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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
09/03/2018 0403 On 21-December-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/03/2018 0457 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/03/2018 0703 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/03/2018 0757 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/03/2018 0804 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/03/2018 0807 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/03/2018 0857 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/03/2018 0904 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
09/03/2018 0908 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/03/2018 0957 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/03/2018 0986 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/03/2018 1386 On 28-February-31 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/03/2018 1409 On 28-February-41 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/03/2018 2025 On 03-May-18 Bond Future 133.30 133.2931 133.2952 133.2931 1,033.00
09/03/2018 2025 On 03-May-18 133.22 Call Bond Future 75 0 0 0 0.00
09/03/2018 2025 On 03-May-18 133.21 Call Bond Future 85 0 0 0 0.00
09/03/2018 2025 On 03-May-18 133.20 Call Bond Future 95 0 0 0 0.00
09/03/2018 2025 On 03-May-18 133.21 Put Bond Future 0 0 0 0 0.00
09/03/2018 2025 On 03-May-18 133.20 Put Bond Future 0 0 0 0 0.00
09/03/2018 2025 On 03-May-18 133.22 Put Bond Future 0 0 0 0 0.00
09/03/2018 2025 On 02-August-18 Bond Future 134.39 134.3848 134.3876 134.3848 0.00
09/03/2018 2025 On 02-August-18 136.65 Call Bond Future 0 0 0 0 0.00
09/03/2018 2025 On 02-August-18 136.66 Call Bond Future 0 0 0 0 0.00
09/03/2018 2025 On 02-August-18 136.67 Call Bond Future 0 0 0 0 0.00
09/03/2018 2025 On 02-August-18 136.66 Put Bond Future 2272 2 2 2 0.00
09/03/2018 2025 On 02-August-18 136.67 Put Bond Future 2282 2 2 2 0.00
09/03/2018 2025 On 02-August-18 136.65 Put Bond Future 2262 2 2 2 0.00
09/03/2018 2029 On 03-May-18 Bond Future 100.59 100.1411 100.5887 100.1411 1,370.00
09/03/2018 2029 On 02-August-18 Bond Future 102.45 101.9983 102.4547 101.9983 0.00
09/03/2018 2030 On 03-May-18 Bond Future 8.52 98.1441 98.2922 98.1441 90,266.00
09/03/2018 2030 On 03-May-18 9.49 Call Bond Future 6640 7 7 7 0.00
09/03/2018 2030 On 03-May-18 9.51 Call Bond Future 6765 7 7 7 0.00
09/03/2018 2030 On 03-May-18 9.50 Call Bond Future 6702 7 7 7 0.00
09/03/2018 2030 On 03-May-18 9.50 Put Bond Future 56 0 0 0 0.00
09/03/2018 2030 On 03-May-18 9.51 Put Bond Future 54 0 0 0 0.00
09/03/2018 2030 On 03-May-18 9.49 Put Bond Future 58 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
09/03/2018 2030 On 02-August-18 Bond Future 8.56 95.9534 96.1045 95.9534 127.00
09/03/2018 2030 On 02-August-18 9.46 Call Bond Future 6583 6 7 6 0.00
09/03/2018 2030 On 02-August-18 8.51 Call Bond Future 2056 2 2 2 7,850.00
09/03/2018 2030 On 02-August-18 8.91 Call Bond Future 3732 4 4 4 7,850.00
09/03/2018 2030 On 02-August-18 9.47 Call Bond Future 6639 7 7 7 0.00
09/03/2018 2030 On 02-August-18 9.50 Call Bond Future 6805 7 7 7 0.00
09/03/2018 2030 On 02-August-18 9.45 Call Bond Future 6528 6 7 6 0.00
09/03/2018 2030 On 02-August-18 9.50 Put Bond Future 500 1 0 1 7,850.00
09/03/2018 2030 On 02-August-18 9.47 Put Bond Future 526 1 1 1 0.00
09/03/2018 2030 On 02-August-18 9.45 Put Bond Future 544 1 1 1 0.00
09/03/2018 2030 On 02-August-18 8.91 Put Bond Future 1317 1 1 1 0.00
09/03/2018 2030 On 02-August-18 9.46 Put Bond Future 535 1 1 1 0.00
09/03/2018 2030 On 02-August-18 8.51 Put Bond Future 2410 2 2 2 0.00
09/03/2018 2032 On 03-May-18 Bond Future 8.73 96.8333 97.0335 96.8333 61,647.00
09/03/2018 2032 On 03-May-18 9.70 Call Bond Future 7206 7 7 7 0.00
09/03/2018 2032 On 03-May-18 9.71 Call Bond Future 7273 7 7 7 0.00
09/03/2018 2032 On 03-May-18 9.72 Call Bond Future 7340 7 7 7 0.00
09/03/2018 2032 On 03-May-18 9.72 Put Bond Future 68 0 0 0 0.00
09/03/2018 2032 On 03-May-18 9.70 Put Bond Future 73 0 0 0 0.00
09/03/2018 2032 On 03-May-18 9.71 Put Bond Future 70 0 0 0 0.00
09/03/2018 2032 On 02-August-18 Bond Future 8.77 98.6240 98.8282 98.6240 2.00
09/03/2018 2032 On 02-August-18 9.68 Call Bond Future 7262 7 7 7 0.00
09/03/2018 2032 On 02-August-18 9.67 Call Bond Future 7202 7 7 7 0.00
09/03/2018 2032 On 02-August-18 9.66 Call Bond Future 7143 7 7 7 0.00
09/03/2018 2032 On 02-August-18 9.67 Put Bond Future 624 1 1 1 0.00
09/03/2018 2032 On 02-August-18 9.66 Put Bond Future 634 1 1 1 0.00
09/03/2018 2032 On 02-August-18 9.68 Put Bond Future 614 1 1 1 0.00
09/03/2018 2033 On 03-May-18 Bond Future 103.11 102.7128 103.1102 102.7128 6,055.00
09/03/2018 2033 On 03-May-18 107.70 Call Bond Future 0 0 0 0 0.00
09/03/2018 2033 On 03-May-18 107.71 Call Bond Future 0 0 0 0 0.00
09/03/2018 2033 On 03-May-18 107.69 Call Bond Future 0 0 0 0 0.00
09/03/2018 2033 On 03-May-18 107.69 Put Bond Future 4580 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
09/03/2018 2033 On 03-May-18 107.70 Put Bond Future 4590 5 5 5 0.00
09/03/2018 2033 On 03-May-18 107.71 Put Bond Future 4600 5 5 5 0.00
09/03/2018 2033 On 02-August-18 Bond Future 105.02 104.6178 105.0232 104.6178 0.00
09/03/2018 2033 On 02-August-18 109.92 Call Bond Future 0 0 0 0 0.00
09/03/2018 2033 On 02-August-18 109.94 Call Bond Future 0 0 0 0 0.00
09/03/2018 2033 On 02-August-18 109.93 Call Bond Future 0 0 0 0 0.00
09/03/2018 2033 On 02-August-18 109.93 Put Bond Future 4907 5 5 5 0.00
09/03/2018 2033 On 02-August-18 109.94 Put Bond Future 4917 5 5 5 0.00
09/03/2018 2033 On 02-August-18 109.92 Put Bond Future 4897 5 5 5 0.00
09/03/2018 2037 On 03-May-18 Bond Future 9.01 97.5295 97.6653 97.5295 48,060.00
09/03/2018 2037 On 03-May-18 9.97 Call Bond Future 7888 8 8 8 0.00
09/03/2018 2037 On 03-May-18 9.99 Call Bond Future 8032 8 8 8 0.00
09/03/2018 2037 On 03-May-18 9.98 Call Bond Future 7960 8 8 8 0.00
09/03/2018 2037 On 03-May-18 9.98 Put Bond Future 109 0 0 0 0.00
09/03/2018 2037 On 03-May-18 9.97 Put Bond Future 113 0 0 0 0.00
09/03/2018 2037 On 03-May-18 9.99 Put Bond Future 106 0 0 0 0.00
09/03/2018 2037 On 02-August-18 Bond Future 9.06 95.0771 95.2157 95.0771 731.00
09/03/2018 2037 On 02-August-18 9.95 Call Bond Future 7992 8 8 8 0.00
09/03/2018 2037 On 02-August-18 9.96 Call Bond Future 8056 8 8 8 0.00
09/03/2018 2037 On 02-August-18 9.97 Call Bond Future 8120 8 8 8 0.00
09/03/2018 2037 On 02-August-18 9.97 Put Bond Future 760 1 1 1 0.00
09/03/2018 2037 On 02-August-18 9.95 Put Bond Future 784 1 1 1 0.00
09/03/2018 2037 On 02-August-18 9.96 Put Bond Future 772 1 1 1 0.00
09/03/2018 2038 On 03-May-18 Bond Future 125.00 124.9945 124.9980 124.9945 8,991.00
09/03/2018 2038 On 03-May-18 132.27 Call Bond Future 0 0 0 0 0.00
09/03/2018 2038 On 03-May-18 132.28 Call Bond Future 0 0 0 0 0.00
09/03/2018 2038 On 03-May-18 132.29 Call Bond Future 0 0 0 0 0.00
09/03/2018 2038 On 03-May-18 132.29 Put Bond Future 7292 7 7 7 0.00
09/03/2018 2038 On 03-May-18 132.27 Put Bond Future 7272 7 7 7 0.00
09/03/2018 2038 On 03-May-18 132.28 Put Bond Future 7282 7 7 7 0.00
09/03/2018 2038 On 02-August-18 Bond Future 125.76 125.7597 125.7640 125.7597 0.00
09/03/2018 2038 On 02-August-18 134.54 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
09/03/2018 2038 On 02-August-18 134.55 Call Bond Future 0 0 0 0 0.00
09/03/2018 2038 On 02-August-18 134.53 Call Bond Future 0 0 0 0 0.00
09/03/2018 2038 On 02-August-18 134.53 Put Bond Future 8766 9 9 9 0.00
09/03/2018 2038 On 02-August-18 134.54 Put Bond Future 8776 9 9 9 0.00
09/03/2018 2038 On 02-August-18 134.55 Put Bond Future 8786 9 9 9 0.00
09/03/2018 2040 On 03-May-18 Bond Future 9.08 101.5650 101.6643 101.5650 39,345.00
09/03/2018 2040 On 03-May-18 10.07 Call Bond Future 8764 9 9 9 0.00
09/03/2018 2040 On 03-May-18 8.50 Call Bond Future 201 0 0 0 1,011.00
09/03/2018 2040 On 03-May-18 9.00 Call Bond Future 1500 1 2 1 1,239.00
09/03/2018 2040 On 03-May-18 10.06 Call Bond Future 8687 9 9 9 0.00
09/03/2018 2040 On 03-May-18 10.00 Call Bond Future 8222 8 8 8 1,500.00
09/03/2018 2040 On 03-May-18 10.08 Call Bond Future 8841 9 9 9 0.00
09/03/2018 2040 On 03-May-18 9.00 Put Bond Future 2223 2 2 2 0.00
09/03/2018 2040 On 03-May-18 10.06 Put Bond Future 118 0 0 0 0.00
09/03/2018 2040 On 03-May-18 10.00 Put Bond Future 142 0 0 0 0.00
09/03/2018 2040 On 03-May-18 10.07 Put Bond Future 114 0 0 0 0.00
09/03/2018 2040 On 03-May-18 8.50 Put Bond Future 5843 6 6 6 0.00
09/03/2018 2040 On 03-May-18 10.08 Put Bond Future 111 0 0 0 0.00
09/03/2018 2040 On 02-August-18 Bond Future 9.12 98.9369 99.0383 98.9369 420.00
09/03/2018 2040 On 02-August-18 10.05 Call Bond Future 8904 9 9 9 0.00
09/03/2018 2040 On 02-August-18 10.04 Call Bond Future 8836 9 9 9 0.00
09/03/2018 2040 On 02-August-18 10.03 Call Bond Future 8768 9 9 9 0.00
09/03/2018 2040 On 02-August-18 10.04 Put Bond Future 869 1 1 1 0.00
09/03/2018 2040 On 02-August-18 10.03 Put Bond Future 882 1 1 1 0.00
09/03/2018 2040 On 02-August-18 10.05 Put Bond Future 857 1 1 1 0.00
09/03/2018 2044 On 03-May-18 Bond Future 9.13 98.5122 98.6134 98.5122 23,583.00
09/03/2018 2044 On 03-May-18 10.11 Call Bond Future 8815 9 9 9 0.00
09/03/2018 2044 On 03-May-18 10.10 Call Bond Future 8739 9 9 9 0.00
09/03/2018 2044 On 03-May-18 10.09 Call Bond Future 8661 9 9 9 0.00
09/03/2018 2044 On 03-May-18 10.10 Put Bond Future 136 0 0 0 0.00
09/03/2018 2044 On 03-May-18 10.09 Put Bond Future 140 0 0 0 0.00
09/03/2018 2044 On 03-May-18 10.11 Put Bond Future 131 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
09/03/2018 2044 On 02-August-18 Bond Future 9.17 95.9528 96.0561 95.9528 0.00
09/03/2018 2044 On 02-August-18 10.05 Call Bond Future 8708 9 9 9 0.00
09/03/2018 2044 On 02-August-18 10.07 Call Bond Future 8845 9 9 9 0.00
09/03/2018 2044 On 02-August-18 10.06 Call Bond Future 8777 9 9 9 0.00
09/03/2018 2044 On 02-August-18 10.06 Put Bond Future 929 1 1 1 0.00
09/03/2018 2044 On 02-August-18 10.07 Put Bond Future 916 1 1 1 0.00
09/03/2018 2044 On 02-August-18 10.05 Put Bond Future 943 1 1 1 0.00
09/03/2018 2046 On 03-May-18 Bond Future 117.53 117.5285 117.5322 117.5285 10,874.00
09/03/2018 2046 On 03-May-18 127.93 Call Bond Future 0 0 0 0 0.00
09/03/2018 2046 On 03-May-18 127.95 Call Bond Future 0 0 0 0 0.00
09/03/2018 2046 On 03-May-18 127.94 Call Bond Future 0 0 0 0 0.00
09/03/2018 2046 On 03-May-18 127.94 Put Bond Future 10408 10 10 10 0.00
09/03/2018 2046 On 03-May-18 127.95 Put Bond Future 10418 10 10 10 0.00
09/03/2018 2046 On 03-May-18 127.93 Put Bond Future 10398 10 10 10 0.00
09/03/2018 2046 On 02-August-18 Bond Future 119.71 119.7082 119.7126 119.7082 0.00
09/03/2018 2046 On 02-August-18 128.78 Call Bond Future 0 0 0 0 0.00
09/03/2018 2046 On 02-August-18 128.79 Call Bond Future 0 0 0 0 0.00
09/03/2018 2046 On 02-August-18 128.77 Call Bond Future 0 0 0 0 0.00
09/03/2018 2046 On 02-August-18 128.79 Put Bond Future 9077 9 9 9 0.00
09/03/2018 2046 On 02-August-18 128.77 Put Bond Future 9057 9 9 9 0.00
09/03/2018 2046 On 02-August-18 128.78 Put Bond Future 9067 9 9 9 0.00
09/03/2018 2050 On 03-May-18 Bond Future 124.29 124.2843 124.2880 124.2843 9,788.00
09/03/2018 2050 On 03-May-18 135.61 Call Bond Future 0 0 0 0 0.00
09/03/2018 2050 On 03-May-18 135.62 Call Bond Future 0 0 0 0 0.00
09/03/2018 2050 On 03-May-18 135.63 Call Bond Future 0 0 0 0 0.00
09/03/2018 2050 On 03-May-18 135.63 Put Bond Future 11342 11 11 11 0.00
09/03/2018 2050 On 03-May-18 135.61 Put Bond Future 11322 11 11 11 0.00
09/03/2018 2050 On 03-May-18 135.62 Put Bond Future 11332 11 11 11 0.00
09/03/2018 2050 On 02-August-18 Bond Future 124.86 124.8563 124.8611 124.8563 0.00
09/03/2018 2050 On 02-August-18 137.54 Call Bond Future 0 0 0 0 0.00
09/03/2018 2050 On 02-August-18 137.53 Call Bond Future 0 0 0 0 0.00
09/03/2018 2050 On 02-August-18 137.52 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
09/03/2018 2050 On 02-August-18 137.54 Put Bond Future 12679 13 13 13 0.00
09/03/2018 2050 On 02-August-18 137.52 Put Bond Future 12659 13 13 13 0.00
09/03/2018 2050 On 02-August-18 137.53 Put Bond Future 12669 13 13 13 0.00
09/03/2018 8607 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/03/2018 8608 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/03/2018 8657 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/03/2018 AL37 On 03-May-18 Index Future 590.97 590.4510 590.9700 590.4510 0.00
09/03/2018 AL37 On 02-August-18 Index Future 601.90 601.3700 601.9010 601.3700 0.00
09/03/2018 AL7T On 03-May-18 Index Future 693.24 692.2170 693.2390 692.2170 0.00
09/03/2018 AL7T On 02-August-18 Index Future 706.06 705.0190 706.0620 705.0190 0.00
09/03/2018 ALBI On 03-May-18 Index Future 631.99 631.2460 631.9940 631.2460 814.00
09/03/2018 ALBI On 02-August-18 Index Future 643.68 642.9200 643.6840 642.9200 0.00
09/03/2018 C002 On 31-March-32 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/03/2018 C007 On 31-January-37 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/03/2018 C023 On 28-February-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/03/2018 C025 On 31-January-25 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/03/2018 C030 On 31-January-30 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/03/2018 C035 On 28-February-35 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/03/2018 C038 On 31-January-38 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/03/2018 C040 On 06-October-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/03/2018 C040 On 31-January-40 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/03/2018 C044 On 31-January-44 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
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09/03/2018 C048 On 28-February-48 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/03/2018 C050 On 31-December-50 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/03/2018 C070 On 01-August-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/03/2018 C118 On 20-April-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/03/2018 C186 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/03/2018 C197 On 07-December-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/03/2018 C202 On 07-December-33 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/03/2018 C204 On 21-December-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/03/2018 C207 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/03/2018 C208 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/03/2018 C209 On 31-March-36 Price Contribution 6.25 6.2500 6.2500 6.2500 0.00
09/03/2018 C210 On 31-March-28 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/03/2018 C212 On 31-January-22 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/03/2018 C213 On 28-February-31 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/03/2018 C214 On 28-February-41 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/03/2018 C223 On 25-January-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/03/2018 C226 On 25-January-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/03/2018 C303 On 14-August-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/03/2018 C303 On 28-February-33 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/03/2018 C333 On 15-September-33 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00

Page 8 of 19

2018/03/09, 06:16:09PM



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

Put Closing MTM Closing Price
09/03/2018 C442 On 25-April-42 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/03/2018 C446 On 31-March-46 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/03/2018 CES1 On 20-April-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/03/2018 CS23 On 25-January-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/03/2018 CS26 On 02-April-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/03/2018 CS33 On 15-September-33 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
09/03/2018 EL28 On 03-May-18 Bond Future 129.04 129.2619 129.0390 129.2619 0.00
09/03/2018 EL28 On 03-May-18 133.19 Call Bond Future 0 0 0 0 0.00
09/03/2018 EL28 On 03-May-18 133.18 Call Bond Future 0 0 0 0 0.00
09/03/2018 EL28 On 03-May-18 133.20 Call Bond Future 0 0 0 0 0.00
09/03/2018 EL28 On 03-May-18 133.18 Put Bond Future 4141 4 4 4 0.00
09/03/2018 EL28 On 03-May-18 133.19 Put Bond Future 4151 4 4 4 0.00
09/03/2018 EL28 On 03-May-18 133.20 Put Bond Future 4161 4 4 4 0.00
09/03/2018 EL28 On 02-August-18 Bond Future 131.43 131.6592 131.4328 131.6592 0.00
09/03/2018 EL28 On 02-August-18 134.93 Call Bond Future 0 0 0 0 0.00
09/03/2018 EL28 On 02-August-18 134.95 Call Bond Future 0 0 0 0 0.00
09/03/2018 EL28 On 02-August-18 134.94 Call Bond Future 0 0 0 0 0.00
09/03/2018 EL28 On 02-August-18 134.94 Put Bond Future 3507 3 4 3 0.00
09/03/2018 EL28 On 02-August-18 134.95 Put Bond Future 3517 3 4 3 0.00
09/03/2018 EL28 On 02-August-18 134.93 Put Bond Future 3497 3 3 3 0.00
09/03/2018 ES33 On 03-May-18 Bond Future 10.35 79.3538 79.3921 79.3538 9,466.00
09/03/2018 ES33 On 03-May-18 11.20 Call Bond Future 5149 5 5 5 0.00
09/03/2018 ES33 On 03-May-18 11.22 Call Bond Future 5264 5 5 5 0.00
09/03/2018 ES33 On 03-May-18 11.21 Call Bond Future 5207 5 5 5 0.00
09/03/2018 ES33 On 03-May-18 11.21 Put Bond Future 0 0 0 0 0.00
09/03/2018 ES33 On 03-May-18 11.20 Put Bond Future 0 0 0 0 0.00
09/03/2018 ES33 On 03-May-18 11.22 Put Bond Future 0 0 0 0 0.00
09/03/2018 ES33 On 02-August-18 Bond Future 10.44 80.8214 80.8606 80.8214 0.00

Page 9 of 19 2018/03/09, 06:16:09PM



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

Put Closing MTM Closing Price
09/03/2018 ES33 On 02-August-18 11.14 Call Bond Future 4244 4 4 4 0.00
09/03/2018 ES33 On 02-August-18 11.15 Call Bond Future 4302 4 4 4 0.00
09/03/2018 ES33 On 02-August-18 11.16 Call Bond Future 4359 4 4 4 0.00
09/03/2018 ES33 On 02-August-18 11.16 Put Bond Future 0 0 0 0 0.00
09/03/2018 ES33 On 02-August-18 11.14 Put Bond Future 0 0 0 0 0.00
09/03/2018 ES33 On 02-August-18 11.15 Put Bond Future 0 0 0 0 0.00
09/03/2018 ES42 On 03-May-18 Bond Future 10.48 82.9497 83.0320 82.9497 7,957.00
09/03/2018 ES42 On 02-August-18 Bond Future 10.56 84.4835 84.5677 84.4835 0.00
09/03/2018 GOVI On 03-May-18 GOV 629.38 628.5890 629.3800 628.5890 610.00
09/03/2018 GOVI On 03-May-18 590.29 Call GovVvI 390900 38 39 38 0.00
09/03/2018 GOVI On 03-May-18 590.27 Call GovI 391100 38 39 38 0.00
09/03/2018 GOVI On 03-May-18 590.28 Call GovI 391000 38 39 38 0.00
09/03/2018 GOVI On 03-May-18 590.28 Put GovVvI 0 0 0 0 0.00
09/03/2018 GOVI On 03-May-18 590.29 Put GovI 0 0 0 0 0.00
09/03/2018 GOVI On 03-May-18 590.27 Put GOV 0 0 0 0 0.00
09/03/2018 GOVI On 02-August-18 GOoVvI 641.02 640.2140 641.0210 640.2140 0.00
09/03/2018 GOVI On 02-August-18 605.71 Call GovI 353110 35 35 35 0.00
09/03/2018 GOVI On 02-August-18 605.72 Call GovI 353010 34 35 34 0.00
09/03/2018 GOVI On 02-August-18 605.70 Call GovI 353210 35 35 35 0.00
09/03/2018 GOVI On 02-August-18 605.70 Put GOV 0 0 0 0 0.00
09/03/2018 GOVI On 02-August-18 605.71 Put GovI 0 0 0 0 0.00
09/03/2018 GOVI On 02-August-18 605.72 Put GovVvI 0 0 0 0 0.00
09/03/2018 GVIX On 01-January-29 LIVE INDEX 110.00 110.0000 110.0000 110.0000 0.00
09/03/2018 IGOV On 03-May-18 Index Future 251.98 251.9480 251.9800 251.9480 1,128.00
09/03/2018 IGOV On 02-August-18 Index Future 256.66 256.6210 256.6550 256.6210 0.00
09/03/2018 1IS01 On 15-March-18 Interest Rate Swap 99.72 99.7200 99.7200 99.7200 0.00
09/03/2018 1IS01 On 21-June-18 Interest Rate Swap 99.90 99.8900 99.9000 99.8900 0.00
09/03/2018 1ISO01 On 20-September-18 Interest Rate Swap 100.02 100.0200 100.0200 100.0200 0.00
09/03/2018 ISO1 On 20-December-18 Interest Rate Swap 100.44 100.4400 100.4400 100.4400 0.00
09/03/2018 IS01 On 22-March-19 Interest Rate Swap 99.41 99.4100 99.4100 99.4100 0.00
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09/03/2018 1IS02 On 16-March-18 Interest Rate Swap 99.01 99.0100 99.0100 99.0100 0.00
09/03/2018 1IS02 On 15-June-18 Interest Rate Swap 98.59 98.5900 98.5900 98.5900 0.00
09/03/2018 1IS02 On 21-September-18 Interest Rate Swap 98.49 98.4900 98.4900 98.4900 0.00
09/03/2018 1IS02 On 21-December-18 Interest Rate Swap 98.82 98.8200 98.8200 98.8200 0.00
09/03/2018 1IS02 On 15-March-19 Interest Rate Swap 99.16 99.1600 99.1600 99.1600 0.00
09/03/2018 1IS02 On 21-June-19 Interest Rate Swap 99.47 99.4700 99.4700 99.4700 0.00
09/03/2018 1IS02 On 20-September-19 Interest Rate Swap 99.79 99.8000 99.7900 99.8000 0.00
09/03/2018 1IS02 On 20-December-19 Interest Rate Swap 100.66 100.6700 100.6600 100.6700 0.00
09/03/2018 1IS02 On 23-March-20 Interest Rate Swap 98.32 98.3300 98.3200 98.3300 0.00
09/03/2018 IS05 On 17-December-20 Interest Rate Swap 95.57 95.6100 95.5700 95.6100 0.00
09/03/2018 IS05 On 16-March-21 Interest Rate Swap 94.72 94.7600 94.7200 94.7600 0.00
09/03/2018 1IS05 On 15-June-21 Interest Rate Swap 93.83 93.8700 93.8300 93.8700 0.00
09/03/2018 1IS05 On 21-September-21 Interest Rate Swap 93.92 93.9600 93.9200 93.9600 0.00
09/03/2018 IS05 On 21-December-21 Interest Rate Swap 96.04 96.0700 96.0400 96.0700 51.00
09/03/2018 IS05 On 15-March-22 Interest Rate Swap 96.10 96.1300 96.1000 96.1300 0.00
09/03/2018 1IS05 On 21-June-22 Interest Rate Swap 97.21 97.2400 97.2100 97.2400 0.00
09/03/2018 IS05 On 20-September-22 Interest Rate Swap 99.34 99.3800 99.3400 99.3800 0.00
09/03/2018 IS05 On 20-December-22 Interest Rate Swap 100.52 100.5600 100.5200 100.5600 0.00
09/03/2018 1IS05 On 22-March-23 Interest Rate Swap 95.53 95.5700 95.5300 95.5700 0.00
09/03/2018 IS10 On 17-December-25 Interest Rate Swap 93.13 93.1600 93.1300 93.1600 0.00
09/03/2018 1IS10 On 16-March-26 Interest Rate Swap 90.06 90.0900 90.0600 90.0900 0.00
09/03/2018 1IS10 On 15-June-26 Interest Rate Swap 88.74 88.7700 88.7400 88.7700 0.00
09/03/2018 1IS10 On 21-September-26 Interest Rate Swap 90.86 90.9000 90.8600 90.9000 0.00
09/03/2018 IS10 On 21-December-26 Interest Rate Swap 94.63 94.6700 94.6300 94.6700 0.00
09/03/2018 1IS10 On 15-March-27 Interest Rate Swap 93.13 93.1700 93.1300 93.1700 0.00
09/03/2018 1IS10 On 21-June-27 Interest Rate Swap 95.16 95.2100 95.1600 95.2100 0.00
09/03/2018 1IS10 On 20-September-27 Interest Rate Swap 98.86 98.9200 98.8600 98.9200 0.00
09/03/2018 IS10 On 20-December-27 Interest Rate Swap 99.15 99.2200 99.1500 99.2200 0.00
09/03/2018 1IS10 On 22-March-28 Interest Rate Swap 94.29 94.3600 94.2900 94.3600 0.00
09/03/2018 J186 On 21-December-26 Interest Rate Swap 8.68 0.1077 0.1077 0.1077 0.00
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09/03/2018 J204 On 21-December-18 Interest Rate Swap 8.96 0.0958 0.0958 0.0958 0.00
09/03/2018 J207 On 15-January-20 Interest Rate Swap 9.00 0.0691 0.0691 0.0691 0.00
09/03/2018 JBAF On 20-March-18 Jibar Tradeable Future 6.97 93.0300 93.0300 93.0300 2,500.00
09/03/2018 JBAF On 18-April-18 Jibar Tradeable Future 6.94 93.0600 93.0600 93.0600 0.00
09/03/2018 JBAF On 20-June-18 Jibar Tradeable Future 6.89 93.1100 93.1100 93.1100 0.00
09/03/2018 JBAF On 19-September-18 Jibar Tradeable Future 6.77 93.2300 93.2300 93.2300 0.00
09/03/2018 JBAF On 19-October-18 Jibar Tradeable Future 8.30 91.7000 91.7000 91.7000 0.00
09/03/2018 JBAF On 19-December-18 Jibar Tradeable Future 6.80 93.2000 93.2000 93.2000 35,000.00
09/03/2018 JBAF On 20-March-19 Jibar Tradeable Future 6.86 93.1400 93.1400 93.1400 0.00
09/03/2018 JBAF On 19-June-19 Jibar Tradeable Future 6.91 93.0900 93.0900 93.0900 0.00
09/03/2018 JBAF On 18-September-19 Jibar Tradeable Future 6.92 93.0800 93.0800 93.0800 0.00
09/03/2018 R023 On 03-May-18 Bond Future 7.39 102.7625 102.8661 102.7625 73,115.00
09/03/2018 R023 On 03-May-18 8.27 Call Bond Future 3482 3 3 3 0.00
09/03/2018 R023 On 03-May-18 8.28 Call Bond Future 3519 3 4 3 0.00
09/03/2018 R023 On 03-May-18 8.29 Call Bond Future 3557 3 4 3 0.00
09/03/2018 R023 On 03-May-18 9.19 Call Bond Future 6934 7 7 7 0.00
09/03/2018 R023 On 03-May-18 9.19 Put Bond Future 0 0 0 0 2,500.00
09/03/2018 R023 On 03-May-18 8.28 Put Bond Future 19 0 0 0 0.00
09/03/2018 R023 On 03-May-18 8.29 Put Bond Future 18 0 0 0 0.00
09/03/2018 R023 On 03-May-18 8.27 Put Bond Future 20 0 0 0 0.00
09/03/2018 R035 On 03-May-18 Bond Future 8.92 101.1729 101.2199 101.1729 66,923.00
09/03/2018 R035 On 03-May-18 9.90 Call Bond Future 8050 8 8 8 0.00
09/03/2018 R035 On 03-May-18 8.75 Call Bond Future 1503 2 2 2 1,000.00
09/03/2018 R035 On 03-May-18 9.25 Call Bond Future 3763 4 4 4 0.00
09/03/2018 R035 On 03-May-18 9.91 Call Bond Future 8121 8 8 8 0.00
09/03/2018 R035 On 03-May-18 9.89 Call Bond Future 7979 8 8 8 0.00
09/03/2018 R035 On 03-May-18 9.89 Put Bond Future 161 0 0 0 0.00
09/03/2018 R035 On 03-May-18 9.25 Put Bond Future 1016 1 1 1 1,000.00
09/03/2018 R035 On 03-May-18 9.90 Put Bond Future 155 0 0 0 0.00
09/03/2018 R035 On 03-May-18 9.91 Put Bond Future 150 0 0 0 0.00
09/03/2018 R035 On 03-May-18 8.75 Put Bond Future 3015 3 3 3 0.00
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09/03/2018 R035 On 02-August-18 Bond Future 8.96 103.0440 103.0921 103.0440 3.00
09/03/2018 R035 On 02-August-18 9.42 Call Bond Future 5885 6 6 6 0.00
09/03/2018 R035 On 02-August-18 9.44 Call Bond Future 5991 6 6 6 0.00
09/03/2018 R035 On 02-August-18 9.43 Call Bond Future 5938 6 6 6 0.00
09/03/2018 R035 On 02-August-18 9.44 Put Bond Future 2059 2 2 2 0.00
09/03/2018 R035 On 02-August-18 9.43 Put Bond Future 2086 2 2 2 0.00
09/03/2018 R035 On 02-August-18 9.42 Put Bond Future 2113 2 2 2 0.00
09/03/2018 R186 On 03-May-18 Bond Future 8.08 118.6294 118.8028 118.6294 200,073.00
09/03/2018 R186 On 03-May-18 8.93 Call Bond Future 5608 5 6 5 0.00
09/03/2018 R186 On 03-May-18 10.14 Call Bond Future 12809 13 13 13 0.00
09/03/2018 R186 On 03-May-18 9.30 Call Bond Future 7846 8 8 8 1,120.00
09/03/2018 R186 On 03-May-18 8.92 Call Bond Future 5548 5 6 5 0.00
09/03/2018 R186 On 03-May-18 8.69 Call Bond Future 4182 4 4 4 0.00
09/03/2018 R186 On 03-May-18 8.50 Call Bond Future 3113 3 3 3 0.00
09/03/2018 R186 On 03-May-18 7.85 Call Bond Future 527 0 1 0 500.00
09/03/2018 R186 On 03-May-18 9.75 Call Bond Future 10539 10 1 10 0.00
09/03/2018 R186 On 03-May-18 9.19 Call Bond Future 7181 7 7 7 0.00
09/03/2018 R186 On 03-May-18 8.70 Call Bond Future 4241 4 4 4 0.00
09/03/2018 R186 On 03-May-18 8.85 Call Bond Future 5127 5 5 5 0.00
09/03/2018 R186 On 03-May-18 8.40 Call Bond Future 2586 2 3 2 7.00
09/03/2018 R186 On 03-May-18 8.00 Call Bond Future 916 1 1 1 7.00
09/03/2018 R186 On 03-May-18 8.91 Call Bond Future 5487 5 5 5 0.00
09/03/2018 R186 On 03-May-18 9.72 Call Bond Future 10362 10 10 10 0.00
09/03/2018 R186 On 03-May-18 8.35 Call Bond Future 2336 2 2 2 0.00
09/03/2018 R186 On 03-May-18 8.45 Call Bond Future 2846 3 3 3 0.00
09/03/2018 R186 On 03-May-18 9.19 Put Bond Future 22 0 0 0 0.00
09/03/2018 R186 On 03-May-18 8.69 Put Bond Future 164 0 0 0 0.00
09/03/2018 R186 On 03-May-18 8.70 Put Bond Future 158 0 0 0 0.00
09/03/2018 R186 On 03-May-18 8.50 Put Bond Future 320 0 0 0 3,500.00
09/03/2018 R186 On 03-May-18 8.92 Put Bond Future 70 0 0 0 0.00
09/03/2018 R186 On 03-May-18 8.85 Put Bond Future 9 0 0 0 4,745.00
09/03/2018 R186 On 03-May-18 9.75 Put Bond Future 1 0 0 0 3,200.00
09/03/2018 R186 On 03-May-18 8.35 Put Bond Future 523 1 1 1 500.00
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09/03/2018 R186 On 03-May-18 8.45 Put Bond Future 378 0 0 0 0.00
09/03/2018 R186 On 03-May-18 8.91 Put Bond Future 73 0 0 0 0.00
09/03/2018 R186 On 03-May-18 10.14 Put Bond Future 0 0 0 0 0.00
09/03/2018 R186 On 03-May-18 9.72 Put Bond Future 1 0 0 0 10,640.00
09/03/2018 R186 On 03-May-18 8.40 Put Bond Future 445 0 0 0 3,500.00
09/03/2018 R186 On 03-May-18 8.00 Put Bond Future 1433 2 1 2 0.00
09/03/2018 R186 On 03-May-18 7.85 Put Bond Future 2063 2 2 2 0.00
09/03/2018 R186 On 03-May-18 9.30 Put Bond Future 12 0 0 0 0.00
09/03/2018 R186 On 03-May-18 8.93 Put Bond Future 67 0 0 0 0.00
09/03/2018 R186 On 02-August-18 Bond Future 8.10 115.5229 115.7000 115.5229 191.00
09/03/2018 R186 On 02-August-18 8.47 Call Bond Future 3486 3 3 3 0.00
09/03/2018 R186 On 02-August-18 8.25 Call Bond Future 2553 2 3 2 1,470.00
09/03/2018 R186 On 02-August-18 7.50 Call Bond Future 509 0 1 0 1,470.00
09/03/2018 R186 On 02-August-18 8.46 Call Bond Future 3441 3 3 3 0.00
09/03/2018 R186 On 02-August-18 8.48 Call Bond Future 3531 3 4 3 0.00
09/03/2018 R186 On 02-August-18 8.25 Put Bond Future 1592 2 2 2 0.00
09/03/2018 R186 On 02-August-18 7.50 Put Bond Future 4543 5 5 5 0.00
09/03/2018 R186 On 02-August-18 8.46 Put Bond Future 1132 1 1 1 0.00
09/03/2018 R186 On 02-August-18 8.48 Put Bond Future 1095 1 1 1 0.00
09/03/2018 R186 On 02-August-18 8.47 Put Bond Future 1113 1 1 1 0.00
09/03/2018 R186 On 01-November-18 Bond Future 8.12 117.6903 117.8712 117.6903 0.00
09/03/2018 R186 On 01-November-18 8.46 Call Bond Future 3858 4 4 4 5,000.00
09/03/2018 R186 On 01-November-18 8.53 Call Bond Future 4151 4 4 4 0.00
09/03/2018 R186 On 01-November-18 9.14 Call Bond Future 6987 7 7 7 0.00
09/03/2018 R186 On 01-November-18 8.52 Call Bond Future 4109 4 4 4 0.00
09/03/2018 R186 On 01-November-18 7.96 Call Bond Future 2049 2 2 2 5,000.00
09/03/2018 R186 On 01-November-18 8.54 Call Bond Future 4194 4 4 4 0.00
09/03/2018 R186 On 01-November-18 9.14 Put Bond Future 733 1 1 1 5,000.00
09/03/2018 R186 On 01-November-18 8.52 Put Bond Future 1616 2 2 2 0.00
09/03/2018 R186 On 01-November-18 7.96 Put Bond Future 3101 3 3 3 0.00
09/03/2018 R186 On 01-November-18 8.54 Put Bond Future 1577 2 2 2 0.00
09/03/2018 R186 On 01-November-18 8.53 Put Bond Future 1596 2 2 2 0.00
09/03/2018 R186 On 01-November-18 8.46 Put Bond Future 1738 2 2 2 0.00
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09/03/2018 R197 On 03-May-18 Bond Future 306.10 306.0951 306.0983 306.0951 2,388.00
09/03/2018 R197 On 03-May-18 304.44 Call Bond Future 1658 2 2 2 0.00
09/03/2018 R197 On 03-May-18 304.46 Call Bond Future 1638 2 2 2 0.00
09/03/2018 R197 On 03-May-18 304.45 Call Bond Future 1648 2 2 2 0.00
09/03/2018 R197 On 03-May-18 304.45 Put Bond Future 0 0 0 0 0.00
09/03/2018 R197 On 03-May-18 304.46 Put Bond Future 0 0 0 0 0.00
09/03/2018 R197 On 03-May-18 304.44 Put Bond Future 0 0 0 0 0.00
09/03/2018 R202 On 03-May-18 Bond Future 236.10 236.0897 236.0965 236.0897 23,064.00
09/03/2018 R202 On 03-May-18 247.47 Call Bond Future 10 0 0 0 0.00
09/03/2018 R202 On 03-May-18 247.48 Call Bond Future 10 0 0 0 0.00
09/03/2018 R202 On 03-May-18 247.49 Call Bond Future 10 0 0 0 0.00
09/03/2018 R202 On 03-May-18 24749 Put Bond Future 11404 11 11 11 0.00
09/03/2018 R202 On 03-May-18 247.47 Put Bond Future 11384 11 11 11 0.00
09/03/2018 R202 On 03-May-18 247.48 Put Bond Future 11394 11 11 11 0.00
09/03/2018 R204 On 03-May-18 Bond Future 6.19 104.0790 104.1063 104.0790 21,932.00
09/03/2018 R204 On 03-May-18 7.09 Call Bond Future 543 1 1 1 0.00
09/03/2018 R204 On 03-May-18 7.10 Call Bond Future 549 1 1 1 0.00
09/03/2018 R204 On 03-May-18 7.08 Call Bond Future 537 1 1 1 0.00
09/03/2018 R204 On 03-May-18 7.08 Put Bond Future 0 0 0 0.00
09/03/2018 R204 On 03-May-18 7.09 Put Bond Future 0 0 0 0.00
09/03/2018 R204 On 03-May-18 7.10 Put Bond Future 0 0 0 0 0.00
09/03/2018 R207 On 03-May-18 Bond Future 6.59 103.2506 103.2830 103.2506 23,532.00
09/03/2018 R207 On 03-May-18 7.58 Call Bond Future 1550 2 2 2 0.00
09/03/2018 R207 On 03-May-18 7.57 Call Bond Future 1534 2 2 2 0.00
09/03/2018 R207 On 03-May-18 7.56 Call Bond Future 1519 1 2 1 0.00
09/03/2018 R207 On 03-May-18 7.57 Put Bond Future 0 0 0 0 0.00
09/03/2018 R207 On 03-May-18 7.56 Put Bond Future 0 0 0 0 0.00
09/03/2018 R207 On 03-May-18 7.58 Put Bond Future 0 0 0 0 0.00
09/03/2018 R208 On 03-May-18 Bond Future 6.94 100.1383 100.2048 100.1383 35,809.00
09/03/2018 R208 On 03-May-18 7.77 Call Bond Future 2121 2 2 2 0.00
09/03/2018 R208 On 03-May-18 7.78 Call Bond Future 2146 2 2 2 0.00
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09/03/2018 R208 On 03-May-18 7.79 Call Bond Future 2171 2 2 2 0.00
09/03/2018 R208 On 03-May-18 7.78 Put Bond Future 6 0 0 0 0.00
09/03/2018 R208 On 03-May-18 7.79 Put Bond Future 6 0 0 0 0.00
09/03/2018 R208 On 03-May-18 7.77 Put Bond Future 6 0 0 0 0.00
09/03/2018 R209 On 03-May-18 Bond Future 8.92 76.9242 76.9640 76.9242 81,127.00
09/03/2018 R209 On 03-May-18 9.85 Call Bond Future 6431 6 6 6 0.00
09/03/2018 R209 On 03-May-18 10.22 Call Bond Future 8667 9 9 9 0.00
09/03/2018 R209 On 03-May-18 10.00 Call Bond Future 7340 7 7 7 0.00
09/03/2018 R209 On 03-May-18 10.73 Call Bond Future 11650 12 12 12 0.00
09/03/2018 R209 On 03-May-18 9.75 Call Bond Future 5821 6 6 6 435.00
09/03/2018 R209 On 03-May-18 9.77 Call Bond Future 5943 6 6 6 0.00
09/03/2018 R209 On 03-May-18 9.30 Call Bond Future 3187 3 3 3 1,321.00
09/03/2018 R209 On 03-May-18 9.86 Call Bond Future 6492 6 6 6 0.00
09/03/2018 R209 On 03-May-18 9.19 Call Bond Future 2607 3 3 3 250.00
09/03/2018 R209 On 03-May-18 9.47 Call Bond Future 4147 4 4 4 0.00
09/03/2018 R209 On 03-May-18 8.95 Call Bond Future 1509 2 2 2 1,321.00
09/03/2018 R209 On 03-May-18 9.84 Call Bond Future 6370 6 6 6 0.00
09/03/2018 R209 On 03-May-18 9.84 Put Bond Future 98 0 0 0 0.00
09/03/2018 R209 On 03-May-18 9.19 Put Bond Future 697 1 1 1 0.00
09/03/2018 R209 On 03-May-18 9.86 Put Bond Future 92 0 0 0 0.00
09/03/2018 R209 On 03-May-18 10.00 Put Bond Future 53 0 0 0 11,067.00
09/03/2018 R209 On 03-May-18 9.47 Put Bond Future 310 0 0 0 250.00
09/03/2018 R209 On 03-May-18 9.77 Put Bond Future 122 0 0 0 250.00
09/03/2018 R209 On 03-May-18 9.30 Put Bond Future 511 1 1 1 0.00
09/03/2018 R209 On 03-May-18 8.95 Put Bond Future 1311 1 1 1 0.00
09/03/2018 R209 On 03-May-18 9.85 Put Bond Future 95 0 0 0 0.00
09/03/2018 R209 On 03-May-18 10.22 Put Bond Future 20 0 0 0 435.00
09/03/2018 R209 On 03-May-18 9.75 Put Bond Future 130 0 0 0 0.00
09/03/2018 R209 On 03-May-18 10.73 Put Bond Future 1 0 0 0 435.00
09/03/2018 R209 On 02-August-18 Bond Future 8.96 78.3468 78.3876 78.3468 816.00
09/03/2018 R209 On 02-August-18 10.84 Call Bond Future 12049 12 12 12 0.00
09/03/2018 R209 On 02-August-18 10.21 Call Bond Future 8619 9 9 0.00
09/03/2018 R209 On 02-August-18 9.66 Call Bond Future 5664 6 6 435.00
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09/03/2018 R209 On 02-August-18 10.38 Call Bond Future 9543 10 10 10 0.00
09/03/2018 R209 On 02-August-18 10.39 Call Bond Future 9598 10 10 10 0.00
09/03/2018 R209 On 02-August-18 10.40 Call Bond Future 9652 10 10 10 0.00
09/03/2018 R209 On 02-August-18 10.40 Put Bond Future 215 0 0 0 0.00
09/03/2018 R209 On 02-August-18 9.66 Put Bond Future 843 1 1 1 0.00
09/03/2018 R209 On 02-August-18 10.38 Put Bond Future 224 0 0 0 0.00
09/03/2018 R209 On 02-August-18 10.39 Put Bond Future 219 0 0 0 0.00
09/03/2018 R209 On 02-August-18 10.21 Put Bond Future 324 0 0 0 435.00
09/03/2018 R209 On 02-August-18 10.84 Put Bond Future 76 0 0 0 435.00
09/03/2018 R209 On 01-November-18 Bond Future 9.00 76.6679 76.7097 76.6679 0.00
09/03/2018 R209 On 01-November-18 1016.01 Call Bond Future 75822 76 76 76 0.00
09/03/2018 R209 On 01-November-18 1016.00 Call Bond Future 75822 76 76 76 0.00
09/03/2018 R209 On 01-November-18 9.97 Call Bond Future 7609 8 8 8 0.00
09/03/2018 R209 On 01-November-18 1015.99 Call Bond Future 75822 76 76 76 0.00
09/03/2018 R209 On 01-November-18 9.34 Call Bond Future 4574 5 5 5 0.00
09/03/2018 R209 On 01-November-18 10.57 Call Bond Future 10592 11 11 11 0.00
09/03/2018 R209 On 01-November-18 9.94 Call Bond Future 7457 7 7 7 0.00
09/03/2018 R209 On 01-November-18 9.94 Put Bond Future 1113 1 1 1 0.00
09/03/2018 R209 On 01-November-18 10.57 Put Bond Future 444 0 0 0 0.00
09/03/2018 R209 On 01-November-18 1016.00 Put Bond Future 0 0 0 0 0.00
09/03/2018 R209 On 01-November-18 9.97 Put Bond Future 1076 1 1 1 0.00
09/03/2018 R209 On 01-November-18 1015.99 Put Bond Future 0 0 0 0 0.00
09/03/2018 R209 On 01-November-18 9.34 Put Bond Future 2164 2 2 2 0.00
09/03/2018 R209 On 01-November-18 1016.01 Put Bond Future 0 0 0 0 0.00
09/03/2018 R210 On 03-May-18 Bond Future 187.09 187.4197 187.0940 187.4197 2,159.00
09/03/2018 R210 On 03-May-18 191.46 Call Bond Future 0 0 0 0 0.00
09/03/2018 R210 On 03-May-18 19145 Call Bond Future 0 0 0 0 0.00
09/03/2018 R210 On 03-May-18 191.44 Call Bond Future 0 0 0 0 0.00
09/03/2018 R210 On 03-May-18 191.45 Put Bond Future 4356 4 4 4 0.00
09/03/2018 R210 On 03-May-18 191.44 Put Bond Future 4346 4 4 4 0.00
09/03/2018 R210 On 03-May-18 191.46 Put Bond Future 4366 4 4 4 0.00
09/03/2018 R212 On 03-May-18 Bond Future 155.15 155.0920 155.1501 155.0920 4,755.00
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09/03/2018 R212 On 03-May-18 154.28 Call Bond Future 870 1 1 1 0.00
09/03/2018 R212 On 03-May-18 154.30 Call Bond Future 850 1 1 1 0.00
09/03/2018 R212 On 03-May-18 154.29 Call Bond Future 860 1 1 1 0.00
09/03/2018 R212 On 03-May-18 154.29 Put Bond Future 0 0 0 0.00
09/03/2018 R212 On 03-May-18 154.30 Put Bond Future 0 0 0 0.00
09/03/2018 R212 On 03-May-18 154.28 Put Bond Future 0 0 0 0 0.00
09/03/2018 R213 On 03-May-18 Bond Future 8.61 88.7645 88.9451 88.7645 44,803.00
09/03/2018 R213 On 03-May-18 9.56 Call Bond Future 6406 6 6 0.00
09/03/2018 R213 On 03-May-18 9.57 Call Bond Future 6467 6 6 6 0.00
09/03/2018 R213 On 03-May-18 9.58 Call Bond Future 6528 6 7 6 0.00
09/03/2018 R213 On 03-May-18 9.58 Put Bond Future 65 0 0 0 0.00
09/03/2018 R213 On 03-May-18 9.56 Put Bond Future 70 0 0 0 0.00
09/03/2018 R213 On 03-May-18 9.57 Put Bond Future 68 0 0 0 0.00
09/03/2018 R213 On 02-August-18 Bond Future 8.64 90.4060 90.5903 90.4060 1.00
09/03/2018 R213 On 02-August-18 9.07 Call Bond Future 4057 4 4 4 0.00
09/03/2018 R213 On 02-August-18 9.06 Call Bond Future 4009 4 4 4 0.00
09/03/2018 R213 On 02-August-18 9.05 Call Bond Future 3961 4 4 4 0.00
09/03/2018 R213 On 02-August-18 9.06 Put Bond Future 1184 1 1 1 0.00
09/03/2018 R213 On 02-August-18 9.05 Put Bond Future 1203 1 1 1 0.00
09/03/2018 R213 On 02-August-18 9.07 Put Bond Future 1165 1 1 1 0.00
09/03/2018 R214 On 03-May-18 Bond Future 9.04 76.7474 76.8282 76.7474 47,218.00
09/03/2018 R214 On 03-May-18 9.98 Call Bond Future 6826 7 7 7 0.00
09/03/2018 R214 On 03-May-18 9.99 Call Bond Future 6889 7 7 7 0.00
09/03/2018 R214 On 03-May-18 9.97 Call Bond Future 6763 7 7 7 0.00
09/03/2018 R214 On 03-May-18 9.97 Put Bond Future 112 0 0 0 0.00
09/03/2018 R214 On 03-May-18 9.98 Put Bond Future 109 0 0 0 0.00
09/03/2018 R214 On 03-May-18 9.99 Put Bond Future 106 0 0 0 0.00
09/03/2018 R248 On 03-May-18 Bond Future 9.09 98.0633 98.1676 98.0633 90,984.00
09/03/2018 R248 On 03-May-18 10.07 Call Bond Future 9094 9 9 9 0.00
09/03/2018 R248 On 03-May-18 10.06 Call Bond Future 9014 9 9 9 0.00
09/03/2018 R248 On 03-May-18 10.05 Call Bond Future 8935 9 9 9 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

09/03/2018 R248 On 03-May-18 10.06 Put Bond Future 138 0 0 0.00

09/03/2018 R248 On 03-May-18 10.05 Put Bond Future 142 0 0 0.00

09/03/2018 R248 On 03-May-18 10.07 Put Bond Future 134 0 0 0.00
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