
Derivatives Weekly Statistics Report
From: 22/03/2010 To: 23/03/2010

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 23/03/2010 338.1500 338.1500339.6160Index Future 339.62  58.00 

ALBI On  06-May-10 23/03/2010 311.4280 311.4280312.6300Index Future 312.63  1,134.00 

ALBI On  05-August-10 23/03/2010 311.5300 311.5300312.7270Index Future 312.73  0.00 

CRD1 On  06-May-10 23/03/2010 135.9260 135.9260136.4430Index Future 136.44  2.00 

GOVI On  06-May-10 23/03/2010 312.8630 312.8630314.0560GOVI 314.06  323.00 

GOVI On  06-May-10 23/03/2010  309.80 5 56GOVI 55444  0.00 Call

GOVI On  06-May-10 23/03/2010  309.80 2 21GOVI 12884  0.00 Put

GOVI On  05-August-10 23/03/2010 318.5680 318.5680319.7810GOVI 319.78  0.00 

GOVI On  05-August-10 23/03/2010  315.60 7 77GOVI 74235  0.00 Call

GOVI On  05-August-10 23/03/2010  315.60 4 43GOVI 32425  0.00 Put

GVIX On  01-January-29 23/03/2010 110.0000 110.0000110.0000LIVE INDEX 110.00  0.00 

ILBI On  06-May-10 23/03/2010 362.0900 362.0900362.5220Index Future 362.52  433.00 

J153 On  31-August-10 23/03/2010 0.0125 0.01250.0124Interest Rate Swap 6.89  0.00 

J157 On  15-September-15 23/03/2010 0.0228 0.02280.0200Interest Rate Swap 8.82  0.00 

J186 On  21-December-26 23/03/2010 0.1000 0.10000.1077Interest Rate Swap 8.68  0.00 

J201 On  22-December-14 23/03/2010 0.0492 0.04920.0514Interest Rate Swap 8.66  0.00 
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J203 On  15-September-17 23/03/2010 0.0808 0.08080.0847Interest Rate Swap 8.98  0.00 

J204 On  21-December-18 23/03/2010 0.0908 0.09080.0958Interest Rate Swap 8.96  0.00 

J207 On  15-January-20 23/03/2010 0.0633 0.06330.0691Interest Rate Swap 9.00  0.00 

JBAF On  21-April-10 23/03/2010 92.9750 92.975092.9750Jibar Tradeable Future 7.03  0.00 

JBAF On  19-May-10 23/03/2010 93.0250 93.025093.0250Jibar Tradeable Future 6.98  0.00 

JBAF On  15-June-10 23/03/2010 93.0250 93.025093.0250Jibar Tradeable Future 6.98  0.00 

JBAF On  21-July-10 23/03/2010 93.0050 93.005093.0050Jibar Tradeable Future 7.00  1,000.00 

JBAF On  18-August-10 23/03/2010 92.9850 92.985092.9850Jibar Tradeable Future 7.02  1,000.00 

JBAF On  15-September-10 23/03/2010 92.9850 92.985092.9850Jibar Tradeable Future 7.02  1,000.00 

JBAF On  15-December-10 23/03/2010 92.8750 92.875092.8750Jibar Tradeable Future 7.13  0.00 

JBAF On  16-March-11 23/03/2010 92.6800 92.680092.6800Jibar Tradeable Future 7.32  5,000.00 

JBAF On  15-June-11 23/03/2010 92.4400 92.440092.4400Jibar Tradeable Future 7.56  5,000.00 

JBAF On  21-September-11 23/03/2010 92.0900 92.090092.0900Jibar Tradeable Future 7.91  3,500.00 

JBAF On  21-December-11 23/03/2010 91.7800 91.780091.7800Jibar Tradeable Future 8.22  7,500.00 

JBAF On  20-March-12 23/03/2010 91.7500 91.750091.7500Jibar Tradeable Future 8.25  0.00 

JFRA On  06-May-10 23/03/2010 0.0174 0.017492.8790Jibar Tradeable Future 7.12  0.00 

JFRA On  05-August-10 23/03/2010 0.0179 0.017992.6710Jibar Tradeable Future 7.33  0.00 

JFRA On  04-November-10 23/03/2010 0.0187 0.018792.3400Jibar Tradeable Future 7.66  0.00 

JN02 On  06-May-10 23/03/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN02 On  06-May-10 23/03/2010  7.50 0 00JNOTE 0  0.00 Call

JN02 On  06-May-10 23/03/2010  7.75 0 00JNOTE 0  0.00 Call

JN02 On  06-May-10 23/03/2010  7.25 0 00JNOTE 250000  0.00 Call

JN02 On  06-May-10 23/03/2010  7.25 0 00JNOTE 0  0.00 Put

JN02 On  06-May-10 23/03/2010  7.75 0 00JNOTE 250000  0.00 Put

JN02 On  06-May-10 23/03/2010  7.50 0 00JNOTE 0  0.00 Put

JN02 On  05-August-10 23/03/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN02 On  05-August-10 23/03/2010  7.50 0 00JNOTE 0  0.00 Call

JN02 On  05-August-10 23/03/2010  7.75 0 00JNOTE 0  0.00 Call

JN02 On  05-August-10 23/03/2010  7.25 0 00JNOTE 250000  0.00 Call

JN02 On  05-August-10 23/03/2010  7.25 0 00JNOTE 0  0.00 Put
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JN02 On  05-August-10 23/03/2010  7.75 0 00JNOTE 250000  0.00 Put

JN02 On  05-August-10 23/03/2010  7.50 0 00JNOTE 0  0.00 Put

JN05 On  06-May-10 23/03/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN05 On  06-May-10 23/03/2010  7.50 0 00JNOTE 0  0.00 Call

JN05 On  06-May-10 23/03/2010  7.75 0 00JNOTE 0  0.00 Call

JN05 On  06-May-10 23/03/2010  7.25 0 00JNOTE 250000  0.00 Call

JN05 On  06-May-10 23/03/2010  7.25 0 00JNOTE 0  0.00 Put

JN05 On  06-May-10 23/03/2010  7.75 0 00JNOTE 250000  0.00 Put

JN05 On  06-May-10 23/03/2010  7.50 0 00JNOTE 0  0.00 Put

JN05 On  05-August-10 23/03/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN05 On  05-August-10 23/03/2010  7.50 0 00JNOTE 0  0.00 Call

JN05 On  05-August-10 23/03/2010  7.75 0 00JNOTE 0  0.00 Call

JN05 On  05-August-10 23/03/2010  7.25 0 00JNOTE 250000  0.00 Call

JN05 On  05-August-10 23/03/2010  7.25 0 00JNOTE 0  0.00 Put

JN05 On  05-August-10 23/03/2010  7.75 0 00JNOTE 250000  0.00 Put

JN05 On  05-August-10 23/03/2010  7.50 0 00JNOTE 0  0.00 Put

JN10 On  06-May-10 23/03/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN10 On  06-May-10 23/03/2010  7.50 0 00JNOTE 0  0.00 Call

JN10 On  06-May-10 23/03/2010  7.75 0 00JNOTE 0  0.00 Call

JN10 On  06-May-10 23/03/2010  7.25 0 00JNOTE 250000  0.00 Call

JN10 On  06-May-10 23/03/2010  7.25 0 00JNOTE 0  0.00 Put

JN10 On  06-May-10 23/03/2010  7.75 0 00JNOTE 250000  0.00 Put

JN10 On  06-May-10 23/03/2010  7.50 0 00JNOTE 0  0.00 Put

JN10 On  05-August-10 23/03/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN10 On  05-August-10 23/03/2010  7.50 0 00JNOTE 0  0.00 Call

JN10 On  05-August-10 23/03/2010  7.75 0 00JNOTE 0  0.00 Call

JN10 On  05-August-10 23/03/2010  7.25 0 00JNOTE 250000  0.00 Call

JN10 On  05-August-10 23/03/2010  7.25 0 00JNOTE 0  0.00 Put

JN10 On  05-August-10 23/03/2010  7.75 0 00JNOTE 250000  0.00 Put

JN10 On  05-August-10 23/03/2010  7.50 0 00JNOTE 0  0.00 Put

JROD On  31-March-10 23/03/2010 0.0038 0.00380.0035Rodi 7.18  0.00 
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OTH1 On  06-May-10 23/03/2010 303.2370 303.2370304.4710Index Future 304.47  3.00 

R155 On  06-May-10 23/03/2010 109.4150 109.4150109.5437Bond Future 7.26  0.00 

R155 On  06-May-10 23/03/2010  7.50 0 00Bond Future 357  0.00 Call

R155 On  06-May-10 23/03/2010  7.45 0 00Bond Future 308  0.00 Call

R155 On  06-May-10 23/03/2010  7.55 0 01Bond Future 528  0.00 Call

R155 On  06-May-10 23/03/2010  7.55 0 00Bond Future 150  0.00 Put

R155 On  06-May-10 23/03/2010  7.45 0 00Bond Future 59  0.00 Put

R155 On  06-May-10 23/03/2010  7.50 0 00Bond Future 43  0.00 Put

R157 On  06-May-10 23/03/2010 124.7003 124.7003124.9094Bond Future 8.14  6,917.00 

R157 On  06-May-10 23/03/2010  8.50 2 22Bond Future 1902  0.00 Call

R157 On  06-May-10 23/03/2010  8.00 0 00Bond Future 433  0.00 Call

R157 On  06-May-10 23/03/2010  7.90 0 00Bond Future 282  10.00 Call

R157 On  06-May-10 23/03/2010  7.90 2 21Bond Future 1472  0.00 Put

R157 On  06-May-10 23/03/2010  8.00 1 11Bond Future 1132  0.00 Put

R157 On  06-May-10 23/03/2010  8.50 0 00Bond Future 180  0.00 Put

R157 On  05-August-10 23/03/2010 126.9713 126.9713127.1802Bond Future 8.20  0.00 

R157 On  05-August-10 23/03/2010  8.75 3 33Bond Future 2966  0.00 Call

R157 On  05-August-10 23/03/2010  8.50 2 22Bond Future 2124  0.00 Call

R157 On  05-August-10 23/03/2010  8.25 1 11Bond Future 1425  500.00 Call

R157 On  05-August-10 23/03/2010  9.00 4 44Bond Future 3904  0.00 Call

R157 On  05-August-10 23/03/2010  9.00 0 00Bond Future 239  500.00 Put

R157 On  05-August-10 23/03/2010  8.25 1 11Bond Future 1174  0.00 Put

R157 On  05-August-10 23/03/2010  8.50 1 11Bond Future 721  500.00 Put

R157 On  05-August-10 23/03/2010  8.75 0 00Bond Future 425  0.00 Put

R157 On  04-November-10 23/03/2010 122.5547 122.5547122.7719Bond Future 8.22  0.00 

R157 On  04-November-10 23/03/2010  8.50 2 23Bond Future 2587  0.00 Call

R157 On  04-November-10 23/03/2010  8.55 3 33Bond Future 2719  0.00 Call

R157 On  04-November-10 23/03/2010  8.45 2 22Bond Future 2459  0.00 Call

R157 On  04-November-10 23/03/2010  8.45 2 21Bond Future 1461  0.00 Put

R157 On  04-November-10 23/03/2010  8.55 1 11Bond Future 1283  0.00 Put

R157 On  04-November-10 23/03/2010  8.50 1 11Bond Future 1370  0.00 Put
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R186 On  06-May-10 23/03/2010 117.3404 117.3404117.8312Bond Future 8.90  19,296.00 

R186 On  06-May-10 23/03/2010  9.00 2 22Bond Future 2028  0.00 Call

R186 On  06-May-10 23/03/2010  9.00 1 11Bond Future 1049  0.00 Put

R186 On  05-August-10 23/03/2010 114.2332 114.2332114.7270Bond Future 8.94  0.00 

R186 On  05-August-10 23/03/2010  9.25 4 44Bond Future 4407  0.00 Call

R186 On  05-August-10 23/03/2010  8.75 2 22Bond Future 1944  1,300.00 Call

R186 On  05-August-10 23/03/2010  9.75 7 78Bond Future 7784  0.00 Call

R186 On  05-August-10 23/03/2010  10.00 9 910Bond Future 9633  0.00 Call

R186 On  05-August-10 23/03/2010  10.00 0 00Bond Future 330  3,000.00 Put

R186 On  05-August-10 23/03/2010  9.75 1 11Bond Future 567  1,300.00 Put

R186 On  05-August-10 23/03/2010  8.75 4 44Bond Future 3731  0.00 Put

R186 On  05-August-10 23/03/2010  9.25 2 22Bond Future 1555  0.00 Put

R186 On  04-November-10 23/03/2010 116.4549 116.4549116.9616Bond Future 8.97  0.00 

R186 On  04-November-10 23/03/2010  9.25 5 55Bond Future 5410  0.00 Call

R186 On  04-November-10 23/03/2010  9.20 5 55Bond Future 4797  0.00 Call

R186 On  04-November-10 23/03/2010  9.30 5 56Bond Future 5674  0.00 Call

R186 On  04-November-10 23/03/2010  9.30 3 33Bond Future 2658  0.00 Put

R186 On  04-November-10 23/03/2010  9.20 3 33Bond Future 2674  0.00 Put

R186 On  04-November-10 23/03/2010  9.25 3 33Bond Future 2839  0.00 Put

R201 On  06-May-10 23/03/2010 105.4707 105.4707105.6355Bond Future 8.15  486.00 

R201 On  06-May-10 23/03/2010  8.50 1 11Bond Future 1474  0.00 Call

R201 On  06-May-10 23/03/2010  8.50 0 00Bond Future 150  0.00 Put

R201 On  05-August-10 23/03/2010 103.0240 103.0240103.1881Bond Future 8.20  0.00 

R201 On  05-August-10 23/03/2010  9.00 3 33Bond Future 3080  0.00 Call

R201 On  05-August-10 23/03/2010  9.00 0 00Bond Future 206  0.00 Put

R201 On  04-November-10 23/03/2010 105.0286 105.0286105.1987Bond Future 8.21  0.00 

R201 On  04-November-10 23/03/2010  8.50 2 22Bond Future 1869  0.00 Call

R201 On  04-November-10 23/03/2010  8.55 2 22Bond Future 1976  0.00 Call

R201 On  04-November-10 23/03/2010  8.45 2 22Bond Future 1766  0.00 Call

R201 On  04-November-10 23/03/2010  8.45 1 11Bond Future 947  0.00 Put

R201 On  04-November-10 23/03/2010  8.55 1 11Bond Future 814  0.00 Put

R201 On  04-November-10 23/03/2010  8.50 1 11Bond Future 878  0.00 Put
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R203 On  06-May-10 23/03/2010 98.9962 98.996299.3292Bond Future 8.61  1,710.00 

R203 On  06-May-10 23/03/2010  9.00 2 22Bond Future 2232  0.00 Call

R203 On  06-May-10 23/03/2010  9.00 0 00Bond Future 193  0.00 Put

R203 On  05-August-10 23/03/2010 100.8476 100.8476101.1868Bond Future 8.66  0.00 

R203 On  05-August-10 23/03/2010  9.25 3 33Bond Future 3470  0.00 Call

R203 On  05-August-10 23/03/2010  9.25 1 10Bond Future 490  0.00 Put

R203 On  04-November-10 23/03/2010 98.6394 98.639498.9794Bond Future 8.69  0.00 

R203 On  04-November-10 23/03/2010  9.25 4 44Bond Future 3785  0.00 Call

R203 On  04-November-10 23/03/2010  9.20 3 34Bond Future 3621  0.00 Call

R203 On  04-November-10 23/03/2010  9.30 4 44Bond Future 3952  0.00 Call

R203 On  04-November-10 23/03/2010  9.30 1 11Bond Future 974  0.00 Put

R203 On  04-November-10 23/03/2010  9.20 1 11Bond Future 1127  0.00 Put

R203 On  04-November-10 23/03/2010  9.25 1 11Bond Future 1049  0.00 Put

R204 On  06-May-10 23/03/2010 98.6525 98.652599.0184Bond Future 8.68  1,552.00 

R204 On  06-May-10 23/03/2010  9.00 2 22Bond Future 2116  200.00 Call

R204 On  06-May-10 23/03/2010  8.50 0 00Bond Future 479  200.00 Call

R204 On  06-May-10 23/03/2010  9.50 4 45Bond Future 4649  0.00 Call

R204 On  06-May-10 23/03/2010  9.50 0 00Bond Future 23  200.00 Put

R204 On  06-May-10 23/03/2010  8.50 2 22Bond Future 1535  0.00 Put

R204 On  06-May-10 23/03/2010  9.00 0 00Bond Future 276  200.00 Put

R204 On  05-August-10 23/03/2010 96.4542 96.454296.8230Bond Future 8.73  0.00 

R204 On  05-August-10 23/03/2010  9.25 3 34Bond Future 3537  0.00 Call

R204 On  05-August-10 23/03/2010  9.25 1 11Bond Future 642  0.00 Put

R204 On  04-November-10 23/03/2010 98.3347 98.334798.7066Bond Future 8.76  0.00 

R204 On  04-November-10 23/03/2010  9.25 4 44Bond Future 4006  0.00 Call

R204 On  04-November-10 23/03/2010  9.30 4 44Bond Future 4184  0.00 Call

R204 On  04-November-10 23/03/2010  9.20 4 44Bond Future 3832  0.00 Call

R204 On  04-November-10 23/03/2010  9.20 2 21Bond Future 1434  0.00 Put

R204 On  04-November-10 23/03/2010  9.30 1 11Bond Future 1250  0.00 Put

R204 On  04-November-10 23/03/2010  9.25 1 11Bond Future 1340  0.00 Put

R206 On  06-May-10 23/03/2010 100.0959 100.0959100.2623Bond Future 8.18  0.00 
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R206 On  06-May-10 23/03/2010  8.75 2 22Bond Future 1782  0.00 Call

R206 On  06-May-10 23/03/2010  8.75 0 00Bond Future 43  0.00 Put

R206 On  05-August-10 23/03/2010 98.1966 98.196698.3643Bond Future 8.24  0.00 

R206 On  05-August-10 23/03/2010  9.00 2 22Bond Future 2342  0.00 Call

R206 On  05-August-10 23/03/2010  9.00 0 00Bond Future 178  0.00 Put

R206 On  04-November-10 23/03/2010 100.1095 100.1095100.2804Bond Future 8.26  0.00 

R206 On  04-November-10 23/03/2010  8.50 2 22Bond Future 1608  0.00 Call

R206 On  04-November-10 23/03/2010  8.45 1 12Bond Future 1531  0.00 Call

R206 On  04-November-10 23/03/2010  8.55 2 22Bond Future 1686  0.00 Call

R206 On  04-November-10 23/03/2010  8.55 1 11Bond Future 900  0.00 Put

R206 On  04-November-10 23/03/2010  8.45 1 11Bond Future 1014  0.00 Put

R206 On  04-November-10 23/03/2010  8.50 1 11Bond Future 956  0.00 Put

R207 On  06-May-10 23/03/2010 92.0867 92.086792.5248Bond Future 8.77  737.00 

R207 On  06-May-10 23/03/2010  9.25 3 33Bond Future 2966  0.00 Call

R207 On  06-May-10 23/03/2010  9.25 0 00Bond Future 135  0.00 Put

R207 On  05-August-10 23/03/2010 90.1647 90.164790.6059Bond Future 8.82  0.00 

R207 On  05-August-10 23/03/2010  9.50 4 44Bond Future 4387  0.00 Call

R207 On  05-August-10 23/03/2010  9.50 1 10Bond Future 492  0.00 Put

R207 On  04-November-10 23/03/2010 91.9200 91.920092.3707Bond Future 8.85  0.00 

R207 On  04-November-10 23/03/2010  9.25 4 44Bond Future 3876  0.00 Call

R207 On  04-November-10 23/03/2010  9.30 4 44Bond Future 4053  0.00 Call

R207 On  04-November-10 23/03/2010  9.20 3 34Bond Future 3703  0.00 Call

R207 On  04-November-10 23/03/2010  9.20 2 22Bond Future 1703  0.00 Put

R207 On  04-November-10 23/03/2010  9.30 2 21Bond Future 1492  0.00 Put

R207 On  04-November-10 23/03/2010  9.25 2 22Bond Future 1595  0.00 Put

R208 On  06-May-10 23/03/2010 85.8909 85.890986.2136Bond Future 8.86  5,004.00 

R208 On  06-May-10 23/03/2010  9.25 2 23Bond Future 2627  0.00 Call

R208 On  06-May-10 23/03/2010  9.25 0 00Bond Future 227  0.00 Put

R208 On  05-August-10 23/03/2010 87.4944 87.494487.8241Bond Future 8.90  0.00 

R208 On  05-August-10 23/03/2010  9.50 4 44Bond Future 4151  0.00 Call

R208 On  05-August-10 23/03/2010  9.50 1 11Bond Future 603  0.00 Put

R208 On  04-November-10 23/03/2010 85.7932 85.793286.1298Bond Future 8.94  0.00 
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R208 On  04-November-10 23/03/2010  9.25 4 44Bond Future 3709  0.00 Call

R208 On  04-November-10 23/03/2010  9.20 3 33Bond Future 3278  0.00 Call

R208 On  04-November-10 23/03/2010  9.30 4 44Bond Future 3886  0.00 Call

R208 On  04-November-10 23/03/2010  9.30 2 22Bond Future 1728  0.00 Put

R208 On  04-November-10 23/03/2010  9.20 2 22Bond Future 1706  0.00 Put

R208 On  04-November-10 23/03/2010  9.25 2 22Bond Future 1843  0.00 Put

R209 On  06-May-10 23/03/2010 74.0381 74.038174.6060Bond Future 8.83  1,798.00 

R209 On  06-May-10 23/03/2010  8.50 0 00Bond Future 342  0.00 Call

R209 On  06-May-10 23/03/2010  8.50 4 43Bond Future 3022  0.00 Put

R209 On  05-August-10 23/03/2010 75.4189 75.418975.9987Bond Future 8.86  0.00 

R209 On  05-August-10 23/03/2010  8.75 2 22Bond Future 1889  0.00 Call

R209 On  05-August-10 23/03/2010  8.75 3 33Bond Future 2757  0.00 Put

R209 On  04-November-10 23/03/2010 73.7353 73.735374.3279Bond Future 8.88  0.00 

R209 On  04-November-10 23/03/2010  9.00 3 34Bond Future 3736  0.00 Call

R209 On  04-November-10 23/03/2010  9.05 4 44Bond Future 3940  0.00 Call

R209 On  04-November-10 23/03/2010  8.95 3 34Bond Future 3537  0.00 Call

R209 On  04-November-10 23/03/2010  8.95 3 33Bond Future 2983  0.00 Put

R209 On  04-November-10 23/03/2010  9.05 3 33Bond Future 2618  0.00 Put

R209 On  04-November-10 23/03/2010  9.00 3 33Bond Future 2796  0.00 Put

TRT1 On  06-May-10 23/03/2010 309.0350 309.0350310.2160Index Future 310.22  100.00 
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