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TAM Market Report – 07/03/2012 
 

Weekly Contracts  
Instrument Name Equilibrium Price 

(Rs./MWh) 
Total Traded 

Volume (MWh) 
No of Trades Total Buy Bid 

Volume (MWh) 
Total Sell Bid 

Volume (MWh) 
Next best buy 
bid available 

(Rs.) 

Next best sell 
bid available 

(Rs.) 

MAR12-FBA-W11-WR 4200 25200 1 50400 25200 4150 -- 

MAR12-FBA-W11-NR -- -- 0 8400 8400 4150 4200 

MAR12-FBA-W11-ER 4150 18480 2 36960 43680 4150 4210 

Total 43680 3 95760 77280 -- -- 

 
 

Intra Day Contracts   
Instrument 

Name 
Opening 

Price  (Rs.) 
Highest 

Price (Rs.) 
Lowest 

Price 
(Rs.) 

Closing 
Price (Rs.) 

Total Traded 
Volume 
(MWh) 

No of 
Trades 

Total Buy Bid 
Volume 
(MWh) 

Total Sell Bid 
Volume 
(MWh) 

Next best buy 
bid available 

(Rs.) 

Next best sell 
bid available 

(Rs.) 

-- -- -- -- -- -- -- -- -- -- -- 

 

Day - Ahead Contingency Contracts   
Instrument Name Opening 

Price  (Rs.) 
Highest 

Price (Rs.) 
Lowest 

Price (Rs.) 
Closing 

Price (Rs.) 
Total 

Traded 
Volume 
(MWh) 

No of 
Trades 

Total Buy 
Bid 

Volume 
(MWh) 

Total Sell 
Bid 

Volume 
(MWh) 

Next best 
buy bid 

available 
(Rs.) 

Next best 
sell bid 

available 
(Rs.) 

-- -- -- -- -- -- -- -- -- -- -- 

 
 

Daily Contracts 
Instrument Name Opening 

Price  (Rs.) 
Highest 

Price (Rs.) 
Lowest 

Price (Rs.) 
Closing 

Price (Rs.) 
Total 

Traded 
Volume 
(MWh) 

No of 
Trades 

Total Buy 
Bid 

Volume 
(MWh) 

Total Sell 
Bid 

Volume 
(MWh) 

Next best 
buy bid 

available 
(Rs.) 

Next best 
sell bid 

available 
(Rs.) 

-- -- -- -- -- -- -- -- -- -- -- 

 
 


