
DERIVATIVES DAILY TURNOVER SUMMARY REPORT

FROM DATE : 23/07/2021 TO DATE : 23/07/2021

INTEREST RATE AND CURRENCY DERIVATIVES

Contract No of 

Trades

No. of ContractsStrike C/P Product

GOVI On 04-Nov-2021   GOVI  10  818  0.00 

2025 On 04-Aug-2022   Bond Future  14  1,528  0.00 

2029 On 04-Nov-2021   Bond Future  2  326  0.00 

2033 On 04-Aug-2022   Bond Future  6  512  0.00 

2046 On 04-Nov-2021   Bond Future  2  798  0.00 

2050 On 04-Nov-2021   Bond Future  3  64  0.00 

IGOV On 04-Nov-2021   Index Future  6  984  0.00 

R186 On 04-Nov-2021   Bond Future  155  159,465  0.00 

R197 On 04-Nov-2021   Bond Future  6  312  0.00 

R202 On 04-Nov-2021   Bond Future  10  410  0.00 

R023 On 04-Nov-2021   Bond Future  72  34,388  0.00 

2030 On 04-Nov-2021   Bond Future  163  162,775  0.00 

2032 On 04-Nov-2021   Bond Future  117  96,572  0.00 

R035 On 04-Nov-2021   Bond Future  152  150,453  0.00 

2037 On 04-Nov-2021   Bond Future  117  118,802  0.00 

2040 On 04-Nov-2021   Bond Future  118  111,147  0.00 
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Contract No of 

Trades

No. of ContractsStrike C/P Product

2044 On 04-Nov-2021   Bond Future  64  20,938  0.00 

R248 On 04-Nov-2021   Bond Future  68  40,036  0.00 

R209 On 04-Nov-2021   Bond Future  138  77,624  0.00 

R210 On 04-Nov-2021   Bond Future  2  104  0.00 

R212 On 04-Nov-2021   Bond Future  6  1,610  0.00 

R213 On 04-Nov-2021   Bond Future  54  29,658  0.00 

R214 On 04-Nov-2021   Bond Future  62  64,874  0.00 

 1,074,198 Grand Total for Daily Turnover Summary:  1,347  0.00 
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