
DERIVATIVES DAILY TURNOVER SUMMARY REPORT

FROM DATE : 29/10/2015 TO DATE : 29/10/2015

INTEREST RATE AND CURRENCY DERIVATIVES

Contract No of Trades No. of ContractsStrike C/P Product

ALBI On 04-Feb-2016   Index Future  20  176  0.00

AL37 On 04-Feb-2016   Index Future  6  8  0.00

AL7T On 04-Feb-2016   Index Future  2  2  0.00

ES33 On 04-Feb-2016   Bond Future  26  26,244  0.00

GOVI On 04-Feb-2016   GOVI  6  806  0.00

2025 On 04-Feb-2016   Bond Future  2  16  0.00

2038 On 04-Feb-2016   Bond Future  10  10,180  0.00

2046 On 04-Feb-2016   Bond Future  12  23,940  0.00

2050 On 04-Feb-2016   Bond Future  10  16,652  0.00

IGOV On 04-Feb-2016   Index Future  2  1,066  0.00

R186 On 04-Feb-2016   Bond Future  1  54  0.00

R197 On 04-Feb-2016   Bond Future  20  2,668  0.00

R202 On 04-Feb-2016   Bond Future  66  153,250  0.00

R204 On 04-Feb-2016   Bond Future  16  6,024  0.00

R248 On 04-Feb-2016   Bond Future  22  119,606  0.00

R207 On 04-Feb-2016   Bond Future  65  35,280  0.00

R208 On 04-Feb-2016   Bond Future  14  4,676  0.00
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Contract No of Trades No. of ContractsStrike C/P Product

R209 On 04-Feb-2016   Bond Future  25  28,290  0.00

R210 On 04-Feb-2016   Bond Future  12  8,924  0.00

R212 On 04-Feb-2016   Bond Future  16  2,276  0.00

R213 On 04-Feb-2016   Bond Future  20  51,312  0.00

R214 On 04-Feb-2016   Bond Future  17  23,494  0.00

 514,944 Grand Total for Daily Turnover Summary:  390  0.00
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