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Change in Ol
-3284
20
6
-43
Closing High Low Settlement Volume Open Change in
Price Interest Ol
7155 7219 715 71.56 525 62 1
71.78 722 7177 71.57 508 - -
61.15 0 0 71.57 0 - -
68.43 0 0 71.57 0 - -
73.68 0 0 74.75 0 - -
70.6 0 0 74.76 0 - -
7493 7496 74.85 74.75 160 - -
74.92 7495 7484 74.74 161 55 -
109.46 109.79 109.46 109.59 130 100 1
109.83 110.04 109.83 109.86 123 69 -1
107.23 0 0 110.45 0 - -
107.1 0 0 110.18 0 - -
112.9 0 0 118.45 0 - -
114.1 0 0 118.67 0 - -
118.02 118.74 118.01 118.2 774 4 -
117.98 11858 117.41 117.98 1284 179 -236
130.59 131.32 130.2 130.6 713 120 -14
130.46 131.36 130.42 130.65 521 2 1
126.23 0 0 130.74 0 - -
123 0 0 130.72 0 - -
125.09 0 0 129.96 0 - -
125.7 0 0 129.52 0 - -
131.53 131.58 131.53 131.23 497 3713 1089
132.04 0 0 131.8 0 17044 -
134.54 0 0 130.8 0 - -
133.01 133.24 132.86 133.04 18754 21341 -4482
132.71 132.83 132.47 132.65 1087 24021 512
132.4 0 0 132.27 0 29726 -
126.63 0 0 129.08 0 - -
126.95 0 0 128.61 0 - -
133.33 0 0 130.41 0 - -
128.38 0 0 128.16 0 - -
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Indian Rupee Quanto Futures DINRI 28-Jul-21 0 77.89 0 0 78.0275 0 - -
Indian Rupee Quanto Futures DINRI 28-Jun-21 0 78.77 0 0 77.755 0 - -
Indian Rupee Quanto Futures DINRI 27-Aug-20 75.25 75.1625 75.275 75.07 75.165 5268 6319 -21
Indian Rupee Quanto Futures DINRI 28-Sep-20 75.3975  75.4425 75.48 75.385 75.3875 83 2183 313
Indian Rupee Quanto Futures DINRI 27-Oct-20 0 76.6225 0 0 75.6025 0 - -
Indian Rupee Quanto Futures DINRI 25-Nov-20 0 76.8825 0 0 75.8725 0 - -
Indian Rupee Quanto Futures DINRI 29-Dec-20 0 77.185 0 0 76.2025 0 - -
Indian Rupee Quanto Futures DINRI 27-Jan-21 0 77.695 0 0 76.4525 0 - -
Indian Rupee Quanto Futures DINRI 24-Feb-21 0 72.685 0 0 76.68 0 - -
Indian Rupee Quanto Futures DINRI 27-May-21 0 78.9675 0 0 77.4725 0 - -
Indian Rupee Quanto Futures DINRI 28-Apr-21 0 79.555 0 0 77.2075 0 - -
Indian Rupee Quanto Futures DINRI 29-Mar-21 0 79.9425 0 0 76.9475 0 - -
Indian Rupee Mini Futures DINRM 29-Mar-21 0 125.09 0 0 129.96 0 - -
Indian Rupee Mini Futures DINRM 28-Apr-21 0 125.7 0 0 129.52 0 - -
Indian Rupee Mini Futures DINRM 27-May-21 0 126.63 0 0 129.08 0 - -
Indian Rupee Mini Futures DINRM 27-Jan-21 0 134.54 0 0 130.8 0 - -
Indian Rupee Mini Futures DINRM 24-Feb-21 0 133.33 0 0 130.41 0 - -
Indian Rupee Mini Futures DINRM 25-Nov-20 0 131.22 0 0 131.8 0 7264 -
Indian Rupee Mini Futures DINRM 29-Dec-20 0 134.55 0 0 131.23 0 - -
Indian Rupee Mini Futures DINRM 27-Oct-20 132.35 132.37 132.37 132.35 132.27 347 4316 940
Indian Rupee Mini Futures DINRM 27-Aug-20 132.96 133.02 133.24 132.86 133.04 1256 8414 -968
Indian Rupee Mini Futures DINRM 28-Sep-20 132.71 132.69 132.71 132.69 132.65 20 5281 20
Indian Rupee Mini Futures DINRM 28-Jun-21 0 126.95 0 0 128.61 0 - -
Indian Rupee Mini Futures DINRM 28-Jul-21 0 128.38 0 0 128.16 0 - -
Indian Rupee Weekly Futures DINRW 01-Oct-20 0 132.58 0 0 0 0 - -
Indian Rupee Weekly Futures DINRW 07-Aug-20 133.18 133.42 133.45 133.18 133.4123 1246 1611 -432
Indian Rupee Weekly Futures DINRW 14-Aug-20 133.12 133.18 133.4 133.09 133.22 230 513 -21
Indian Rupee Weekly Futures DINRW 21-Aug-20 133.26 133.26 133.26 133.26 133.15 8 60 6
Indian Rupee Weekly Futures DINRW 28-Aug-20 132.98 132.98 132.98 132.98 133.08 1 19 -
Indian Rupee Weekly Futures DINRW 04-Sep-20 0 132.93 0 0 132.98 0 - -
Indian Rupee Weekly Futures DINRW 11-Sep-20 0 132.91 0 0 132.88 0 - -
Indian Rupee Weekly Futures DINRW 18-Sep-20 0 132.79 0 0 132.8 0 - -
Indian Rupee Weekly Futures DINRW 25-Sep-20 0 132.72 0 0 132.7 0 - -
Japanese Yen Futures DJPY 14-Jun-21 0 94.29 0 0 94.83 0 - -
Japanese Yen Futures DJPY 15-Mar-21 0 93.2 0 0 94.71 0 - -
Japanese Yen Futures DJPY 14-Sep-20 94.76 94.42 9476 94.38 94.43 203 38 -1
Japanese Yen Futures DJPY 14-Dec-20 94.86 94.63 9486 94.63 94.54 164 - -
Chinese Yuan Futures DUSDCNH 14-Dec-20 0 7.116 0 0 7.0168 0 - -
Chinese Yuan Futures DUSDCNH 17-Aug-20 0 7.1866 0 0 6.9812 0 - -
Chinese Yuan Futures DUSDCNH 14-Sep-20 0 7.1974 0 0 6.9948 0 - -
Chinese Yuan Futures DUSDCNH 19-Oct-20 0 7.2082 0 0 6.9952 0 - -
Chinese Yuan Futures DUSDCNH 16-Nov-20 0 7.134 0 0 7.006 0 - -
Chinese Yuan Futures DUSDCNH 15-Mar-21 0 7.1 0 0 7.0492 0 - -
Chinese Yuan Futures DUSDCNH 19-Apr-21 0 7.199 0 0 7.06 0 - -
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HPCL Futures DHINDPETRO 24-Sep-20 0 231.9 0 0 215.25 0 -
HPCL Futures DHINDPETRO 29-Oct-20 0 231.5 0 0 216.5 0 -
Hindustan Unilever Futures DHINDUNILVR 29-Oct-20 0 2262 0 0 2240.55 0 -
Hindustan Unilever Futures DHINDUNILVR 24-Sep-20 0 2162 0 0 2227.7 0 -
Hindustan Unilever Futures DHINDUNILVR 27-Aug-20 2220.85 2233.25 2233.25 2220.7 2217.45 8 -
Indiabulls HSG Finance Futures DIBULHSGFIN 27-Aug-20 0 122.75 0 0 193.95 0 -
Indiabulls HSG Finance Futures DIBULHSGFIN 24-Sep-20 0 231 0 0 194.85 0 -
Indiabulls HSG Finance Futures DIBULHSGFIN 29-Oct-20 0 217 0 0 195.95 0 -
ICICI Bank Ltd Futures DICICIBC 29-Oct-20 0 355 0 0 362.8 0 -
ICICI Bank Ltd Futures DICICIBC 24-Sep-20 0 356 0 0 360.75 0 -
ICICI Bank Ltd Futures DICICIBC 27-Aug-20 356.1 359.5 360.65 355.8 359.05 53 79
Indusind Bank Futures DINDUSINDBK 27-Aug-20 0 393 0 0 510.6 0 -
Indusind Bank Futures DINDUSINDBK 24-Sep-20 0 482 0 0 512.95 0 -
Indusind Bank Futures DINDUSINDBK 29-Oct-20 0 558 0 0 515.9 0 -
Infosys Ltd Futures DINFO 29-Oct-20 0 967.35 0 0 963.8 0 -
Infosys Ltd Futures DINFO 24-Sep-20 0 725 0 0 958.3 0 -
Infosys Ltd Futures DINFO 27-Aug-20 961.75 956.35 962.45 955 953.85 72 50
Bharti Infratel Futures DINFRATEL 27-Aug-20 0 227.5 0 0 193.2 0 -
Bharti Infratel Futures DINFRATEL 24-Sep-20 0 236.6 0 0 194.1 0 -
Bharti Infratel Futures DINFRATEL 29-Oct-20 0 199 0 0 195.2 0 -
I0C Futures DIOC 29-Oct-20 0 94 0 0 87.55 0 -
I0C Futures DIOC 24-Sep-20 0 88.4 0 0 87.05 0 -
I0C Futures DIOC 27-Aug-20 0 79 0 0 86.65 0 -
ITC Futures DITC 29-Oct-20 0 199 0 0 198.7 0 -
ITC Futures DITC 27-Aug-20 196.05 196.4 197.45 195.25 196.65 6 3
ITC Futures DITC 24-Sep-20 0 198.5 0 0 197.55 0 -
JP Morgan Chase Futures DJPM 18-Sep-20 0 100 0 0 97.24 0 -
JP Morgan Chase Futures DJPM 21-Aug-20 0 86 0 0 97.24 0 -
Kotak Mahindra Bank Futures DKOTAKBANK 29-Oct-20 0 1408 0 0 1360.7 0 -
Kotak Mahindra Bank Futures DKOTAKBANK 27-Aug-20 1336.75 1345.8 13458 13315 1346.7 16 70
Kotak Mahindra Bank Futures DKOTAKBANK 24-Sep-20 0 1364 0 0 1352.9 0 -
Larsen Toubro Ltd Futures DLT 24-Sep-20 0 970 0 0 922.75 0 -
Larsen Toubro Ltd Futures DLT 27-Aug-20 922.8 922.85 927.1 921.65 918.5 30 30
Larsen Toubro Ltd Futures DLT 29-Oct-20 0 935 0 0 928.1 0 -
Lupin Futures DLUPIN 29-Oct-20 0 871 0 0 891.8 0 -
Lupin Futures DLUPIN 27-Aug-20 0 895 0 0 882.6 0 -
Lupin Futures DLUPIN 24-Sep-20 0 935.3 0 0 886.65 0 -
Mahindra N Mahindra Futures DMNM 24-Sep-20 0 523 0 0 605.1 0 -
Mahindra N Mahindra Futures DMNM 27-Aug-20 0 447.75 0 0 602.35 0 -
Mahindra N Mahindra Futures DMNM 29-Oct-20 0 613 0 0 608.6 0 -
Microsoft Corporation Futures DMSFT 21-Aug-20 0 180 0 0 216.36 0 -
Microsoft Corporation Futures DMSFT 18-Sep-20 0 204 0 0 216.36 0 -
Maruti Suzuki Ltd Futures DMSIL 29-Oct-20 0 6271 0 0 6769.65 0 -
Maruti Suzuki Ltd Futures DMSIL 27-Aug-20 6520.7 6564.35 6564.35 6520.7 6699.9 2 3
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Maruti Suzuki Ltd Futures DMSIL 24-Sep-20 0 5842 0 0 6730.8 0 -
NTPC Futures DNTPC 24-Sep-20 0 98.5 0 0 86.45 0 -
NTPC Futures DNTPC 27-Aug-20 0 97.4 0 0 86.05 0 -
NTPC Futures DNTPC 29-Oct-20 0 89 0 0 86.95 0 -
ONGC Futures DONGC 29-Oct-20 0 80.65 0 0 79.7 0 -
ONGC Futures DONGC 27-Aug-20 0 80 0 0 78.9 0 -
ONGC Futures DONGC 24-Sep-20 0 84.3 0 0 79.25 0 -
Power Grid Futures DPOWERGRID 24-Sep-20 0 181 0 0 177.3 0 -
Power Grid Futures DPOWERGRID 27-Aug-20 0 159.8 0 0 176.5 0 -
Power Grid Futures DPOWERGRID 29-Oct-20 0 184 0 0 178.35 0 -
Reliance Industries Ltd Futures DRIL 29-Oct-20 0 2126 0 0 2175.6 0 -
Reliance Industries Ltd Futures DRIL 27-Aug-20 2148.7 2148.7 2148.7 2148.7 2153.15 1 373
Reliance Industries Ltd Futures DRIL 24-Sep-20 0 1743 0 0 2163.1 0 -
State Bank of India Futures DSBIN 24-Sep-20 0 187.35 0 0 192.15 0 -
State Bank of India Futures DSBIN 27-Aug-20 192.3 191.35 192.65 191.35 191.25 14 51
State Bank of India Futures DSBIN 29-Oct-20 0 194 0 0 193.25 0 -
Sun Pharma Futures DSUNPHARMA 29-Oct-20 0 500 0 0 533.1 0 -
Sun Pharma Futures DSUNPHARMA 27-Aug-20 0 466.6 0 0 527.6 0 -
Sun Pharma Futures DSUNPHARMA 24-Sep-20 0 492 0 0 530.05 0 -
Tata Motors DVR Futures DTATAMTRDVR 24-Sep-20 0 43.55 0 0 41.35 0 -
Tata Motors DVR Futures DTATAMTRDVR 27-Aug-20 0 36.55 0 0 41.2 0 -
Tata Motors DVR Futures DTATAMTRDVR 29-Oct-20 0 38.75 0 0 41.6 0 -
Tata Power Futures DTATAPOWER 29-Oct-20 0 50.4 0 0 50.35 0 -
Tata Power Futures DTATAPOWER 27-Aug-20 0 37.55 0 0 49.85 0 -
Tata Power Futures DTATAPOWER 24-Sep-20 0 43.9 0 0 50.1 0 -
Tata Steel Futures DTATASTEEL 24-Sep-20 0 330.35 0 0 407.2 0 -
Tata Steel Futures DTATASTEEL 27-Aug-20 395.45 404.35 404.35 395.45 405.3 4 1
Tata Steel Futures DTATASTEEL 29-Oct-20 0 378.95 0 0 409.55 0 -
TCS Ltd Futures DTCS 29-Oct-20 0 2307 0 0 2326.5 0 -
TCS Ltd Futures DTCS 27-Aug-20 2322.25 2298.25 2327.7 2297.1 2302.55 17 3
TCS Ltd Futures DTCS 24-Sep-20 0 2073 0 0 2313.15 0 -
Tech Mahindra Futures DTECHM 24-Sep-20 0 569.4 0 0 667.6 0 -
Tech Mahindra Futures DTECHM 27-Aug-20 0 538 0 0 664.5 0 -
Tech Mahindra Futures DTECHM 29-Oct-20 0 686 0 0 671.45 0 -
Tata Motors Ltd Futures DTTMT 29-Oct-20 0 107 0 0 120.7 0 -
Tata Motors Ltd Futures DTTMT 27-Aug-20 0 117.1 0 0 119.45 0 9
Tata Motors Ltd Futures DTTMT 24-Sep-20 0 106.4 0 0 120 0 -
Ultratech Cement Futures DULTRACEMCO 24-Sep-20 0 3879 0 0 4035.3 0 -
Ultratech Cement Futures DULTRACEMCO 27-Aug-20 0 3871 0 0 4016.8 0 -
Ultratech Cement Futures DULTRACEMCO 29-Oct-20 0 4239 0 0 4058.6 0 -
UPL Futures DUPL 29-Oct-20 0 468 0 0 486.8 0 -
UPL Futures DUPL 27-Aug-20 0 397.4 0 0 481.8 0 -
UPL Futures DUPL 24-Sep-20 0 451.7 0 0 484.05 0 -
Vedanta Futures DVEDL 24-Sep-20 0 113 0 0 123.75 0 -
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Vedanta Futures
Vedanta Futures
Wipro Futures
Wipro Futures
Wipro Futures
Yes Bank Futures
Yes Bank Futures

Yes Bank Futures

Zee Entertainment Futures
Zee Entertainment Futures

Zee Entertainment Futures
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Contract Name

Brent Crude Oil Futures
Brent Crude Oil Futures
Brent Crude Oil Futures
Brent Crude Oil Futures
Brent Crude Oil Futures
Brent Crude Oil Futures
Brent Crude Oil Futures
Brent Crude Oil Futures
Brent Crude Oil Futures
Brent Crude Oil Futures
Brent Crude Oil Futures
Brent Crude Oil Futures
Brent Crude Oil Futures
Brent Crude Oil Futures
Brent Crude Oil Futures
Brent Crude Oil Futures
Brent Crude Oil Futures
Brent Crude Oil Futures
WTI Crude Oil Futures
WTI Crude Oil Futures
WTI Crude Oil Futures
WTI Crude Oil Futures
WTI Crude Oil Futures
WTI Crude Oil Futures
WTI Crude Oil Futures
WTI Crude Oil Futures
WTI Crude Oil Futures
WTI Crude Oil Futures
WTI Crude Oil Futures

Daily Market Information Sheet

DVEDL
DVEDL
DWIPRO
DWIPRO
DWIPRO
DYESBANK
DYESBANK
DYESBANK
DZEEL
DZEEL
DZEEL

Contract Code

DBRC
DBRC
DBRC
DBRC
DBRC
DBRC
DBRC
DBRC
DBRC
DBRC
DBRC
DBRC
DBRC
DBRC
DBRC
DBRC
DBRC
DBRC
DWTI
DWTI
DWTI
DWTI
DWTI
DWTI
DWTI
DWTI
DWTI
DWTI

DWTI

27-Aug-20
29-Oct-20
29-Oct-20
27-Aug-20
24-Sep-20
24-Sep-20
27-Aug-20
29-Oct-20
29-Oct-20
27-Aug-20
24-Sep-20

Expiry

28-Oct-21
29-Nov-21
30-Aug-21
29-Sep-21
27-May-21
29-Jun-21

29-Jul-21
27-Aug-20
29-Sep-20
29-Oct-20
27-Nov-20
29-Dec-20
28-Jan-21
25-Feb-21
30-Mar-21
29-Apr-21
29-Dec-21
28-Jan-22
17-Dec-21
19-Nov-26
19-Jan-22
19-Apr-21
19-Mar-21
19-Feb-21
19-Jan-21
18-Dec-20
19-Nov-25
19-Oct-20
19-Aug-20

Opening
Price

O O O O O O O O O O O O O o o o o o o

42.48
41.91

116.85
1115
281
202.65
221.45
27.5
27.5
11.85
144
183.65
176.7

Closing
Price

37.4
42.46
54.67
41.41
58.52
60.15
54.67
44,59

64.1
65.43

61
62
60.1
57

56.5

56.5
44.79

46.8
57.13
47.25

43
51.58
51.58
52.09
53.25
52.19
53.58
42.65
41.45

O O O O O O O o o o o

High

O O O O o o o

44.62

O O O O O O O O O O O 0O O o o o o o o

42.65
42.04

O O O O O O O O o o o

Low

o O O o o o o

44.39

O O O O O O O O O O O O 0O o o o o o o

42.43
41.29

123.2
124.45
281.15
278.25
279.55

14.2
14.15
14.3
152.15
150.55
151.25

Settlement
Price

478
47.89

476

477
47.13
47.31
47.47
4455
44.92
45.26
4558
4591
46.23

46.5
46.74
46.95
48.02

48.2

446
49.27
44.68
43.64
43.44
4321
42.94
42.66

483
42.04

41.4

Volume

Date 07-Aug-2020
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WTI Crude Oil Futures
WTI Crude Oil Futures
WTI Crude Oil Futures
WTI Crude Oil Futures
WTI Crude Oil Futures
WTI Crude Oil Futures
WTI Crude Oil Futures
WTI Crude Oil Futures
WTI Crude Oil Futures
WTI Crude Oil Futures
WTI Crude Oil Futures
WTI Crude Oil Futures
WTI Crude Oil Futures
WTI Crude Oil Futures
WTI Crude Oil Futures
WTI Crude Oil Futures
WTI Crude Oil Futures
WTI Crude Oil Mini Futures
WTI Crude Oil Mini Futures
WTI Crude Oil Mini Futures
WTI Crude Oil Mini Futures
WTI Crude Oil Mini Futures
WTI Crude Oil Mini Futures
WTI Crude Oil Mini Futures
WTI Crude Oil Mini Futures
WTI Crude Oil Mini Futures
WTI Crude Oil Mini Futures
WTI Crude Oil Mini Futures
WTI Crude Oil Mini Futures

DWTI
DWTI
DWTI
DWTI
DWTI
DWTI
DWTI
DWTI
DWTI
DWTI
DWTI
DWTI
DWTI
DWTI
DWTI
DWTI
DWTI
DWTIM
DWTIM
DWTIM
DWTIM
DWTIM
DWTIM
DWTIM
DWTIM
DWTIM
DWTIM
DWTIM

DWTIM

Daily Market Information Sheet

21-Sep-20
19-Nov-20
19-May-21
18-Nov-21
19-May-22
18-Nov-22
19-May-23
17-Nov-23
20-May-24
19-Nov-24
19-May-25
19-Aug-21
19-Jul-21
21-Jun-21
18-May-26
20-Sep-21
19-Oct-21
19-May-21
19-Mar-21
19-Feb-21
19-Apr-21
18-Dec-20
19-Jan-21
19-Aug-20
21-Sep-20
19-Oct-20
19-Nov-20
19-Jul-21
21-Jun-21

42.16

O O O O O O O O O 0O O O 0O O 0O O 0O O 0o O O 0o o o o o o o

41.72
80.4
68.75
57.13
56.4
55.74
54.23
52.56
52.56
55.2
55.11
52.16
52.33
51.84
51
35.5
35.5
35.75
33.5
53.5
33.5
56.3
56.35
40.6
51.58
51.58
56.35
43
35.75

42.33

O O O O O O O O 0O 0O O O O 0O 0O O O O O O O o o o o o o o

41.43

O O O O O O O O O 0O O O O 0O 0O O O O O O O 0o o o o o o o

41.67
42.37
43.82
4453
45.04
45.63
46.07
46.56
46.93
47.39

4738
44.22

441
43.97
48.78
4431
44.42
43.82
43.44
43.21
43.64
42.66
42.94

414
41.67
42.04
42.37

441
43.97

Date 07-Aug-2020
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Daily Market Information Sheet

DGCX Metals
Contract Name Contract Code Expiry Opening Closing High
Price Price
Copper Futures DCU 27-Aug-20 6350 6336 6350
Copper Futures DCU 24-Feb-21 0 5729 0
Copper Futures DCU 25-Nov-20 0 6004 0
Copper Futures DCU 28-Apr-21 0 5272 0
Copper Futures DCU 28-Jun-21 0 5980 0
Gold Futures DG 25-Nov-20 2075 2043.1 2075
Gold Futures DG 27-Jan-21 0 1609.4 0
Gold Futures DG 29-Mar-21 0 1663.3 0
Gold Futures DG 28-Sep-20 2069.8 2032.5 2069.8
Gold Futures DG 26-May-21 0 1732.2 0
Gold Futures DG 28-Jul-21 0 1977.3 0
Spot Gold DGSG 31-Dec-20 0 1933.1 0
India Gold Quanto Futures DIG 23-Sep-20 0 40900 0
India Gold Quanto Futures DIG 24-Mar-21 0 44407 0
India Gold Quanto Futures DIG 27-Jan-21 0 41371 0
India Gold Quanto Futures DIG 25-Nov-20 0 38119 0
India Gold Quanto Futures DIG 27-May-21 0 46970 0
India Gold Quanto Futures DIG 27-Jul-21 0 53772 0
Silver Futures DS 28-Apr-21 0 15.42 0
Silver Futures DS 28-Jun-21 0 18.435 0
Silver Futures DS 25-Nov-20 0 28.35 0
Silver Futures DS 24-Feb-21 0 17.925 0
Silver Futures DS 27-Aug-20 29.1 28.3 29.1
DGCX Currency Options
Contract Name Contract Expiry Series Opening Closing High
Code Price Price

Indian Rupee Options DINRO 27-Aug-20 CE-122.32 0 8.32
Indian Rupee Options DINRO 27-Aug-20 CE-122.70 0 7.95
Indian Rupee Options DINRO 27-Aug-20 CE-123.08 0 7.59
Indian Rupee Options DINRO 27-Aug-20 CE-123.46 0 7.23
Indian Rupee Options DINRO 27-Aug-20 CE-123.84 0 6.87
Indian Rupee Options DINRO 27-Aug-20 CE-124.22 0 6.52
Indian Rupee Options DINRO 27-Aug-20 CE-124.61 0 6.16
Indian Rupee Options DINRO 27-Aug-20 CE-125.00 0 5.81
Indian Rupee Options DINRO 27-Aug-20 CE-125.39 0 5.47
Indian Rupee Options DINRO 27-Aug-20 CE-125.79 0 5.13
Indian Rupee Options DINRO 27-Aug-20 CE-126.18 0 4.8
Indian Rupee Options DINRO 27-Aug-20 CE-126.58 0 4.47
Indian Rupee Options DINRO 27-Aug-20 CE-126.98 0 4.15
Indian Rupee Options DINRO 27-Aug-20 CE-127.39 0 3.83

O O O O O O O o o o o o o o

Low

6336
0

O O O O O O O O o o o o

27.45

Low

Settlement
Price

O O O O O O O O O o o o o o

6157
6251
6208
6272
6287
2042.8
2043.8
2044.8
2032.5
2045.8
2046.8
2026.3
54809
55076
54806
54783
55172
55273
28.36
28.41
28.26
28.31
28.21

Date 07-Aug-2020
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Volume Open
Interest
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166

Settlement Volume Open

Price

11.24
10.87
10.49
10.12
9.74
9.37
8.99
8.61
8.23
7.85
7.48
7.1
6.73
6.35
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Indian Rupee Options
Indian Rupee Options
Indian Rupee Options
Indian Rupee Options
Indian Rupee Options
Indian Rupee Options
Indian Rupee Options
Indian Rupee Options
Indian Rupee Options
Indian Rupee Options
Indian Rupee Options
Indian Rupee Options
Indian Rupee Options
Indian Rupee Options
Indian Rupee Options
Indian Rupee Options
Indian Rupee Options
Indian Rupee Options
Indian Rupee Options
Indian Rupee Options
Indian Rupee Options
Indian Rupee Options
Indian Rupee Options
Indian Rupee Options
Indian Rupee Options
Indian Rupee Options
Indian Rupee Options
Indian Rupee Options
Indian Rupee Options
Indian Rupee Options
Indian Rupee Options
Indian Rupee Options
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Indian Rupee Options
Indian Rupee Options
Indian Rupee Options
Indian Rupee Options
Indian Rupee Options
Indian Rupee Options
Indian Rupee Options
Indian Rupee Options
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DINRO
DINRO
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DINRO
DINRO
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DINRO
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Daily Market Information Sheet

27-Aug-20
27-Aug-20
27-Aug-20
27-Aug-20
27-Aug-20
27-Aug-20
27-Aug-20
27-Aug-20
27-Aug-20
27-Aug-20
27-Aug-20
27-Aug-20
27-Aug-20
27-Aug-20
27-Aug-20
27-Aug-20
27-Aug-20
27-Aug-20
27-Aug-20
27-Aug-20
27-Aug-20
27-Aug-20
27-Aug-20
27-Aug-20
27-Aug-20
27-Aug-20
27-Aug-20
27-Aug-20
27-Aug-20
27-Aug-20
27-Aug-20
27-Aug-20
27-Aug-20
27-Aug-20
27-Aug-20
27-Aug-20
27-Aug-20
27-Aug-20
27-Aug-20
27-Aug-20
27-Aug-20
27-Aug-20
27-Aug-20

CE-127.80
CE-128.21
CE-128.62
CE-129.03
CE-129.45
CE-129.87
CE-130.29
CE-130.72
CE-131.15
CE-131.58
CE-132.01
CE-132.45
CE-132.89
CE-133.33
CE-133.78
CE-134.23
CE-134.68
CE-135.14
CE-135.59
CE-136.05
CE-136.52
CE-136.99
CE-137.46
CE-137.93
CE-138.41
CE-138.89
CE-139.37
PE-122.32
PE-122.70
PE-123.08
PE-123.46
PE-123.84
PE-124.22
PE-124.61
PE-125.00
PE-125.39
PE-125.79
PE-126.18
PE-126.58
PE-126.98
PE-127.39
PE-127.80

PE-128.21

O O O O O O O O O O O O O O 0O 0O 0O O O O 0O O 0O 0O O O 0O 0O O 0O 0O O 0o o 0o o o o o o o o o

3.53
3.24
2.96

2.7
2.44

2.2
1.97
1.76
1.56
1.38
1.21
1.05
0.91
0.79
0.67
0.57
0.48

0.4
0.34
0.28
0.23
0.19
0.15
0.12

0.1
0.08
0.06
0.06
0.07
0.08

0.1
0.13
0.15
0.18
0.22
0.27
0.32
0.38
0.45
0.53
0.62
0.73

0.85

O O O O O O O O O O O O O O O 0O O O O O O O 0O 0O O O O O O 0o 0O O O o o o o o o o o o o

O O O O O O O O 0O O O O O 0O 0O 0O O 0O O O 0O 0O 0O O 0O O O 0O 0O 0O 0O 0O 0o 0o 0o 0o o o o o o o o

5.98
5.62
5.26
491
456
423

39
3.58
3.28
2.98

27
2.44
2.18
1.95
1.73
1.52
1.33

1.16

0.86
0.73
0.62
0.52
0.44
0.36

0.3
0.24
0.01
0.01
0.01
0.02
0.02
0.03
0.03
0.04
0.05
0.07
0.09
0.11
0.13
0.16

0.2

0.25
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Indian Rupee Options
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27-Aug-20
27-Aug-20
27-Aug-20
27-Aug-20
27-Aug-20
27-Aug-20
27-Aug-20
27-Aug-20
27-Aug-20
27-Aug-20
27-Aug-20
27-Aug-20
27-Aug-20
27-Aug-20
27-Aug-20
27-Aug-20
27-Aug-20
27-Aug-20
27-Aug-20
27-Aug-20
27-Aug-20
27-Aug-20
27-Aug-20
27-Aug-20
27-Aug-20
28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20

PE-128.62
PE-129.03
PE-129.45
PE-129.87
PE-130.29
PE-130.72
PE-131.15
PE-131.58
PE-132.01
PE-132.45
PE-132.89
PE-133.33
PE-133.78
PE-134.23
PE-134.68
PE-135.14
PE-135.59
PE-136.05
PE-136.52
PE-136.99
PE-137.46
PE-137.93
PE-138.41
PE-138.89
PE-139.37
CE-124.61
CE-125.00
CE-125.39
CE-125.79
CE-126.18
CE-126.58
CE-126.98
CE-127.39
CE-127.80
CE-128.21
CE-128.62
CE-129.03
CE-129.45
CE-129.87
CE-130.29
CE-130.72
CE-131.15

CE-131.58

O O O O O O O O O O O O O O 0O 0O 0O O O O 0O O 0O 0O O O 0O 0O O 0O 0O O 0o o 0o o o o o o o o o

0.98
1.12
1.28
1.46
1.65
1.86
2.09
2.34

2.6
2.88
3.18
3.49
3.83
4.17
4.53
4.91

5.3

5.7
6.11
6.54
6.97
7.41
7.87
8.32
8.79
8.64
8.27
7.89
7.51
7.14
6.77

6.4
6.03
5.67
5.31
4.96
4.62
4.29
3.96
3.65
3.34
3.04

2.76

O O O O O O O O O O O O O O O 0O O O O O O O 0O 0O O O O O O 0o 0O O O o o o o o o o o o o

O O O O O O O O 0O O O O O 0O 0O 0O O 0O O O 0O 0O 0O O 0O O O 0O 0O 0O 0O 0O 0o 0o 0o 0o o o o o o o o

0.3
0.36
0.43
0.51

0.6
0.71
0.83
0.97
1.12
1.29
1.48
1.68

1.9
2.15
2.41
2.69
2.98

33
3.64
3.99
4.42
4.89
5.37
5.85
6.33
8.74

8.37

7.63
7.26

6.9
6.54
6.17
5.82
5.47
5.13
479
4.46
414
3.83
3.53
3.24

2.96
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28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20

CE-132.01
CE-132.45
CE-132.89
CE-133.33
CE-133.78
CE-134.23
CE-134.68
CE-135.14
CE-135.59
CE-136.05
CE-136.52
CE-136.99
CE-137.46
CE-137.93
CE-138.41
CE-138.89
CE-139.37
CE-139.86
CE-140.35
CE-140.85
CE-141.34
CE-141.84
CE-142.35
PE-124.61
PE-125.00
PE-125.39
PE-125.79
PE-126.18
PE-126.58
PE-126.98
PE-127.39
PE-127.80
PE-128.21
PE-128.62
PE-129.03
PE-129.45
PE-129.87
PE-130.29
PE-130.72
PE-131.15
PE-131.58
PE-132.01

PE-132.45

O O O O O O O O O O O O O O 0O 0O 0O O O O 0O O 0O 0O O O 0O 0O O 0O 0O O 0o o 0o o o o o o o o o

25
2.25
2.01
1.79
1.58
1.39
1.21
1.05
0.91
0.78
0.66
0.56
0.47
0.39
0.32
0.27
0.22
0.17
0.14
0.11
0.09
0.07
0.06
0.05
0.06
0.08
0.09
0.11
0.14
0.17
0.21
0.25
0.31
0.37
0.43
0.52
0.61
0.71
0.83
0.97
1.11
1.28

1.46

O O O O O O O O O O O O O O O 0O O O O O O O 0O 0O O O O O O 0o 0O O O o o o o o o o o o o
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27
2.45
221
1.99
1.77
1.58

1.4
1.23
1.08
0.94
0.81
0.69
0.59

05
0.43
0.36

0.3
0.25

0.2
0.16
0.13
0.11
0.08
0.07
0.08

0.1
0.13
0.15
0.18
0.22
0.27
0.32
0.37
0.44
0.52

0.6

0.7
0.81
0.94
1.07
1.22
1.39

1.57
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28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20
28-Sep-20

PE-132.89
PE-133.33
PE-133.78
PE-134.23
PE-134.68
PE-135.14
PE-135.59
PE-136.05
PE-136.52
PE-136.99
PE-137.46
PE-137.93
PE-138.41
PE-138.89
PE-139.37
PE-139.86
PE-140.35
PE-140.85
PE-141.34
PE-141.84

PE-142.35

O O O O O O O O O O O O O O o o o o o o o

1.66
1.88
2.12
2.38
2.65
2.95
3.25
3.58
3.93

4.3
4.68
5.07
5.48

5.9
6.33
6.78
7.23

7.7
8.16
8.64

9.14

O O O O O O O O O O O O O o o o o o o o o

O O O O O O O O O O O O O O o o o o o o o

1.77
1.99
2.22
2.47
2.74
3.03
3.33
3.65
3.98
434
481
5.28
5.76
6.24
6.72
7.21

7.7

8.2
8.69
9.19

9.7

Date 07-Aug-2020

O O O O O 0O O 0O O 0O O 0O O O O o o o o o o
'



