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Department  : CURRENCY DERIVATIVES SEGMENT 

Download Ref No: NSE/CD/41685            Date : July 23, 2019 

Circular Ref. No: 30/2019  

 

All Members, 

 

Revised List of Spread combinations on USDINR currency pair 

 

With the reference to the Exchange circular Ref. No. NSE/CD/40964 dated May 09, 2019, members 

are requested to note the revised list of Spread combinations on USDINR currency pair w.e.f. July 29, 

2019.  

 

Sr No Leg 1 Leg 2 

1 First Month Second Month 

2 First Month Third Month 

3 First Month Fourth Month 

4 First Month Fifth Month 

5 First Month Sixth Month 

6 Second Month Third Month 

7 Second Month Fourth Month 

8 Second Month Fifth Month 

9 Second Month Sixth Month 

10 Third Month Fourth Month 

11 Third Month Fifth Month 

12 Third Month Sixth Month 

13 Fourth Month Fifth Month 

14 Fourth Month Sixth Month 

15 Fifth Month Sixth Month 
 

 

 

For and on behalf of 

National Stock Exchange of India Limited 

 

Khushal Shah 

Associate Vice President 
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