
DERIVATIVES DAILY TURNOVER SUMMARY REPORT

FROM DATE : 28/07/2016 TO DATE : 28/07/2016

INTEREST RATE AND CURRENCY DERIVATIVES

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

AL37 On 03-Nov-2016   Index Future  1  1  0.00

ES33 On 03-Nov-2016   Bond Future  20  8,000  0.00

ES42 On 03-Nov-2016   Bond Future  20  11,080  0.00

GOVI On 03-Nov-2016   GOVI  10  70  0.00

2025 On 03-Nov-2016   Bond Future  28  1,348  0.00

2033 On 03-Nov-2016   Bond Future  6  1,456  0.00

2038 On 03-Nov-2016   Bond Future  8  9,184  0.00

2046 On 03-Nov-2016   Bond Future  4  908  0.00

2050 On 04-Aug-2016   Bond Future  2  102  0.00

ILBI On 02-Feb-2017   Index Future  12  238  0.00

IGOV On 03-Nov-2016   Index Future  2  640  0.00

R186 On 02-Feb-2017 9.50 Put Bond Future  36  34,656  0.00

R197 On 03-Nov-2016   Bond Future  38  2,532  0.00

R023 On 03-Nov-2016   Bond Future  24  4,500  0.00

R203 On 03-Nov-2016   Bond Future  6  660  0.00

2030 On 03-Nov-2016   Bond Future  8  2,396  0.00

2032 On 03-Nov-2016   Bond Future  17  4,106  0.00
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Contract No of Trades No. of ContractsStrike C/P Product

R035 On 03-Nov-2016   Bond Future  2  76  0.00

2037 On 03-Nov-2016   Bond Future  10  2,006  0.00

R204 On 03-Nov-2016   Bond Future  47  28,162  0.00

2040 On 03-Nov-2016   Bond Future  1  10  0.00

2044 On 03-Nov-2016   Bond Future  8  734  0.00

R248 On 03-Nov-2016   Bond Future  40  5,906  0.00

R207 On 03-Nov-2016   Bond Future  67  22,574  0.00

R208 On 03-Nov-2016   Bond Future  21  2,664  0.00

R209 On 03-Nov-2016   Bond Future  77  28,623  0.00

R213 On 03-Nov-2016   Bond Future  18  7,152  0.00

R214 On 03-Nov-2016   Bond Future  3  58  0.00

 179,842 Grand Total for Daily Turnover Summary:  536  0.00
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