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THE FUTURE IS HERE




Currency Derivative Segment
Market Activity Report for March 08 2016
Currency Derivative and Interest Rate Futures saw a trading volume of ` 814.74 crores, arising out of 117689 contracts.   
	Instrument
	Symbol
	No. of Contracts Traded
	Total Traded Value (` In Crs.)
	Open Interest (Qty.) as at end of trading hrs.

	FUTCUR
	USDINR
	111000
	751.93
	279197

	FUTCUR
	EURINR
	2038
	15.20
	5266

	FUTCUR
	GBPINR
	3264
	31.43
	3871

	FUTCUR
	JPYINR
	621
	3.72
	907

	FUTIRF
	772GS2025
	555
	11.03
	25399

	OPTCUR
	USDINR
	211
	1.44
	10804


Currency Futures

Contract wise summary:
Out of the 48 currency futures contracts available, 07 contracts got traded. Details of contracts are as under:
	Symbol
	Expiry Month
	No of Contracts Traded
	Total Traded Value (` In Crs.)
	Open interest (Qty.) as at end of trading hrs.

	USDINR
	29-Mar-16
	84577
	571.95
	204090

	USDINR
	27-Apr-16
	23845
	162.33
	65179

	GBPINR
	29-Mar-16
	3264
	31.43
	3824

	USDINR
	27-May-16
	2578
	17.65
	9719

	EURINR
	29-Mar-16
	2033
	15.16
	5252

	JPYINR
	29-Mar-16
	621
	3.72
	904

	EURINR
	27-Apr-16
	5
	0.04
	13


USDINR 29MAR2016 was the most active currency future contract traded today recording volumes of 84577 contracts valuing ` 571.95 crores contributing to around 71.29 % of the total futures traded volume.
Currency Options - USDINR

	Expiry Month
	No. of Contracts Traded
	Total Traded Value (` In Crs.)
	Open Interest (Qty.) as at end of trading hrs.

	29-Mar-16
	211
	1.44
	10804


Currency options saw a trading volume of ` 1.44 Crores arising out 211 contracts.
Interest Rate Futures

	Symbol
	Expiry Month
	No of Contracts Traded
	Total Traded Value (` In Crs.)
	Open interest (Qty.) as at end of trading hrs.

	772GS2025
	31-Mar-16
	555
	11.03
	25399


Interest Rate Futures saw a trading volume of ` 11.03 Crores arising out of 555 Contracts.

