond Future 779 1 779 1 0.00
09/10/2013 R208 On 06-February-14 6.75 Call Bond Future 792 1 792 1 0.00
09/10/2013 R208 On 06-February-14 6.76 Call Bond Future 805 1 805 1 0.00
09/10/2013 R208 On 06-February-14 6.76 Put Bond Future 4884 5 4884 5 0.00
09/10/2013 R208 On 06-February-14 6.75 Put Bond Future 4927 5 4927 5 0.00
09/10/2013 R208 On 06-February-14 6.74 Put Bond Future 4970 5 4970 5 0.00
09/10/2013 R208 On 08-May-14 Bond Future 7.60 96.2551 7.6040 96.2551 0.00
09/10/2013 R208 On 08-May-14 6.29 Call Bond Future 701 1 701 1 0.00
09/10/2013 R208 On 08-May-14 6.31 Call Bond Future 720 1 720 1 0.00
09/10/2013 R208 On 08-May-14 6.30 Call Bond Future 710 1 710 1 0.00
09/10/2013 R208 On 08-May-14 6.29 Put Bond Future 7752 8 7752 8 0.00
09/10/2013 R208 On 08-May-14 6.31 Put Bond Future 7659 8 7659 8 0.00
09/10/2013 R208 On 08-May-14 6.30 Put Bond Future 7706 8 7706 8 0.00
09/10/2013 R208 On 07-August-14 Bond Future 7.70 97.6009 7.6955 97.6009 0.00
09/10/2013 R208 On 07-August-14 7.80 Call Bond Future 3718 4 3718 4 0.00
09/10/2013 R208 On 07-August-14 7.79 Call Bond Future 3692 4 3692 4 0.00
09/10/2013 R208 On 07-August-14 7.81 Call Bond Future 3745 4 3745 4 0.00
09/10/2013 R208 On 07-August-14 7.80 Put Bond Future 3201 3 3201 3 0.00
09/10/2013 R208 On 07-August-14 7.81 Put Bond Future 3178 3 3178 3 0.00
09/10/2013 R208 On 07-August-14 7.79 Put Bond Future 3224 3 3224 3 0.00
09/10/2013 R209 On 07-November-13 Bond Future 8.83 75.7756 8.8317 75.7756 19,784.00
09/10/2013 R209 On 07-November-13 8.65 Call Bond Future 1135 1 1135 1 0.00
09/10/2013 R209 On 07-November-13 8.79 Call Bond Future 1594 2 1594 2 0.00
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09/10/2013 R209 On 07-November-13 9.40 Call Bond Future 4597 5 4597 5 0.00
09/10/2013 R209 On 07-November-13 8.80 Call Bond Future 1630 2 1630 2 0.00
09/10/2013 R209 On 07-November-13 8.81 Call Bond Future 1667 2 1667 2 0.00
09/10/2013 R209 On 07-November-13 9.25 Call Bond Future 3739 4 3739 4 0.00
09/10/2013 R209 On 07-November-13 9.50 Call Bond Future 5195 5 5195 5 0.00
09/10/2013 R209 On 07-November-13 9.70 Call Bond Future 6430 7 6430 7 0.00
09/10/2013 R209 On 07-November-13 9.40 Put Bond Future 381 0 381 0 5,000.00
09/10/2013 R209 On 07-November-13 8.79 Put Bond Future 1918 2 1918 2 0.00
09/10/2013 R209 On 07-November-13 8.65 Put Bond Future 2566 3 2566 3 4,700.00
09/10/2013 R209 On 07-November-13 8.81 Put Bond Future 1836 2 1836 2 0.00
09/10/2013 R209 On 07-November-13 9.25 Put Bond Future 599 1 599 1 1,000.00
09/10/2013 R209 On 07-November-13 9.70 Put Bond Future 139 0 139 0 1,520.00
09/10/2013 R209 On 07-November-13 8.80 Put Bond Future 1877 2 1877 2 0.00
09/10/2013 R209 On 07-November-13 9.50 Put Bond Future 276 0 276 0 980.00
09/10/2013 R209 On 06-February-14 Bond Future 8.92 76.7724 8.9172 76.7724 0.00
09/10/2013 R209 On 06-February-14 8.54 Call Bond Future 2416 2 2416 2 0.00
09/10/2013 R209 On 06-February-14 8.56 Call Bond Future 2475 3 2475 3 0.00
09/10/2013 R209 On 06-February-14 8.55 Call Bond Future 2445 3 2445 3 0.00
09/10/2013 R209 On 06-February-14 8.54 Put Bond Future 5387 5 5387 5 0.00
09/10/2013 R209 On 06-February-14 8.55 Put Bond Future 5335 5 5335 5 0.00
09/10/2013 R209 On 06-February-14 8.56 Put Bond Future 5284 5 5284 5 0.00
09/10/2013 R209 On 08-May-14 Bond Future 9.00 74.6661 9.0015 74.6661 0.00
09/10/2013 R209 On 08-May-14 7.86 Call Bond Future 1668 2 1668 2 0.00
09/10/2013 R209 On 08-May-14 7.85 Call Bond Future 1649 2 1649 2 0.00
09/10/2013 R209 On 08-May-14 7.84 Call Bond Future 1631 2 1631 2 0.00
09/10/2013 R209 On 08-May-14 7.85 Put Bond Future 11164 11 11164 11 0.00
09/10/2013 R209 On 08-May-14 7.84 Put Bond Future 11237 11 11237 1 0.00
09/10/2013 R209 On 08-May-14 7.86 Put Bond Future 11092 11 11092 11 0.00
09/10/2013 R209 On 07-August-14 Bond Future 9.08 75.7102 9.0829 75.7102 0.00
09/10/2013 R209 On 07-August-14 9.05 Call Bond Future 5651 6 5651 6 0.00
09/10/2013 R209 On 07-August-14 9.06 Call Bond Future 5687 6 5687 6 0.00
09/10/2013 R209 On 07-August-14 9.04 Call Bond Future 5615 6 5615 6 0.00
09/10/2013 R209 On 07-August-14 9.06 Put Bond Future 5856 6 5856 6 0.00
09/10/2013 R209 On 07-August-14 9.04 Put Bond Future 5934 6 5934 6 0.00
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09/10/2013 R209 On 07-August-14 9.05 Put Bond Future 5895 6 5895 6 0.00
09/10/2013 R210 On 07-November-13 Bond Future 157.10 157.0802 157.0984 157.0802 1,449.00
09/10/2013 R210 On 07-November-13 159.99 Call Bond Future 0 0 0 0 0.00
09/10/2013 R210 On 07-November-13 160.00 Call Bond Future 0 0 0 0 0.00
09/10/2013 R210 On 07-November-13 160.01 Call Bond Future 0 0 0 0 0.00
09/10/2013 R210 On 07-November-13 159.99 Put Bond Future 2892 3 2892 3 0.00
09/10/2013 R210 On 07-November-13 160.00 Put Bond Future 2902 3 2902 3 0.00
09/10/2013 R210 On 07-November-13 160.01 Put Bond Future 2912 3 2912 3 0.00
09/10/2013 R211 On 07-November-13 Bond Future 128.19 128.1912 128.1868 128.1912 522.00
09/10/2013 R211 On 07-November-13 130.00 Call Bond Future 0 0 0 0 0.00
09/10/2013 R211 On 07-November-13 130.01 Call Bond Future 0 0 0 0 0.00
09/10/2013 R211 On 07-November-13 129.99 Call Bond Future 0 0 0 0 0.00
09/10/2013 R211 On 07-November-13 130.00 Put Bond Future 1813 2 1813 2 0.00
09/10/2013 R211 On 07-November-13 130.01 Put Bond Future 1823 2 1823 2 0.00
09/10/2013 R211 On 07-November-13 129.99 Put Bond Future 1803 2 1803 2 0.00
09/10/2013 R212 On 07-November-13 Bond Future 130.75 130.7420 130.7508 130.7420 21,791.00
09/10/2013 R212 On 07-November-13 132.99 Call Bond Future 0 0 0 0 0.00
09/10/2013 R212 On 07-November-13 133.00 Call Bond Future 0 0 0 0 0.00
09/10/2013 R212 On 07-November-13 133.01 Call Bond Future 0 0 0 0 0.00
09/10/2013 R212 On 07-November-13 133.00 Put Bond Future 2249 2 2249 2 0.00
09/10/2013 R212 On 07-November-13 133.01 Put Bond Future 2259 2 2259 2 0.00
09/10/2013 R212 On 07-November-13 132.99 Put Bond Future 2239 2 2239 2 0.00
09/10/2013 R213 On 07-November-13 Bond Future 8.66 86.6727 8.6589 86.6727 19,468.00
09/10/2013 R213 On 07-November-13 8.61 Call Bond Future 1579 2 1579 2 0.00
09/10/2013 R213 On 07-November-13 8.60 Call Bond Future 1543 2 1543 2 0.00
09/10/2013 R213 On 07-November-13 8.59 Call Bond Future 1507 2 1507 2 0.00
09/10/2013 R213 On 07-November-13 8.60 Put Bond Future 2011 2 2011 2 0.00
09/10/2013 R213 On 07-November-13 8.61 Put Bond Future 1968 2 1968 2 0.00
09/10/2013 R213 On 07-November-13 8.59 Put Bond Future 2055 2 2055 2 0.00
09/10/2013 R213 On 06-February-14 Bond Future 8.75 87.8129 8.7517 87.8129 0.00
09/10/2013 R213 On 06-February-14 8.29 Call Bond Future 2295 2 2295 2 0.00
09/10/2013 R213 On 06-February-14 8.30 Call Bond Future 2323 2 2323 2 0.00
09/10/2013 R213 On 06-February-14 8.31 Call Bond Future 2352 2 2352 2 0.00
09/10/2013 R213 On 06-February-14 8.30 Put Bond Future 5945 6 5945 6 0.00
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09/10/2013 R213 On 06-February-14 8.31 Put Bond Future 5891 6 5891 6 0.00
09/10/2013 R213 On 06-February-14 8.29 Put Bond Future 5999 6 5999 6 0.00
09/10/2013 R213 On 08-May-14 Bond Future 8.84 85.4625 8.8397 85.4625 0.00
09/10/2013 R213 On 08-May-14 7.64 Call Bond Future 1623 2 1623 2 0.00
09/10/2013 R213 On 08-May-14 7.66 Call Bond Future 1659 2 1659 2 0.00
09/10/2013 R213 On 08-May-14 7.65 Call Bond Future 1641 2 1641 2 0.00
09/10/2013 R213 On 08-May-14 7.65 Put Bond Future 11499 11 11499 11 0.00
09/10/2013 R213 On 08-May-14 7.64 Put Bond Future 11571 12 11571 12 0.00
09/10/2013 R213 On 08-May-14 7.66 Put Bond Future 11428 11 11428 11 0.00
09/10/2013 R213 On 07-August-14 Bond Future 8.93 86.6575 8.9259 86.6575 0.00
09/10/2013 R213 On 07-August-14 8.84 Call Bond Future 5599 6 5599 6 0.00
09/10/2013 R213 On 07-August-14 8.86 Call Bond Future 5669 6 5669 6 0.00
09/10/2013 R213 On 07-August-14 8.85 Call Bond Future 5634 6 5634 6 0.00
09/10/2013 R213 On 07-August-14 8.86 Put Bond Future 6167 6 6167 6 0.00
09/10/2013 R213 On 07-August-14 8.85 Put Bond Future 6207 6 6207 6 0.00
09/10/2013 R213 On 07-August-14 8.84 Put Bond Future 6248 6 6248 6 0.00
09/10/2013 R214 On 07-November-13 Bond Future 9.03 75.8625 9.0330 75.8625 2,427.00
09/10/2013 R214 On 07-November-13 7.81 Call Bond Future 21 0 21 0 0.00
09/10/2013 R214 On 07-November-13 7.80 Call Bond Future 20 0 20 0 0.00
09/10/2013 R214 On 07-November-13 7.79 Call Bond Future 19 0 19 0 0.00
09/10/2013 R214 On 07-November-13 7.80 Put Bond Future 10948 11 10948 1 0.00
09/10/2013 R214 On 07-November-13 7.81 Put Bond Future 10850 1 10850 1 0.00
09/10/2013 R214 On 07-November-13 7.79 Put Bond Future 11046 11 11046 11 0.00
09/10/2013 R214 On 06-February-14 Bond Future 9.12 76.8605 9.1230 76.8605 0.00
09/10/2013 R214 On 06-February-14 9.01 Call Bond Future 3553 4 3553 4 0.00
09/10/2013 R214 On 06-February-14 9.00 Call Bond Future 3517 4 3517 4 0.00
09/10/2013 R214 On 06-February-14 8.99 Call Bond Future 3482 4 3482 4 0.00
09/10/2013 R214 On 06-February-14 9.00 Put Bond Future 4484 4 4484 4 0.00
09/10/2013 R214 On 06-February-14 8.99 Put Bond Future 4528 5 4528 5 0.00
09/10/2013 R214 On 06-February-14 9.01 Put Bond Future 4440 4440 4 0.00
09/10/2013 R248 On 07-November-13 Bond Future 9.09 98.3148 9.0887 98.3148 10,220.00
09/10/2013 R248 On 07-November-13 7.85 Call Bond Future 0 0 0 0 0.00
09/10/2013 R248 On 07-November-13 7.84 Call Bond Future 0 0 0 0 0.00
09/10/2013 R248 On 07-November-13 7.86 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
09/10/2013 R248 On 07-November-13 7.86 Put Bond Future 14072 14 14072 14 0.00
09/10/2013 R248 On 07-November-13 7.85 Put Bond Future 14201 14 14201 14 0.00
09/10/2013 R248 On 07-November-13 7.84 Put Bond Future 14330 14 14330 14 0.00
09/10/2013 R248 On 06-February-14 Bond Future 9.18 99.6081 9.1810 99.6081 0.00
09/10/2013 R248 On 06-February-14 9.11 Call Bond Future 0 0 0 0 0.00
09/10/2013 R248 On 06-February-14 9.09 Call Bond Future 0 0 0 0 0.00
09/10/2013 R248 On 06-February-14 9.10 Call Bond Future 0 0 0 0 0.00
09/10/2013 R248 On 06-February-14 9.09 Put Bond Future 914 1 914 1 0.00
09/10/2013 R248 On 06-February-14 9.10 Put Bond Future 813 1 813 1 0.00
09/10/2013 R248 On 06-February-14 9.11 Put Bond Future 712 1 712 1 0.00
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