
Derivatives Monthly Statistics Report
For July 2008

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

Closing MTM Closing PricePut

$ / R  On  16-March-09 31/07/2008   7.8387 7.83877.7398Currency Future 7.7400  6,903.00 

$ / R  On  15-September-08 31/07/2008   7.4863 7.48637.3975Currency Future 7.4000  175,339.00 

$ / R  On  12-December-08 31/07/2008   7.6606 7.66067.5686Currency Future 7.5700  32,123.00 

£ / R  On  16-March-09 31/07/2008   15.2673 15.267315.0872Currency Future 15.0900  5,101.00 

£ / R  On  15-September-08 31/07/2008   14.7662 14.766214.6050Currency Future 14.6100  2,189.00 

£ / R  On  12-December-08 31/07/2008   15.0095 15.009514.8445Currency Future 14.8400  1,940.00 

€ / R  On  16-March-09 31/07/2008   12.0589 12.058911.9428Currency Future 11.9400  749.00 

€ / R  On  15-September-08 31/07/2008   11.6224 11.622411.5205Currency Future 11.5200  14,856.00 

€ / R  On  12-December-08 31/07/2008   11.8366 11.836611.7308Currency Future 11.7300  15,503.00 

ALBI  On  05-February-09 31/07/2008   274.9540 274.9540277.9200Index Future 277.9200  0.00 

ALBI  On  07-August-08 31/07/2008   259.0760 259.0760262.0300Index Future 262.0300  0.00 

ALBI  On  06-November-08 31/07/2008   266.8270 266.8270269.8695Index Future 269.8700  594.00 

ALBI  On  07-August-08 31/07/2008  265.00 Call 6 6397Index Future 397  0.00 

ALBI  On  07-August-08 31/07/2008  265.00 Put 59246 5924630097Index Future 30097  0.00 

ALBI  On  06-November-08 31/07/2008  265.00 Call 37714 3771458547Index Future 58547  0.00 

ALBI  On  06-November-08 31/07/2008  265.00 Put 19444 194449852Index Future 9852  0.00 

CRD1  On  05-February-09 31/07/2008   117.9430 117.9430119.1220Index Future 119.1200  0.00 

CRD1  On  07-August-08 31/07/2008   111.0750 111.0750112.1850Index Future 112.1900  0.00 

CRD1  On  06-November-08 31/07/2008   114.3980 114.3980115.5410Index Future 115.5400  6.00 

GOVI  On  05-February-09 31/07/2008   277.7460 277.7460280.8680jGovi 280.8700  356.00 

GOVI  On  07-August-08 31/07/2008   261.5710 261.5710264.5110jGovi 264.5100  297.00 

GOVI  On  06-November-08 31/07/2008   269.3970 269.3970272.4250jGovi 272.4300  60.00 

GOVI  On  07-August-08 31/07/2008  274.00 Call 0 00jGovi 0  0.00 
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GOVI  On  07-August-08 31/07/2008  274.00 Put 124290 12429094890jGovi 94890  0.00 

GOVI  On  06-November-08 31/07/2008  274.00 Call 10981 1098121059jGovi 21059  0.00 

GOVI  On  06-November-08 31/07/2008  274.00 Put 57011 5701136809jGovi 36809  0.00 

ILBI  On  05-February-09 31/07/2008   347.7840 347.7840347.6610Index Future 347.6600  0.00 

ILBI  On  07-August-08 31/07/2008   327.2410 327.2410327.4345Index Future 327.4300  1.00 

ILBI  On  06-November-08 31/07/2008   337.4270 337.4270337.4550Index Future 337.4600  0.00 

J153  On  31-August-10 31/07/2008   11.7040 0.09320.0885jSwap 11.4800  0.00 

J157  On  15-September-15 31/07/2008   10.2960 0.05520.0461jSwap 10.1200  0.00 

J186  On  21-December-26 31/07/2008   9.3250 0.15740.1441jSwap 9.1500  0.00 

J201  On  22-December-14 31/07/2008   10.3540 0.13230.1233jSwap 10.1400  0.00 

J203  On  15-September-17 31/07/2008   10.0810 0.15940.1515jSwap 9.9300  0.00 

J204  On  21-December-18 31/07/2008   9.9040 0.15390.1460jSwap 9.7600  0.00 

J207  On  15-January-20 31/07/2008   9.7870 0.12020.1117jSwap 9.6500  0.00 

JBAR  On  21-December-05 31/07/2008   12.2250 12.225012.2250jBar 12.2300  0.00 

JFRA  On  05-February-09 31/07/2008   12.1140 0.02930.0288jFra 11.8900  0.00 

JFRA  On  07-May-09 31/07/2008   11.6880 0.02830.0276jFra 11.3900  0.00 

JFRA  On  07-August-08 31/07/2008   12.2680 0.02970.0297jFra 12.2600  0.00 

JFRA  On  06-August-09 31/07/2008   11.2480 0.02730.0265jFra 10.9200  0.00 

JFRA  On  06-November-08 31/07/2008   12.3270 0.02980.0294jFra 12.1600  0.00 

JFRA  On  05-November-09 31/07/2008   10.9020 0.02650.0256jFra 10.5600  0.00 

JFRA  On  06-November-08 31/07/2008   0.0000 0.00000.0294jFra 12.1600  0.00 

JFRA  On  05-February-09 31/07/2008   0.0000 0.00000.0288jFra 11.8900  0.00 

JFRA  On  07-May-09 31/07/2008   0.0000 0.00000.0276jFra 11.3900  0.00 

JN02  On  05-February-09 31/07/2008   10.8950 0.19230.1873jNote 10.5800  0.00 

JN02  On  07-August-08 31/07/2008   11.4870 0.20150.1973jNote 11.2300  0.00 

JN02  On  06-November-08 31/07/2008   11.2120 0.19720.1925jNote 10.9100  0.00 

JN05  On  05-February-09 31/07/2008   10.0630 0.38850.3807jNote 9.7900  0.00 

JN05  On  07-August-08 31/07/2008   10.4100 0.39650.3887jNote 10.1400  0.00 

JN05  On  07-November-08 31/07/2008   9.8890 0.36570.3581jNote 9.6000  0.00 

JN10  On  05-February-09 31/07/2008   9.5170 0.60110.5971jNote 9.3800  0.00 

JN10  On  07-August-08 31/07/2008   9.7670 0.60810.6044jNote 9.6300  0.00 

JN10  On  07-November-08 31/07/2008   9.5200 0.59320.5850jNote 9.2800  0.00 

JROD  On  31-July-08 31/07/2008   11.5430 0.000011.6800jRod 11.5400  0.00 
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JROD  On  29-August-08 31/07/2008   11.7620 0.00960.0096jRod 11.7600  0.00 

JROD  On  30-September-08 31/07/2008   12.0000 0.01020.0102jRod 11.9900  0.00 

JROD  On  31-October-08 31/07/2008   11.8830 0.01960.0106jRod 12.2300  0.00 

JROD  On  28-November-08 31/07/2008   12.1000 0.02020.0202jRod 12.1000  0.00 

JROD  On  31-December-08 31/07/2008   12.3060 0.02120.0213jRod 12.3100  0.00 

OTH1  On  05-February-09 31/07/2008   261.8750 261.8750265.0960Index Future 265.1000  0.00 

OTH1  On  07-August-08 31/07/2008   246.6240 246.6240249.6590Index Future 249.6600  0.00 

OTH1  On  06-November-08 31/07/2008   254.0030 254.0030257.1280Index Future 257.1300  9.00 

R153  On  05-February-09 31/07/2008   9.9970 110.0539110.8414Bond Future 9.4600  0.00 

R153  On  07-August-08 31/07/2008   10.5950 110.1492110.9186Bond Future 10.1800  15,044.00 

R153  On  06-November-08 31/07/2008   10.3520 106.7983107.5599Bond Future 9.8900  0.00 

R153  On  05-February-09 31/07/2008  10.00 Call 1586 15862012Option on Bond Future 2012  0.00 

R153  On  05-February-09 31/07/2008  10.00 Put 1582 15821221Option on Bond Future 1221  0.00 

R153  On  07-August-08 31/07/2008  8.50 Call 0 00Option on Bond Future 0  0.00 

R153  On  07-August-08 31/07/2008  8.50 Put 3981 39813212Option on Bond Future 3212  0.00 

R153  On  06-November-08 31/07/2008  9.25 Call 116 116263Option on Bond Future 263  0.00 

R153  On  06-November-08 31/07/2008  9.25 Put 1962 19621347Option on Bond Future 1347  0.00 

R153  On  07-August-08 31/07/2008  8.25 Call 0 00Option on Bond Future 0  0.00 

R153  On  07-August-08 31/07/2008  8.25 Put 4470 44703700Option on Bond Future 3700  0.00 

R157  On  05-February-09 31/07/2008   9.2090 126.3512127.6987Bond Future 8.9700  5,000.00 

R157  On  07-August-08 31/07/2008   9.4420 126.1178127.4468Bond Future 9.2100  6,703.00 

R157  On  06-November-08 31/07/2008   9.3390 122.7884124.1276Bond Future 9.1000  3,630.00 

R157  On  05-February-09 31/07/2008  9.25 Call 1932 19322715Option on Bond Future 2715  0.00 

R157  On  05-February-09 31/07/2008  9.25 Put 1706 17061142Option on Bond Future 1142  0.00 

R157  On  07-August-08 31/07/2008  9.50 Call 694 6941708Option on Bond Future 1708  0.00 

R157  On  07-August-08 31/07/2008  9.50 Put 360 36046Option on Bond Future 46  200.00 

R157  On  06-November-08 31/07/2008  10.25 Call 5065 50656356Option on Bond Future 6356  0.00 

R157  On  06-November-08 31/07/2008  10.25 Put 74 7425Option on Bond Future 25  300.00 

R157  On  06-November-08 31/07/2008  9.50 Call 1773 17732694Option on Bond Future 2694  500.00 

R157  On  06-November-08 31/07/2008  9.50 Put 870 870453Option on Bond Future 453  1,000.00 

R157  On  07-August-08 31/07/2008  9.75 Call 1806 18063088Option on Bond Future 3088  0.00 

R157  On  07-August-08 31/07/2008  9.75 Put 48 482Option on Bond Future 2  0.00 

R157  On  07-August-08 31/07/2008  10.25 Call 4538 45385867Option on Bond Future 5867  0.00 
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R157  On  07-August-08 31/07/2008  10.25 Put 0 00Option on Bond Future 0  1,000.00 

R157  On  06-November-08 31/07/2008  8.75 Call 249 249521Option on Bond Future 521  700.00 

R157  On  06-November-08 31/07/2008  8.75 Put 3628 36282561Option on Bond Future 2561  0.00 

R157  On  07-August-08 31/07/2008  8.75 Call 0 04Option on Bond Future 4  1,500.00 

R157  On  07-August-08 31/07/2008  8.75 Put 4076 40762750Option on Bond Future 2750  0.00 

R157  On  07-August-08 31/07/2008  9.00 Call 10 1089Option on Bond Future 89  0.00 

R157  On  07-August-08 31/07/2008  9.00 Put 2592 25921343Option on Bond Future 1343  0.00 

R157  On  07-August-08 31/07/2008  9.25 Call 137 137598Option on Bond Future 598  0.00 

R157  On  07-August-08 31/07/2008  9.25 Put 1250 1250382Option on Bond Future 382  500.00 

R157  On  07-August-08 31/07/2008  750.00 Call 119707 119707121036Option on Bond Future 121036  0.00 

R157  On  07-August-08 31/07/2008  750.00 Put 0 00Option on Bond Future 0  0.00 

R157  On  07-August-08 31/07/2008  8.50 Call 0 00Option on Bond Future 0  200.00 

R157  On  07-August-08 31/07/2008  8.50 Put 5593 55934264Option on Bond Future 4264  0.00 

R157  On  07-August-08 31/07/2008  8.25 Call 0 00Option on Bond Future 0  500.00 

R157  On  07-August-08 31/07/2008  8.25 Put 7134 71345805Option on Bond Future 5805  0.00 

R157  On  07-August-08 31/07/2008  8.00 Call 0 00Option on Bond Future 0  0.00 

R157  On  07-August-08 31/07/2008  8.00 Put 8700 87007371Option on Bond Future 7371  0.00 

R186  On  05-February-09 31/07/2008   8.9440 115.1993117.1258Bond Future 8.7500  2,500.00 

R186  On  07-August-08 31/07/2008   9.1430 113.4345115.2863Bond Future 8.9500  2,604.00 

R186  On  06-November-08 31/07/2008   9.0470 116.9082118.7718Bond Future 8.8600  2,500.00 

R186  On  05-February-09 31/07/2008  9.25 Call 3499 34995096Option on Bond Future 5096  0.00 

R186  On  05-February-09 31/07/2008  9.25 Put 573 573243Option on Bond Future 243  0.00 

R186  On  07-August-08 31/07/2008  7.75 Call 0 00Option on Bond Future 0  0.00 

R186  On  07-August-08 31/07/2008  7.75 Put 14735 1473512883Option on Bond Future 12883  0.00 

R186  On  06-November-08 31/07/2008  8.50 Call 49 49189Option on Bond Future 189  0.00 

R186  On  06-November-08 31/07/2008  8.50 Put 5543 55433820Option on Bond Future 3820  0.00 

R196  On  05-February-09 31/07/2008   11.1300 104.4268104.4389Bond Future 10.9000  0.00 

R196  On  07-August-08 31/07/2008   11.9920 103.4399103.4816Bond Future 11.9100  0.00 

R196  On  06-November-08 31/07/2008   11.6300 101.4757101.5179Bond Future 11.4900  0.00 

R196  On  05-February-09 31/07/2008  10.75 Call 1493 14931495Option on Bond Future 1495  0.00 

R196  On  05-February-09 31/07/2008  10.75 Put 1513 15131503Option on Bond Future 1503  0.00 

R196  On  07-August-08 31/07/2008  8.75 Call 4 43Option on Bond Future 3  0.00 

R196  On  07-August-08 31/07/2008  8.75 Put 1699 16991657Option on Bond Future 1657  0.00 
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R196  On  06-November-08 31/07/2008  8.75 Call 687 687698Option on Bond Future 698  0.00 

R196  On  06-November-08 31/07/2008  8.75 Put 1538 15381507Option on Bond Future 1507  0.00 

R201  On  05-February-09 31/07/2008   9.2340 99.0529100.2029Bond Future 8.9700  0.00 

R201  On  07-August-08 31/07/2008   9.5410 97.515898.6271Bond Future 9.3000  0.00 

R201  On  06-November-08 31/07/2008   9.3980 100.4407101.5520Bond Future 9.1500  1,000.00 

R201  On  05-February-09 31/07/2008  9.25 Call 1460 14602122Option on Bond Future 2122  0.00 

R201  On  05-February-09 31/07/2008  9.25 Put 1390 1390901Option on Bond Future 901  0.00 

R201  On  07-August-08 31/07/2008  8.00 Call 0 00Option on Bond Future 0  0.00 

R201  On  07-August-08 31/07/2008  8.00 Put 7392 73926280Option on Bond Future 6280  0.00 

R201  On  06-November-08 31/07/2008  8.75 Call 176 176381Option on Bond Future 381  0.00 

R201  On  06-November-08 31/07/2008  8.75 Put 3138 31382232Option on Bond Future 2232  0.00 

R203  On  05-February-09 31/07/2008   9.1330 98.179899.4491Bond Future 8.9100  0.00 

R203  On  07-August-08 31/07/2008   9.3900 96.478897.6916Bond Future 9.1800  0.00 

R203  On  06-November-08 31/07/2008   9.2680 95.224996.4461Bond Future 9.0600  0.00 

R203  On  05-February-09 31/07/2008  9.25 Call 1763 17632583Option on Bond Future 2583  0.00 

R203  On  05-February-09 31/07/2008  9.25 Put 1103 1103653Option on Bond Future 653  0.00 

R203  On  07-August-08 31/07/2008  7.75 Call 0 00Option on Bond Future 0  0.00 

R203  On  07-August-08 31/07/2008  7.75 Put 10092 100928879Option on Bond Future 8879  0.00 

R203  On  06-November-08 31/07/2008  8.50 Call 38 38116Option on Bond Future 116  0.00 

R203  On  06-November-08 31/07/2008  8.50 Put 4561 45613418Option on Bond Future 3418  0.00 

R204  On  05-February-09 31/07/2008   9.1420 93.785395.2079Bond Future 8.9100  0.00 

R204  On  07-August-08 31/07/2008   9.3820 92.086493.4502Bond Future 9.1600  3,188.00 

R204  On  06-November-08 31/07/2008   9.2680 94.903696.2812Bond Future 9.0500  0.00 

R204  On  05-February-09 31/07/2008  9.25 Call 1698 16982637Option on Bond Future 2637  0.00 

R204  On  05-February-09 31/07/2008  9.25 Put 1043 1043559Option on Bond Future 559  0.00 

R204  On  07-August-08 31/07/2008  7.75 Call 0 00Option on Bond Future 0  0.00 

R204  On  07-August-08 31/07/2008  7.75 Put 10793 107939429Option on Bond Future 9429  0.00 

R204  On  06-November-08 31/07/2008  8.50 Call 27 2799Option on Bond Future 99  0.00 

R204  On  06-November-08 31/07/2008  8.50 Put 4888 48883582Option on Bond Future 3582  0.00 

R206  On  05-February-09 31/07/2008   9.1930 93.938095.0059Bond Future 8.9100  0.00 

R206  On  07-August-08 31/07/2008   9.5670 91.968592.9942Bond Future 9.3100  0.00 

R206  On  06-November-08 31/07/2008   9.3940 94.779495.8107Bond Future 9.1300  610.00 

R206  On  05-February-09 31/07/2008  9.25 Call 1459 14592090Option on Bond Future 2090  0.00 
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R206  On  05-February-09 31/07/2008  9.25 Put 1247 1247809Option on Bond Future 809  0.00 

R206  On  07-August-08 31/07/2008  8.00 Call 0 00Option on Bond Future 0  0.00 

R206  On  07-August-08 31/07/2008  8.00 Put 6427 64275401Option on Bond Future 5401  0.00 

R206  On  06-November-08 31/07/2008  8.00 Call 13 1338Option on Bond Future 38  0.00 

R206  On  06-November-08 31/07/2008  8.00 Put 5556 55564550Option on Bond Future 4550  0.00 

R207  On  05-February-09 31/07/2008   9.1160 87.768689.1494Bond Future 8.9000  0.00 

R207  On  07-August-08 31/07/2008   9.3420 86.038587.3566Bond Future 9.1300  0.00 

R207  On  06-November-08 31/07/2008   9.2350 88.667590.0042Bond Future 9.0200  0.00 

R207  On  05-February-09 31/07/2008  9.25 Call 1716 17162665Option on Bond Future 2665  0.00 

R207  On  05-February-09 31/07/2008  9.25 Put 885 885454Option on Bond Future 454  0.00 

R207  On  07-August-08 31/07/2008  8.00 Call 0 00Option on Bond Future 0  0.00 

R207  On  07-August-08 31/07/2008  8.00 Put 8955 89557637Option on Bond Future 7637  0.00 

R207  On  06-November-08 31/07/2008  8.50 Call 20 2080Option on Bond Future 80  0.00 

R207  On  06-November-08 31/07/2008  8.50 Put 4774 47743497Option on Bond Future 3497  0.00 

R209  On  05-February-09 31/07/2008   8.6760 77.099078.6252Bond Future 8.4900  0.00 

R209  On  07-August-08 31/07/2008   8.8440 75.628077.0866Bond Future 8.6600  6,986.00 

R209  On  06-November-08 31/07/2008   8.7620 74.778776.2493Bond Future 8.5800  260.00 

R209  On  05-February-09 31/07/2008  9.00 Call 2834 28344190Option on Bond Future 4190  0.00 

R209  On  05-February-09 31/07/2008  9.00 Put 253 25382Option on Bond Future 82  0.00 

R209  On  07-August-08 31/07/2008  7.75 Call 0 00Option on Bond Future 0  0.00 

R209  On  07-August-08 31/07/2008  7.75 Put 9661 96618203Option on Bond Future 8203  0.00 

R209  On  06-November-08 31/07/2008  7.75 Call 0 00Option on Bond Future 0  0.00 

R209  On  06-November-08 31/07/2008  7.75 Put 8990 89907519Option on Bond Future 7519  0.00 

TRT1  On  05-February-09 31/07/2008   274.0730 274.0730277.1590Index Future 277.1600  0.00 

TRT1  On  07-August-08 31/07/2008   258.1120 258.1120261.0190Index Future 261.0200  0.00 

TRT1  On  06-November-08 31/07/2008   265.8350 265.8350268.8280Index Future 268.8300  300.00 

ZAAD  On  16-March-09 31/07/2008   7.1876 7.18767.0842Currency Future 7.0800  10.00 

ZAAD  On  15-September-08 31/07/2008   7.0203 7.02036.9217Currency Future 6.9200  2,203.00 

ZAAD  On  12-December-08 31/07/2008   7.1017 7.10177.0019Currency Future 7.0000  4,065.00 
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