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NSE records highest turnover in the Derivatives segment

The Exchange today recorded all-time high volume of trades in the derivatives segment viz. Rs.
201.15 crores. The previous highest turnover was Rs. 163.69 crores which was recorded on
August 14, 2001.

S&P CNX Nifty futures recorded a volume of Rs. 100.61 crores. S&P CNX Nifty options recorded a
volume of Rs. 19.99 crores and Options on individual securities recorded a volume of Rs. 80.55
crores.

The top 5 securities in which most options contracts were traded were SATYAMCOMP, RELIANCE,
INFOSYSTCH, L&T and STROPTICAL.

Top
The Exchange has successfully completed its 383rd Normal Settlement
The Exchange has successfully completed its 383rd Normal Settlement (Rolling T+5 following SEBI

directive) since inception i.e., Settlement Number N — 2001063 on August 30, 2001. The
settlement statistics are as follows:

Particulars Values

N-2001063
Total traded quantity (lakhs) 481.19
Total traded value (Rs. In Crores) 1014.50
Total value of the settlement (Securities) (Rs. In Crores) 191.65
Total value of the settlement (Funds) (Rs. In Crores) 91.86
Shortages for the settlement 0.81%
% of Delivery ( No. of shares delivered / No. of shares traded) 22.49%

Details of Account Period Settlement ( Settlement No. W 2001133) are as follows:
Trading Period Traded Value Settlement Value
From To Securities Funds

August 20, 2001 |August 24, 2001 |Rs. 145.48 Crores |Rs. 19.02 Crores Rs. 10.17 Crores

Details of Limited Physical Market ( Settlement No. O 2001034) are as follows:



Trading Period Traded Value Settlement Value
From To Securities Funds

August 20, 2001  August 24, 2001 |Rs. 0.002 Crores |Rs. 0.002 Crores |Rs. 0.002 Crores
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