
Derivatives Weekly Statistics Report
From: 19/04/2010 To: 19/04/2010

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 19/04/2010 344.0700 344.0700344.0800Index Future 344.08  58.00 

ALBI On  06-May-10 19/04/2010 316.5450 316.5450316.7310Index Future 316.73  1,047.00 

ALBI On  05-August-10 19/04/2010 316.5970 316.5970316.7810Index Future 316.78  0.00 

CRD1 On  06-May-10 19/04/2010 138.2790 138.2790138.3300Index Future 138.33  2.00 

GOVI On  06-May-10 19/04/2010 318.0790 318.0790318.2480GOVI 318.25  324.00 

GOVI On  06-May-10 19/04/2010  309.80 8 89GOVI 85086  0.00 Call

GOVI On  06-May-10 19/04/2010  309.80 0 00GOVI 606  0.00 Put

GOVI On  05-August-10 19/04/2010 323.5830 323.5830323.7540GOVI 323.75  0.00 

GOVI On  05-August-10 19/04/2010  315.60 10 1010GOVI 97462  0.00 Call

GOVI On  05-August-10 19/04/2010  315.60 2 22GOVI 15922  0.00 Put

GVIX On  01-January-29 19/04/2010 110.0000 110.0000110.0000LIVE INDEX 110.00  0.00 

ILBI On  06-May-10 19/04/2010 362.2910 362.2910362.5020Index Future 362.50  497.00 

J153 On  31-August-10 19/04/2010 0.0125 0.01250.0124Interest Rate Swap 6.89  0.00 

J157 On  15-September-15 19/04/2010 0.0228 0.02280.0200Interest Rate Swap 8.82  0.00 

J186 On  21-December-26 19/04/2010 0.1000 0.10000.1077Interest Rate Swap 8.68  0.00 

J201 On  22-December-14 19/04/2010 0.0492 0.04920.0514Interest Rate Swap 8.66  0.00 
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J203 On  15-September-17 19/04/2010 0.0808 0.08080.0847Interest Rate Swap 8.98  0.00 

J204 On  21-December-18 19/04/2010 0.0908 0.09080.0958Interest Rate Swap 8.96  0.00 

J207 On  15-January-20 19/04/2010 0.0633 0.06330.0691Interest Rate Swap 9.00  0.00 

JBAF On  21-April-10 19/04/2010 93.4000 93.400093.4000Jibar Tradeable Future 6.60  500.00 

JBAF On  19-May-10 19/04/2010 93.4400 93.440093.6000Jibar Tradeable Future 6.40  0.00 

JBAF On  15-June-10 19/04/2010 93.4900 93.490093.5920Jibar Tradeable Future 6.41  0.00 

JBAF On  21-July-10 19/04/2010 93.5000 93.500093.6200Jibar Tradeable Future 6.38  1,000.00 

JBAF On  18-August-10 19/04/2010 93.5000 93.500093.6190Jibar Tradeable Future 6.38  1,000.00 

JBAF On  15-September-10 19/04/2010 93.4900 93.490093.6110Jibar Tradeable Future 6.39  1,000.00 

JBAF On  15-December-10 19/04/2010 93.4000 93.400093.5610Jibar Tradeable Future 6.44  0.00 

JBAF On  16-March-11 19/04/2010 93.1600 93.160093.3950Jibar Tradeable Future 6.61  5,000.00 

JBAF On  15-June-11 19/04/2010 92.8700 92.870093.1120Jibar Tradeable Future 6.89  5,000.00 

JBAF On  21-September-11 19/04/2010 92.5200 92.520092.7380Jibar Tradeable Future 7.26  3,500.00 

JBAF On  21-December-11 19/04/2010 92.2100 92.210092.4260Jibar Tradeable Future 7.57  7,500.00 

JBAF On  20-March-12 19/04/2010 92.0900 92.090092.3210Jibar Tradeable Future 7.68  0.00 

JFRA On  06-May-10 19/04/2010 0.0174 0.017492.8790Jibar Tradeable Future 7.12  0.00 

JFRA On  05-August-10 19/04/2010 0.0179 0.017992.6710Jibar Tradeable Future 7.33  0.00 

JFRA On  04-November-10 19/04/2010 0.0187 0.018792.3400Jibar Tradeable Future 7.66  0.00 

JN02 On  06-May-10 19/04/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN02 On  06-May-10 19/04/2010  7.50 0 00JNOTE 0  0.00 Call

JN02 On  06-May-10 19/04/2010  7.75 0 00JNOTE 0  0.00 Call

JN02 On  06-May-10 19/04/2010  7.25 0 00JNOTE 250000  0.00 Call

JN02 On  06-May-10 19/04/2010  7.25 0 00JNOTE 0  0.00 Put

JN02 On  06-May-10 19/04/2010  7.75 0 00JNOTE 250000  0.00 Put

JN02 On  06-May-10 19/04/2010  7.50 0 00JNOTE 0  0.00 Put

JN02 On  05-August-10 19/04/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN02 On  05-August-10 19/04/2010  7.50 0 00JNOTE 0  0.00 Call

JN02 On  05-August-10 19/04/2010  7.75 0 00JNOTE 0  0.00 Call

JN02 On  05-August-10 19/04/2010  7.25 0 00JNOTE 250000  0.00 Call

JN02 On  05-August-10 19/04/2010  7.25 0 00JNOTE 0  0.00 Put
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JN02 On  05-August-10 19/04/2010  7.75 0 00JNOTE 250000  0.00 Put

JN02 On  05-August-10 19/04/2010  7.50 0 00JNOTE 0  0.00 Put

JN05 On  06-May-10 19/04/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN05 On  06-May-10 19/04/2010  7.50 0 00JNOTE 0  0.00 Call

JN05 On  06-May-10 19/04/2010  7.75 0 00JNOTE 0  0.00 Call

JN05 On  06-May-10 19/04/2010  7.25 0 00JNOTE 250000  0.00 Call

JN05 On  06-May-10 19/04/2010  7.25 0 00JNOTE 0  0.00 Put

JN05 On  06-May-10 19/04/2010  7.75 0 00JNOTE 250000  0.00 Put

JN05 On  06-May-10 19/04/2010  7.50 0 00JNOTE 0  0.00 Put

JN05 On  05-August-10 19/04/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN05 On  05-August-10 19/04/2010  7.50 0 00JNOTE 0  0.00 Call

JN05 On  05-August-10 19/04/2010  7.75 0 00JNOTE 0  0.00 Call

JN05 On  05-August-10 19/04/2010  7.25 0 00JNOTE 250000  0.00 Call

JN05 On  05-August-10 19/04/2010  7.25 0 00JNOTE 0  0.00 Put

JN05 On  05-August-10 19/04/2010  7.75 0 00JNOTE 250000  0.00 Put

JN05 On  05-August-10 19/04/2010  7.50 0 00JNOTE 0  0.00 Put

JN10 On  06-May-10 19/04/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN10 On  06-May-10 19/04/2010  7.50 0 00JNOTE 0  0.00 Call

JN10 On  06-May-10 19/04/2010  7.75 0 00JNOTE 0  0.00 Call

JN10 On  06-May-10 19/04/2010  7.25 0 00JNOTE 250000  0.00 Call

JN10 On  06-May-10 19/04/2010  7.25 0 00JNOTE 0  0.00 Put

JN10 On  06-May-10 19/04/2010  7.75 0 00JNOTE 250000  0.00 Put

JN10 On  06-May-10 19/04/2010  7.50 0 00JNOTE 0  0.00 Put

JN10 On  05-August-10 19/04/2010 7.5000 7.50007.5000JNOTE 7.50  0.00 

JN10 On  05-August-10 19/04/2010  7.50 0 00JNOTE 0  0.00 Call

JN10 On  05-August-10 19/04/2010  7.75 0 00JNOTE 0  0.00 Call

JN10 On  05-August-10 19/04/2010  7.25 0 00JNOTE 250000  0.00 Call

JN10 On  05-August-10 19/04/2010  7.25 0 00JNOTE 0  0.00 Put

JN10 On  05-August-10 19/04/2010  7.75 0 00JNOTE 250000  0.00 Put

JN10 On  05-August-10 19/04/2010  7.50 0 00JNOTE 0  0.00 Put

OTH1 On  06-May-10 19/04/2010 307.8480 307.8480308.1170Index Future 308.12  3.00 
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R155 On  06-May-10 19/04/2010 110.0606 110.0606110.0217Bond Future 6.89  0.00 

R155 On  06-May-10 19/04/2010  7.50 1 11Bond Future 792  0.00 Call

R155 On  06-May-10 19/04/2010  7.55 1 11Bond Future 856  0.00 Call

R155 On  06-May-10 19/04/2010  7.45 1 11Bond Future 727  0.00 Call

R155 On  06-May-10 19/04/2010  7.45 0 00Bond Future 0  0.00 Put

R155 On  06-May-10 19/04/2010  7.55 0 00Bond Future 0  0.00 Put

R155 On  06-May-10 19/04/2010  7.50 0 00Bond Future 0  0.00 Put

R157 On  06-May-10 19/04/2010 126.6238 126.6238126.5792Bond Future 7.80  6,105.00 

R157 On  06-May-10 19/04/2010  8.50 3 33Bond Future 3392  0.00 Call

R157 On  06-May-10 19/04/2010  8.00 1 11Bond Future 1047  0.00 Call

R157 On  06-May-10 19/04/2010  7.90 1 11Bond Future 666  10.00 Call

R157 On  06-May-10 19/04/2010  7.90 0 00Bond Future 187  0.00 Put

R157 On  06-May-10 19/04/2010  8.00 0 00Bond Future 76  0.00 Put

R157 On  06-May-10 19/04/2010  8.50 0 00Bond Future 0  0.00 Put

R157 On  05-August-10 19/04/2010 128.7645 128.7645128.7173Bond Future 7.87  0.00 

R157 On  05-August-10 19/04/2010  8.75 4 44Bond Future 4155  0.00 Call

R157 On  05-August-10 19/04/2010  8.50 3 33Bond Future 3125  0.00 Call

R157 On  05-August-10 19/04/2010  8.25 2 22Bond Future 2183  500.00 Call

R157 On  05-August-10 19/04/2010  9.00 5 55Bond Future 5231  0.00 Call

R157 On  05-August-10 19/04/2010  9.00 0 00Bond Future 29  0.00 Put

R157 On  05-August-10 19/04/2010  8.25 0 00Bond Future 395  0.00 Put

R157 On  05-August-10 19/04/2010  8.50 0 00Bond Future 185  500.00 Put

R157 On  05-August-10 19/04/2010  8.75 0 00Bond Future 77  0.00 Put

R157 On  04-November-10 19/04/2010 124.3742 124.3742124.3246Bond Future 7.88  0.00 

R157 On  04-November-10 19/04/2010  8.50 3 33Bond Future 3268  0.00 Call

R157 On  04-November-10 19/04/2010  8.45 3 33Bond Future 3095  0.00 Call

R157 On  04-November-10 19/04/2010  8.55 3 33Bond Future 3441  0.00 Call

R157 On  04-November-10 19/04/2010  8.55 0 00Bond Future 453  0.00 Put

R157 On  04-November-10 19/04/2010  8.45 1 11Bond Future 545  0.00 Put

R157 On  04-November-10 19/04/2010  8.50 0 00Bond Future 498  0.00 Put

R186 On  06-May-10 19/04/2010 119.0915 119.0915119.2939Bond Future 8.74  17,729.00 
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R186 On  06-May-10 19/04/2010  9.00 2 23Bond Future 2552  0.00 Call

R186 On  06-May-10 19/04/2010  9.00 0 00Bond Future 111  0.00 Put

R186 On  05-August-10 19/04/2010 115.8095 115.8095116.0088Bond Future 8.80  2,722.00 

R186 On  05-August-10 19/04/2010  9.25 5 55Bond Future 4955  0.00 Call

R186 On  05-August-10 19/04/2010  8.75 2 22Bond Future 2062  1,300.00 Call

R186 On  05-August-10 19/04/2010  9.75 9 99Bond Future 8701  0.00 Call

R186 On  05-August-10 19/04/2010  10.00 10 1011Bond Future 10677  0.00 Call

R186 On  05-August-10 19/04/2010  10.00 0 00Bond Future 93  3,000.00 Put

R186 On  05-August-10 19/04/2010  9.75 0 00Bond Future 202  1,300.00 Put

R186 On  05-August-10 19/04/2010  8.75 3 33Bond Future 2567  0.00 Put

R186 On  05-August-10 19/04/2010  9.25 1 11Bond Future 821  0.00 Put

R186 On  04-November-10 19/04/2010 117.9944 117.9944118.2102Bond Future 8.83  0.00 

R186 On  04-November-10 19/04/2010  9.25 6 66Bond Future 5565  0.00 Call

R186 On  04-November-10 19/04/2010  9.30 6 66Bond Future 5875  0.00 Call

R186 On  04-November-10 19/04/2010  8.75 0 03Bond Future 2903  7,500.00 Call

R186 On  04-November-10 19/04/2010  9.20 5 55Bond Future 5261  0.00 Call

R186 On  04-November-10 19/04/2010  9.20 2 22Bond Future 1889  0.00 Put

R186 On  04-November-10 19/04/2010  8.75 0 04Bond Future 3687  0.00 Put

R186 On  04-November-10 19/04/2010  9.30 2 22Bond Future 1610  0.00 Put

R186 On  04-November-10 19/04/2010  9.25 2 22Bond Future 1745  0.00 Put

R201 On  06-May-10 19/04/2010 107.2897 107.2897107.2545Bond Future 7.73  486.00 

R201 On  06-May-10 19/04/2010  8.50 3 33Bond Future 2943  0.00 Call

R201 On  06-May-10 19/04/2010  8.50 0 00Bond Future 0  0.00 Put

R201 On  05-August-10 19/04/2010 104.6839 104.6839104.6467Bond Future 7.80  688.00 

R201 On  05-August-10 19/04/2010  9.00 4 44Bond Future 4355  0.00 Call

R201 On  05-August-10 19/04/2010  9.00 0 00Bond Future 23  0.00 Put

R201 On  04-November-10 19/04/2010 106.6670 106.6670106.6281Bond Future 7.81  0.00 

R201 On  04-November-10 19/04/2010  8.50 3 33Bond Future 2767  0.00 Call

R201 On  04-November-10 19/04/2010  8.55 3 33Bond Future 2906  0.00 Call

R201 On  04-November-10 19/04/2010  8.45 3 33Bond Future 2630  0.00 Call

R201 On  04-November-10 19/04/2010  8.45 0 00Bond Future 381  0.00 Put

R201 On  04-November-10 19/04/2010  8.55 0 00Bond Future 314  0.00 Put

R201 On  04-November-10 19/04/2010  8.50 0 00Bond Future 347  0.00 Put
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R203 On  06-May-10 19/04/2010 100.6866 100.6866100.6381Bond Future 8.37  1,710.00 

R203 On  06-May-10 19/04/2010  9.00 3 33Bond Future 3348  0.00 Call

R203 On  06-May-10 19/04/2010  9.00 0 00Bond Future 0  0.00 Put

R203 On  05-August-10 19/04/2010 102.3909 102.3909102.3387Bond Future 8.44  1,607.00 

R203 On  05-August-10 19/04/2010  9.25 4 44Bond Future 4300  0.00 Call

R203 On  05-August-10 19/04/2010  9.25 0 00Bond Future 168  0.00 Put

R203 On  04-November-10 19/04/2010 100.1555 100.1555100.0995Bond Future 8.47  0.00 

R203 On  04-November-10 19/04/2010  9.25 4 44Bond Future 4345  0.00 Call

R203 On  04-November-10 19/04/2010  9.20 4 44Bond Future 4149  0.00 Call

R203 On  04-November-10 19/04/2010  9.30 5 55Bond Future 4544  0.00 Call

R203 On  04-November-10 19/04/2010  9.30 0 00Bond Future 446  0.00 Put

R203 On  04-November-10 19/04/2010  9.20 0 01Bond Future 535  0.00 Put

R203 On  04-November-10 19/04/2010  9.25 0 00Bond Future 489  0.00 Put

R204 On  06-May-10 19/04/2010 100.3343 100.3343100.2809Bond Future 8.47  1,552.00 

R204 On  06-May-10 19/04/2010  9.00 3 33Bond Future 3105  200.00 Call

R204 On  06-May-10 19/04/2010  8.50 1 11Bond Future 585  200.00 Call

R204 On  06-May-10 19/04/2010  9.50 6 66Bond Future 5889  0.00 Call

R204 On  06-May-10 19/04/2010  9.50 0 00Bond Future 0  200.00 Put

R204 On  06-May-10 19/04/2010  8.50 0 00Bond Future 378  0.00 Put

R204 On  06-May-10 19/04/2010  9.00 0 00Bond Future 2  0.00 Put

R204 On  05-August-10 19/04/2010 97.9925 97.992597.9347Bond Future 8.54  1,112.00 

R204 On  05-August-10 19/04/2010  9.25 4 44Bond Future 4257  0.00 Call

R204 On  05-August-10 19/04/2010  9.25 0 00Bond Future 250  0.00 Put

R204 On  04-November-10 19/04/2010 99.8444 99.844499.7880Bond Future 8.57  0.00 

R204 On  04-November-10 19/04/2010  9.25 4 44Bond Future 4420  0.00 Call

R204 On  04-November-10 19/04/2010  9.30 5 55Bond Future 4632  0.00 Call

R204 On  04-November-10 19/04/2010  9.20 4 44Bond Future 4211  0.00 Call

R204 On  04-November-10 19/04/2010  9.20 1 11Bond Future 732  0.00 Put

R204 On  04-November-10 19/04/2010  9.30 1 11Bond Future 616  0.00 Put

R204 On  04-November-10 19/04/2010  9.25 1 11Bond Future 672  0.00 Put

R206 On  06-May-10 19/04/2010 101.7314 101.7314101.7346Bond Future 7.71  0.00 
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R206 On  06-May-10 19/04/2010  8.75 3 33Bond Future 3211  0.00 Call

R206 On  06-May-10 19/04/2010  8.75 0 00Bond Future 0  0.00 Put

R206 On  05-August-10 19/04/2010 99.6807 99.680799.6837Bond Future 7.79  0.00 

R206 On  05-August-10 19/04/2010  9.00 3 33Bond Future 3495  0.00 Call

R206 On  05-August-10 19/04/2010  9.00 0 00Bond Future 11  0.00 Put

R206 On  04-November-10 19/04/2010 101.5670 101.5670101.5698Bond Future 7.79  0.00 

R206 On  04-November-10 19/04/2010  8.50 2 22Bond Future 2185  0.00 Call

R206 On  04-November-10 19/04/2010  8.45 2 22Bond Future 2077  0.00 Call

R206 On  04-November-10 19/04/2010  8.55 2 22Bond Future 2296  0.00 Call

R206 On  04-November-10 19/04/2010  8.55 0 00Bond Future 220  0.00 Put

R206 On  04-November-10 19/04/2010  8.45 0 00Bond Future 271  0.00 Put

R206 On  04-November-10 19/04/2010  8.50 0 00Bond Future 244  0.00 Put

R207 On  06-May-10 19/04/2010 93.6417 93.641793.5866Bond Future 8.60  737.00 

R207 On  06-May-10 19/04/2010  9.25 4 44Bond Future 3894  0.00 Call

R207 On  06-May-10 19/04/2010  9.25 0 00Bond Future 1  0.00 Put

R207 On  05-August-10 19/04/2010 91.5805 91.580591.5207Bond Future 8.67  0.00 

R207 On  05-August-10 19/04/2010  9.50 5 55Bond Future 5001  0.00 Call

R207 On  05-August-10 19/04/2010  9.50 0 00Bond Future 191  0.00 Put

R207 On  04-November-10 19/04/2010 93.3161 93.316193.2574Bond Future 8.70  0.00 

R207 On  04-November-10 19/04/2010  9.25 4 44Bond Future 4049  0.00 Call

R207 On  04-November-10 19/04/2010  9.30 4 44Bond Future 4259  0.00 Call

R207 On  04-November-10 19/04/2010  9.20 4 44Bond Future 3843  0.00 Call

R207 On  04-November-10 19/04/2010  9.20 1 11Bond Future 956  0.00 Put

R207 On  04-November-10 19/04/2010  9.30 1 11Bond Future 812  0.00 Put

R207 On  04-November-10 19/04/2010  9.25 1 11Bond Future 881  0.00 Put

R208 On  06-May-10 19/04/2010 87.6797 87.679787.6224Bond Future 8.63  5,004.00 

R208 On  06-May-10 19/04/2010  9.25 4 44Bond Future 3810  0.00 Call

R208 On  06-May-10 19/04/2010  9.25 0 00Bond Future 1  0.00 Put

R208 On  05-August-10 19/04/2010 89.1595 89.159589.1033Bond Future 8.70  1,249.00 

R208 On  05-August-10 19/04/2010  9.50 5 55Bond Future 5045  0.00 Call

R208 On  05-August-10 19/04/2010  9.50 0 00Bond Future 218  0.00 Put

R208 On  04-November-10 19/04/2010 87.4447 87.444787.3832Bond Future 8.73  0.00 
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R208 On  04-November-10 19/04/2010  9.25 4 44Bond Future 4035  0.00 Call

R208 On  04-November-10 19/04/2010  9.20 4 44Bond Future 3823  0.00 Call

R208 On  04-November-10 19/04/2010  9.30 4 44Bond Future 4252  0.00 Call

R208 On  04-November-10 19/04/2010  9.30 1 11Bond Future 841  0.00 Put

R208 On  04-November-10 19/04/2010  9.20 1 11Bond Future 998  0.00 Put

R208 On  04-November-10 19/04/2010  9.25 1 11Bond Future 916  0.00 Put

R209 On  06-May-10 19/04/2010 75.3906 75.390675.4796Bond Future 8.72  1,798.00 

R209 On  06-May-10 19/04/2010  8.50 0 00Bond Future 110  0.00 Call

R209 On  06-May-10 19/04/2010  8.50 2 22Bond Future 1917  0.00 Put

R209 On  05-August-10 19/04/2010 76.6660 76.666076.7541Bond Future 8.76  0.00 

R209 On  05-August-10 19/04/2010  8.75 2 22Bond Future 1879  0.00 Call

R209 On  05-August-10 19/04/2010  8.75 2 22Bond Future 1991  0.00 Put

R209 On  04-November-10 19/04/2010 74.9602 74.960275.0478Bond Future 8.79  0.00 

R209 On  04-November-10 19/04/2010  9.00 4 44Bond Future 3641  0.00 Call

R209 On  04-November-10 19/04/2010  9.05 4 44Bond Future 3876  0.00 Call

R209 On  04-November-10 19/04/2010  8.95 4 43Bond Future 3416  0.00 Call

R209 On  04-November-10 19/04/2010  8.95 2 22Bond Future 2142  0.00 Put

R209 On  04-November-10 19/04/2010  9.05 2 22Bond Future 1834  0.00 Put

R209 On  04-November-10 19/04/2010  9.00 2 22Bond Future 1981  0.00 Put

TRT1 On  06-May-10 19/04/2010 314.1760 314.1760314.3450Index Future 314.35  100.00 
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