INTEREST RATE AND CURRENCY DERIVATIVES

DERIVATIVES DAILY TURNOVER SUMMARY REPORT

FROM DATE : 27/07/2020
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Contract Strike C/P Product No of No. of Contracts
Frades

ES33 On 05-Nov-2020 Bond Future 4 1,400 0.00
ES42 On 05-Nov-2020 Bond Future 24 19,676 0.00
GOVI On 05-Nov-2020 GOVI 1" 1,152 0.00
2025 On 05-Nov-2020 Bond Future 40 14,544 0.00
2029 On 05-Nov-2020 Bond Future 24 4,186 0.00
2033 On 05-Nov-2020 Bond Future 18 55,984 0.00
2038 On 05-Nov-2020 Bond Future 8 20,484 0.00
2046 On 05-Nov-2020 Bond Future 12 30,030 0.00
2050 On 05-Nov-2020 Bond Future 24 39,692 0.00
R186 On 05-Nov-2020 Bond Future 26 85,275 0.00
R197 On 05-Nov-2020 Bond Future 4 3,800 0.00
R202 On 05-Nov-2020 Bond Future 24 24,527 0.00
R023 On 05-Nov-2020 Bond Future 8 12,122 0.00
2030 On 05-Nov-2020 Bond Future 17 25,704 0.00
2032 On 05-Nov-2020 Bond Future 102 121,570 0.00
R035 On 05-Nov-2020 Bond Future 22 176,564 0.00
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Contract Strike C/P Product No of No. of Contracts
Frades

2037 On 05-Nov-2020 Bond Future 18 17,856 0.00
2040 On 05-Nov-2020 Bond Future 4 850 0.00
2044 On 05-Nov-2020 Bond Future 17 12,283 0.00
R248 On 05-Nov-2020 Bond Future 25 156,340 0.00
R208 On 05-Nov-2020 Bond Future 18 17,874 0.00
R209 On 05-Nov-2020 Bond Future 4 11,038 0.00
R210 On 05-Nov-2020 Bond Future 24 2,307 0.00
R212 On 05-Nov-2020 Bond Future 2 322 0.00
R213 On 05-Nov-2020 Bond Future 50 29,256 0.00
R214 On 05-Nov-2020 Bond Future 28 28,136 0.00
Grand Total for Daily Turnover Summary: 558 912,972 0.00
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