
Derivatives Monthly Statistics Report
For August 2012

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

Closing MTM Closing PricePut

0106 On  22-December-14 14/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0357 On  15-September-17 14/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0403 On  21-December-18 14/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0457 On  15-January-20 14/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0703 On  15-January-20 14/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0757 On  15-January-20 14/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0804 On  31-March-21 14/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0807 On  31-March-21 14/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0857 On  31-March-21 14/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0904 On  31-March-36 14/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0908 On  31-March-36 14/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0957 On  31-March-36 14/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

0986 On  31-March-36 14/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

1386 On  28-February-31 14/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

1409 On  28-February-41 14/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

2025 On  01-November-12 14/08/2012 107.1994 107.1994107.1912Bond Future 107.19  4,417.00 

2025 On  01-November-12 14/08/2012  99.99 7 77201Bond Future 7201  0.00 Call

2025 On  01-November-12 14/08/2012  100.00 7 77191Bond Future 7191  0.00 Call

2025 On  01-November-12 14/08/2012  100.01 7 77181Bond Future 7181  0.00 Call

2025 On  01-November-12 14/08/2012  100.01 0 00Bond Future 0  0.00 Put

2025 On  01-November-12 14/08/2012  100.00 0 00Bond Future 0  0.00 Put

2025 On  01-November-12 14/08/2012  99.99 0 00Bond Future 0  0.00 Put

2038 On  01-November-12 14/08/2012 104.2833 104.2833104.2769Bond Future 104.28  0.00 
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2038 On  01-November-12 14/08/2012  98.99 5 55287Bond Future 5287  0.00 Call

2038 On  01-November-12 14/08/2012  99.01 5 55267Bond Future 5267  0.00 Call

2038 On  01-November-12 14/08/2012  99.00 5 55277Bond Future 5277  0.00 Call

2038 On  01-November-12 14/08/2012  99.00 0 00Bond Future 0  0.00 Put

2038 On  01-November-12 14/08/2012  99.01 0 00Bond Future 0  0.00 Put

2038 On  01-November-12 14/08/2012  98.99 0 00Bond Future 0  0.00 Put

2050 On  01-November-12 14/08/2012 111.0761 111.0761111.0695Bond Future 111.07  0.00 

2050 On  01-November-12 14/08/2012  103.99 7 77080Bond Future 7080  0.00 Call

2050 On  01-November-12 14/08/2012  104.00 7 77070Bond Future 7070  0.00 Call

2050 On  01-November-12 14/08/2012  104.01 7 77060Bond Future 7060  0.00 Call

2050 On  01-November-12 14/08/2012  104.01 0 00Bond Future 0  0.00 Put

2050 On  01-November-12 14/08/2012  104.00 0 00Bond Future 0  0.00 Put

2050 On  01-November-12 14/08/2012  103.99 0 00Bond Future 0  0.00 Put

5701 On  15-September-15 14/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

5706 On  15-September-15 14/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

8607 On  21-December-26 14/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

8608 On  21-December-26 14/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

8657 On  21-December-26 14/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

AI03 On  09-March-16 14/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

AL7T On  01-November-12 14/08/2012 468.5510 468.5510467.4560Index Future 467.46  13.00 

AL7T On  07-February-13 14/08/2012 475.2870 475.2870474.1760Index Future 474.18  0.00 

ALBI On  01-November-12 14/08/2012 421.8490 421.8490420.9640Index Future 420.96  885.00 

ALBI On  07-February-13 14/08/2012 427.9130 427.9130427.0170Index Future 427.02  118.00 

C157 On  15-September-15 14/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C186 On  21-December-26 14/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C189 On  01-April-13 14/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C197 On  07-December-23 14/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C201 On  22-December-14 14/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C202 On  07-December-33 14/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C203 On  15-September-17 14/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C204 On  21-December-18 14/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C206 On  15-January-14 14/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C207 On  15-January-20 14/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C208 On  31-March-21 14/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 
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C209 On  31-March-36 14/08/2012 6.2500 6.25006.2500Price Contribution 6.25  0.00 

C210 On  31-March-28 14/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C211 On  31-January-17 14/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C212 On  31-January-22 14/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C213 On  28-February-31 14/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

C214 On  28-February-41 14/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

CES1 On  20-April-18 14/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

CS23 On  25-January-23 14/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

CS26 On  02-April-26 14/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

CS33 On  15-September-33 14/08/2012 100.0000 100.0000100.0000Price Contribution 100.00  0.00 

EL28 On  01-November-12 14/08/2012 107.3904 107.3904107.3904Bond Future 107.39  0.00 

EL28 On  01-November-12 14/08/2012  105.99 1 11400Bond Future 1400  0.00 Call

EL28 On  01-November-12 14/08/2012  106.00 1 11390Bond Future 1390  0.00 Call

EL28 On  01-November-12 14/08/2012  106.01 1 11380Bond Future 1380  0.00 Call

EL28 On  01-November-12 14/08/2012  106.01 0 00Bond Future 0  0.00 Put

EL28 On  01-November-12 14/08/2012  106.00 0 00Bond Future 0  0.00 Put

EL28 On  01-November-12 14/08/2012  105.99 0 00Bond Future 0  0.00 Put

ES33 On  01-November-12 14/08/2012 89.4194 89.41948.7561Bond Future 8.76  303.00 

ES33 On  01-November-12 14/08/2012  9.20 4 43704Bond Future 3704  0.00 Call

ES33 On  01-November-12 14/08/2012  9.20 0 00Bond Future 0  0.00 Put

ES33 On  07-February-13 14/08/2012 90.7049 90.70498.8511Bond Future 8.85  0.00 

ES33 On  07-February-13 14/08/2012  8.54 0 00Bond Future 0  0.00 Call

ES33 On  07-February-13 14/08/2012  8.56 0 00Bond Future 0  0.00 Call

ES33 On  07-February-13 14/08/2012  8.55 0 00Bond Future 0  0.00 Call

ES33 On  07-February-13 14/08/2012  8.55 2 22609Bond Future 2609  0.00 Put

ES33 On  07-February-13 14/08/2012  8.56 2 22521Bond Future 2521  0.00 Put

ES33 On  07-February-13 14/08/2012  8.54 2 22698Bond Future 2698  0.00 Put

GOVI On  01-November-12 14/08/2012 421.7880 421.7880420.9510GOVI 420.95  236.00 

GOVI On  01-November-12 14/08/2012  403.96 18 18169910GOVI 169910  0.00 Call

GOVI On  01-November-12 14/08/2012  403.96 0 00GOVI 0  0.00 Put

GOVI On  07-February-13 14/08/2012 427.8510 427.8510427.0030GOVI 427.00  0.00 

GOVI On  07-February-13 14/08/2012  432.99 0 00GOVI 0  0.00 Call

GOVI On  07-February-13 14/08/2012  433.00 0 00GOVI 0  0.00 Call

GOVI On  07-February-13 14/08/2012  433.01 0 00GOVI 0  0.00 Call

Page 3 of 11 2012/08/14, 06:02:42PM



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

Closing MTM Closing PricePut

GOVI On  07-February-13 14/08/2012  433.01 5 560070GOVI 60070  0.00 Put

GOVI On  07-February-13 14/08/2012  433.00 5 559970GOVI 59970  0.00 Put

GOVI On  07-February-13 14/08/2012  432.99 5 559870GOVI 59870  0.00 Put

GVIX On  01-January-29 14/08/2012 110.0000 110.0000110.0000LIVE INDEX 110.00  0.00 

IGOV On  01-November-12 14/08/2012 186.1950 186.1950186.2020Index Future 186.20  592.00 

IGOV On  07-February-13 14/08/2012 188.8720 188.8720188.8800Index Future 188.88  14.00 

ILBI On  01-November-12 14/08/2012 502.9770 502.9770503.9820Index Future 503.98  0.00 

ILBI On  07-February-13 14/08/2012 509.9770 509.9770510.9970Index Future 511.00  169.00 

J157 On  15-September-15 14/08/2012 0.0200 0.02008.8220Interest Rate Swap 8.82  0.00 

J186 On  21-December-26 14/08/2012 0.1077 0.10778.6830Interest Rate Swap 8.68  0.00 

J201 On  22-December-14 14/08/2012 0.0514 0.05148.6550Interest Rate Swap 8.66  0.00 

J203 On  15-September-17 14/08/2012 0.0847 0.08478.9750Interest Rate Swap 8.98  0.00 

J204 On  21-December-18 14/08/2012 0.0958 0.09588.9620Interest Rate Swap 8.96  0.00 

J207 On  15-January-20 14/08/2012 0.0691 0.06918.9970Interest Rate Swap 9.00  0.00 

JBAF On  15-August-12 14/08/2012 94.9200 94.92005.0700Jibar Tradeable Future 5.07  0.00 

JBAF On  19-September-12 14/08/2012 94.9400 94.94005.0600Jibar Tradeable Future 5.06  44,760.00 

JBAF On  17-October-12 14/08/2012 95.0000 95.00005.0000Jibar Tradeable Future 5.00  0.00 

JBAF On  21-November-12 14/08/2012 95.0300 95.03004.9700Jibar Tradeable Future 4.97  0.00 

JBAF On  19-December-12 14/08/2012 95.0700 95.07004.9200Jibar Tradeable Future 4.92  840.00 

JBAF On  16-January-13 14/08/2012 95.0800 95.08004.9100Jibar Tradeable Future 4.91  0.00 

JBAF On  20-March-13 14/08/2012 95.0800 95.08004.9100Jibar Tradeable Future 4.91  1,000.00 

JBAF On  19-June-13 14/08/2012 95.0000 95.00004.9900Jibar Tradeable Future 4.99  500.00 

JBAF On  18-September-13 14/08/2012 94.8700 94.87005.1200Jibar Tradeable Future 5.12  1,700.00 

JBAF On  18-December-13 14/08/2012 94.7100 94.71005.2700Jibar Tradeable Future 5.27  1,500.00 

JBAF On  19-March-14 14/08/2012 94.5500 94.55005.4300Jibar Tradeable Future 5.43  800.00 

JBAF On  18-June-14 14/08/2012 94.4000 94.40005.5700Jibar Tradeable Future 5.57  0.00 

R023 On  01-November-12 14/08/2012 105.1588 105.15887.2648Bond Future 7.26  1,049.00 

R023 On  01-November-12 14/08/2012  7.04 0 00Bond Future 0  0.00 Call

R023 On  01-November-12 14/08/2012  7.05 0 00Bond Future 0  0.00 Call

R023 On  01-November-12 14/08/2012  7.06 0 00Bond Future 0  0.00 Call

R023 On  01-November-12 14/08/2012  7.06 1 11516Bond Future 1516  0.00 Put

R023 On  01-November-12 14/08/2012  7.05 1 11591Bond Future 1591  0.00 Put

R023 On  01-November-12 14/08/2012  7.04 1 11666Bond Future 1666  0.00 Put

R023 On  07-February-13 14/08/2012 106.6705 106.67057.3397Bond Future 7.34  0.00 
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R023 On  07-February-13 14/08/2012  7.04 0 00Bond Future 0  0.00 Call

R023 On  07-February-13 14/08/2012  7.06 0 00Bond Future 0  0.00 Call

R023 On  07-February-13 14/08/2012  7.05 0 00Bond Future 0  0.00 Call

R023 On  07-February-13 14/08/2012  7.05 2 22099Bond Future 2099  0.00 Put

R023 On  07-February-13 14/08/2012  7.06 2 22025Bond Future 2025  0.00 Put

R023 On  07-February-13 14/08/2012  7.04 2 22172Bond Future 2172  0.00 Put

R023 On  02-May-13 14/08/2012 104.1483 104.14837.3924Bond Future 7.39  0.00 

R023 On  02-May-13 14/08/2012  7.04 0 00Bond Future 0  0.00 Call

R023 On  02-May-13 14/08/2012  7.05 0 00Bond Future 0  0.00 Call

R023 On  02-May-13 14/08/2012  7.06 0 00Bond Future 0  0.00 Call

R023 On  02-May-13 14/08/2012  7.06 2 22363Bond Future 2363  0.00 Put

R023 On  02-May-13 14/08/2012  7.05 2 22435Bond Future 2435  0.00 Put

R023 On  02-May-13 14/08/2012  7.04 2 22507Bond Future 2507  0.00 Put

R157 On  01-November-12 14/08/2012 122.2330 122.23305.7045Bond Future 5.70  15,729.00 

R157 On  01-November-12 14/08/2012  5.78 1 1640Bond Future 640  5,630.00 Call

R157 On  01-November-12 14/08/2012  6.24 2 21640Bond Future 1640  0.00 Call

R157 On  01-November-12 14/08/2012  6.24 0 084Bond Future 84  0.00 Put

R157 On  01-November-12 14/08/2012  5.78 0 0420Bond Future 420  0.00 Put

R157 On  07-February-13 14/08/2012 123.9901 123.99015.7492Bond Future 5.75  100.00 

R157 On  07-February-13 14/08/2012  6.28 2 21652Bond Future 1652  0.00 Call

R157 On  07-February-13 14/08/2012  6.28 0 0260Bond Future 260  0.00 Put

R157 On  02-May-13 14/08/2012 118.8051 118.80515.7511Bond Future 5.75  0.00 

R157 On  02-May-13 14/08/2012  5.34 1 1503Bond Future 503  0.00 Call

R157 On  02-May-13 14/08/2012  5.36 1 1520Bond Future 520  0.00 Call

R157 On  02-May-13 14/08/2012  5.35 1 1512Bond Future 512  0.00 Call

R157 On  02-May-13 14/08/2012  5.35 1 11482Bond Future 1482  0.00 Put

R157 On  02-May-13 14/08/2012  5.36 1 11467Bond Future 1467  0.00 Put

R157 On  02-May-13 14/08/2012  5.34 1 11498Bond Future 1498  0.00 Put

R186 On  01-November-12 14/08/2012 129.8132 129.81327.5392Bond Future 7.54  34,550.00 

R186 On  01-November-12 14/08/2012  7.82 5 54332Bond Future 4332  1,858.00 Call

R186 On  01-November-12 14/08/2012  8.00 6 65575Bond Future 5575  0.00 Call

R186 On  01-November-12 14/08/2012  8.82 13 1312158Bond Future 12158  0.00 Call

R186 On  01-November-12 14/08/2012  8.50 10 109500Bond Future 9500  0.00 Call

R186 On  01-November-12 14/08/2012  8.50 0 0303Bond Future 303  0.00 Put

Page 5 of 11 2012/08/14, 06:02:42PM



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

Closing MTM Closing PricePut

R186 On  01-November-12 14/08/2012  8.82 0 0111Bond Future 111  1,858.00 Put

R186 On  01-November-12 14/08/2012  8.00 1 11041Bond Future 1041  0.00 Put

R186 On  01-November-12 14/08/2012  7.82 1 11541Bond Future 1541  0.00 Put

R186 On  07-February-13 14/08/2012 126.3885 126.38857.6119Bond Future 7.61  1,750.00 

R186 On  07-February-13 14/08/2012  7.00 2 21840Bond Future 1840  10,300.00 Call

R186 On  07-February-13 14/08/2012  8.47 10 109565Bond Future 9565  0.00 Call

R186 On  07-February-13 14/08/2012  8.47 1 11471Bond Future 1471  0.00 Put

R186 On  07-February-13 14/08/2012  7.00 8 88102Bond Future 8102  0.00 Put

R186 On  02-May-13 14/08/2012 128.0397 128.03977.6678Bond Future 7.67  0.00 

R186 On  02-May-13 14/08/2012  7.39 4 44058Bond Future 4058  0.00 Call

R186 On  02-May-13 14/08/2012  7.40 4 44099Bond Future 4099  0.00 Call

R186 On  02-May-13 14/08/2012  7.41 4 44141Bond Future 4141  0.00 Call

R186 On  02-May-13 14/08/2012  7.41 6 66682Bond Future 6682  0.00 Put

R186 On  02-May-13 14/08/2012  7.40 7 76740Bond Future 6740  0.00 Put

R186 On  02-May-13 14/08/2012  7.39 7 76798Bond Future 6798  0.00 Put

R189 On  01-November-12 14/08/2012 214.5622 214.5622214.5376Bond Future 214.54  0.00 

R189 On  01-November-12 14/08/2012  218.99 0 00Bond Future 0  0.00 Call

R189 On  01-November-12 14/08/2012  219.01 0 00Bond Future 0  0.00 Call

R189 On  01-November-12 14/08/2012  219.00 0 00Bond Future 0  0.00 Call

R189 On  01-November-12 14/08/2012  219.00 4 44462Bond Future 4462  0.00 Put

R189 On  01-November-12 14/08/2012  219.01 4 44472Bond Future 4472  0.00 Put

R189 On  01-November-12 14/08/2012  218.99 4 44452Bond Future 4452  0.00 Put

R197 On  01-November-12 14/08/2012 273.2331 273.2331273.2119Bond Future 273.21  5,528.00 

R197 On  01-November-12 14/08/2012  266.99 6 66222Bond Future 6222  0.00 Call

R197 On  01-November-12 14/08/2012  267.00 6 66212Bond Future 6212  0.00 Call

R197 On  01-November-12 14/08/2012  267.01 6 66202Bond Future 6202  0.00 Call

R197 On  01-November-12 14/08/2012  267.01 0 00Bond Future 0  0.00 Put

R197 On  01-November-12 14/08/2012  267.00 0 00Bond Future 0  0.00 Put

R197 On  01-November-12 14/08/2012  266.99 0 00Bond Future 0  0.00 Put

R201 On  01-November-12 14/08/2012 110.5878 110.58785.0634Bond Future 5.06  1,560.00 

R201 On  01-November-12 14/08/2012  5.11 0 0348Bond Future 348  0.00 Call

R201 On  01-November-12 14/08/2012  5.11 0 0251Bond Future 251  0.00 Put

R201 On  07-February-13 14/08/2012 107.7686 107.76865.0126Bond Future 5.01  0.00 

R201 On  07-February-13 14/08/2012  4.98 0 0396Bond Future 396  0.00 Call
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R201 On  07-February-13 14/08/2012  4.98 0 0455Bond Future 455  0.00 Put

R201 On  02-May-13 14/08/2012 109.1765 109.17654.9069Bond Future 4.91  0.00 

R201 On  02-May-13 14/08/2012  4.04 0 078Bond Future 78  0.00 Call

R201 On  02-May-13 14/08/2012  4.06 0 082Bond Future 82  0.00 Call

R201 On  02-May-13 14/08/2012  4.05 0 080Bond Future 80  0.00 Call

R201 On  02-May-13 14/08/2012  4.05 1 11468Bond Future 1468  0.00 Put

R201 On  02-May-13 14/08/2012  4.06 1 11454Bond Future 1454  0.00 Put

R201 On  02-May-13 14/08/2012  4.04 2 21482Bond Future 1482  0.00 Put

R202 On  01-November-12 14/08/2012 201.7397 201.7397201.7272Bond Future 201.73  48,828.00 

R202 On  01-November-12 14/08/2012  191.99 10 109737Bond Future 9737  0.00 Call

R202 On  01-November-12 14/08/2012  192.00 10 109727Bond Future 9727  0.00 Call

R202 On  01-November-12 14/08/2012  192.01 10 109717Bond Future 9717  0.00 Call

R202 On  01-November-12 14/08/2012  192.01 0 00Bond Future 0  0.00 Put

R202 On  01-November-12 14/08/2012  192.00 0 00Bond Future 0  0.00 Put

R202 On  01-November-12 14/08/2012  191.99 0 00Bond Future 0  0.00 Put

R203 On  01-November-12 14/08/2012 110.0349 110.03496.1445Bond Future 6.14  4,837.00 

R203 On  01-November-12 14/08/2012  6.87 3 33225Bond Future 3225  0.00 Call

R203 On  01-November-12 14/08/2012  6.87 0 0115Bond Future 115  0.00 Put

R203 On  07-February-13 14/08/2012 111.6166 111.61666.2013Bond Future 6.20  6,300.00 

R203 On  07-February-13 14/08/2012  6.11 1 11209Bond Future 1209  6,300.00 Call

R203 On  07-February-13 14/08/2012  6.94 4 43420Bond Future 3420  0.00 Call

R203 On  07-February-13 14/08/2012  6.94 0 0421Bond Future 421  0.00 Put

R203 On  07-February-13 14/08/2012  6.11 2 21587Bond Future 1587  0.00 Put

R203 On  02-May-13 14/08/2012 108.9159 108.91596.2308Bond Future 6.23  8.00 

R203 On  02-May-13 14/08/2012  5.89 1 11192Bond Future 1192  0.00 Call

R203 On  02-May-13 14/08/2012  5.90 1 11208Bond Future 1208  0.00 Call

R203 On  02-May-13 14/08/2012  5.91 1 11224Bond Future 1224  0.00 Call

R203 On  02-May-13 14/08/2012  5.91 2 22496Bond Future 2496  0.00 Put

R203 On  02-May-13 14/08/2012  5.90 2 22520Bond Future 2520  0.00 Put

R203 On  02-May-13 14/08/2012  5.89 2 22545Bond Future 2545  0.00 Put

R204 On  01-November-12 14/08/2012 111.0198 111.01986.4386Bond Future 6.44  3,783.00 

R204 On  01-November-12 14/08/2012  7.22 4 44142Bond Future 4142  0.00 Call

R204 On  01-November-12 14/08/2012  7.22 0 0147Bond Future 147  0.00 Put

R204 On  07-February-13 14/08/2012 108.5846 108.58466.4989Bond Future 6.50  0.00 
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R204 On  07-February-13 14/08/2012  7.29 5 54430Bond Future 4430  0.00 Call

R204 On  07-February-13 14/08/2012  7.29 1 1550Bond Future 550  0.00 Put

R204 On  02-May-13 14/08/2012 110.0031 110.00316.5393Bond Future 6.54  0.00 

R204 On  02-May-13 14/08/2012  6.29 2 21719Bond Future 1719  0.00 Call

R204 On  02-May-13 14/08/2012  6.30 2 21740Bond Future 1740  0.00 Call

R204 On  02-May-13 14/08/2012  6.31 2 21761Bond Future 1761  0.00 Call

R204 On  02-May-13 14/08/2012  6.31 3 32877Bond Future 2877  0.00 Put

R204 On  02-May-13 14/08/2012  6.30 3 32905Bond Future 2905  0.00 Put

R204 On  02-May-13 14/08/2012  6.29 3 32933Bond Future 2933  0.00 Put

R206 On  01-November-12 14/08/2012 104.9682 104.96825.1468Bond Future 5.15  1,120.00 

R206 On  01-November-12 14/08/2012  5.05 0 0144Bond Future 144  0.00 Call

R206 On  01-November-12 14/08/2012  5.05 0 0257Bond Future 257  0.00 Put

R206 On  07-February-13 14/08/2012 102.7118 102.71185.0679Bond Future 5.07  0.00 

R206 On  07-February-13 14/08/2012  4.76 0 0167Bond Future 167  0.00 Call

R206 On  07-February-13 14/08/2012  4.76 0 0447Bond Future 447  0.00 Put

R206 On  02-May-13 14/08/2012 104.0537 104.05374.8600Bond Future 4.86  0.00 

R206 On  02-May-13 14/08/2012  3.39 0 055Bond Future 55  0.00 Call

R206 On  02-May-13 14/08/2012  3.41 0 057Bond Future 57  0.00 Call

R206 On  02-May-13 14/08/2012  3.40 0 056Bond Future 56  0.00 Call

R206 On  02-May-13 14/08/2012  3.40 1 11063Bond Future 1063  0.00 Put

R206 On  02-May-13 14/08/2012  3.41 1 11057Bond Future 1057  0.00 Put

R206 On  02-May-13 14/08/2012  3.39 1 11069Bond Future 1069  0.00 Put

R207 On  01-November-12 14/08/2012 105.4109 105.41096.7321Bond Future 6.73  19,077.00 

R207 On  01-November-12 14/08/2012  7.58 5 54877Bond Future 4877  0.00 Call

R207 On  01-November-12 14/08/2012  7.58 0 0158Bond Future 158  0.00 Put

R207 On  07-February-13 14/08/2012 103.2864 103.28646.7977Bond Future 6.80  0.00 

R207 On  07-February-13 14/08/2012  7.66 5 55251Bond Future 5251  0.00 Call

R207 On  07-February-13 14/08/2012  7.66 1 1614Bond Future 614  0.00 Put

R207 On  02-May-13 14/08/2012 104.6358 104.63586.8470Bond Future 6.85  0.00 

R207 On  02-May-13 14/08/2012  6.44 2 21653Bond Future 1653  0.00 Call

R207 On  02-May-13 14/08/2012  6.45 2 21674Bond Future 1674  0.00 Call

R207 On  02-May-13 14/08/2012  6.46 2 21695Bond Future 1695  0.00 Call

R207 On  02-May-13 14/08/2012  6.46 4 43798Bond Future 3798  0.00 Put

R207 On  02-May-13 14/08/2012  6.45 4 43832Bond Future 3832  0.00 Put

Page 8 of 11 2012/08/14, 06:02:42PM



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

Closing MTM Closing PricePut

R207 On  02-May-13 14/08/2012  6.44 4 43867Bond Future 3867  0.00 Put

R208 On  01-November-12 14/08/2012 100.0945 100.09456.8780Bond Future 6.88  9,422.00 

R208 On  01-November-12 14/08/2012  6.81 1 11316Bond Future 1316  0.00 Call

R208 On  01-November-12 14/08/2012  7.70 5 55191Bond Future 5191  0.00 Call

R208 On  01-November-12 14/08/2012  7.50 4 44157Bond Future 4157  0.00 Call

R208 On  01-November-12 14/08/2012  7.50 0 0350Bond Future 350  12,250.00 Put

R208 On  01-November-12 14/08/2012  7.70 0 0199Bond Future 199  0.00 Put

R208 On  01-November-12 14/08/2012  6.81 2 21743Bond Future 1743  0.00 Put

R208 On  07-February-13 14/08/2012 101.5334 101.53346.9433Bond Future 6.94  1,980.00 

R208 On  07-February-13 14/08/2012  6.00 1 1492Bond Future 492  12,250.00 Call

R208 On  07-February-13 14/08/2012  7.78 6 65698Bond Future 5698  0.00 Call

R208 On  07-February-13 14/08/2012  7.78 1 1762Bond Future 762  0.00 Put

R208 On  07-February-13 14/08/2012  6.00 6 66449Bond Future 6449  0.00 Put

R208 On  02-May-13 14/08/2012 99.4652 99.46526.9900Bond Future 6.99  0.00 

R208 On  02-May-13 14/08/2012  6.65 2 22038Bond Future 2038  0.00 Call

R208 On  02-May-13 14/08/2012  6.66 2 22062Bond Future 2062  0.00 Call

R208 On  02-May-13 14/08/2012  6.64 2 22014Bond Future 2014  0.00 Call

R208 On  02-May-13 14/08/2012  6.64 4 44120Bond Future 4120  0.00 Put

R208 On  02-May-13 14/08/2012  6.66 4 44046Bond Future 4046  0.00 Put

R208 On  02-May-13 14/08/2012  6.65 4 44083Bond Future 4083  0.00 Put

R209 On  01-November-12 14/08/2012 81.4326 81.43268.1257Bond Future 8.13  7,426.00 

R209 On  01-November-12 14/08/2012  8.99 8 87538Bond Future 7538  0.00 Call

R209 On  01-November-12 14/08/2012  8.99 0 0455Bond Future 455  0.00 Put

R209 On  07-February-13 14/08/2012 82.6032 82.60328.1935Bond Future 8.19  0.00 

R209 On  07-February-13 14/08/2012  9.06 9 98532Bond Future 8532  0.00 Call

R209 On  07-February-13 14/08/2012  9.06 1 11527Bond Future 1527  0.00 Put

R209 On  02-May-13 14/08/2012 80.5393 80.53938.2460Bond Future 8.25  0.00 

R209 On  02-May-13 14/08/2012  7.99 4 44042Bond Future 4042  0.00 Call

R209 On  02-May-13 14/08/2012  8.01 4 44117Bond Future 4117  0.00 Call

R209 On  02-May-13 14/08/2012  8.00 4 44079Bond Future 4079  0.00 Call

R209 On  02-May-13 14/08/2012  8.00 6 66235Bond Future 6235  0.00 Put

R209 On  02-May-13 14/08/2012  8.01 6 66184Bond Future 6184  0.00 Put

R209 On  02-May-13 14/08/2012  7.99 6 66288Bond Future 6288  0.00 Put

R210 On  01-November-12 14/08/2012 152.2881 152.2881152.0800Bond Future 152.08  3,362.00 
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R210 On  01-November-12 14/08/2012  144.99 7 77090Bond Future 7090  0.00 Call

R210 On  01-November-12 14/08/2012  145.00 7 77080Bond Future 7080  0.00 Call

R210 On  01-November-12 14/08/2012  145.01 7 77070Bond Future 7070  0.00 Call

R210 On  01-November-12 14/08/2012  145.01 0 00Bond Future 0  0.00 Put

R210 On  01-November-12 14/08/2012  145.00 0 00Bond Future 0  0.00 Put

R210 On  01-November-12 14/08/2012  144.99 0 00Bond Future 0  0.00 Put

R211 On  01-November-12 14/08/2012 122.6222 122.6222122.6095Bond Future 122.61  480.00 

R211 On  01-November-12 14/08/2012  121.99 1 1620Bond Future 620  0.00 Call

R211 On  01-November-12 14/08/2012  122.01 1 1600Bond Future 600  0.00 Call

R211 On  01-November-12 14/08/2012  122.00 1 1610Bond Future 610  0.00 Call

R211 On  01-November-12 14/08/2012  122.00 0 00Bond Future 0  0.00 Put

R211 On  01-November-12 14/08/2012  122.01 0 00Bond Future 0  0.00 Put

R211 On  01-November-12 14/08/2012  121.99 0 00Bond Future 0  0.00 Put

R212 On  01-November-12 14/08/2012 125.5010 125.5010125.8073Bond Future 125.81  5,084.00 

R212 On  01-November-12 14/08/2012  121.99 4 43817Bond Future 3817  0.00 Call

R212 On  01-November-12 14/08/2012  122.00 4 43807Bond Future 3807  0.00 Call

R212 On  01-November-12 14/08/2012  122.01 3 33797Bond Future 3797  0.00 Call

R212 On  01-November-12 14/08/2012  122.01 0 00Bond Future 0  0.00 Put

R212 On  01-November-12 14/08/2012  122.00 0 00Bond Future 0  0.00 Put

R212 On  01-November-12 14/08/2012  121.99 0 00Bond Future 0  0.00 Put

R213 On  01-November-12 14/08/2012 92.3873 92.38737.9689Bond Future 7.97  4,830.00 

R213 On  01-November-12 14/08/2012  7.75 2 21655Bond Future 1655  140.00 Call

R213 On  01-November-12 14/08/2012  8.81 8 87511Bond Future 7511  0.00 Call

R213 On  01-November-12 14/08/2012  8.81 0 0452Bond Future 452  0.00 Put

R213 On  01-November-12 14/08/2012  7.75 3 33634Bond Future 3634  0.00 Put

R213 On  07-February-13 14/08/2012 93.7154 93.71548.0421Bond Future 8.04  0.00 

R213 On  07-February-13 14/08/2012  8.90 9 98536Bond Future 8536  0.00 Call

R213 On  07-February-13 14/08/2012  8.90 1 11457Bond Future 1457  0.00 Put

R213 On  02-May-13 14/08/2012 91.4029 91.40298.0959Bond Future 8.10  0.00 

R213 On  02-May-13 14/08/2012  7.84 4 43962Bond Future 3962  0.00 Call

R213 On  02-May-13 14/08/2012  7.86 4 44038Bond Future 4038  0.00 Call

R213 On  02-May-13 14/08/2012  7.85 4 44000Bond Future 4000  0.00 Call

R213 On  02-May-13 14/08/2012  7.85 6 66163Bond Future 6163  0.00 Put

R213 On  02-May-13 14/08/2012  7.86 6 66112Bond Future 6112  0.00 Put
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R213 On  02-May-13 14/08/2012  7.84 6 66215Bond Future 6215  0.00 Put

R214 On  01-November-12 14/08/2012 83.4369 83.43698.1440Bond Future 8.14  1,700.00 

R214 On  01-November-12 14/08/2012  7.99 0 00Bond Future 0  0.00 Call

R214 On  01-November-12 14/08/2012  8.00 0 00Bond Future 0  0.00 Call

R214 On  01-November-12 14/08/2012  8.01 0 00Bond Future 0  0.00 Call

R214 On  01-November-12 14/08/2012  8.01 1 11270Bond Future 1270  0.00 Put

R214 On  01-November-12 14/08/2012  8.00 1 11366Bond Future 1366  0.00 Put

R214 On  01-November-12 14/08/2012  7.99 1 11462Bond Future 1462  0.00 Put
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