
DERIVATIVES DAILY TURNOVER SUMMARY REPORT

FROM DATE : 23/07/2019 TO DATE : 23/07/2019

INTEREST RATE AND CURRENCY DERIVATIVES

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

ALBI On 07-Nov-2019   Index Future  5  867  0.00

ES33 On 07-Nov-2019   Bond Future  4  1,400  0.00

ES42 On 07-Nov-2019   Bond Future  2  9,838  0.00

GOVI On 07-Nov-2019   GOVI  13  435  0.00

2025 On 07-Nov-2019   Bond Future  30  4,440  0.00

2029 On 07-Nov-2019   Bond Future  29  10,236  0.00

2033 On 07-Nov-2019   Bond Future  12  36,364  0.00

2038 On 07-Nov-2019   Bond Future  8  21,740  0.00

2046 On 07-Nov-2019   Bond Future  14  26,480  0.00

2050 On 07-Nov-2019   Bond Future  6  9,380  0.00

IGOV On 07-Nov-2019   Index Future  2  834  0.00

R186 On 07-Nov-2019   Bond Future  35  45,774  0.00

R197 On 07-Nov-2019   Bond Future  2  76  0.00

R202 On 07-Nov-2019   Bond Future  4  2,584  0.00

R023 On 07-Nov-2019   Bond Future  54  25,806  0.00

2030 On 07-Nov-2019   Bond Future  37  50,874  0.00

2032 On 07-Nov-2019   Bond Future  101  177,862  0.00
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Contract No of Trades No. of ContractsStrike C/P Product

2037 On 07-Nov-2019   Bond Future  64  103,220  0.00

2044 On 07-Nov-2019   Bond Future  1  597  0.00

R207 On 01-Aug-2019   Bond Future  5  3,398  0.00

R208 On 07-Nov-2019   Bond Future  54  33,232  0.00

R209 On 07-Nov-2019   Bond Future  57  274,567  0.00

R210 On 07-Nov-2019   Bond Future  28  4,308  0.00

R213 On 07-Nov-2019   Bond Future  29  32,324  0.00

R214 On 01-Aug-2019   Bond Future  26  23,180  0.00

 899,816 Grand Total for Daily Turnover Summary:  622  0.00
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