
“The world’s largest pool of offshore liquidity”

DGCX’s Indian Rupee Currency Contracts

The DGCX Group, the Middle East’s largest commodity exchange and clearing house, makes available for 
trading a suite of Indian Rupee (INR) Currency Contracts which provides market participants with access to 
the world’s largest pool of offshore liquidity. These Contracts are vital tools for those managing US Dollar/
Indian Rupee exposure or who simply want to take advantage of trading opportunities.

The Contracts which are offered include:
Monthly Indian Rupee Futures Contract (DINR)
Mini Indian Rupee Futures Contract (DINRM)
Monthly Indian Rupee Options Contract (DINRO)
Indian Rupee Index Futures Contract (DINRI)

•
•
•
•

DGCX’s indian rupee currency contracts 
“THE WORLD’S LARGEST POOL OF OFFSHORE LIQUIDITY” 

The DGCX Group, the Middle East’s largest commodity exchange and clearing house, makes available for 
trading a suite of Indian Rupee (INR) Currency Contracts which provides market participants with access 
to the world’s largest pool of offshore liquidity. These Contracts are vital tools for those managing US 
Dollar/Indian Rupee exposure or who simply want to take advantage of trading opportunities.  

 
The contracts which are offered include: 

• Monthly Indian Rupee Futures Contract (DINR) 
• Mini Indian Rupee Futures Contract (DINRM) 
• Monthly Indian Rupee Options Contract (DINRO) and 
• The world’s only exchange-traded Indian Rupee Index Futures Contract (DINRI) 

These contracts all have the following features: 
 
• Available for trading 07:00 – 23:55 (Dubai time) (08:30 – 01:251 Mumbai time) 
• All cash-settled against the official US Dollar/Indian Rupee rate as published by the Financial 

Benchmarks India Pvt Ltd (FBIL) 
• Co-location facilities available for low-latency market participants 
• 50% trade fee discount for Block Trades and Asset Allocations 
• Block trades on INR and INRI amounting to $5.6 billion executed since January 2019 
• Initial margins calculated using 1-day historical price movements, based on SPAN methodology 
• Calendar spread margin offsets available for DINR, DINRM and DINRI contracts 
• Inter-commodity spread margin offsets available for DINR, DINRM DINRI contract 
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INR Currency Contracts Open Interest
(Jan'19 - Mar'20)



Contract DINRM
Nominal Amount INR 200,000
Tick Size $0.01
Tick Value $0.20
No. of Delivery 
Months Listed

Monthly contracts for 
12 months forward

Contract DINRI
Nominal Amount $100 per Index Point
Tick Size 0.0025 Index Points
Tick Value $0.25
No. of Delivery 
Months Listed

Monthly contracts for 
12 months forward

Contract DINRO
Nominal Amount INR 2,000,000
Tick Size $0.01
Tick Value $2.00
Exercise Price Intervals INR 0.25 converted to USD to 2 decimal places.
No. of Strikes Listed 41 (20 In-the-Money; 20 Out-the-Money; and 1 At-the-Money)
No. of Delivery Months Listed Monthly contracts for 12 months forward

For Further Information Contact: Relationship Management (RM@dgcx.ae) (Tel. No. +971 
4 361 1638, Mob. No. +971 50 4530298) 

About the DGCX Group The Dubai Gold and Commodity Exchange (DGCX) and the Dubai Commodity Clearing
Corporation (DCCC), together the DGCX Group are both regulated and licensed by the Securities & Commodity Authority 
(SCA) in the UAE. In addition, the DGCX Group is recognized and authorised by regulators throughout the UAE, Singapore 
and Europe, enabling it to provide direct access on a multinational basis. With nearly 20 years’ experience the Group makes 

Contract DINRM 
Nominal 
Amount 

INR 200,000 

Tick Size $0.01 
Tick Value $0.20 
No. of Delivery 
Months Listed 

Monthly contracts for 
12 months forward 

Contract DINR 
Nominal 
Amount 

INR 2,000,000 

Tick Size $0.01 
Tick Value $2.00 
No. of Delivery 
Months Listed 

Monthly contracts for 
12 months forward 

Contract DINRI 
Nominal 
Amount 

$100 per Index Point 

Tick Size 0.0025 Index Points 
Tick Value $0.25 
No. of Delivery 
Months Listed 

Monthly contracts for 
12 months forward 

Contract DINRO 
Nominal Amount INR 2,000,000 
Tick Size $0.01 
Tick Value $2.00 
Exercise Price Intervals INR 0.25 converted to USD to 2 decimal places. 
No. of Strikes Listed 41 (20 In-the-Money; 20 Out-the-Money; and 1 At-the-Money) 
No. of Delivery Months Listed Monthly contracts for 12 months forward 
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DINR Traded Volume
(Jan'19 - Mar'20)
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DINRM Traded Volume
(Jan'19 - Mar'20)
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These Contracts all have the following features:
Available for trading 07:00 – 23:55 (Dubai time) (08:30 – 01:25  Mumbai time)
All cash-settled against the official US Dollar/Indian Rupee rate as published by the Financial Benchmarks India 
Pvt Ltd (FBIL)
Co-location facilities available for low-latency market participants
50% trade fee discount for Block Trades and Asset Allocations 
Block trades on INR and INRI amounting to $5.6 billion executed since January 2019
Initial margins calculated using 1-day historical price movements based on SPAN methodology
Calendar spread margin offsets available for DINR, DINRM and DINRI contracts
Inter-commodity spread margin offsets available for DINR, DINRM and DINRI contracts

• • 
• • 

• • 
• • 
• • 
• • 
• • 
••

For Further Information Contact: Relationship Management (RM@dgcx.ae) (Tel. No. +971 
4 361 1638, Mob. No. +971 50 4530298) 

About the DGCX Group The Dubai Gold and Commodity Exchange (DGCX) and the Dubai Commodity Clearing
Corporation (DCCC), together the DGCX Group are both regulated and licensed by the Securities & Commodity Authority 
(SCA) in the UAE. In addition, the DGCX Group is recognized and authorised by regulators throughout the UAE, Singapore 
and Europe, enabling it to provide direct access on a multinational basis. With nearly 20 years’ experience the Group makes 

Contract DINRM 
Nominal 
Amount 

INR 200,000 

Tick Size $0.01 
Tick Value $0.20 
No. of Delivery 
Months Listed 

Monthly contracts for 
12 months forward 

Contract DINR 
Nominal 
Amount 

INR 2,000,000 

Tick Size $0.01 
Tick Value $2.00 
No. of Delivery 
Months Listed 

Monthly contracts for 
12 months forward 

Contract DINRI 
Nominal 
Amount 

$100 per Index Point 

Tick Size 0.0025 Index Points 
Tick Value $0.25 
No. of Delivery 
Months Listed 

Monthly contracts for 
12 months forward 

Contract DINRO 
Nominal Amount INR 2,000,000 
Tick Size $0.01 
Tick Value $2.00 
Exercise Price Intervals INR 0.25 converted to USD to 2 decimal places. 
No. of Strikes Listed 41 (20 In-the-Money; 20 Out-the-Money; and 1 At-the-Money) 
No. of Delivery Months Listed Monthly contracts for 12 months forward 
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DINR Traded Volume
(Jan'19 - Mar'20)
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(Jan'19 - Mar'20)
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Reference herein to “DGCX” shall mean the Dubai Gold & Commodities Exchange DMCC. This publication is for information only and does not constitute an offer, solicitation 
or recommendation to acquire or dispose of any investment or to engage in any other transaction. Neither DGCX nor its affiliates, associates, representatives, directors or 
employees, shall be responsible for any loss or damage that may arise to any person due to any action taken on the basis of this publication. DGCX shall not be responsible 
for any errors or omissions contained in this publication. All information, descriptions, examples and calculations contained in this publication are for guidance purposes only 
and should not be treated as definitive. No part of this publication may be redistributed or reproduced without written permission from DGCX. Those wishing either to trade 
futures and options contracts on DGCX, or to offer and sell them to others should establish their regulatory position before doing so. DGCX is regulated by the Securities and 
Commodities Authority (SCA). SCA is a member of the International Organisation of Securities Commissions (IOSCO).

Contract DINR
Nominal Amount INR 2,000,000
Tick Size $0.01
Tick Value $2.00
No. of Delivery 
Months Listed

Monthly contracts for 
12 months forward

For Further Information Contact: Relationship Management (RM@dgcx.ae) (Tel. No. +971 
4 361 1638, Mob. No. +971 50 4530298) 

About the DGCX Group The Dubai Gold and Commodity Exchange (DGCX) and the Dubai Commodity Clearing
Corporation (DCCC), together the DGCX Group are both regulated and licensed by the Securities & Commodity Authority 
(SCA) in the UAE. In addition, the DGCX Group is recognized and authorised by regulators throughout the UAE, Singapore 
and Europe, enabling it to provide direct access on a multinational basis. With nearly 20 years’ experience the Group makes 

Contract DINRM 
Nominal 
Amount 

INR 200,000 

Tick Size $0.01 
Tick Value $0.20 
No. of Delivery 
Months Listed 

Monthly contracts for 
12 months forward 

Contract DINR 
Nominal 
Amount 

INR 2,000,000 

Tick Size $0.01 
Tick Value $2.00 
No. of Delivery 
Months Listed 

Monthly contracts for 
12 months forward 

Contract DINRI 
Nominal 
Amount 

$100 per Index Point 

Tick Size 0.0025 Index Points 
Tick Value $0.25 
No. of Delivery 
Months Listed 

Monthly contracts for 
12 months forward 

Contract DINRO 
Nominal Amount INR 2,000,000 
Tick Size $0.01 
Tick Value $2.00 
Exercise Price Intervals INR 0.25 converted to USD to 2 decimal places. 
No. of Strikes Listed 41 (20 In-the-Money; 20 Out-the-Money; and 1 At-the-Money) 
No. of Delivery Months Listed Monthly contracts for 12 months forward 
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DINR Traded Volume
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For Further Information Contact:

Relationship Management

Follow us:

RM@dgcx.ae

dgcxcommunity DGCX www.dgcx.ae

 +971 50 4530298+971 4 361 1638

Dubai Gold & Commodities Exchange

Jumeirah Lakes Towers (JLT), Gold Tower (AU), Level Up (Floor 37), P.O. Box: 37736, Dubai, UAE


