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Currency Derivative Segment
Market Activity Report for Jan 18 2017
Currency Derivative and Interest Rate Futures saw a trading volume of ` 509.99 crores, arising out of 74370 contracts.   
	Instrument
	Symbol
	No. of Contracts Traded
	Total Traded Value (` In Crs.)
	Open Interest (Qty.) as at end of trading hrs.

	FUTCUR
	USDINR
	56708
	386.31
	230585

	FUTCUR
	EURINR
	138
	1.00
	1282

	FUTCUR
	GBPINR
	1387
	11.64
	2437

	FUTCUR
	JPYINR
	275
	1.65
	2107

	OPTCUR
	USDINR
	15862
	109.39
	30629


Currency Futures

Contract wise summary:
Out of the 48 currency futures contracts available, 09 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
	27-Jan-17
	41256
	280.77
	152105

	USDINR
	24-Feb-17
	15387
	105.09
	76981

	GBPINR
	27-Jan-17
	1378
	11.56
	2388

	JPYINR
	27-Jan-17
	225
	1.35
	1503

	EURINR
	27-Jan-17
	136
	0.99
	582

	USDINR
	29-Mar-17
	65
	0.45
	249

	JPYINR
	24-Feb-17
	50
	0.30
	604

	GBPINR
	24-Feb-17
	9
	0.08
	49

	EURINR
	24-Feb-17
	2
	0.01
	700


USDINR 27JAN2017 was the most active currency future contract traded today recording volumes of 41256 contracts valuing ` 280.77 crores contributing to around 70.09 % 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.

	27-Jan-17
	15862
	109.39
	30629


Currency options saw a trading volume of ` 109.39 Crores arising out of 15862 contracts.
