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JOHANNESBURG STOCK EXCHANGE
Interest Rates & Currency Derivatives

Derivatives Monthly Statistics Report

For November 2012
Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
30/11/2012 0106 On 22-December-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/11/2012 0357 On 15-September-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/11/2012 0403 On 21-December-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/11/2012 0457 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/11/2012 0703 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/11/2012 0757 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/11/2012 0804 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/11/2012 0807 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/11/2012 0857 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/11/2012 0904 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/11/2012 0908 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/11/2012 0957 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/11/2012 0986 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/11/2012 1386 On 28-February-31 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/11/2012 1409 On 28-February-41 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/11/2012 2025 On 07-February-13 Bond Future 110.97 110.9480 110.9675 110.9480 0.00
30/11/2012 2025 On 07-February-13 110.99 Call Bond Future 0 0 0 0 0.00
30/11/2012 2025 On 07-February-13 111.00 Call Bond Future 0 0 0 0 0.00
30/11/2012 2025 On 07-February-13 111.01 Call Bond Future 0 0 0 0 0.00
30/11/2012 2025 On 07-February-13 111.01 Put Bond Future 42 0 42 0 0.00
30/11/2012 2025 On 07-February-13 111.00 Put Bond Future 32 0 32 0 0.00
30/11/2012 2025 On 07-February-13 110.99 Put Bond Future 22 0 22 0 0.00
30/11/2012 2038 On 07-February-13 Bond Future 109.40 109.3821 109.4033 109.3821 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
30/11/2012 2038 On 07-February-13 105.99 Call Bond Future 3413 3 3413 3 0.00
30/11/2012 2038 On 07-February-13 106.01 Call Bond Future 3393 3 3393 3 0.00
30/11/2012 2038 On 07-February-13 106.00 Call Bond Future 3403 3 3403 3 0.00
30/11/2012 2038 On 07-February-13 106.00 Put Bond Future 0 0 0 0 0.00
30/11/2012 2038 On 07-February-13 106.01 Put Bond Future 0 0 0 0 0.00
30/11/2012 2038 On 07-February-13 105.99 Put Bond Future 0 0 0 0 0.00
30/11/2012 2050 On 07-February-13 Bond Future 115.13 114.5264 115.1324 114.5264 0.00
30/11/2012 2050 On 07-February-13 112.99 Call Bond Future 2142 2 2142 2 0.00
30/11/2012 2050 On 07-February-13 113.00 Call Bond Future 2132 2 2132 2 0.00
30/11/2012 2050 On 07-February-13 113.01 Call Bond Future 2122 2 2122 2 0.00
30/11/2012 2050 On 07-February-13 113.01 Put Bond Future 0 0 0 0 0.00
30/11/2012 2050 On 07-February-13 113.00 Put Bond Future 0 0 0 0 0.00
30/11/2012 2050 On 07-February-13 112.99 Put Bond Future 0 0 0 0 0.00
30/11/2012 5701 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/11/2012 5706 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/11/2012 8607 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/11/2012 8608 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/11/2012 8657 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/11/2012 AlO3 On 09-March-16 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/11/2012 AL7T On 07-February-13 Index Future 481.08 481.8320 481.0800 481.8320 12.00
30/11/2012 AL7T On 02-May-13 Index Future 487.12 487.8810 487.1180 487.8810 0.00
30/11/2012 ALBI On 07-February-13 Index Future 428.44 429.1750 428.4420 429.1750 1,077.00
30/11/2012 ALBI On 02-May-13 Index Future 433.82 434.5630 433.8200 434.5630 0.00
30/11/2012 C157 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/11/2012 C186 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/11/2012 C189 On 01-April-13 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/11/2012 C197 On 07-December-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/11/2012 C201 On 22-December-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/11/2012 C202 On 07-December-33 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/11/2012 C203 On 15-September-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/11/2012 C204 On 21-December-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/11/2012 C206 On 15-January-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/11/2012 C207 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/11/2012 C208 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
30/11/2012 C209 On 31-March-36 Price Contribution 6.25 6.2500 6.2500 6.2500 0.00
30/11/2012 C210 On 31-March-28 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/11/2012 C211 On 31-January-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/11/2012 C212 On 31-January-22 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/11/2012 C213 On 28-February-31 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/11/2012 C214 On 28-February-41 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/11/2012 CES1 On 20-April-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/11/2012 CS23 On 25-January-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/11/2012 CS26 On 02-April-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/11/2012 CS33 On 15-September-33 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
30/11/2012 EL28 On 07-February-13 Bond Future 111.65 111.3420 111.6490 111.3420 0.00
30/11/2012 EL28 On 07-February-13 113.01 Call Bond Future 0 0 0 0 0.00
30/11/2012 EL28 On 07-February-13 113.00 Call Bond Future 0 0 0 0 0.00
30/11/2012 EL28 On 07-February-13 112.99 Call Bond Future 0 0 0 0 0.00
30/11/2012 EL28 On 07-February-13 112.99 Put Bond Future 1341 2 1341 2 0.00
30/11/2012 EL28 On 07-February-13 113.00 Put Bond Future 1351 2 1351 2 0.00
30/11/2012 EL28 On 07-February-13 113.01 Put Bond Future 1361 2 1361 2 0.00
30/11/2012 ES33 On 07-February-13 Bond Future 9.04 89.0302 9.0442 89.0302 303.00
30/11/2012 ES33 On 07-February-13 8.54 Call Bond Future 0 0 0 0 0.00
30/11/2012 ES33 On 07-February-13 8.55 Call Bond Future 0 0 0 0 0.00
30/11/2012 ES33 On 07-February-13 8.56 Call Bond Future 0 0 0 0 0.00
30/11/2012 ES33 On 07-February-13 8.56 Put Bond Future 4133 4 4133 4 0.00
30/11/2012 ES33 On 07-February-13 8.55 Put Bond Future 4221 4 4221 4 0.00
30/11/2012 ES33 On 07-February-13 8.54 Put Bond Future 4310 4 4310 4 0.00
30/11/2012 GOVI On 07-February-13 GovI 428.79 429.5110 428.7860 429.5110 333.00
30/11/2012 GOVI On 07-February-13 432.99 Call Govi 0 0 0 0 0.00
30/11/2012 GOVI On 07-February-13 433.01 Call Govi 0 0 0 0 0.00
30/11/2012 GOVI On 07-February-13 433.00 Call GovI 0 0 0 0 0.00
30/11/2012 GOVI On 07-February-13 433.00 Put Govi 42140 3 42140 3 0.00
30/11/2012 GOVI On 07-February-13 433.01 Put Govi 42240 3 42240 3 0.00
30/11/2012 GOVI On 07-February-13 432.99 Put GovI 42040 3 42040 3 0.00
30/11/2012 GOVI On 02-May-13 GovI 434.17 434.9030 434.1690 434.9030 0.00
30/11/2012 GOVI On 02-May-13 432.99 Call Govi 11790 2 11790 2 0.00
30/11/2012 GOVI On 02-May-13 433.01 Call GovI 11590 2 11590 2 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
30/11/2012 GOVI On 02-May-13 433.00 Call GovI 11690 2 11690 2 0.00
30/11/2012 GOVI On 02-May-13 433.00 Put GovI 0 0 0 0 0.00
30/11/2012 GOVI On 02-May-13 433.01 Put Govi 0 0 0 0 0.00
30/11/2012 GOVI On 02-May-13 432.99 Put GovI 0 0 0 0 0.00
30/11/2012 GVIX On 01-January-29 LIVE INDEX 110.00 110.0000 110.0000 110.0000 0.00
30/11/2012 IGOV On 07-February-13 Index Future 195.28 195.2180 195.2820 195.2180 607.00
30/11/2012 IGOV On 02-May-13 Index Future 197.73 197.6690 197.7340 197.6690 0.00
30/11/2012 ILBI On 07-February-13 Index Future 521.41 521.3690 521.4120 521.3690 169.00
30/11/2012 J157 On 15-September-15 Interest Rate Swap 8.82 0.0200 8.8220 0.0200 0.00
30/11/2012 J186 On 21-December-26 Interest Rate Swap 8.68 0.1077 8.6830 0.1077 0.00
30/11/2012 J201 On 22-December-14 Interest Rate Swap 8.66 0.0514 8.6550 0.0514 0.00
30/11/2012 J203 On 15-September-17 Interest Rate Swap 8.98 0.0847 8.9750 0.0847 0.00
30/11/2012 J204 On 21-December-18 Interest Rate Swap 8.96 0.0958 8.9620 0.0958 0.00
30/11/2012 J207 On 15-January-20 Interest Rate Swap 9.00 0.0691 8.9970 0.0691 0.00
30/11/2012 JBAF On 19-December-12 Jibar Tradeable Future 5.13 94.8800 5.1300 94.8800 840.00
30/11/2012 JBAF On 16-January-13 Jibar Tradeable Future 5.09 94.9200 5.0900 94.9200 0.00
30/11/2012 JBAF On 20-February-13 Jibar Tradeable Future 5.04 94.9700 5.0400 94.9700 0.00
30/11/2012 JBAF On 20-March-13 Jibar Tradeable Future 5.01 95.0200 5.0100 95.0200 1,000.00
30/11/2012 JBAF On 17-April-13 Jibar Tradeable Future 4.99 95.0400 4.9900 95.0400 0.00
30/11/2012 JBAF On 15-May-13 Jibar Tradeable Future 4.98 95.0400 4.9800 95.0400 0.00
30/11/2012 JBAF On 19-June-13 Jibar Tradeable Future 4.98 95.0400 4.9800 95.0400 500.00
30/11/2012 JBAF On 18-September-13 Jibar Tradeable Future 5.01 95.0200 5.0100 95.0200 2,200.00
30/11/2012 JBAF On 18-December-13 Jibar Tradeable Future 5.09 94.9500 5.0900 94.9500 2,000.00
30/11/2012 JBAF On 19-March-14 Jibar Tradeable Future 5.21 94.8400 5.2100 94.8400 1,000.00
30/11/2012 JBAF On 18-June-14 Jibar Tradeable Future 5.34 94.7100 5.3400 94.7100 800.00
30/11/2012 JBAF On 17-September-14 Jibar Tradeable Future 5.49 94.5400 5.4900 94.5400 0.00
30/11/2012 OTH1 On 02-May-13 Index Future 427.80 427.8020 427.8020 427.8020 0.00
30/11/2012 R023 On 07-February-13 Bond Future 7.15 107.9843 7.1462 107.9843 1,685.00
30/11/2012 R023 On 07-February-13 7.04 Call Bond Future 0 0 0 0 0.00
30/11/2012 R023 On 07-February-13 7.06 Call Bond Future 0 0 0 0 0.00
30/11/2012 R023 On 07-February-13 7.05 Call Bond Future 0 0 0 0 0.00
30/11/2012 R023 On 07-February-13 7.05 Put Bond Future 703 1 703 1 0.00
30/11/2012 R023 On 07-February-13 7.06 Put Bond Future 629 0 629 0 0.00
30/11/2012 R023 On 07-February-13 7.04 Put Bond Future 776 1 776 1 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
30/11/2012 R023 On 02-May-13 Bond Future 7.21 105.3678 7.2078 105.3678 2.00
30/11/2012 R023 On 02-May-13 7.06 Call Bond Future 0 0 0 0 0.00
30/11/2012 R023 On 02-May-13 7.04 Call Bond Future 0 0 0 0 0.00
30/11/2012 R023 On 02-May-13 7.05 Call Bond Future 0 0 0 0 0.00
30/11/2012 R023 On 02-May-13 7.05 Put Bond Future 1132 1 1132 1 0.00
30/11/2012 R023 On 02-May-13 7.04 Put Bond Future 1204 1 1204 1 0.00
30/11/2012 R023 On 02-May-13 7.06 Put Bond Future 1059 1 1059 1 0.00
30/11/2012 R023 On 01-August-13 Bond Future 7.27 106.7866 7.2712 106.7866 0.00
30/11/2012 R023 On 01-August-13 7.29 Call Bond Future 130 0 130 0 0.00
30/11/2012 R023 On 01-August-13 7.31 Call Bond Future 269 0 269 0 0.00
30/11/2012 R023 On 01-August-13 7.30 Call Bond Future 200 0 200 0 0.00
30/11/2012 R023 On 01-August-13 7.30 Put Bond Future 0 0 0 0 0.00
30/11/2012 R023 On 01-August-13 7.31 Put Bond Future 0 0 0 0 0.00
30/11/2012 R023 On 01-August-13 7.29 Put Bond Future 0 0 0 0 0.00
30/11/2012 R157 On 07-February-13 Bond Future 5.52 124.6713 5.5183 124.6713 7,617.00
30/11/2012 R157 On 07-February-13 6.28 Call Bond Future 2025 2 2025 2 0.00
30/11/2012 R157 On 07-February-13 6.50 Call Bond Future 2582 3 2582 3 0.00
30/11/2012 R157 On 07-February-13 6.70 Call Bond Future 3094 3 3094 3 0.00
30/11/2012 R157 On 07-February-13 6.75 Call Bond Future 3222 3 3222 3 0.00
30/11/2012 R157 On 07-February-13 6.80 Call Bond Future 3350 3 3350 3 0.00
30/11/2012 R157 On 07-February-13 6.80 Put Bond Future 1 0 1 0 0.00
30/11/2012 R157 On 07-February-13 6.75 Put Bond Future 1 0 1 0 0.00
30/11/2012 R157 On 07-February-13 6.70 Put Bond Future 2 0 2 0 0.00
30/11/2012 R157 On 07-February-13 6.50 Put Bond Future 6 0 6 0 0.00
30/11/2012 R157 On 07-February-13 6.28 Put Bond Future 20 0 20 0 0.00
30/11/2012 R157 On 02-May-13 Bond Future 5.55 119.3667 5.5472 119.3667 141.00
30/11/2012 R157 On 02-May-13 5.35 Call Bond Future 408 0 408 0 0.00
30/11/2012 R157 On 02-May-13 5.34 Call Bond Future 399 0 399 0 0.00
30/11/2012 R157 On 02-May-13 5.36 Call Bond Future 417 0 417 0 0.00
30/11/2012 R157 On 02-May-13 5.36 Put Bond Future 872 1 872 1 0.00
30/11/2012 R157 On 02-May-13 5.34 Put Bond Future 901 1 901 1 0.00
30/11/2012 R157 On 02-May-13 5.35 Put Bond Future 887 1 887 1 0.00
30/11/2012 R157 On 07-November-13 Bond Future 5.61 115.8554 5.6121 115.8554 0.00
30/11/2012 R157 On 07-November-13 5.61 Call Bond Future 840 1 840 1 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
30/11/2012 R157 On 07-November-13 5.59 Call Bond Future 820 1 820 1 0.00
30/11/2012 R157 On 07-November-13 5.60 Call Bond Future 830 1 830 1 0.00
30/11/2012 R157 On 07-November-13 5.60 Put Bond Future 853 1 853 1 0.00
30/11/2012 R157 On 07-November-13 5.59 Put Bond Future 862 1 862 1 0.00
30/11/2012 R157 On 07-November-13 5.61 Put Bond Future 844 1 844 1 0.00
30/11/2012 R186 On 07-February-13 Bond Future 7.63 126.0435 7.6347 126.0435 37,363.00
30/11/2012 R186 On 07-February-13 7.00 Call Bond Future 708 1 708 1 10,300.00
30/11/2012 R186 On 07-February-13 7.25 Call Bond Future 1317 1 1317 1 670.00
30/11/2012 R186 On 07-February-13 7.50 Call Bond Future 2220 2 2220 2 575.00
30/11/2012 R186 On 07-February-13 8.32 Call Bond Future 7213 7 7213 7 0.00
30/11/2012 R186 On 07-February-13 8.50 Call Bond Future 8595 9 8595 9 0.00
30/11/2012 R186 On 07-February-13 7.75 Call Bond Future 3445 4 3445 4 1,000.00
30/11/2012 R186 On 07-February-13 8.00 Call Bond Future 4956 5 4956 5 0.00
30/11/2012 R186 On 07-February-13 8.55 Call Bond Future 8985 9 8985 9 0.00
30/11/2012 R186 On 07-February-13 8.45 Call Bond Future 8205 8 8205 8 0.00
30/11/2012 R186 On 07-February-13 8.47 Call Bond Future 8360 9 8360 9 0.00
30/11/2012 R186 On 07-February-13 8.47 Put Bond Future 492 0 492 0 0.00
30/11/2012 R186 On 07-February-13 8.45 Put Bond Future 517 0 517 0 0.00
30/11/2012 R186 On 07-February-13 8.55 Put Bond Future 400 0 400 0 0.00
30/11/2012 R186 On 07-February-13 8.00 Put Bond Future 1425 1 1425 1 150.00
30/11/2012 R186 On 07-February-13 7.75 Put Bond Future 2315 2 2315 2 0.00
30/11/2012 R186 On 07-February-13 8.50 Put Bond Future 457 0 457 0 0.00
30/11/2012 R186 On 07-February-13 8.32 Put Bond Future 705 1 705 1 2,000.00
30/11/2012 R186 On 07-February-13 7.50 Put Bond Future 3559 3 3559 3 0.00
30/11/2012 R186 On 07-February-13 7.25 Put Bond Future 5194 5 5194 5 0.00
30/11/2012 R186 On 07-February-13 7.00 Put Bond Future 7196 7 7196 7 0.00
30/11/2012 R186 On 02-May-13 Bond Future 7.71 127.5568 7.7050 127.5568 212.00
30/11/2012 R186 On 02-May-13 7.41 Call Bond Future 2982 3 2982 3 0.00
30/11/2012 R186 On 02-May-13 7.40 Call Bond Future 2944 3 2944 3 0.00
30/11/2012 R186 On 02-May-13 7.39 Call Bond Future 2906 3 2906 3 0.00
30/11/2012 R186 On 02-May-13 7.39 Put Bond Future 6007 6 6007 6 0.00
30/11/2012 R186 On 02-May-13 7.40 Put Bond Future 5945 6 5945 6 0.00
30/11/2012 R186 On 02-May-13 7.41 Put Bond Future 5884 6 5884 6 0.00
30/11/2012 R186 On 07-November-13 Bond Future 7.87 125.7186 7.8669 125.7186 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
30/11/2012 R186 On 07-November-13 8.14 Call Bond Future 8017 8 8017 8 0.00
30/11/2012 R186 On 07-November-13 8.15 Call Bond Future 8068 8 8068 8 0.00
30/11/2012 R186 On 07-November-13 8.75 Call Bond Future 11334 12 11334 12 0.00
30/11/2012 R186 On 07-November-13 8.16 Call Bond Future 8119 8 8119 8 0.00
30/11/2012 R186 On 07-November-13 8.16 Put Bond Future 5446 5 5446 5 0.00
30/11/2012 R186 On 07-November-13 8.75 Put Bond Future 3526 3 3526 3 130.00
30/11/2012 R186 On 07-November-13 8.15 Put Bond Future 5485 5 5485 5 0.00
30/11/2012 R186 On 07-November-13 8.14 Put Bond Future 5524 5 5524 5 0.00
30/11/2012 R189 On 07-February-13 Bond Future 217.29 217.2644 217.2891 217.2644 154.00
30/11/2012 R189 On 07-February-13 212.99 Call Bond Future 4299 4 4299 4 0.00
30/11/2012 R189 On 07-February-13 213.00 Call Bond Future 4289 4 4289 4 0.00
30/11/2012 R189 On 07-February-13 213.01 Call Bond Future 4279 4 4279 4 0.00
30/11/2012 R189 On 07-February-13 213.01 Put Bond Future 0 0 0 0 0.00
30/11/2012 R189 On 07-February-13 213.00 Put Bond Future 0 0 0 0 0.00
30/11/2012 R189 On 07-February-13 212.99 Put Bond Future 0 0 0 0 0.00
30/11/2012 R197 On 07-February-13 Bond Future 280.87 280.8213 280.8695 280.8213 2,543.00
30/11/2012 R197 On 07-February-13 278.99 Call Bond Future 1879 2 1879 2 0.00
30/11/2012 R197 On 07-February-13 279.01 Call Bond Future 1859 2 1859 2 0.00
30/11/2012 R197 On 07-February-13 279.00 Call Bond Future 1869 2 1869 2 0.00
30/11/2012 R197 On 07-February-13 279.00 Put Bond Future 0 0 0 0 0.00
30/11/2012 R197 On 07-February-13 279.01 Put Bond Future 0 0 0 0 0.00
30/11/2012 R197 On 07-February-13 278.99 Put Bond Future 0 0 0 0 0.00
30/11/2012 R197 On 02-May-13 Bond Future 284.39 284.3466 284.3948 284.3466 40.00
30/11/2012 R197 On 02-May-13 282.39 Call Bond Future 2005 2 2005 2 0.00
30/11/2012 R197 On 02-May-13 282.40 Call Bond Future 1995 2 1995 2 0.00
30/11/2012 R197 On 02-May-13 282.41 Call Bond Future 1985 2 1985 2 0.00
30/11/2012 R197 On 02-May-13 282.41 Put Bond Future 0 0 0 0 0.00
30/11/2012 R197 On 02-May-13 282.40 Put Bond Future 0 0 0 0 0.00
30/11/2012 R197 On 02-May-13 282.39 Put Bond Future 0 0 0 0 0.00
30/11/2012 R201 On 07-February-13 Bond Future 5.12 107.6867 5.1154 107.6867 1,540.00
30/11/2012 R201 On 07-February-13 4,98 Call Bond Future 154 0 154 0 0.00
30/11/2012 R201 On 07-February-13 5.60 Call Bond Future 910 1 910 1 0.00
30/11/2012 R201 On 07-February-13 6.20 Call Bond Future 1953 2 1953 2 0.00
30/11/2012 R201 On 07-February-13 6.30 Call Bond Future 2130 2 2130 2 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
30/11/2012 R201 On 07-February-13 6.25 Call Bond Future 2042 2 2042 2 0.00
30/11/2012 R201 On 07-February-13 6.25 Put Bond Future 0 0 0 0 0.00
30/11/2012 R201 On 07-February-13 6.30 Put Bond Future 0 0 0 0 0.00
30/11/2012 R201 On 07-February-13 6.20 Put Bond Future 1 0 1 0 0.00
30/11/2012 R201 On 07-February-13 5.60 Put Bond Future 32 0 32 0 0.00
30/11/2012 R201 On 07-February-13 498 Put Bond Future 402 0 402 0 0.00
30/11/2012 R201 On 02-May-13 Bond Future 5.10 108.9796 5.0966 108.9796 4.00
30/11/2012 R201 On 02-May-13 4.05 Call Bond Future 5 0 5 0 0.00
30/11/2012 R201 On 02-May-13 4.06 Call Bond Future 5 0 5 0 0.00
30/11/2012 R201 On 02-May-13 4.04 Call Bond Future 4 0 4 0 0.00
30/11/2012 R201 On 02-May-13 4.04 Put Bond Future 1712 2 1712 2 0.00
30/11/2012 R201 On 02-May-13 4.06 Put Bond Future 1680 2 1680 2 0.00
30/11/2012 R201 On 02-May-13 4.05 Put Bond Future 1696 2 1696 2 0.00
30/11/2012 R201 On 07-November-13 Bond Future 4.98 107.5219 4.9771 107.5219 0.00
30/11/2012 R201 On 07-November-13 4.80 Call Bond Future 335 0 335 0 0.00
30/11/2012 R201 On 07-November-13 4.79 Call Bond Future 330 0 330 0 0.00
30/11/2012 R201 On 07-November-13 4.81 Call Bond Future 340 0 340 0 0.00
30/11/2012 R201 On 07-November-13 4.81 Put Bond Future 524 0 524 0 0.00
30/11/2012 R201 On 07-November-13 479 Put Bond Future 536 0 536 0 0.00
30/11/2012 R201 On 07-November-13 4.80 Put Bond Future 530 0 530 0 0.00
30/11/2012 R202 On 07-February-13 Bond Future 208.50 208.4630 208.5032 208.4630 51,742.00
30/11/2012 R202 On 07-February-13 204.99 Call Bond Future 3513 3 3513 3 0.00
30/11/2012 R202 On 07-February-13 205.00 Call Bond Future 3503 3 3503 3 0.00
30/11/2012 R202 On 07-February-13 205.01 Call Bond Future 3493 3 3493 3 0.00
30/11/2012 R202 On 07-February-13 205.01 Put Bond Future 0 0 0 0 0.00
30/11/2012 R202 On 07-February-13 205.00 Put Bond Future 0 0 0 0 0.00
30/11/2012 R202 On 07-February-13 204.99 Put Bond Future 0 0 0 0 0.00
30/11/2012 R202 On 02-May-13 Bond Future 211.12 211.0800 211.1201 211.0800 1.00
30/11/2012 R202 On 02-May-13 211.04 Call Bond Future 80 0 80 0 0.00
30/11/2012 R202 On 02-May-13 211.06 Call Bond Future 60 0 60 0 0.00
30/11/2012 R202 On 02-May-13 211.05 Call Bond Future 70 0 70 0 0.00
30/11/2012 R202 On 02-May-13 211.05 Put Bond Future 0 0 0.00
30/11/2012 R202 On 02-May-13 211.06 Put Bond Future 0 0 0.00
30/11/2012 R202 On 02-May-13 211.04 Put Bond Future 0 0 0.00
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30/11/2012 R203 On 07-February-13 Bond Future 6.00 112.4574 5.9966 112.4574 15,419.00
30/11/2012 R203 On 07-February-13 5.54 Call Bond Future 209 0 209 0 10,000.00
30/11/2012 R203 On 07-February-13 6.11 Call Bond Future 1114 1 1114 1 12,600.00
30/11/2012 R203 On 07-February-13 6.45 Call Bond Future 2108 2 2108 2 0.00
30/11/2012 R203 On 07-February-13 6.55 Call Bond Future 2448 3 2448 3 0.00
30/11/2012 R203 On 07-February-13 6.65 Call Bond Future 2802 3 2802 3 0.00
30/11/2012 R203 On 07-February-13 6.94 Call Bond Future 3887 4 3887 4 0.00
30/11/2012 R203 On 07-February-13 6.50 Call Bond Future 2276 2 2276 2 0.00
30/11/2012 R203 On 07-February-13 7.15 Call Bond Future 4697 5 4697 5 0.00
30/11/2012 R203 On 07-February-13 7.15 Put Bond Future 14 0 14 0 0.00
30/11/2012 R203 On 07-February-13 6.50 Put Bond Future 201 0 201 0 0.00
30/11/2012 R203 On 07-February-13 6.94 Put Bond Future 38 0 38 0 0.00
30/11/2012 R203 On 07-February-13 6.65 Put Bond Future 119 0 119 0 30,250.00
30/11/2012 R203 On 07-February-13 6.55 Put Bond Future 169 0 169 0 0.00
30/11/2012 R203 On 07-February-13 6.45 Put Bond Future 237 0 237 0 0.00
30/11/2012 R203 On 07-February-13 6.11 Put Bond Future 642 1 642 1 3,254.00
30/11/2012 R203 On 07-February-13 5.54 Put Bond Future 2134 2 2134 2 0.00
30/11/2012 R203 On 02-May-13 Bond Future 6.04 109.6513 6.0425 109.6513 22.00
30/11/2012 R203 On 02-May-13 5.90 Call Bond Future 966 1 966 1 0.00
30/11/2012 R203 On 02-May-13 5.91 Call Bond Future 984 1 984 1 0.00
30/11/2012 R203 On 02-May-13 5.89 Call Bond Future 949 1 949 1 0.00
30/11/2012 R203 On 02-May-13 5.89 Put Bond Future 1556 1 1556 1 0.00
30/11/2012 R203 On 02-May-13 5.91 Put Bond Future 1511 1 1511 1 0.00
30/11/2012 R203 On 02-May-13 5.90 Put Bond Future 1534 1 1534 1 0.00
30/11/2012 R203 On 07-November-13 Bond Future 6.15 108.5192 6.1529 108.5192 0.00
30/11/2012 R203 On 07-November-13 6.00 Call Bond Future 1580 2 1580 2 0.00
30/11/2012 R203 On 07-November-13 5.99 Call Bond Future 1564 2 1564 2 0.00
30/11/2012 R203 On 07-November-13 6.01 Call Bond Future 1597 2 1597 2 0.00
30/11/2012 R203 On 07-November-13 6.01 Put Bond Future 2101 2 2101 2 0.00
30/11/2012 R203 On 07-November-13 5.99 Put Bond Future 2139 2 2139 2 0.00
30/11/2012 R203 On 07-November-13 6.00 Put Bond Future 2120 2 2120 2 0.00
30/11/2012 R204 On 07-February-13 Bond Future 6.25 109.7899 6.2479 109.7899 11,672.00
30/11/2012 R204 On 07-February-13 7.29 Call Bond Future 5195 5 5195 5 0.00
30/11/2012 R204 On 07-February-13 7.45 Call Bond Future 5936 6 5936 6 0.00
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30/11/2012 R204 On 07-February-13 7.95 Call Bond Future 8256 8 8256 8 0.00
30/11/2012 R204 On 07-February-13 8.00 Call Bond Future 8487 9 8487 9 0.00
30/11/2012 R204 On 07-February-13 8.05 Call Bond Future 8716 9 8716 9 0.00
30/11/2012 R204 On 07-February-13 8.05 Put Bond Future 1 0 1 0 0.00
30/11/2012 R204 On 07-February-13 8.00 Put Bond Future 1 0 1 0 0.00
30/11/2012 R204 On 07-February-13 7.95 Put Bond Future 2 0 2 0 0.00
30/11/2012 R204 On 07-February-13 7.45 Put Bond Future 23 0 23 0 0.00
30/11/2012 R204 On 07-February-13 7.29 Put Bond Future 47 0 47 0 0.00
30/11/2012 R204 On 02-May-13 Bond Future 6.30 111.1080 6.2991 111.1080 24.00
30/11/2012 R204 On 02-May-13 6.30 Call Bond Future 1740 2 1740 2 0.00
30/11/2012 R204 On 02-May-13 6.29 Call Bond Future 1715 2 1715 2 0.00
30/11/2012 R204 On 02-May-13 6.31 Call Bond Future 1765 2 1765 2 0.00
30/11/2012 R204 On 02-May-13 6.31 Put Bond Future 1712 2 1712 2 0.00
30/11/2012 R204 On 02-May-13 6.29 Put Bond Future 1760 2 1760 2 0.00
30/11/2012 R204 On 02-May-13 6.30 Put Bond Future 1736 2 1736 2 0.00
30/11/2012 R204 On 07-November-13 Bond Future 6.42 110.0920 6.4190 110.0920 0.00
30/11/2012 R204 On 07-November-13 6.30 Call Bond Future 2336 2 2336 2 0.00
30/11/2012 R204 On 07-November-13 6.31 Call Bond Future 2358 2 2358 2 0.00
30/11/2012 R204 On 07-November-13 6.29 Call Bond Future 2315 2 2315 2 0.00
30/11/2012 R204 On 07-November-13 7.00 Call Bond Future 4114 4 4114 4 0.00
30/11/2012 R204 On 07-November-13 7.00 Put Bond Future 1554 2 1554 2 180.00
30/11/2012 R204 On 07-November-13 6.29 Put Bond Future 2894 3 2894 3 0.00
30/11/2012 R204 On 07-November-13 6.31 Put Bond Future 2847 3 2847 3 0.00
30/11/2012 R204 On 07-November-13 6.30 Put Bond Future 2870 3 2870 3 0.00
30/11/2012 R206 On 07-February-13 Bond Future 5.09 102.7454 5.0923 102.7454 1,120.00
30/11/2012 R206 On 07-February-13 4.76 Call Bond Future 18 0 18 0 0.00
30/11/2012 R206 On 07-February-13 5.00 Call Bond Future 74 0 74 0 0.00
30/11/2012 R206 On 07-February-13 5.95 Call Bond Future 773 1 773 1 0.00
30/11/2012 R206 On 07-February-13 6.00 Call Bond Future 818 1 818 1 0.00
30/11/2012 R206 On 07-February-13 6.05 Call Bond Future 863 1 863 1 0.00
30/11/2012 R206 On 07-February-13 6.05 Put Bond Future 0 0 0 0.00
30/11/2012 R206 On 07-February-13 6.00 Put Bond Future 0 0 0 0.00
30/11/2012 R206 On 07-February-13 5.95 Put Bond Future 0 0 0.00
30/11/2012 R206 On 07-February-13 5.00 Put Bond Future 157 0 157 0 0.00
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30/11/2012 R206 On 07-February-13 476 Put Bond Future 320 0 320 0 0.00
30/11/2012 R206 On 02-May-13 Bond Future 5.05 103.9788 5.0520 103.9788 23.00
30/11/2012 R206 On 02-May-13 3.40 Call Bond Future 0 0 0 0 0.00
30/11/2012 R206 On 02-May-13 3.39 Call Bond Future 0 0 0 0 0.00
30/11/2012 R206 On 02-May-13 3.41 Call Bond Future 0 0 0 0 0.00
30/11/2012 R206 On 02-May-13 3.41 Put Bond Future 1131 1 1131 1 0.00
30/11/2012 R206 On 02-May-13 3.39 Put Bond Future 1145 1 1145 1 0.00
30/11/2012 R206 On 02-May-13 3.40 Put Bond Future 1138 1 1138 1 0.00
30/11/2012 R206 On 07-November-13 Bond Future 413 103.0344 4.1266 103.0344 0.00
30/11/2012 R206 On 07-November-13 4.30 Call Bond Future 73 0 73 0 0.00
30/11/2012 R206 On 07-November-13 4.31 Call Bond Future 74 0 74 0 0.00
30/11/2012 R206 On 07-November-13 4.29 Call Bond Future 72 0 72 0 0.00
30/11/2012 R206 On 07-November-13 4.29 Put Bond Future 43 0 43 0 0.00
30/11/2012 R206 On 07-November-13 4.31 Put Bond Future 42 0 42 0 0.00
30/11/2012 R206 On 07-November-13 4.30 Put Bond Future 42 0 42 0 0.00
30/11/2012 R207 On 07-February-13 Bond Future 6.55 104.6138 6.5476 104.6138 6,643.00
30/11/2012 R207 On 07-February-13 7.66 Call Bond Future 6081 6 6081 6 0.00
30/11/2012 R207 On 07-February-13 7.80 Call Bond Future 6788 7 6788 7 0.00
30/11/2012 R207 On 07-February-13 8.20 Call Bond Future 8809 9 8809 9 0.00
30/11/2012 R207 On 07-February-13 8.30 Call Bond Future 9310 10 9310 10 0.00
30/11/2012 R207 On 07-February-13 8.25 Call Bond Future 9060 9 9060 9 0.00
30/11/2012 R207 On 07-February-13 8.25 Put Bond Future 3 0 3 0 0.00
30/11/2012 R207 On 07-February-13 8.30 Put Bond Future 2 0 2 0 0.00
30/11/2012 R207 On 07-February-13 8.20 Put Bond Future 4 0 4 0 0.00
30/11/2012 R207 On 07-February-13 7.80 Put Bond Future 27 0 27 0 0.00
30/11/2012 R207 On 07-February-13 7.66 Put Bond Future 48 0 48 0 0.00
30/11/2012 R207 On 02-May-13 Bond Future 6.61 105.8697 6.6060 105.8697 0.00
30/11/2012 R207 On 02-May-13 6.45 Call Bond Future 1626 2 1626 2 0.00
30/11/2012 R207 On 02-May-13 6.46 Call Bond Future 1649 2 1649 2 0.00
30/11/2012 R207 On 02-May-13 6.44 Call Bond Future 1602 2 1602 2 0.00
30/11/2012 R207 On 02-May-13 6.44 Put Bond Future 2512 2 2512 2 0.00
30/11/2012 R207 On 02-May-13 6.46 Put Bond Future 2449 2 2449 2 0.00
30/11/2012 R207 On 02-May-13 6.45 Put Bond Future 2481 2 2481 2 0.00
30/11/2012 R207 On 07-November-13 Bond Future 6.74 105.1046 6.7393 105.1046 0.00
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30/11/2012 R207 On 07-November-13 6.70 Call Bond Future 2982 3 2982 3 0.00
30/11/2012 R207 On 07-November-13 6.69 Call Bond Future 2957 3 2957 3 0.00
30/11/2012 R207 On 07-November-13 6.71 Call Bond Future 3007 3 3007 3 0.00
30/11/2012 R207 On 07-November-13 6.71 Put Bond Future 3156 3 3156 3 0.00
30/11/2012 R207 On 07-November-13 6.69 Put Bond Future 3207 3 3207 3 0.00
30/11/2012 R207 On 07-November-13 6.70 Put Bond Future 3181 3 3181 3 0.00
30/11/2012 R208 On 07-February-13 Bond Future 6.70 102.9407 6.6977 102.9407 18,998.00
30/11/2012 R208 On 07-February-13 8.00 Call Bond Future 7727 8 7727 8 0.00
30/11/2012 R208 On 07-February-13 8.05 Call Bond Future 8001 8 8001 8 0.00
30/11/2012 R208 On 07-February-13 8.83 Call Bond Future 12215 12 12215 12 0.00
30/11/2012 R208 On 07-February-13 6.00 Call Bond Future 226 0 226 0 12,250.00
30/11/2012 R208 On 07-February-13 7.78 Call Bond Future 6526 7 6526 7 0.00
30/11/2012 R208 On 07-February-13 7.85 Call Bond Future 6906 7 6906 7 0.00
30/11/2012 R208 On 07-February-13 7.95 Call Bond Future 7453 8 7453 8 0.00
30/11/2012 R208 On 07-February-13 7.95 Put Bond Future 42 0 42 0 0.00
30/11/2012 R208 On 07-February-13 7.85 Put Bond Future 61 0 61 0 0.00
30/11/2012 R208 On 07-February-13 7.78 Put Bond Future 79 0 79 0 0.00
30/11/2012 R208 On 07-February-13 6.00 Put Bond Future 4673 5 4673 5 0.00
30/11/2012 R208 On 07-February-13 8.83 Put Bond Future 1 0 1 0 0.00
30/11/2012 R208 On 07-February-13 8.05 Put Bond Future 28 0 28 0 0.00
30/11/2012 R208 On 07-February-13 8.00 Put Bond Future 34 0 34 0 0.00
30/11/2012 R208 On 02-May-13 Bond Future 6.75 100.7838 6.7525 100.7838 47.00
30/11/2012 R208 On 02-May-13 6.66 Call Bond Future 2063 2 2063 2 0.00
30/11/2012 R208 On 02-May-13 6.65 Call Bond Future 2035 2 2035 2 0.00
30/11/2012 R208 On 02-May-13 6.64 Call Bond Future 2007 2 2007 2 0.00
30/11/2012 R208 On 02-May-13 6.64 Put Bond Future 2690 3 2690 3 0.00
30/11/2012 R208 On 02-May-13 6.65 Put Bond Future 2657 3 2657 3 0.00
30/11/2012 R208 On 02-May-13 6.66 Put Bond Future 2624 3 2624 3 0.00
30/11/2012 R208 On 07-November-13 Bond Future 6.88 100.1706 6.8806 100.1706 0.00
30/11/2012 R208 On 07-November-13 6.81 Call Bond Future 3402 3 3402 3 0.00
30/11/2012 R208 On 07-November-13 7.50 Call Bond Future 5609 6 5609 6 0.00
30/11/2012 R208 On 07-November-13 6.80 Call Bond Future 3375 3 3375 3 0.00
30/11/2012 R208 On 07-November-13 6.79 Call Bond Future 3347 3 3347 3 0.00
30/11/2012 R208 On 07-November-13 6.79 Put Bond Future 3865 4 3865 4 0.00
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30/11/2012 R208 On 07-November-13 6.80 Put Bond Future 3834 4 3834 4 0.00
30/11/2012 R208 On 07-November-13 7.50 Put Bond Future 2162 2 2162 2 230.00
30/11/2012 R208 On 07-November-13 6.81 Put Bond Future 3805 4 3805 4 0.00
30/11/2012 R209 On 07-February-13 Bond Future 8.43 80.5257 8.4299 80.5257 11,374.00
30/11/2012 R209 On 07-February-13 8.63 Call Bond Future 3115 3 3115 3 0.00
30/11/2012 R209 On 07-February-13 8.83 Call Bond Future 4172 4 4172 4 0.00
30/11/2012 R209 On 07-February-13 8.95 Call Bond Future 4863 5 4863 5 0.00
30/11/2012 R209 On 07-February-13 9.06 Call Bond Future 5527 6 5527 6 0.00
30/11/2012 R209 On 07-February-13 9.10 Call Bond Future 5773 6 5773 6 0.00
30/11/2012 R209 On 07-February-13 9.00 Call Bond Future 5162 5 5162 5 0.00
30/11/2012 R209 On 07-February-13 9.05 Call Bond Future 5465 6 5465 6 0.00
30/11/2012 R209 On 07-February-13 9.05 Put Bond Future 549 1 549 1 0.00
30/11/2012 R209 On 07-February-13 9.00 Put Bond Future 623 1 623 1 0.00
30/11/2012 R209 On 07-February-13 9.10 Put Bond Future 482 0 482 0 0.00
30/11/2012 R209 On 07-February-13 9.06 Put Bond Future 535 1 535 1 0.00
30/11/2012 R209 On 07-February-13 8.95 Put Bond Future 706 1 706 1 0.00
30/11/2012 R209 On 07-February-13 8.83 Put Bond Future 942 1 942 1 14,000.00
30/11/2012 R209 On 07-February-13 8.63 Put Bond Future 1473 1 1473 1 11,000.00
30/11/2012 R209 On 02-May-13 Bond Future 8.50 78.3509 8.4984 78.3509 33.00
30/11/2012 R209 On 02-May-13 8.01 Call Bond Future 2310 2 2310 2 0.00
30/11/2012 R209 On 02-May-13 8.00 Call Bond Future 2281 2 2281 2 0.00
30/11/2012 R209 On 02-May-13 7.99 Call Bond Future 2252 2 2252 2 0.00
30/11/2012 R209 On 02-May-13 7.99 Put Bond Future 6619 6 6619 6 0.00
30/11/2012 R209 On 02-May-13 8.00 Put Bond Future 6559 6 6559 6 0.00
30/11/2012 R209 On 02-May-13 8.01 Put Bond Future 6498 6 6498 6 0.00
30/11/2012 R209 On 07-November-13 Bond Future 8.66 77.3698 8.6550 77.3698 0.00
30/11/2012 R209 On 07-November-13 8.81 Call Bond Future 6996 7 6996 7 0.00
30/11/2012 R209 On 07-November-13 9.50 Call Bond Future 9966 10 9966 10 0.00
30/11/2012 R209 On 07-November-13 8.80 Call Bond Future 6956 7 6956 7 0.00
30/11/2012 R209 On 07-November-13 8.79 Call Bond Future 6915 7 6915 7 0.00
30/11/2012 R209 On 07-November-13 8.79 Put Bond Future 5849 6 5849 6 0.00
30/11/2012 R209 On 07-November-13 8.80 Put Bond Future 5811 6 5811 6 0.00
30/11/2012 R209 On 07-November-13 9.50 Put Bond Future 3656 4 3656 4 180.00
30/11/2012 R209 On 07-November-13 8.81 Put Bond Future 5774 6 5774 6 0.00
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30/11/2012 R210 On 07-February-13 Bond Future 162.47 162.4387 162.4682 162.4387 1,212.00
30/11/2012 R210 On 07-February-13 156.99 Call Bond Future 5478 5 5478 5 0.00
30/11/2012 R210 On 07-February-13 157.00 Call Bond Future 5468 5 5468 5 0.00
30/11/2012 R210 On 07-February-13 157.01 Call Bond Future 5458 5 5458 5 0.00
30/11/2012 R210 On 07-February-13 157.01 Put Bond Future 0 0 0 0 0.00
30/11/2012 R210 On 07-February-13 157.00 Put Bond Future 0 0 0 0 0.00
30/11/2012 R210 On 07-February-13 156.99 Put Bond Future 0 0 0 0 0.00
30/11/2012 R210 On 02-May-13 Bond Future 162.66 162.6257 162.6554 162.6257 7.00
30/11/2012 R210 On 02-May-13 161.14 Call Bond Future 1515 1 1515 1 0.00
30/11/2012 R210 On 02-May-13 161.16 Call Bond Future 1495 1 1495 1 0.00
30/11/2012 R210 On 02-May-13 161.15 Call Bond Future 1505 1 1505 1 0.00
30/11/2012 R210 On 02-May-13 161.15 Put Bond Future 0 0 0 0 0.00
30/11/2012 R210 On 02-May-13 161.16 Put Bond Future 0 0 0 0 0.00
30/11/2012 R210 On 02-May-13 161.14 Put Bond Future 0 0 0 0 0.00
30/11/2012 R211 On 07-February-13 Bond Future 125.60 125.5842 125.6018 125.5842 703.00
30/11/2012 R211 On 07-February-13 122,99 Call Bond Future 2612 3 2612 3 0.00
30/11/2012 R211 On 07-February-13 123.00 Call Bond Future 2602 3 2602 3 0.00
30/11/2012 R211 On 07-February-13 123.01 Call Bond Future 2592 3 2592 3 0.00
30/11/2012 R211 On 07-February-13 123.01 Put Bond Future 0 0 0 0 0.00
30/11/2012 R211 On 07-February-13 123.00 Put Bond Future 0 0 0 0 0.00
30/11/2012 R211 On 07-February-13 122.99 Put Bond Future 0 0 0 0 0.00
30/11/2012 R211 On 02-May-13 Bond Future 127.18 127.1608 127.1784 127.1608 7.00
30/11/2012 R211 On 02-May-13 125.69 Call Bond Future 1488 1 1488 1 0.00
30/11/2012 R211 On 02-May-13 125.71 Call Bond Future 1468 1 1468 1 0.00
30/11/2012 R211 On 02-May-13 125.70 Call Bond Future 1478 1 1478 1 0.00
30/11/2012 R211 On 02-May-13 125.70 Put Bond Future 0 0 0 0 0.00
30/11/2012 R211 On 02-May-13 125.71 Put Bond Future 0 0 0 0 0.00
30/11/2012 R211 On 02-May-13 125.69 Put Bond Future 0 0 0 0 0.00
30/11/2012 R212 On 07-February-13 Bond Future 130.87 130.5213 130.8663 130.5213 3,064.00
30/11/2012 R212 On 07-February-13 128.99 Call Bond Future 1876 2 1876 2 0.00
30/11/2012 R212 On 07-February-13 129.00 Call Bond Future 1866 2 1866 2 0.00
30/11/2012 R212 On 07-February-13 129.01 Call Bond Future 1856 2 1856 2 0.00
30/11/2012 R212 On 07-February-13 129.01 Put Bond Future 0 0 0 0 0.00
30/11/2012 R212 On 07-February-13 129.00 Put Bond Future 0 0 0 0 0.00
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30/11/2012 R212 On 07-February-13 128.99 Put Bond Future 0 0 0 0 0.00
30/11/2012 R212 On 02-May-13 Bond Future 132.51 132.1599 132.5090 132.1599 11.00
30/11/2012 R212 On 02-May-13 131.09 Call Bond Future 1419 1 1419 1 0.00
30/11/2012 R212 On 02-May-13 131.11 Call Bond Future 1399 1 1399 1 0.00
30/11/2012 R212 On 02-May-13 131.10 Call Bond Future 1409 1 1409 1 0.00
30/11/2012 R212 On 02-May-13 131.10 Put Bond Future 0 0 0 0 0.00
30/11/2012 R212 On 02-May-13 131.11 Put Bond Future 0 0 0 0 0.00
30/11/2012 R212 On 02-May-13 131.09 Put Bond Future 0 0 0 0 0.00
30/11/2012 R213 On 07-February-13 Bond Future 8.20 92.2594 8.1976 92.2594 9,399.00
30/11/2012 R213 On 07-February-13 8.90 Call Bond Future 6331 7 6331 7 0.00
30/11/2012 R213 On 07-February-13 8.95 Call Bond Future 6651 7 6651 7 0.00
30/11/2012 R213 On 07-February-13 9.05 Call Bond Future 7302 8 7302 8 0.00
30/11/2012 R213 On 07-February-13 9.00 Call Bond Future 6975 7 6975 7 0.00
30/11/2012 R213 On 07-February-13 9.00 Put Bond Future 472 0 472 0 0.00
30/11/2012 R213 On 07-February-13 9.05 Put Bond Future 417 0 417 0 0.00
30/11/2012 R213 On 07-February-13 8.95 Put Bond Future 533 1 533 1 0.00
30/11/2012 R213 On 07-February-13 8.90 Put Bond Future 600 1 600 1 0.00
30/11/2012 R213 On 02-May-13 Bond Future 8.27 89.8329 8.2666 89.8329 5.00
30/11/2012 R213 On 02-May-13 7.86 Call Bond Future 2509 3 2509 3 0.00
30/11/2012 R213 On 02-May-13 7.84 Call Bond Future 2446 3 2446 3 0.00
30/11/2012 R213 On 02-May-13 7.85 Call Bond Future 2478 3 2478 3 0.00
30/11/2012 R213 On 02-May-13 7.85 Put Bond Future 6100 6 6100 6 0.00
30/11/2012 R213 On 02-May-13 7.84 Put Bond Future 6159 6 6159 6 0.00
30/11/2012 R213 On 02-May-13 7.86 Put Bond Future 6042 6 6042 6 0.00
30/11/2012 R213 On 07-November-13 Bond Future 8.43 88.7762 8.4285 88.7762 0.00
30/11/2012 R213 On 07-November-13 8.61 Call Bond Future 6943 7 6943 7 0.00
30/11/2012 R213 On 07-November-13 8.60 Call Bond Future 6900 7 6900 7 0.00
30/11/2012 R213 On 07-November-13 8.59 Call Bond Future 6858 7 6858 7 0.00
30/11/2012 R213 On 07-November-13 8.59 Put Bond Future 5554 5 5554 5 0.00
30/11/2012 R213 On 07-November-13 8.60 Put Bond Future 5516 5 5516 5 0.00
30/11/2012 R213 On 07-November-13 8.61 Put Bond Future 5478 5 5478 5 0.00
30/11/2012 R214 On 07-February-13 Bond Future 8.46 82.2352 8.4595 82.2352 1,714.00
30/11/2012 R214 On 07-February-13 8.59 Call Bond Future 3069 3 3069 3 0.00
30/11/2012 R214 On 07-February-13 8.60 Call Bond Future 3118 3 3118 3 0.00
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30/11/2012 R214 On 07-February-13 8.61 Call Bond Future 3167 3 3167 3 0.00
30/11/2012 R214 On 07-February-13 8.61 Put Bond Future 1860 2 1860 2 0.00
30/11/2012 R214 On 07-February-13 8.60 Put Bond Future 1897 2 1897 2 0.00
30/11/2012 R214 On 07-February-13 8.59 Put Bond Future 1934 2 1934 2 0.00
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