INTEREST RATE AND CURRENCY DERIVATIVES
DERIVATIVES DAILY TURNOVER SUMMARY REPORT
FROM DATE: 06/03/2026
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Contract

Strike

C/IP

Product

Nominal Value

2030 On 07-May-2026
2030 On 06-Aug-2026
2031 On 06-Aug-2026
2032 On 07-May-2026
2037 On 07-May-2026
2038 On 06-May-2027
2040 On 07-May-2026
2040 On 06-Aug-2026
2044 On 07-May-2026
2046 On 07-May-2026
2050 On 07-May-2026
R035 On 07-May-2026
R035 On 06-Aug-2026
R209 On 06-Aug-2026
R210 On 07-May-2026
R213 On 07-May-2026
R214 On 07-May-2026
R248 On 07-May-2026

Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
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)
9 800 82,816.63
7 10,706 1,082,815.97
1 162 18,681.08
4 429 43,461.86
7 3,299 332,772.01
2 100 16,311.98
1 615 63,293.78

20 16,594 1,664,378.82
4 2,040 203,771.78
2 300 43,408.64
2 300 44,656.18

11 530 55,644.13
2 112 11,929.17

14 2,931 255,491.98
6 86 22,435.46

35 16,590 1,621,586.88
3 1,176 95,226.95
2 4 393.67
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Nominal Value

Contract Strike C/P Product No of Trades No. of Contracts (RO00"'S)
R4R2 On 07-May-2026 Bond Future 1 63 7,009.14
Grand Total for Daily Turnover Summary: 133 56,837 5,666,086.10
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