
DERIVATIVES DAILY DETAILED TURNOVER REPORT

FROM DATE : 24/04/2015 TO DATE : 24/04/2015

INTEREST RATE AND CURRENCY DERIVATIVES

Contract Buy/Sell No. of ContractsC/PStrike Nominal Value 

(R000's)

All Bond Index

Sell ALBI On 06/08/2015   Index Future   10  0.00 

Buy ALBI On 06/08/2015   Index Future   10  49,995.90 

Sell ALBI On 06/08/2015   Index Future   20  0.00 

Buy ALBI On 06/08/2015   Index Future   20  99,991.80 

Buy ALBI On 06/08/2015   Index Future   30  149,987.70 

Sell ALBI On 06/08/2015   Index Future   30  0.00 

Buy ALBI On 06/08/2015   Index Future   30  149,936.70 

Sell ALBI On 06/08/2015   Index Future   30  0.00 

All Bond Term Splits 7-12 Years

Buy AL7T On 07/05/2015   Index Future   1  5,359.45 

Buy AL7T On 07/05/2015   Index Future   1  5,359.45 

Sell AL7T On 07/05/2015   Index Future   1  0.00 

Sell AL7T On 07/05/2015   Index Future   1  0.00 
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Buy AL7T On 06/08/2015   Index Future   1  5,440.00 

Sell AL7T On 06/08/2015   Index Future   1  0.00 

Sell AL7T On 06/08/2015   Index Future   1  0.00 

Buy AL7T On 06/08/2015   Index Future   1  5,440.00 

Sell AL7T On 07/05/2015   Index Future   2  0.00 

Buy AL7T On 07/05/2015   Index Future   2  10,718.90 

Buy AL7T On 06/08/2015   Index Future   2  10,880.00 

Sell AL7T On 06/08/2015   Index Future   2  0.00 

I2038 Bond Future

Sell 2038 On 06/08/2015   Bond Future   5  0.00 

Buy 2038 On 06/08/2015   Bond Future   5  658.70 

Sell 2038 On 06/08/2015   Bond Future   7  0.00 

Buy 2038 On 06/08/2015   Bond Future   7  922.18 

Sell 2038 On 06/08/2015   Bond Future   8  0.00 

Buy 2038 On 06/08/2015   Bond Future   8  1,053.92 

Sell 2038 On 06/08/2015   Bond Future   10  0.00 

Buy 2038 On 06/08/2015   Bond Future   10  1,317.40 

Sell 2038 On 06/08/2015   Bond Future   15  0.00 

Buy 2038 On 06/08/2015   Bond Future   15  1,976.11 

Buy 2038 On 07/05/2015   Bond Future   17  2,233.48 

Sell 2038 On 07/05/2015   Bond Future   17  0.00 

Sell 2038 On 06/08/2015   Bond Future   17  0.00 

Buy 2038 On 06/08/2015   Bond Future   17  2,247.30 

Buy 2038 On 07/05/2015   Bond Future   18  2,364.86 

Sell 2038 On 07/05/2015   Bond Future   18  0.00 

Sell 2038 On 06/08/2015   Bond Future   18  0.00 

Buy 2038 On 06/08/2015   Bond Future   18  2,379.49 

Sell 2038 On 06/08/2015   Bond Future   25  0.00 

Buy 2038 On 06/08/2015   Bond Future   25  3,293.51 

Sell 2038 On 06/08/2015   Bond Future   29  0.00 

Buy 2038 On 06/08/2015   Bond Future   29  3,820.47 

Sell 2038 On 06/08/2015   Bond Future   29  0.00 

Buy 2038 On 06/08/2015   Bond Future   29  3,820.47 

Sell 2038 On 06/08/2015   Bond Future   40  0.00 

Buy 2038 On 06/08/2015   Bond Future   40  5,269.62 

Sell 2038 On 06/08/2015   Bond Future   45  0.00 

Buy 2038 On 06/08/2015   Bond Future   45  5,928.32 

Buy 2038 On 06/08/2015   Bond Future   50  6,587.02 

Sell 2038 On 06/08/2015   Bond Future   50  0.00 

Buy 2038 On 06/08/2015   Bond Future   50  6,587.02 

Sell 2038 On 06/08/2015   Bond Future   50  0.00 

Sell 2038 On 06/08/2015   Bond Future   55  0.00 

Buy 2038 On 06/08/2015   Bond Future   55  7,245.73 

Buy 2038 On 07/05/2015   Bond Future   57  7,488.72 

Sell 2038 On 07/05/2015   Bond Future   57  0.00 
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Contract Buy/Sell No. of ContractsC/PStrike Nominal Value 

(R000's)

Sell 2038 On 06/08/2015   Bond Future   57  0.00 

Buy 2038 On 06/08/2015   Bond Future   57  7,535.06 

Sell 2038 On 06/08/2015   Bond Future   418  0.00 

Buy 2038 On 06/08/2015   Bond Future   418  55,067.52 

Buy 2038 On 06/08/2015   Bond Future   786  103,548.01 

Sell 2038 On 06/08/2015   Bond Future   786  0.00 

I2046 Bond Future

Buy 2046 On 07/05/2015   Bond Future   8  1,048.24 

Sell 2046 On 07/05/2015   Bond Future   8  0.00 

Buy 2046 On 07/05/2015   Bond Future   8  1,048.24 

Sell 2046 On 07/05/2015   Bond Future   8  0.00 

Sell 2046 On 06/08/2015   Bond Future   8  0.00 

Buy 2046 On 06/08/2015   Bond Future   8  1,065.31 

Sell 2046 On 06/08/2015   Bond Future   8  0.00 

Buy 2046 On 06/08/2015   Bond Future   8  1,065.31 

Buy 2046 On 07/05/2015   Bond Future   25  3,275.75 

Sell 2046 On 07/05/2015   Bond Future   25  0.00 

Sell 2046 On 06/08/2015   Bond Future   25  0.00 

Buy 2046 On 06/08/2015   Bond Future   25  3,329.10 

Sell 2046 On 06/08/2015   Bond Future   133  0.00 

Buy 2046 On 06/08/2015   Bond Future   133  17,684.01 

Buy 2046 On 07/05/2015   Bond Future   2,195  287,610.85 

Sell 2046 On 07/05/2015   Bond Future   2,195  0.00 

Sell 2046 On 06/08/2015   Bond Future   2,195  0.00 

Buy 2046 On 06/08/2015   Bond Future   2,195  292,294.98 

Buy 2046 On 07/05/2015   Bond Future   3,653  478,652.59 

Sell 2046 On 07/05/2015   Bond Future   3,653  0.00 

Sell 2046 On 06/08/2015   Bond Future   3,653  0.00 

Buy 2046 On 06/08/2015   Bond Future   3,653  486,448.09 

I2050 Bond Future

Buy 2050 On 07/05/2015   Bond Future   15  2,124.27 

Sell 2050 On 07/05/2015   Bond Future   15  0.00 

Sell 2050 On 06/08/2015   Bond Future   15  0.00 

Buy 2050 On 06/08/2015   Bond Future   15  2,136.83 

Buy 2050 On 07/05/2015   Bond Future   20  2,832.36 

Sell 2050 On 07/05/2015   Bond Future   20  0.00 

Sell 2050 On 06/08/2015   Bond Future   20  0.00 

Buy 2050 On 06/08/2015   Bond Future   20  2,849.10 

Buy 2050 On 07/05/2015   Bond Future   55  7,788.99 
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Sell 2050 On 07/05/2015   Bond Future   55  0.00 

Sell 2050 On 06/08/2015   Bond Future   55  0.00 

Buy 2050 On 06/08/2015   Bond Future   55  7,835.03 

Sell 2050 On 06/08/2015   Bond Future   123  0.00 

Buy 2050 On 06/08/2015   Bond Future   123  17,495.58 

Buy 2050 On 07/05/2015   Bond Future   382  54,098.08 

Sell 2050 On 07/05/2015   Bond Future   382  0.00 

Sell 2050 On 06/08/2015   Bond Future   382  0.00 

Buy 2050 On 06/08/2015   Bond Future   382  54,417.81 

Buy 2050 On 07/05/2015   Bond Future   1,993  282,244.67 

Sell 2050 On 07/05/2015   Bond Future   1,993  0.00 

Sell 2050 On 06/08/2015   Bond Future   1,993  0.00 

Buy 2050 On 06/08/2015   Bond Future   1,993  283,912.82 

New Inflation Linked Index

Buy IGOV On 07/05/2015   Index Future   30  68,937.60 

Sell IGOV On 07/05/2015   Index Future   30  0.00 

Sell IGOV On 06/08/2015   Index Future   30  0.00 

Buy IGOV On 06/08/2015   Index Future   30  70,059.60 

R186 Bond Future

Buy R186 On 07/05/2015   Bond Future   1  8.04 

Sell R186 On 07/05/2015   Bond Future   1  0.00 

Buy R186 On 07/05/2015   Bond Future   1  122.46 

Sell R186 On 07/05/2015   Bond Future   1  0.00 

Buy R186 On 05/11/2015   Bond Future 8.45 Put  2  242.04 

Sell R186 On 05/11/2015   Bond Future 8.45 Put  2  0.00 

Buy R186 On 05/11/2015   Bond Future 8.35 Put  3  363.06 

Sell R186 On 05/11/2015   Bond Future 8.35 Put  3  0.00 

Buy R186 On 05/11/2015   Bond Future 8.45 Put  8  968.17 

Sell R186 On 05/11/2015   Bond Future 8.45 Put  8  0.00 

Sell R186 On 07/05/2015   Bond Future   10  0.00 

Buy R186 On 07/05/2015   Bond Future   10  80.08 

Buy R186 On 07/05/2015   Bond Future   10  1,224.26 

Sell R186 On 07/05/2015   Bond Future   10  0.00 

Buy R186 On 07/05/2015   Bond Future   10  1,223.84 

Sell R186 On 07/05/2015   Bond Future   10  0.00 

Buy R186 On 05/11/2015   Bond Future 8.35 Put  11  1,331.23 

Sell R186 On 05/11/2015   Bond Future 8.35 Put  11  0.00 

Sell R186 On 07/05/2015   Bond Future   40  0.00 

Buy R186 On 07/05/2015   Bond Future   40  320.80 

Buy R186 On 07/05/2015   Bond Future   50  6,102.28 

Sell R186 On 07/05/2015   Bond Future   50  0.00 

Buy R186 On 05/11/2015   Bond Future 8.45 Put  66  7,987.40 

Sell R186 On 05/11/2015   Bond Future 8.45 Put  66  0.00 

Buy R186 On 05/11/2015   Bond Future 8.45 Put  74  8,955.56 
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Contract Buy/Sell No. of ContractsC/PStrike Nominal Value 

(R000's)

Sell R186 On 05/11/2015   Bond Future 8.45 Put  74  0.00 

Buy R186 On 05/11/2015   Bond Future 8.35 Put  99  11,981.09 

Sell R186 On 05/11/2015   Bond Future 8.35 Put  99  0.00 

Sell R186 On 07/05/2015   Bond Future   100  0.00 

Buy R186 On 07/05/2015   Bond Future   100  12,200.59 

Sell R186 On 07/05/2015   Bond Future   100  0.00 

Buy R186 On 07/05/2015   Bond Future   100  12,200.59 

Buy R186 On 06/08/2015   Bond Future   100  11,914.97 

Sell R186 On 06/08/2015   Bond Future   100  0.00 

Sell R186 On 06/08/2015   Bond Future   100  0.00 

Buy R186 On 06/08/2015   Bond Future   100  11,913.27 

Buy R186 On 05/11/2015   Bond Future 8.35 Put  110  13,312.33 

Sell R186 On 05/11/2015   Bond Future 8.35 Put  110  0.00 

Buy R186 On 05/11/2015   Bond Future 8.45 Put  118  14,280.49 

Sell R186 On 05/11/2015   Bond Future 8.45 Put  118  0.00 

Buy R186 On 05/11/2015   Bond Future 8.35 Put  178  21,541.76 

Sell R186 On 05/11/2015   Bond Future 8.35 Put  178  0.00 

Buy R186 On 05/11/2015   Bond Future 8.45 Put  512  61,962.82 

Sell R186 On 05/11/2015   Bond Future 8.45 Put  512  0.00 

Buy R186 On 05/11/2015   Bond Future 8.45 Put  637  77,090.47 

Sell R186 On 05/11/2015   Bond Future 8.45 Put  637  0.00 

Buy R186 On 05/11/2015   Bond Future 8.35 Put  768  92,944.24 

Sell R186 On 05/11/2015   Bond Future 8.35 Put  768  0.00 

Buy R186 On 05/11/2015   Bond Future 8.35 Put  955  115,575.19 

Sell R186 On 05/11/2015   Bond Future 8.35 Put  955  0.00 

Buy R186 On 05/11/2015   Bond Future 8.45 Put  1,012  122,473.39 

Sell R186 On 05/11/2015   Bond Future 8.45 Put  1,012  0.00 

Buy R186 On 05/11/2015   Bond Future 8.35 Put  1,517  183,589.07 

Sell R186 On 05/11/2015   Bond Future 8.35 Put  1,517  0.00 

Buy R186 On 05/11/2015   Bond Future 8.45 Put  1,890  228,729.95 

Sell R186 On 05/11/2015   Bond Future 8.45 Put  1,890  0.00 

Buy R186 On 05/11/2015   Bond Future 8.45 Put  1,929  233,449.78 

Sell R186 On 05/11/2015   Bond Future 8.45 Put  1,929  0.00 

Buy R186 On 05/11/2015   Bond Future 8.35 Put  2,834  342,973.91 

Sell R186 On 05/11/2015   Bond Future 8.35 Put  2,834  0.00 

Buy R186 On 05/11/2015   Bond Future 8.35 Put  2,895  350,356.20 

Sell R186 On 05/11/2015   Bond Future 8.35 Put  2,895  0.00 

Buy R186 On 05/11/2015   Bond Future 8.45 Put  6,248  756,140.08 

Sell R186 On 05/11/2015   Bond Future 8.45 Put  6,248  0.00 

Sell R186 On 05/11/2015   Bond Future 8.45 Put  6,248  0.00 

Buy R186 On 05/11/2015   Bond Future 8.45 Put  6,248  756,140.08 

Sell R186 On 05/11/2015   Bond Future 8.35 Put  9,370  0.00 
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Buy R186 On 05/11/2015   Bond Future 8.35 Put  9,370  1,133,968.08 

Sell R186 On 05/11/2015   Bond Future 8.35 Put  9,370  0.00 

Buy R186 On 05/11/2015   Bond Future 8.35 Put  9,370  1,133,968.08 

R202 Bond Future

Buy R202 On 07/05/2015   Bond Future   1  241.99 

Sell R202 On 07/05/2015   Bond Future   1  0.00 

Sell R202 On 06/08/2015   Bond Future   1  0.00 

Buy R202 On 06/08/2015   Bond Future   1  242.72 

Buy R202 On 07/05/2015   Bond Future   17  4,113.90 

Sell R202 On 07/05/2015   Bond Future   17  0.00 

Sell R202 On 06/08/2015   Bond Future   17  0.00 

Buy R202 On 06/08/2015   Bond Future   17  4,126.16 

Buy R202 On 07/05/2015   Bond Future   18  4,349.67 

Sell R202 On 07/05/2015   Bond Future   18  0.00 

Sell R202 On 06/08/2015   Bond Future   18  0.00 

Buy R202 On 06/08/2015   Bond Future   18  4,362.97 

Buy R202 On 07/05/2015   Bond Future   20  4,839.88 

Sell R202 On 07/05/2015   Bond Future   20  0.00 

Buy R202 On 07/05/2015   Bond Future   20  4,832.97 

Sell R202 On 07/05/2015   Bond Future   20  0.00 

Sell R202 On 06/08/2015   Bond Future   20  0.00 

Buy R202 On 06/08/2015   Bond Future   20  4,847.75 

Sell R202 On 06/08/2015   Bond Future   20  0.00 

Buy R202 On 06/08/2015   Bond Future   20  4,854.30 

Buy R202 On 07/05/2015   Bond Future   38  9,195.77 

Sell R202 On 07/05/2015   Bond Future   38  0.00 

Sell R202 On 06/08/2015   Bond Future   38  0.00 

Buy R202 On 06/08/2015   Bond Future   38  9,223.17 

Buy R202 On 07/05/2015   Bond Future   39  9,424.28 

Sell R202 On 07/05/2015   Bond Future   39  0.00 

Sell R202 On 06/08/2015   Bond Future   39  0.00 

Buy R202 On 06/08/2015   Bond Future   39  9,453.11 

Buy R202 On 07/05/2015   Bond Future   99  23,957.41 

Sell R202 On 07/05/2015   Bond Future   99  0.00 

Sell R202 On 06/08/2015   Bond Future   99  0.00 

Buy R202 On 06/08/2015   Bond Future   99  24,028.79 

Buy R202 On 07/05/2015   Bond Future   100  24,164.83 

Sell R202 On 07/05/2015   Bond Future   100  0.00 

Sell R202 On 06/08/2015   Bond Future   100  0.00 

Buy R202 On 06/08/2015   Bond Future   100  24,238.74 

Buy R202 On 07/05/2015   Bond Future   127  30,689.34 

Sell R202 On 07/05/2015   Bond Future   127  0.00 

Sell R202 On 06/08/2015   Bond Future   127  0.00 

Buy R202 On 06/08/2015   Bond Future   127  30,783.20 

Buy R202 On 07/05/2015   Bond Future   128  30,975.23 
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Contract Buy/Sell No. of ContractsC/PStrike Nominal Value 

(R000's)

Sell R202 On 07/05/2015   Bond Future   128  0.00 

Sell R202 On 06/08/2015   Bond Future   128  0.00 

Buy R202 On 06/08/2015   Bond Future   128  31,067.52 

Buy R202 On 07/05/2015   Bond Future   163  39,388.67 

Sell R202 On 07/05/2015   Bond Future   163  0.00 

Sell R202 On 06/08/2015   Bond Future   163  0.00 

Buy R202 On 06/08/2015   Bond Future   163  39,509.15 

Buy R202 On 07/05/2015   Bond Future   164  39,687.02 

Sell R202 On 07/05/2015   Bond Future   164  0.00 

Sell R202 On 06/08/2015   Bond Future   164  0.00 

Buy R202 On 06/08/2015   Bond Future   164  39,805.26 

Buy R202 On 07/05/2015   Bond Future   178  43,074.93 

Sell R202 On 07/05/2015   Bond Future   178  0.00 

Sell R202 On 06/08/2015   Bond Future   178  0.00 

Buy R202 On 06/08/2015   Bond Future   178  43,203.27 

Buy R202 On 07/05/2015   Bond Future   179  43,255.05 

Sell R202 On 07/05/2015   Bond Future   179  0.00 

Sell R202 On 06/08/2015   Bond Future   179  0.00 

Buy R202 On 06/08/2015   Bond Future   179  43,387.35 

Buy R202 On 07/05/2015   Bond Future   2,360  570,290.01 

Sell R202 On 07/05/2015   Bond Future   2,360  0.00 

Buy R202 On 07/05/2015   Bond Future   2,360  571,105.84 

Sell R202 On 07/05/2015   Bond Future   2,360  0.00 

Sell R202 On 06/08/2015   Bond Future   2,360  0.00 

Buy R202 On 06/08/2015   Bond Future   2,360  572,034.29 

Sell R202 On 06/08/2015   Bond Future   2,360  0.00 

Buy R202 On 06/08/2015   Bond Future   2,360  572,807.40 

Buy R202 On 07/05/2015   Bond Future   3,145  761,071.13 

Sell R202 On 07/05/2015   Bond Future   3,145  0.00 

Buy R202 On 07/05/2015   Bond Future   3,145  759,983.93 

Sell R202 On 07/05/2015   Bond Future   3,145  0.00 

Sell R202 On 06/08/2015   Bond Future   3,145  0.00 

Buy R202 On 06/08/2015   Bond Future   3,145  762,308.40 

Sell R202 On 06/08/2015   Bond Future   3,145  0.00 

Buy R202 On 06/08/2015   Bond Future   3,145  763,338.68 

Buy R202 On 07/05/2015   Bond Future   5,507  1,330,757.24 

Sell R202 On 07/05/2015   Bond Future   5,507  0.00 

Sell R202 On 06/08/2015   Bond Future   5,507  0.00 

Buy R202 On 06/08/2015   Bond Future   5,507  1,334,827.47 

Buy R202 On 07/05/2015   Bond Future   5,508  1,332,902.95 

Sell R202 On 07/05/2015   Bond Future   5,508  0.00 

Sell R202 On 06/08/2015   Bond Future   5,508  0.00 
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Buy R202 On 06/08/2015   Bond Future   5,508  1,336,874.22 

Buy R202 On 07/05/2015   Bond Future   13,794  3,338,065.24 

Sell R202 On 07/05/2015   Bond Future   13,794  0.00 

Buy R202 On 07/05/2015   Bond Future   13,794  3,333,296.79 

Sell R202 On 07/05/2015   Bond Future   13,794  0.00 

Sell R202 On 06/08/2015   Bond Future   13,794  0.00 

Buy R202 On 06/08/2015   Bond Future   13,794  3,348,010.71 

Sell R202 On 06/08/2015   Bond Future   13,794  0.00 

Buy R202 On 06/08/2015   Bond Future   13,794  3,343,491.93 

Buy R202 On 07/05/2015   Bond Future   25,452  6,150,432.79 

Sell R202 On 07/05/2015   Bond Future   25,452  0.00 

Sell R202 On 06/08/2015   Bond Future   25,452  0.00 

Buy R202 On 06/08/2015   Bond Future   25,452  6,169,244.36 

R2023 Bond Future

Buy R023 On 07/05/2015   Bond Future   115  11,615.07 

Sell R023 On 07/05/2015   Bond Future   115  0.00 

Sell R023 On 07/05/2015   Bond Future   115  0.00 

Buy R023 On 07/05/2015   Bond Future   115  11,613.03 

Buy R023 On 06/08/2015   Bond Future   115  11,803.69 

Sell R023 On 06/08/2015   Bond Future   115  0.00 

Sell R023 On 06/08/2015   Bond Future   115  0.00 

Buy R023 On 06/08/2015   Bond Future   115  11,799.10 

R2030 Bond Future

Sell 2030 On 07/05/2015   Bond Future   235  0.00 

Buy 2030 On 07/05/2015   Bond Future   235  23,118.96 

Sell 2030 On 07/05/2015   Bond Future   235  0.00 

Buy 2030 On 07/05/2015   Bond Future   235  23,093.29 

Buy 2030 On 06/08/2015   Bond Future   235  22,552.42 

Sell 2030 On 06/08/2015   Bond Future   235  0.00 

Buy 2030 On 06/08/2015   Bond Future   235  22,521.33 

Sell 2030 On 06/08/2015   Bond Future   235  0.00 

R2032 Bond Future

Sell 2032 On 06/08/2015   Bond Future   5  0.00 

Buy 2032 On 06/08/2015   Bond Future   5  500.46 

R2037 Bond Future

Sell 2037 On 07/05/2015   Bond Future   270  0.00 

Buy 2037 On 07/05/2015   Bond Future   270  27,206.52 

Sell 2037 On 06/08/2015   Bond Future   270  0.00 

Buy 2037 On 06/08/2015   Bond Future   270  26,492.54 

Sell 2037 On 07/05/2015   Bond Future   454  0.00 

Buy 2037 On 07/05/2015   Bond Future   454  45,747.26 

Sell 2037 On 06/08/2015   Bond Future   454  0.00 
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Buy 2037 On 06/08/2015   Bond Future   454  44,546.72 

Buy 2037 On 07/05/2015   Bond Future   724  72,978.79 

Sell 2037 On 07/05/2015   Bond Future   724  0.00 

Buy 2037 On 06/08/2015   Bond Future   724  71,080.40 

Sell 2037 On 06/08/2015   Bond Future   724  0.00 

R2048 Bond Future

Buy R248 On 07/05/2015   Bond Future   2,585  264,550.43 

Sell R248 On 07/05/2015   Bond Future   2,585  0.00 

Sell R248 On 06/08/2015   Bond Future   2,585  0.00 

Buy R248 On 06/08/2015   Bond Future   2,585  268,789.08 

Buy R248 On 07/05/2015   Bond Future   4,490  459,509.25 

Sell R248 On 07/05/2015   Bond Future   4,490  0.00 

Buy R248 On 06/08/2015   Bond Future   4,490  466,871.55 

Sell R248 On 06/08/2015   Bond Future   4,490  0.00 

Sell R248 On 07/05/2015   Bond Future   7,075  0.00 

Buy R248 On 07/05/2015   Bond Future   7,075  724,349.47 

Buy R248 On 06/08/2015   Bond Future   7,075  736,112.15 

Sell R248 On 06/08/2015   Bond Future   7,075  0.00 

R207 Bond Future

Sell R207 On 04/02/2016   Bond Future 7.50 Call  19  0.00 

Buy R207 On 04/02/2016   Bond Future 7.50 Call  19  1,893.39 

Sell R207 On 05/11/2015   Bond Future 7.50 Call  19  0.00 

Buy R207 On 05/11/2015   Bond Future 7.50 Call  19  1,927.10 

R209 Bond Future

Sell R209 On 07/05/2015   Bond Future   265  0.00 

Buy R209 On 07/05/2015   Bond Future   265  20,670.28 

Buy R209 On 07/05/2015   Bond Future   290  22,629.09 

Sell R209 On 07/05/2015   Bond Future   290  0.00 

Sell R209 On 06/08/2015   Bond Future   290  0.00 

Buy R209 On 06/08/2015   Bond Future   290  22,991.67 

Sell R209 On 07/05/2015   Bond Future   535  0.00 

Buy R209 On 07/05/2015   Bond Future   535  41,730.57 

Buy R209 On 07/05/2015   Bond Future   800  62,400.86 

Sell R209 On 07/05/2015   Bond Future   800  0.00 

Sell R209 On 07/05/2015   Bond Future   895  0.00 

Buy R209 On 07/05/2015   Bond Future   895  69,838.06 

Buy R209 On 06/08/2015   Bond Future   895  70,957.04 

Sell R209 On 06/08/2015   Bond Future   895  0.00 
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Sell R209 On 07/05/2015   Bond Future   1,185  0.00 

Buy R209 On 07/05/2015   Bond Future   1,185  92,549.42 

Sell R209 On 06/08/2015   Bond Future   1,185  0.00 

Buy R209 On 06/08/2015   Bond Future   1,185  94,052.32 

R213 Bond Future

Sell R213 On 07/05/2015   Bond Future   150  0.00 

Buy R213 On 07/05/2015   Bond Future   150  13,254.15 

Buy R213 On 06/08/2015   Bond Future   150  13,466.51 

Sell R213 On 06/08/2015   Bond Future   150  0.00 

Buy R213 On 07/05/2015   Bond Future   549  48,510.19 

Sell R213 On 07/05/2015   Bond Future   549  0.00 

Buy R213 On 06/08/2015   Bond Future   549  49,287.41 

Sell R213 On 06/08/2015   Bond Future   549  0.00 

Sell R213 On 07/05/2015   Bond Future   699  0.00 

Buy R213 On 07/05/2015   Bond Future   699  61,783.81 

Sell R213 On 06/08/2015   Bond Future   699  0.00 

Buy R213 On 06/08/2015   Bond Future   699  62,787.14 

R214 Bond Future

Buy R214 On 07/05/2015   Bond Future   1  79.40 

Sell R214 On 07/05/2015   Bond Future   1  0.00 

Buy R214 On 06/08/2015   Bond Future   1  80.69 

Sell R214 On 06/08/2015   Bond Future   1  0.00 

Sell R214 On 07/05/2015   Bond Future   400  0.00 

Buy R214 On 07/05/2015   Bond Future   400  31,712.96 

Sell R214 On 06/08/2015   Bond Future   400  0.00 

Buy R214 On 06/08/2015   Bond Future   400  32,221.10 

Sell R214 On 07/05/2015   Bond Future   696  0.00 

Buy R214 On 07/05/2015   Bond Future   696  55,180.56 

Sell R214 On 06/08/2015   Bond Future   696  0.00 

Buy R214 On 06/08/2015   Bond Future   696  56,064.71 

Buy R214 On 07/05/2015   Bond Future   1,096  87,021.14 

Sell R214 On 07/05/2015   Bond Future   1,096  0.00 

Buy R214 On 06/08/2015   Bond Future   1,096  88,434.33 

Sell R214 On 06/08/2015   Bond Future   1,096  0.00 

Grand Total for Daily Detailed Turnover:  265,127  50,306,888.85 
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