INTEREST RATE AND CURRENCY DERIVATIVES

DERIVATIVES DAILY TURNOVER SUMMARY REPORT

FROM DATE : 25/01/2017

TO DATE : 25/01/2017
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Contract

Strike C/P

Product

No of Trades

No. of Contracts

ALBI On 04-May-2017
ES33 On 04-May-2017
ES42 On 04-May-2017
GOVI On 04-May-2017
2025 On 04-May-2017
2033 On 04-May-2017
2038 On 04-May-2017
2046 On 04-May-2017
2050 On 04-May-2017
IGOV On 04-May-2017
R186 On 04-May-2017
R197 On 04-May-2017
R202 On 04-May-2017
R023 On 04-May-2017
R203 On 04-May-2017
2030 On 02-Nov-2017
2032 On 04-May-2017

Index Future
Bond Future
Bond Future
GOV

Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Index Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future

12
44
42
6
2
18
8
20
16
2
105
8
46
60
16
32
36

1,780
37,608
35,108

402

834
21,804
57,390
70,748
85,724
216
306,732
452
127,246
63,155

9,628
49,436
36,588

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
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Contract

Strike C/P

Product

No of Trades

No. of Contracts

R035 On 04-May-2017
2037 On 04-May-2017
R204 On 04-May-2017
2040 On 04-May-2017
2044 On 04-May-2017
R248 On 04-May-2017
R207 On 04-May-2017
R208 On 04-May-2017
R209 On 04-May-2017
R210 On 04-May-2017
R212 On 04-May-2017
R213 On 04-May-2017
R214 On 04-May-2017

Grand Total for Daily Turnover Summary:

Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future

52
113
26
56
64
103
49
107

80
16

1,149

612
38,656
127,168
37,620
65,260
116,024
190,100
12,513
133,019
496

200
103,216
13,885

1,743,620

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
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