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Derivatives Weekly Statistics Report

JSE JOHANNESBURG STOCK EXCHANGE
Interest Rates & Currency Derivatives

From: 08/01/2014 To: 08/01/2014

Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
08/01/2014 0106 On 22-December-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2014 0357 On 15-September-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2014 0403 On 21-December-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2014 0457 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2014 0703 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2014 0757 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2014 0804 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2014 0807 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2014 0857 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2014 0904 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2014 0908 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2014 0957 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2014 0986 On 31-March-36 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
08/01/2014 1386 On 28-February-31 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2014 1409 On 28-February-41 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2014 2025 On 06-February-14 Bond Future 110.37 110.3677 110.3724 110.3677 0.00
08/01/2014 2025 On 06-February-14 110.99 Call Bond Future 0 0 0 0 0.00
08/01/2014 2025 On 06-February-14 111.00 Call Bond Future 0 0 0 0 0.00
08/01/2014 2025 On 06-February-14 111.01 Call Bond Future 0 0 0 0 0.00
08/01/2014 2025 On 06-February-14 111.00 Put Bond Future 628 1 1 1 0.00
08/01/2014 2025 On 06-February-14 110.99 Put Bond Future 618 1 1 1 0.00
08/01/2014 2025 On 06-February-14 111.01 Put Bond Future 638 1 1 1 0.00
08/01/2014 2037 On 06-February-14 Bond Future 9.18 94.1995 93.8178 94.1995 2,022.00
08/01/2014 2037 On 06-February-14 9.39 Call Bond Future 1892 2 2 2 0.00
08/01/2014 2037 On 06-February-14 9.38 Call Bond Future 1804 2 2 2 0.00
08/01/2014 2037 On 06-February-14 9.37 Call Bond Future 1717 2 2 2 0.00
08/01/2014 2037 On 06-February-14 9.38 Put Bond Future 0 0 0 0 0.00
08/01/2014 2037 On 06-February-14 9.39 Put Bond Future 0 0 0 0 0.00
08/01/2014 2037 On 06-February-14 9.37 Put Bond Future 0 0 0 0 0.00
08/01/2014 2037 On 08-May-14 Bond Future 9.28 95.4387 95.0519 95.4387 0.00
08/01/2014 2037 On 08-May-14 9.39 Call Bond Future 981 1 1 1 0.00
08/01/2014 2037 On 08-May-14 9.37 Call Bond Future 806 1 1 1 0.00
08/01/2014 2037 On 08-May-14 9.38 Call Bond Future 893 1 1 1 0.00
08/01/2014 2037 On 08-May-14 9.38 Put Bond Future 0 0 0 0.00
08/01/2014 2037 On 08-May-14 9.39 Put Bond Future 0 0 0 0 0.00
08/01/2014 2037 On 08-May-14 9.37 Put Bond Future 0 0 0 0 0.00
08/01/2014 2037 On 07-August-14 Bond Future 9.38 92.4722 92.0786 92.4722 0.00
08/01/2014 2037 On 07-August-14 9.04 Call Bond Future 0 0 0 0 0.00
08/01/2014 2037 On 07-August-14 9.06 Call Bond Future 0 0 0 0 0.00
08/01/2014 2037 On 07-August-14 9.05 Call Bond Future 0 0 0 0 0.00
08/01/2014 2037 On 07-August-14 9.04 Put Bond Future 3039 3 3 3 0.00
08/01/2014 2037 On 07-August-14 9.05 Put Bond Future 2947 3 3 3 0.00
08/01/2014 2037 On 07-August-14 9.06 Put Bond Future 2856 2 3 2 0.00
08/01/2014 2038 On 06-February-14 Bond Future 107.73 107.7247 107.7332 107.7247 24.00
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08/01/2014 2038 On 06-February-14 107.01 Call Bond Future 723 1 1 1 0.00
08/01/2014 2038 On 06-February-14 107.00 Call Bond Future 733 1 1 1 0.00
08/01/2014 2038 On 06-February-14 106.99 Call Bond Future 743 1 1 1 0.00
08/01/2014 2038 On 06-February-14 107.00 Put Bond Future 0 0 0 0 0.00
08/01/2014 2038 On 06-February-14 107.01 Put Bond Future 0 0 0 0.00
08/01/2014 2038 On 06-February-14 106.99 Put Bond Future 0 0 0 0.00
08/01/2014 2050 On 06-February-14 Bond Future 113.69 113.6820 113.6917 113.6820 472.00
08/01/2014 2050 On 06-February-14 110.00 Call Bond Future 3692 4 4 4 0.00
08/01/2014 2050 On 06-February-14 110.01 Call Bond Future 3682 4 4 4 0.00
08/01/2014 2050 On 06-February-14 109.99 Call Bond Future 3702 4 4 4 0.00
08/01/2014 2050 On 06-February-14 110.00 Put Bond Future 0 0 0 0 0.00
08/01/2014 2050 On 06-February-14 109.99 Put Bond Future 0 0 0 0 0.00
08/01/2014 2050 On 06-February-14 110.01 Put Bond Future 0 0 0 0 0.00
08/01/2014 5701 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2014 5706 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2014 8607 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2014 8608 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2014 8657 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2014 Al03 On 09-March-16 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2014 AL37 On 06-February-14 Index Future 413.06 413.8410 413.0640 413.8410 0.00
08/01/2014 AL37 On 08-May-14 Index Future 418.50 419.2850 418.4980 419.2850 0.00
08/01/2014 AL7T On 06-February-14 Index Future 487.16 488.3940 487.1630 488.3940 1.00
08/01/2014 AL7T On 08-May-14 Index Future 493.57 494.8190 493.5720 494.8190 0.00
08/01/2014 ALBI On 06-February-14 Index Future 438.33 439.4950 438.3250 439.4950 803.00
08/01/2014 ALBI On 08-May-14 Index Future 444.09 445.2770 444.0910 445.2770 35.00
08/01/2014 ALBI On 07-August-14 Index Future 450.09 451.2990 450.0910 451.2990 0.00
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08/01/2014 C023 On 28-February-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2014 C025 On 31-January-25 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2014 C038 On 31-January-38 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2014 C048 On 28-February-48 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2014 C050 On 31-December-50 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2014 C157 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2014 C186 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2014 C197 On 07-December-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2014 C201 On 22-December-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2014 C202 On 07-December-33 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2014 C203 On 15-September-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2014 C204 On 21-December-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2014 C206 On 15-January-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2014 C207 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2014 C208 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2014 C209 On 31-March-36 Price Contribution 6.25 6.2500 6.2500 6.2500 0.00
08/01/2014 C210 On 31-March-28 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2014 C211 On 31-January-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2014 C212 On 31-January-22 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2014 C213 On 28-February-31 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
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08/01/2014 C214 On 28-February-41 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2014 CES1 On 20-April-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2014 CS23 On 25-January-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2014 CS26 On 02-April-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2014 CS33 On 15-September-33 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
08/01/2014 EL28 On 06-February-14 Bond Future 114.32 114.3151 114.3246 114.3151 0.00
08/01/2014 EL28 On 06-February-14 110.99 Call Bond Future 3335 3 3 3 0.00
08/01/2014 EL28 On 06-February-14 111.01 Call Bond Future 3315 3 3 3 0.00
08/01/2014 EL28 On 06-February-14 111.00 Call Bond Future 3325 3 3 3 0.00
08/01/2014 EL28 On 06-February-14 110.99 Put Bond Future 0 0 0 0 0.00
08/01/2014 EL28 On 06-February-14 111.01 Put Bond Future 0 0 0 0 0.00
08/01/2014 EL28 On 06-February-14 111.00 Put Bond Future 0 0 0 0 0.00
08/01/2014 ES33 On 06-February-14 Bond Future 9.74 83.8810 83.6132 83.8810 6,292.00
08/01/2014 ES33 On 06-February-14 9.54 Call Bond Future 0 0 0 0 0.00
08/01/2014 ES33 On 06-February-14 9.55 Call Bond Future 0 0 0 0 0.00
08/01/2014 ES33 On 06-February-14 9.56 Call Bond Future 0 0 0 0 0.00
08/01/2014 ES33 On 06-February-14 9.55 Put Bond Future 1447 1 1 1 0.00
08/01/2014 ES33 On 06-February-14 9.56 Put Bond Future 1372 1 1 1 0.00
08/01/2014 ES33 On 06-February-14 9.54 Put Bond Future 1523 1 2 1 0.00
08/01/2014 ES33 On 08-May-14 Bond Future 9.87 81.2024 80.9311 81.2024 0.00
08/01/2014 ES33 On 08-May-14 9.54 Call Bond Future 0 0 0 0 0.00
08/01/2014 ES33 On 08-May-14 9.55 Call Bond Future 0 0 0 0 0.00
08/01/2014 ES33 On 08-May-14 9.56 Call Bond Future 0 0 0 0 0.00
08/01/2014 ES33 On 08-May-14 9.55 Put Bond Future 2320 2 2 2 0.00
08/01/2014 ES33 On 08-May-14 9.56 Put Bond Future 2245 2 2 2 0.00
08/01/2014 ES33 On 08-May-14 9.54 Put Bond Future 2395 2 2 2 0.00
08/01/2014 GOVI On 06-February-14 GovI 437.76 438.8650 437.7640 438.8650 479.00
08/01/2014 GOVI On 06-February-14 439.99 Call GOV 0 0 0 0 0.00
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08/01/2014 GOVI On 06-February-14 440.01 Call GovI 0 0 0 0 0.00
08/01/2014 GOVI On 06-February-14 440.00 Call GovI 0 0 0 0 0.00
08/01/2014 GOVI On 06-February-14 439.99 Put Govi 22260 1 2 1 0.00
08/01/2014 GOVI On 06-February-14 440.01 Put GovI 22460 1 2 1 0.00
08/01/2014 GOVI On 06-February-14 440.00 Put GovI 22360 1 2 1 0.00
08/01/2014 GOVI On 08-May-14 Govi 443.52 444.6380 443.5230 444.6380 0.00
08/01/2014 GOVI On 08-May-14 442.01 Call GovI 15130 3 2 3 0.00
08/01/2014 GOVI On 08-May-14 442.00 Call GovI 15230 3 2 3 0.00
08/01/2014 GOVI On 08-May-14 44199 Call GoviI 15330 3 2 3 0.00
08/01/2014 GOVI On 08-May-14 442.00 Put GovI 0 0 0 0 0.00
08/01/2014 GOVI On 08-May-14 442.01 Put GovI 0 0 0 0 0.00
08/01/2014 GOVI On 08-May-14 441.99 Put Govi 0 0 0 0 0.00
08/01/2014 GOVI On 07-August-14 GovI 449.51 450.6510 449.5140 450.6510 0.00
08/01/2014 GOVI On 07-August-14 459.99 Call GovI 0 0 0 0 0.00
08/01/2014 GOVI On 07-August-14 460.00 Call Govi 0 0 0 0 0.00
08/01/2014 GOVI On 07-August-14 460.01 Call GovI 0 0 0 0 0.00
08/01/2014 GOVI On 07-August-14 459.99 Put GovI 104760 9 10 9 0.00
08/01/2014 GOVI On 07-August-14 460.01 Put Govi 104960 9 10 9 0.00
08/01/2014 GOVI On 07-August-14 460.00 Put GovI 104860 9 10 9 0.00
08/01/2014 GVIX On 01-January-29 LIVE INDEX 110.00 110.0000 110.0000 110.0000 0.00
08/01/2014 IGOV On 06-February-14 Index Future 202.12 202.1220 202.1150 202.1220 1,333.00
08/01/2014 IGOV On 08-May-14 Index Future 204.80 204.8060 204.7990 204.8060 7.00
08/01/2014 ILBI On 06-February-14 Index Future 544.76 544.8270 544.7620 544.8270 190.00
08/01/2014 J157 On 15-September-15 Interest Rate Swap 8.82 0.0200 0.0200 0.0200 0.00
08/01/2014 J186 On 21-December-26 Interest Rate Swap 8.68 0.1077 0.1077 0.1077 0.00
08/01/2014 J201 On 22-December-14 Interest Rate Swap 8.66 0.0514 0.0514 0.0514 0.00
08/01/2014 J203 On 15-September-17 Interest Rate Swap 8.98 0.0847 0.0847 0.0847 0.00
08/01/2014 J204 On 21-December-18 Interest Rate Swap 8.96 0.0958 0.0958 0.0958 0.00
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08/01/2014 J207 On 15-January-20 Interest Rate Swap 9.00 0.0691 0.0691 0.0691 0.00
08/01/2014 JBAF On 15-January-14 Jibar Tradeable Future 5.25 94.7700 94.7500 94.7700 1,000.00
08/01/2014 JBAF On 19-February-14 Jibar Tradeable Future 5.28 94.7400 94.7200 94.7400 0.00
08/01/2014 JBAF On 19-March-14 Jibar Tradeable Future 5.35 94.6700 94.6500 94.6700 0.00
08/01/2014 JBAF On 16-April-14 Jibar Tradeable Future 5.42 94.6000 94.5800 94.6000 0.00
08/01/2014 JBAF On 21-May-14 Jibar Tradeable Future 5.53 94.4900 94.4700 94.4900 2,000.00
08/01/2014 JBAF On 18-June-14 Jibar Tradeable Future 5.63 94.3900 94.3700 94.3900 1,000.00
08/01/2014 JBAF On 17-September-14 Jibar Tradeable Future 5.94 94.0800 94.0600 94.0800 1,000.00
08/01/2014 JBAF On 17-December-14 Jibar Tradeable Future 6.26 93.7600 93.7400 93.7600 0.00
08/01/2014 JBAF On 18-March-15 Jibar Tradeable Future 6.57 93.4500 93.4300 93.4500 150.00
08/01/2014 JBAF On 17-June-15 Jibar Tradeable Future 6.87 93.1500 93.1300 93.1500 3,200.00
08/01/2014 JBAF On 16-September-15 Jibar Tradeable Future 717 92.8500 92.8300 92.8500 0.00
08/01/2014 JBAF On 15-December-15 Jibar Tradeable Future 7.47 92.5500 92.5300 92.5500 0.00
08/01/2014 R023 On 06-February-14 Bond Future 7.97 102.3445 102.0788 102.3445 11,268.00
08/01/2014 R023 On 06-February-14 7.84 Call Bond Future 0 0 0 0 0.00
08/01/2014 R023 On 06-February-14 7.85 Call Bond Future 0 0 0 0.00
08/01/2014 R023 On 06-February-14 7.86 Call Bond Future 0 0 0 0.00
08/01/2014 R023 On 06-February-14 7.85 Put Bond Future 787 1 1 1 0.00
08/01/2014 R023 On 06-February-14 7.86 Put Bond Future 723 0 1 0 0.00
08/01/2014 R023 On 06-February-14 7.84 Put Bond Future 850 1 1 1 0.00
08/01/2014 R023 On 08-May-14 Bond Future 8.08 99.7744 99.5052 99.7744 0.00
08/01/2014 R023 On 08-May-14 7.60 Call Bond Future 0 0 0 0 0.00
08/01/2014 R023 On 08-May-14 7.61 Call Bond Future 0 0 0 0 0.00
08/01/2014 R023 On 08-May-14 7.59 Call Bond Future 0 0 0 0 0.00
08/01/2014 R023 On 08-May-14 7.61 Put Bond Future 2922 3 3 3 0.00
08/01/2014 R023 On 08-May-14 7.60 Put Bond Future 2986 3 3 3 0.00
08/01/2014 R023 On 08-May-14 7.59 Put Bond Future 3049 3 3 3 0.00
08/01/2014 R157 On 06-February-14 Bond Future 6.27 116.3940 116.3184 116.3940 32,191.00
08/01/2014 R157 On 06-February-14 5.64 Call Bond Future 27 0 0 0 0.00
08/01/2014 R157 On 06-February-14 5.66 Call Bond Future 29 0 0 0 0.00
08/01/2014 R157 On 06-February-14 5.65 Call Bond Future 28 0 0 0 0.00
08/01/2014 R157 On 06-February-14 5.65 Put Bond Future 1020 1 1 1 0.00
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08/01/2014 R157 On 06-February-14 5.64 Put Bond Future 1035 1 1 1 0.00
08/01/2014 R157 On 06-February-14 5.66 Put Bond Future 1005 1 1 1 0.00
08/01/2014 R157 On 08-May-14 Bond Future 6.46 111.1176 111.0410 111.1176 0.00
08/01/2014 R157 On 08-May-14 5.21 Call Bond Future 70 0 0 0 0.00
08/01/2014 R157 On 08-May-14 5.20 Call Bond Future 69 0 0 0 0.00
08/01/2014 R157 On 08-May-14 5.19 Call Bond Future 67 0 0 0 0.00
08/01/2014 R157 On 08-May-14 5.20 Put Bond Future 1781 2 2 2 0.00
08/01/2014 R157 On 08-May-14 5.21 Put Bond Future 1769 2 2 2 0.00
08/01/2014 R157 On 08-May-14 5.19 Put Bond Future 1794 2 2 2 0.00
08/01/2014 R157 On 07-August-14 Bond Future 6.69 112.6211 112.5415 112.6211 0.00
08/01/2014 R157 On 07-August-14 6.74 Call Bond Future 670 1 1 1 0.00
08/01/2014 R157 On 07-August-14 6.75 Call Bond Future 676 1 1 1 0.00
08/01/2014 R157 On 07-August-14 6.76 Call Bond Future 681 1 1 1 0.00
08/01/2014 R157 On 07-August-14 6.74 Put Bond Future 620 1 1 1 0.00
08/01/2014 R157 On 07-August-14 6.75 Put Bond Future 615 1 1 1 0.00
08/01/2014 R157 On 07-August-14 6.76 Put Bond Future 610 1 1 1 0.00
08/01/2014 R157 On 06-November-14 Bond Future 7.03 107.3875 107.3080 107.3875 0.00
08/01/2014 R157 On 06-November-14 6.20 Call Bond Future 350 0 0 0 0.00
08/01/2014 R157 On 06-November-14 6.19 Call Bond Future 347 0 0 0 0.00
08/01/2014 R157 On 06-November-14 6.21 Call Bond Future 353 0 0 0 0.00
08/01/2014 R157 On 06-November-14 6.21 Put Bond Future 1044 1 1 1 0.00
08/01/2014 R157 On 06-November-14 6.19 Put Bond Future 1055 1 1 1 0.00
08/01/2014 R157 On 06-November-14 6.20 Put Bond Future 1050 1 1 1 0.00
08/01/2014 R186 On 06-February-14 Bond Future 8.27 119.2460 118.9189 119.2460 61,546.00
08/01/2014 R186 On 06-February-14 7.75 Call Bond Future 364 0 0 0 0.00
08/01/2014 R186 On 06-February-14 8.75 Call Bond Future 4553 5 5 5 0.00
08/01/2014 R186 On 06-February-14 7.74 Call Bond Future 350 0 0 0 0.00
08/01/2014 R186 On 06-February-14 7.76 Call Bond Future 379 0 0 0 0.00
08/01/2014 R186 On 06-February-14 7.75 Put Bond Future 5060 5 5 5 0.00
08/01/2014 R186 On 06-February-14 7.76 Put Bond Future 4981 5 5 5 0.00
08/01/2014 R186 On 06-February-14 8.75 Put Bond Future 461 0 0 0 250.00
08/01/2014 R186 On 06-February-14 7.74 Put Bond Future 5138 5 5 5 0.00
08/01/2014 R186 On 08-May-14 Bond Future 8.37 120.8147 120.4833 120.8147 740.00
08/01/2014 R186 On 08-May-14 7.10 Call Bond Future 630 1 1 1 0.00
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08/01/2014 R186 On 08-May-14 8.50 Call Bond Future 4543 5 5 5 0.00
08/01/2014 R186 On 08-May-14 711 Call Bond Future 641 1 1 1 0.00
08/01/2014 R186 On 08-May-14 9.25 Call Bond Future 8552 9 9 9 0.00
08/01/2014 R186 On 08-May-14 8.25 Call Bond Future 3474 4 3 4 8,000.00
08/01/2014 R186 On 08-May-14 7.09 Call Bond Future 618 1 1 1 0.00
08/01/2014 R186 On 08-May-14 7.50 Call Bond Future 1254 1 1 1 1,933.00
08/01/2014 R186 On 08-May-14 9.00 Call Bond Future 7103 7 7 7 0.00
08/01/2014 R186 On 08-May-14 7.10 Put Bond Future 12272 12 12 12 0.00
08/01/2014 R186 On 08-May-14 8.50 Put Bond Future 3458 3 3 3 1,933.00
08/01/2014 R186 On 08-May-14 711 Put Bond Future 12186 12 12 12 0.00
08/01/2014 R186 On 08-May-14 9.00 Put Bond Future 1899 2 2 2 400.00
08/01/2014 R186 On 08-May-14 9.25 Put Bond Future 1366 1 1 8,000.00
08/01/2014 R186 On 08-May-14 7.09 Put Bond Future 12359 12 12 12 0.00
08/01/2014 R186 On 08-May-14 7.50 Put Bond Future 9070 9 9 9 0.00
08/01/2014 R186 On 08-May-14 8.25 Put Bond Future 4529 4 5 4 0.00
08/01/2014 R186 On 07-August-14 Bond Future 8.47 117.1586 116.8207 117.1586 0.00
08/01/2014 R186 On 07-August-14 8.29 Call Bond Future 4188 4 4 4 0.00
08/01/2014 R186 On 07-August-14 8.31 Call Bond Future 4265 4 4 4 0.00
08/01/2014 R186 On 07-August-14 8.30 Call Bond Future 4226 4 4 4 0.00
08/01/2014 R186 On 07-August-14 8.92 Call Bond Future 6962 7 7 7 0.00
08/01/2014 R186 On 07-August-14 8.31 Put Bond Future 5633 5 6 5 0.00
08/01/2014 R186 On 07-August-14 8.29 Put Bond Future 5726 5 6 5 0.00
08/01/2014 R186 On 07-August-14 8.30 Put Bond Future 5679 5 6 5 0.00
08/01/2014 R186 On 07-August-14 8.92 Put Bond Future 3298 3 3 3 840.00
08/01/2014 R186 On 06-November-14 Bond Future 8.57 118.7969 118.4557 118.7969 0.00
08/01/2014 R186 On 06-November-14 9.17 Call Bond Future 8425 9 8 9 0.00
08/01/2014 R186 On 06-November-14 8.14 Call Bond Future 4112 4 4 4 0.00
08/01/2014 R186 On 06-November-14 8.16 Call Bond Future 4180 4 4 4 0.00
08/01/2014 R186 On 06-November-14 8.15 Call Bond Future 4146 4 4 4 0.00
08/01/2014 R186 On 06-November-14 8.15 Put Bond Future 7649 7 8 7 0.00
08/01/2014 R186 On 06-November-14 8.14 Put Bond Future 7701 7 8 7 0.00
08/01/2014 R186 On 06-November-14 8.16 Put Bond Future 7598 7 8 7 0.00
08/01/2014 R186 On 06-November-14 9.17 Put Bond Future 3658 3 4 3 2,010.00
08/01/2014 R197 On 06-February-14 Bond Future 277.16 2771477 277.1563 277.1477 2,049.00
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08/01/2014 R197 On 06-February-14 280.00 Call Bond Future 0 0 0 0 0.00
08/01/2014 R197 On 06-February-14 279.99 Call Bond Future 0 0 0 0 0.00
08/01/2014 R197 On 06-February-14 280.01 Call Bond Future 0 0 0 0 0.00
08/01/2014 R197 On 06-February-14 280.00 Put Bond Future 2844 3 3 3 0.00
08/01/2014 R197 On 06-February-14 280.01 Put Bond Future 2854 3 3 3 0.00
08/01/2014 R197 On 06-February-14 279.99 Put Bond Future 2834 3 3 3 0.00
08/01/2014 R201 On 06-February-14 Bond Future 5.10 104.3035 104.2602 104.3035 0.00
08/01/2014 R201 On 06-February-14 5.24 Call Bond Future 207 0 0 0 0.00
08/01/2014 R201 On 06-February-14 5.25 Call Bond Future 212 0 0 0 0.00
08/01/2014 R201 On 06-February-14 5.26 Call Bond Future 218 0 0 0 0.00
08/01/2014 R201 On 06-February-14 5.25 Put Bond Future 87 0 0 0 0.00
08/01/2014 R201 On 06-February-14 5.26 Put Bond Future 84 0 0 0 0.00
08/01/2014 R201 On 06-February-14 5.24 Put Bond Future 90 0 0 0 0.00
08/01/2014 R201 On 08-May-14 Bond Future 5.02 105.6756 105.6317 105.6756 0.00
08/01/2014 R201 On 08-May-14 4.75 Call Bond Future 164 0 0 0 0.00
08/01/2014 R201 On 08-May-14 4.76 Call Bond Future 167 0 0 0 0.00
08/01/2014 R201 On 08-May-14 4.74 Call Bond Future 162 0 0 0 0.00
08/01/2014 R201 On 08-May-14 4.75 Put Bond Future 328 0 0 0 0.00
08/01/2014 R201 On 08-May-14 4.76 Put Bond Future 324 0 0 0 0.00
08/01/2014 R201 On 08-May-14 4.74 Put Bond Future 331 0 0 0 0.00
08/01/2014 R201 On 07-August-14 Bond Future 4.68 102.6965 102.6502 102.6965 0.00
08/01/2014 R201 On 07-August-14 529 Call Bond Future 346 0 0 0 0.00
08/01/2014 R201 On 07-August-14 5.31 Call Bond Future 350 0 0 0 0.00
08/01/2014 R201 On 07-August-14 5.30 Call Bond Future 348 0 0 0 0.00
08/01/2014 R201 On 07-August-14 529 Put Bond Future 126 0 0 0 0.00
08/01/2014 R201 On 07-August-14 530 Put Bond Future 125 0 0 0 0.00
08/01/2014 R201 On 07-August-14 5.31 Put Bond Future 123 0 0 0 0.00
08/01/2014 R202 On 06-February-14 Bond Future 214.95 214.9353 214.9474 214.9353 44,679.00
08/01/2014 R202 On 06-February-14 208.99 Call Bond Future 5957 6 6 6 0.00
08/01/2014 R202 On 06-February-14 209.01 Call Bond Future 5937 6 6 6 0.00
08/01/2014 R202 On 06-February-14 209.00 Call Bond Future 5947 6 6 6 0.00
08/01/2014 R202 On 06-February-14 209.00 Put Bond Future 0 0 0 0 0.00
08/01/2014 R202 On 06-February-14 209.01 Put Bond Future 0 0 0 0 0.00

Page 10 of 18

08/01/2014, 06:07:35PM



Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
08/01/2014 R202 On 06-February-14 208.99 Put Bond Future 0 0 0 0 0.00
08/01/2014 R203 On 06-February-14 Bond Future 7.04 107.2924 107.1598 107.2924 10,389.00
08/01/2014 R203 On 06-February-14 5.95 Call Bond Future 2 0 0 0 16.00
08/01/2014 R203 On 06-February-14 6.16 Call Bond Future 10 0 0 0 0.00
08/01/2014 R203 On 06-February-14 6.84 Call Bond Future 297 0 0 0 13.00
08/01/2014 R203 On 06-February-14 6.14 Call Bond Future 9 0 0 0 0.00
08/01/2014 R203 On 06-February-14 6.15 Call Bond Future 10 0 0 0 0.00
08/01/2014 R203 On 06-February-14 595 Put Bond Future 3564 3 4 3 0.00
08/01/2014 R203 On 06-February-14 6.14 Put Bond Future 2940 3 3 3 0.00
08/01/2014 R203 On 06-February-14 6.16 Put Bond Future 2875 3 3 3 0.00
08/01/2014 R203 On 06-February-14 6.84 Put Bond Future 943 1 1 1 0.00
08/01/2014 R203 On 06-February-14 6.15 Put Bond Future 2907 3 3 3 0.00
08/01/2014 R203 On 08-May-14 Bond Future 7.19 104.5437 104.4092 104.5437 0.00
08/01/2014 R203 On 08-May-14 5.76 Call Bond Future 99 0 0 0 0.00
08/01/2014 R203 On 08-May-14 6.84 Call Bond Future 749 1 1 1 29.00
08/01/2014 R203 On 08-May-14 5.74 Call Bond Future 94 0 0 0 0.00
08/01/2014 R203 On 08-May-14 5.75 Call Bond Future 97 0 0 0 0.00
08/01/2014 R203 On 08-May-14 7.40 Call Bond Future 1548 2 2 2 16.00
08/01/2014 R203 On 08-May-14 5.74 Put Bond Future 4526 4 5 4 0.00
08/01/2014 R203 On 08-May-14 7.40 Put Bond Future 920 1 1 1 0.00
08/01/2014 R203 On 08-May-14 5.75 Put Bond Future 4497 4 4 4 0.00
08/01/2014 R203 On 08-May-14 5.76 Put Bond Future 4467 4 4 4 0.00
08/01/2014 R203 On 08-May-14 6.84 Put Bond Future 1795 2 2 2 0.00
08/01/2014 R203 On 07-August-14 Bond Future 7.34 105.9580 105.8200 105.9580 0.00
08/01/2014 R203 On 07-August-14 7.31 Call Bond Future 1457 1 1 1 0.00
08/01/2014 R203 On 07-August-14 7.30 Call Bond Future 1443 1 1 1 0.00
08/01/2014 R203 On 07-August-14 7.29 Call Bond Future 1429 1 1 1 0.00
08/01/2014 R203 On 07-August-14 6.84 Call Bond Future 895 1 1 1 46.00
08/01/2014 R203 On 07-August-14 7.30 Put Bond Future 1563 1 2 1 0.00
08/01/2014 R203 On 07-August-14 7.31 Put Bond Future 1549 1 2 1 0.00
08/01/2014 R203 On 07-August-14 7.29 Put Bond Future 1577 1 2 1 0.00
08/01/2014 R203 On 07-August-14 6.84 Put Bond Future 2298 2 2 2 0.00
08/01/2014 R203 On 06-November-14 Bond Future 7.51 103.2787 103.1398 103.2787 0.00
08/01/2014 R203 On 06-November-14 6.84 Call Bond Future 952 1 1 1 45.00
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08/01/2014 R203 On 06-November-14 6.86 Call Bond Future 970 1 1 1 0.00
08/01/2014 R203 On 06-November-14 6.85 Call Bond Future 961 1 1 1 0.00
08/01/2014 R203 On 06-November-14 6.84 Put Bond Future 2683 2 3 2 0.00
08/01/2014 R203 On 06-November-14 6.86 Put Bond Future 2650 2 3 2 0.00
08/01/2014 R203 On 06-November-14 6.85 Put Bond Future 2666 2 3 2 0.00
08/01/2014 R204 On 06-February-14 Bond Future 7.30 104.1223 103.9295 104.1223 29,549.00
08/01/2014 R204 On 06-February-14 6.39 Call Bond Future 18 0 0 0 0.00
08/01/2014 R204 On 06-February-14 6.40 Call Bond Future 19 0 0 0 0.00
08/01/2014 R204 On 06-February-14 6.41 Call Bond Future 21 0 0 0 0.00
08/01/2014 R204 On 06-February-14 6.40 Put Bond Future 3810 4 4 4 0.00
08/01/2014 R204 On 06-February-14 6.41 Put Bond Future 3768 4 4 4 0.00
08/01/2014 R204 On 06-February-14 6.39 Put Bond Future 3852 4 4 4 0.00
08/01/2014 R204 On 08-May-14 Bond Future 7.44 105.4920 105.2967 105.4920 0.00
08/01/2014 R204 On 08-May-14 6.05 Call Bond Future 159 0 0 0 0.00
08/01/2014 R204 On 08-May-14 6.04 Call Bond Future 155 0 0 0 0.00
08/01/2014 R204 On 08-May-14 6.06 Call Bond Future 162 0 0 0 0.00
08/01/2014 R204 On 08-May-14 6.05 Put Bond Future 5734 6 6 6 0.00
08/01/2014 R204 On 08-May-14 6.04 Put Bond Future 5772 6 6 6 0.00
08/01/2014 R204 On 08-May-14 6.06 Put Bond Future 5696 5 6 5 0.00
08/01/2014 R204 On 07-August-14 Bond Future 7.57 102.8883 102.6886 102.8883 0.00
08/01/2014 R204 On 07-August-14 7.45 Call Bond Future 1906 2 2 2 0.00
08/01/2014 R204 On 07-August-14 7.78 Call Bond Future 2536 3 3 3 0.00
08/01/2014 R204 On 07-August-14 7.46 Call Bond Future 1923 2 2 2 0.00
08/01/2014 R204 On 07-August-14 7.44 Call Bond Future 1888 2 2 2 0.00
08/01/2014 R204 On 07-August-14 7.78 Put Bond Future 1769 2 2 2 530.00
08/01/2014 R204 On 07-August-14 7.44 Put Bond Future 2374 2 2 2 0.00
08/01/2014 R204 On 07-August-14 7.46 Put Bond Future 2335 2 2 2 0.00
08/01/2014 R204 On 07-August-14 7.45 Put Bond Future 2354 2 2 2 0.00
08/01/2014 R204 On 06-November-14 Bond Future 7.71 104.3269 104.1255 104.3269 0.00
08/01/2014 R204 On 06-November-14 7.00 Call Bond Future 1434 1 1 1 0.00
08/01/2014 R204 On 06-November-14 7.01 Call Bond Future 1447 1 1 1 0.00
08/01/2014 R204 On 06-November-14 7.99 Call Bond Future 3038 3 3 3 0.00
08/01/2014 R204 On 06-November-14 6.99 Call Bond Future 1421 1 1 1 0.00
08/01/2014 R204 On 06-November-14 7.00 Put Bond Future 3940 4 4 4 0.00
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08/01/2014 R204 On 06-November-14 7.99 Put Bond Future 2059 2 2 2 1,270.00
08/01/2014 R204 On 06-November-14 7.01 Put Bond Future 3917 4 4 4 0.00
08/01/2014 R204 On 06-November-14 6.99 Put Bond Future 3964 4 4 4 0.00
08/01/2014 R207 On 06-February-14 Bond Future 7.59 99.1611 98.9413 99.1611 22,098.00
08/01/2014 R207 On 06-February-14 6.65 Call Bond Future 28 0 0 0 0.00
08/01/2014 R207 On 06-February-14 6.64 Call Bond Future 27 0 0 0 0.00
08/01/2014 R207 On 06-February-14 6.66 Call Bond Future 30 0 0 0 0.00
08/01/2014 R207 On 06-February-14 6.65 Put Bond Future 4520 4 5 4 0.00
08/01/2014 R207 On 06-February-14 6.64 Put Bond Future 4567 4 5 4 0.00
08/01/2014 R207 On 06-February-14 6.66 Put Bond Future 4472 4 4 4 0.00
08/01/2014 R207 On 08-May-14 Bond Future 7.72 100.4655 100.2428 100.4655 0.00
08/01/2014 R207 On 08-May-14 6.20 Call Bond Future 165 0 0 0 0.00
08/01/2014 R207 On 08-May-14 6.21 Call Bond Future 169 0 0 0 0.00
08/01/2014 R207 On 08-May-14 6.19 Call Bond Future 162 0 0 0 0.00
08/01/2014 R207 On 08-May-14 6.20 Put Bond Future 7232 7 7 7 0.00
08/01/2014 R207 On 08-May-14 6.19 Put Bond Future 7277 7 7 7 0.00
08/01/2014 R207 On 08-May-14 6.21 Put Bond Future 7187 7 7 7 0.00
08/01/2014 R207 On 07-August-14 Bond Future 7.84 98.1845 97.9571 98.1845 0.00
08/01/2014 R207 On 07-August-14 7.69 Call Bond Future 2191 2 2 2 0.00
08/01/2014 R207 On 07-August-14 7.71 Call Bond Future 2231 2 2 2 0.00
08/01/2014 R207 On 07-August-14 7.70 Call Bond Future 2211 2 2 2 0.00
08/01/2014 R207 On 07-August-14 7.70 Put Bond Future 2832 3 3 3 0.00
08/01/2014 R207 On 07-August-14 7.69 Put Bond Future 2855 3 3 3 0.00
08/01/2014 R207 On 07-August-14 7.71 Put Bond Future 2809 3 3 3 0.00
08/01/2014 R207 On 06-November-14 Bond Future 7.97 99.5575 99.3279 99.5575 0.00
08/01/2014 R207 On 06-November-14 7.36 Call Bond Future 1912 2 2 2 0.00
08/01/2014 R207 On 06-November-14 7.34 Call Bond Future 1881 2 2 2 0.00
08/01/2014 R207 On 06-November-14 7.35 Call Bond Future 1897 2 2 2 0.00
08/01/2014 R207 On 06-November-14 7.34 Put Bond Future 4501 4 5 4 0.00
08/01/2014 R207 On 06-November-14 7.35 Put Bond Future 4474 4 4 4 0.00
08/01/2014 R207 On 06-November-14 7.36 Put Bond Future 4447 4 4 4 0.00
08/01/2014 R208 On 06-February-14 Bond Future 7.74 97.3422 97.1221 97.3422 11,157.00
08/01/2014 R208 On 06-February-14 6.74 Call Bond Future 17 0 0 0 0.00
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08/01/2014 R208 On 06-February-14 6.76 Call Bond Future 19 0 0 0 0.00
08/01/2014 R208 On 06-February-14 6.75 Call Bond Future 18 0 0 0 0.00
08/01/2014 R208 On 06-February-14 6.75 Put Bond Future 5370 5 5 5 0.00
08/01/2014 R208 On 06-February-14 6.76 Put Bond Future 5315 5 5 5 0.00
08/01/2014 R208 On 06-February-14 6.74 Put Bond Future 5425 5 5 5 0.00
08/01/2014 R208 On 08-May-14 Bond Future 7.85 95.2267 95.0038 95.2267 0.00
08/01/2014 R208 On 08-May-14 6.29 Call Bond Future 158 0 0 0 0.00
08/01/2014 R208 On 08-May-14 6.31 Call Bond Future 165 0 0 0 0.00
08/01/2014 R208 On 08-May-14 6.30 Call Bond Future 162 0 0 0 0.00
08/01/2014 R208 On 08-May-14 6.29 Put Bond Future 8476 8 8 8 0.00
08/01/2014 R208 On 08-May-14 6.31 Put Bond Future 8371 8 8 8 0.00
08/01/2014 R208 On 08-May-14 6.30 Put Bond Future 8424 8 8 8 0.00
08/01/2014 R208 On 07-August-14 Bond Future 7.97 96.5151 96.2874 96.5151 0.00
08/01/2014 R208 On 07-August-14 7.80 Call Bond Future 2344 2 2 2 0.00
08/01/2014 R208 On 07-August-14 8.28 Call Bond Future 3568 4 4 4 0.00
08/01/2014 R208 On 07-August-14 7.79 Call Bond Future 2322 2 2 2 0.00
08/01/2014 R208 On 07-August-14 7.81 Call Bond Future 2367 2 2 2 0.00
08/01/2014 R208 On 07-August-14 8.28 Put Bond Future 2047 2 2 2 630.00
08/01/2014 R208 On 07-August-14 7.80 Put Bond Future 3157 3 3 3 0.00
08/01/2014 R208 On 07-August-14 7.81 Put Bond Future 3130 3 3 3 0.00
08/01/2014 R208 On 07-August-14 7.79 Put Bond Future 3184 3 3 3 0.00
08/01/2014 R208 On 06-November-14 Bond Future 8.08 94.4679 94.2381 94.4679 0.00
08/01/2014 R208 On 06-November-14 7.44 Call Bond Future 1896 2 2 2 0.00
08/01/2014 R208 On 06-November-14 7.46 Call Bond Future 1931 2 2 2 0.00
08/01/2014 R208 On 06-November-14 7.45 Call Bond Future 1914 2 2 2 0.00
08/01/2014 R208 On 06-November-14 8.50 Call Bond Future 4298 4 4 4 0.00
08/01/2014 R208 On 06-November-14 7.45 Put Bond Future 4938 5 5 5 0.00
08/01/2014 R208 On 06-November-14 8.50 Put Bond Future 2339 2 2 2 1,520.00
08/01/2014 R208 On 06-November-14 7.44 Put Bond Future 4969 5 5 5 0.00
08/01/2014 R208 On 06-November-14 7.46 Put Bond Future 4906 5 5 5 0.00
08/01/2014 R209 On 06-February-14 Bond Future 9.08 75.7684 75.4895 75.7684 23,535.00
08/01/2014 R209 On 06-February-14 8.54 Call Bond Future 361 0 0 0 0.00
08/01/2014 R209 On 06-February-14 8.56 Call Bond Future 387 0 0 0 0.00
08/01/2014 R209 On 06-February-14 8.55 Call Bond Future 374 0 0 0 0.00
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08/01/2014 R209 On 06-February-14 8.54 Put Bond Future 4557 4 5 4 0.00
08/01/2014 R209 On 06-February-14 8.56 Put Bond Future 4422 4 4 4 0.00
08/01/2014 R209 On 06-February-14 8.55 Put Bond Future 4489 4 4 4 0.00
08/01/2014 R209 On 08-May-14 Bond Future 9.17 73.6207 73.3382 73.6207 0.00
08/01/2014 R209 On 08-May-14 9.63 Call Bond Future 5338 5 5 5 0.00
08/01/2014 R209 On 08-May-14 7.86 Call Bond Future 569 1 1 1 0.00
08/01/2014 R209 On 08-May-14 9.50 Call Bond Future 4787 5 5 5 0.00
08/01/2014 R209 On 08-May-14 7.85 Call Bond Future 559 1 1 1 0.00
08/01/2014 R209 On 08-May-14 9.75 Call Bond Future 5866 6 6 6 0.00
08/01/2014 R209 On 08-May-14 8.50 Call Bond Future 1573 2 2 2 640.00
08/01/2014 R209 On 08-May-14 9.00 Call Bond Future 2933 3 3 3 640.00
08/01/2014 R209 On 08-May-14 9.85 Call Bond Future 6320 6 6 6 0.00
08/01/2014 R209 On 08-May-14 7.84 Call Bond Future 549 1 1 1 0.00
08/01/2014 R209 On 08-May-14 7.85 Put Bond Future 11342 11 11 11 0.00
08/01/2014 R209 On 08-May-14 9.50 Put Bond Future 2448 2 2 2 640.00
08/01/2014 R209 On 08-May-14 7.84 Put Bond Future 11423 11 11 11 0.00
08/01/2014 R209 On 08-May-14 9.63 Put Bond Future 2104 2 2 2 883.00
08/01/2014 R209 On 08-May-14 7.86 Put Bond Future 11262 11 11 11 0.00
08/01/2014 R209 On 08-May-14 9.00 Put Bond Future 4213 4 4 4 0.00
08/01/2014 R209 On 08-May-14 9.75 Put Bond Future 1822 2 2 2 7,262.00
08/01/2014 R209 On 08-May-14 9.85 Put Bond Future 1612 1 2 1 10,000.00
08/01/2014 R209 On 08-May-14 8.50 Put Bond Future 6769 6 7 6 0.00
08/01/2014 R209 On 07-August-14 Bond Future 9.26 74.6168 74.3291 74.6168 0.00
08/01/2014 R209 On 07-August-14 9.05 Call Bond Future 3937 4 4 4 0.00
08/01/2014 R209 On 07-August-14 9.06 Call Bond Future 3969 4 4 4 0.00
08/01/2014 R209 On 07-August-14 9.04 Call Bond Future 3905 4 4 4 0.00
08/01/2014 R209 On 07-August-14 9.06 Put Bond Future 5461 5 5 5 0.00
08/01/2014 R209 On 07-August-14 9.04 Put Bond Future 5545 5 6 5 0.00
08/01/2014 R209 On 07-August-14 9.05 Put Bond Future 5503 5 6 5 0.00
08/01/2014 R209 On 06-November-14 Bond Future 9.35 72.5150 72.2242 72.5150 0.00
08/01/2014 R209 On 06-November-14 8.99 Call Bond Future 4292 4 4 4 0.00
08/01/2014 R209 On 06-November-14 9.01 Call Bond Future 4353 4 4 4 0.00
08/01/2014 R209 On 06-November-14 9.00 Call Bond Future 4322 4 4 4 0.00
08/01/2014 R209 On 06-November-14 8.99 Put Bond Future 6946 7 7 7 0.00
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08/01/2014 R209 On 06-November-14 9.01 Put Bond Future 6857 6 6 0.00
08/01/2014 R209 On 06-November-14 9.00 Put Bond Future 6902 7 7 0.00
08/01/2014 R210 On 06-February-14 Bond Future 161.53 161.5165 161.5257 161.5165 1,319.00
08/01/2014 R210 On 06-February-14 161.49 Call Bond Future 36 0 0 0 0.00
08/01/2014 R210 On 06-February-14 161.51 Call Bond Future 16 0 0 0 0.00
08/01/2014 R210 On 06-February-14 161.50 Call Bond Future 26 0 0 0 0.00
08/01/2014 R210 On 06-February-14 161.49 Put Bond Future 0 0 0 0 0.00
08/01/2014 R210 On 06-February-14 161.50 Put Bond Future 0 0 0 0.00
08/01/2014 R210 On 06-February-14 161.51 Put Bond Future 0 0 0 0.00
08/01/2014 R211 On 06-February-14 Bond Future 129.03 129.0459 129.0343 129.0459 2,022.00
08/01/2014 R211 On 06-February-14 129.01 Call Bond Future 24 0 0 0 0.00
08/01/2014 R211 On 06-February-14 129.00 Call Bond Future 34 0 0 0 0.00
08/01/2014 R211 On 06-February-14 128.99 Call Bond Future 44 0 0 0 0.00
08/01/2014 R211 On 06-February-14 129.00 Put Bond Future 0 0 0 0 0.00
08/01/2014 R211 On 06-February-14 129.01 Put Bond Future 0 0 0 0 0.00
08/01/2014 R211 On 06-February-14 128.99 Put Bond Future 0 0 0 0 0.00
08/01/2014 R212 On 06-February-14 Bond Future 131.28 131.2787 131.2812 131.2787 21,791.00
08/01/2014 R212 On 06-February-14 133.01 Call Bond Future 0 0 0 0 0.00
08/01/2014 R212 On 06-February-14 132.99 Call Bond Future 0 0 0 0 0.00
08/01/2014 R212 On 06-February-14 133.00 Call Bond Future 0 0 0 0 0.00
08/01/2014 R212 On 06-February-14 132.99 Put Bond Future 1709 2 2 2 0.00
08/01/2014 R212 On 06-February-14 133.01 Put Bond Future 1729 2 2 2 0.00
08/01/2014 R212 On 06-February-14 133.00 Put Bond Future 1719 2 2 2 0.00
08/01/2014 R213 On 06-February-14 Bond Future 8.88 87.1551 86.8315 87.1551 21,529.00
08/01/2014 R213 On 06-February-14 8.31 Call Bond Future 346 0 0 0 0.00
08/01/2014 R213 On 06-February-14 8.30 Call Bond Future 334 0 0 0 0.00
08/01/2014 R213 On 06-February-14 8.29 Call Bond Future 322 0 0 0 0.00
08/01/2014 R213 On 06-February-14 8.30 Put Bond Future 4921 5 5 5 0.00
08/01/2014 R213 On 06-February-14 8.31 Put Bond Future 4850 5 5 5 0.00
08/01/2014 R213 On 06-February-14 8.29 Put Bond Future 4991 5 5 5 0.00
08/01/2014 R213 On 08-May-14 Bond Future 8.97 84.7642 84.4363 84.7642 0.00

Page 16 of 18

08/01/2014, 06:07:35PM



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

Put Closing MTM Closing Price
08/01/2014 R213 On 08-May-14 7.65 Call Bond Future 580 1 1 1 0.00
08/01/2014 R213 On 08-May-14 7.64 Call Bond Future 570 1 1 1 0.00
08/01/2014 R213 On 08-May-14 7.66 Call Bond Future 590 1 1 1 0.00
08/01/2014 R213 On 08-May-14 7.65 Put Bond Future 11446 11 11 11 0.00
08/01/2014 R213 On 08-May-14 7.64 Put Bond Future 11525 11 12 11 0.00
08/01/2014 R213 On 08-May-14 7.66 Put Bond Future 11367 11 11 11 0.00
08/01/2014 R213 On 07-August-14 Bond Future 9.07 85.9109 85.5772 85.9109 0.00
08/01/2014 R213 On 07-August-14 8.84 Call Bond Future 3960 4 4 4 0.00
08/01/2014 R213 On 07-August-14 8.86 Call Bond Future 4026 4 4 4 0.00
08/01/2014 R213 On 07-August-14 8.85 Call Bond Future 3993 4 4 4 0.00
08/01/2014 R213 On 07-August-14 8.85 Put Bond Future 5629 5 6 5 0.00
08/01/2014 R213 On 07-August-14 8.86 Put Bond Future 5586 5 6 5 0.00
08/01/2014 R213 On 07-August-14 8.84 Put Bond Future 5673 5 6 5 0.00
08/01/2014 R213 On 06-November-14 Bond Future 9.16 83.5738 83.2363 83.5738 0.00
08/01/2014 R213 On 06-November-14 8.84 Call Bond Future 4414 4 4 4 0.00
08/01/2014 R213 On 06-November-14 8.86 Call Bond Future 4477 5 4 5 0.00
08/01/2014 R213 On 06-November-14 8.85 Call Bond Future 4445 4 4 4 0.00
08/01/2014 R213 On 06-November-14 8.85 Put Bond Future 6775 6 7 6 0.00
08/01/2014 R213 On 06-November-14 8.84 Put Bond Future 6819 7 7 7 0.00
08/01/2014 R213 On 06-November-14 8.86 Put Bond Future 6731 6 7 6 0.00
08/01/2014 R214 On 06-February-14 Bond Future 9.19 76.6081 76.2811 76.6081 5,455.00
08/01/2014 R214 On 06-February-14 9.01 Call Bond Future 1217 1 1 1 0.00
08/01/2014 R214 On 06-February-14 9.00 Call Bond Future 1188 1 1 1 0.00
08/01/2014 R214 On 06-February-14 8.99 Call Bond Future 1159 1 1 1 0.00
08/01/2014 R214 On 06-February-14 9.00 Put Bond Future 2636 2 3 2 0.00
08/01/2014 R214 On 06-February-14 8.99 Put Bond Future 2686 3 3 3 0.00
08/01/2014 R214 On 06-February-14 9.01 Put Bond Future 2586 2 3 2 0.00
08/01/2014 R214 On 08-May-14 Bond Future 9.28 74.3311 73.9998 74.3311 0.00
08/01/2014 R214 On 08-May-14 9.00 Call Bond Future 2817 3 3 3 0.00
08/01/2014 R214 On 08-May-14 9.01 Call Bond Future 2849 3 3 3 0.00
08/01/2014 R214 On 08-May-14 8.99 Call Bond Future 2786 3 3 3 0.00
08/01/2014 R214 On 08-May-14 9.01 Put Bond Future 4907 5 5 5 0.00
08/01/2014 R214 On 08-May-14 9.00 Put Bond Future 4955 5 5 5 0.00
08/01/2014 R214 On 08-May-14 8.99 Put Bond Future 5003 5 5 5 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
08/01/2014 R248 On 06-February-14 Bond Future 9.26 99.2563 98.7389 99.2563 12,135.00
08/01/2014 R248 On 06-February-14 9.09 Call Bond Future 0 0 0 0 0.00
08/01/2014 R248 On 06-February-14 9.11 Call Bond Future 0 0 0 0 0.00
08/01/2014 R248 On 06-February-14 9.10 Call Bond Future 0 0 0 0 0.00
08/01/2014 R248 On 06-February-14 9.09 Put Bond Future 1658 1 2 1 0.00
08/01/2014 R248 On 06-February-14 9.10 Put Bond Future 1557 1 2 1 0.00
08/01/2014 R248 On 06-February-14 9.11 Put Bond Future 1455 1 1 1 0.00
08/01/2014 R248 On 08-May-14 Bond Future 9.35 96.1403 95.6160 96.1403 1,375.00
08/01/2014 R248 On 08-May-14 9.04 Call Bond Future 0 0 0 0 0.00
08/01/2014 R248 On 08-May-14 9.06 Call Bond Future 0 0 0 0 0.00
08/01/2014 R248 On 08-May-14 9.05 Call Bond Future 0 0 0 0 0.00
08/01/2014 R248 On 08-May-14 9.05 Put Bond Future 2972 2 3 2 0.00
08/01/2014 R248 On 08-May-14 9.06 Put Bond Future 2870 2 3 2 0.00
08/01/2014 R248 On 08-May-14 9.04 Put Bond Future 3074 3 3 3 0.00
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