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Contract Details Strike Call/ MTM Previous Premium On Volatility Value Contracts Open
Put Yield MTM Option Traded Interest
ANY D On 20/04/2012 Any day expiry 7.90650 7.98780 14.90 0.00 0 0
Total ANY DAY EXPIRY CAAW $ Future 0.00 0
ANY D On 20/04/2012 Any day expiry 8.10 Call 39.00000 21,000 17.89 0.00 0
ANY D On 20/04/2012 Any day expiry 8.10 Put 151.00000 215,000 17.89 0.00 0 0
ANY D On 20/04/2012 Any day expiry 8.15 Call 29.00000 15,000 18.64 0.00 0 0
ANY D On 20/04/2012 Any day expiry 8.15 Put 191.00000 259,000 18.64 0.00 0 0
ANY D On 20/04/2012 Any day expiry 8.05 Call 53.00000 29,000 17.14 0.00 0 0
ANY D On 20/04/2012 Any day expiry 8.05 Put 115.00000 173,000 17.14 0.00 0 0
Total ANY DAY EXPIRY CAAW $ Option 0.00 0 0
Total For ANY DAY EXPIRY 0.00 0 0
ANY D On 30/04/2012 Any day expiry 6.54280 6.54940 11.20 0.00 0 1,000
Total ANY DAY EXPIRY DAAE NZ$ Future 0.00 0 1,000
ANY D On 30/04/2012 Any day expiry 6.50 Call 96.00000 90,000 11.55 0.00 0 0
ANY D On 30/04/2012 Any day expiry 6.50 Put 47.00000 47,000 11.55 0.00 0 0
ANY D On 30/04/2012 Any day expiry 6.55 Call 66.00000 61,000 11.20 0.00 0 0
ANY D On 30/04/2012 Any day expiry 6.55 Put 67.00000 68,000 11.20 0.00 0 0
ANY D On 30/04/2012 Any day expiry 6.45 Call 131.00000 125,000 11.89 0.00 0 0
ANY D On 30/04/2012 Any day expiry 6.45 Put 32.00000 32,000 11.89 0.00 0 0
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Contract Details Strike Call / MTM Previous Premium On Volatility Value Contracts Open

Put Yield MTM Option Traded Interest
Total ANY DAY EXPIRY DAAE NZ$ Option 0.00 0 0
Total For ANY DAY EXPIRY 0.00 0 1,000
ANY D On 30/04/2012 Any day expiry 8.25110 8.23950 10.68 0.00 0 1,000
Total ANY DAY EXPIRY DAAF AU$ Future 0.00 0 1,000
ANY D On 30/04/2012 Any day expiry 8.00 Call 255.00000 266,000 12.35 0.00 0 0
ANY D On 30/04/2012  Any day expiry 8.00 Put 16.00000 15,000 12.35 0.00 0 0
ANY D On 30/04/2012 Any day expiry 8.05 Call 212.00000 222,000 12.02 0.00 0 0
ANY D On 30/04/2012 Any day expiry 8.05 Put 23.00000 21,000 12.02 0.00 0 0
ANY D On 30/04/2012 Any day expiry 7.95 Call 300.00000 311,000 12.68 0.00 0 0
ANY D On 30/04/2012 Any day expiry 795 Put 11.00000 10,000 12.68 0.00 0 0
Total ANY DAY EXPIRY DAAF AU$ Option 0.00 0 0
Total For ANY DAY EXPIRY 0.00 0 1,000
Total for Any day expiry 0.00 0 2,000
CF CA On 30/04/2012 Can-Do Future 0.07360 0.10760 0.00 0 12,500
Total CF CANDO CAAY Future 0.00 0 12,500
Total For CF CANDO CAAY 0.00 0 12,500
CF CA On 18/06/2012 Can-Do Future 0.14410 0.17130 0.00 0 5,670
Total CF CANDO CAAZ Future 0.00 0 5,670
Total For CF CANDO CAAZ 0.00 0 5,670
CF CA On 18/06/2012 Can-Do Future 0.20080 0.17330 0.00 0 8,000
Total CF CANDO CABA Future 0.00 0 8,000
Total For CF CANDO CABA 0.00 0 8,000
CF CA On 18/06/20172 Can-Do Future 0.01230 0.01030 0.00 0 8,000
Total CF CANDO CABB Future 0.00 0 8,000
Total For CF CANDO CABB 0.00 0 8,000
CF CA On 18/06/2012 Can-Do Future 0.21780 0.18760 0.00 0 16,000
Total CF CANDO CABC Future 0.00 0 16,000
Total For CF CANDO CABC 0.00 0 16,000
CF CA On 18/06/2012 Can-Do Future 0.00680 0.00650 0.00 0 16,000
Total CF CANDO CABD Future 0.00 0 16,000
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Yield MTM Option Traded Interest
Total For CF CANDO CABD 0.00 0 16,000
Total for Can-Do Future 0.00 0 66,170
ES18 On 20/04/2018 Price Contribution 100.00000 100.00000 0.00 0 0
Total ES18 Future 0.00 0 0
Total For ES18 0.00 0 0
ES23 On 25/01/2023 Price Contribution 100.00000 100.00000 0.00 0 0
Total ES23 Future 0.00 0 0
Total For ES23 0.00 0 0
ES26 On 02/04/2026 Price Contribution 100.00000 100.00000 0.00 0 0
Total ES26 Future 0.00 0 0
Total For ES26 0.00 0 0
ES33 On 15/09/2033 Price Contribution 100.00000 100.00000 0.00 0 0
Total ES33 Future 0.00 0 0
Total For ES33 0.00 0 0
R157 On 15/09/2015 Price Contribution 100.00000 100.00000 0.00 0 0
Total R157 Future 0.00 0 0
Total For R157 0.00 0 0
R157/F On 15/09/2015 Price Contribution 100.00000 100.00000 0.00 0 0
Total R157/R201 Future 0.00 0 0
Total For R157/R201 0.00 0 0
R157/F On 15/09/2015 Price Contribution 100.00000 100.00000 0.00 0 0
Total R157/R206 Future 0.00 0 0
Total For R157/R206 0.00 0 0
R186 On 21/12/2026 Price Contribution 100.00000 100.00000 0.00 0 0
Total R186 Future 0.00 0 0
Total For R186 0.00 0 0
R186/F On 21/12/2026 Price Contribution 100.00000 100.00000 0.00 0 0
Total R186/R157 Future 0.00 0 0
Total For R186/R157 0.00 0 0
R186/F On 21/12/2026 Price Contribution 100.00000 100.00000 0.00 0 0
Total R186/R207 Future 0.00 0 0
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Total For R186/R207 0.00 0 0
R186/F On 21/12/2026 Price Contribution 100.00000 100.00000 0.00 0 0
Total R186/R208 Future 0.00 0 0
Total For R186/R208 0.00 0 0
R189 On 01/04/2013 Price Contribution 100.00000 100.00000 0.00 0 0
Total R189 Future 0.00 0 0
Total For R189 0.00 0 0
R197 On 07/12/2023 Price Contribution 100.00000 100.00000 0.00 0 0
Total R197 Future 0.00 0 0
Total For R197 0.00 0 0
R201 On 22/12/2014 Price Contribution 100.00000 100.00000 0.00 0 0
Total R201 Future 0.00 0 0
Total For R201 0.00 0 0
R201/F On 22/12/2014 Price Contribution 100.00000 100.00000 0.00 0 0
Total R201/R206 Future 0.00 0 0
Total For R201/R206 0.00 0 0
R202 On 07/12/2033 Price Contribution 100.00000 100.00000 0.00 0 0
Total R202 Future 0.00 0 0
Total For R202 0.00 0 0
R203 On 15/09/2017 Price Contribution 100.00000 100.00000 0.00 0 0
Total R203 Future 0.00 0 0
Total For R203 0.00 0 0
R203/F On 15/09/2017 Price Contribution 100.00000 100.00000 0.00 0 0
Total R203/R157 Future 0.00 0 0
Total For R203/R157 0.00 0 0
R204 On 21/12/2018 Price Contribution 100.00000 100.00000 0.00 0 0
Total R204 Future 0.00 0 0
Total For R204 0.00 0 0
R204/F On 15/01/2020 Price Contribution 100.00000 100.00000 0.00 0 0
Total R204/R157 Future 0.00 0 0
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Total For R204/R157 0.00 0 0
R204/F On 21/12/2018 Price Contribution 100.00000 100.00000 0.00 0 0
Total R204/R203 Future 0.00 0 0
Total For R204/R203 0.00 0 0
R206 On 15/01/2014 Price Contribution 100.00000 100.00000 0.00 0 0
Total R206 Future 0.00 0 0
Total For R206 0.00 0 0
R207 On 15/01/2020 Price Contribution 100.00000 100.00000 0.00 0 0
Total R207 Future 0.00 0 0
Total For R207 0.00 0 0
R207/F On 15/01/2020 Price Contribution 100.00000 100.00000 0.00 0 0
Total R207/R157 Future 0.00 0 0
Total For R207/R157 0.00 0 0
R207/F On 15/01/2020 Price Contribution 100.00000 100.00000 0.00 0 0
Total R207/R203 Future 0.00 0 0
Total For R207/R203 0.00 0 0
R208 On 31/03/2021 Price Contribution 100.00000 100.00000 0.00 0 0
Total R208 Future 0.00 0 0
Total For R208 0.00 0 0
R208/F On 31/03/2021 Price Contribution 100.00000 100.00000 0.00 0 0
Total R208/R157 Future 0.00 0 0
Total For R208/R157 0.00 0 0
R208/F On 31/03/2021 Price Contribution 100.00000 100.00000 0.00 0 0
Total R208/R204 Future 0.00 0 0
Total For R208/R204 0.00 0 0
R208/F On 31/03/2021 Price Contribution 100.00000 100.00000 0.00 0 0
Total R208/R207 Future 0.00 0 0
Total For R208/R207 0.00 0 0
R209 On 31/03/2036 Price Contribution 6.25000 6.25000 0.00 0 0
Total R209 Future 0.00 0 0
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Put Yield MTM Option Traded Interest
Total For R209 0.00 0 0
R209/F On 31/03/2036 Price Contribution 100.00000 100.00000 0.00 0 0
Total R209/R157 Future 0.00 0 0
Total For R209/R157 0.00 0 0
R209/F On 31/03/2036 Price Contribution 100.00000 100.00000 0.00 0 0
Total R209/R186 Future 0.00 0 0
Total For R209/R186 0.00 0 0
R209/F On 31/03/2036 Price Contribution 100.00000 100.00000 0.00 0 0
Total R209/R204 Future 0.00 0 0
Total For R209/R204 0.00 0 0
R209/F On 31/03/2036 Price Contribution 100.00000 100.00000 0.00 0 0
Total R209/R208 Future 0.00 0 0
Total For R209/R208 0.00 0 0
R210 On 31/03/2028 Price Contribution 100.00000 100.00000 0.00 0 0
Total R210 Future 0.00 0 0
Total For R210 0.00 0 0
R211 On 31/01/2017 Price Contribution 100.00000 100.00000 0.00 0 0
Total R211 Future 0.00 0 0
Total For R211 0.00 0 0
R212 On 31/01/2022 Price Contribution 100.00000 100.00000 0.00 0 0
Total R212 Future 0.00 0 0
Total For R212 0.00 0 0
R213 On 28/02/2031 Price Contribution 100.00000 100.00000 0.00 0 0
Total R213 Future 0.00 0 0
Total For R213 0.00 0 0
R213/F On 28/02/2031 Price Contribution 100.00000 100.00000 0.00 0 0
Total R213/R186 Future 0.00 0 0
Total For R213/R186 0.00 0 0
R214 On 28/02/2041 Price Contribution 100.00000 100.00000 0.00 0 0
Total R214 Future 0.00 0 0
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Put Yield MTM Option Traded Interest
Total For R214 0.00 0 0
R214/F On 28/02/2041 Price Contribution 100.00000 100.00000 0.00 0 0
Total R214/R209 Future 0.00 0 0
Total For R214/R209 0.00 0 0
Total for Price Contribution 0.00 0 0
R157 On 03/05/2012 Bond Future 6.71200 6.75900 3.06 8,786,974.32 72 12,719
R157 On 02/08/2012 Bond Future 6.80000 6.85100 2.98 0.00 0 0
R157 On 01/11/2012 Bond Future 6.86000 6.91600 3.37 0.00 0 0
R157 On 07/02/2013 Bond Future 6.92700 6.98800 3.14 0.00 0 0
Total R157 Future 8 786 974.32 72 12,719
R157 On 03/05/2012 Bond Future 825 Call 4,822.00000 4,978,000 3.36 0.00 0 0
R157 On 03/05/2012 Bond Future 825 Put 0.00000 0,000 3.36 0.00 0 0
R157 On 03/05/2012 Bond Future 830 Call 4,979.00000 5,135,000 3.36 0.00 0 0
R157 On 03/05/2012 Bond Future 830 Put 0.00000 0,000 3.36 0.00 0 0
R157 On 03/05/2012 Bond Future 820 Call 4,664.00000 4,820,000 3.36 0.00 0 0
R157 On 03/05/2012 Bond Future 820 Put 0.00000 0,000 3.36 0.00 0 0
R157 On 03/05/2012 Bond Future 625 Put 1,715.00000 1,562,000 2.97 0.00 0 0
R157 On 03/05/2012 Bond Future 625 Call 10.00000 13,000 2.97 0.00 0 1,500
R157 On 03/05/2012 Bond Future 6.50 Call 82.00000 106,000 3.01 0.00 0 1,500
R157 On 03/05/2012 Bond Future 6.50 Put 946.00000 813,000 3.01 0.00 0 1,500
R157 On 03/05/2012 Bond Future 6.75 Call 351.00000 424,000 3.06 0.00 0 1,500
R157 On 03/05/2012 Bond Future 675 Put 381.00000 298,000 3.06 0.00 0 1,500
R157 On 03/05/2012 Bond Future 7.35 Call 1,949.00000 2,102,000 3.24 0.00 0 0
R157 On 03/05/2012 Bond Future 735 Put 8.00000 4,000 3.24 0.00 0 1,500
R157 On 02/08/2012 Bond Future 8.00 Call 3,514.00000 3,661,000 3.24 0.00 0 0
R157 On 02/08/2012 Bond Future 8.00 Put 54.00000 45,000 3.24 0.00 0 0
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R157 On 02/08/2012 Bond Future 8.05 Call 3,653.00000 3,802,000 3.24 0.00 0 0
R157 On 02/08/2012 Bond Future 8.05 Put 46.00000 38,000 3.24 0.00 0 0
R157 On 02/08/2012 Bond Future 7.95 Call 3,374.00000 3,520,000 3.23 0.00 0 0
R157 On 02/08/2012 Bond Future 795 Put 62.00000 52,000 3.23 0.00 0 0
R157 On 01/11/2012 Bond Future 700 Call 1,314.00000 1,398,000 3.37 0.00 0 0
R157 On 01/11/2012 Bond Future 7.00 Put 1,077.00000 1,003,000 3.37 0.00 0 0
R157 On 01/11/2012 Bond Future 705 Call 1,393.00000 1,479,000 3.38 0.00 0 0
R157 On 01/11/2012 Bond Future 7.05 Put 1,016.00000 944,000 3.38 0.00 0 0
R157 On 01/11/2012 Bond Future 6.95 Call 1,239.00000 1,320,000 3.36 0.00 0 0
R157 On 01/11/2012 Bond Future 6.95 Put 1,143.00000 1,066,000 3.36 0.00 0 0
R157 On 07/02/2013 Bond Future 675 Call 1,087.00000 1,154,000 3.12 0.00 0 0
R157 On 07/02/2013 Bond Future 675 Put 1,696.00000 1,608,000 3.12 0.00 0 0
R157 On 07/02/2013 Bond Future 6.80 Call 1,144.00000 1,214,000 3.12 0.00 0 0
R157 On 07/02/2013 Bond Future 6.80 Put 1,625.00000 1,539,000 3.12 0.00 0 0
R157 On 07/02/2013 Bond Future 670 Call 1,031.00000 1,096,000 3.11 0.00 0 0
R157 On 07/02/2013 Bond Future 670 Put 1,769.00000 1,678,000 3.11 0.00 0 0
Total R157 Option 0.00 0 9,000
Total For R157 8 786 974.32 72 21,719
R186 On 03/05/2012 Bond Future 8.46100 8.49700 13.06 0.00 0 30,792
R186 On 02/08/2012 Bond Future 8.54600 8.58300 13.86 0.00 0 630
R186 On 01/11/2012 Bond Future 8.61900 8.65700 14.82 0.00 0 0
R186 On 07/02/2013 Bond Future 8.69700 8.73700 14.67 0.00 0 0
Total R186 Future 0.00 0 31,422
R186 On 03/05/2012 Bond Future 9.00 Call 4,769.00000 5,049,000 13.54 0.00 0 0
R186 On 03/05/2012 Bond Future 9.00 Put 243.00000 189,000 13.54 0.00 0 0
R186 On 03/05/2012 Bond Future 9.05 Call 5,157.00000 5,445,000 13.59 0.00 0 0
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R186 On 03/05/2012 Bond Future 9.05 Put 195.00000 149,000 13.59 0.00 0 0
R186 On 03/05/2012 Bond Future 895 Call 4,389.00000 4,659,000 13.49 0.00 0 0
R186 On 03/05/2012 Bond Future 895 Put 302.00000 238,000 13.49 0.00 0 0
R186 On 03/05/2012 Bond Future 790 Put 5,836.00000 5,515,000 12.68 0.00 0 0
R186 On 03/05/2012 Bond Future 7.90 Call 115.00000 128,000 12.68 0.00 0 2,250
R186 On 03/05/2012 Bond Future 820 Put 3,324.00000 3,045,000 12.87 0.00 0 0
R186 On 03/05/2012 Bond Future 820 Call 527.00000 582,000 12.87 0.00 0 750
R186 On 03/05/2012 Bond Future 850 Call 1,556.00000 1,696,000 13.06 0.00 0 0
R186 On 03/05/2012 Bond Future 850 Put 1,528.00000 1,334,000 13.06 0.00 0 750
R186 On 03/05/2012 Bond Future 8.85 Call 3,658.00000 3,905,000 13.40 0.00 0 0
R186 On 03/05/2012 Bond Future 8.85 Put 455.00000 368,000 13.40 0.00 0 2,250
R186 On 02/08/2012 Bond Future 875 Call 4,376.00000 4,559,000 13.86 0.00 0 0
R186 On 02/08/2012 Bond Future 875 Put 2,874.00000 2,721,000 13.86 0.00 0 0
R186 On 02/08/2012 Bond Future 8.80 Call 4,637.00000 4,826,000 13.91 0.00 0 0
R186 On 02/08/2012 Bond Future 8.80 Put 2,691.00000 2,544,000 13.91 0.00 0 0
R186 On 02/08/2012 Bond Future 870 Call 4,127.00000 4,302,000 13.83 0.00 0 0
R186 On 02/08/2012 Bond Future 870 Put 3,072.00000 2,911,000 13.83 0.00 0 0
R186 On 02/08/2012 Bond Future 825 Put 5,319.00000 5,097,000 13.57 0.00 0 0
R186 On 02/08/2012 Bond Future 825 Call 2,239.00000 2,354,000 13.57 0.00 0 8,750
R186 On 02/08/2012 Bond Future 866 Call 3,932.00000 4,103,000 13.81 0.00 0 0
R186 On 02/08/2012 Bond Future 8.66 Put 3,236.00000 3,071,000 13.81 0.00 0 276
R186 On 02/08/2012 Bond Future 766  Put 9,601.00000 9,314,000 13.29 0.00 0 0
R186 On 02/08/2012 Bond Future 7.66 Call 770.00000 819,000 13.29 0.00 0 276
R186 On 02/08/2012 Bond Future 7.76  Put 8,767.00000 8,489,000 13.30 0.00 0 0
R186 On 02/08/2012 Bond Future 7.76  Call 938.00000 997,000 13.30 0.00 0 43
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R186 On 02/08/2012 Bond Future 8.76  Call 4,428.00000 4,611,000 13.87 0.00 0 0
R186 On 02/08/2012 Bond Future 8.76  Put 2,837.00000 2,684,000 13.87 0.00 0 43
R186 On 02/08/2012 Bond Future 8.00 Put 0.00000 6,697,000 13.43 0.00 0 0
R186 On 02/08/2012 Bond Future 8.00 Call 0.00000 1,564,000 13.43 311,236.00 199 199
R186 On 02/08/2012 Bond Future 9.00 Call 0.00000 5,961,000 14.09 0.00 0 0
R186 On 02/08/2012 Bond Future 9.00 Put 0.00000 1,927,000 14.09 383,473.00 199 199
R186 On 01/11/2012 Bond Future 8.75 Call 5,652.00000 5,827,000 14.82 0.00 0 0
R186 On 01/11/2012 Bond Future 8.75 Put 4,828.00000 4,663,000 14.82 0.00 0 0
R186 On 01/11/2012 Bond Future 8.80 Call 5,890.00000 6,070,000 14.86 0.00 0 0
R186 On 01/11/2012 Bond Future 8.80 Put 4,626.00000 4,467,000 14.86 0.00 0 0
R186 On 01/11/2012 Bond Future 8.70 Call 5,425.00000 5,595,000 14.80 0.00 0 0
R186 oOn 01/11/2012 Bond Future 8.70 Put 5,043.00000 4,874,000 14.80 0.00 0 0
R186 On 07/02/2013 Bond Future 8.50 Call 5,162.00000 5,319,000 14.56 0.00 0 0
R186 On 07/02/2013 Bond Future 8.50 Put 7,259.00000 7,066,000 14.56 0.00 0 0
R186 On 07/02/2013 Bond Future 8.55 Call 5,362.00000 5,523,000 14.58 0.00 0 0
R186 On 07/02/2013 Bond Future 8.55 Put 7,012.00000 6,823,000 14.58 0.00 0 0
R186 On 07/02/2013 Bond Future 8.45 Call 4,966.00000 5,119,000 14.54 0.00 0 0
R186 On 07/02/2013 Bond Future 8.45 Put 7,512.00000 7,315,000 14.54 0.00 0 0
Total R186 Option 694 709.00 398 15,786
Total For R186 694 709.00 398 47,208
R189 On 03/05/2012 Bond Future 215.37123 215.36535 0.00 0 0
Total R189 Future 0.00 0
R189 On 03/05/2012 Bond Future 215.00 Call 365.00000 371,000 0.00 0
R189 On 03/05/2012 Bond Future 215.00 Put 0.00000 0,000 0.00 0 0
R189 On 03/05/2012 Bond Future 215.05 Call 315.00000 321,000 0.00 0 0
R189 On 03/05/2012 Bond Future 215.05 Put 0.00000 0,000 0.00 0 0
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R189 On 03/05/2012 Bond Future 214.95 Call 415.00000 421,000 0.00 0 0
R189 On 03/05/2012 Bond Future 21495 Put 0.00000 0,000 0.00 0 0
Total R189 Option 0.00 0 0
Total For R189 0.00 0 0
R197 On 03/05/2012 Bond Future 258.34593 258.32210 0.00 0 1,044
Total R197 Future 0.00 0 1,044
R197 On 03/05/2012 Bond Future 251.00 Call 7,322.00000 7,346,000 0.00 0 0
R197 On 03/05/2012 Bond Future 251.00 Put 0.00000 0,000 0.00 0 0
R197 On 03/05/2012 Bond Future 251.05 Call 7,272.00000 7,296,000 0.00 0 0
R197 On 03/05/2012 Bond Future 251.05 Put 0.00000 0,000 0.00 0 0
R197 On 03/05/2012 Bond Future 250.95 Call 7,372.00000 7,396,000 0.00 0 0
R197 On 03/05/2012 Bond Future 250.95 Put 0.00000 0,000 0.00 0 0
Total R197 Option 0.00 0 0
Total For R197 0.00 0 1,044
R201 On 03/05/2012 Bond Future 6.03100 6.06800 2.16 0.00 0 1,845
R201 On 02/08/2012 Bond Future 6.06200 6.10200 2.18 0.00 0 0
R201 oOn 01/11/2012 Bond Future 6.03800 6.08200 2.34 0.00 0 0
R201 oOn 07/02/2013 Bond Future 5.98600 6.03500 2.22 0.00 0 0
Total R201 Future 0.00 0 1,845
R201 On 03/05/2012 Bond Future 7.75 Call 4,080.00000 4,172,000 2.39 0.00 0 0
R201 On 03/05/2012 Bond Future 7.75 Put 0.00000 0,000 2.39 0.00 0 0
R201 On 03/05/2012 Bond Future 7.80 Call 4,199.00000 4,291,000 2.39 0.00 0 0
R201 On 03/05/2012 Bond Future 7.80 Put 0.00000 0,000 2.39 0.00 0 0
R201 On 03/05/2012 Bond Future 7.70 Call 3,962.00000 4,054,000 2.39 0.00 0 0
R201 On 03/05/2012 Bond Future 7.70 Put 0.00000 0,000 2.39 0.00 0 0
R201 On 02/08/2012 Bond Future 7.50 Call 3,104.00000 3,193,000 2.38 0.00 0 0
R201 On 02/08/2012 Bond Future 7.50 Put 6.00000 5,000 2.38 0.00 0 0
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R201 On 02/08/2012 Bond Future 7.55 Call 3,212.00000 3,301,000 2.38 0.00 0 0
R201 On 02/08/2012 Bond Future 7.55 Put 6.00000 4,000 2.38 0.00 0 0
R201 On 02/08/2012 Bond Future 7.45 Call 2,997.00000 3,086,000 2.38 0.00 0 0
R201 On 02/08/2012 Bond Future 7.45 Put 8.00000 7,000 2.38 0.00 0 0
R201 oOn 01/11/2012 Bond Future 6.50 Call 1,263.00000 1,322,000 2.38 0.00 0 0
R201 oOn 01/11/2012 Bond Future 6.50 Put 418.00000 388,000 2.38 0.00 0 0
R201 oOn 01/11/2012 Bond Future 6.55 Call 1,333.00000 1,394,000 2.39 0.00 0 0
R201 On 01/11/2012 Bond Future 6.55 Put 388.00000 359,000 2.39 0.00 0 0
R201 On 01/11/2012 Bond Future 6.45 Call 1,194.00000 1,252,000 2.37 0.00 0 0
R201 On 01/11/2012 Bond Future 6.45 Put 450.00000 418,000 2.37 0.00 0 0
R201 On 07/02/2013 Bond Future 6.25 Call 1,072.00000 1,122,000 2.26 0.00 0 0
R201 On 07/02/2013 Bond Future 6.25 Put 689.00000 652,000 2.26 0.00 0 0
R201 On 07/02/2013 Bond Future 6.30 Call 1,125.00000 1,176,000 2.27 0.00 0 0
R201 On 07/02/2013 Bond Future 6.30 Put 653.00000 617,000 2.27 0.00 0 0
R201 On 07/02/2013 Bond Future 6.20 Call 1,020.00000 1,068,000 2.25 0.00 0 0
R201 On 07/02/2013 Bond Future 6.20 Put 726.00000 687,000 2.25 0.00 0 0
Total R201 Option 0.00 0 0
Total For R201 0.00 0 1,845
R202 On 03/05/2012 Bond Future 189.95474 189.93515 569,864.22 3 87,085
Total R202 Future 569 864.22 3 37,085
R202 oOn 03/05/2012 Bond Future 190.00 Call 0.00000 0,000 0.00 0 0
R202 On 03/05/2012 Bond Future 190.00 Put 65.00000 45,000 0.00 0 0
R202 On 03/05/2012 Bond Future 190.05 Call 0.00000 0,000 0.00 0 0
R202 On 03/05/2012 Bond Future 190.05 Put 115.00000 95,000 0.00 0 0
R202 On 03/05/2012 Bond Future 189.95 Call 0.00000 5,000 0.00 0 0
R202 On 03/05/2012 Bond Future 189.95 Put 15.00000 0,000 0.00 0 0
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Contract Details Strike Call / MTM Previous Premium On Volatility Value Contracts Open

Put Yield MTM Option Traded Interest
Total R202 Option 0.00 0 0
Total For R202 569 864.22 3 37,085
R203 On 03/05/2012 Bond Future 7.32700 7.35400 6.10 0.00 0 3,923
R203 On 02/08/2012 Bond Future 7.41800 7.44600 6.09 0.00 0 0
R203 On 01/11/2012 Bond Future 7.49300 7.52200 6.59 0.00 0 0
R203 On 07/02/2013 Bond Future 7.57700 7.60700 6.05 0.00 0 0
Total R203 Future 0.00 0 3,923
R203 On 03/05/2012 Bond Future 875 Call 6,011.00000 6,132,000 6.59 0.00 0 0
R203 On 03/05/2012 Bond Future 875 Put 0.00000 0,000 6.59 0.00 0 0
R203 On 03/05/2012 Bond Future 8.80 Call 6,218.00000 6,339,000 6.59 0.00 0 0
R203 On 03/05/2012 Bond Future 8.80 Put 0.00000 0,000 6.59 0.00 0 0
R203 On 03/05/2012 Bond Future 870 Call 5,803.00000 5,924,000 6.59 0.00 0 0
R203 On 03/05/2012 Bond Future 870 Put 0.00000 0,000 6.59 0.00 0 0
R203 On 03/05/2012 Bond Future 7.00 Put 1,717.00000 1,606,000 5.94 0.00 0 0
R203 On 03/05/2012 Bond Future 7.00 Call 121.00000 131,000 5.94 0.00 0 4,200
R203 On 03/05/2012 Bond Future 745  Put 1,182.00000 1,084,000 5.99 0.00 0 0
R203 On 03/05/2012 Bond Future 7.5 Call 266.00000 289,000 5.99 0.00 0 1,400
R203 On 03/05/2012 Bond Future 7.45 Call 862.00000 924,000 6.08 0.00 0 0
R203 On 03/05/2012 Bond Future 745 Put 434.00000 376,000 6.08 0.00 0 1,400
R203 On 03/05/2012 Bond Future 7.80 Call 2,052.00000 2,155,000 6.24 0.00 0 0
R203 On 03/05/2012 Bond Future 7.80 Put 83.00000 66,000 6.24 0.00 0 4,200
R203 On 02/08/2012 Bond Future 850 Call 4,618.00000 4,720,000 6.54 0.00 0 0
R203 On 02/08/2012 Bond Future 850 Put 234.00000 216,000 6.54 0.00 0 0
R203 On 02/08/2012 Bond Future 855 Call 4,795.00000 4,899,000 6.54 0.00 0 0
R203 On 02/08/2012 Bond Future 855 Put 209.00000 193,000 6.54 0.00 0 0
R203 On 02/08/2012 Bond Future 8.45 Call 4,440.00000 4,540,000 6.52 0.00 0 0
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R203 On 02/08/2012 Bond Future 8.45 Put 259.00000 239,000 6.52 0.00 0 0
R203 On 01/11/2012 Bond Future 7.75 Call 2,563.00000 2,627,000 6.69 0.00 0 0
R203 On 01/11/2012 Bond Future 7.75 Put 1,638.00000 1,584,000 6.69 0.00 0 0
R203 On 01/11/2012 Bond Future 7.80 Call 2,683.00000 2,749,000 6.71 0.00 0 0
R203 On 01/11/2012 Bond Future 7.80 Put 1,557.00000 1,504,000 6.71 0.00 0 0
R203 oOn 01/11/2012 Bond Future 7.70 Call 2,445.00000 2,507,000 6.67 0.00 0 0
R203 oOn 01/11/2012 Bond Future 7.70  Put 1,722.00000 1,666,000 6.67 0.00 0 0
R203 On 07/02/2013 Bond Future 6.50 Call 735.00000 759,000 5.85 0.00 0 0
R203 On 07/02/2013 Bond Future 6.50 Put 5,130.00000 5,038,000 5.85 0.00 0 0
R203 On 07/02/2013 Bond Future 6.55 Call 780.00000 805,000 5.85 0.00 0 0
R203 On 07/02/2013 Bond Future 6.55 Put 4,972.00000 4,881,000 5.85 0.00 0 0
R203 On 07/02/2013 Bond Future 6.45 Call 692.00000 716,000 5.85 0.00 0 0
R203 On 07/02/2013 Bond Future 6.45 Put 5,291.00000 5,199,000 5.85 0.00 0 0
Total R203 Option 0.00 0 11,200
Total For R203 0.00 0 15,123
R204 On 03/05/2012 Bond Future 7.63300 7.65900 7.38 0.00 0 3,656
R204 oOn 02/08/2012 Bond Future 7.72700 7.75400 7.79 0.00 0 0
R204 oOn 01/11/2012 Bond Future 7.80300 7.83200 8.23 0.00 0 0
R204 On 07/02/2013 Bond Future 7.88600 7.91500 8.08 0.00 0 0
Total R204 Future 0.00 0 3,656
R204 On 03/05/2012 Bond Future 8.75 Call 5,458.00000 5,592,000 7.97 0.00 0 0
R204 oOn 03/05/2012 Bond Future 8.75 Put 2.00000 1,000 7.97 0.00 0 0
R204 On 03/05/2012 Bond Future 8.80 Call 5,699.00000 5,833,000 7.97 0.00 0 0
R204 On 03/05/2012 Bond Future 8.80 Put 1.00000 1,000 7.97 0.00 0 0
R204 On 03/05/2012 Bond Future 8.70 Call 5,217.00000 5,351,000 7.94 0.00 0 0
R204 On 03/05/2012 Bond Future 8.70 Put 2.00000 2,000 7.94 0.00 0 0
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R204 On 03/05/2012 Bond Future 7.00 Put 3,504.00000 3,371,000 7.08 0.00 0 0
R204 On 03/05/2012 Bond Future 700 Call 21.00000 23,000 7.08 0.00 0 550
R204 On 03/05/2012 Bond Future 7.75 Call 1,013.00000 1,080,000 7.38 0.00 0 0
R204 On 03/05/2012 Bond Future 775 Put 543.00000 476,000 7.38 0.00 0 550
R204 On 02/08/2012 Bond Future 850 Call 4,200.00000 4,302,000 8.22 0.00 0 0
R204 On 02/08/2012 Bond Future 850 Put 559.00000 526,000 8.22 0.00 0 0
R204 On 02/08/2012 Bond Future 8.55 Call 4,392.00000 4,496,000 8.25 0.00 0 0
R204 On 02/08/2012 Bond Future 855 Put 512.00000 482,000 8.25 0.00 0 0
R204 On 02/08/2012 Bond Future 8.45 Call 4,011.00000 4,110,000 8.19 0.00 0 0
R204 On 02/08/2012 Bond Future 8.45 Put 609.00000 573,000 8.19 0.00 0 0
R204 On 01/11/2012 Bond Future 8.00 Call 3,000.00000 3,073,000 8.36 0.00 0 0
R204 On 01/11/2012 Bond Future 8.00 Put 2,195.00000 2,128,000 8.36 0.00 0 0
R204 On 01/11/2012 Bond Future 8.05 Call 3,137.00000 3,212,000 8.38 0.00 0 0
R204 On 01/11/2012 Bond Future 8.05 Put 2,094.00000 2,029,000 8.38 0.00 0 0
R204 On 01/11/2012 Bond Future 795 Call 2,866.00000 2,937,000 8.33 0.00 0 0
R204 On 01/11/2012 Bond Future 795 Put 2,300.00000 2,231,000 8.33 0.00 0 0
R204 On 07/02/2013 Bond Future 8.00 Call 3,171.00000 3,239,000 8.08 0.00 0 0
R204 On 07/02/2013 Bond Future 8.00 Put 2,779.00000 2,712,000 8.08 0.00 0 0
R204 On 07/02/2013 Bond Future 8.05 Call 3,298.00000 3,367,000 8.10 0.00 0 0
R204 On 07/02/2013 Bond Future 8.05 Put 2,676.00000 2,610,000 8.10 0.00 0 0
R204 On 07/02/2013 Bond Future 7.95 Call 3,051.00000 3,117,000 8.07 0.00 0 0
R204 On 07/02/2013 Bond Future 7.95 Put 2,889.00000 2,821,000 8.07 0.00 0 0
Total R204 Option 0.00 0 1,100
Total For R204 0.00 0 4,756
R206 On 03/05/2012 Bond Future 5.75800 5.82000 1.28 0.00 0 1,000
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R206 On 02/08/2012 Bond Future 5.75900 5.83300 1.21 0.00 0 0
R206 On 01/11/2012 Bond Future 5.64500 5.73300 1.21 0.00 0 0
R206 oOn 07/02/2013 Bond Future 5.41900 5.52900 1.07 0.00 0 0
Total R206 Future 0.00 0 1,000
R206 On 03/05/2012 Bond Future 7.50 Call 2,666.00000 2,766,000 1.43 0.00 0 0
R206 On 03/05/2012 Bond Future 7.50 Put 0.00000 0,000 1.43 0.00 0 0
R206 On 03/05/2012 Bond Future 7.55 Call 2,744.00000 2,844,000 1.43 0.00 0 0
R206 On 03/05/2012 Bond Future 7.55 Put 0.00000 0,000 1.43 0.00 0 0
R206 On 03/05/2012 Bond Future 7.45 Call 2,588.00000 2,688,000 1.43 0.00 0 0
R206 On 03/05/2012 Bond Future 7.45 Put 0.00000 0,000 1.43 0.00 0 0
R206 On 02/08/2012 Bond Future 7.25 Call 1,934.00000 2,036,000 1.33 0.00 0 0
R206 On 02/08/2012 Bond Future 7.25 Put 1.00000 1,000 1.33 0.00 0 0
R206 On 02/08/2012 Bond Future 7.30 Call 2,001.00000 2,103,000 1.33 0.00 0 0
R206 On 02/08/2012 Bond Future 7.30 Put 1.00000 0,000 1.33 0.00 0 0
R206 On 02/08/2012 Bond Future 7.20 Call 1,867.00000 1,969,000 1.33 0.00 0 0
R206 On 02/08/2012 Bond Future 7.20 Put 1.00000 1,000 1.33 0.00 0 0
R206 On 01/11/2012 Bond Future 6.00 Call 555.00000 620,000 1.23 0.00 0 0
R206 oOn 01/11/2012 Bond Future 6.00 Put 248.00000 211,000 1.23 0.00 0 0
R206 On 01/11/2012 Bond Future 6.05 Call 593.00000 661,000 1.24 0.00 0 0
R206 oOn 01/11/2012 Bond Future 6.05 Put 228.00000 195,000 1.24 0.00 0 0
R206 On 01/11/2012 Bond Future 5.95 Call 519.00000 581,000 1.23 0.00 0 0
R206 On 01/11/2012 Bond Future 5.95 Put 269.00000 230,000 1.23 0.00 0 0
R206 On 07/02/2013 Bond Future 6.00 Call 657.00000 724,000 1.1 0.00 0 0
R206 On 07/02/2013 Bond Future 6.00 Put 234.00000 202,000 1.1 0.00 0 0
R206 On 07/02/2013 Bond Future 6.05 Call 688.00000 756,000 1.1 0.00 0 0
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R206 On 07/02/2013 Bond Future 6.05 Put 220.00000 189,000 1.11 0.00 0 0
R206 On 07/02/2013 Bond Future 595 Call 626.00000 692,000 1.1 0.00 0 0
R206 On 07/02/2013 Bond Future 595 Put 248.00000 215,000 1.1 0.00 0 0
Total R206 Option 0.00 0 0
Total For R206 0.00 0 1,000
R207 On 03/05/2012 Bond Future 7.84300 7.87900 8.70 0.00 0 21,736
R207 On 02/08/2012 Bond Future 7.93500 7.97300 9.17 0.00 0 0
R207 On 01/11/2012 Bond Future 8.00900 8.04800 9.72 0.00 0 0
R207 On 07/02/2013 Bond Future 8.09000 8.13100 9.56 0.00 0 0
Total R207 Future 0.00 0 21,736
R207 On 03/05/2012 Bond Future 875 Call 4,706.00000 4,902,000 9.21 0.00 0 0
R207 On 03/05/2012 Bond Future 875 Put 12.00000 8,000 9.21 0.00 0 0
R207 On 03/05/2012 Bond Future 8.80 Call 4,963.00000 5,160,000 9.25 0.00 0 0
R207 On 03/05/2012 Bond Future 8.80 Put 9.00000 5,000 9.25 0.00 0 0
R207 On 03/05/2012 Bond Future 870 Call 4,449.00000 4,643,000 9.18 0.00 0 0
R207 On 03/05/2012 Bond Future 870 Put 17.00000 11,000 9.18 0.00 0 0
R207 On 03/05/2012 Bond Future 7.45 Put 2,546.00000 2,362,000 8.45 0.00 0 0
R207 On 03/05/2012 Bond Future 7.45 Call 124.00000 140,000 8.45 0.00 0 2,400
R207 On 03/05/2012 Bond Future 765 Put 1,626.00000 1,466,000 8.54 0.00 0 0
R207 On 03/05/2012 Bond Future 765 Call 342.00000 383,000 8.54 0.00 0 800
R207 On 03/05/2012 Bond Future 8.00 Call 1,215.00000 1,327,000 8.70 0.00 0 0
R207 On 03/05/2012 Bond Future 8.00 Put 545.00000 457,000 8.70 0.00 0 800
R207 On 03/05/2012 Bond Future 830 Call 2,457.00000 2,622,000 8.90 0.00 0 0
R207 On 03/05/2012 Bond Future 830 Put 152.00000 116,000 8.90 0.00 0 2,400
R207 On 02/08/2012 Bond Future 875 Call 4,684.00000 4,842,000 9.66 0.00 0 0
R207 On 02/08/2012 Bond Future 875 Put 606.00000 559,000 9.66 0.00 0 0
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R207 On 02/08/2012 Bond Future 8.80 Call 4,890.00000 5,051,000 9.69 0.00 0 0
R207 On 02/08/2012 Bond Future 8.80 Put 557.00000 513,000 9.69 0.00 0 0
R207 On 02/08/2012 Bond Future 8.70 Call 4,481.00000 4,636,000 9.63 0.00 0 0
R207 On 02/08/2012 Bond Future 8.70 Put 659.00000 608,000 9.63 0.00 0 0
R207 oOn 01/11/2012 Bond Future 8.25 Call 3,423.00000 3,534,000 9.87 0.00 0 0
R207 oOn 01/11/2012 Bond Future 8.25 Put 2,372.00000 2,279,000 9.87 0.00 0 0
R207 oOn 01/11/2012 Bond Future 8.30 Call 3,573.00000 3,687,000 9.90 0.00 0 0
R207 On 01/11/2012 Bond Future 8.30 Put 2,265.00000 2,174,000 9.90 0.00 0 0
R207 On 01/11/2012 Bond Future 8.20 Call 3,275.00000 3,384,000 9.84 0.00 0 0
R207 oOn 01/11/2012 Bond Future 8.20 Put 2,483.00000 2,388,000 9.84 0.00 0 0
R207 oOn 07/02/2013 Bond Future 8.25 Call 3,626.00000 3,735,000 9.56 0.00 0 0
R207 On 07/02/2013 Bond Future 8.25 Put 3,025.00000 2,926,000 9.56 0.00 0 0
R207 On 07/02/2013 Bond Future 8.30 Call 3,766.00000 3,877,000 9.59 0.00 0 0
R207 On 07/02/2013 Bond Future 8.30 Put 2,915.00000 2,818,000 9.59 0.00 0 0
R207 On 07/02/2013 Bond Future 8.20 Call 3,494.00000 3,600,000 9.54 0.00 0 0
R207 On 07/02/2013 Bond Future 8.20 Put 3,145.00000 3,043,000 9.54 0.00 0 0
Total R207 Option 0.00 0 6,400
Total For R207 0.00 0 28,136
R208 On 03/05/2012 Bond Future 7.93500 7.96700 10.16 0.00 0 10,000
R208 On 02/08/2012 Bond Future 8.01900 8.05200 10.28 0.00 0 0
R208 o©On 01/11/2012 Bond Future 8.09100 8.12400 11.34 0.00 0 0
R208 o©On 07/02/2013 Bond Future 8.16700 8.20200 10.73 0.00 0 0
Total R208 Future 0.00 0 10,000
R208 oOn 03/05/2012 Bond Future 9.00 Call 5,931.00000 6,121,000 10.98 0.00 0 0
R208 On 03/05/2012 Bond Future 9.00 Put 6.00000 4,000 10.98 0.00 0 0
R208 On 03/05/2012 Bond Future 9.05 Call 6,204.00000 6,394,000 10.98 0.00 0 0
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R208 On 03/05/2012 Bond Future 9.05 Put 4.00000 2,000 10.98 0.00 0 0
R208 On 03/05/2012 Bond Future 895 Call 5,658.00000 5,847,000 10.94 0.00 0 0
R208 On 03/05/2012 Bond Future 895 Put 8.00000 5,000 10.94 0.00 0 0
R208 On 03/05/2012 Bond Future 750 Put 2,966.00000 2,786,000 9.90 0.00 0 0
R208 On 03/05/2012 Bond Future 750 Call 119.00000 131,000 9.90 0.00 0 3,000
R208 On 03/05/2012 Bond Future 770 Put 1,943.00000 1,784,000 10.00 0.00 0 0
R208 On 03/05/2012 Bond Future 7.70  Call 329.00000 361,000 10.00 0.00 0 1,000
R208 On 03/05/2012 Bond Future 8.05 Call 1,195.00000 1,291,000 10.20 0.00 0 0
R208 On 03/05/2012 Bond Future 8.05 Put 700.00000 605,000 10.20 0.00 0 1,000
R208 On 03/05/2012 Bond Future 835 Call 2,468.00000 2,618,000 10.45 0.00 0 0
R208 On 03/05/2012 Bond Future 8.35 Put 213.00000 171,000 10.45 0.00 0 3,000
R208 On 02/08/2012 Bond Future 875 Call 4,741.00000 4,883,000 10.84 0.00 0 0
R208 On 02/08/2012 Bond Future 875 Put 781.00000 731,000 10.84 0.00 0 0
R208 On 02/08/2012 Bond Future 8.80 Call 4,956.00000 5,101,000 10.88 0.00 0 0
R208 On 02/08/2012 Bond Future 8.80 Put 721.00000 673,000 10.88 0.00 0 0
R208 On 02/08/2012 Bond Future 870 Call 4,529.00000 4,668,000 10.80 0.00 0 0
R208 On 02/08/2012 Bond Future 870 Put 846.00000 792,000 10.80 0.00 0 0
R208 On 01/11/2012 Bond Future 825 Call 3,483.00000 3,580,000 11.34 0.00 0 0
R208 On 01/11/2012 Bond Future 825 Put 2,770.00000 2,679,000 11.34 0.00 0 0
R208 On 01/11/2012 Bond Future 830 Call 3,639.00000 3,739,000 11.37 0.00 0 0
R208 On 01/11/2012 Bond Future 830 Put 2,645.00000 2,557,000 11.37 0.00 0 0
R208 On 01/11/2012 Bond Future 820 Call 3,333.00000 3,427,000 11.32 0.00 0 0
R208 On 01/11/2012 Bond Future 820 Put 2,902.00000 2,808,000 11.32 0.00 0 0
R208 On 07/02/2013 Bond Future 8.00 Call 3,114.00000 3,200,000 10.64 0.00 0 0
R208 On 07/02/2013 Bond Future 8.00 Put 4,241.00000 4,133,000 10.64 0.00 0 0
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R208 On 07/02/2013 Bond Future 8.05 Call 3,243.00000 3,331,000 10.66 0.00 0 0
R208 On 07/02/2013 Bond Future 8.05 Put 4,089.00000 3,983,000 10.66 0.00 0 0
R208 o©On 07/02/2013 Bond Future 7.95 Call 2,988.00000 3,072,000 10.62 0.00 0 0
R208 On 07/02/2013 Bond Future 7.95 Put 4,396.00000 4,286,000 10.62 0.00 0 0
Total R208 Option 0.00 0 8,000
Total For R208 0.00 0 18,000
R209 On 03/05/2012 Bond Future 8.92300 8.95900 18.55 0.00 0 3,048
R209 On 02/08/2012 Bond Future 8.99800 9.03500 18.98 0.00 0 0
R209 oOn 01/11/2012 Bond Future 9.06400 9.10200 21.32 0.00 0 0
R209 oOn 07/02/2013 Bond Future 9.13400 9.17300 20.38 0.00 0 0
Total R209 Future 0.00 0 3,048
R209 On 03/05/2012 Bond Future 9.00 Call 1,506.00000 1,632,000 18.55 0.00 0 0
R209 On 03/05/2012 Bond Future 9.00 Put 1,192.00000 1,041,000 18.55 0.00 0 0
R209 On 03/05/2012 Bond Future 9.05 Call 1,720.00000 1,859,000 18.62 0.00 0 0
R209 On 03/05/2012 Bond Future 9.05 Put 1,026.00000 888,000 18.62 0.00 0 0
R209 On 03/05/2012 Bond Future 8.95 Call 1,310.00000 1,422,000 18.51 0.00 0 0
R209 On 03/05/2012 Bond Future 8.95 Put 1,379.00000 1,214,000 18.51 0.00 0 0
R209 On 02/08/2012 Bond Future 9.25 Call 4,045.00000 4,202,000 19.28 0.00 0 0
R209 oOn 02/08/2012 Bond Future 9.25 Put 2,445.00000 2,321,000 19.28 0.00 0 0
R209 On 02/08/2012 Bond Future 9.30 Call 4,262.00000 4,423,000 19.34 0.00 0 0
R209 oOn 02/08/2012 Bond Future 9.30 Put 2,298.00000 2,178,000 19.34 0.00 0 0
R209 oOn 02/08/2012 Bond Future 9.20 Call 3,834.00000 3,986,000 19.22 0.00 0 0
R209 oOn 02/08/2012 Bond Future 9.20 Put 2,601.00000 2,472,000 19.22 0.00 0 0
R209 On 01/11/2012 Bond Future 9.00 Call 4,266.00000 4,400,000 21.17 0.00 0 0
R209 On 01/11/2012 Bond Future 9.00 Put 5,035.00000 4,884,000 21.17 0.00 0 0
R209 On 01/11/2012 Bond Future 9.05 Call 4,443.00000 4,581,000 21.20 0.00 0 0
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R209 On 01/11/2012 Bond Future 9.05 Put 4,834.00000 4,686,000 21.20 0.00 0 0
R209 On 01/11/2012 Bond Future 8.95 Call 4,093.00000 4,223,000 21.14 0.00 0 0
R209 o©On 01/11/2012 Bond Future 8.95 Put 5,244.00000 5,089,000 21.14 0.00 0 0
R209 On 07/02/2013 Bond Future 9.00 Call 4,881.00000 5,018,000 20.23 0.00 0 0
R209 On 07/02/2013 Bond Future 9.00 Put 6,176.00000 6,024,000 20.23 0.00 0 0
R209 oOn 07/02/2013 Bond Future 9.05 Call 5,053.00000 5,192,000 20.26 0.00 0 0
R209 On 07/02/2013 Bond Future 9.05 Put 5,970.00000 5,820,000 20.26 0.00 0 0
R209 On 07/02/2013 Bond Future 8.95 Call 4,713.00000 4,846,000 20.20 0.00 0