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Derivatives Weekly Statistics Report

JSE JOHANNESBURG STOCK EXCHANGE
Interest Rates & Currency Derivatives

From: 18/01/2013 To: 18/01/2013

Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
18/01/2013 0106 On 22-December-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/01/2013 0357 On 15-September-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/01/2013 0403 On 21-December-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/01/2013 0457 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/01/2013 0703 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/01/2013 0757 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/01/2013 0804 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/01/2013 0807 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/01/2013 0857 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/01/2013 0904 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/01/2013 0908 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/01/2013 0957 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/01/2013 0986 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00

Page 1 of 18

2013/01/18, 06:04:08PM



Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
18/01/2013 1386 On 28-February-31 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/01/2013 1409 On 28-February-41 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/01/2013 2025 On 07-February-13 Bond Future 113.78 113.7678 113.7776 113.7678 0.00
18/01/2013 2025 On 07-February-13 110.99 Call Bond Future 2788 3 3 3 0.00
18/01/2013 2025 On 07-February-13 111.00 Call Bond Future 2778 3 3 3 0.00
18/01/2013 2025 On 07-February-13 111.01 Call Bond Future 2768 3 3 3 0.00
18/01/2013 2025 On 07-February-13 111.01 Put Bond Future 0 0 0 0 0.00
18/01/2013 2025 On 07-February-13 111.00 Put Bond Future 0 0 0 0 0.00
18/01/2013 2025 On 07-February-13 110.99 Put Bond Future 0 0 0 0 0.00
18/01/2013 2038 On 07-February-13 Bond Future 113.93 114.3650 113.9327 114.3650 0.00
18/01/2013 2038 On 07-February-13 105.99 Call Bond Future 7943 8 8 8 0.00
18/01/2013 2038 On 07-February-13 106.01 Call Bond Future 7923 8 8 8 0.00
18/01/2013 2038 On 07-February-13 106.00 Call Bond Future 7933 8 8 8 0.00
18/01/2013 2038 On 07-February-13 106.00 Put Bond Future 0 0 0 0 0.00
18/01/2013 2038 On 07-February-13 106.01 Put Bond Future 0 0 0 0 0.00
18/01/2013 2038 On 07-February-13 105.99 Put Bond Future 0 0 0 0 0.00
18/01/2013 2050 On 07-February-13 Bond Future 120.54 119.9149 120.5422 119.9149 122.00
18/01/2013 2050 On 07-February-13 112.99 Call Bond Future 7552 7 8 7 0.00
18/01/2013 2050 On 07-February-13 113.00 Call Bond Future 7542 7 8 7 0.00
18/01/2013 2050 On 07-February-13 113.01 Call Bond Future 7532 7 8 7 0.00
18/01/2013 2050 On 07-February-13 113.01 Put Bond Future 0 0 0 0 0.00
18/01/2013 2050 On 07-February-13 113.00 Put Bond Future 0 0 0 0 0.00
18/01/2013 2050 On 07-February-13 112.99 Put Bond Future 0 0 0 0 0.00
18/01/2013 5701 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/01/2013 5706 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/01/2013 8607 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/01/2013 8608 On 21-December-26 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
18/01/2013 8657 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/01/2013 AlO3 On 09-March-16 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/01/2013 AL7T On 07-February-13 Index Future 490.07 490.5890 490.0690 490.5890 12.00
18/01/2013 AL7T On 02-May-13 Index Future 496.25 496.7720 496.2460 496.7720 0.00
18/01/2013 ALBI On 07-February-13 Index Future 437.34 438.1620 437.3420 438.1620 1,064.00
18/01/2013 ALBI On 02-May-13 Index Future 442.86 443.6850 442.8550 443.6850 0.00
18/01/2013 C023 On 28-February-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/01/2013 C025 On 31-January-25 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/01/2013 C038 On 31-January-38 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/01/2013 C048 On 28-February-48 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/01/2013 C050 On 31-December-50 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/01/2013 C157 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/01/2013 C186 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/01/2013 C189 On 01-April-13 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/01/2013 C197 On 07-December-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/01/2013 C201 On 22-December-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/01/2013 C202 On 07-December-33 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/01/2013 C203 On 15-September-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/01/2013 C204 On 21-December-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/01/2013 C206 On 15-January-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/01/2013 C207 On 15-January-20 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
18/01/2013 C208 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/01/2013 C209 On 31-March-36 Price Contribution 6.25 6.2500 6.2500 6.2500 0.00
18/01/2013 C210 On 31-March-28 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/01/2013 C211 On 31-January-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/01/2013 C212 On 31-January-22 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/01/2013 C213 On 28-February-31 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/01/2013 C214 On 28-February-41 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/01/2013 CES1 On 20-April-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/01/2013 CS23 On 25-January-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/01/2013 CS26 On 02-April-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/01/2013 CS33 On 15-September-33 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
18/01/2013 EL28 On 07-February-13 Bond Future 114.68 114.3743 114.6773 114.3743 0.00
18/01/2013 EL28 On 07-February-13 112.99 Call Bond Future 1687 1 2 1 0.00
18/01/2013 EL28 On 07-February-13 113.01 Call Bond Future 1667 1 2 1 0.00
18/01/2013 EL28 On 07-February-13 113.00 Call Bond Future 1677 1 2 1 0.00
18/01/2013 EL28 On 07-February-13 113.00 Put Bond Future 0 0 0 0 0.00
18/01/2013 EL28 On 07-February-13 113.01 Put Bond Future 0 0 0 0 0.00
18/01/2013 EL28 On 07-February-13 112.99 Put Bond Future 0 0 0 0 0.00
18/01/2013 ES33 On 07-February-13 Bond Future 8.62 92.7473 92.4012 92.7473 303.00
18/01/2013 ES33 On 07-February-13 8.54 Call Bond Future 0 0 0 0 0.00
18/01/2013 ES33 On 07-February-13 8.55 Call Bond Future 0 0 0 0 0.00
18/01/2013 ES33 On 07-February-13 8.56 Call Bond Future 0 0 0 0 0.00
18/01/2013 ES33 On 07-February-13 8.56 Put Bond Future 518 0 1 0 0.00
18/01/2013 ES33 On 07-February-13 8.55 Put Bond Future 606 0 1 0 0.00
18/01/2013 ES33 On 07-February-13 8.54 Put Bond Future 695 0 1 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
18/01/2013 GOVI On 07-February-13 GovVvI 437.32 438.1530 437.3150 438.1530 335.00
18/01/2013 GOVI On 07-February-13 432.99 Call GOV 43250 5 4 5 0.00
18/01/2013 GOVI On 07-February-13 433.00 Call GovI 43150 5 4 5 0.00
18/01/2013 GOVI On 07-February-13 433.01 Call GovI 43050 5 4 5 0.00
18/01/2013 GOVI On 07-February-13 433.01 Put GOV 0 0 0 0 0.00
18/01/2013 GOVI On 07-February-13 433.00 Put GovI 0 0 0 0 0.00
18/01/2013 GOVI On 07-February-13 432.99 Put GovVvI 0 0 0 0 0.00
18/01/2013 GOVI On 02-May-13 GOV 442.83 443.6760 442.8280 443.6760 0.00
18/01/2013 GOVI On 02-May-13 432.99 Call GovI 98380 1 10 11 0.00
18/01/2013 GOVI On 02-May-13 433.00 Call GovI 98280 11 10 11 0.00
18/01/2013 GOVI On 02-May-13 433.01 Call GOV 98180 11 10 11 0.00
18/01/2013 GOVI On 02-May-13 433.01 Put Govl 0 0 0 0 0.00
18/01/2013 GOVI On 02-May-13 433.00 Put GovI 0 0 0 0 0.00
18/01/2013 GOVI On 02-May-13 432.99 Put GOV 0 0 0 0 0.00
18/01/2013 GVIX On 01-January-29 LIVE INDEX 110.00 110.0000 110.0000 110.0000 0.00
18/01/2013 IGOV On 07-February-13 Index Future 200.77 201.0590 200.7740 201.0590 608.00
18/01/2013 IGOV On 02-May-13 Index Future 203.31 203.5930 203.3050 203.5930 0.00
18/01/2013 ILBI On 07-February-13 Index Future 544 .54 544.2050 544.5400 544.2050 183.00
18/01/2013 J157 On 15-September-15 Interest Rate Swap 8.82 0.0200 0.0200 0.0200 0.00
18/01/2013 J186 On 21-December-26 Interest Rate Swap 8.68 0.1077 0.1077 0.1077 0.00
18/01/2013 J201 On 22-December-14 Interest Rate Swap 8.66 0.0514 0.0514 0.0514 0.00
18/01/2013 J203 On 15-September-17 Interest Rate Swap 8.98 0.0847 0.0847 0.0847 0.00
18/01/2013 J204 On 21-December-18 Interest Rate Swap 8.96 0.0958 0.0958 0.0958 0.00
18/01/2013 J207 On 15-January-20 Interest Rate Swap 9.00 0.0691 0.0691 0.0691 0.00
18/01/2013 JBAF On 20-February-13 Jibar Tradeable Future 5.06 94.9500 94.9400 94.9500 0.00
18/01/2013 JBAF On 20-March-13 Jibar Tradeable Future 5.05 94.9500 94.9500 94.9500 1,000.00
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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
18/01/2013 JBAF On 17-April-13 Jibar Tradeable Future 5.01 95.0000 94.9900 95.0000 0.00
18/01/2013 JBAF On 15-May-13 Jibar Tradeable Future 4.99 95.0100 95.0100 95.0100 0.00
18/01/2013 JBAF On 19-June-13 Jibar Tradeable Future 497 95.0400 95.0300 95.0400 500.00
18/01/2013 JBAF On 17-July-13 Jibar Tradeable Future 4.96 95.0500 95.0400 95.0500 0.00
18/01/2013 JBAF On 18-September-13 Jibar Tradeable Future 4.96 95.0500 95.0400 95.0500 2,200.00
18/01/2013 JBAF On 18-December-13 Jibar Tradeable Future 5.02 95.0000 94.9800 95.0000 2,000.00
18/01/2013 JBAF On 19-March-14 Jibar Tradeable Future 5.10 94.9100 94.9000 94.9100 1,500.00
18/01/2013 JBAF On 18-June-14 Jibar Tradeable Future 5.22 94.8000 94.7800 94.8000 800.00
18/01/2013 JBAF On 17-September-14 Jibar Tradeable Future 5.36 94.6600 94.6400 94.6600 0.00
18/01/2013 JBAF On 17-December-14 Jibar Tradeable Future 5.51 94.5100 94.4900 94.5100 0.00
18/01/2013 OTH1 On 02-May-13 Index Future 427.80 427.8020 427.8020 427.8020 0.00
18/01/2013 R023 On 07-February-13 Bond Future 6.72 111.0632 110.9531 111.0632 1,630.00
18/01/2013 R023 On 07-February-13 7.04 Call Bond Future 2374 2 2 2 0.00
18/01/2013 R023 On 07-February-13 7.06 Call Bond Future 2521 3 3 3 0.00
18/01/2013 R023 On 07-February-13 7.05 Call Bond Future 2448 3 2 3 0.00
18/01/2013 R023 On 07-February-13 7.05 Put Bond Future 0 0 0 0 0.00
18/01/2013 R023 On 07-February-13 7.06 Put Bond Future 0 0 0 0 0.00
18/01/2013 R023 On 07-February-13 7.04 Put Bond Future 0 0 0 0 0.00
18/01/2013 R023 On 02-May-13 Bond Future 6.77 108.4959 108.3769 108.4959 2.00
18/01/2013 R023 On 02-May-13 7.04 Call Bond Future 1989 2 2 2 0.00
18/01/2013 R023 On 02-May-13 7.05 Call Bond Future 2061 2 2 2 0.00
18/01/2013 R023 On 02-May-13 7.06 Call Bond Future 2133 2 2 2 0.00
18/01/2013 R023 On 02-May-13 7.06 Put Bond Future 0 0 0 0 0.00
18/01/2013 R023 On 02-May-13 7.05 Put Bond Future 0 0 0 0 0.00
18/01/2013 R023 On 02-May-13 7.04 Put Bond Future 0 0 0 0 0.00
18/01/2013 R023 On 01-August-13 Bond Future 6.82 109.9156 109.8030 109.9156 0.00
18/01/2013 R023 On 01-August-13 7.29 Call Bond Future 3333 3 3 3 0.00
18/01/2013 R023 On 01-August-13 7.31 Call Bond Future 3472 4 3 4 0.00
18/01/2013 R023 On 01-August-13 7.30 Call Bond Future 3403 4 3 4 0.00
18/01/2013 R023 On 01-August-13 7.30 Put Bond Future 0 0 0 0 0.00
18/01/2013 R023 On 01-August-13 7.31 Put Bond Future 0 0 0 0 0.00
18/01/2013 R023 On 01-August-13 7.29 Put 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
18/01/2013 R157 On 07-February-13 Bond Future 5.34 125.0967 125.0421 125.0967 6,033.00
18/01/2013 R157 On 07-February-13 6.28 Call Bond Future 2476 3 3 0.00
18/01/2013 R157 On 07-February-13 6.50 Call Bond Future 3047 3 3 3 0.00
18/01/2013 R157 On 07-February-13 6.70 Call Bond Future 3563 4 4 4 0.00
18/01/2013 R157 On 07-February-13 6.75 Call Bond Future 3692 4 4 4 0.00
18/01/2013 R157 On 07-February-13 6.80 Call Bond Future 3820 4 4 4 0.00
18/01/2013 R157 On 07-February-13 6.80 Put Bond Future 0 0 0 0 0.00
18/01/2013 R157 On 07-February-13 6.75 Put Bond Future 0 0 0 0 0.00
18/01/2013 R157 On 07-February-13 6.70 Put Bond Future 0 0 0 0 0.00
18/01/2013 R157 On 07-February-13 6.50 Put Bond Future 0 0 0 0 0.00
18/01/2013 R157 On 07-February-13 6.28 Put Bond Future 0 0 0 0 0.00
18/01/2013 R157 On 02-May-13 Bond Future 5.35 119.8109 119.7471 119.8109 13,241.00
18/01/2013 R157 On 02-May-13 5.35 Call Bond Future 474 1 0 1 0.00
18/01/2013 R157 On 02-May-13 5.34 Call Bond Future 462 0 0 0 0.00
18/01/2013 R157 On 02-May-13 5.36 Call Bond Future 486 1 0 1 0.00
18/01/2013 R157 On 02-May-13 5.36 Put Bond Future 459 0 0 0 0.00
18/01/2013 R157 On 02-May-13 5.34 Put Bond Future 483 0 0 0 0.00
18/01/2013 R157 On 02-May-13 5.35 Put Bond Future 471 0 0 0 0.00
18/01/2013 R157 On 07-November-13 Bond Future 5.36 116.2741 116.2177 116.2741 0.00
18/01/2013 R157 On 07-November-13 5.60 Call Bond Future 926 1 1 1 0.00
18/01/2013 R157 On 07-November-13 5.61 Call Bond Future 938 1 1 1 0.00
18/01/2013 R157 On 07-November-13 5.59 Call Bond Future 914 1 1 1 0.00
18/01/2013 R157 On 07-November-13 5.59 Put Bond Future 489 0 0 0 0.00
18/01/2013 R157 On 07-November-13 5.61 Put Bond Future 474 0 0 0 0.00
18/01/2013 R157 On 07-November-13 5.60 Put Bond Future 481 0 0 0 0.00
18/01/2013 R186 On 07-February-13 Bond Future 7.23 130.3155 129.8010 130.3155 60,947.00
18/01/2013 R186 On 07-February-13 7.00 Call Bond Future 498 1 0 1 10,300.00
18/01/2013 R186 On 07-February-13 7.25 Call Bond Future 1477 2 1 2 670.00
18/01/2013 R186 On 07-February-13 7.29 Call Bond Future 1701 2 2 2 0.00
18/01/2013 R186 On 07-February-13 8.50 Call Bond Future 12191 13 12 13 0.00
18/01/2013 R186 On 07-February-13 8.55 Call Bond Future 12638 13 13 13 0.00
18/01/2013 R186 On 07-February-13 8.32 Call Bond Future 10563 1 1" 1" 0.00
18/01/2013 R186 On 07-February-13 8.45 Call Bond Future 11742 12 12 12 0.00
18/01/2013 R186 On 07-February-13 8.47 Call Bond Future 11922 12 12 12 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
18/01/2013 R186 On 07-February-13 7.50 Call Bond Future 3149 4 3 4 540.00
18/01/2013 R186 On 07-February-13 8.00 Call Bond Future 7603 8 8 8 0.00
18/01/2013 R186 On 07-February-13 7.75 Call Bond Future 5290 6 5 6 1,000.00
18/01/2013 R186 On 07-February-13 7.75 Put Bond Future 106 0 0 0 0.00
18/01/2013 R186 On 07-February-13 8.00 Put Bond Future 19 0 0 0 150.00
18/01/2013 R186 On 07-February-13 7.50 Put Bond Future 434 0 0 0 0.00
18/01/2013 R186 On 07-February-13 8.47 Put Bond Future 0 0 0 0 0.00
18/01/2013 R186 On 07-February-13 8.45 Put Bond Future 0 0 0 0 0.00
18/01/2013 R186 On 07-February-13 8.32 Put Bond Future 1 0 0 0 2,000.00
18/01/2013 R186 On 07-February-13 8.55 Put Bond Future 0 0 0 0 0.00
18/01/2013 R186 On 07-February-13 8.50 Put Bond Future 0 0 0 0 0.00
18/01/2013 R186 On 07-February-13 7.29 Put Bond Future 113 1 1 1 100.00
18/01/2013 R186 On 07-February-13 7.25 Put Bond Future 1301 1 1 1 0.00
18/01/2013 R186 On 07-February-13 7.00 Put Bond Future 2932 3 3 3 0.00
18/01/2013 R186 On 02-May-13 Bond Future 7.29 131.8946 131.3648 131.8946 3,850.00
18/01/2013 R186 On 02-May-13 7.39 Call Bond Future 3817 4 4 4 0.00
18/01/2013 R186 On 02-May-13 7.40 Call Bond Future 3873 4 4 4 0.00
18/01/2013 R186 On 02-May-13 6.75 Call Bond Future 1225 1 1 1 114.00
18/01/2013 R186 On 02-May-13 7.41 Call Bond Future 3929 4 4 4 0.00
18/01/2013 R186 On 02-May-13 7.41 Put Bond Future 2723 3 3 3 0.00
18/01/2013 R186 On 02-May-13 6.75 Put Bond Future 6864 6 7 6 0.00
18/01/2013 R186 On 02-May-13 7.40 Put Bond Future 2767 3 3 3 0.00
18/01/2013 R186 On 02-May-13 7.39 Put Bond Future 2812 3 3 3 0.00
18/01/2013 R186 On 07-November-13 Bond Future 7.43 130.1354 129.6010 130.1354 0.00
18/01/2013 R186 On 07-November-13 8.75 Call Bond Future 13615 14 14 14 0.00
18/01/2013 R186 On 07-November-13 8.14 Call Bond Future 9702 10 10 10 0.00
18/01/2013 R186 On 07-November-13 8.16 Call Bond Future 9826 10 10 10 0.00
18/01/2013 R186 On 07-November-13 8.15 Call Bond Future 9764 10 10 10 0.00
18/01/2013 R186 On 07-November-13 8.15 Put Bond Future 2990 3 3 3 0.00
18/01/2013 R186 On 07-November-13 8.16 Put Bond Future 2962 3 3 3 0.00
18/01/2013 R186 On 07-November-13 8.14 Put Bond Future 3018 3 3 3 0.00
18/01/2013 R186 On 07-November-13 8.75 Put Bond Future 1616 2 2 2 130.00
18/01/2013 R189 On 07-February-13 Bond Future 217.89 218.0249 217.8921 218.0249 154.00
18/01/2013 R189 On 07-February-13 212.99 Call Bond Future 4902 5 5 5 0.00
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18/01/2013 R189 On 07-February-13 213.00 Call Bond Future 4892 5 5 5 0.00
18/01/2013 R189 On 07-February-13 213.01 Call Bond Future 4882 5 5 5 0.00
18/01/2013 R189 On 07-February-13 213.01 Put Bond Future 0 0 0 0 0.00
18/01/2013 R189 On 07-February-13 213.00 Put Bond Future 0 0 0 0 0.00
18/01/2013 R189 On 07-February-13 212.99 Put Bond Future 0 0 0 0 0.00
18/01/2013 R197 On 07-February-13 Bond Future 287.19 287.6681 287.1884 287.6681 2,633.00
18/01/2013 R197 On 07-February-13 278.99 Call Bond Future 8198 9 8 9 0.00
18/01/2013 R197 On 07-February-13 279.01 Call Bond Future 8178 9 8 9 0.00
18/01/2013 R197 On 07-February-13 279.00 Call Bond Future 8188 9 8 9 0.00
18/01/2013 R197 On 07-February-13 279.00 Put Bond Future 0 0 0 0 0.00
18/01/2013 R197 On 07-February-13 279.01 Put Bond Future 0 0 0 0 0.00
18/01/2013 R197 On 07-February-13 278.99 Put Bond Future 0 0 0 0 0.00
18/01/2013 R197 On 02-May-13 Bond Future 290.81 291.2939 290.8080 291.2939 40.00
18/01/2013 R197 On 02-May-13 282.39 Call Bond Future 8418 9 8 9 0.00
18/01/2013 R197 On 02-May-13 282.40 Call Bond Future 8408 9 8 9 0.00
18/01/2013 R197 On 02-May-13 282.41 Call Bond Future 8398 9 8 9 0.00
18/01/2013 R197 On 02-May-13 282.41 Put Bond Future 0 0 0 0 0.00
18/01/2013 R197 On 02-May-13 282.40 Put Bond Future 0 0 0 0 0.00
18/01/2013 R197 On 02-May-13 282.39 Put Bond Future 0 0 0 0 0.00
18/01/2013 R201 On 07-February-13 Bond Future 5.07 107.7311 107.6928 107.7311 1,540.00
18/01/2013 R201 On 07-February-13 498 Call Bond Future 56 0 0 0 0.00
18/01/2013 R201 On 07-February-13 5.60 Call Bond Future 955 1 1 1 0.00
18/01/2013 R201 On 07-February-13 6.20 Call Bond Future 2030 2 2 2 0.00
18/01/2013 R201 On 07-February-13 6.30 Call Bond Future 2207 2 2 2 0.00
18/01/2013 R201 On 07-February-13 6.25 Call Bond Future 2118 2 2 2 0.00
18/01/2013 R201 On 07-February-13 6.25 Put Bond Future 0 0 0 0 0.00
18/01/2013 R201 On 07-February-13 6.30 Put Bond Future 0 0 0 0 0.00
18/01/2013 R201 On 07-February-13 6.20 Put Bond Future 0 0 0 0 0.00
18/01/2013 R201 On 07-February-13 5.60 Put Bond Future 0 0 0 0 0.00
18/01/2013 R201 On 07-February-13 498 Put Bond Future 226 0 0 0 0.00
18/01/2013 R201 On 02-May-13 Bond Future 5.04 109.0365 108.9902 109.0365 4.00
18/01/2013 R201 On 02-May-13 4.05 Call Bond Future 1 0 0 0 0.00
18/01/2013 R201 On 02-May-13 4.06 Call Bond Future 1 0 0 0 0.00
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18/01/2013 R201 On 02-May-13 4.04 Call Bond Future 1 0 0 0 0.00
18/01/2013 R201 On 02-May-13 4.04 Put Bond Future 1626 2 2 2 0.00
18/01/2013 R201 On 02-May-13 4.06 Put Bond Future 1593 2 2 2 0.00
18/01/2013 R201 On 02-May-13 4.05 Put Bond Future 1610 2 2 2 0.00
18/01/2013 R201 On 07-November-13 Bond Future 4.92 107.5466 107.5072 107.5466 0.00
18/01/2013 R201 On 07-November-13 4.80 Call Bond Future 281 0 0 0 0.00
18/01/2013 R201 On 07-November-13 4.79 Call Bond Future 275 0 0 0 0.00
18/01/2013 R201 On 07-November-13 4.81 Call Bond Future 286 0 0 0 0.00
18/01/2013 R201 On 07-November-13 4.81 Put Bond Future 409 0 0 0 0.00
18/01/2013 R201 On 07-November-13 479 Put Bond Future 421 0 0 0 0.00
18/01/2013 R201 On 07-November-13 4.80 Put Bond Future 415 0 0 0 0.00
18/01/2013 R202 On 07-February-13 Bond Future 218.13 218.7952 218.1299 218.7952 50,656.00
18/01/2013 R202 On 07-February-13 204.99 Call Bond Future 13140 14 13 14 0.00
18/01/2013 R202 On 07-February-13 205.00 Call Bond Future 13130 14 13 14 0.00
18/01/2013 R202 On 07-February-13 205.01 Call Bond Future 13120 14 13 14 0.00
18/01/2013 R202 On 07-February-13 205.01 Put Bond Future 0 0 0 0 0.00
18/01/2013 R202 On 07-February-13 205.00 Put Bond Future 0 0 0 0 0.00
18/01/2013 R202 On 07-February-13 204.99 Put Bond Future 0 0 0 0 0.00
18/01/2013 R202 On 02-May-13 Bond Future 220.88 221.5531 220.8791 221.5531 1.00
18/01/2013 R202 On 02-May-13 211.04 Call Bond Future 9839 11 10 11 0.00
18/01/2013 R202 On 02-May-13 211.06 Call Bond Future 9819 10 10 10 0.00
18/01/2013 R202 On 02-May-13 211.05 Call Bond Future 9829 11 10 11 0.00
18/01/2013 R202 On 02-May-13 211.05 Put Bond Future 0 0 0 0 0.00
18/01/2013 R202 On 02-May-13 211.06 Put Bond Future 0 0 0 0 0.00
18/01/2013 R202 On 02-May-13 211.04 Put Bond Future 0 0 0 0 0.00
18/01/2013 R203 On 07-February-13 Bond Future 5.78 113.2679 113.2267 113.2679 19,398.00
18/01/2013 R203 On 07-February-13 5.54 Call Bond Future 92 0 0 0 10,000.00
18/01/2013 R203 On 07-February-13 6.11 Call Bond Future 1422 1 1 1 12,600.00
18/01/2013 R203 On 07-February-13 6.45 Call Bond Future 2771 3 3 3 0.00
18/01/2013 R203 On 07-February-13 6.94 Call Bond Future 4747 5 5 5 0.00
18/01/2013 R203 On 07-February-13 7.15 Call Bond Future 5581 6 6 6 0.00
18/01/2013 R203 On 07-February-13 6.50 Call Bond Future 2974 3 3 3 0.00
18/01/2013 R203 On 07-February-13 6.65 Call Bond Future 3582 4 4 4 0.00
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18/01/2013 R203 On 07-February-13 6.55 Call Bond Future 3177 3 3 3 0.00
18/01/2013 R203 On 07-February-13 6.55 Put Bond Future 1 0 0 0 0.00
18/01/2013 R203 On 07-February-13 6.65 Put Bond Future 0 0 0 0 30,250.00
18/01/2013 R203 On 07-February-13 6.50 Put Bond Future 1 0 0 0 0.00
18/01/2013 R203 On 07-February-13 7.15 Put Bond Future 0 0 0 0 0.00
18/01/2013 R203 On 07-February-13 6.94 Put Bond Future 0 0 0 0 0.00
18/01/2013 R203 On 07-February-13 6.45 Put Bond Future 2 0 0 0 0.00
18/01/2013 R203 On 07-February-13 6.11 Put Bond Future 52 0 0 0 3,254.00
18/01/2013 R203 On 07-February-13 5.54 Put Bond Future 1119 1 1 1 0.00
18/01/2013 R203 On 02-May-13 Bond Future 5.81 110.4838 110.4343 110.4838 22.00
18/01/2013 R203 On 02-May-13 5.90 Call Bond Future 1145 1 1 1 0.00
18/01/2013 R203 On 02-May-13 5.91 Call Bond Future 1167 1 1 1 0.00
18/01/2013 R203 On 02-May-13 5.89 Call Bond Future 1122 1 1 1 0.00
18/01/2013 R203 On 02-May-13 5.89 Put Bond Future 816 1 1 1 0.00
18/01/2013 R203 On 02-May-13 5.91 Put Bond Future 781 1 1 1 0.00
18/01/2013 R203 On 02-May-13 5.90 Put Bond Future 799 1 1 1 0.00
18/01/2013 R203 On 07-November-13 Bond Future 5.89 109.3398 109.2974 109.3398 0.00
18/01/2013 R203 On 07-November-13 571.00 Call Bond Future 107068 107 107 107 0.00
18/01/2013 R203 On 07-November-13 5.99 Call Bond Future 1711 2 2 2 0.00
18/01/2013 R203 On 07-November-13 6.00 Call Bond Future 1730 2 2 2 0.00
18/01/2013 R203 On 07-November-13 5.71 Call Bond Future 1211 1 1 1 15.00
18/01/2013 R203 On 07-November-13 6.01 Call Bond Future 1750 2 2 2 0.00
18/01/2013 R203 On 07-November-13 6.01 Put Bond Future 1341 1 1 1 0.00
18/01/2013 R203 On 07-November-13 5.71 Put Bond Future 1871 2 2 2 0.00
18/01/2013 R203 On 07-November-13 6.00 Put Bond Future 1357 1 1 1 0.00
18/01/2013 R203 On 07-November-13 599 Put Bond Future 1373 1 1 1 0.00
18/01/2013 R203 On 07-November-13 571.00 Put Bond Future 0 0 0 0 0.00
18/01/2013 R204 On 07-February-13 Bond Future 6.03 110.8086 110.7585 110.8086 16,672.00
18/01/2013 R204 On 07-February-13 7.29 Call Bond Future 6273 6 6 6 0.00
18/01/2013 R204 On 07-February-13 7.45 Call Bond Future 7037 7 7 7 0.00
18/01/2013 R204 On 07-February-13 7.95 Call Bond Future 9379 9 9 9 0.00
18/01/2013 R204 On 07-February-13 8.00 Call Bond Future 9610 10 10 10 0.00
18/01/2013 R204 On 07-February-13 8.05 Call Bond Future 9840 10 10 10 0.00
18/01/2013 R204 On 07-February-13 8.05 Put Bond Future 0 0 0 0 0.00
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18/01/2013 R204 On 07-February-13 8.00 Put Bond Future 0 0 0 0 0.00
18/01/2013 R204 On 07-February-13 7.95 Put Bond Future 0 0 0 0 0.00
18/01/2013 R204 On 07-February-13 7.45 Put Bond Future 0 0 0 0 0.00
18/01/2013 R204 On 07-February-13 7.29 Put Bond Future 0 0 0 0 0.00
18/01/2013 R204 On 02-May-13 Bond Future 6.07 112.1513 112.0929 112.1513 24.00
18/01/2013 R204 On 02-May-13 6.30 Call Bond Future 1967 2 2 2 0.00
18/01/2013 R204 On 02-May-13 6.29 Call Bond Future 1936 2 2 2 0.00
18/01/2013 R204 On 02-May-13 6.31 Call Bond Future 1999 2 2 2 0.00
18/01/2013 R204 On 02-May-13 6.31 Put Bond Future 803 1 1 1 0.00
18/01/2013 R204 On 02-May-13 6.29 Put Bond Future 837 1 1 1 0.00
18/01/2013 R204 On 02-May-13 6.30 Put Bond Future 820 1 1 1 0.00
18/01/2013 R204 On 07-November-13 Bond Future 6.16 111.1293 111.0777 111.1293 0.00
18/01/2013 R204 On 07-November-13 6.30 Call Bond Future 2470 3 2 3 0.00
18/01/2013 R204 On 07-November-13 6.31 Call Bond Future 2496 3 2 3 0.00
18/01/2013 R204 On 07-November-13 6.29 Call Bond Future 2445 2 2 2 0.00
18/01/2013 R204 On 07-November-13 7.00 Call Bond Future 4542 5 5 5 0.00
18/01/2013 R204 On 07-November-13 7.00 Put Bond Future 832 1 1 1 180.00
18/01/2013 R204 On 07-November-13 6.29 Put Bond Future 1875 2 2 2 0.00
18/01/2013 R204 On 07-November-13 6.31 Put Bond Future 1836 2 2 2 0.00
18/01/2013 R204 On 07-November-13 6.30 Put Bond Future 1856 2 2 2 0.00
18/01/2013 R206 On 07-February-13 Bond Future 5.10 102.7299 102.7150 102.7299 1,120.00
18/01/2013 R206 On 07-February-13 4.76 Call Bond Future 0 0 0 0.00
18/01/2013 R206 On 07-February-13 5.00 Call Bond Future 17 0 0 0 0.00
18/01/2013 R206 On 07-February-13 5.95 Call Bond Future 770 1 1 1 0.00
18/01/2013 R206 On 07-February-13 6.00 Call Bond Future 815 1 1 1 0.00
18/01/2013 R206 On 07-February-13 6.05 Call Bond Future 860 1 1 1 0.00
18/01/2013 R206 On 07-February-13 6.05 Put Bond Future 0 0 0 0 0.00
18/01/2013 R206 On 07-February-13 6.00 Put Bond Future 0 0 0 0 0.00
18/01/2013 R206 On 07-February-13 5.95 Put Bond Future 0 0 0 0 0.00
18/01/2013 R206 On 07-February-13 5.00 Put Bond Future 103 0 0 0 0.00
18/01/2013 R206 On 07-February-13 4.76 Put Bond Future 305 0 0 0 0.00
18/01/2013 R206 On 02-May-13 Bond Future 5.05 103.9747 103.9525 103.9747 23.00
18/01/2013 R206 On 02-May-13 3.40 Call Bond Future 0 0 0 0 0.00
18/01/2013 R206 On 02-May-13 3.39 Call Bond Future 0 0 0 0 0.00

Page 12 of 18

2013/01/18, 06:04:08PM



Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
18/01/2013 R206 On 02-May-13 3.41 Call Bond Future 0 0 0 0 0.00
18/01/2013 R206 On 02-May-13 3.41 Put Bond Future 1129 1 1 1 0.00
18/01/2013 R206 On 02-May-13 3.39 Put Bond Future 1143 1 1 1 0.00
18/01/2013 R206 On 02-May-13 3.40 Put Bond Future 1136 1 1 1 0.00
18/01/2013 R206 On 07-November-13 Bond Future 4.25 102.9979 102.9827 102.9979 0.00
18/01/2013 R206 On 07-November-13 4.30 Call Bond Future 53 0 0 0 0.00
18/01/2013 R206 On 07-November-13 4.31 Call Bond Future 54 0 0 0 0.00
18/01/2013 R206 On 07-November-13 429 Call Bond Future 52 0 0 0 0.00
18/01/2013 R206 On 07-November-13 4.29 Put Bond Future 44 0 0 0 0.00
18/01/2013 R206 On 07-November-13 4.31 Put Bond Future 43 0 0 0 0.00
18/01/2013 R206 On 07-November-13 4.30 Put Bond Future 43 0 0 0 0.00
18/01/2013 R207 On 07-February-13 Bond Future 6.26 106.1033 106.0192 106.1033 11,309.00
18/01/2013 R207 On 07-February-13 7.66 Call Bond Future 7639 8 8 8 0.00
18/01/2013 R207 On 07-February-13 7.80 Call Bond Future 8367 8 8 8 0.00
18/01/2013 R207 On 07-February-13 8.20 Call Bond Future 10411 10 10 10 0.00
18/01/2013 R207 On 07-February-13 8.30 Call Bond Future 10914 11 11 11 0.00
18/01/2013 R207 On 07-February-13 8.25 Call Bond Future 10663 11 11 11 0.00
18/01/2013 R207 On 07-February-13 8.25 Put Bond Future 0 0 0 0 0.00
18/01/2013 R207 On 07-February-13 8.30 Put Bond Future 0 0 0 0 0.00
18/01/2013 R207 On 07-February-13 8.20 Put Bond Future 0 0 0 0 0.00
18/01/2013 R207 On 07-February-13 7.80 Put Bond Future 0 0 0 0 0.00
18/01/2013 R207 On 07-February-13 7.66 Put Bond Future 0 0 0 0 0.00
18/01/2013 R207 On 02-May-13 Bond Future 6.31 107.3890 107.2964 107.3890 0.00
18/01/2013 R207 On 02-May-13 6.45 Call Bond Future 2018 2 2 2 0.00
18/01/2013 R207 On 02-May-13 6.46 Call Bond Future 2050 2 2 2 0.00
18/01/2013 R207 On 02-May-13 6.44 Call Bond Future 1986 2 2 2 0.00
18/01/2013 R207 On 02-May-13 6.44 Put Bond Future 1266 1 1 1 0.00
18/01/2013 R207 On 02-May-13 6.46 Put Bond Future 1221 1 1 1 0.00
18/01/2013 R207 On 02-May-13 6.45 Put Bond Future 1243 1 1 1 0.00
18/01/2013 R207 On 07-November-13 Bond Future 6.42 106.6326 106.5455 106.6326 0.00
18/01/2013 R207 On 07-November-13 6.70 Call Bond Future 3462 4 3 4 0.00
18/01/2013 R207 On 07-November-13 6.69 Call Bond Future 3432 3 3 3 0.00
18/01/2013 R207 On 07-November-13 6.71 Call Bond Future 3493 4 3 4 0.00
18/01/2013 R207 On 07-November-13 6.71 Put Bond Future 1991 2 2 2 0.00
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18/01/2013 R207 On 07-November-13 6.69 Put Bond Future 2032 2 2 0.00
18/01/2013 R207 On 07-November-13 6.70 Put Bond Future 2011 2 2 0.00
18/01/2013 R208 On 07-February-13 Bond Future 6.39 104.8768 104.7514 104.8768 19,911.00
18/01/2013 R208 On 07-February-13 6.00 Call Bond Future 80 0 0 0 12,250.00
18/01/2013 R208 On 07-February-13 7.78 Call Bond Future 8381 9 8 9 0.00
18/01/2013 R208 On 07-February-13 7.85 Call Bond Future 8780 9 9 9 0.00
18/01/2013 R208 On 07-February-13 8.83 Call Bond Future 14149 14 14 14 0.00
18/01/2013 R208 On 07-February-13 7.95 Call Bond Future 9346 9 9 9 0.00
18/01/2013 R208 On 07-February-13 8.00 Call Bond Future 9627 10 10 10 0.00
18/01/2013 R208 On 07-February-13 8.05 Call Bond Future 9908 10 10 10 0.00
18/01/2013 R208 On 07-February-13 8.05 Put Bond Future 0 0 0 0 0.00
18/01/2013 R208 On 07-February-13 8.00 Put Bond Future 0 0 0 0 0.00
18/01/2013 R208 On 07-February-13 7.95 Put Bond Future 0 0 0 0 0.00
18/01/2013 R208 On 07-February-13 8.83 Put Bond Future 0 0 0 0 0.00
18/01/2013 R208 On 07-February-13 7.85 Put Bond Future 0 0 0 0 0.00
18/01/2013 R208 On 07-February-13 7.78 Put Bond Future 0 0 0 0 0.00
18/01/2013 R208 On 07-February-13 6.00 Put Bond Future 2592 2 3 2 0.00
18/01/2013 R208 On 02-May-13 Bond Future 6.43 102.7545 102.6205 102.7545 47.00
18/01/2013 R208 On 02-May-13 6.66 Call Bond Future 2565 3 3 3 0.00
18/01/2013 R208 On 02-May-13 6.65 Call Bond Future 2527 3 3 3 0.00
18/01/2013 R208 On 02-May-13 6.64 Call Bond Future 2489 3 2 3 0.00
18/01/2013 R208 On 02-May-13 6.64 Put Bond Future 1210 1 1 1 0.00
18/01/2013 R208 On 02-May-13 6.65 Put Bond Future 1187 1 1 1 0.00
18/01/2013 R208 On 02-May-13 6.66 Put Bond Future 1164 1 1 1 0.00
18/01/2013 R208 On 07-November-13 Bond Future 6.53 102.1632 102.0334 102.1632 0.00
18/01/2013 R208 On 07-November-13 6.81 Call Bond Future 3923 4 4 0.00
18/01/2013 R208 On 07-November-13 7.50 Call Bond Future 6562 7 7 7 0.00
18/01/2013 R208 On 07-November-13 6.80 Call Bond Future 3889 4 4 4 0.00
18/01/2013 R208 On 07-November-13 6.79 Call Bond Future 3856 4 4 4 0.00
18/01/2013 R208 On 07-November-13 6.79 Put Bond Future 2380 2 2 2 0.00
18/01/2013 R208 On 07-November-13 6.80 Put Bond Future 2357 2 2 2 0.00
18/01/2013 R208 On 07-November-13 7.50 Put Bond Future 1122 1 1 1 230.00
18/01/2013 R208 On 07-November-13 6.81 Put Bond Future 2333 2 2 2 0.00
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18/01/2013 R209 On 07-February-13 Bond Future 8.01 84.2305 83.8752 84.2305 8,087.00
18/01/2013 R209 On 07-February-13 8.63 Call Bond Future 5285 6 5 6 0.00
18/01/2013 R209 On 07-February-13 8.83 Call Bond Future 6838 7 7 7 0.00
18/01/2013 R209 On 07-February-13 8.95 Call Bond Future 7760 8 8 8 0.00
18/01/2013 R209 On 07-February-13 9.10 Call Bond Future 8892 9 9 9 0.00
18/01/2013 R209 On 07-February-13 9.00 Call Bond Future 8140 8 8 8 0.00
18/01/2013 R209 On 07-February-13 9.05 Call Bond Future 8517 9 9 9 0.00
18/01/2013 R209 On 07-February-13 9.06 Call Bond Future 8592 9 9 9 0.00
18/01/2013 R209 On 07-February-13 9.06 Put Bond Future 1 0 0 0 0.00
18/01/2013 R209 On 07-February-13 9.05 Put Bond Future 1 0 0 0 0.00
18/01/2013 R209 On 07-February-13 9.00 Put Bond Future 2 0 0 0 0.00
18/01/2013 R209 On 07-February-13 9.10 Put Bond Future 1 0 0 0 0.00
18/01/2013 R209 On 07-February-13 8.95 Put Bond Future 4 0 0 0 0.00
18/01/2013 R209 On 07-February-13 8.83 Put Bond Future 10 0 0 0 14,000.00
18/01/2013 R209 On 07-February-13 8.63 Put Bond Future 44 0 0 0 11,000.00
18/01/2013 R209 On 02-May-13 Bond Future 8.07 82.1094 81.7441 82.1094 33.00
18/01/2013 R209 On 02-May-13 8.01 Call Bond Future 2678 3 3 3 0.00
18/01/2013 R209 On 02-May-13 8.00 Call Bond Future 2636 3 3 3 0.00
18/01/2013 R209 On 02-May-13 7.99 Call Bond Future 2596 3 3 3 0.00
18/01/2013 R209 On 02-May-13 7.99 Put Bond Future 3318 3 3 3 0.00
18/01/2013 R209 On 02-May-13 8.00 Put Bond Future 3269 3 3 3 0.00
18/01/2013 R209 On 02-May-13 8.01 Put Bond Future 3221 3 3 3 0.00
18/01/2013 R209 On 07-November-13 Bond Future 8.21 81.2061 80.8370 81.2061 0.00
18/01/2013 R209 On 07-November-13 8.81 Call Bond Future 8391 9 8 9 0.00
18/01/2013 R209 On 07-November-13 9.50 Call Bond Future 11904 12 12 12 0.00
18/01/2013 R209 On 07-November-13 8.80 Call Bond Future 8342 9 8 9 0.00
18/01/2013 R209 On 07-November-13 8.79 Call Bond Future 8293 9 8 9 0.00
18/01/2013 R209 On 07-November-13 8.79 Put Bond Future 3500 3 3 3 0.00
18/01/2013 R209 On 07-November-13 8.80 Put Bond Future 3471 3 3 3 0.00
18/01/2013 R209 On 07-November-13 9.50 Put Bond Future 1867 2 2 2 180.00
18/01/2013 R209 On 07-November-13 8.81 Put Bond Future 3442 3 3 3 0.00
18/01/2013 R210 On 07-February-13 Bond Future 166.65 166.6377 166.6535 166.6377 1,237.00
18/01/2013 R210 On 07-February-13 156.99 Call Bond Future 9664 10 10 10 0.00
18/01/2013 R210 On 07-February-13 157.00 Call Bond Future 9654 10 10 10 0.00
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18/01/2013 R210 On 07-February-13 157.01 Call Bond Future 9644 10 10 10 0.00
18/01/2013 R210 On 07-February-13 157.01 Put Bond Future 0 0 0 0 0.00
18/01/2013 R210 On 07-February-13 157.00 Put Bond Future 0 0 0 0 0.00
18/01/2013 R210 On 07-February-13 156.99 Put Bond Future 0 0 0 0 0.00
18/01/2013 R210 On 02-May-13 Bond Future 166.90 166.8808 166.8969 166.8808 7.00
18/01/2013 R210 On 02-May-13 161.14 Call Bond Future 5757 6 6 6 0.00
18/01/2013 R210 On 02-May-13 161.16 Call Bond Future 5737 6 6 6 0.00
18/01/2013 R210 On 02-May-13 161.15 Call Bond Future 5747 6 6 6 0.00
18/01/2013 R210 On 02-May-13 161.15 Put Bond Future 0 0 0 0 0.00
18/01/2013 R210 On 02-May-13 161.16 Put Bond Future 0 0 0 0 0.00
18/01/2013 R210 On 02-May-13 161.14 Put Bond Future 0 0 0 0 0.00
18/01/2013 R211 On 07-February-13 Bond Future 126.18 126.3636 126.1752 126.3636 522.00
18/01/2013 R211 On 07-February-13 122.99 Call Bond Future 3185 3 3 3 0.00
18/01/2013 R211 On 07-February-13 123.00 Call Bond Future 3175 3 3 3 0.00
18/01/2013 R211 On 07-February-13 123.01 Call Bond Future 3165 3 3 3 0.00
18/01/2013 R211 On 07-February-13 123.01 Put Bond Future 0 0 0 0 0.00
18/01/2013 R211 On 07-February-13 123.00 Put Bond Future 0 0 0 0 0.00
18/01/2013 R211 On 07-February-13 122.99 Put Bond Future 0 0 0 0 0.00
18/01/2013 R211 On 02-May-13 Bond Future 127.77 127.9563 127.7655 127.9563 7.00
18/01/2013 R211 On 02-May-13 125.69 Call Bond Future 2076 2 2 2 0.00
18/01/2013 R211 On 02-May-13 125.71 Call Bond Future 2056 2 2 2 0.00
18/01/2013 R211 On 02-May-13 125.70 Call Bond Future 2066 2 2 2 0.00
18/01/2013 R211 On 02-May-13 125.70 Put Bond Future 0 0 0 0 0.00
18/01/2013 R211 On 02-May-13 125.71 Put Bond Future 0 0 0 0 0.00
18/01/2013 R211 On 02-May-13 125.69 Put Bond Future 0 0 0 0 0.00
18/01/2013 R212 On 07-February-13 Bond Future 133.15 133.1393 133.1499 133.1393 10,659.00
18/01/2013 R212 On 07-February-13 128.99 Call Bond Future 4160 4 4 4 0.00
18/01/2013 R212 On 07-February-13 129.00 Call Bond Future 4150 4 4 4 0.00
18/01/2013 R212 On 07-February-13 129.01 Call Bond Future 4140 4 4 4 0.00
18/01/2013 R212 On 07-February-13 129.01 Put Bond Future 0 0 0 0 0.00
18/01/2013 R212 On 07-February-13 129.00 Put Bond Future 0 0 0 0 0.00
18/01/2013 R212 On 07-February-13 128.99 Put Bond Future 0 0 0 0 0.00
18/01/2013 R212 On 02-May-13 Bond Future 134.83 134.8175 134.8281 134.8175 2,511.00
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18/01/2013 R212 On 02-May-13 131.09 Call Bond Future 3738 4 4 4 0.00
18/01/2013 R212 On 02-May-13 131.11 Call Bond Future 3718 4 4 4 0.00
18/01/2013 R212 On 02-May-13 131.10 Call Bond Future 3728 4 4 4 0.00
18/01/2013 R212 On 02-May-13 131.10 Put Bond Future 0 0 0 0 0.00
18/01/2013 R212 On 02-May-13 131.11 Put Bond Future 0 0 0 0 0.00
18/01/2013 R212 On 02-May-13 131.09 Put Bond Future 0 0 0 0 0.00
18/01/2013 R213 On 07-February-13 Bond Future 7.76 96.1959 95.8346 96.1959 10,414.00
18/01/2013 R213 On 07-February-13 8.90 Call Bond Future 9564 10 10 10 0.00
18/01/2013 R213 On 07-February-13 8.95 Call Bond Future 9951 10 10 10 0.00
18/01/2013 R213 On 07-February-13 9.05 Call Bond Future 10716 11 11 11 0.00
18/01/2013 R213 On 07-February-13 9.00 Call Bond Future 10335 11 10 11 0.00
18/01/2013 R213 On 07-February-13 9.00 Put Bond Future 1 0 0 0 0.00
18/01/2013 R213 On 07-February-13 9.05 Put Bond Future 0 0 0 0 0.00
18/01/2013 R213 On 07-February-13 8.95 Put Bond Future 1 0 0 0 0.00
18/01/2013 R213 On 07-February-13 8.90 Put Bond Future 2 0 0 0 0.00
18/01/2013 R213 On 02-May-13 Bond Future 7.82 93.8272 93.4549 93.8272 5.00
18/01/2013 R213 On 02-May-13 7.86 Call Bond Future 3374 4 3 4 0.00
18/01/2013 R213 On 02-May-13 7.84 Call Bond Future 3283 3 3 3 0.00
18/01/2013 R213 On 02-May-13 7.85 Call Bond Future 3328 4 3 4 0.00
18/01/2013 R213 On 02-May-13 7.85 Put Bond Future 3070 3 3 3 0.00
18/01/2013 R213 On 02-May-13 7.84 Put Bond Future 3114 3 3 3 0.00
18/01/2013 R213 On 02-May-13 7.86 Put Bond Future 3026 3 3 3 0.00
18/01/2013 R213 On 07-November-13 Bond Future 7.96 92.8513 92.4759 92.8513 0.00
18/01/2013 R213 On 07-November-13 8.61 Call Bond Future 8705 9 9 9 0.00
18/01/2013 R213 On 07-November-13 8.60 Call Bond Future 8653 9 9 9 0.00
18/01/2013 R213 On 07-November-13 8.59 Call Bond Future 8602 9 9 9 0.00
18/01/2013 R213 On 07-November-13 8.59 Put Bond Future 3331 3 3 3 0.00
18/01/2013 R213 On 07-November-13 8.60 Put Bond Future 3302 3 3 3 0.00
18/01/2013 R213 On 07-November-13 8.61 Put Bond Future 3274 3 3 3 0.00
18/01/2013 R214 On 07-February-13 Bond Future 8.05 86.2013 85.8238 86.2013 1,714.00
18/01/2013 R214 On 07-February-13 8.59 Call Bond Future 5000 5 5 5 0.00
18/01/2013 R214 On 07-February-13 8.60 Call Bond Future 5080 5 5 5 0.00
18/01/2013 R214 On 07-February-13 8.61 Call Bond Future 5160 6 5 6 0.00
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18/01/2013 R214 On 07-February-13 8.61 Put Bond Future 92 0 0 0.00

18/01/2013 R214 On 07-February-13 8.60 Put Bond Future 97 0 0 0.00

18/01/2013 R214 On 07-February-13 8.59 Put Bond Future 103 0 0 0.00
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