
DERIVATIVES DAILY TURNOVER SUMMARY REPORT

FROM DATE : 27/10/2020 TO DATE : 27/10/2020

INTEREST RATE AND CURRENCY DERIVATIVES

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

ALBI On 04-Feb-2021   Index Future  4  536  0.00 

ES33 On 04-Feb-2021   Bond Future  4  1,400  0.00 

ES42 On 04-Feb-2021   Bond Future  24  19,156  0.00 

2025 On 04-Feb-2021   Bond Future  29  3,658  0.00 

2029 On 04-Feb-2021   Bond Future  41  4,444  0.00 

2033 On 04-Feb-2021   Bond Future  12  52,784  0.00 

2038 On 04-Feb-2021   Bond Future  10  21,448  0.00 

2046 On 04-Feb-2021   Bond Future  4  2,540  0.00 

2050 On 04-Feb-2021   Bond Future  6  6,540  0.00 

IGOV On 04-Feb-2021   Index Future  8  764  0.00 

R186 On 04-Feb-2021   Bond Future  42  41,218  0.00 

R197 On 04-Feb-2021   Bond Future  15  3,918  0.00 

R202 On 04-Feb-2021   Bond Future  4  1,828  0.00 

R023 On 04-Feb-2021   Bond Future  52  7,836  0.00 

2030 On 04-Feb-2021   Bond Future  80  361,051  0.00 

2032 On 04-Feb-2021   Bond Future  65  299,404  0.00 

Page 1 of 2 2020/10/27, 19:44:24



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

R035 On 04-Feb-2021   Bond Future  52  102,734  0.00 

2037 On 04-Feb-2021   Bond Future  56  206,578  0.00 

2040 On 05-Nov-2020   Bond Future  14  1,953  0.00 

2044 On 04-Feb-2021   Bond Future  64  79,217  0.00 

R248 On 05-Nov-2020   Bond Future  13  4,956  0.00 

R209 On 06-May-2021   Bond Future  3  90  0.00 

R210 On 04-Feb-2021   Bond Future  22  2,108  0.00 

R213 On 05-Aug-2021 10.78 Put Bond Future  12  1,800  0.00 

 1,227,961 Grand Total for Daily Turnover Summary:  636  0.00 
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