
DERIVATIVES DAILY TURNOVER SUMMARY REPORT

FROM DATE : 15/11/2017 TO DATE : 15/11/2017

INTEREST RATE AND CURRENCY DERIVATIVES

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

ALBI On 01-Feb-2018   Index Future  3  387  0.00

2033 On 01-Feb-2018   Bond Future  6  38  0.00

2046 On 01-Feb-2018   Bond Future  1  85  0.00

R186 On 01-Feb-2018   Bond Future  9  1,360  0.00

R202 On 01-Feb-2018   Bond Future  1  16  0.00

2030 On 01-Feb-2018   Bond Future  2  54  0.00

2032 On 01-Feb-2018   Bond Future  2  120  0.00

R204 On 01-Feb-2018   Bond Future  8  1,476  0.00

R207 On 01-Feb-2018   Bond Future  6  1,416  0.00

R209 On 02-Aug-2018 10.21 Put Bond Future  30  6,750  0.00

R213 On 01-Feb-2018   Bond Future  2  64  0.00

 11,766 Grand Total for Daily Turnover Summary:  70  0.00

Page 1 of 1 2017/11/15, 06:24:11PM


