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Currency Derivative Segment
Market Activity Report for May 26 2017
Currency Derivative and Interest Rate Futures saw a trading volume of ` 913.85 crores, arising out of 140638 contracts.   
	Instrument
	Symbol
	No. of Contracts Traded
	Total Traded Value (` In Crs.)
	Open Interest (Qty.) as at end of trading hrs.

	FUTCUR
	USDINR
	129082
	834.28
	227061

	FUTCUR
	EURINR
	264
	1.91
	629

	FUTCUR
	GBPINR
	1705
	14.20
	3222

	FUTCUR
	JPYINR
	247
	1.43
	342

	OPTCUR
	USDINR
	9340
	62.03
	115125


Currency Futures

Contract wise summary:
Out of the 48 currency futures contracts available, 9 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-May-17
	66748
	430.65
	75766

	USDINR
	28-Jun-17
	61602
	398.88
	146156

	GBPINR
	29-May-17
	1130
	9.40
	2665

	GBPINR
	28-Jun-17
	575
	4.80
	557

	USDINR
	27-Jul-17
	732
	4.76
	5119

	EURINR
	29-May-17
	258
	1.87
	557

	JPYINR
	29-May-17
	231
	1.34
	315

	JPYINR
	28-Jun-17
	16
	0.09
	27

	EURINR
	28-Jun-17
	6
	0.04
	72


USDINR 29MAY2017 was the most active currency future contract traded today recording volumes of 66748 contracts valuing ` 430.65 crores contributing to around 50.56 % 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.

	28-Jun-17
	3340
	22.38
	22600

	27-Jul-17
	6000
	39.65
	66000


Currency options saw a trading volume of ` 62.03 Crores arising out of 9340 contracts.
