INTEREST RATE AND CURRENCY DERIVATIVES
DERIVATIVES DAILY TURNOVER SUMMARY REPORT
FROM DATE: 02/04/2026

TO DATE: 02/04/2026
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Contract

Strike

C/IP

Product

No of Trades

No. of Contracts Nominal Value

2029 On 06-Aug-2026
2030 On 07-May-2026
2033 On 06-Aug-2026
2037 On 07-May-2026
2037 On 06-Aug-2026
R035 On 07-May-2026
R209 On 07-May-2026
R209 On 06-Aug-2026
R213 On 07-May-2026
R214 On 07-May-2026
R4R2 On 07-May-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
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3,162 470,843.78
800 81,291.79
330 47,687.01
222 21,394.75
58 5,469.87
523 52,726.66
289 23,591.78
292 24,419.07
188 18,057.79
218 16,652.32
1,152 121,248.54
7,234 883,383.34
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