
Appendix Table V.12: Turnover in Equity Derivatives Market
(Rupees crore)

Month/Year The Stock Exchange, Mumbai National Stock Exchange
Index Index Stock Stock Index Index Stock Stock

Futures Options $ Futures Options $ Futures Options $ Futures Options $
1 2 3 4 5 6 7 8 9
2000-01 1,672.6 2,365

2001-02 1,276.3 78.3 451.6 115.5 21,482 3,766 51,516 25,163

2001
April 28.1 292
May 11.8 230
June 38.9 15.7 590 196
July 40.6 6.0 8.2 1,309 326 396
August 491.7 52.2 52.1 1,305 284 1,107
September 359.1 3.7 36.0 2,857 412 2,012
October 52.2 0.2 3.3 2,485 559 2,433
November 52.3 0.3 79.0 4.9 2,484 455 2,811 3,010
December 13.5 – 69.7 2.5 2,339 405 7,515 2,660

2002
January 28.4 0.1 110.4 6.2 2,660 338 13,261 5,089
February 155.6 – 149.5 1.8 2,747 430 13,939 4,499
March 4.1 – 43.0 0.5 2,185 360 13,989 3,957
April 1.1 0.6 21.5 0.6 1,656 382 15,065 4,570
May 9.9 – 104.7 0.3 2,022 463 15,981 5,133
June 12.3 – 90.4 0.4 2,123 389 16,178 4,642

$ Notional turnover for call and put options.
– Negligible.
Note :
Index futures were introduced in June 2000, index options in June 2001, stock options in July 2001 and stock
futures in November 2001 in the Indian equity derivatives market.
Sources : The Stock Exchange, Mumbai and the National Stock Exchange of India Limited.


