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Yield->< Derivatives Monthly Statistics Report
JSE Interest Rate Exchange For April 2012
Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
02/04/2012 0106 On 22-December-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2012 0357 On 15-September-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2012 0403 On 21-December-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2012 0457 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2012 0703 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2012 0757 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2012 0804 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2012 0807 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2012 0857 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2012 0904 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2012 0908 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2012 0957 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2012 0986 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2012 1386 On 28-February-31 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2012 1409 On 28-February-41 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2012 5701 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2012 5706 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2012 8607 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2012 8608 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2012 8657 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2012 AL7T On 03-May-12 Index Future 424.55 423.4380 424.5490 423.4380 16.00
02/04/2012 AL7T On 02-August-12 Index Future 430.65 429.5270 430.6480 429.5270 0.00
02/04/2012 ALBI On 03-May-12 Index Future 385.67 384.7940 385.6690 384.7940 899.00
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02/04/2012 ALBI On 02-August-12 Index Future 391.21 390.3270 391.2100 390.3270 118.00
02/04/2012 C157 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2012 C186 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2012 C189 On 01-April-13 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2012 C197 On 07-December-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2012 C201 On 22-December-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2012 C202 On 07-December-33 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2012 C203 On 15-September-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2012 C204 On 21-December-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2012 C206 On 15-January-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2012 C207 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2012 C208 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2012 C209 On 31-March-36 Price Contribution 6.25 6.2500 6.2500 6.2500 0.00
02/04/2012 C210 On 31-March-28 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2012 C211 On 31-January-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2012 C212 On 31-January-22 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2012 C213 On 28-February-31 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2012 C214 On 28-February-41 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2012 CAAW On 20-April-12 Any day expiry 7.67 7.6941 7.6662 7.6941 0.00
02/04/2012 CAAW On 20-April-12 8.10 Call Any day expiry 16 0 16 0 0.00
02/04/2012 CAAW On 20-April-12 8.05 Call Any day expiry 19 0 19 0 0.00
02/04/2012 CAAW On 20-April-12 8.15 Call Any day expiry 13 0 13 0 0.00
02/04/2012 CAAW On 20-April-12 8.15 Put Any day expiry 497 0 497 0 0.00
02/04/2012 CAAW On 20-April-12 8.05 Put Any day expiry 403 0 403 0 0.00
02/04/2012 CAAW On 20-April-12 8.10 Put Any day expiry 450 0 450 0 0.00
02/04/2012 CAAY On 30-April-12 Can-Do Future 0.04 0.0433 0.0356 0.0433 12,500.00
02/04/2012 CAAZ On 18-June-12 Can-Do Future 0.08 0.0919 0.0832 0.0919 5,670.00
02/04/2012 CABA On 18-June-12 Can-Do Future 0.17 0.1724 0.1731 0.1724 8,000.00
02/04/2012 CABB On 18-June-12 Can-Do Future 0.03 0.0310 0.0317 0.0310 8,000.00
02/04/2012 CABC On 18-June-12 Can-Do Future 0.10 0.1150 0.1040 0.1150 16,000.00
02/04/2012 CABD On 18-June-12 Can-Do Future 0.01 0.0167 0.0148 0.0167 16,000.00
02/04/2012 CES1 On 20-April-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2012 CS23 On 25-January-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
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02/04/2012 CS26 On 02-April-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2012 CS33 On 15-September-33 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
02/04/2012 GOVI On 03-May-12 Govi 386.65 385.7980 386.6450 385.7980 201.00
02/04/2012 GOVI On 03-May-12 382.00 Call GovI 46450 4 46450 4 0.00
02/04/2012 GOVI On 03-May-12 382.01 Call GovI 46350 4 46350 4 0.00
02/04/2012 GOVI On 03-May-12 381.99 Call GovI 46550 4 46550 4 0.00
02/04/2012 GOVI On 03-May-12 381.99 Put GovI 0 0 0 0 0.00
02/04/2012 GOVI On 03-May-12 382.01 Put GovI 0 0 0 0 0.00
02/04/2012 GOVI On 03-May-12 382.00 Put Govi 0 0 0 0 0.00
02/04/2012 GOVI On 02-August-12 GoVvI 392.20 391.3460 392.2000 391.3460 0.00
02/04/2012 GOVI On 02-August-12 390.00 Call GovI 22000 1 22000 1 0.00
02/04/2012 GOVI On 02-August-12 390.01 Call Govi 21900 1 21900 1 0.00
02/04/2012 GOVI On 02-August-12 389.99 Call GovI 22100 1 22100 1 0.00
02/04/2012 GOVI On 02-August-12 389.99 Put GovI 0 0 0 0 0.00
02/04/2012 GOVI On 02-August-12 390.01 Put Govi 0 0 0 0 0.00
02/04/2012 GOVI On 02-August-12 390.00 Put GovI 0 0 0 0 0.00
02/04/2012 GVIX On 01-January-29 LIVE INDEX 110.00 110.0000 110.0000 110.0000 0.00
02/04/2012 IGOV On 03-May-12 Index Future 172.42 171.0910 172.4220 171.0910 550.00
02/04/2012 IGOV On 02-August-12 Index Future 174.90 173.5520 174.8990 173.5520 0.00
02/04/2012 ILBI On 03-May-12 Index Future 463.90 463.9020 463.9020 463.9020 0.00
02/04/2012 ILBI On 02-August-12 Index Future 470.53 470.5320 470.5320 470.5320 152.00
02/04/2012 J157 On 15-September-15 Interest Rate Swap 8.82 0.0200 8.8220 0.0200 0.00
02/04/2012 J186 On 21-December-26 Interest Rate Swap 8.68 0.1077 8.6830 0.1077 0.00
02/04/2012 J201 On 22-December-14 Interest Rate Swap 8.66 0.0514 8.6550 0.0514 0.00
02/04/2012 J203 On 15-September-17 Interest Rate Swap 8.98 0.0847 8.9750 0.0847 0.00
02/04/2012 J204 On 21-December-18 Interest Rate Swap 8.96 0.0958 8.9620 0.0958 0.00
02/04/2012 J207 On 15-January-20 Interest Rate Swap 9.00 0.0691 8.9970 0.0691 0.00
02/04/2012 JBAF On 18-April-12 Jibar Tradeable Future 5.61 94.3900 5.6100 94.3900 0.00
02/04/2012 JBAF On 16-May-12 Jibar Tradeable Future 5.62 94.3800 5.6200 94.3800 0.00
02/04/2012 JBAF On 20-June-12 Jibar Tradeable Future 5.64 94.3600 5.6400 94.3600 2,890.00
02/04/2012 JBAF On 18-July-12 Jibar Tradeable Future 5.67 94.3300 5.6700 94.3300 0.00
02/04/2012 JBAF On 15-August-12 Jibar Tradeable Future 5.68 94.3100 5.6800 94.3100 0.00
02/04/2012 JBAF On 19-September-12 Jibar Tradeable Future 5.73 94.2600 5.7300 94.2600 44,760.00
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02/04/2012 JBAF On 19-December-12 Jibar Tradeable Future 5.85 94.1400 5.8500 94.1400 840.00
02/04/2012 JBAF On 20-March-13 Jibar Tradeable Future 6.04 93.9300 6.0400 93.9300 790.00
02/04/2012 JBAF On 19-June-13 Jibar Tradeable Future 6.24 93.7300 6.2400 93.7300 500.00
02/04/2012 JBAF On 18-September-13 Jibar Tradeable Future 6.44 93.5300 6.4400 93.5300 1,700.00
02/04/2012 JBAF On 18-December-13 Jibar Tradeable Future 6.65 93.3200 6.6500 93.3200 1,500.00
02/04/2012 JBAF On 19-March-14 Jibar Tradeable Future 6.86 93.1100 6.8600 93.1100 0.00
02/04/2012 R157 On 03-May-12 Bond Future 6.70 121.9948 6.6990 121.9948 12,679.00
02/04/2012 R157 On 03-May-12 8.25 Call Bond Future 5021 5 5021 5 0.00
02/04/2012 R157 On 03-May-12 8.30 Call Bond Future 5179 5 5179 5 0.00
02/04/2012 R157 On 03-May-12 8.20 Call Bond Future 4864 5 4864 5 0.00
02/04/2012 R157 On 03-May-12 6.25 Call Bond Future 46 0 46 0 1,500.00
02/04/2012 R157 On 03-May-12 6.50 Call Bond Future 196 0 196 0 1,500.00
02/04/2012 R157 On 03-May-12 7.35 Call Bond Future 2159 2 2159 2 0.00
02/04/2012 R157 On 03-May-12 6.75 Call Bond Future 546 1 546 1 1,500.00
02/04/2012 R157 On 03-May-12 6.75 Put Bond Future 377 0 377 0 1,500.00
02/04/2012 R157 On 03-May-12 7.35 Put Bond Future 18 0 18 0 1,500.00
02/04/2012 R157 On 03-May-12 6.50 Put Bond Future 860 1 860 1 1,500.00
02/04/2012 R157 On 03-May-12 8.20 Put Bond Future 1 0 1 0 0.00
02/04/2012 R157 On 03-May-12 6.25 Put Bond Future 1551 2 1551 2 0.00
02/04/2012 R157 On 03-May-12 8.30 Put Bond Future 0 0 0 0 0.00
02/04/2012 R157 On 03-May-12 8.25 Put Bond Future 0 0 0 0 0.00
02/04/2012 R157 On 02-August-12 Bond Future 6.78 123.7515 6.7800 123.7515 0.00
02/04/2012 R157 On 02-August-12 8.00 Call Bond Future 3806 4 3806 4 0.00
02/04/2012 R157 On 02-August-12 7.95 Call Bond Future 3672 4 3672 4 0.00
02/04/2012 R157 On 02-August-12 8.05 Call Bond Future 3940 4 3940 4 0.00
02/04/2012 R157 On 02-August-12 8.05 Put Bond Future 115 0 115 0 0.00
02/04/2012 R157 On 02-August-12 7.95 Put Bond Future 142 0 142 0 0.00
02/04/2012 R157 On 02-August-12 8.00 Put Bond Future 128 0 128 0 0.00
02/04/2012 R157 On 01-November-12 Bond Future 6.84 118.8552 6.8370 118.8552 0.00
02/04/2012 R157 On 01-November-12 7.00 Call Bond Future 1563 2 1563 2 0.00
02/04/2012 R157 On 01-November-12 6.95 Call Bond Future 1485 1 1485 1 0.00
02/04/2012 R157 On 01-November-12 7.05 Call Bond Future 1646 2 1646 2 0.00
02/04/2012 R157 On 01-November-12 7.05 Put Bond Future 1046 1 1046 1 0.00
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02/04/2012 R157 On 01-November-12 6.95 Put Bond Future 1166 1 1166 1 0.00
02/04/2012 R157 On 01-November-12 7.00 Put Bond Future 1103 1 1103 1 0.00
02/04/2012 R157 On 07-February-13 Bond Future 6.90 120.8842 6.8960 120.8842 0.00
02/04/2012 R157 On 07-February-13 6.75 Call Bond Future 1271 1 1271 1 0.00
02/04/2012 R157 On 07-February-13 6.80 Call Bond Future 1332 1 1332 1 0.00
02/04/2012 R157 On 07-February-13 6.70 Call Bond Future 1211 1 1211 1 0.00
02/04/2012 R157 On 07-February-13 6.70 Put Bond Future 1714 2 1714 2 0.00
02/04/2012 R157 On 07-February-13 6.80 Put Bond Future 1578 2 1578 2 0.00
02/04/2012 R157 On 07-February-13 6.75 Put Bond Future 1645 2 1645 2 0.00
02/04/2012 R186 On 03-May-12 Bond Future 8.37 121.4888 8.3660 121.4888 29,842.00
02/04/2012 R186 On 03-May-12 9.00 Call Bond Future 5915 6 5915 6 0.00
02/04/2012 R186 On 03-May-12 9.05 Call Bond Future 6318 6 6318 6 0.00
02/04/2012 R186 On 03-May-12 8.95 Call Bond Future 5516 5 5516 5 0.00
02/04/2012 R186 On 03-May-12 7.90 Call Bond Future 278 0 278 0 2,250.00
02/04/2012 R186 On 03-May-12 8.85 Call Bond Future 4738 5 4738 5 0.00
02/04/2012 R186 On 03-May-12 8.20 Call Bond Future 967 1 967 1 750.00
02/04/2012 R186 On 03-May-12 8.50 Call Bond Future 2344 2 2344 2 0.00
02/04/2012 R186 On 03-May-12 8.50 Put Bond Future 1094 1 1094 1 750.00
02/04/2012 R186 On 03-May-12 8.85 Put Bond Future 313 0 313 0 2,250.00
02/04/2012 R186 On 03-May-12 8.20 Put Bond Future 2542 3 2542 3 0.00
02/04/2012 R186 On 03-May-12 8.95 Put Bond Future 207 0 207 0 0.00
02/04/2012 R186 On 03-May-12 7.90 Put Bond Future 4777 5 4777 5 0.00
02/04/2012 R186 On 03-May-12 9.05 Put Bond Future 134 0 134 0 0.00
02/04/2012 R186 On 03-May-12 9.00 Put Bond Future 167 0 167 0 0.00
02/04/2012 R186 On 02-August-12 Bond Future 8.45 117.9459 8.4460 117.9459 630.00
02/04/2012 R186 On 02-August-12 8.75 Call Bond Future 5718 6 5718 6 0.00
02/04/2012 R186 On 02-August-12 8.80 Call Bond Future 5994 6 5994 6 0.00
02/04/2012 R186 On 02-August-12 8.25 Call Bond Future 3326 3 3326 3 8,750.00
02/04/2012 R186 On 02-August-12 8.66 Call Bond Future 5236 5 5236 5 0.00
02/04/2012 R186 On 02-August-12 8.70 Call Bond Future 5448 5 5448 5 0.00
02/04/2012 R186 On 02-August-12 7.66 Call Bond Future 1441 1 1441 1 276.00
02/04/2012 R186 On 02-August-12 7.76 Call Bond Future 1690 2 1690 2 43.00
02/04/2012 R186 On 02-August-12 8.76 Call Bond Future 5773 6 5773 6 0.00
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02/04/2012 R186 On 02-August-12 8.76 Put Bond Future 2929 3 2929 3 43.00
02/04/2012 R186 On 02-August-12 7.76 Put Bond Future 8266 9 8266 9 0.00
02/04/2012 R186 On 02-August-12 8.70 Put Bond Future 3140 3 3140 3 0.00
02/04/2012 R186 On 02-August-12 8.25 Put Bond Future 5153 5 5153 5 0.00
02/04/2012 R186 On 02-August-12 8.66 Put Bond Future 3287 3 3287 3 276.00
02/04/2012 R186 On 02-August-12 7.66 Put Bond Future 9019 9 9019 9 0.00
02/04/2012 R186 On 02-August-12 8.80 Put Bond Future 2795 3 2795 3 0.00
02/04/2012 R186 On 02-August-12 8.75 Put Bond Future 2963 3 2963 3 0.00
02/04/2012 R186 On 01-November-12 Bond Future 8.52 119.7634 8.5150 119.7634 0.00
02/04/2012 R186 On 01-November-12 8.75 Call Bond Future 6538 6 6538 6 0.00
02/04/2012 R186 On 01-November-12 8.80 Call Bond Future 6792 7 6792 7 0.00
02/04/2012 R186 On 01-November-12 8.70 Call Bond Future 6294 6 6294 6 0.00
02/04/2012 R186 On 01-November-12 8.70 Put Bond Future 4637 5 4637 5 0.00
02/04/2012 R186 On 01-November-12 8.80 Put Bond Future 4253 4 4253 4 0.00
02/04/2012 R186 On 01-November-12 8.75 Put Bond Future 4439 5 4439 5 0.00
02/04/2012 R186 On 07-February-13 Bond Future 8.59 116.5150 8.5890 116.5150 0.00
02/04/2012 R186 On 07-February-13 8.50 Call Bond Future 6089 6 6089 6 0.00
02/04/2012 R186 On 07-February-13 8.55 Call Bond Future 6303 6 6303 6 0.00
02/04/2012 R186 On 07-February-13 8.45 Call Bond Future 5877 6 5877 6 0.00
02/04/2012 R186 On 07-February-13 8.45 Put Bond Future 7120 7 7120 7 0.00
02/04/2012 R186 On 07-February-13 8.55 Put Bond Future 6650 7 6650 7 0.00
02/04/2012 R186 On 07-February-13 8.50 Put Bond Future 6883 7 6883 7 0.00
02/04/2012 R189 On 03-May-12 Bond Future 215.29 215.2887 215.2945 215.2887 0.00
02/04/2012 R189 On 03-May-12 215.00 Call Bond Future 295 0 295 0 0.00
02/04/2012 R189 On 03-May-12 215.05 Call Bond Future 245 0 245 0 0.00
02/04/2012 R189 On 03-May-12 214.95 Call Bond Future 345 0 345 0 0.00
02/04/2012 R189 On 03-May-12 21495 Put Bond Future 0 0 0 0 0.00
02/04/2012 R189 On 03-May-12 215.05 Put Bond Future 0 0 0 0 0.00
02/04/2012 R189 On 03-May-12 215.00 Put Bond Future 0 0 0 0 0.00
02/04/2012 R197 On 03-May-12 Bond Future 256.65 256.6302 256.6545 256.6302 1,019.00
02/04/2012 R197 On 03-May-12 251.00 Call Bond Future 5655 6 5655 6 0.00
02/04/2012 R197 On 03-May-12 251.05 Call Bond Future 5605 6 5605 6 0.00
02/04/2012 R197 On 03-May-12 250.95 Call Bond Future 5705 6 5705 6 0.00
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02/04/2012 R197 On 03-May-12 250.95 Put Bond Future 0 0 0 0 0.00
02/04/2012 R197 On 03-May-12 251.05 Put Bond Future 0 0 0 0 0.00
02/04/2012 R197 On 03-May-12 251.00 Put Bond Future 0 0 0 0 0.00
02/04/2012 R201 On 03-May-12 Bond Future 6.01 109.8086 6.0060 109.8086 1,658.00
02/04/2012 R201 On 03-May-12 7.75 Call Bond Future 4235 4 4235 4 0.00
02/04/2012 R201 On 03-May-12 7.80 Call Bond Future 4353 4 4353 4 0.00
02/04/2012 R201 On 03-May-12 7.70 Call Bond Future 4116 4 4116 4 0.00
02/04/2012 R201 On 03-May-12 7.70 Put Bond Future 0 0 0 0 0.00
02/04/2012 R201 On 03-May-12 7.80 Put Bond Future 0 0 0 0 0.00
02/04/2012 R201 On 03-May-12 7.75 Put Bond Future 0 0 0 0 0.00
02/04/2012 R201 On 02-August-12 Bond Future 6.03 106.9804 6.0280 106.9804 0.00
02/04/2012 R201 On 02-August-12 7.50 Call Bond Future 3292 3 3292 3 0.00
02/04/2012 R201 On 02-August-12 7.45 Call Bond Future 3187 3 3187 3 0.00
02/04/2012 R201 On 02-August-12 7.55 Call Bond Future 3397 3 3397 3 0.00
02/04/2012 R201 On 02-August-12 7.55 Put Bond Future 23 0 23 0 0.00
02/04/2012 R201 On 02-August-12 7.45 Put Bond Future 31 0 31 0 0.00
02/04/2012 R201 On 02-August-12 7.50 Put Bond Future 27 0 27 0 0.00
02/04/2012 R201 On 01-November-12 Bond Future 6.00 108.6341 5.9970 108.6341 0.00
02/04/2012 R201 On 01-November-12 6.50 Call Bond Future 1449 1 1449 1 0.00
02/04/2012 R201 On 01-November-12 6.45 Call Bond Future 1379 1 1379 1 0.00
02/04/2012 R201 On 01-November-12 6.55 Call Bond Future 1520 1 1520 1 0.00
02/04/2012 R201 On 01-November-12 6.55 Put Bond Future 402 0 402 0 0.00
02/04/2012 R201 On 01-November-12 6.45 Put Bond Future 462 0 462 0 0.00
02/04/2012 R201 On 01-November-12 6.50 Put Bond Future 431 0 431 0 0.00
02/04/2012 R201 On 07-February-13 Bond Future 5.93 106.0733 5.9330 106.0733 0.00
02/04/2012 R201 On 07-February-13 6.25 Call Bond Future 1200 1 1200 1 0.00
02/04/2012 R201 On 07-February-13 6.20 Call Bond Future 1144 1 1144 1 0.00
02/04/2012 R201 On 07-February-13 6.30 Call Bond Future 1256 1 1256 1 0.00
02/04/2012 R201 On 07-February-13 6.30 Put Bond Future 602 1 602 1 0.00
02/04/2012 R201 On 07-February-13 6.20 Put Bond Future 668 1 668 1 0.00
02/04/2012 R201 On 07-February-13 6.25 Put Bond Future 635 1 635 1 0.00
02/04/2012 R202 On 03-May-12 Bond Future 190.01 189.9933 190.0129 189.9933 36,952.00
02/04/2012 R202 On 03-May-12 190.00 Call Bond Future 13 0 13 0 0.00
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02/04/2012 R202 On 03-May-12 190.05 Call Bond Future 0 0 0 0 0.00
02/04/2012 R202 On 03-May-12 189.95 Call Bond Future 63 0 63 0 0.00
02/04/2012 R202 On 03-May-12 189.95 Put Bond Future 0 0 0 0 0.00
02/04/2012 R202 On 03-May-12 190.05 Put Bond Future 37 0 37 0 0.00
02/04/2012 R202 On 03-May-12 190.00 Put Bond Future 0 0 0 0 0.00
02/04/2012 R203 On 03-May-12 Bond Future 7.27 105.3434 7.2680 105.3434 3,524.00
02/04/2012 R203 On 03-May-12 8.75 Call Bond Future 6396 6 6396 6 0.00
02/04/2012 R203 On 03-May-12 8.80 Call Bond Future 6603 6 6603 6 0.00
02/04/2012 R203 On 03-May-12 8.70 Call Bond Future 6188 6 6188 6 0.00
02/04/2012 R203 On 03-May-12 7.00 Call Bond Future 230 0 230 0 4,200.00
02/04/2012 R203 On 03-May-12 7.15 Call Bond Future 441 0 441 0 1,400.00
02/04/2012 R203 On 03-May-12 7.45 Call Bond Future 1163 1 1163 1 0.00
02/04/2012 R203 On 03-May-12 7.80 Call Bond Future 2425 2 2425 2 0.00
02/04/2012 R203 On 03-May-12 7.80 Put Bond Future 71 0 71 0 4,200.00
02/04/2012 R203 On 03-May-12 7.45 Put Bond Future 350 0 350 0 1,400.00
02/04/2012 R203 On 03-May-12 7.15 Put Bond Future 972 1 972 1 0.00
02/04/2012 R203 On 03-May-12 8.70 Put Bond Future 0 0 0 0 0.00
02/04/2012 R203 On 03-May-12 7.00 Put Bond Future 1441 2 1441 2 0.00
02/04/2012 R203 On 03-May-12 8.80 Put Bond Future 0 0 0 0 0.00
02/04/2012 R203 On 03-May-12 8.75 Put Bond Future 0 0 0 0 0.00
02/04/2012 R203 On 02-August-12 Bond Future 7.35 106.8585 7.3530 106.8585 0.00
02/04/2012 R203 On 02-August-12 8.50 Call Bond Future 5105 5 5105 5 0.00
02/04/2012 R203 On 02-August-12 8.55 Call Bond Future 5278 5 5278 5 0.00
02/04/2012 R203 On 02-August-12 8.45 Call Bond Future 4929 5 4929 5 0.00
02/04/2012 R203 On 02-August-12 8.45 Put Bond Future 350 0 350 0 0.00
02/04/2012 R203 On 02-August-12 8.55 Put Bond Future 294 0 294 0 0.00
02/04/2012 R203 On 02-August-12 8.50 Put Bond Future 323 0 323 0 0.00
02/04/2012 R203 On 01-November-12 Bond Future 7.42 104.3516 7.4230 104.3516 0.00
02/04/2012 R203 On 01-November-12 7.75 Call Bond Future 2924 3 2924 3 0.00
02/04/2012 R203 On 01-November-12 7.80 Call Bond Future 3050 3 3050 3 0.00
02/04/2012 R203 On 01-November-12 7.70 Call Bond Future 2801 3 2801 3 0.00
02/04/2012 R203 On 01-November-12 7.70 Put Bond Future 1673 2 1673 2 0.00
02/04/2012 R203 On 01-November-12 7.80 Put Bond Future 1519 2 1519 2 0.00
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02/04/2012 R203 On 01-November-12 7.75 Put Bond Future 1594 2 1594 2 0.00
02/04/2012 R203 On 07-February-13 Bond Future 7.50 106.1332 7.4990 106.1332 0.00
02/04/2012 R203 On 07-February-13 6.50 Call Bond Future 985 1 985 1 0.00
02/04/2012 R203 On 07-February-13 6.45 Call Bond Future 935 1 935 1 0.00
02/04/2012 R203 On 07-February-13 6.55 Call Bond Future 1037 1 1037 1 0.00
02/04/2012 R203 On 07-February-13 6.55 Put Bond Future 4810 5 4810 5 0.00
02/04/2012 R203 On 07-February-13 6.45 Put Bond Future 5115 5 5115 5 0.00
02/04/2012 R203 On 07-February-13 6.50 Put Bond Future 4962 5 4962 5 0.00
02/04/2012 R204 On 03-May-12 Bond Future 7.58 104.9926 7.5800 104.9926 3,396.00
02/04/2012 R204 On 03-May-12 8.75 Call Bond Future 5869 6 5869 6 0.00
02/04/2012 R204 On 03-May-12 8.80 Call Bond Future 6109 6 6109 6 0.00
02/04/2012 R204 On 03-May-12 8.70 Call Bond Future 5628 5 5628 5 0.00
02/04/2012 R204 On 03-May-12 7.00 Call Bond Future 57 0 57 0 550.00
02/04/2012 R204 On 03-May-12 7.75 Call Bond Future 1342 1 1342 1 0.00
02/04/2012 R204 On 03-May-12 7.75 Put Bond Future 463 1 463 1 550.00
02/04/2012 R204 On 03-May-12 8.70 Put Bond Future 4 0 4 0 0.00
02/04/2012 R204 On 03-May-12 7.00 Put Bond Future 3130 3 3130 3 0.00
02/04/2012 R204 On 03-May-12 8.80 Put Bond Future 1 0 1 0 0.00
02/04/2012 R204 On 03-May-12 8.75 Put Bond Future 3 0 3 0 0.00
02/04/2012 R204 On 02-August-12 Bond Future 7.67 102.4715 7.6680 102.4715 0.00
02/04/2012 R204 On 02-August-12 8.50 Call Bond Future 4762 5 4762 5 0.00
02/04/2012 R204 On 02-August-12 8.45 Call Bond Future 4575 4 4575 4 0.00
02/04/2012 R204 On 02-August-12 8.55 Call Bond Future 4952 5 4952 5 0.00
02/04/2012 R204 On 02-August-12 8.55 Put Bond Future 642 1 642 1 0.00
02/04/2012 R204 On 02-August-12 8.45 Put Bond Future 742 1 742 1 0.00
02/04/2012 R204 On 02-August-12 8.50 Put Bond Future 690 1 690 1 0.00
02/04/2012 R204 On 01-November-12 Bond Future 7.74 104.0579 7.7410 104.0579 0.00
02/04/2012 R204 On 01-November-12 8.00 Call Bond Future 3330 3 3330 3 0.00
02/04/2012 R204 On 01-November-12 7.95 Call Bond Future 3194 3 3194 3 0.00
02/04/2012 R204 On 01-November-12 8.05 Call Bond Future 3473 3 3473 3 0.00
02/04/2012 R204 On 01-November-12 8.05 Put Bond Future 1990 2 1990 2 0.00
02/04/2012 R204 On 01-November-12 7.95 Put Bond Future 2188 2 2188 2 0.00
02/04/2012 R204 On 01-November-12 8.00 Put Bond Future 2085 2 2085 2 0.00
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02/04/2012 R204 On 07-February-13 Bond Future 7.82 101.7959 7.8180 101.7959 0.00
02/04/2012 R204 On 07-February-13 8.00 Call Bond Future 3584 3 3584 3 0.00
02/04/2012 R204 On 07-February-13 8.05 Call Bond Future 3715 4 3715 4 0.00
02/04/2012 R204 On 07-February-13 7.95 Call Bond Future 3459 3 3459 3 0.00
02/04/2012 R204 On 07-February-13 7.95 Put Bond Future 2847 3 2847 3 0.00
02/04/2012 R204 On 07-February-13 8.05 Put Bond Future 2643 3 2643 3 0.00
02/04/2012 R204 On 07-February-13 8.00 Put Bond Future 2742 3 2742 3 0.00
02/04/2012 R206 On 03-May-12 Bond Future 5.77 105.0586 5.7670 105.0586 890.00
02/04/2012 R206 On 03-May-12 7.50 Call Bond Future 2752 3 2752 3 0.00
02/04/2012 R206 On 03-May-12 7.45 Call Bond Future 2674 3 2674 3 0.00
02/04/2012 R206 On 03-May-12 7.55 Call Bond Future 2830 3 2830 3 0.00
02/04/2012 R206 On 03-May-12 7.55 Put Bond Future 0 0 0 0 0.00
02/04/2012 R206 On 03-May-12 7.45 Put Bond Future 0 0 0 0 0.00
02/04/2012 R206 On 03-May-12 7.50 Put Bond Future 0 0 0 0 0.00
02/04/2012 R206 On 02-August-12 Bond Future 5.76 102.8060 5.7600 102.8060 0.00
02/04/2012 R206 On 02-August-12 7.25 Call Bond Future 2043 2 2043 2 0.00
02/04/2012 R206 On 02-August-12 7.30 Call Bond Future 2108 2 2108 2 0.00
02/04/2012 R206 On 02-August-12 7.20 Call Bond Future 1977 2 1977 2 0.00
02/04/2012 R206 On 02-August-12 7.20 Put Bond Future 10 0 10 0 0.00
02/04/2012 R206 On 02-August-12 7.30 Put Bond Future 7 0 7 0 0.00
02/04/2012 R206 On 02-August-12 7.25 Put Bond Future 9 0 9 0 0.00
02/04/2012 R206 On 01-November-12 Bond Future 5.64 104.3958 5.6430 104.3958 0.00
02/04/2012 R206 On 01-November-12 6.00 Call Bond Future 677 1 677 1 0.00
02/04/2012 R206 On 01-November-12 6.05 Call Bond Future 716 1 716 1 0.00
02/04/2012 R206 On 01-November-12 5.95 Call Bond Future 640 1 640 1 0.00
02/04/2012 R206 On 01-November-12 5.95 Put Bond Future 286 0 286 0 0.00
02/04/2012 R206 On 01-November-12 6.05 Put Bond Future 247 0 247 0 0.00
02/04/2012 R206 On 01-November-12 6.00 Put Bond Future 266 0 266 0 0.00
02/04/2012 R206 On 07-February-13 Bond Future 5.41 102.4095 5.4050 102.4095 0.00
02/04/2012 R206 On 07-February-13 6.00 Call Bond Future 732 1 732 1 0.00
02/04/2012 R206 On 07-February-13 5.95 Call Bond Future 700 1 700 1 0.00
02/04/2012 R206 On 07-February-13 6.05 Call Bond Future 765 1 765 1 0.00
02/04/2012 R206 On 07-February-13 6.05 Put Bond Future 186 0 186 0 0.00
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02/04/2012 R206 On 07-February-13 5.95 Put Bond Future 210 0 210 0 0.00
02/04/2012 R206 On 07-February-13 6.00 Put Bond Future 197 0 197 0 0.00
02/04/2012 R207 On 03-May-12 Bond Future 7.79 98.9458 7.7940 98.9458 21,246.00
02/04/2012 R207 On 03-May-12 8.75 Call Bond Future 5181 5 5181 5 0.00
02/04/2012 R207 On 03-May-12 8.80 Call Bond Future 5438 5 5438 5 0.00
02/04/2012 R207 On 03-May-12 8.70 Call Bond Future 4924 5 4924 5 0.00
02/04/2012 R207 On 03-May-12 7.45 Call Bond Future 243 0 243 0 2,400.00
02/04/2012 R207 On 03-May-12 8.30 Call Bond Future 2913 3 2913 3 0.00
02/04/2012 R207 On 03-May-12 7.65 Call Bond Future 560 1 560 1 800.00
02/04/2012 R207 On 03-May-12 8.00 Call Bond Future 1600 2 1600 2 0.00
02/04/2012 R207 On 03-May-12 8.00 Put Bond Future 456 1 456 1 800.00
02/04/2012 R207 On 03-May-12 8.30 Put Bond Future 134 0 134 0 2,400.00
02/04/2012 R207 On 03-May-12 7.65 Put Bond Future 1370 2 1370 2 0.00
02/04/2012 R207 On 03-May-12 8.70 Put Bond Future 18 0 18 0 0.00
02/04/2012 R207 On 03-May-12 7.45 Put Bond Future 2191 2 2191 2 0.00
02/04/2012 R207 On 03-May-12 8.80 Put Bond Future 10 0 10 0 0.00
02/04/2012 R207 On 03-May-12 8.75 Put Bond Future 13 0 13 0 0.00
02/04/2012 R207 On 02-August-12 Bond Future 7.88 96.7279 7.8830 96.7279 0.00
02/04/2012 R207 On 02-August-12 8.75 Call Bond Future 5317 5 5317 5 0.00
02/04/2012 R207 On 02-August-12 8.70 Call Bond Future 5116 5 5116 5 0.00
02/04/2012 R207 On 02-August-12 8.80 Call Bond Future 5520 5 5520 5 0.00
02/04/2012 R207 On 02-August-12 8.80 Put Bond Future 700 1 700 1 0.00
02/04/2012 R207 On 02-August-12 8.70 Put Bond Future 807 1 807 1 0.00
02/04/2012 R207 On 02-August-12 8.75 Put Bond Future 752 1 752 1 0.00
02/04/2012 R207 On 01-November-12 Bond Future 7.95 98.2246 7.9530 98.2246 0.00
02/04/2012 R207 On 01-November-12 8.25 Call Bond Future 3852 4 3852 4 0.00
02/04/2012 R207 On 01-November-12 8.20 Call Bond Future 3699 4 3699 4 0.00
02/04/2012 R207 On 01-November-12 8.30 Call Bond Future 4008 4 4008 4 0.00
02/04/2012 R207 On 01-November-12 8.30 Put Bond Future 2200 2 2200 2 0.00
02/04/2012 R207 On 01-November-12 8.20 Put Bond Future 2408 3 2408 3 0.00
02/04/2012 R207 On 01-November-12 8.25 Put Bond Future 2302 2 2302 2 0.00
02/04/2012 R207 On 07-February-13 Bond Future 8.03 96.2613 8.0300 96.2613 0.00
02/04/2012 R207 On 07-February-13 8.25 Call Bond Future 4116 4 4116 4 0.00
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02/04/2012 R207 On 07-February-13 8.30 Call Bond Future 4260 4 4260 4 0.00
02/04/2012 R207 On 07-February-13 8.20 Call Bond Future 3978 4 3978 4 0.00
02/04/2012 R207 On 07-February-13 8.20 Put Bond Future 3116 3 3116 3 0.00
02/04/2012 R207 On 07-February-13 8.30 Put Bond Future 2895 3 2895 3 0.00
02/04/2012 R207 On 07-February-13 8.25 Put Bond Future 3002 3 3002 3 0.00
02/04/2012 R208 On 03-May-12 Bond Future 7.86 93.4880 7.8550 93.4880 9,510.00
02/04/2012 R208 On 03-May-12 9.00 Call Bond Future 6604 6 6604 6 0.00
02/04/2012 R208 On 03-May-12 9.05 Call Bond Future 6877 7 6877 7 0.00
02/04/2012 R208 On 03-May-12 8.95 Call Bond Future 6330 6 6330 6 0.00
02/04/2012 R208 On 03-May-12 7.50 Call Bond Future 257 0 257 0 3,000.00
02/04/2012 R208 On 03-May-12 8.35 Call Bond Future 3087 3 3087 3 0.00
02/04/2012 R208 On 03-May-12 7.70 Call Bond Future 590 1 590 1 1,000.00
02/04/2012 R208 On 03-May-12 8.05 Call Bond Future 1691 2 1691 2 0.00
02/04/2012 R208 On 03-May-12 8.05 Put Bond Future 523 1 523 1 1,000.00
02/04/2012 R208 On 03-May-12 8.35 Put Bond Future 159 0 159 0 3,000.00
02/04/2012 R208 On 03-May-12 7.70 Put Bond Future 1531 2 1531 2 0.00
02/04/2012 R208 On 03-May-12 8.95 Put Bond Future 7 0 7 0 0.00
02/04/2012 R208 On 03-May-12 7.50 Put Bond Future 2431 3 2431 3 0.00
02/04/2012 R208 On 03-May-12 9.05 Put Bond Future 4 0 4 0 0.00
02/04/2012 R208 On 03-May-12 9.00 Put Bond Future 6 0 6 0 0.00
02/04/2012 R208 On 02-August-12 Bond Future 7.93 94.8336 7.9340 94.8336 0.00
02/04/2012 R208 On 02-August-12 8.75 Call Bond Future 5547 5 5547 5 0.00
02/04/2012 R208 On 02-August-12 8.80 Call Bond Future 5762 6 5762 6 0.00
02/04/2012 R208 On 02-August-12 8.70 Call Bond Future 5335 5 5335 5 0.00
02/04/2012 R208 On 02-August-12 8.70 Put Bond Future 961 1 961 1 0.00
02/04/2012 R208 On 02-August-12 8.80 Put Bond Future 836 1 836 1 0.00
02/04/2012 R208 On 02-August-12 8.75 Put Bond Future 896 1 896 1 0.00
02/04/2012 R208 On 01-November-12 Bond Future 8.00 92.9010 8.0020 92.9010 0.00
02/04/2012 R208 On 01-November-12 8.25 Call Bond Future 4011 4 4011 4 0.00
02/04/2012 R208 On 01-November-12 8.30 Call Bond Future 4178 4 4178 4 0.00
02/04/2012 R208 On 01-November-12 8.20 Call Bond Future 3853 4 3853 4 0.00
02/04/2012 R208 On 01-November-12 8.20 Put Bond Future 2725 3 2725 3 0.00
02/04/2012 R208 On 01-November-12 8.30 Put Bond Future 2486 3 2486 3 0.00
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02/04/2012 R208 On 01-November-12 8.25 Put Bond Future 2601 3 2601 3 0.00
02/04/2012 R208 On 07-February-13 Bond Future 8.07 94.4917 8.0730 94.4917 0.00
02/04/2012 R208 On 07-February-13 8.00 Call Bond Future 3670 4 3670 4 0.00
02/04/2012 R208 On 07-February-13 7.95 Call Bond Future 3536 3 3536 3 0.00
02/04/2012 R208 On 07-February-13 8.05 Call Bond Future 3808 4 3808 4 0.00
02/04/2012 R208 On 07-February-13 8.05 Put Bond Future 3937 4 3937 4 0.00
02/04/2012 R208 On 07-February-13 7.95 Put Bond Future 4227 4 4227 4 0.00
02/04/2012 R208 On 07-February-13 8.00 Put Bond Future 4079 4 4079 4 0.00
02/04/2012 R209 On 03-May-12 Bond Future 8.82 74.9454 8.8220 74.9454 2,998.00
02/04/2012 R209 On 03-May-12 9.00 Call Bond Future 2231 2 2231 2 0.00
02/04/2012 R209 On 03-May-12 9.05 Call Bond Future 2487 2 2487 2 0.00
02/04/2012 R209 On 03-May-12 8.95 Call Bond Future 1990 2 1990 2 0.00
02/04/2012 R209 On 03-May-12 8.95 Put Bond Future 995 1 995 1 0.00
02/04/2012 R209 On 03-May-12 9.05 Put Bond Future 729 1 729 1 0.00
02/04/2012 R209 On 03-May-12 9.00 Put Bond Future 853 1 853 1 0.00
02/04/2012 R209 On 02-August-12 Bond Future 8.89 76.0261 8.8920 76.0261 0.00
02/04/2012 R209 On 02-August-12 9.25 Call Bond Future 5180 5 5180 5 0.00
02/04/2012 R209 On 02-August-12 9.20 Call Bond Future 4956 5 4956 5 0.00
02/04/2012 R209 On 02-August-12 9.30 Call Bond Future 5408 5 5408 5 0.00
02/04/2012 R209 On 02-August-12 9.30 Put Bond Future 2348 2 2348 2 0.00
02/04/2012 R209 On 02-August-12 9.20 Put Bond Future 2627 3 2627 3 0.00
02/04/2012 R209 On 02-August-12 9.25 Put Bond Future 2484 3 2484 3 0.00
02/04/2012 R209 On 01-November-12 Bond Future 8.96 74.0550 8.9550 74.0550 0.00
02/04/2012 R209 On 01-November-12 9.00 Call Bond Future 5012 5 5012 5 0.00
02/04/2012 R209 On 01-November-12 8.95 Call Bond Future 4825 5 4825 5 0.00
02/04/2012 R209 On 01-November-12 9.05 Call Bond Future 5208 5 5208 5 0.00
02/04/2012 R209 On 01-November-12 9.05 Put Bond Future 4486 5 4486 5 0.00
02/04/2012 R209 On 01-November-12 8.95 Put Bond Future 4863 5 4863 5 0.00
02/04/2012 R209 On 01-November-12 9.00 Put Bond Future 4668 5 4668 5 0.00
02/04/2012 R209 On 07-February-13 Bond Future 9.02 75.3219 9.0220 75.3219 0.00
02/04/2012 R209 On 07-February-13 9.00 Call Bond Future 5675 6 5675 6 0.00
02/04/2012 R209 On 07-February-13 9.05 Call Bond Future 5858 6 5858 6 0.00
02/04/2012 R209 On 07-February-13 8.95 Call Bond Future 5495 5 5495 5 0.00
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02/04/2012 R209 On 07-February-13 8.95 Put Bond Future 6043 6 6043 6 0.00
02/04/2012 R209 On 07-February-13 9.05 Put Bond Future 5647 6 5647 6 0.00
02/04/2012 R209 On 07-February-13 9.00 Put Bond Future 5842 6 5842 6 0.00
02/04/2012 R210 On 03-May-12 Bond Future 141.07 141.0582 141.0727 141.0582 890.00
02/04/2012 R210 On 03-May-12 139.00 Call Bond Future 2073 2 2073 2 0.00
02/04/2012 R210 On 03-May-12 138.95 Call Bond Future 2123 2 2123 2 0.00
02/04/2012 R210 On 03-May-12 139.05 Call Bond Future 2023 2 2023 2 0.00
02/04/2012 R210 On 03-May-12 139.05 Put Bond Future 0 0 0 0 0.00
02/04/2012 R210 On 03-May-12 138.95 Put Bond Future 0 0 0 0 0.00
02/04/2012 R210 On 03-May-12 139.00 Put Bond Future 0 0 0 0 0.00
02/04/2012 R211 On 03-May-12 Bond Future 119.25 119.0262 119.2502 119.0262 480.00
02/04/2012 R211 On 03-May-12 118.20 Call Bond Future 1050 1 1050 1 0.00
02/04/2012 R211 On 03-May-12 118.25 Call Bond Future 1000 1 1000 1 0.00
02/04/2012 R211 On 03-May-12 118.15 Call Bond Future 1100 1 1100 1 0.00
02/04/2012 R211 On 03-May-12 118.15 Put Bond Future 0 0 0 0 0.00
02/04/2012 R211 On 03-May-12 118.25 Put Bond Future 0 0 0 0 0.00
02/04/2012 R211 On 03-May-12 118.20 Put Bond Future 0 0 0 0 0.00
02/04/2012 R212 On 03-May-12 Bond Future 117.65 117.2324 117.6475 117.2324 3,252.00
02/04/2012 R212 On 03-May-12 115.30 Call Bond Future 2347 2 2347 2 0.00
02/04/2012 R212 On 03-May-12 115.25 Call Bond Future 2397 2 2397 2 0.00
02/04/2012 R212 On 03-May-12 115.35 Call Bond Future 2297 2 2297 2 0.00
02/04/2012 R212 On 03-May-12 115.35 Put Bond Future 0 0 0 0 0.00
02/04/2012 R212 On 03-May-12 115.25 Put Bond Future 0 0 0 0 0.00
02/04/2012 R212 On 03-May-12 115.30 Put Bond Future 0 0 0 0 0.00
02/04/2012 R213 On 03-May-12 Bond Future 8.72 85.2685 8.7230 85.2685 4,345.00
02/04/2012 R213 On 03-May-12 9.25 Call Bond Future 4361 4 4361 4 0.00
02/04/2012 R213 On 03-May-12 9.20 Call Bond Future 4039 4 4039 4 0.00
02/04/2012 R213 On 03-May-12 9.30 Call Bond Future 4687 5 4687 5 0.00
02/04/2012 R213 On 03-May-12 9.30 Put Bond Future 217 0 217 0 0.00
02/04/2012 R213 On 03-May-12 9.20 Put Bond Future 317 0 317 0 0.00
02/04/2012 R213 On 03-May-12 9.25 Put Bond Future 264 0 264 0 0.00
02/04/2012 R213 On 02-August-12 Bond Future 8.80 86.4955 8.7960 86.4955 0.00
02/04/2012 R213 On 02-August-12 9.25 Call Bond Future 5733 6 5733 6 0.00
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02/04/2012 R213 On 02-August-12 9.30 Call Bond Future 5978 6 5978 6 0.00
02/04/2012 R213 On 02-August-12 9.20 Call Bond Future 5492 5 5492 5 0.00
02/04/2012 R213 On 02-August-12 9.20 Put Bond Future 2369 3 2369 3 0.00
02/04/2012 R213 On 02-August-12 9.30 Put Bond Future 2109 2 2109 2 0.00
02/04/2012 R213 On 02-August-12 9.25 Put Bond Future 2236 2 2236 2 0.00
02/04/2012 R213 On 01-November-12 Bond Future 8.86 84.2934 8.8630 84.2934 0.00
02/04/2012 R213 On 01-November-12 9.00 Call Bond Future 5445 5 5445 5 0.00
02/04/2012 R213 On 01-November-12 9.05 Call Bond Future 5654 6 5654 6 0.00
02/04/2012 R213 On 01-November-12 8.95 Call Bond Future 5245 5 5245 5 0.00
02/04/2012 R213 On 01-November-12 8.95 Put Bond Future 4567 5 4567 5 0.00
02/04/2012 R213 On 01-November-12 9.05 Put Bond Future 4206 4 4206 4 0.00
02/04/2012 R213 On 01-November-12 9.00 Put Bond Future 4380 5 4380 5 0.00
02/04/2012 R213 On 07-February-13 Bond Future 8.94 85.7309 8.9360 85.7309 0.00
02/04/2012 R213 On 07-February-13 9.00 Call Bond Future 6109 6 6109 6 0.00
02/04/2012 R213 On 07-February-13 9.05 Call Bond Future 6310 6 6310 6 0.00
02/04/2012 R213 On 07-February-13 8.95 Call Bond Future 5918 6 5918 6 0.00
02/04/2012 R213 On 07-February-13 8.95 Put Bond Future 5810 6 5810 6 0.00
02/04/2012 R213 On 07-February-13 9.05 Put Bond Future 5436 6 5436 6 0.00
02/04/2012 R213 On 07-February-13 9.00 Put Bond Future 5617 6 5617 6 0.00
02/04/2012 R214 On 03-May-12 Bond Future 8.87 76.4248 8.8710 76.4248 1,500.00
02/04/2012 R214 On 03-May-12 8.80 Call Bond Future 0 0 0 0 0.00
02/04/2012 R214 On 03-May-12 8.81 Call Bond Future 0 0 0 0 0.00
02/04/2012 R214 On 03-May-12 8.79 Call Bond Future 0 0 0 0 0.00
02/04/2012 R214 On 03-May-12 8.79 Put Bond Future 668 1 668 1 0.00
02/04/2012 R214 On 03-May-12 8.81 Put Bond Future 502 1 502 1 0.00
02/04/2012 R214 On 03-May-12 8.80 Put Bond Future 585 1 585 1 0.00
02/04/2012 R214 On 02-August-12 Bond Future 8.94 77.5218 8.9390 77.5218 0.00
02/04/2012 R214 On 02-August-12 8.80 Call Bond Future 0 0 0 0 0.00
02/04/2012 R214 On 02-August-12 8.81 Call Bond Future 0 0 0 0 0.00
02/04/2012 R214 On 02-August-12 8.79 Call Bond Future 0 0 0 0 0.00
02/04/2012 R214 On 02-August-12 8.79 Put Bond Future 1220 1 1220 1 0.00
02/04/2012 R214 On 02-August-12 8.81 Put Bond Future 1055 1 1055 1 0.00
02/04/2012 R214 On 02-August-12 8.80 Put Bond Future 1138 1 1138 1 0.00
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