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Notice No.: TRDG-2021-015 Issue Date: March 30, 2021

Subject: Revision to Daily Price Range for various Currency Futures Contracts

Notice to all Members,

Subject: Revision to Daily Price Range for various Currency Futures Contracts

In pursuance of the DGCX By-Laws, Members are hereby advised of the following revisions to the

Daily Price Range.

Amendment Details:

Revised

Current
Contract Price Band

Symbol Price Band

Static Band

Futures Contract NCR

(in %)

MCR
(in %)

Static Band
(In ticks) (in %)

Australian Dollar DAUD 150 1.5% 0.5% 1%
Canadian Dollar DCAD 150 1.5% 0.5% 1%
Euro DEUR 150 1.5% 0.5% 1%
Japanese Yen DJPY 150 1.5% 0.5% 1%
Pound Sterling DGBP 150 1.5% 0.5% 1%
Swiss Franc DCHF 150 1.5% 0.5% 1%
Indian Rupee DINR 150 1.5% 0.5% 1%
Indian Rupee Mini DINRM 150 1.5% 0.5% 1%
Indian Rupee Weekly DINRW 150 1.5% 0.5% 1%
Indian Rupee Quanto DINRI 400 1.5% 0.5% 1%
*Pakistani Rupee DPKR 150 1.5% 0.5% 1%
South African Rand DUSDZAR 400 1.5% 0.5% 1%
Chinese Yuan DUSDCNH 1000 1.5% 0.5% 1%
AUD/ US Dollar Rolling Futures | SPFAUD 1500 1.5% 0.5% 1%
GBP/ US Dollar Rolling Futures SPFGBP 1500 1.5% 0.5% 1%
EUR/ US Dollar Rolling Futures | SPFEUR 1500 1.5% 0.5% 1%

*To be launched on April 16, 2021.

Members should note that there will be no limits on intra-day price movements and the Daily Price

Range shall be relaxed during periods of extreme volatility.

These revisions shall be effective on and from Monday, April 12, 2021.
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