INTEREST RATE AND CURRENCY DERIVATIVES
DERIVATIVES DAILY TURNOVER SUMMARY REPORT
FROM DATE: 03/10/2025

TO DATE: 03/10/2025
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Contract

Strike

C/IP

Product

Nominal Value

2030 On 06-Nov-2025
2030 On 05-Feb-2026
2032 On 06-Nov-2025
2037 On 06-Nov-2025
2040 On 06-Nov-2025
2040 On 05-Feb-2026
2044 On 05-Feb-2026
R035 On 06-Nov-2025
R186 On 06-Nov-2025
R209 On 06-Nov-2025
R210 On 06-Nov-2025

R213 On 05-Feb-2026

Grand Total for Daily Turnover Summary:

Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future

Bond Future

No of Trades No. of Contracts (RO00"S)
2 54 5,539.90
1 21 2,110.34
7 1,010 100,523.47

10 11,360 1,071,265.91
7 704 66,455.73
1 8 730.65
1 8 696.87
7 1,600 159,696.06
2 4,050 434,426.81
1 33 2,638.26
3 36 9,134.64
1 5 490.51

43 18,889 1,853,709.16
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