
Derivatives Weekly Statistics Report
From: 05/04/2010 To: 06/04/2010

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 06/04/2010 344.1400 344.1400341.7610Index Future 341.76  58.00 

ALBI On  06-May-10 06/04/2010 316.4980 316.4980314.5610Index Future 314.56  1,078.00 

ALBI On  05-August-10 06/04/2010 316.6190 316.6190314.6430Index Future 314.64  0.00 

CRD1 On  06-May-10 06/04/2010 137.7100 137.7100137.3080Index Future 137.31  2.00 

GOVI On  06-May-10 06/04/2010 318.0370 318.0370316.0420GOVI 316.04  324.00 

GOVI On  06-May-10 06/04/2010  309.80 9 97GOVI 67287  0.00 Call

GOVI On  06-May-10 06/04/2010  309.80 0 00GOVI 4867  0.00 Put

GOVI On  05-August-10 06/04/2010 323.5650 323.5650321.5300GOVI 321.53  0.00 

GOVI On  05-August-10 06/04/2010  315.60 10 108GOVI 83402  0.00 Call

GOVI On  05-August-10 06/04/2010  315.60 2 22GOVI 24102  0.00 Put

GVIX On  01-January-29 06/04/2010 110.0000 110.0000110.0000LIVE INDEX 110.00  0.00 

ILBI On  06-May-10 06/04/2010 362.7160 362.7160362.6740Index Future 362.67  469.00 

J153 On  31-August-10 06/04/2010 0.0125 0.01250.0124Interest Rate Swap 6.89  0.00 

J157 On  15-September-15 06/04/2010 0.0228 0.02280.0200Interest Rate Swap 8.82  0.00 

J186 On  21-December-26 06/04/2010 0.1000 0.10000.1077Interest Rate Swap 8.68  0.00 

J201 On  22-December-14 06/04/2010 0.0492 0.04920.0514Interest Rate Swap 8.66  0.00 
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J203 On  15-September-17 06/04/2010 0.0808 0.08080.0847Interest Rate Swap 8.98  0.00 

J204 On  21-December-18 06/04/2010 0.0908 0.09080.0958Interest Rate Swap 8.96  0.00 

J207 On  15-January-20 06/04/2010 0.0633 0.06330.0691Interest Rate Swap 9.00  0.00 

JBAF On  21-April-10 06/04/2010 93.3400 93.340093.3700Jibar Tradeable Future 6.63  0.00 

JBAF On  19-May-10 06/04/2010 93.4200 93.420093.4200Jibar Tradeable Future 6.58  0.00 

JBAF On  15-June-10 06/04/2010 93.4300 93.430093.4400Jibar Tradeable Future 6.56  0.00 

JBAF On  21-July-10 06/04/2010 93.4600 93.460093.4500Jibar Tradeable Future 6.55  1,000.00 

JBAF On  18-August-10 06/04/2010 93.4600 93.460093.4500Jibar Tradeable Future 6.55  1,000.00 

JBAF On  15-September-10 06/04/2010 93.4600 93.460093.4300Jibar Tradeable Future 6.57  1,000.00 

JBAF On  15-December-10 06/04/2010 93.3400 93.340093.3400Jibar Tradeable Future 6.66  0.00 

JBAF On  16-March-11 06/04/2010 93.0900 93.090093.0900Jibar Tradeable Future 6.91  5,000.00 

JBAF On  15-June-11 06/04/2010 92.7600 92.760092.7600Jibar Tradeable Future 7.24  5,000.00 

JBAF On  21-September-11 06/04/2010 92.4400 92.440092.4400Jibar Tradeable Future 7.56  3,500.00 

JBAF On  21-December-11 06/04/2010 92.1300 92.130092.1400Jibar Tradeable Future 7.86  7,500.00 

JBAF On  20-March-12 06/04/2010 92.0500 92.050092.0500Jibar Tradeable Future 7.95  0.00 

JFRA On  06-May-10 06/04/2010 0.0174 0.017492.8790Jibar Tradeable Future 7.12  0.00 

JFRA On  05-August-10 06/04/2010 0.0179 0.017992.6710Jibar Tradeable Future 7.33  0.00 

JFRA On  04-November-10 06/04/2010 0.0187 0.018792.3400Jibar Tradeable Future 7.66  0.00 

JN02 On  06-May-10 06/04/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN02 On  06-May-10 06/04/2010  7.50 0 00JNOTE 0  0.00 Call

JN02 On  06-May-10 06/04/2010  7.75 0 00JNOTE 0  0.00 Call

JN02 On  06-May-10 06/04/2010  7.25 0 00JNOTE 250000  0.00 Call

JN02 On  06-May-10 06/04/2010  7.25 0 00JNOTE 0  0.00 Put

JN02 On  06-May-10 06/04/2010  7.75 0 00JNOTE 250000  0.00 Put

JN02 On  06-May-10 06/04/2010  7.50 0 00JNOTE 0  0.00 Put

JN02 On  05-August-10 06/04/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN02 On  05-August-10 06/04/2010  7.50 0 00JNOTE 0  0.00 Call

JN02 On  05-August-10 06/04/2010  7.75 0 00JNOTE 0  0.00 Call

JN02 On  05-August-10 06/04/2010  7.25 0 00JNOTE 250000  0.00 Call

JN02 On  05-August-10 06/04/2010  7.25 0 00JNOTE 0  0.00 Put

Page 2 of 8 2010/04/06, 05:34:48PM



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

Closing MTM Closing PricePut

JN02 On  05-August-10 06/04/2010  7.75 0 00JNOTE 250000  0.00 Put

JN02 On  05-August-10 06/04/2010  7.50 0 00JNOTE 0  0.00 Put

JN05 On  06-May-10 06/04/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN05 On  06-May-10 06/04/2010  7.50 0 00JNOTE 0  0.00 Call

JN05 On  06-May-10 06/04/2010  7.75 0 00JNOTE 0  0.00 Call

JN05 On  06-May-10 06/04/2010  7.25 0 00JNOTE 250000  0.00 Call

JN05 On  06-May-10 06/04/2010  7.25 0 00JNOTE 0  0.00 Put

JN05 On  06-May-10 06/04/2010  7.75 0 00JNOTE 250000  0.00 Put

JN05 On  06-May-10 06/04/2010  7.50 0 00JNOTE 0  0.00 Put

JN05 On  05-August-10 06/04/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN05 On  05-August-10 06/04/2010  7.50 0 00JNOTE 0  0.00 Call

JN05 On  05-August-10 06/04/2010  7.75 0 00JNOTE 0  0.00 Call

JN05 On  05-August-10 06/04/2010  7.25 0 00JNOTE 250000  0.00 Call

JN05 On  05-August-10 06/04/2010  7.25 0 00JNOTE 0  0.00 Put

JN05 On  05-August-10 06/04/2010  7.75 0 00JNOTE 250000  0.00 Put

JN05 On  05-August-10 06/04/2010  7.50 0 00JNOTE 0  0.00 Put

JN10 On  06-May-10 06/04/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN10 On  06-May-10 06/04/2010  7.50 0 00JNOTE 0  0.00 Call

JN10 On  06-May-10 06/04/2010  7.75 0 00JNOTE 0  0.00 Call

JN10 On  06-May-10 06/04/2010  7.25 0 00JNOTE 250000  0.00 Call

JN10 On  06-May-10 06/04/2010  7.25 0 00JNOTE 0  0.00 Put

JN10 On  06-May-10 06/04/2010  7.75 0 00JNOTE 250000  0.00 Put

JN10 On  06-May-10 06/04/2010  7.50 0 00JNOTE 0  0.00 Put

JN10 On  05-August-10 06/04/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN10 On  05-August-10 06/04/2010  7.50 0 00JNOTE 0  0.00 Call

JN10 On  05-August-10 06/04/2010  7.75 0 00JNOTE 0  0.00 Call

JN10 On  05-August-10 06/04/2010  7.25 0 00JNOTE 250000  0.00 Call

JN10 On  05-August-10 06/04/2010  7.25 0 00JNOTE 0  0.00 Put

JN10 On  05-August-10 06/04/2010  7.75 0 00JNOTE 250000  0.00 Put

JN10 On  05-August-10 06/04/2010  7.50 0 00JNOTE 0  0.00 Put

OTH1 On  06-May-10 06/04/2010 307.9550 307.9550306.1330Index Future 306.13  3.00 
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R155 On  06-May-10 06/04/2010 109.9763 109.9763109.8340Bond Future 7.03  0.00 

R155 On  06-May-10 06/04/2010  7.50 1 11Bond Future 607  0.00 Call

R155 On  06-May-10 06/04/2010  7.45 1 11Bond Future 545  0.00 Call

R155 On  06-May-10 06/04/2010  7.55 1 11Bond Future 670  0.00 Call

R155 On  06-May-10 06/04/2010  7.55 0 00Bond Future 2  0.00 Put

R155 On  06-May-10 06/04/2010  7.45 0 00Bond Future 5  0.00 Put

R155 On  06-May-10 06/04/2010  7.50 0 00Bond Future 3  0.00 Put

R157 On  06-May-10 06/04/2010 126.2676 126.2676125.7260Bond Future 7.98  6,105.00 

R157 On  06-May-10 06/04/2010  8.50 3 33Bond Future 2551  0.00 Call

R157 On  06-May-10 06/04/2010  8.00 1 11Bond Future 564  0.00 Call

R157 On  06-May-10 06/04/2010  7.90 1 10Bond Future 337  10.00 Call

R157 On  06-May-10 06/04/2010  7.90 0 01Bond Future 711  0.00 Put

R157 On  06-May-10 06/04/2010  8.00 0 00Bond Future 446  0.00 Put

R157 On  06-May-10 06/04/2010  8.50 0 00Bond Future 12  0.00 Put

R157 On  05-August-10 06/04/2010 128.4013 128.4013127.8473Bond Future 8.05  0.00 

R157 On  05-August-10 06/04/2010  8.75 4 43Bond Future 3393  0.00 Call

R157 On  05-August-10 06/04/2010  8.50 3 32Bond Future 2452  0.00 Call

R157 On  05-August-10 06/04/2010  8.25 2 22Bond Future 1633  500.00 Call

R157 On  05-August-10 06/04/2010  9.00 5 54Bond Future 4414  0.00 Call

R157 On  05-August-10 06/04/2010  9.00 0 00Bond Future 82  500.00 Put

R157 On  05-August-10 06/04/2010  8.25 1 11Bond Future 715  0.00 Put

R157 On  05-August-10 06/04/2010  8.50 0 00Bond Future 382  500.00 Put

R157 On  05-August-10 06/04/2010  8.75 0 00Bond Future 185  0.00 Put

R157 On  04-November-10 06/04/2010 124.0228 124.0228123.4579Bond Future 8.07  0.00 

R157 On  04-November-10 06/04/2010  8.50 3 33Bond Future 2631  0.00 Call

R157 On  04-November-10 06/04/2010  8.55 3 33Bond Future 2784  0.00 Call

R157 On  04-November-10 06/04/2010  8.45 3 32Bond Future 2482  0.00 Call

R157 On  04-November-10 06/04/2010  8.45 1 11Bond Future 798  0.00 Put

R157 On  04-November-10 06/04/2010  8.55 1 11Bond Future 662  0.00 Put

R157 On  04-November-10 06/04/2010  8.50 1 11Bond Future 728  0.00 Put

R186 On  06-May-10 06/04/2010 119.6809 119.6809118.6308Bond Future 8.81  18,696.00 
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R186 On  06-May-10 06/04/2010  9.00 3 32Bond Future 2182  0.00 Call

R186 On  06-May-10 06/04/2010  9.00 0 00Bond Future 404  0.00 Put

R186 On  05-August-10 06/04/2010 116.3995 116.3995115.3275Bond Future 8.88  2,231.00 

R186 On  05-August-10 06/04/2010  9.25 5 55Bond Future 4558  0.00 Call

R186 On  05-August-10 06/04/2010  8.75 2 22Bond Future 1886  1,300.00 Call

R186 On  05-August-10 06/04/2010  9.75 9 98Bond Future 8135  0.00 Call

R186 On  05-August-10 06/04/2010  10.00 11 1110Bond Future 10062  0.00 Call

R186 On  05-August-10 06/04/2010  10.00 0 00Bond Future 159  3,000.00 Put

R186 On  05-August-10 06/04/2010  9.75 0 00Bond Future 317  1,300.00 Put

R186 On  05-August-10 06/04/2010  8.75 3 33Bond Future 3073  0.00 Put

R186 On  05-August-10 06/04/2010  9.25 1 11Bond Future 1105  0.00 Put

R186 On  04-November-10 06/04/2010 118.6247 118.6247117.5275Bond Future 8.91  0.00 

R186 On  04-November-10 06/04/2010  9.25 6 65Bond Future 5313  0.00 Call

R186 On  04-November-10 06/04/2010  9.20 6 65Bond Future 5038  0.00 Call

R186 On  04-November-10 06/04/2010  9.30 6 66Bond Future 5595  0.00 Call

R186 On  04-November-10 06/04/2010  9.30 2 22Bond Future 2013  0.00 Put

R186 On  04-November-10 06/04/2010  9.20 2 22Bond Future 2349  0.00 Put

R186 On  04-November-10 06/04/2010  9.25 2 22Bond Future 2176  0.00 Put

R201 On  06-May-10 06/04/2010 106.8059 106.8059106.3791Bond Future 7.96  486.00 

R201 On  06-May-10 06/04/2010  8.50 2 22Bond Future 2076  0.00 Call

R201 On  06-May-10 06/04/2010  8.50 0 00Bond Future 8  0.00 Put

R201 On  05-August-10 06/04/2010 104.1909 104.1909103.7560Bond Future 8.04  0.00 

R201 On  05-August-10 06/04/2010  9.00 4 44Bond Future 3517  0.00 Call

R201 On  05-August-10 06/04/2010  9.00 0 00Bond Future 75  0.00 Put

R201 On  04-November-10 06/04/2010 106.1805 106.1805105.7353Bond Future 8.06  0.00 

R201 On  04-November-10 06/04/2010  8.50 3 32Bond Future 2183  0.00 Call

R201 On  04-November-10 06/04/2010  8.55 3 32Bond Future 2301  0.00 Call

R201 On  04-November-10 06/04/2010  8.45 2 22Bond Future 2068  0.00 Call

R201 On  04-November-10 06/04/2010  8.45 1 11Bond Future 712  0.00 Put

R201 On  04-November-10 06/04/2010  8.55 0 01Bond Future 602  0.00 Put

R201 On  04-November-10 06/04/2010  8.50 1 11Bond Future 655  0.00 Put

R203 On  06-May-10 06/04/2010 100.5735 100.573599.8768Bond Future 8.51  1,710.00 
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R203 On  06-May-10 06/04/2010  9.00 3 33Bond Future 2610  0.00 Call

R203 On  06-May-10 06/04/2010  9.00 0 00Bond Future 23  0.00 Put

R203 On  05-August-10 06/04/2010 102.2655 102.2655101.5637Bond Future 8.59  1,607.00 

R203 On  05-August-10 06/04/2010  9.25 4 44Bond Future 3670  0.00 Call

R203 On  05-August-10 06/04/2010  9.25 0 00Bond Future 313  0.00 Put

R203 On  04-November-10 06/04/2010 100.0488 100.048899.3258Bond Future 8.63  0.00 

R203 On  04-November-10 06/04/2010  9.25 4 44Bond Future 3733  0.00 Call

R203 On  04-November-10 06/04/2010  9.20 4 44Bond Future 3554  0.00 Call

R203 On  04-November-10 06/04/2010  9.30 5 54Bond Future 3915  0.00 Call

R203 On  04-November-10 06/04/2010  9.30 0 01Bond Future 591  0.00 Put

R203 On  04-November-10 06/04/2010  9.20 1 11Bond Future 713  0.00 Put

R203 On  04-November-10 06/04/2010  9.25 1 11Bond Future 650  0.00 Put

R204 On  06-May-10 06/04/2010 100.3224 100.322499.6793Bond Future 8.57  1,552.00 

R204 On  06-May-10 06/04/2010  9.00 3 33Bond Future 2544  200.00 Call

R204 On  06-May-10 06/04/2010  8.50 1 10Bond Future 451  200.00 Call

R204 On  06-May-10 06/04/2010  9.50 6 65Bond Future 5287  0.00 Call

R204 On  06-May-10 06/04/2010  9.50 0 00Bond Future 0  200.00 Put

R204 On  06-May-10 06/04/2010  8.50 1 11Bond Future 846  0.00 Put

R204 On  06-May-10 06/04/2010  9.00 0 00Bond Future 43  0.00 Put

R204 On  05-August-10 06/04/2010 97.9809 97.980997.3253Bond Future 8.64  1,112.00 

R204 On  05-August-10 06/04/2010  9.25 4 44Bond Future 3796  0.00 Call

R204 On  05-August-10 06/04/2010  9.25 0 00Bond Future 399  0.00 Put

R204 On  04-November-10 06/04/2010 99.8501 99.850199.1809Bond Future 8.68  0.00 

R204 On  04-November-10 06/04/2010  9.25 5 54Bond Future 4014  0.00 Call

R204 On  04-November-10 06/04/2010  9.30 5 54Bond Future 4209  0.00 Call

R204 On  04-November-10 06/04/2010  9.20 4 44Bond Future 3824  0.00 Call

R204 On  04-November-10 06/04/2010  9.20 1 11Bond Future 952  0.00 Put

R204 On  04-November-10 06/04/2010  9.30 1 11Bond Future 800  0.00 Put

R204 On  04-November-10 06/04/2010  9.25 1 11Bond Future 873  0.00 Put

R206 On  06-May-10 06/04/2010 101.2679 101.2679100.9251Bond Future 7.97  0.00 

R206 On  06-May-10 06/04/2010  8.75 3 32Bond Future 2402  0.00 Call

R206 On  06-May-10 06/04/2010  8.75 0 00Bond Future 0  0.00 Put
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R206 On  05-August-10 06/04/2010 99.2083 99.208398.8609Bond Future 8.07  0.00 

R206 On  05-August-10 06/04/2010  9.00 3 33Bond Future 2712  0.00 Call

R206 On  05-August-10 06/04/2010  9.00 0 00Bond Future 51  0.00 Put

R206 On  04-November-10 06/04/2010 101.1020 101.1020100.7434Bond Future 8.09  0.00 

R206 On  04-November-10 06/04/2010  8.50 2 22Bond Future 1577  0.00 Call

R206 On  04-November-10 06/04/2010  8.45 2 21Bond Future 1487  0.00 Call

R206 On  04-November-10 06/04/2010  8.55 2 22Bond Future 1671  0.00 Call

R206 On  04-November-10 06/04/2010  8.55 0 00Bond Future 422  0.00 Put

R206 On  04-November-10 06/04/2010  8.45 0 01Bond Future 507  0.00 Put

R206 On  04-November-10 06/04/2010  8.50 0 00Bond Future 462  0.00 Put

R207 On  06-May-10 06/04/2010 93.8193 93.819393.0932Bond Future 8.68  737.00 

R207 On  06-May-10 06/04/2010  9.25 4 43Bond Future 3414  0.00 Call

R207 On  06-May-10 06/04/2010  9.25 0 00Bond Future 14  0.00 Put

R207 On  05-August-10 06/04/2010 91.7603 91.760391.0202Bond Future 8.75  0.00 

R207 On  05-August-10 06/04/2010  9.50 5 55Bond Future 4605  0.00 Call

R207 On  05-August-10 06/04/2010  9.50 0 00Bond Future 296  0.00 Put

R207 On  04-November-10 06/04/2010 93.5103 93.510392.7543Bond Future 8.78  0.00 

R207 On  04-November-10 06/04/2010  9.25 4 44Bond Future 3805  0.00 Call

R207 On  04-November-10 06/04/2010  9.30 5 54Bond Future 3996  0.00 Call

R207 On  04-November-10 06/04/2010  9.20 4 44Bond Future 3618  0.00 Call

R207 On  04-November-10 06/04/2010  9.20 1 11Bond Future 1234  0.00 Put

R207 On  04-November-10 06/04/2010  9.30 1 11Bond Future 1052  0.00 Put

R207 On  04-November-10 06/04/2010  9.25 1 11Bond Future 1140  0.00 Put

R208 On  06-May-10 06/04/2010 87.6161 87.616186.8577Bond Future 8.75  5,004.00 

R208 On  06-May-10 06/04/2010  9.25 4 43Bond Future 3071  0.00 Call

R208 On  06-May-10 06/04/2010  9.25 0 00Bond Future 27  0.00 Put

R208 On  05-August-10 06/04/2010 89.0909 89.090988.3279Bond Future 8.82  1,249.00 

R208 On  05-August-10 06/04/2010  9.50 5 54Bond Future 4425  0.00 Call

R208 On  05-August-10 06/04/2010  9.50 0 00Bond Future 373  0.00 Put

R208 On  04-November-10 06/04/2010 87.3894 87.389486.6077Bond Future 8.86  0.00 

R208 On  04-November-10 06/04/2010  9.25 4 43Bond Future 3456  0.00 Call

R208 On  04-November-10 06/04/2010  9.20 4 43Bond Future 3265  0.00 Call
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R208 On  04-November-10 06/04/2010  9.30 4 44Bond Future 3653  0.00 Call

R208 On  04-November-10 06/04/2010  9.30 1 11Bond Future 1017  0.00 Put

R208 On  04-November-10 06/04/2010  9.20 1 11Bond Future 1215  0.00 Put

R208 On  04-November-10 06/04/2010  9.25 1 11Bond Future 1113  0.00 Put

R209 On  06-May-10 06/04/2010 75.5768 75.576874.6934Bond Future 8.82  1,798.00 

R209 On  06-May-10 06/04/2010  8.50 0 00Bond Future 119  0.00 Call

R209 On  06-May-10 06/04/2010  8.50 2 23Bond Future 2712  0.00 Put

R209 On  05-August-10 06/04/2010 76.8504 76.850475.9593Bond Future 8.86  0.00 

R209 On  05-August-10 06/04/2010  8.75 2 22Bond Future 1616  0.00 Call

R209 On  05-August-10 06/04/2010  8.75 2 23Bond Future 2523  0.00 Put

R209 On  04-November-10 06/04/2010 75.1676 75.167674.2495Bond Future 8.89  0.00 

R209 On  04-November-10 06/04/2010  9.00 4 43Bond Future 3367  0.00 Call

R209 On  04-November-10 06/04/2010  9.05 4 44Bond Future 3573  0.00 Call

R209 On  04-November-10 06/04/2010  8.95 4 43Bond Future 3168  0.00 Call

R209 On  04-November-10 06/04/2010  8.95 2 23Bond Future 2693  0.00 Put

R209 On  04-November-10 06/04/2010  9.05 2 22Bond Future 2329  0.00 Put

R209 On  04-November-10 06/04/2010  9.00 2 23Bond Future 2506  0.00 Put

TRT1 On  06-May-10 06/04/2010 314.1280 314.1280312.1690Index Future 312.17  100.00 
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