INTEREST RATE AND CURRENCY DERIVATIVES

DERIVATIVES DAILY TURNOVER SUMMARY REPORT

FROM DATE : 02/08/2017

TO DATE : 02/08/2017
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Contract

Strike C/P

Product

No of Trades

No. of Contracts

ALBI On 02-Nov-2017
ES33 On 02-Nov-2017
ES42 On 02-Nov-2017
GOVI On 02-Nov-2017
2033 On 02-Nov-2017
2038 On 02-Nov-2017
2046 On 02-Nov-2017
2050 On 02-Nov-2017
IGOV On 02-Nov-2017
R186 On 02-Nov-2017
R197 On 02-Nov-2017
R202 On 02-Nov-2017
R023 On 02-Nov-2017
2030 On 02-Nov-2017
2032 On 02-Nov-2017
R035 On 02-Nov-2017
2037 On 02-Nov-2017

Index Future
Bond Future
Bond Future
GOV

Bond Future
Bond Future
Bond Future
Bond Future
Index Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
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310
350

28
9,546
47,050
20,271
30,057
1,150
29,832
125
32,828
72,961
102,794
2,760
2,800
27,455

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

R204 On 02-Nov-2017
2040 On 02-Nov-2017
2044 On 02-Nov-2017
R248 On 02-Nov-2017
R207 On 02-Nov-2017
R208 On 02-Nov-2017
R209 On 02-Nov-2017
R213 On 02-Nov-2017
R214 On 02-Nov-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

24
41
1
19
22
15
27
27
17

479

81,331
52,405
2,235
53,406
95,520
52,080
208,449
150,705
87,280

1,163,742

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
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