TABLE 194 : TURNOVER IN THE EQUITY DERIVATIVES MARKET

(% Billion)
Year/ BSE Ltd. National Stock Exchange of India Limited (NSE)
Month Index Index Stock Stock Index Index Stock Stock Interest
futures options futures options futures options futures options rate
futures
1 2 3 4 5 6 7 8 9 10
2011-12
Apr 0.10 0.99 0.03 0.36 2823.03 16458.81 3531.59 699.58 -
May 0.01 0.00 0.00 2.82 305745 18928.96 3366.89 698.08 -
Jun 0.12 0.00 0.00 0.58 2651.78 17845.70 3226.95 657.33 -
Jul 0.20 0.01 0.14 0.00 2656.41 18677.26 3498.91 817.08 -
Aug 0.10 0.00 043 0.00 3471.77 22095.24 3337.91 732.58 -
Sep 4.74 1.22 2.41 0.02 3468.26 20857.30 3262.90 764.18 -
Oct 25.46 5.27 12.00 3.75 265945 16211.19 2799.71 661.87 -
Nov 192.53 21.54 12.22 410 3121.39 20272.36 3054.21 717.62 -
Dec 375.45 69.18 21.52 0.00 3071.98 21087.51 2799.21 729.93 -
Jan 466.39 205.77 19.40 0.00 2507.38 15425.42 3508.48 1073.59 -
Feb 340.75 3985.79 17.30 0.34 2911.38 17772.20 4518.69 1215.51 -
Mar 376.78 1893.04 14.88 248 3379.72 21568.37 3841.26 1002.96 -
Total 1782.63 6182.81 100.33 14.45 35780.00 227200.32 40746.71 9770.31 -
2012-13
Apr 3.16 33.81 0.00 0.00 22.90 157.39 30.39 10.06 -
May 2.09 60.34 0.00 0.00 26.60 203.79 30.30 11.29 -
Jun 204.54 7117.02 0.00 0.05 2643.04 19634.77 3047.96 1081.29 -
Jul 170.98 9605.45 0.10 0.13 2245.04 1757190 3357.85 1356.03 -
Aug 86.24 8654.67 0.27 0.42 1996.28 17730.00 3156.99 1438.41 -
Sep 4516 3006.12 0.46 146 2069.10 18705.92 3498.77 1645.69 -
Oct 36.36 4070.19 0.40 1.51 2160.04 19075.96 3881.03 2025.06 -
Nov 22.74 5441.70 0.13 1.25 1697.57 17810.59 3494.31 1795.70 -
Dec 24.00 8971.10 0.25 3.17 176492 18939.73 3923.27 1776.00 -
Jan 36.74 9181.84 6.70 9.14 1900.94 19669.18 4953.66 2985.97 -
Feb 34.84 2235.05 5.90 18.90 1796.82 18393.46 3612.94 1947.75 -
Mar 27.73 2576.44 19.56 66.41 2047.63 24166.27 3243.32 1817.24 -
Total 694.57 60953.73 33.77 102.44 20370.88 192058.96 36230.79 17890.49 -
2013-14
Apr 72.69 3001.26 64.07 1.38 2085.90 21924.70 3650.64 2440.39 -
May 70.55 6119.53 67.62 446 2457.83 26216.47 4098.51 2265.21 -
Jun 65.21 6622.21 38.54 6.29 2463.51 24379.37 3434.93 1631.05 -
Jul 100.45 14218.55 69.45 6.91 2536.44 22514.14 4285.04 2468.30 -
Aug 53.39 8254.63 35.67 8.19 3277.35 29009.78 4100.88 1751.20 -
Sep 55.08 3921.85 44.03 14.95 317154 2524746 3877.99 1518.59 -
Oct 60.76 6717.72 52.17 15.95 2970.26 22818.09 4164.32 2107.99 -
Nov 2481 6321.40 27.01 13.64 2540.56 20799.38 3976.76 1668.34 -
Dec 18.90 5619.75 33.02 22.72 2339.73 19686.22 4241.28 1612.40 -
Jan 36.37 11334.92 42.79 56.42 2636.91 23206.92 4852.33 2547.57 88.32
Feb 34.65 7544.29 26.37 78.48 1812.08 18800.93 3599.10 1646.71 91.46
Mar 42.06 10875.90 45.26 231.91 2538.92 23069.96 5211.03 2437.13 121.94
Total 634.92 90552.01 546.00 461.30 30831.03 277673.42 49492.81 24094.88 301.72
2014-15
Apr 42.81 5050.06 27.46 460 2190.25 17315.84 5413.03 2179.14 176.03
May 3157 2913.98 23.67 10.94 3828.40 26039.64 8088.82 2760.20 204.72
Jun 54.69 19573.26 1.54 23.36 3396.17 28978.12 8347.23 2959.86 251.39
Jul 53.15 22457.65 242 30.66 3662.47 33965.50 8045.72 2965.31 306.58
Total 182.22 49994.95 55.09 69.56 13077.29 106299.10 29894.80 10864.51 938.72

Notes :

Sources :

1. Index futures were introduced in June 2000, index options in June 2001, stock options in July 2001 and stock futures

in November 2001, both in the BSE and NSE, while interest rate futures were intoduced on NSE in June 2003.

2. Notional turnover includes call and put options.

3. The RBI has introduced cash settled interest rate futures on 10-year G-sec on December 5, 2013.
BSE Ltd. and the National Stock Exchange of India Ltd. (NSE).
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