
Derivatives Weekly Statistics Report
From: 08/03/2010 To: 08/03/2010

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

Closing MTM Closing PricePut

AL7T On  06-May-10 08/03/2010 336.4230 336.4230335.8760Index Future 335.88  58.00 

ALBI On  06-May-10 08/03/2010 310.0690 310.0690309.5340Index Future 309.53  1,265.00 

ALBI On  05-August-10 08/03/2010 310.1990 310.1990309.6620Index Future 309.66  0.00 

CRD1 On  06-May-10 08/03/2010 135.6320 135.6320135.5420Index Future 135.54  2.00 

GOVI On  06-May-10 08/03/2010 311.5740 311.5740311.0330GOVI 311.03  324.00 

GOVI On  06-May-10 08/03/2010  309.80 4 44GOVI 40392  0.00 Call

GOVI On  06-May-10 08/03/2010  309.80 3 33GOVI 28062  0.00 Put

GOVI On  05-August-10 08/03/2010 317.2710 317.2710316.7190GOVI 316.72  0.00 

GOVI On  05-August-10 08/03/2010  315.60 6 66GOVI 58869  0.00 Call

GOVI On  05-August-10 08/03/2010  315.60 5 55GOVI 47679  0.00 Put

GVIX On  01-January-29 08/03/2010 110.0000 110.0000110.0000LIVE INDEX 110.00  0.00 

ILBI On  06-May-10 08/03/2010 362.9390 362.9390364.5100Index Future 364.51  433.00 

J153 On  31-August-10 08/03/2010 0.0125 0.01250.0124Interest Rate Swap 6.89  0.00 

J157 On  15-September-15 08/03/2010 0.0228 0.02280.0200Interest Rate Swap 8.82  0.00 

J186 On  21-December-26 08/03/2010 0.1000 0.10000.1077Interest Rate Swap 8.68  0.00 

J201 On  22-December-14 08/03/2010 0.0492 0.04920.0514Interest Rate Swap 8.66  0.00 
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J203 On  15-September-17 08/03/2010 0.0808 0.08080.0847Interest Rate Swap 8.98  0.00 

J204 On  21-December-18 08/03/2010 0.0908 0.09080.0958Interest Rate Swap 8.96  0.00 

J207 On  15-January-20 08/03/2010 0.0633 0.06330.0691Interest Rate Swap 9.00  0.00 

JBAF On  17-March-10 08/03/2010 92.9000 92.900092.9550Jibar Tradeable Future 7.05  2,500.00 

JBAF On  21-April-10 08/03/2010 92.9900 92.990092.9840Jibar Tradeable Future 7.02  0.00 

JBAF On  19-May-10 08/03/2010 93.0300 93.030092.9980Jibar Tradeable Future 7.00  0.00 

JBAF On  15-June-10 08/03/2010 93.0400 93.040093.0130Jibar Tradeable Future 6.99  0.00 

JBAF On  21-July-10 08/03/2010 93.0500 93.050093.0290Jibar Tradeable Future 6.97  0.00 

JBAF On  18-August-10 08/03/2010 93.0400 93.040093.0290Jibar Tradeable Future 6.97  0.00 

JBAF On  15-September-10 08/03/2010 93.0100 93.010093.0150Jibar Tradeable Future 6.99  0.00 

JBAF On  15-December-10 08/03/2010 92.8900 92.890092.9000Jibar Tradeable Future 7.10  0.00 

JBAF On  16-March-11 08/03/2010 92.6900 92.690092.7130Jibar Tradeable Future 7.29  5,000.00 

JBAF On  15-June-11 08/03/2010 92.4500 92.450092.4500Jibar Tradeable Future 7.55  5,000.00 

JBAF On  21-September-11 08/03/2010 92.1100 92.110092.1040Jibar Tradeable Future 7.90  2,500.00 

JBAF On  21-December-11 08/03/2010 91.8100 91.810091.8080Jibar Tradeable Future 8.19  7,500.00 

JFRA On  06-May-10 08/03/2010 0.0174 0.017492.8790Jibar Tradeable Future 7.12  0.00 

JFRA On  05-August-10 08/03/2010 0.0179 0.017992.6710Jibar Tradeable Future 7.33  0.00 

JFRA On  04-November-10 08/03/2010 0.0187 0.018792.3400Jibar Tradeable Future 7.66  0.00 

JN02 On  06-May-10 08/03/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN02 On  06-May-10 08/03/2010  7.50 0 00JNOTE 0  0.00 Call

JN02 On  06-May-10 08/03/2010  7.25 0 00JNOTE 250000  0.00 Call

JN02 On  06-May-10 08/03/2010  7.75 0 00JNOTE 0  0.00 Call

JN02 On  06-May-10 08/03/2010  7.75 0 00JNOTE 250000  0.00 Put

JN02 On  06-May-10 08/03/2010  7.25 0 00JNOTE 0  0.00 Put

JN02 On  06-May-10 08/03/2010  7.50 0 00JNOTE 0  0.00 Put

JN02 On  05-August-10 08/03/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN02 On  05-August-10 08/03/2010  7.50 0 00JNOTE 0  0.00 Call

JN02 On  05-August-10 08/03/2010  7.75 0 00JNOTE 0  0.00 Call

JN02 On  05-August-10 08/03/2010  7.25 0 00JNOTE 250000  0.00 Call

JN02 On  05-August-10 08/03/2010  7.25 0 00JNOTE 0  0.00 Put
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JN02 On  05-August-10 08/03/2010  7.75 0 00JNOTE 250000  0.00 Put

JN02 On  05-August-10 08/03/2010  7.50 0 00JNOTE 0  0.00 Put

JN05 On  06-May-10 08/03/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN05 On  06-May-10 08/03/2010  7.50 0 00JNOTE 0  0.00 Call

JN05 On  06-May-10 08/03/2010  7.25 0 00JNOTE 250000  0.00 Call

JN05 On  06-May-10 08/03/2010  7.75 0 00JNOTE 0  0.00 Call

JN05 On  06-May-10 08/03/2010  7.75 0 00JNOTE 250000  0.00 Put

JN05 On  06-May-10 08/03/2010  7.25 0 00JNOTE 0  0.00 Put

JN05 On  06-May-10 08/03/2010  7.50 0 00JNOTE 0  0.00 Put

JN05 On  05-August-10 08/03/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN05 On  05-August-10 08/03/2010  7.50 0 00JNOTE 0  0.00 Call

JN05 On  05-August-10 08/03/2010  7.75 0 00JNOTE 0  0.00 Call

JN05 On  05-August-10 08/03/2010  7.25 0 00JNOTE 250000  0.00 Call

JN05 On  05-August-10 08/03/2010  7.25 0 00JNOTE 0  0.00 Put

JN05 On  05-August-10 08/03/2010  7.75 0 00JNOTE 250000  0.00 Put

JN05 On  05-August-10 08/03/2010  7.50 0 00JNOTE 0  0.00 Put

JN10 On  06-May-10 08/03/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN10 On  06-May-10 08/03/2010  7.50 0 00JNOTE 0  0.00 Call

JN10 On  06-May-10 08/03/2010  7.25 0 00JNOTE 250000  0.00 Call

JN10 On  06-May-10 08/03/2010  7.75 0 00JNOTE 0  0.00 Call

JN10 On  06-May-10 08/03/2010  7.75 0 00JNOTE 250000  0.00 Put

JN10 On  06-May-10 08/03/2010  7.25 0 00JNOTE 0  0.00 Put

JN10 On  06-May-10 08/03/2010  7.50 0 00JNOTE 0  0.00 Put

JN10 On  05-August-10 08/03/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN10 On  05-August-10 08/03/2010  7.50 0 00JNOTE 0  0.00 Call

JN10 On  05-August-10 08/03/2010  7.75 0 00JNOTE 0  0.00 Call

JN10 On  05-August-10 08/03/2010  7.25 0 00JNOTE 250000  0.00 Call

JN10 On  05-August-10 08/03/2010  7.25 0 00JNOTE 0  0.00 Put

JN10 On  05-August-10 08/03/2010  7.75 0 00JNOTE 250000  0.00 Put

JN10 On  05-August-10 08/03/2010  7.50 0 00JNOTE 0  0.00 Put

JROD On  31-March-10 08/03/2010 0.0038 0.00380.0035Rodi 7.18  0.00 
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OTH1 On  06-May-10 08/03/2010 301.5670 301.5670301.0390Index Future 301.04  3.00 

R155 On  06-May-10 08/03/2010 109.4021 109.4021109.3443Bond Future 7.41  0.00 

R155 On  06-May-10 08/03/2010  7.50 0 00Bond Future 238  0.00 Call

R155 On  06-May-10 08/03/2010  7.55 0 00Bond Future 447  0.00 Call

R155 On  06-May-10 08/03/2010  7.45 0 00Bond Future 202  0.00 Call

R155 On  06-May-10 08/03/2010  7.45 0 00Bond Future 152  0.00 Put

R155 On  06-May-10 08/03/2010  7.55 0 00Bond Future 269  0.00 Put

R155 On  06-May-10 08/03/2010  7.50 0 00Bond Future 124  0.00 Put

R157 On  06-May-10 08/03/2010 124.5983 124.5983124.3996Bond Future 8.25  6,883.00 

R157 On  06-May-10 08/03/2010  8.50 2 22Bond Future 1600  0.00 Call

R157 On  06-May-10 08/03/2010  8.50 0 00Bond Future 387  0.00 Put

R157 On  05-August-10 08/03/2010 126.8693 126.8693126.6656Bond Future 8.31  0.00 

R157 On  05-August-10 08/03/2010  8.75 3 33Bond Future 2636  0.00 Call

R157 On  05-August-10 08/03/2010  8.50 2 22Bond Future 1861  0.00 Call

R157 On  05-August-10 08/03/2010  9.00 4 44Bond Future 3516  0.00 Call

R157 On  05-August-10 08/03/2010  8.25 1 11Bond Future 1236  500.00 Call

R157 On  05-August-10 08/03/2010  9.00 0 00Bond Future 366  500.00 Put

R157 On  05-August-10 08/03/2010  8.25 1 12Bond Future 1500  0.00 Put

R157 On  05-August-10 08/03/2010  8.50 1 11Bond Future 973  500.00 Put

R157 On  05-August-10 08/03/2010  8.75 1 11Bond Future 610  0.00 Put

R157 On  04-November-10 08/03/2010 122.4618 122.4618122.2541Bond Future 8.34  0.00 

R157 On  04-November-10 08/03/2010  8.50 2 22Bond Future 2345  0.00 Call

R157 On  04-November-10 08/03/2010  8.45 2 22Bond Future 2227  0.00 Call

R157 On  04-November-10 08/03/2010  8.55 3 32Bond Future 2467  0.00 Call

R157 On  04-November-10 08/03/2010  8.55 1 12Bond Future 1549  0.00 Put

R157 On  04-November-10 08/03/2010  8.45 2 22Bond Future 1747  0.00 Put

R157 On  04-November-10 08/03/2010  8.50 2 22Bond Future 1646  0.00 Put

R186 On  06-May-10 08/03/2010 116.4983 116.4983116.1270Bond Future 9.08  19,296.00 

R186 On  06-May-10 08/03/2010  9.00 2 21Bond Future 1372  0.00 Call

R186 On  06-May-10 08/03/2010  9.00 2 22Bond Future 2098  0.00 Put
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R186 On  05-August-10 08/03/2010 113.3837 113.3837112.9991Bond Future 9.13  0.00 

R186 On  05-August-10 08/03/2010  9.25 4 43Bond Future 3472  0.00 Call

R186 On  05-August-10 08/03/2010  8.75 2 21Bond Future 1451  1,300.00 Call

R186 On  05-August-10 08/03/2010  9.75 7 76Bond Future 6473  0.00 Call

R186 On  05-August-10 08/03/2010  10.00 9 98Bond Future 8191  0.00 Call

R186 On  05-August-10 08/03/2010  10.00 1 11Bond Future 616  3,000.00 Put

R186 On  05-August-10 08/03/2010  9.75 1 11Bond Future 984  1,300.00 Put

R186 On  05-August-10 08/03/2010  8.75 5 55Bond Future 4966  0.00 Put

R186 On  05-August-10 08/03/2010  9.25 2 22Bond Future 2348  0.00 Put

R186 On  04-November-10 08/03/2010 115.5968 115.5968115.2075Bond Future 9.16  0.00 

R186 On  04-November-10 08/03/2010  9.25 5 55Bond Future 4514  0.00 Call

R186 On  04-November-10 08/03/2010  9.30 5 55Bond Future 4746  0.00 Call

R186 On  04-November-10 08/03/2010  9.20 4 44Bond Future 3915  0.00 Call

R186 On  04-November-10 08/03/2010  9.20 3 34Bond Future 3546  0.00 Put

R186 On  04-November-10 08/03/2010  9.30 3 33Bond Future 3484  0.00 Put

R186 On  04-November-10 08/03/2010  9.25 4 44Bond Future 3697  0.00 Put

R201 On  06-May-10 08/03/2010 105.3521 105.3521105.1955Bond Future 8.27  486.00 

R201 On  06-May-10 08/03/2010  8.50 1 11Bond Future 1214  0.00 Call

R201 On  06-May-10 08/03/2010  8.50 0 00Bond Future 330  0.00 Put

R201 On  05-August-10 08/03/2010 102.9038 102.9038102.7439Bond Future 8.32  0.00 

R201 On  05-August-10 08/03/2010  9.00 3 33Bond Future 2749  0.00 Call

R201 On  05-August-10 08/03/2010  9.00 0 00Bond Future 320  0.00 Put

R201 On  04-November-10 08/03/2010 104.9178 104.9178104.7518Bond Future 8.34  0.00 

R201 On  04-November-10 08/03/2010  8.50 2 22Bond Future 1644  0.00 Call

R201 On  04-November-10 08/03/2010  8.45 2 22Bond Future 1550  0.00 Call

R201 On  04-November-10 08/03/2010  8.55 2 22Bond Future 1741  0.00 Call

R201 On  04-November-10 08/03/2010  8.55 1 11Bond Future 1026  0.00 Put

R201 On  04-November-10 08/03/2010  8.45 1 11Bond Future 1178  0.00 Put

R201 On  04-November-10 08/03/2010  8.50 1 11Bond Future 1100  0.00 Put

R203 On  06-May-10 08/03/2010 98.5648 98.564898.4076Bond Future 8.79  1,710.00 

R203 On  06-May-10 08/03/2010  9.00 2 22Bond Future 1639  0.00 Call

R203 On  06-May-10 08/03/2010  9.00 0 01Bond Future 522  0.00 Put
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R203 On  05-August-10 08/03/2010 100.4130 100.4130100.2500Bond Future 8.84  0.00 

R203 On  05-August-10 08/03/2010  9.25 3 33Bond Future 2842  0.00 Call

R203 On  05-August-10 08/03/2010  9.25 1 11Bond Future 799  0.00 Put

R203 On  04-November-10 08/03/2010 98.1968 98.196898.0333Bond Future 8.88  0.00 

R203 On  04-November-10 08/03/2010  9.25 3 33Bond Future 3214  0.00 Call

R203 On  04-November-10 08/03/2010  9.30 3 33Bond Future 3364  0.00 Call

R203 On  04-November-10 08/03/2010  9.20 3 33Bond Future 3067  0.00 Call

R203 On  04-November-10 08/03/2010  9.20 1 12Bond Future 1519  0.00 Put

R203 On  04-November-10 08/03/2010  9.30 1 11Bond Future 1332  0.00 Put

R203 On  04-November-10 08/03/2010  9.25 1 11Bond Future 1424  0.00 Put

R204 On  06-May-10 08/03/2010 98.4152 98.415298.1846Bond Future 8.82  1,552.00 

R204 On  06-May-10 08/03/2010  9.00 2 22Bond Future 1636  200.00 Call

R204 On  06-May-10 08/03/2010  8.50 0 00Bond Future 366  200.00 Call

R204 On  06-May-10 08/03/2010  9.50 4 44Bond Future 3895  0.00 Call

R204 On  06-May-10 08/03/2010  9.50 0 00Bond Future 103  200.00 Put

R204 On  06-May-10 08/03/2010  8.50 2 22Bond Future 2255  0.00 Put

R204 On  06-May-10 08/03/2010  9.00 1 11Bond Future 629  200.00 Put

R204 On  05-August-10 08/03/2010 96.2168 96.216895.9803Bond Future 8.88  0.00 

R204 On  05-August-10 08/03/2010  9.25 3 33Bond Future 3008  0.00 Call

R204 On  05-August-10 08/03/2010  9.25 1 11Bond Future 956  0.00 Put

R204 On  04-November-10 08/03/2010 98.0971 98.097197.8547Bond Future 8.92  0.00 

R204 On  04-November-10 08/03/2010  9.25 4 44Bond Future 3524  0.00 Call

R204 On  04-November-10 08/03/2010  9.20 4 43Bond Future 3365  0.00 Call

R204 On  04-November-10 08/03/2010  9.30 4 44Bond Future 3688  0.00 Call

R204 On  04-November-10 08/03/2010  9.30 2 22Bond Future 1606  0.00 Put

R204 On  04-November-10 08/03/2010  9.20 2 22Bond Future 1819  0.00 Put

R204 On  04-November-10 08/03/2010  9.25 2 22Bond Future 1709  0.00 Put

R206 On  06-May-10 08/03/2010 99.9914 99.991499.8654Bond Future 8.31  0.00 

R206 On  06-May-10 08/03/2010  8.75 2 21Bond Future 1473  0.00 Call

R206 On  06-May-10 08/03/2010  8.75 0 00Bond Future 131  0.00 Put

R206 On  05-August-10 08/03/2010 98.0927 98.092797.9629Bond Future 8.38  0.00 

R206 On  05-August-10 08/03/2010  9.00 2 22Bond Future 2046  0.00 Call
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R206 On  05-August-10 08/03/2010  9.00 0 00Bond Future 283  0.00 Put

R206 On  04-November-10 08/03/2010 100.0093 100.009399.8769Bond Future 8.41  0.00 

R206 On  04-November-10 08/03/2010  8.50 2 21Bond Future 1421  0.00 Call

R206 On  04-November-10 08/03/2010  8.55 2 21Bond Future 1493  0.00 Call

R206 On  04-November-10 08/03/2010  8.45 1 11Bond Future 1352  0.00 Call

R206 On  04-November-10 08/03/2010  8.45 1 11Bond Future 1239  0.00 Put

R206 On  04-November-10 08/03/2010  8.55 1 11Bond Future 1110  0.00 Put

R206 On  04-November-10 08/03/2010  8.50 1 11Bond Future 1173  0.00 Put

R207 On  06-May-10 08/03/2010 91.4197 91.419791.2422Bond Future 8.99  737.00 

R207 On  06-May-10 08/03/2010  9.25 2 22Bond Future 2033  0.00 Call

R207 On  06-May-10 08/03/2010  9.25 0 00Bond Future 484  0.00 Put

R207 On  05-August-10 08/03/2010 89.4819 89.481989.3022Bond Future 9.04  0.00 

R207 On  05-August-10 08/03/2010  9.50 4 43Bond Future 3465  0.00 Call

R207 On  05-August-10 08/03/2010  9.50 1 11Bond Future 874  0.00 Put

R207 On  04-November-10 08/03/2010 91.2323 91.232391.0500Bond Future 9.08  0.00 

R207 On  04-November-10 08/03/2010  9.25 3 33Bond Future 3150  0.00 Call

R207 On  04-November-10 08/03/2010  9.20 3 33Bond Future 2999  0.00 Call

R207 On  04-November-10 08/03/2010  9.30 3 33Bond Future 3304  0.00 Call

R207 On  04-November-10 08/03/2010  9.30 2 22Bond Future 2064  0.00 Put

R207 On  04-November-10 08/03/2010  9.20 2 22Bond Future 2320  0.00 Put

R207 On  04-November-10 08/03/2010  9.25 2 22Bond Future 2190  0.00 Put

R208 On  06-May-10 08/03/2010 85.4528 85.452885.2072Bond Future 9.02  5,004.00 

R208 On  06-May-10 08/03/2010  9.25 2 22Bond Future 1981  0.00 Call

R208 On  06-May-10 08/03/2010  9.25 1 11Bond Future 587  0.00 Put

R208 On  05-August-10 08/03/2010 87.0514 87.051486.7979Bond Future 9.07  0.00 

R208 On  05-August-10 08/03/2010  9.50 4 43Bond Future 3468  0.00 Call

R208 On  05-August-10 08/03/2010  9.50 1 11Bond Future 946  0.00 Put

R208 On  04-November-10 08/03/2010 85.3509 85.350985.0894Bond Future 9.11  0.00 

R208 On  04-November-10 08/03/2010  9.25 3 33Bond Future 3176  0.00 Call

R208 On  04-November-10 08/03/2010  9.30 4 43Bond Future 3334  0.00 Call

R208 On  04-November-10 08/03/2010  9.20 3 33Bond Future 2749  0.00 Call

R208 On  04-November-10 08/03/2010  9.20 2 22Bond Future 2217  0.00 Put
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R208 On  04-November-10 08/03/2010  9.30 2 22Bond Future 2217  0.00 Put

R208 On  04-November-10 08/03/2010  9.25 2 22Bond Future 2351  0.00 Put

R209 On  06-May-10 08/03/2010 73.5160 73.516073.1995Bond Future 9.01  1,798.00 

R209 On  06-May-10 08/03/2010  8.50 0 00Bond Future 230  0.00 Call

R209 On  06-May-10 08/03/2010  8.50 4 44Bond Future 4317  0.00 Put

R209 On  05-August-10 08/03/2010 74.8927 74.892774.5707Bond Future 9.04  0.00 

R209 On  05-August-10 08/03/2010  8.75 2 21Bond Future 1423  0.00 Call

R209 On  05-August-10 08/03/2010  8.75 4 44Bond Future 3719  0.00 Put

R209 On  04-November-10 08/03/2010 73.1964 73.196472.8761Bond Future 9.07  0.00 

R209 On  04-November-10 08/03/2010  9.00 3 33Bond Future 3067  0.00 Call

R209 On  04-November-10 08/03/2010  9.05 3 33Bond Future 3244  0.00 Call

R209 On  04-November-10 08/03/2010  8.95 3 33Bond Future 2896  0.00 Call

R209 On  04-November-10 08/03/2010  8.95 4 44Bond Future 3794  0.00 Put

R209 On  04-November-10 08/03/2010  9.05 3 33Bond Future 3373  0.00 Put

R209 On  04-November-10 08/03/2010  9.00 3 34Bond Future 3579  0.00 Put

TRT1 On  06-May-10 08/03/2010 307.7550 307.7550307.2230Index Future 307.22  100.00 
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