
Derivatives Weekly Statistics Report
From: 15/03/2010 To: 15/03/2010

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 15/03/2010 336.7060 336.7060336.4660Index Future 336.47  58.00 

ALBI On  06-May-10 15/03/2010 310.0150 310.0150310.0260Index Future 310.03  1,315.00 

ALBI On  05-August-10 15/03/2010 310.1300 310.1300310.1390Index Future 310.14  0.00 

CRD1 On  06-May-10 15/03/2010 135.6230 135.6230135.6630Index Future 135.66  2.00 

GOVI On  06-May-10 15/03/2010 311.4730 311.4730311.4690GOVI 311.47  322.00 

GOVI On  06-May-10 15/03/2010  309.80 4 44GOVI 40859  0.00 Call

GOVI On  06-May-10 15/03/2010  309.80 3 32GOVI 24169  0.00 Put

GOVI On  05-August-10 15/03/2010 317.1610 317.1610317.1560GOVI 317.16  0.00 

GOVI On  05-August-10 15/03/2010  315.60 6 66GOVI 60020  0.00 Call

GOVI On  05-August-10 15/03/2010  315.60 4 44GOVI 44460  0.00 Put

GVIX On  01-January-29 15/03/2010 110.0000 110.0000110.0000LIVE INDEX 110.00  0.00 

ILBI On  06-May-10 15/03/2010 363.1040 363.1040362.9500Index Future 362.95  433.00 

J153 On  31-August-10 15/03/2010 0.0125 0.01250.0124Interest Rate Swap 6.89  0.00 

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

J186 On  21-December-26 15/03/2010 0.1000 0.10000.1077Interest Rate Swap 8.68  0.00 

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

J204 On  21-December-18 15/03/2010 0.0908 0.09080.0958Interest Rate Swap 8.96  0.00 

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

JBAF On  17-March-10 15/03/2010 92.9400 92.940092.8900Jibar Tradeable Future 7.11  7,500.00 

JBAF On  21-April-10 15/03/2010 93.0150 93.015092.9970Jibar Tradeable Future 7.00  0.00 

JBAF On  19-May-10 15/03/2010 93.0300 93.030093.0290Jibar Tradeable Future 6.97  0.00 

JBAF On  15-June-10 15/03/2010 93.0400 93.040093.0190Jibar Tradeable Future 6.98  0.00 

JBAF On  21-July-10 15/03/2010 93.0400 93.040093.0050Jibar Tradeable Future 7.00  0.00 

JBAF On  18-August-10 15/03/2010 93.0400 93.040092.9880Jibar Tradeable Future 7.01  0.00 

JBAF On  15-September-10 15/03/2010 93.0300 93.030092.9870Jibar Tradeable Future 7.01  0.00 

JBAF On  15-December-10 15/03/2010 92.9000 92.900092.8740Jibar Tradeable Future 7.13  0.00 

JBAF On  16-March-11 15/03/2010 92.7200 92.720092.7170Jibar Tradeable Future 7.28  5,000.00 

JBAF On  15-June-11 15/03/2010 92.4700 92.470092.4640Jibar Tradeable Future 7.54  5,000.00 

JBAF On  21-September-11 15/03/2010 92.1400 92.140092.1070Jibar Tradeable Future 7.89  2,500.00 

JBAF On  21-December-11 15/03/2010 91.8400 91.840091.8170Jibar Tradeable Future 8.18  7,500.00 

JFRA On  06-May-10 15/03/2010 0.0174 0.017492.8790Jibar Tradeable Future 7.12  0.00 

JFRA On  05-August-10 15/03/2010 0.0179 0.017992.6710Jibar Tradeable Future 7.33  0.00 

JFRA On  04-November-10 15/03/2010 0.0187 0.018792.3400Jibar Tradeable Future 7.66  0.00 

JN02 On  06-May-10 15/03/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN02 On  06-May-10 15/03/2010  7.50 0 00JNOTE 0  0.00 Call

JN02 On  06-May-10 15/03/2010  7.25 0 00JNOTE 250000  0.00 Call

JN02 On  06-May-10 15/03/2010  7.75 0 00JNOTE 0  0.00 Call

JN02 On  06-May-10 15/03/2010  7.75 0 00JNOTE 250000  0.00 Put

JN02 On  06-May-10 15/03/2010  7.25 0 00JNOTE 0  0.00 Put

JN02 On  06-May-10 15/03/2010  7.50 0 00JNOTE 0  0.00 Put

JN02 On  05-August-10 15/03/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN02 On  05-August-10 15/03/2010  7.50 0 00JNOTE 0  0.00 Call

JN02 On  05-August-10 15/03/2010  7.75 0 00JNOTE 0  0.00 Call

JN02 On  05-August-10 15/03/2010  7.25 0 00JNOTE 250000  0.00 Call

JN02 On  05-August-10 15/03/2010  7.25 0 00JNOTE 0  0.00 Put
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JN02 On  05-August-10 15/03/2010  7.75 0 00JNOTE 250000  0.00 Put

JN02 On  05-August-10 15/03/2010  7.50 0 00JNOTE 0  0.00 Put

JN05 On  06-May-10 15/03/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN05 On  06-May-10 15/03/2010  7.50 0 00JNOTE 0  0.00 Call

JN05 On  06-May-10 15/03/2010  7.25 0 00JNOTE 250000  0.00 Call

JN05 On  06-May-10 15/03/2010  7.75 0 00JNOTE 0  0.00 Call

JN05 On  06-May-10 15/03/2010  7.75 0 00JNOTE 250000  0.00 Put

JN05 On  06-May-10 15/03/2010  7.25 0 00JNOTE 0  0.00 Put

JN05 On  06-May-10 15/03/2010  7.50 0 00JNOTE 0  0.00 Put

JN05 On  05-August-10 15/03/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN05 On  05-August-10 15/03/2010  7.50 0 00JNOTE 0  0.00 Call

JN05 On  05-August-10 15/03/2010  7.75 0 00JNOTE 0  0.00 Call

JN05 On  05-August-10 15/03/2010  7.25 0 00JNOTE 250000  0.00 Call

JN05 On  05-August-10 15/03/2010  7.25 0 00JNOTE 0  0.00 Put

JN05 On  05-August-10 15/03/2010  7.75 0 00JNOTE 250000  0.00 Put

JN05 On  05-August-10 15/03/2010  7.50 0 00JNOTE 0  0.00 Put

JN10 On  06-May-10 15/03/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN10 On  06-May-10 15/03/2010  7.50 0 00JNOTE 0  0.00 Call

JN10 On  06-May-10 15/03/2010  7.25 0 00JNOTE 250000  0.00 Call

JN10 On  06-May-10 15/03/2010  7.75 0 00JNOTE 0  0.00 Call

JN10 On  06-May-10 15/03/2010  7.75 0 00JNOTE 250000  0.00 Put

JN10 On  06-May-10 15/03/2010  7.25 0 00JNOTE 0  0.00 Put

JN10 On  06-May-10 15/03/2010  7.50 0 00JNOTE 0  0.00 Put

JN10 On  05-August-10 15/03/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN10 On  05-August-10 15/03/2010  7.50 0 00JNOTE 0  0.00 Call

JN10 On  05-August-10 15/03/2010  7.75 0 00JNOTE 0  0.00 Call

JN10 On  05-August-10 15/03/2010  7.25 0 00JNOTE 250000  0.00 Call

JN10 On  05-August-10 15/03/2010  7.25 0 00JNOTE 0  0.00 Put

JN10 On  05-August-10 15/03/2010  7.75 0 00JNOTE 250000  0.00 Put

JN10 On  05-August-10 15/03/2010  7.50 0 00JNOTE 0  0.00 Put

JROD On  31-March-10 15/03/2010 0.0038 0.00380.0035Rodi 7.18  0.00 
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OTH1 On  06-May-10 15/03/2010 301.7140 301.7140301.7080Index Future 301.71  3.00 

R155 On  06-May-10 15/03/2010 109.3828 109.3828109.3572Bond Future 7.40  0.00 

R155 On  06-May-10 15/03/2010  7.50 0 00Bond Future 236  0.00 Call

R155 On  06-May-10 15/03/2010  7.55 0 00Bond Future 433  0.00 Call

R155 On  06-May-10 15/03/2010  7.45 0 00Bond Future 198  0.00 Call

R155 On  06-May-10 15/03/2010  7.45 0 00Bond Future 135  0.00 Put

R155 On  06-May-10 15/03/2010  7.55 0 00Bond Future 242  0.00 Put

R155 On  06-May-10 15/03/2010  7.50 0 00Bond Future 109  0.00 Put

R157 On  06-May-10 15/03/2010 124.4771 124.4771124.4286Bond Future 8.24  6,883.00 

R157 On  06-May-10 15/03/2010  8.50 2 22Bond Future 1576  0.00 Call

R157 On  06-May-10 15/03/2010  8.50 0 00Bond Future 334  0.00 Put

R157 On  05-August-10 15/03/2010 126.7396 126.7396126.6933Bond Future 8.30  0.00 

R157 On  05-August-10 15/03/2010  8.75 3 33Bond Future 2628  0.00 Call

R157 On  05-August-10 15/03/2010  8.50 2 22Bond Future 1847  0.00 Call

R157 On  05-August-10 15/03/2010  9.00 4 44Bond Future 3516  0.00 Call

R157 On  05-August-10 15/03/2010  8.25 1 11Bond Future 1217  500.00 Call

R157 On  05-August-10 15/03/2010  9.00 0 00Bond Future 338  500.00 Put

R157 On  05-August-10 15/03/2010  8.25 1 11Bond Future 1453  0.00 Put

R157 On  05-August-10 15/03/2010  8.50 1 11Bond Future 931  500.00 Put

R157 On  05-August-10 15/03/2010  8.75 1 11Bond Future 574  0.00 Put

R157 On  04-November-10 15/03/2010 122.3292 122.3292122.2806Bond Future 8.34  0.00 

R157 On  04-November-10 15/03/2010  8.50 2 22Bond Future 2331  0.00 Call

R157 On  04-November-10 15/03/2010  8.45 2 22Bond Future 2212  0.00 Call

R157 On  04-November-10 15/03/2010  8.55 2 22Bond Future 2454  0.00 Call

R157 On  04-November-10 15/03/2010  8.55 2 22Bond Future 1510  0.00 Put

R157 On  04-November-10 15/03/2010  8.45 2 22Bond Future 1706  0.00 Put

R157 On  04-November-10 15/03/2010  8.50 2 22Bond Future 1605  0.00 Put

R186 On  06-May-10 15/03/2010 116.4518 116.4518116.2660Bond Future 9.06  19,296.00 

R186 On  06-May-10 15/03/2010  9.00 1 11Bond Future 1330  0.00 Call

R186 On  06-May-10 15/03/2010  9.00 2 22Bond Future 1917  0.00 Put
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R186 On  05-August-10 15/03/2010 113.3195 113.3195113.1362Bond Future 9.11  0.00 

R186 On  05-August-10 15/03/2010  9.25 4 43Bond Future 3484  0.00 Call

R186 On  05-August-10 15/03/2010  8.75 2 21Bond Future 1435  1,300.00 Call

R186 On  05-August-10 15/03/2010  9.75 7 77Bond Future 6528  0.00 Call

R186 On  05-August-10 15/03/2010  10.00 8 88Bond Future 8267  0.00 Call

R186 On  05-August-10 15/03/2010  10.00 1 11Bond Future 555  3,000.00 Put

R186 On  05-August-10 15/03/2010  9.75 1 11Bond Future 902  1,300.00 Put

R186 On  05-August-10 15/03/2010  8.75 5 55Bond Future 4813  0.00 Put

R186 On  05-August-10 15/03/2010  9.25 2 22Bond Future 2223  0.00 Put

R186 On  04-November-10 15/03/2010 115.5333 115.5333115.3431Bond Future 9.14  0.00 

R186 On  04-November-10 15/03/2010  9.25 5 55Bond Future 4529  0.00 Call

R186 On  04-November-10 15/03/2010  9.30 5 55Bond Future 4764  0.00 Call

R186 On  04-November-10 15/03/2010  9.20 4 44Bond Future 3933  0.00 Call

R186 On  04-November-10 15/03/2010  9.20 3 33Bond Future 3428  0.00 Put

R186 On  04-November-10 15/03/2010  9.30 3 33Bond Future 3366  0.00 Put

R186 On  04-November-10 15/03/2010  9.25 4 44Bond Future 3576  0.00 Put

R201 On  06-May-10 15/03/2010 105.2948 105.2948105.2566Bond Future 8.25  486.00 

R201 On  06-May-10 15/03/2010  8.50 1 11Bond Future 1221  0.00 Call

R201 On  06-May-10 15/03/2010  8.50 0 00Bond Future 276  0.00 Put

R201 On  05-August-10 15/03/2010 102.8420 102.8420102.8056Bond Future 8.30  0.00 

R201 On  05-August-10 15/03/2010  9.00 3 33Bond Future 2780  0.00 Call

R201 On  05-August-10 15/03/2010  9.00 0 00Bond Future 289  0.00 Put

R201 On  04-November-10 15/03/2010 104.8486 104.8486104.8106Bond Future 8.33  0.00 

R201 On  04-November-10 15/03/2010  8.50 2 22Bond Future 1658  0.00 Call

R201 On  04-November-10 15/03/2010  8.45 2 22Bond Future 1563  0.00 Call

R201 On  04-November-10 15/03/2010  8.55 2 22Bond Future 1757  0.00 Call

R201 On  04-November-10 15/03/2010  8.55 1 11Bond Future 983  0.00 Put

R201 On  04-November-10 15/03/2010  8.45 1 11Bond Future 1132  0.00 Put

R201 On  04-November-10 15/03/2010  8.50 1 11Bond Future 1055  0.00 Put

R203 On  06-May-10 15/03/2010 98.5963 98.596398.5439Bond Future 8.76  1,710.00 

R203 On  06-May-10 15/03/2010  9.00 2 22Bond Future 1681  0.00 Call

R203 On  06-May-10 15/03/2010  9.00 0 00Bond Future 427  0.00 Put
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R203 On  05-August-10 15/03/2010 100.4385 100.4385100.3875Bond Future 8.82  0.00 

R203 On  05-August-10 15/03/2010  9.25 3 33Bond Future 2906  0.00 Call

R203 On  05-August-10 15/03/2010  9.25 1 11Bond Future 725  0.00 Put

R203 On  04-November-10 15/03/2010 98.2216 98.221698.1720Bond Future 8.86  0.00 

R203 On  04-November-10 15/03/2010  9.25 3 33Bond Future 3273  0.00 Call

R203 On  04-November-10 15/03/2010  9.30 3 33Bond Future 3426  0.00 Call

R203 On  04-November-10 15/03/2010  9.20 3 33Bond Future 3123  0.00 Call

R203 On  04-November-10 15/03/2010  9.20 1 11Bond Future 1436  0.00 Put

R203 On  04-November-10 15/03/2010  9.30 1 11Bond Future 1256  0.00 Put

R203 On  04-November-10 15/03/2010  9.25 1 11Bond Future 1344  0.00 Put

R204 On  06-May-10 15/03/2010 98.2652 98.265298.2133Bond Future 8.82  1,552.00 

R204 On  06-May-10 15/03/2010  9.00 2 22Bond Future 1595  200.00 Call

R204 On  06-May-10 15/03/2010  8.50 0 00Bond Future 323  200.00 Call

R204 On  06-May-10 15/03/2010  9.50 4 44Bond Future 3898  0.00 Call

R204 On  06-May-10 15/03/2010  9.50 0 00Bond Future 77  200.00 Put

R204 On  06-May-10 15/03/2010  8.50 2 22Bond Future 2184  0.00 Put

R204 On  06-May-10 15/03/2010  9.00 1 11Bond Future 560  200.00 Put

R204 On  05-August-10 15/03/2010 96.0647 96.064796.0084Bond Future 8.88  0.00 

R204 On  05-August-10 15/03/2010  9.25 3 33Bond Future 2990  0.00 Call

R204 On  05-August-10 15/03/2010  9.25 1 11Bond Future 910  0.00 Put

R204 On  04-November-10 15/03/2010 97.9372 97.937297.8822Bond Future 8.91  0.00 

R204 On  04-November-10 15/03/2010  9.25 4 44Bond Future 3506  0.00 Call

R204 On  04-November-10 15/03/2010  9.20 3 33Bond Future 3346  0.00 Call

R204 On  04-November-10 15/03/2010  9.30 4 44Bond Future 3671  0.00 Call

R204 On  04-November-10 15/03/2010  9.30 2 22Bond Future 1561  0.00 Put

R204 On  04-November-10 15/03/2010  9.20 2 22Bond Future 1773  0.00 Put

R204 On  04-November-10 15/03/2010  9.25 2 22Bond Future 1664  0.00 Put

R206 On  06-May-10 15/03/2010 99.9483 99.948399.9176Bond Future 8.29  0.00 

R206 On  06-May-10 15/03/2010  8.75 2 21Bond Future 1496  0.00 Call

R206 On  06-May-10 15/03/2010  8.75 0 00Bond Future 102  0.00 Put

R206 On  05-August-10 15/03/2010 98.0465 98.046598.0148Bond Future 8.36  0.00 

R206 On  05-August-10 15/03/2010  9.00 2 22Bond Future 2071  0.00 Call
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R206 On  05-August-10 15/03/2010  9.00 0 00Bond Future 256  0.00 Put

R206 On  04-November-10 15/03/2010 99.9580 99.958099.9282Bond Future 8.39  0.00 

R206 On  04-November-10 15/03/2010  8.50 1 11Bond Future 1430  0.00 Call

R206 On  04-November-10 15/03/2010  8.55 2 22Bond Future 1503  0.00 Call

R206 On  04-November-10 15/03/2010  8.45 1 11Bond Future 1360  0.00 Call

R206 On  04-November-10 15/03/2010  8.45 1 11Bond Future 1195  0.00 Put

R206 On  04-November-10 15/03/2010  8.55 1 11Bond Future 1069  0.00 Put

R206 On  04-November-10 15/03/2010  8.50 1 11Bond Future 1130  0.00 Put

R207 On  06-May-10 15/03/2010 91.5087 91.508791.4553Bond Future 8.95  737.00 

R207 On  06-May-10 15/03/2010  9.25 2 22Bond Future 2136  0.00 Call

R207 On  06-May-10 15/03/2010  9.25 0 00Bond Future 374  0.00 Put

R207 On  05-August-10 15/03/2010 89.5749 89.574989.5168Bond Future 9.01  0.00 

R207 On  05-August-10 15/03/2010  9.50 4 44Bond Future 3583  0.00 Call

R207 On  05-August-10 15/03/2010  9.50 1 11Bond Future 777  0.00 Put

R207 On  04-November-10 15/03/2010 91.3236 91.323691.2665Bond Future 9.04  0.00 

R207 On  04-November-10 15/03/2010  9.25 3 33Bond Future 3237  0.00 Call

R207 On  04-November-10 15/03/2010  9.20 3 33Bond Future 3083  0.00 Call

R207 On  04-November-10 15/03/2010  9.30 3 33Bond Future 3395  0.00 Call

R207 On  04-November-10 15/03/2010  9.30 2 22Bond Future 1938  0.00 Put

R207 On  04-November-10 15/03/2010  9.20 2 22Bond Future 2187  0.00 Put

R207 On  04-November-10 15/03/2010  9.25 2 22Bond Future 2060  0.00 Put

R208 On  06-May-10 15/03/2010 85.4835 85.483585.4220Bond Future 8.99  5,004.00 

R208 On  06-May-10 15/03/2010  9.25 2 22Bond Future 2072  0.00 Call

R208 On  06-May-10 15/03/2010  9.25 0 00Bond Future 463  0.00 Put

R208 On  05-August-10 15/03/2010 87.0817 87.081787.0212Bond Future 9.04  0.00 

R208 On  05-August-10 15/03/2010  9.50 4 44Bond Future 3588  0.00 Call

R208 On  05-August-10 15/03/2010  9.50 1 11Bond Future 843  0.00 Put

R208 On  04-November-10 15/03/2010 85.3748 85.374885.3152Bond Future 9.07  0.00 

R208 On  04-November-10 15/03/2010  9.25 3 33Bond Future 3266  0.00 Call

R208 On  04-November-10 15/03/2010  9.30 3 33Bond Future 3427  0.00 Call

R208 On  04-November-10 15/03/2010  9.20 3 33Bond Future 2839  0.00 Call

R208 On  04-November-10 15/03/2010  9.20 2 22Bond Future 2082  0.00 Put
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R208 On  04-November-10 15/03/2010  9.30 2 22Bond Future 2084  0.00 Put

R208 On  04-November-10 15/03/2010  9.25 2 22Bond Future 2215  0.00 Put

R209 On  06-May-10 15/03/2010 73.4618 73.461873.3073Bond Future 8.99  1,798.00 

R209 On  06-May-10 15/03/2010  8.50 0 00Bond Future 199  0.00 Call

R209 On  06-May-10 15/03/2010  8.50 4 44Bond Future 4178  0.00 Put

R209 On  05-August-10 15/03/2010 74.8311 74.831174.6778Bond Future 9.03  0.00 

R209 On  05-August-10 15/03/2010  8.75 1 11Bond Future 1410  0.00 Call

R209 On  05-August-10 15/03/2010  8.75 4 44Bond Future 3599  0.00 Put

R209 On  04-November-10 15/03/2010 73.1428 73.142872.9826Bond Future 9.05  0.00 

R209 On  04-November-10 15/03/2010  9.00 3 33Bond Future 3072  0.00 Call

R209 On  04-November-10 15/03/2010  9.05 3 33Bond Future 3251  0.00 Call

R209 On  04-November-10 15/03/2010  8.95 3 33Bond Future 2899  0.00 Call

R209 On  04-November-10 15/03/2010  8.95 4 44Bond Future 3690  0.00 Put

R209 On  04-November-10 15/03/2010  9.05 3 33Bond Future 3274  0.00 Put

R209 On  04-November-10 15/03/2010  9.00 3 33Bond Future 3478  0.00 Put

TRT1 On  06-May-10 15/03/2010 307.6630 307.6630307.6600Index Future 307.66  100.00 
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