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Derivatives Weekly Statistics Report

From: 27/02/2012 To: 27/02/2012

Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
27/02/2012 0106 On 22-December-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2012 0357 On 15-September-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2012 0403 On 21-December-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2012 0457 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2012 0703 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2012 0757 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2012 0804 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2012 0807 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2012 0857 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2012 0904 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2012 0908 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2012 0957 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2012 0986 On 31-March-36 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
27/02/2012 1386 On 28-February-31 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2012 1409 On 28-February-41 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2012 5701 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2012 5706 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2012 8607 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2012 8608 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2012 8657 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2012 AL7T On 03-May-12 Index Future 422.93 423.0230 422.9340 423.0230 16.00
27/02/2012 AL7T On 02-August-12 Index Future 429.21 429.3040 429.2130 429.3040 0.00
27/02/2012 ALBI On 03-May-12 Index Future 385.13 385.2450 385.1330 385.2450 906.00
27/02/2012 ALBI On 02-August-12 Index Future 390.85 390.9650 390.8510 390.9650 118.00
27/02/2012 C157 On 15-September-15 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2012 C186 On 21-December-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2012 C189 On 01-April-13 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2012 C197 On 07-December-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2012 C201 On 22-December-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2012 C202 On 07-December-33 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2012 C203 On 15-September-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2012 C204 On 21-December-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2012 C206 On 15-January-14 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
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27/02/2012 C207 On 15-January-20 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2012 C208 On 31-March-21 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2012 C209 On 31-March-36 Price Contribution 6.25 6.2500 6.2500 6.2500 0.00
27/02/2012 C210 On 31-March-28 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2012 C211 On 31-January-17 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2012 C212 On 31-January-22 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2012 C213 On 28-February-31 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2012 C214 On 28-February-41 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2012 CAAN On 30-March-12 Can-Do Future 0.04 0.0408 0.0394 0.0408 0.00
27/02/2012 CAAO On 30-March-12 Can-Do Future 0.19 0.2053 0.1934 0.2053 100,000.00
27/02/2012 CAAT On 29-February-12 Can-Do Future 0.00 0.0004 0.0000 0.0004 12,500.00
27/02/2012 CAAV On 29-February-12 Can-Do Future 0.08 0.1184 0.0795 0.1184 12,987.00
27/02/2012 CAAW On 20-April-12 Any day expiry 7.69 7.6541 7.6867 7.6541 0.00
27/02/2012 CAAW On 20-April-12 8.10 Call Any day expiry 73 0 0 0 0.00
27/02/2012 CAAW On 20-April-12 8.05 Call Any day expiry 81 0 0 0 0.00
27/02/2012 CAAW On 20-April-12 8.15 Call Any day expiry 66 0 0 0 0.00
27/02/2012 CAAW On 20-April-12 8.15 Put Any day expiry 529 1 1 1 0.00
27/02/2012 CAAW On 20-April-12 8.05 Put Any day expiry 444 0 0 0 0.00
27/02/2012 CAAW On 20-April-12 8.10 Put Any day expiry 486 1 0 1 0.00
27/02/2012 CAAX On 30-March-12 Can-Do Future 0.04 0.0325 0.0358 0.0325 12,500.00
27/02/2012 CAAY On 30-April-12 Can-Do Future 0.05 0.0432 0.0481 0.0432 12,500.00
27/02/2012 CAAZ On 18-June-12 Can-Do Future 0.07 0.0696 0.0741 0.0696 5,670.00
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27/02/2012 CES1 On 20-April-18 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2012 CS23 On 25-January-23 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2012 CS26 On 02-April-26 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2012 CS33 On 15-September-33 Price Contribution 100.00 100.0000 100.0000 100.0000 0.00
27/02/2012 DAAA On 29-March-12 Any day expiry 7.66 7.6295 7.6623 7.6295 0.00
27/02/2012 DAAA On 29-March-12 7.90 Call Any day expiry 67 0 0 0 0.00
27/02/2012 DAAA On 29-March-12 7.95 Call Any day expiry 57 0 0 0 0.00
27/02/2012 DAAA On 29-March-12 7.85 Call Any day expiry 78 0 0 0 0.00
27/02/2012 DAAA On 29-March-12 7.85 Put Any day expiry 266 0 0 0 0.00
27/02/2012 DAAA On 29-March-12 7.95 Put Any day expiry 345 0 0 0 0.00
27/02/2012 DAAA On 29-March-12 7.90 Put Any day expiry 305 0 0 0 0.00
27/02/2012 DAAB On 29-February-12 Any day expiry 7.63 7.5971 7.6307 7.5971 13,000.00
27/02/2012 DAAB On 29-February-12 7.75 Call Any day expiry 9 0 0 0 0.00
27/02/2012 DAAB On 29-February-12 7.80 Call Any day expiry 5 0 0 0 0.00
27/02/2012 DAAB On 29-February-12 7.70 Call Any day expiry 17 0 0 0 0.00
27/02/2012 DAAB On 29-February-12 7.70 Put Any day expiry 86 0 0 0 0.00
27/02/2012 DAAB On 29-February-12 7.80 Put Any day expiry 174 0 0 0 0.00
27/02/2012 DAAB On 29-February-12 7.75 Put Any day expiry 128 0 0 0 0.00
27/02/2012 GOVI On 03-May-12 Govi 386.14 386.2470 386.1390 386.2470 215.00
27/02/2012 GOVI On 03-May-12 382.00 Call Govi 41390 4 4 4 0.00
27/02/2012 GOVI On 03-May-12 382.01 Call Govi 41290 4 4 4 0.00
27/02/2012 GOVI On 03-May-12 381.99 Call Govi 41490 4 4 4 0.00
27/02/2012 GOVI On 03-May-12 381.99 Put Govi 0 0 0 0 0.00
27/02/2012 GOVI On 03-May-12 382.01 Put GovI 0 0 0 0 0.00
27/02/2012 GOVI On 03-May-12 382.00 Put Govi 0 0 0 0 0.00
27/02/2012 GOVI On 02-August-12 Govi 391.87 391.9820 391.8710 391.9820 0.00
27/02/2012 GOVI On 02-August-12 390.00 Call Govi 18710 2 2 2 0.00
27/02/2012 GOVI On 02-August-12 390.01 Call Govi 18610 2 2 2 0.00
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27/02/2012 GOVI On 02-August-12 389.99 Call GovI 18810 2 2 2 0.00
27/02/2012 GOVI On 02-August-12 389.99 Put GovI 0 0 0 0 0.00
27/02/2012 GOVI On 02-August-12 390.01 Put GovI 0 0 0 0 0.00
27/02/2012 GOVI On 02-August-12 390.00 Put GovI 0 0 0 0 0.00
27/02/2012 GVIX On 01-January-29 LIVE INDEX 110.00 110.0000 110.0000 110.0000 0.00
27/02/2012 IGOV On 03-May-12 Index Future 171.13 171.0670 171.1270 171.0670 515.00
27/02/2012 IGOV On 02-August-12 Index Future 173.67 173.6070 173.6670 173.6070 0.00
27/02/2012 ILBI On 03-May-12 Index Future 462.54 462.5430 462.5430 462.5430 0.00
27/02/2012 ILBI On 02-August-12 Index Future 471.02 471.0200 471.0200 471.0200 152.00
27/02/2012 J157 On 15-September-15 Interest Rate Swap 8.82 0.0200 0.0200 0.0200 0.00
27/02/2012 J186 On 21-December-26 Interest Rate Swap 8.68 0.1077 0.1077 0.1077 0.00
27/02/2012 J201 On 22-December-14 Interest Rate Swap 8.66 0.0514 0.0514 0.0514 0.00
27/02/2012 J203 On 15-September-17 Interest Rate Swap 8.98 0.0847 0.0847 0.0847 0.00
27/02/2012 J204 On 21-December-18 Interest Rate Swap 8.96 0.0958 0.0958 0.0958 0.00
27/02/2012 J207 On 15-January-20 Interest Rate Swap 9.00 0.0691 0.0691 0.0691 0.00
27/02/2012 JBAF On 20-March-12 Jibar Tradeable Future 5.62 94.3800 94.3800 94.3800 2,390.00
27/02/2012 JBAF On 18-April-12 Jibar Tradeable Future 5.62 94.3800 94.3800 94.3800 0.00
27/02/2012 JBAF On 16-May-12 Jibar Tradeable Future 5.64 94.3600 94.3600 94.3600 0.00
27/02/2012 JBAF On 20-June-12 Jibar Tradeable Future 5.68 94.3200 94.3200 94.3200 2,890.00
27/02/2012 JBAF On 18-July-12 Jibar Tradeable Future 5.71 94.3000 94.2900 94.3000 0.00
27/02/2012 JBAF On 15-August-12 Jibar Tradeable Future 5.75 94.2500 94.2500 94.2500 0.00
27/02/2012 JBAF On 19-September-12 Jibar Tradeable Future 5.80 94.2100 94.2000 94.2100 44,760.00
27/02/2012 JBAF On 19-December-12 Jibar Tradeable Future 5.97 94.0500 94.0300 94.0500 940.00
27/02/2012 JBAF On 20-March-13 Jibar Tradeable Future 6.12 93.9100 93.8800 93.9100 790.00
27/02/2012 JBAF On 19-June-13 Jibar Tradeable Future 6.28 93.7400 93.7200 93.7400 1,250.00
27/02/2012 JBAF On 18-September-13 Jibar Tradeable Future 6.46 93.5600 93.5400 93.5600 1,700.00
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27/02/2012 JBAF On 18-December-13 Jibar Tradeable Future 6.65 93.3600 93.3500 93.3600 2,000.00
27/02/2012 R157 On 03-May-12 Bond Future 6.73 122.0214 121.9881 122.0214 10,935.00
27/02/2012 R157 On 03-May-12 8.25 Call Bond Future 4926 5 5 5 0.00
27/02/2012 R157 On 03-May-12 8.30 Call Bond Future 5083 5 5 5 0.00
27/02/2012 R157 On 03-May-12 8.20 Call Bond Future 4769 5 5 5 0.00
27/02/2012 R157 On 03-May-12 6.25 Call Bond Future 131 0 0 0 1,500.00
27/02/2012 R157 On 03-May-12 6.50 Call Bond Future 332 0 0 0 0.00
27/02/2012 R157 On 03-May-12 6.75 Call Bond Future 687 1 1 1 0.00
27/02/2012 R157 On 03-May-12 6.75 Put Bond Future 614 1 1 1 1,500.00
27/02/2012 R157 On 03-May-12 6.50 Put Bond Future 1093 1 1 1 1,500.00
27/02/2012 R157 On 03-May-12 8.20 Put Bond Future 2 0 0 0 0.00
27/02/2012 R157 On 03-May-12 6.25 Put Bond Future 1733 2 2 2 0.00
27/02/2012 R157 On 03-May-12 8.30 Put Bond Future 1 0 0 0 0.00
27/02/2012 R157 On 03-May-12 8.25 Put Bond Future 1 0 0 0 0.00
27/02/2012 R157 On 02-August-12 Bond Future 6.79 123.8345 123.8007 123.8345 0.00
27/02/2012 R157 On 02-August-12 8.00 Call Bond Future 3814 4 4 4 0.00
27/02/2012 R157 On 02-August-12 7.95 Call Bond Future 3685 4 4 4 0.00
27/02/2012 R157 On 02-August-12 8.05 Call Bond Future 3945 4 4 4 0.00
27/02/2012 R157 On 02-August-12 8.05 Put Bond Future 160 0 0 0 0.00
27/02/2012 R157 On 02-August-12 7.95 Put Bond Future 195 0 0 0 0.00
27/02/2012 R157 On 02-August-12 8.00 Put Bond Future 176 0 0 0 0.00
27/02/2012 R157 On 01-November-12 Bond Future 6.84 118.9569 118.9230 118.9569 0.00
27/02/2012 R157 On 01-November-12 7.00 Call Bond Future 1628 2 2 2 0.00
27/02/2012 R157 On 01-November-12 6.95 Call Bond Future 1548 2 2 2 0.00
27/02/2012 R157 On 01-November-12 7.05 Call Bond Future 1710 2 2 2 0.00
27/02/2012 R157 On 01-November-12 7.05 Put Bond Future 1129 1 1 1 0.00
27/02/2012 R157 On 01-November-12 6.95 Put Bond Future 1249 1 1 1 0.00
27/02/2012 R157 On 01-November-12 7.00 Put Bond Future 1188 1 1 1 0.00
27/02/2012 R157 On 07-February-13 Bond Future 6.87 121.0428 121.0326 121.0428 0.00
27/02/2012 R157 On 07-February-13 6.75 Call Bond Future 1315 1 1 1 0.00
27/02/2012 R157 On 07-February-13 6.80 Call Bond Future 1380 1 1 1 0.00
27/02/2012 R157 On 07-February-13 6.70 Call Bond Future 1255 1 1 1 0.00
27/02/2012 R157 On 07-February-13 6.70 Put Bond Future 1702 2 2 2 0.00
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27/02/2012 R157 On 07-February-13 6.80 Put Bond Future 1570 2 2 0.00
27/02/2012 R157 On 07-February-13 6.75 Put Bond Future 1633 2 2 0.00
27/02/2012 R186 On 03-May-12 Bond Future 8.35 122.1469 121.9583 122.1469 27,883.00
27/02/2012 R186 On 03-May-12 9.00 Call Bond Future 6490 7 6 7 0.00
27/02/2012 R186 On 03-May-12 9.05 Call Bond Future 6858 7 7 7 0.00
27/02/2012 R186 On 03-May-12 8.95 Call Bond Future 6126 6 6 6 0.00
27/02/2012 R186 On 03-May-12 7.90 Call Bond Future 830 1 1 1 2,250.00
27/02/2012 R186 On 03-May-12 8.20 Call Bond Future 1771 2 2 2 750.00
27/02/2012 R186 On 03-May-12 8.50 Call Bond Future 3212 3 3 3 0.00
27/02/2012 R186 On 03-May-12 8.85 Call Bond Future 5419 6 5 6 0.00
27/02/2012 R186 On 03-May-12 8.85 Put Bond Future 815 1 1 1 2,250.00
27/02/2012 R186 On 03-May-12 8.50 Put Bond Future 1784 2 2 2 750.00
27/02/2012 R186 On 03-May-12 8.20 Put Bond Future 3167 3 3 3 0.00
27/02/2012 R186 On 03-May-12 8.95 Put Bond Future 638 1 1 1 0.00
27/02/2012 R186 On 03-May-12 7.90 Put Bond Future 5150 5 5 5 0.00
27/02/2012 R186 On 03-May-12 9.05 Put Bond Future 496 1 0 1 0.00
27/02/2012 R186 On 03-May-12 9.00 Put Bond Future 564 1 1 1 0.00
27/02/2012 R186 On 02-August-12 Bond Future 8.42 118.6747 118.4803 118.6747 0.00
27/02/2012 R186 On 02-August-12 8.75 Call Bond Future 6427 7 6 7 0.00
27/02/2012 R186 On 02-August-12 8.80 Call Bond Future 6701 7 7 7 0.00
27/02/2012 R186 On 02-August-12 8.25 Call Bond Future 3993 4 4 4 8,750.00
27/02/2012 R186 On 02-August-12 8.66 Call Bond Future 5949 6 6 6 0.00
27/02/2012 R186 On 02-August-12 8.70 Call Bond Future 6160 6 6 6 0.00
27/02/2012 R186 On 02-August-12 7.66 Call Bond Future 1957 2 2 2 276.00
27/02/2012 R186 On 02-August-12 7.76 Call Bond Future 2240 2 2 2 43.00
27/02/2012 R186 On 02-August-12 8.76 Call Bond Future 6482 7 6 7 0.00
27/02/2012 R186 On 02-August-12 8.76 Put Bond Future 3398 3 3 3 43.00
27/02/2012 R186 On 02-August-12 7.76 Put Bond Future 8576 8 9 8 0.00
27/02/2012 R186 On 02-August-12 8.70 Put Bond Future 3612 4 4 4 0.00
27/02/2012 R186 On 02-August-12 8.25 Put Bond Future 5580 6 6 6 0.00
27/02/2012 R186 On 02-August-12 8.66 Put Bond Future 3760 4 4 4 276.00
27/02/2012 R186 On 02-August-12 7.66 Put Bond Future 9295 9 9 9 0.00
27/02/2012 R186 On 02-August-12 8.80 Put Bond Future 3262 3 3 3 0.00
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27/02/2012 R186 On 02-August-12 8.75 Put Bond Future 3432 3 3 3 0.00
27/02/2012 R186 On 01-November-12 Bond Future 8.49 120.5244 120.3334 120.5244 0.00
27/02/2012 R186 On 01-November-12 8.75 Call Bond Future 7103 7 7 7 0.00
27/02/2012 R186 On 01-November-12 8.80 Call Bond Future 7357 8 7 8 0.00
27/02/2012 R186 On 01-November-12 8.70 Call Bond Future 6852 7 7 7 0.00
27/02/2012 R186 On 01-November-12 8.70 Put Bond Future 4932 5 5 5 0.00
27/02/2012 R186 On 01-November-12 8.80 Put Bond Future 4555 5 5 5 0.00
27/02/2012 R186 On 01-November-12 8.75 Put Bond Future 4741 5 5 5 0.00
27/02/2012 R186 On 07-February-13 Bond Future 8.55 117.3326 117.1631 117.3326 0.00
27/02/2012 R186 On 07-February-13 8.50 Call Bond Future 6562 7 7 7 0.00
27/02/2012 R186 On 07-February-13 8.55 Call Bond Future 6788 7 7 7 0.00
27/02/2012 R186 On 07-February-13 8.45 Call Bond Future 6347 6 6 6 0.00
27/02/2012 R186 On 07-February-13 8.45 Put Bond Future 7243 7 7 7 0.00
27/02/2012 R186 On 07-February-13 8.55 Put Bond Future 6788 7 7 7 0.00
27/02/2012 R186 On 07-February-13 8.50 Put Bond Future 7009 7 7 7 0.00
27/02/2012 R189 On 03-May-12 Bond Future 21547 215.4857 215.4656 215.4857 0.00
27/02/2012 R189 On 03-May-12 215.00 Call Bond Future 466 0 0 0.00
27/02/2012 R189 On 03-May-12 215.05 Call Bond Future 416 0 0 0 0.00
27/02/2012 R189 On 03-May-12 214.95 Call Bond Future 516 1 1 1 0.00
27/02/2012 R189 On 03-May-12 214.95 Put Bond Future 0 0 0 0 0.00
27/02/2012 R189 On 03-May-12 215.05 Put Bond Future 0 0 0 0 0.00
27/02/2012 R189 On 03-May-12 215.00 Put Bond Future 0 0 0 0 0.00
27/02/2012 R197 On 03-May-12 Bond Future 253.43 253.4339 253.4271 253.4339 1,005.00
27/02/2012 R197 On 03-May-12 251.00 Call Bond Future 2427 2 2 2 0.00
27/02/2012 R197 On 03-May-12 251.05 Call Bond Future 2377 2 2 2 0.00
27/02/2012 R197 On 03-May-12 250.95 Call Bond Future 2477 2 2 2 0.00
27/02/2012 R197 On 03-May-12 250.95 Put Bond Future 0 0 0 0 0.00
27/02/2012 R197 On 03-May-12 251.05 Put Bond Future 0 0 0 0 0.00
27/02/2012 R197 On 03-May-12 251.00 Put Bond Future 0 0 0 0 0.00
27/02/2012 R201 On 03-May-12 Bond Future 6.04 109.8136 109.7863 109.8136 968.00
27/02/2012 R201 On 03-May-12 7.75 Call Bond Future 4148 4 4 4 0.00
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27/02/2012 R201 On 03-May-12 7.70 Call Bond Future 4029 4 4 4 0.00
27/02/2012 R201 On 03-May-12 7.80 Call Bond Future 4266 4 4 4 0.00
27/02/2012 R201 On 03-May-12 7.80 Put Bond Future 0 0 0 0 0.00
27/02/2012 R201 On 03-May-12 7.70 Put Bond Future 0 0 0 0 0.00
27/02/2012 R201 On 03-May-12 7.75 Put Bond Future 0 0 0 0 0.00
27/02/2012 R201 On 02-August-12 Bond Future 6.04 107.0370 107.0098 107.0370 0.00
27/02/2012 R201 On 02-August-12 7.50 Call Bond Future 3280 3 3 3 0.00
27/02/2012 R201 On 02-August-12 7.45 Call Bond Future 3177 3 3 3 0.00
27/02/2012 R201 On 02-August-12 7.55 Call Bond Future 3382 3 3 3 0.00
27/02/2012 R201 On 02-August-12 7.55 Put Bond Future 42 0 0 0 0.00
27/02/2012 R201 On 02-August-12 7.45 Put Bond Future 55 0 0 0 0.00
27/02/2012 R201 On 02-August-12 7.50 Put Bond Future 49 0 0 0 0.00
27/02/2012 R201 On 01-November-12 Bond Future 6.01 108.7073 108.6788 108.7073 0.00
27/02/2012 R201 On 01-November-12 6.50 Call Bond Future 1505 2 2 2 0.00
27/02/2012 R201 On 01-November-12 6.45 Call Bond Future 1436 1 1 1 0.00
27/02/2012 R201 On 01-November-12 6.55 Call Bond Future 1574 2 2 2 0.00
27/02/2012 R201 On 01-November-12 6.55 Put Bond Future 476 0 0 0 0.00
27/02/2012 R201 On 01-November-12 6.45 Put Bond Future 539 1 1 1 0.00
27/02/2012 R201 On 01-November-12 6.50 Put Bond Future 508 1 1 1 0.00
27/02/2012 R201 On 07-February-13 Bond Future 5.91 106.1950 106.1896 106.1950 0.00
27/02/2012 R201 On 07-February-13 6.25 Call Bond Future 1277 1 1 1 0.00
27/02/2012 R201 On 07-February-13 6.20 Call Bond Future 1221 1 1 1 0.00
27/02/2012 R201 On 07-February-13 6.30 Call Bond Future 1333 1 1 1 0.00
27/02/2012 R201 On 07-February-13 6.30 Put Bond Future 629 1 1 1 0.00
27/02/2012 R201 On 07-February-13 6.20 Put Bond Future 695 1 1 1 0.00
27/02/2012 R201 On 07-February-13 6.25 Put Bond Future 662 1 1 1 0.00
27/02/2012 R202 On 03-May-12 Bond Future 189.55 189.5552 189.5510 189.5552 36,952.00
27/02/2012 R202 On 03-May-12 190.00 Call Bond Future 0 0 0 0 0.00
27/02/2012 R202 On 03-May-12 190.05 Call Bond Future 0 0 0 0 0.00
27/02/2012 R202 On 03-May-12 189.95 Call Bond Future 0 0 0 0 0.00
27/02/2012 R202 On 03-May-12 189.95 Put Bond Future 399 0 0 0 0.00
27/02/2012 R202 On 03-May-12 190.05 Put Bond Future 499 0 0 0 0.00
27/02/2012 R202 On 03-May-12 190.00 Put Bond Future 449 0 0 0 0.00
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27/02/2012 R203 On 03-May-12 Bond Future 7.30 105.3972 105.3524 105.3972 3,536.00
27/02/2012 R203 On 03-May-12 8.75 Call Bond Future 6268 6 6 6 0.00
27/02/2012 R203 On 03-May-12 8.80 Call Bond Future 6474 7 6 7 0.00
27/02/2012 R203 On 03-May-12 8.70 Call Bond Future 6062 6 6 6 0.00
27/02/2012 R203 On 03-May-12 7.00 Call Bond Future 446 0 0 0 4,200.00
27/02/2012 R203 On 03-May-12 7.80 Call Bond Future 2489 3 2 3 0.00
27/02/2012 R203 On 03-May-12 7.15 Call Bond Future 683 1 1 1 1,400.00
27/02/2012 R203 On 03-May-12 7.45 Call Bond Future 1371 1 1 1 0.00
27/02/2012 R203 On 03-May-12 7.45 Put Bond Future 693 1 1 1 1,400.00
27/02/2012 R203 On 03-May-12 7.80 Put Bond Future 270 0 0 0 4,200.00
27/02/2012 R203 On 03-May-12 7.15 Put Bond Future 1349 1 1 1 0.00
27/02/2012 R203 On 03-May-12 8.70 Put Bond Future 8 0 0 0 0.00
27/02/2012 R203 On 03-May-12 7.00 Put Bond Future 1791 2 2 2 0.00
27/02/2012 R203 On 03-May-12 8.80 Put Bond Future 5 0 0 0 0.00
27/02/2012 R203 On 03-May-12 8.75 Put Bond Future 7 0 0 0 0.00
27/02/2012 R203 On 02-August-12 Bond Future 7.37 106.9614 106.9185 106.9614 0.00
27/02/2012 R203 On 02-August-12 8.50 Call Bond Future 5146 5 5 5 0.00
27/02/2012 R203 On 02-August-12 8.55 Call Bond Future 5313 5 5 5 0.00
27/02/2012 R203 On 02-August-12 8.45 Call Bond Future 4980 5 5 5 0.00
27/02/2012 R203 On 02-August-12 8.45 Put Bond Future 482 0 0 0 0.00
27/02/2012 R203 On 02-August-12 8.55 Put Bond Future 410 0 0 0 0.00
27/02/2012 R203 On 02-August-12 8.50 Put Bond Future 445 0 0 0 0.00
27/02/2012 R203 On 01-November-12 Bond Future 7.44 104.4703 104.4253 104.4703 0.00
27/02/2012 R203 On 01-November-12 7.75 Call Bond Future 2984 3 3 3 0.00
27/02/2012 R203 On 01-November-12 7.80 Call Bond Future 3107 3 3 3 0.00
27/02/2012 R203 On 01-November-12 7.70 Call Bond Future 2863 3 3 3 0.00
27/02/2012 R203 On 01-November-12 7.70 Put Bond Future 1801 2 2 2 0.00
27/02/2012 R203 On 01-November-12 7.80 Put Bond Future 1641 2 2 2 0.00
27/02/2012 R203 On 01-November-12 7.75 Put Bond Future 1720 2 2 2 0.00
27/02/2012 R203 On 07-February-13 Bond Future 7.50 106.3003 106.2770 106.3003 0.00
27/02/2012 R203 On 07-February-13 6.50 Call Bond Future 1000 1 1 1 0.00
27/02/2012 R203 On 07-February-13 6.45 Call Bond Future 949 1 1 1 0.00
27/02/2012 R203 On 07-February-13 6.55 Call Bond Future 1056 1 1 1 0.00
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27/02/2012 R203 On 07-February-13 6.55 Put Bond Future 4829 5 5 5 0.00
27/02/2012 R203 On 07-February-13 6.45 Put Bond Future 5129 5 5 5 0.00
27/02/2012 R203 On 07-February-13 6.50 Put Bond Future 4977 5 5 5 0.00
27/02/2012 R204 On 03-May-12 Bond Future 7.59 105.1588 105.1068 105.1588 3,150.00
27/02/2012 R204 On 03-May-12 8.75 Call Bond Future 5835 6 6 6 0.00
27/02/2012 R204 On 03-May-12 8.80 Call Bond Future 6069 6 6 6 0.00
27/02/2012 R204 On 03-May-12 7.00 Call Bond Future 219 0 0 0 550.00
27/02/2012 R204 On 03-May-12 7.75 Call Bond Future 1664 2 2 2 0.00
27/02/2012 R204 On 03-May-12 8.70 Call Bond Future 5602 6 6 6 0.00
27/02/2012 R204 On 03-May-12 8.70 Put Bond Future 50 0 0 0 0.00
27/02/2012 R204 On 03-May-12 7.00 Put Bond Future 3364 3 3 3 0.00
27/02/2012 R204 On 03-May-12 7.75 Put Bond Future 857 1 1 1 550.00
27/02/2012 R204 On 03-May-12 8.80 Put Bond Future 34 0 0 0 0.00
27/02/2012 R204 On 03-May-12 8.75 Put Bond Future 41 0 0 0 0.00
27/02/2012 R204 On 02-August-12 Bond Future 7.67 102.6872 102.6370 102.6872 0.00
27/02/2012 R204 On 02-August-12 8.50 Call Bond Future 4930 5 5 5 0.00
27/02/2012 R204 On 02-August-12 8.45 Call Bond Future 4749 5 5 5 0.00
27/02/2012 R204 On 02-August-12 8.55 Call Bond Future 5113 5 5 5 0.00
27/02/2012 R204 On 02-August-12 8.55 Put Bond Future 828 1 1 1 0.00
27/02/2012 R204 On 02-August-12 8.45 Put Bond Future 941 1 1 1 0.00
27/02/2012 R204 On 02-August-12 8.50 Put Bond Future 883 1 1 1 0.00
27/02/2012 R204 On 01-November-12 Bond Future 7.74 104.2901 104.2368 104.2901 0.00
27/02/2012 R204 On 01-November-12 8.00 Call Bond Future 3511 4 4 4 0.00
27/02/2012 R204 On 01-November-12 7.95 Call Bond Future 3373 3 3 3 0.00
27/02/2012 R204 On 01-November-12 8.05 Call Bond Future 3652 4 4 4 0.00
27/02/2012 R204 On 01-November-12 8.05 Put Bond Future 2179 2 2 2 0.00
27/02/2012 R204 On 01-November-12 7.95 Put Bond Future 2377 2 2 2 0.00
27/02/2012 R204 On 01-November-12 8.00 Put Bond Future 2276 2 2 2 0.00
27/02/2012 R204 On 07-February-13 Bond Future 7.81 102.0796 102.0470 102.0796 0.00
27/02/2012 R204 On 07-February-13 8.00 Call Bond Future 3720 4 4 4 0.00
27/02/2012 R204 On 07-February-13 8.05 Call Bond Future 3851 4 4 4 0.00
27/02/2012 R204 On 07-February-13 7.95 Call Bond Future 3591 4 4 4 0.00
27/02/2012 R204 On 07-February-13 7.95 Put Bond Future 2923 3 3 3 0.00
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27/02/2012 R204 On 07-February-13 8.05 Put Bond Future 2723 3 3 3 0.00
27/02/2012 R204 On 07-February-13 8.00 Put Bond Future 2822 3 3 3 0.00
27/02/2012 R206 On 03-May-12 Bond Future 5.94 104.8294 104.8117 104.8294 300.00
27/02/2012 R206 On 03-May-12 7.50 Call Bond Future 2479 2 2 2 0.00
27/02/2012 R206 On 03-May-12 7.55 Call Bond Future 2557 3 3 3 0.00
27/02/2012 R206 On 03-May-12 7.45 Call Bond Future 2401 2 2 2 0.00
27/02/2012 R206 On 03-May-12 7.45 Put Bond Future 0 0 0 0 0.00
27/02/2012 R206 On 03-May-12 7.55 Put Bond Future 0 0 0 0 0.00
27/02/2012 R206 On 03-May-12 7.50 Put Bond Future 0 0 0 0 0.00
27/02/2012 R206 On 02-August-12 Bond Future 5.93 102.6236 102.6029 102.6236 0.00
27/02/2012 R206 On 02-August-12 7.25 Call Bond Future 1838 2 2 2 0.00
27/02/2012 R206 On 02-August-12 7.30 Call Bond Future 1901 2 2 2 0.00
27/02/2012 R206 On 02-August-12 7.20 Call Bond Future 1775 2 2 2 0.00
27/02/2012 R206 On 02-August-12 7.20 Put Bond Future 36 0 0 0 0.00
27/02/2012 R206 On 02-August-12 7.30 Put Bond Future 28 0 0 0 0.00
27/02/2012 R206 On 02-August-12 7.25 Put Bond Future 32 0 0 0 0.00
27/02/2012 R206 On 01-November-12 Bond Future 5.83 104.2251 104.2056 104.2251 0.00
27/02/2012 R206 On 01-November-12 6.00 Call Bond Future 581 1 1 1 0.00
27/02/2012 R206 On 01-November-12 6.05 Call Bond Future 615 1 1 1 0.00
27/02/2012 R206 On 01-November-12 5.95 Call Bond Future 548 1 1 1 0.00
27/02/2012 R206 On 01-November-12 5.95 Put Bond Future 409 0 0 0 0.00
27/02/2012 R206 On 01-November-12 6.05 Put Bond Future 361 0 0 0 0.00
27/02/2012 R206 On 01-November-12 6.00 Put Bond Future 384 0 0 0 0.00
27/02/2012 R206 On 07-February-13 Bond Future 5.57 102.2806 102.2833 102.2806 0.00
27/02/2012 R206 On 07-February-13 6.00 Call Bond Future 666 1 1 1 0.00
27/02/2012 R206 On 07-February-13 5.95 Call Bond Future 636 1 1 1 0.00
27/02/2012 R206 On 07-February-13 6.05 Call Bond Future 696 1 1 1 0.00
27/02/2012 R206 On 07-February-13 6.05 Put Bond Future 268 0 0 0 0.00
27/02/2012 R206 On 07-February-13 5.95 Put Bond Future 297 0 0 0 0.00
27/02/2012 R206 On 07-February-13 6.00 Put Bond Future 283 0 0 0 0.00
27/02/2012 R207 On 03-May-12 Bond Future 7.85 98.8900 98.8399 98.8900 24,915.00
27/02/2012 R207 On 03-May-12 8.75 Call Bond Future 4991 5 5 5 0.00
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27/02/2012 R207 On 03-May-12 8.80 Call Bond Future 5231 5 5 5 0.00
27/02/2012 R207 On 03-May-12 8.70 Call Bond Future 4752 5 5 5 0.00
27/02/2012 R207 On 03-May-12 7.45 Call Bond Future 492 1 0 1 2,400.00
27/02/2012 R207 On 03-May-12 7.65 Call Bond Future 848 1 1 1 800.00
27/02/2012 R207 On 03-May-12 8.00 Call Bond Future 1812 2 2 2 0.00
27/02/2012 R207 On 03-May-12 8.30 Call Bond Future 2947 3 3 3 0.00
27/02/2012 R207 On 03-May-12 8.30 Put Bond Future 480 0 0 0 2,400.00
27/02/2012 R207 On 03-May-12 8.00 Put Bond Future 981 1 1 1 800.00
27/02/2012 R207 On 03-May-12 7.65 Put Bond Future 1970 2 2 2 0.00
27/02/2012 R207 On 03-May-12 8.70 Put Bond Future 159 0 0 0 0.00
27/02/2012 R207 On 03-May-12 7.45 Put Bond Future 2753 3 3 3 0.00
27/02/2012 R207 On 03-May-12 8.80 Put Bond Future 115 0 0 0 0.00
27/02/2012 R207 On 03-May-12 8.75 Put Bond Future 136 0 0 0 0.00
27/02/2012 R207 On 02-August-12 Bond Future 7.93 96.7225 96.6684 96.7225 0.00
27/02/2012 R207 On 02-August-12 8.75 Call Bond Future 5328 5 5 5 0.00
27/02/2012 R207 On 02-August-12 8.70 Call Bond Future 5137 5 5 5 0.00
27/02/2012 R207 On 02-August-12 8.80 Call Bond Future 5522 6 6 6 0.00
27/02/2012 R207 On 02-August-12 8.80 Put Bond Future 967 1 1 1 0.00
27/02/2012 R207 On 02-August-12 8.70 Put Bond Future 1093 1 1 1 0.00
27/02/2012 R207 On 02-August-12 8.75 Put Bond Future 1028 1 1 1 0.00
27/02/2012 R207 On 01-November-12 Bond Future 8.00 98.2298 98.1773 98.2298 0.00
27/02/2012 R207 On 01-November-12 8.25 Call Bond Future 3881 4 4 4 0.00
27/02/2012 R207 On 01-November-12 8.20 Call Bond Future 3733 4 4 4 0.00
27/02/2012 R207 On 01-November-12 8.30 Call Bond Future 4031 4 4 4 0.00
27/02/2012 R207 On 01-November-12 8.30 Put Bond Future 2481 2 2 2 0.00
27/02/2012 R207 On 01-November-12 8.20 Put Bond Future 2700 3 3 3 0.00
27/02/2012 R207 On 01-November-12 8.25 Put Bond Future 2589 3 3 3 0.00
27/02/2012 R207 On 07-February-13 Bond Future 8.07 96.3071 96.2766 96.3071 0.00
27/02/2012 R207 On 07-February-13 8.25 Call Bond Future 4139 4 4 4 0.00
27/02/2012 R207 On 07-February-13 8.30 Call Bond Future 4281 4 4 4 0.00
27/02/2012 R207 On 07-February-13 8.20 Call Bond Future 4000 4 4 4 0.00
27/02/2012 R207 On 07-February-13 8.20 Put Bond Future 3331 3 3 3 0.00
27/02/2012 R207 On 07-February-13 8.30 Put Bond Future 3110 3 3 3 0.00
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27/02/2012 R207 On 07-February-13 8.25 Put Bond Future 3219 3 3 3 0.00
27/02/2012 R208 On 03-May-12 Bond Future 7.92 93.3557 93.3017 93.3557 9,092.00
27/02/2012 R208 On 03-May-12 9.00 Call Bond Future 6273 6 6 6 0.00
27/02/2012 R208 On 03-May-12 9.05 Call Bond Future 6533 7 7 7 0.00
27/02/2012 R208 On 03-May-12 8.95 Call Bond Future 6012 6 6 6 0.00
27/02/2012 R208 On 03-May-12 7.50 Call Bond Future 497 1 0 1 3,000.00
27/02/2012 R208 On 03-May-12 7.70 Call Bond Future 863 1 1 1 1,000.00
27/02/2012 R208 On 03-May-12 8.05 Call Bond Future 1864 2 2 2 0.00
27/02/2012 R208 On 03-May-12 8.35 Call Bond Future 3064 3 3 3 0.00
27/02/2012 R208 On 03-May-12 8.35 Put Bond Future 545 1 1 1 3,000.00
27/02/2012 R208 On 03-May-12 8.05 Put Bond Future 1106 1 1 1 1,000.00
27/02/2012 R208 On 03-May-12 7.70 Put Bond Future 2214 2 2 2 0.00
27/02/2012 R208 On 03-May-12 8.95 Put Bond Future 98 0 0 0 0.00
27/02/2012 R208 On 03-May-12 7.50 Put Bond Future 3080 3 3 3 0.00
27/02/2012 R208 On 03-May-12 9.05 Put Bond Future 70 0 0 0 0.00
27/02/2012 R208 On 03-May-12 9.00 Put Bond Future 84 0 0 0 0.00
27/02/2012 R208 On 02-August-12 Bond Future 8.00 94.7456 94.6870 94.7456 0.00
27/02/2012 R208 On 02-August-12 8.75 Call Bond Future 5519 6 6 6 0.00
27/02/2012 R208 On 02-August-12 8.80 Call Bond Future 5723 6 6 6 0.00
27/02/2012 R208 On 02-August-12 8.70 Call Bond Future 5318 5 5 5 0.00
27/02/2012 R208 On 02-August-12 8.70 Put Bond Future 1313 1 1 1 0.00
27/02/2012 R208 On 02-August-12 8.80 Put Bond Future 1167 1 1 1 0.00
27/02/2012 R208 On 02-August-12 8.75 Put Bond Future 1238 1 1 1 0.00
27/02/2012 R208 On 01-November-12 Bond Future 8.07 92.8266 92.7638 92.8266 0.00
27/02/2012 R208 On 01-November-12 8.25 Call Bond Future 4061 4 4 4 0.00
27/02/2012 R208 On 01-November-12 8.30 Call Bond Future 4220 4 4 4 0.00
27/02/2012 R208 On 01-November-12 8.20 Call Bond Future 3904 4 4 4 0.00
27/02/2012 R208 On 01-November-12 8.20 Put Bond Future 3137 3 3 3 0.00
27/02/2012 R208 On 01-November-12 8.30 Put Bond Future 2889 3 3 3 0.00
27/02/2012 R208 On 01-November-12 8.25 Put Bond Future 3011 3 3 3 0.00
27/02/2012 R208 On 07-February-13 Bond Future 8.13 94.4527 94.4081 94.4527 0.00
27/02/2012 R208 On 07-February-13 8.00 Call Bond Future 3681 4 4 4 0.00
27/02/2012 R208 On 07-February-13 7.95 Call Bond Future 3549 4 4 4 0.00
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27/02/2012 R208 On 07-February-13 8.05 Call Bond Future 3820 4 4 4 0.00
27/02/2012 R208 On 07-February-13 8.05 Put Bond Future 4255 4 4 4 0.00
27/02/2012 R208 On 07-February-13 7.95 Put Bond Future 4546 5 5 5 0.00
27/02/2012 R208 On 07-February-13 8.00 Put Bond Future 4397 4 4 4 0.00
27/02/2012 R209 On 03-May-12 Bond Future 8.82 75.2828 75.2041 75.2828 1,987.00
27/02/2012 R209 On 03-May-12 9.00 Call Bond Future 2911 3 3 3 0.00
27/02/2012 R209 On 03-May-12 8.95 Call Bond Future 2683 3 3 3 0.00
27/02/2012 R209 On 03-May-12 9.05 Call Bond Future 3147 3 3 3 0.00
27/02/2012 R209 On 03-May-12 9.05 Put Bond Future 1373 1 1 1 0.00
27/02/2012 R209 On 03-May-12 8.95 Put Bond Future 1672 2 2 2 0.00
27/02/2012 R209 On 03-May-12 9.00 Put Bond Future 1517 2 2 2 0.00
27/02/2012 R209 On 02-August-12 Bond Future 8.89 76.3979 76.3202 76.3979 0.00
27/02/2012 R209 On 02-August-12 9.25 Call Bond Future 5747 6 6 6 0.00
27/02/2012 R209 On 02-August-12 9.20 Call Bond Future 5528 6 6 6 0.00
27/02/2012 R209 On 02-August-12 9.30 Call Bond Future 5969 6 6 6 0.00
27/02/2012 R209 On 02-August-12 9.30 Put Bond Future 2863 3 3 3 0.00
27/02/2012 R209 On 02-August-12 9.20 Put Bond Future 3153 3 3 3 0.00
27/02/2012 R209 On 02-August-12 9.25 Put Bond Future 3005 3 3 3 0.00
27/02/2012 R209 On 01-November-12 Bond Future 8.95 74.4453 74.3686 74.4453 0.00
27/02/2012 R209 On 01-November-12 9.00 Call Bond Future 5427 6 5 6 0.00
27/02/2012 R209 On 01-November-12 8.95 Call Bond Future 5239 5 5 5 0.00
27/02/2012 R209 On 01-November-12 9.05 Call Bond Future 5623 6 6 6 0.00
27/02/2012 R209 On 01-November-12 9.05 Put Bond Future 4839 5 5 5 0.00
27/02/2012 R209 On 01-November-12 8.95 Put Bond Future 5216 5 5 5 0.00
27/02/2012 R209 On 01-November-12 9.00 Put Bond Future 5022 5 5 5 0.00
27/02/2012 R209 On 07-February-13 Bond Future 9.01 75.7528 75.6845 75.7528 0.00
27/02/2012 R209 On 07-February-13 9.00 Call Bond Future 6112 6 6 6 0.00
27/02/2012 R209 On 07-February-13 9.05 Call Bond Future 6302 6 6 6 0.00
27/02/2012 R209 On 07-February-13 8.95 Call Bond Future 5930 6 6 6 0.00
27/02/2012 R209 On 07-February-13 8.95 Put Bond Future 6364 6 6 6 0.00
27/02/2012 R209 On 07-February-13 9.05 Put Bond Future 5977 6 6 6 0.00
27/02/2012 R209 On 07-February-13 9.00 Put Bond Future 6165 6 6 6 0.00
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27/02/2012 R210 On 03-May-12 Bond Future 140.62 140.6241 140.6212 140.6241 840.00
27/02/2012 R210 On 03-May-12 139.00 Call Bond Future 1621 2 2 2 0.00
27/02/2012 R210 On 03-May-12 138.95 Call Bond Future 1671 2 2 2 0.00
27/02/2012 R210 On 03-May-12 139.05 Call Bond Future 1571 2 2 2 0.00
27/02/2012 R210 On 03-May-12 139.05 Put Bond Future 0 0 0 0 0.00
27/02/2012 R210 On 03-May-12 138.95 Put Bond Future 0 0 0 0 0.00
27/02/2012 R210 On 03-May-12 139.00 Put Bond Future 0 0 0 0 0.00
27/02/2012 R211 On 03-May-12 Bond Future 118.58 118.5889 118.5815 118.5889 480.00
27/02/2012 R211 On 03-May-12 118.20 Call Bond Future 382 0 0 0 0.00
27/02/2012 R211 On 03-May-12 118.25 Call Bond Future 332 0 0 0 0.00
27/02/2012 R211 On 03-May-12 118.15 Call Bond Future 432 0 0 0 0.00
27/02/2012 R211 On 03-May-12 118.15 Put Bond Future 0 0 0 0 0.00
27/02/2012 R211 On 03-May-12 118.25 Put Bond Future 0 0 0 0 0.00
27/02/2012 R211 On 03-May-12 118.20 Put Bond Future 0 0 0 0 0.00
27/02/2012 R212 On 03-May-12 Bond Future 116.05 115.9489 116.0465 115.9489 2,842.00
27/02/2012 R212 On 03-May-12 115.30 Call Bond Future 746 1 1 1 0.00
27/02/2012 R212 On 03-May-12 115.25 Call Bond Future 796 1 1 1 0.00
27/02/2012 R212 On 03-May-12 115.35 Call Bond Future 696 1 1 1 0.00
27/02/2012 R212 On 03-May-12 115.35 Put Bond Future 0 0 0 0 0.00
27/02/2012 R212 On 03-May-12 115.25 Put Bond Future 0 0 0 0 0.00
27/02/2012 R212 On 03-May-12 115.30 Put Bond Future 0 0 0 0.00
27/02/2012 R213 On 03-May-12 Bond Future 8.77 85.2846 85.1642 85.2846 974.00
27/02/2012 R213 On 03-May-12 9.25 Call Bond Future 4543 5 5 5 0.00
27/02/2012 R213 On 03-May-12 9.30 Call Bond Future 4830 5 5 5 0.00
27/02/2012 R213 On 03-May-12 9.20 Call Bond Future 4261 4 4 4 0.00
27/02/2012 R213 On 03-May-12 9.20 Put Bond Future 893 1 1 1 0.00
27/02/2012 R213 On 03-May-12 9.30 Put Bond Future 714 1 1 1 0.00
27/02/2012 R213 On 03-May-12 9.25 Put Bond Future 800 1 1 1 0.00
27/02/2012 R213 On 02-August-12 Bond Future 8.84 86.5509 86.4322 86.5509 0.00
27/02/2012 R213 On 02-August-12 9.25 Call Bond Future 6051 6 6 6 0.00
27/02/2012 R213 On 02-August-12 9.30 Call Bond Future 6285 6 6 6 0.00
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27/02/2012 R213 On 02-August-12 9.20 Call Bond Future 5822 6 6 6 0.00
27/02/2012 R213 On 02-August-12 9.20 Put Bond Future 3016 3 3 3 0.00
27/02/2012 R213 On 02-August-12 9.30 Put Bond Future 2733 3 3 3 0.00
27/02/2012 R213 On 02-August-12 9.25 Put Bond Future 2871 3 3 3 0.00
27/02/2012 R213 On 01-November-12 Bond Future 8.90 84.3559 84.2387 84.3559 0.00
27/02/2012 R213 On 01-November-12 9.00 Call Bond Future 5698 6 6 6 0.00
27/02/2012 R213 On 01-November-12 9.05 Call Bond Future 5901 6 6 6 0.00
27/02/2012 R213 On 01-November-12 8.95 Call Bond Future 5498 6 5 6 0.00
27/02/2012 R213 On 01-November-12 8.95 Put Bond Future 5133 5 5 5 0.00
27/02/2012 R213 On 01-November-12 9.05 Put Bond Future 4766 5 5 5 0.00
27/02/2012 R213 On 01-November-12 9.00 Put Bond Future 4946 5 5 5 0.00
27/02/2012 R213 On 07-February-13 Bond Future 8.97 85.8388 85.7309 85.8388 0.00
27/02/2012 R213 On 07-February-13 9.00 Call Bond Future 6270 6 6 6 0.00
27/02/2012 R213 On 07-February-13 9.05 Call Bond Future 6466 7 6 7 0.00
27/02/2012 R213 On 07-February-13 8.95 Call Bond Future 6082 6 6 6 0.00
27/02/2012 R213 On 07-February-13 8.95 Put Bond Future 6236 6 6 6 0.00
27/02/2012 R213 On 07-February-13 9.05 Put Bond Future 5854 6 6 6 0.00
27/02/2012 R213 On 07-February-13 9.00 Put Bond Future 6040 6 6 6 0.00
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