INTEREST RATE AND CURRENCY DERIVATIVES

DERIVATIVES DAILY DETAILED TURNOVER REPORT

FROM DATE : 03/05/2021

TO DATE : 03/05/2021

J

Johannesburg
Stock Exchange

One Exchange Square,

Gwen Lane,

Sandown, South Africa
Private Bag X991174

Sandton 2146

Tel: +27 11 520 7000
Fax: +27 11 520 8584

WWW.jse.co.za

Registration number: 2005/022939/06

VAT number: 4080119391

Contract Strike C/P  Buy/Sell No. of Contracts

All Bond Index

ALBI On 06/05/2021 Index Future Buy 1 0.00
ALBI On 06/05/2021 Index Future Sell 1 0.00
ALBI On 06/05/2021 Index Future Buy 1 0.00
ALBI On 06/05/2021 Index Future Sell 1 0.00
ALBI On 05/08/2021 Index Future Sell 1 0.00
ALBI On 05/08/2021 Index Future Buy 1 0.00
ALBI On 05/08/2021 Index Future Sell 1 0.00
ALBI On 05/08/2021 Index Future Buy 1 0.00
ALBI On 06/05/2021 Index Future Buy 4 0.00
ALBI On 06/05/2021 Index Future Sell 4 0.00
ALBI On 05/08/2021 Index Future Sell 4 0.00
ALBI On 05/08/2021 Index Future Buy 4 0.00
ALBI On 06/05/2021 Index Future Buy 5 0.00

Page 1 of 41 2021/05/03, 18:55:1!



(9}



ALBI On 06/05/2021
ALBI On 05/08/2021
ALBI On 05/08/2021
ALBI On 06/05/2021
ALBI On 06/05/2021
ALBI On 05/08/2021
ALBI On 05/08/2021
ALBI On 06/05/2021
ALBI On 06/05/2021
ALBI On 05/08/2021
ALBI On 05/08/2021
ALBI On 06/05/2021
ALBI On 06/05/2021
ALBI On 06/05/2021
ALBI On 06/05/2021
ALBI On 05/08/2021
ALBI On 05/08/2021
ALBI On 05/08/2021
ALBI On 05/08/2021
ALBI On 06/05/2021
ALBI On 06/05/2021

Index Future
Index Future
Index Future
Index Future
Index Future
Index Future
Index Future
Index Future
Index Future
Index Future
Index Future
Index Future
Index Future
Index Future
Index Future
Index Future
Index Future
Index Future
Index Future
Index Future
Index Future

Govi Total Return Index

GOVI On 05/08/2021
GOVI On 05/08/2021
GOVI On 05/08/2021
GOVI On 05/08/2021

12025 Bond Future

2025 On 06/05/2021
2025 On 06/05/2021
2025 On 05/08/2021
2025 On 05/08/2021
2025 On 06/05/2021
2025 On 06/05/2021
2025 On 05/08/2021
2025 On 05/08/2021
2025 On 06/05/2021
2025 On 06/05/2021
2025 On 05/08/2021
2025 On 05/08/2021
2025 On 06/05/2021
2025 On 06/05/2021

Govi
Govi
Govi
Govi

Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future

Sell
Sell
Buy
Buy
Sell
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Buy
Sell
Sell
Buy
Sell
Buy
Buy
Sell

Buy
Sell
Sell
Buy

Sell
Buy
Buy
Sell
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell

10
10
10
10
17
17
17
17
26
26
26
26
26
26
26
26
69
69
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0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
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0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
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0.00
0.00
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Contract Strike C/P  Buy/Sell No. of Contracts

2025 On 05/08/2021 Bond Future Sell 37 0.00
2025 On 05/08/2021 Bond Future Buy 37 0.00
2025 On 06/05/2021 Bond Future Sell 48 0.00
2025 On 06/05/2021 Bond Future Buy 48 0.00
2025 On 06/05/2021 Bond Future Sell 48 0.00
2025 On 06/05/2021 Bond Future Buy 48 0.00
2025 On 05/08/2021 Bond Future Buy 48 0.00
2025 On 05/08/2021 Bond Future Sell 48 0.00
2025 On 05/08/2021 Bond Future Buy 48 0.00
2025 On 05/08/2021 Bond Future Sell 48 0.00
2025 On 06/05/2021 Bond Future Buy 50 0.00
2025 On 06/05/2021 Bond Future Sell 50 0.00
2025 On 05/08/2021 Bond Future Sell 50 0.00
2025 On 05/08/2021 Bond Future Buy 50 0.00
2025 On 06/05/2021 Bond Future Buy 59 0.00
2025 On 06/05/2021 Bond Future Sell 59 0.00
2025 On 05/08/2021 Bond Future Sell 59 0.00
2025 On 05/08/2021 Bond Future Buy 59 0.00
2025 On 06/05/2021 Bond Future Buy 62 0.00
2025 On 06/05/2021 Bond Future Sell 62 0.00
2025 On 05/08/2021 Bond Future Sell 62 0.00
2025 On 05/08/2021 Bond Future Buy 62 0.00
2025 On 06/05/2021 Bond Future Sell 63 0.00
2025 On 06/05/2021 Bond Future Buy 63 0.00
2025 On 05/08/2021 Bond Future Buy 63 0.00
2025 On 05/08/2021 Bond Future Sell 63 0.00
2025 On 06/05/2021 Bond Future Sell 162 0.00
2025 On 06/05/2021 Bond Future Buy 162 0.00
2025 On 05/08/2021 Bond Future Buy 162 0.00
2025 On 05/08/2021 Bond Future Sell 162 0.00
2025 On 06/05/2021 Bond Future Buy 211 0.00
2025 On 06/05/2021 Bond Future Sell 21 0.00
2025 On 05/08/2021 Bond Future Sell 21 0.00
2025 On 05/08/2021 Bond Future Buy 211 0.00
2025 On 06/05/2021 Bond Future Sell 245 0.00
2025 On 06/05/2021 Bond Future Buy 245 0.00
2025 On 05/08/2021 Bond Future Buy 245 0.00
2025 On 05/08/2021 Bond Future Sell 245 0.00
2025 On 06/05/2021 Bond Future Buy 307 0.00
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2025 On 06/05/2021
2025 On 06/05/2021
2025 On 06/05/2021
2025 On 05/08/2021
2025 On 05/08/2021
2025 On 05/08/2021
2025 On 05/08/2021
2025 On 06/05/2021
2025 On 06/05/2021
2025 On 05/08/2021
2025 On 05/08/2021

12029 Bond Future

2029 On 06/05/2021
2029 On 06/05/2021
2029 On 05/08/2021
2029 On 05/08/2021
2029 On 06/05/2021
2029 On 06/05/2021
2029 On 05/08/2021
2029 On 05/08/2021
2029 On 06/05/2021
2029 On 06/05/2021
2029 On 05/08/2021
2029 On 05/08/2021
2029 On 06/05/2021
2029 On 06/05/2021
2029 On 05/08/2021
2029 On 05/08/2021
2029 On 06/05/2021
2029 On 06/05/2021
2029 On 05/08/2021
2029 On 05/08/2021
2029 On 06/05/2021
2029 On 06/05/2021
2029 On 05/08/2021
2029 On 05/08/2021
2029 On 06/05/2021
2029 On 06/05/2021
2029 On 05/08/2021
2029 On 05/08/2021

12033 Bond Future

Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future

Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future

Sell
Sell
Buy
Sell
Buy
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Sell
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Sell
Buy

Sell
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Buy
Sell
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Buy
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Sell
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Buy
Sell
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Buy
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Buy
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Sell
Buy
Sell
Buy
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307
307
307
307
307
307
411
411
411
411
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Contract

Strike

C/P

Buy/Sell

No. of Contracts

2033 On 06/05/2021
2033 On 06/05/2021
2033 On 06/05/2021
2033 On 06/05/2021
2033 On 05/08/2021
2033 On 05/08/2021
2033 On 05/08/2021
2033 On 05/08/2021
2033 On 06/05/2021
2033 On 06/05/2021
2033 On 06/05/2021
2033 On 06/05/2021
2033 On 05/08/2021
2033 On 05/08/2021
2033 On 05/08/2021
2033 On 05/08/2021

12046 Bond Future

2046 On 06/05/2021
2046 On 06/05/2021
2046 On 05/08/2021
2046 On 05/08/2021
2046 On 06/05/2021
2046 On 06/05/2021
2046 On 05/08/2021
2046 On 05/08/2021
2046 On 06/05/2021
2046 On 06/05/2021
2046 On 05/08/2021
2046 On 05/08/2021
2046 On 06/05/2021
2046 On 06/05/2021
2046 On 05/08/2021
2046 On 05/08/2021
2046 On 06/05/2021
2046 On 06/05/2021
2046 On 05/08/2021
2046 On 05/08/2021

Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future

Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future

Sell
Buy
Sell
Buy
Buy
Sell
Buy
Sell
Buy
Sell
Sell
Buy
Sell
Buy
Buy
Sell

Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Sell
Buy
Buy
Sell
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1,253
1,253
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2,360

0.00
0.00
0.00
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0.00
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12050 Bond Future

2050 On 06/05/2021
2050 On 06/05/2021
2050 On 06/05/2021
2050 On 06/05/2021
2050 On 05/08/2021
2050 On 05/08/2021
2050 On 05/08/2021
2050 On 05/08/2021

New Inflation Linked

IGOV On 06/05/2021
IGOV On 06/05/2021
IGOV On 06/05/2021
IGOV On 06/05/2021
IGOV On 05/08/2021
IGOV On 05/08/2021
IGOV On 05/08/2021
IGOV On 05/08/2021
IGOV On 06/05/2021
IGOV On 06/05/2021
IGOV On 06/05/2021
IGOV On 06/05/2021
IGOV On 05/08/2021
IGOV On 05/08/2021
IGOV On 05/08/2021
IGOV On 05/08/2021
IGOV On 06/05/2021
IGOV On 06/05/2021

R186 Bond Future

R186 On 06/05/2021
R186 On 06/05/2021
R186 On 05/08/2021
R186 On 05/08/2021
R186 On 06/05/2021
R186 On 06/05/2021
R186 On 05/08/2021
R186 On 05/08/2021
R186 On 06/05/2021
R186 On 06/05/2021
R186 On 05/08/2021

Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future

Index

Index Future
Index Future
Index Future
Index Future
Index Future
Index Future
Index Future
Index Future
Index Future
Index Future
Index Future
Index Future
Index Future
Index Future
Index Future
Index Future
Index Future
Index Future

Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future

Sell
Buy
Buy
Sell
Sell
Buy
Sell
Buy

Sell
Buy
Sell
Buy
Buy
Sell
Buy
Sell
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Sell
Buy

Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
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918
918
918
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Contract

Strike

C/P

Buy/Sell

No. of Contracts

R186 On 05/08/2021
R186 On 06/05/2021
R186 On 06/05/2021
R186 On 06/05/2021
R186 On 06/05/2021
R186 On 05/08/2021
R186 On 05/08/2021
R186 On 05/08/2021
R186 On 05/08/2021
R186 On 06/05/2021
R186 On 06/05/2021
R186 On 05/08/2021
R186 On 05/08/2021
R186 On 06/05/2021
R186 On 06/05/2021
R186 On 05/08/2021
R186 On 05/08/2021
R186 On 06/05/2021
R186 On 06/05/2021
R186 On 05/08/2021
R186 On 05/08/2021
R186 On 06/05/2021
R186 On 06/05/2021
R186 On 05/08/2021
R186 On 05/08/2021
R186 On 06/05/2021
R186 On 06/05/2021
R186 On 05/08/2021
R186 On 05/08/2021
R186 On 05/08/2021
R186 On 05/08/2021
R186 On 05/08/2021
R186 On 05/08/2021
R186 On 06/05/2021
R186 On 06/05/2021
R186 On 05/08/2021
R186 On 05/08/2021
R186 On 05/08/2021
R186 On 05/08/2021

Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future

Sell
Sell
Buy
Sell
Buy
Buy
Sell
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Sell
Buy
Sell
Buy
Buy
Buy
Sell
Sell
Buy
Sell
Buy
Sell
Sell
Buy
Buy
Sell
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0.00
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R186 On 06/05/2021
R186 On 06/05/2021
R186 On 05/08/2021
R186 On 05/08/2021
R186 On 05/08/2021
R186 On 05/08/2021
R186 On 06/05/2021
R186 On 06/05/2021
R186 On 05/08/2021
R186 On 05/08/2021
R186 On 06/05/2021
R186 On 06/05/2021
R186 On 05/08/2021
R186 On 05/08/2021
R186 On 06/05/2021
R186 On 06/05/2021
R186 On 05/08/2021
R186 On 05/08/2021
R186 On 06/05/2021
R186 On 06/05/2021
R186 On 05/08/2021
R186 On 05/08/2021
R186 On 06/05/2021
R186 On 06/05/2021
R186 On 06/05/2021
R186 On 06/05/2021
R186 On 05/08/2021
R186 On 05/08/2021
R186 On 05/08/2021
R186 On 05/08/2021
R186 On 06/05/2021
R186 On 06/05/2021
R186 On 06/05/2021
R186 On 06/05/2021
R186 On 06/05/2021
R186 On 06/05/2021
R186 On 06/05/2021
R186 On 06/05/2021
R186 On 05/08/2021
R186 On 05/08/2021
R186 On 06/05/2021
R186 On 06/05/2021
R186 On 05/08/2021

Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future

Sell
Buy
Buy
Sell
Sell
Buy
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Buy
Sell
Sell
Buy
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Buy
Sell
Sell
Buy
Sell
Buy
Buy
Sell
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy

92

92

92

92

96

96
153
153
153
153
155
155
155
155
168
168
168
168
175
175
175
175
190
190
190
190
190
190
190
190
250
250
250
250
250
250
438
438
438
438
516
516
516

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
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Contract

Strike

C/P

Buy/Sell

No. of Contracts

R186 On 05/08/2021
R186 On 06/05/2021
R186 On 06/05/2021
R186 On 05/08/2021
R186 On 05/08/2021
R186 On 06/05/2021
R186 On 06/05/2021
R186 On 05/08/2021
R186 On 05/08/2021
R186 On 06/05/2021
R186 On 06/05/2021
R186 On 05/08/2021
R186 On 05/08/2021

R197 Bond Future

R197 On 06/05/2021
R197 On 06/05/2021
R197 On 05/08/2021
R197 On 05/08/2021
R197 On 06/05/2021
R197 On 06/05/2021
R197 On 06/05/2021
R197 On 06/05/2021
R197 On 06/05/2021
R197 On 06/05/2021
R197 On 05/08/2021
R197 On 05/08/2021
R197 On 06/05/2021
R197 On 06/05/2021
R197 On 05/08/2021
R197 On 05/08/2021

R2023 Bond Future

R023 On 05/08/2021
R023 On 05/08/2021
R023 On 06/05/2021
R023 On 06/05/2021
R023 On 05/08/2021
R023 On 05/08/2021

Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future

Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future

Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future

Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell

Sell
Buy
Buy
Sell
Sell
Buy
Sell
Buy
Sell
Buy
Buy
Sell
Buy
Sell
Sell
Buy

Buy
Sell
Sell
Buy
Buy
Sell

516
525
525
525
525
550
550
550
550
2,164
2,164
2,164
2,164
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26
26
26
26
49
49
49
49
58
58
58
58

20
20
62
62
62
62

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
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R023 On 06/05/2021
R023 On 06/05/2021
R023 On 05/08/2021
R023 On 05/08/2021
R023 On 06/05/2021
R023 On 06/05/2021
R023 On 05/08/2021
R023 On 05/08/2021
R023 On 06/05/2021
R023 On 06/05/2021
R023 On 05/08/2021
R023 On 05/08/2021

R2030 Bond Future

2030 On 06/05/2021
2030 On 06/05/2021
2030 On 05/08/2021
2030 On 05/08/2021
2030 On 06/05/2021
2030 On 06/05/2021
2030 On 05/08/2021
2030 On 05/08/2021
2030 On 06/05/2021
2030 On 06/05/2021
2030 On 06/05/2021
2030 On 06/05/2021
2030 On 05/08/2021
2030 On 05/08/2021
2030 On 05/08/2021
2030 On 05/08/2021
2030 On 06/05/2021
2030 On 06/05/2021
2030 On 05/08/2021
2030 On 05/08/2021
2030 On 06/05/2021
2030 On 06/05/2021
2030 On 05/08/2021
2030 On 05/08/2021
2030 On 06/05/2021
2030 On 06/05/2021
2030 On 05/08/2021
2030 On 05/08/2021
2030 On 06/05/2021

Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future

Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future

Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Buy
Sell
Buy
Sell

Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Buy
Sell
Sell
Buy
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
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Contract Strike C/P  Buy/Sell No. of Contracts

2030 On 06/05/2021 Bond Future Buy 9 0.00
2030 On 05/08/2021 Bond Future Buy 9 0.00
2030 On 05/08/2021 Bond Future Sell 9 0.00
2030 On 06/05/2021 Bond Future Sell 10 0.00
2030 On 06/05/2021 Bond Future Buy 10 0.00
2030 On 06/05/2021 Bond Future Sell 10 0.00
2030 On 06/05/2021 Bond Future Buy 10 0.00
2030 On 05/08/2021 Bond Future Buy 10 0.00
2030 On 05/08/2021 Bond Future Sell 10 0.00
2030 On 05/08/2021 Bond Future Buy 10 0.00
2030 On 05/08/2021 Bond Future Sell 10 0.00
2030 On 06/05/2021 Bond Future Buy 12 0.00
2030 On 06/05/2021 Bond Future Sell 12 0.00
2030 On 05/08/2021 Bond Future Sell 12 0.00
2030 On 05/08/2021 Bond Future Buy 12 0.00
2030 On 06/05/2021 Bond Future Sell 15 0.00
2030 On 06/05/2021 Bond Future Buy 15 0.00
2030 On 05/08/2021 Bond Future Buy 15 0.00
2030 On 05/08/2021 Bond Future Sell 15 0.00
2030 On 06/05/2021 Bond Future Sell 16 0.00
2030 On 06/05/2021 Bond Future Buy 16 0.00
2030 On 06/05/2021 Bond Future Sell 16 0.00
2030 On 06/05/2021 Bond Future Buy 16 0.00
2030 On 05/08/2021 Bond Future Buy 16 0.00
2030 On 05/08/2021 Bond Future Sell 16 0.00
2030 On 05/08/2021 Bond Future Buy 16 0.00
2030 On 05/08/2021 Bond Future Sell 16 0.00
2030 On 06/05/2021 Bond Future Buy 17 0.00
2030 On 06/05/2021 Bond Future Sell 17 0.00
2030 On 06/05/2021 Bond Future Sell 17 0.00
2030 On 06/05/2021 Bond Future Buy 17 0.00
2030 On 05/08/2021 Bond Future Sell 17 0.00
2030 On 05/08/2021 Bond Future Buy 17 0.00
2030 On 05/08/2021 Bond Future Buy 17 0.00
2030 On 05/08/2021 Bond Future Sell 17 0.00
2030 On 06/05/2021 Bond Future Sell 19 0.00
2030 On 06/05/2021 Bond Future Buy 19 0.00
2030 On 05/08/2021 Bond Future Buy 19 0.00
2030 On 05/08/2021 Bond Future Sell 19 0.00
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Contract Strike C/P  Buy/Sell No. of Contracts

2030 On 05/08/2021 Bond Future Sell 221 0.00
2030 On 06/05/2021 Bond Future Buy 272 0.00
2030 On 06/05/2021 Bond Future Sell 272 0.00
2030 On 05/08/2021 Bond Future Sell 272 0.00
2030 On 05/08/2021 Bond Future Buy 272 0.00
2030 On 05/08/2021 Bond Future Buy 286 0.00
2030 On 05/08/2021 Bond Future Sell 286 0.00
2030 On 05/08/2021 Bond Future Buy 286 0.00
2030 On 05/08/2021 Bond Future Sell 286 0.00
2030 On 06/05/2021 Bond Future Buy 291 0.00
2030 On 06/05/2021 Bond Future Sell 291 0.00
2030 On 06/05/2021 Bond Future Buy 291 0.00
2030 On 06/05/2021 Bond Future Sell 291 0.00
2030 On 06/05/2021 Bond Future Sell 313 0.00
2030 On 06/05/2021 Bond Future Buy 313 0.00
2030 On 05/08/2021 Bond Future Buy 313 0.00
2030 On 05/08/2021 Bond Future Sell 313 0.00
2030 On 06/05/2021 Bond Future Sell 321 0.00
2030 On 06/05/2021 Bond Future Buy 321 0.00
2030 On 05/08/2021 Bond Future Buy 321 0.00
2030 On 05/08/2021 Bond Future Sell 321 0.00
2030 On 06/05/2021 Bond Future Sell 329 0.00
2030 On 06/05/2021 Bond Future Buy 329 0.00
2030 On 05/08/2021 Bond Future Buy 329 0.00
2030 On 05/08/2021 Bond Future Sell 329 0.00
2030 On 06/05/2021 Bond Future Sell 331 0.00
2030 On 06/05/2021 Bond Future Buy 331 0.00
2030 On 06/05/2021 Bond Future Sell 331 0.00
2030 On 06/05/2021 Bond Future Buy 331 0.00
2030 On 05/08/2021 Bond Future Sell 331 0.00
2030 On 05/08/2021 Bond Future Buy 331 0.00
2030 On 05/08/2021 Bond Future Buy 331 0.00
2030 On 05/08/2021 Bond Future Sell 331 0.00
2030 On 06/05/2021 Bond Future Buy 1,954 0.00
2030 On 06/05/2021 Bond Future Sell 1,954 0.00
2030 On 05/08/2021 Bond Future Sell 1,954 0.00
2030 On 05/08/2021 Bond Future Buy 1,954 0.00
2030 On 06/05/2021 Bond Future Sell 2,007 0.00
2030 On 06/05/2021 Bond Future Buy 2,007 0.00
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Contract Strike C/P  Buy/Sell No. of Contracts

2032 On 06/05/2021 Bond Future Sell 50 0.00
2032 On 05/08/2021 Bond Future Sell 50 0.00
2032 On 05/08/2021 Bond Future Buy 50 0.00
2032 On 06/05/2021 Bond Future Buy 54 0.00
2032 On 06/05/2021 Bond Future Sell 54 0.00
2032 On 05/08/2021 Bond Future Sell 54 0.00
2032 On 05/08/2021 Bond Future Buy 54 0.00
2032 On 05/08/2021 Bond Future Sell 80 0.00
2032 On 05/08/2021 Bond Future Buy 80 0.00
2032 On 05/08/2021 Bond Future Sell 103 0.00
2032 On 05/08/2021 Bond Future Buy 103 0.00
2032 On 06/05/2021 Bond Future Buy 116 0.00
2032 On 06/05/2021 Bond Future Sell 116 0.00
2032 On 05/08/2021 Bond Future Buy 116 0.00
2032 On 05/08/2021 Bond Future Sell 116 0.00
2032 On 06/05/2021 Bond Future Buy 194 0.00
2032 On 06/05/2021 Bond Future Sell 194 0.00
2032 On 05/08/2021 Bond Future Buy 194 0.00
2032 On 05/08/2021 Bond Future Sell 194 0.00
2032 On 06/05/2021 Bond Future Buy 257 0.00
2032 On 06/05/2021 Bond Future Sell 257 0.00
2032 On 05/08/2021 Bond Future Sell 257 0.00
2032 On 05/08/2021 Bond Future Buy 257 0.00
2032 On 06/05/2021 Bond Future Sell 300 0.00
2032 On 06/05/2021 Bond Future Buy 300 0.00
2032 On 05/08/2021 Bond Future Buy 300 0.00
2032 On 05/08/2021 Bond Future Sell 300 0.00
2032 On 06/05/2021 Bond Future Sell 363 0.00
2032 On 06/05/2021 Bond Future Buy 363 0.00
2032 On 06/05/2021 Bond Future Buy 363 0.00
2032 On 06/05/2021 Bond Future Sell 363 0.00
2032 On 05/08/2021 Bond Future Buy 363 0.00
2032 On 05/08/2021 Bond Future Sell 363 0.00
2032 On 05/08/2021 Bond Future Buy 363 0.00
2032 On 05/08/2021 Bond Future Sell 363 0.00
R2035 Bond Future

R035 On 06/05/2021 Bond Future Buy 1 0.00
R035 On 06/05/2021 Bond Future Sell 1 0.00
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Contract Strike C/P  Buy/Sell No. of Contracts

R035 On 05/08/2021 Bond Future Buy 38 0.00
R035 On 06/05/2021 Bond Future Sell 40 0.00
R035 On 06/05/2021 Bond Future Buy 40 0.00
R035 On 06/05/2021 Bond Future Sell 40 0.00
R035 On 06/05/2021 Bond Future Buy 40 0.00
R035 On 05/08/2021 Bond Future Sell 40 0.00
R035 On 05/08/2021 Bond Future Buy 40 0.00
R035 On 05/08/2021 Bond Future Buy 40 0.00
R035 On 05/08/2021 Bond Future Sell 40 0.00
R035 On 06/05/2021 Bond Future Buy 42 0.00
R035 On 06/05/2021 Bond Future Sell 42 0.00
R035 On 05/08/2021 Bond Future Sell 42 0.00
R035 On 05/08/2021 Bond Future Buy 42 0.00
R035 On 06/05/2021 Bond Future Buy 48 0.00
R035 On 06/05/2021 Bond Future Sell 48 0.00
R035 On 05/08/2021 Bond Future Sell 48 0.00
R035 On 05/08/2021 Bond Future Buy 48 0.00
R035 On 06/05/2021 Bond Future Buy 50 0.00
R035 On 06/05/2021 Bond Future Sell 50 0.00
R035 On 05/08/2021 Bond Future Sell 50 0.00
R035 On 05/08/2021 Bond Future Buy 50 0.00
R035 On 06/05/2021 Bond Future Buy 52 0.00
R035 On 06/05/2021 Bond Future Sell 52 0.00
R035 On 05/08/2021 Bond Future Sell 52 0.00
R035 On 05/08/2021 Bond Future Buy 52 0.00
R035 On 06/05/2021 Bond Future Buy 57 0.00
R035 On 06/05/2021 Bond Future Sell 57 0.00
R035 On 05/08/2021 Bond Future Sell 57 0.00
R035 On 05/08/2021 Bond Future Buy 57 0.00
R035 On 06/05/2021 Bond Future Buy 58 0.00
R035 On 06/05/2021 Bond Future Sell 58 0.00
R035 On 05/08/2021 Bond Future Sell 58 0.00
R035 On 05/08/2021 Bond Future Buy 58 0.00
R035 On 06/05/2021 Bond Future Buy 61 0.00
R035 On 06/05/2021 Bond Future Sell 61 0.00
R035 On 05/08/2021 Bond Future Sell 61 0.00
R035 On 05/08/2021 Bond Future Buy 61 0.00
R035 On 06/05/2021 Bond Future Buy 62 0.00
R035 On 06/05/2021 Bond Future Sell 62 0.00
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Contract Strike C/P  Buy/Sell No. of Contracts

R035 On 06/05/2021 Bond Future Buy 237 0.00
R035 On 06/05/2021 Bond Future Sell 237 0.00
R035 On 06/05/2021 Bond Future Buy 237 0.00
R035 On 06/05/2021 Bond Future Sell 237 0.00
R035 On 06/05/2021 Bond Future Buy 237 0.00
R035 On 05/08/2021 Bond Future Buy 237 0.00
R035 On 05/08/2021 Bond Future Sell 237 0.00
R035 On 05/08/2021 Bond Future Buy 237 0.00
R035 On 05/08/2021 Bond Future Sell 237 0.00
R035 On 05/08/2021 Bond Future Buy 237 0.00
R035 On 05/08/2021 Bond Future Sell 237 0.00
R035 On 06/05/2021 Bond Future Buy 259 0.00
R035 On 06/05/2021 Bond Future Sell 259 0.00
R035 On 05/08/2021 Bond Future Sell 259 0.00
R035 On 05/08/2021 Bond Future Buy 259 0.00
R035 On 06/05/2021 Bond Future Buy 283 0.00
R035 On 06/05/2021 Bond Future Sell 283 0.00
R035 On 05/08/2021 Bond Future Sell 283 0.00
R035 On 05/08/2021 Bond Future Buy 283 0.00
R035 On 06/05/2021 Bond Future Buy 298 0.00
R035 On 06/05/2021 Bond Future Sell 298 0.00
R035 On 05/08/2021 Bond Future Sell 298 0.00
R035 On 05/08/2021 Bond Future Buy 298 0.00
R035 On 06/05/2021 Bond Future Buy 410 0.00
R035 On 06/05/2021 Bond Future Sell 410 0.00
R035 On 05/08/2021 Bond Future Sell 410 0.00
R035 On 05/08/2021 Bond Future Buy 410 0.00
R035 On 06/05/2021 Bond Future Buy 470 0.00
R035 On 06/05/2021 Bond Future Sell 470 0.00
R035 On 05/08/2021 Bond Future Sell 470 0.00
R035 On 05/08/2021 Bond Future Buy 470 0.00
R035 On 06/05/2021 Bond Future Buy 478 0.00
R035 On 06/05/2021 Bond Future Sell 478 0.00
R035 On 05/08/2021 Bond Future Sell 478 0.00
R035 On 05/08/2021 Bond Future Buy 478 0.00
R035 On 06/05/2021 Bond Future Buy 550 0.00
R035 On 06/05/2021 Bond Future Sell 550 0.00
R035 On 05/08/2021 Bond Future Sell 550 0.00
R035 On 05/08/2021 Bond Future Buy 550 0.00
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Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future

Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
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Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
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Buy
Sell
Buy
Sell
Buy
Sell
Sell
Buy
Sell
Buy
Buy
Sell

Buy
Sell
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Buy
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Buy
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Sell
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Buy
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Buy
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595
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Contract Strike C/P  Buy/Sell No. of Contracts

2037 On 05/08/2021 Bond Future Buy 18 0.00
2037 On 06/05/2021 Bond Future Buy 22 0.00
2037 On 06/05/2021 Bond Future Sell 22 0.00
2037 On 05/08/2021 Bond Future Sell 22 0.00
2037 On 05/08/2021 Bond Future Buy 22 0.00
2037 On 06/05/2021 Bond Future Buy 23 0.00
2037 On 06/05/2021 Bond Future Sell 23 0.00
2037 On 05/08/2021 Bond Future Sell 23 0.00
2037 On 05/08/2021 Bond Future Buy 23 0.00
2037 On 06/05/2021 Bond Future Buy 38 0.00
2037 On 06/05/2021 Bond Future Sell 38 0.00
2037 On 05/08/2021 Bond Future Sell 38 0.00
2037 On 05/08/2021 Bond Future Buy 38 0.00
2037 On 06/05/2021 Bond Future Buy 42 0.00
2037 On 06/05/2021 Bond Future Sell 42 0.00
2037 On 05/08/2021 Bond Future Sell 42 0.00
2037 On 05/08/2021 Bond Future Buy 42 0.00
2037 On 06/05/2021 Bond Future Buy 46 0.00
2037 On 06/05/2021 Bond Future Sell 46 0.00
2037 On 06/05/2021 Bond Future Buy 46 0.00
2037 On 06/05/2021 Bond Future Sell 46 0.00
2037 On 05/08/2021 Bond Future Buy 46 0.00
2037 On 05/08/2021 Bond Future Sell 46 0.00
2037 On 05/08/2021 Bond Future Buy 46 0.00
2037 On 05/08/2021 Bond Future Sell 46 0.00
2037 On 06/05/2021 Bond Future Buy 63 0.00
2037 On 06/05/2021 Bond Future Sell 63 0.00
2037 On 06/05/2021 Bond Future Buy 63 0.00
2037 On 06/05/2021 Bond Future Sell 63 0.00
2037 On 05/08/2021 Bond Future Sell 63 0.00
2037 On 05/08/2021 Bond Future Buy 63 0.00
2037 On 05/08/2021 Bond Future Sell 63 0.00
2037 On 05/08/2021 Bond Future Buy 63 0.00
2037 On 06/05/2021 Bond Future Buy 66 0.00
2037 On 06/05/2021 Bond Future Sell 66 0.00
2037 On 05/08/2021 Bond Future Sell 66 0.00
2037 On 05/08/2021 Bond Future Buy 66 0.00
2037 On 06/05/2021 Bond Future Buy 70 0.00
2037 On 06/05/2021 Bond Future Sell 70 0.00
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Bond Future
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Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Sell
Buy
Buy
Sell
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Sell
Buy
Buy
Sell
Buy
Sell
Sell
Buy
Buy

70
70
121
121
121
121
141
141
141
141
162
162
162
162
164
164
164
164
243
243
243
243
300
300
300
300
591
591
591
591
626
626
626
626
874
874
874
874
900
900
900
900
1,081

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Page 22 of 41

2021/05/03, 18:55:1!



Contract Strike C/P  Buy/Sell No. of Contracts

2037 On 06/05/2021 Bond Future Sell 1,081 0.00
2037 On 06/05/2021 Bond Future Sell 1,081 0.00
2037 On 06/05/2021 Bond Future Buy 1,081 0.00
2037 On 05/08/2021 Bond Future Buy 1,081 0.00
2037 On 05/08/2021 Bond Future Sell 1,081 0.00
2037 On 05/08/2021 Bond Future Buy 1,081 0.00
2037 On 05/08/2021 Bond Future Sell 1,081 0.00
2037 On 06/05/2021 Bond Future Buy 1,240 0.00
2037 On 06/05/2021 Bond Future Sell 1,240 0.00
2037 On 05/08/2021 Bond Future Sell 1,240 0.00
2037 On 05/08/2021 Bond Future Buy 1,240 0.00
2037 On 06/05/2021 Bond Future Buy 1,335 0.00
2037 On 06/05/2021 Bond Future Sell 1,335 0.00
2037 On 05/08/2021 Bond Future Sell 1,335 0.00
2037 On 05/08/2021 Bond Future Buy 1,335 0.00
2037 On 06/05/2021 Bond Future Buy 1,799 0.00
2037 On 06/05/2021 Bond Future Sell 1,799 0.00
2037 On 05/08/2021 Bond Future Sell 1,799 0.00
2037 On 05/08/2021 Bond Future Buy 1,799 0.00
2037 On 06/05/2021 Bond Future Buy 2,482 0.00
2037 On 06/05/2021 Bond Future Sell 2,482 0.00
2037 On 05/08/2021 Bond Future Sell 2,482 0.00
2037 On 05/08/2021 Bond Future Buy 2,482 0.00
2037 On 06/05/2021 Bond Future Sell 3,356 0.00
2037 On 06/05/2021 Bond Future Buy 3,356 0.00
2037 On 06/05/2021 Bond Future Sell 3,356 0.00
2037 On 06/05/2021 Bond Future Buy 3,356 0.00
2037 On 05/08/2021 Bond Future Buy 3,356 0.00
2037 On 05/08/2021 Bond Future Sell 3,356 0.00
2037 On 05/08/2021 Bond Future Buy 3,356 0.00
2037 On 05/08/2021 Bond Future Sell 3,356 0.00
2037 On 06/05/2021 Bond Future Sell 4,561 0.00
2037 On 06/05/2021 Bond Future Buy 4,561 0.00
2037 On 05/08/2021 Bond Future Buy 4,561 0.00
2037 On 05/08/2021 Bond Future Sell 4,561 0.00
R2040 Bond Future

2040 On 05/08/2021 Bond Future Buy 5 0.00
2040 On 05/08/2021 Bond Future Sell 5 0.00
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Contract Strike C/P  Buy/Sell No. of Contracts

2040 On 05/08/2021 Bond Future Buy 62 0.00
2040 On 06/05/2021 Bond Future Buy 64 0.00
2040 On 06/05/2021 Bond Future Sell 64 0.00
2040 On 05/08/2021 Bond Future Sell 64 0.00
2040 On 05/08/2021 Bond Future Buy 64 0.00
2040 On 06/05/2021 Bond Future Buy 75 0.00
2040 On 06/05/2021 Bond Future Sell 75 0.00
2040 On 05/08/2021 Bond Future Sell 75 0.00
2040 On 05/08/2021 Bond Future Buy 75 0.00
2040 On 06/05/2021 Bond Future Buy 90 0.00
2040 On 06/05/2021 Bond Future Sell 90 0.00
2040 On 05/08/2021 Bond Future Sell 90 0.00
2040 On 05/08/2021 Bond Future Buy 90 0.00
2040 On 06/05/2021 Bond Future Buy 99 0.00
2040 On 06/05/2021 Bond Future Sell 99 0.00
2040 On 05/08/2021 Bond Future Sell 99 0.00
2040 On 05/08/2021 Bond Future Buy 99 0.00
2040 On 06/05/2021 Bond Future Buy 108 0.00
2040 On 06/05/2021 Bond Future Sell 108 0.00
2040 On 06/05/2021 Bond Future Buy 108 0.00
2040 On 06/05/2021 Bond Future Sell 108 0.00
2040 On 05/08/2021 Bond Future Sell 108 0.00
2040 On 05/08/2021 Bond Future Buy 108 0.00
2040 On 05/08/2021 Bond Future Sell 108 0.00
2040 On 05/08/2021 Bond Future Buy 108 0.00
2040 On 06/05/2021 Bond Future Buy 119 0.00
2040 On 06/05/2021 Bond Future Sell 119 0.00
2040 On 05/08/2021 Bond Future Sell 119 0.00
2040 On 05/08/2021 Bond Future Buy 119 0.00
2040 On 06/05/2021 Bond Future Buy 131 0.00
2040 On 06/05/2021 Bond Future Sell 131 0.00
2040 On 05/08/2021 Bond Future Sell 131 0.00
2040 On 05/08/2021 Bond Future Buy 131 0.00
2040 On 06/05/2021 Bond Future Buy 163 0.00
2040 On 06/05/2021 Bond Future Sell 163 0.00
2040 On 05/08/2021 Bond Future Sell 163 0.00
2040 On 05/08/2021 Bond Future Buy 163 0.00
2040 On 06/05/2021 Bond Future Buy 199 0.00
2040 On 06/05/2021 Bond Future Sell 199 0.00
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Contract Strike C/P  Buy/Sell No. of Contracts

2040 On 06/05/2021 Bond Future Sell 461 0.00
2040 On 05/08/2021 Bond Future Sell 461 0.00
2040 On 05/08/2021 Bond Future Buy 461 0.00
2040 On 06/05/2021 Bond Future Buy 483 0.00
2040 On 06/05/2021 Bond Future Sell 483 0.00
2040 On 05/08/2021 Bond Future Sell 483 0.00
2040 On 05/08/2021 Bond Future Buy 483 0.00
2040 On 06/05/2021 Bond Future Buy 567 0.00
2040 On 06/05/2021 Bond Future Sell 567 0.00
2040 On 05/08/2021 Bond Future Sell 567 0.00
2040 On 05/08/2021 Bond Future Buy 567 0.00
2040 On 06/05/2021 Bond Future Buy 618 0.00
2040 On 06/05/2021 Bond Future Sell 618 0.00
2040 On 05/08/2021 Bond Future Sell 618 0.00
2040 On 05/08/2021 Bond Future Buy 618 0.00
2040 On 06/05/2021 Bond Future Buy 707 0.00
2040 On 06/05/2021 Bond Future Sell 707 0.00
2040 On 05/08/2021 Bond Future Sell 707 0.00
2040 On 05/08/2021 Bond Future Buy 707 0.00
2040 On 06/05/2021 Bond Future Buy 748 0.00
2040 On 06/05/2021 Bond Future Sell 748 0.00
2040 On 06/05/2021 Bond Future Buy 748 0.00
2040 On 06/05/2021 Bond Future Sell 748 0.00
2040 On 05/08/2021 Bond Future Buy 748 0.00
2040 On 05/08/2021 Bond Future Sell 748 0.00
2040 On 05/08/2021 Bond Future Buy 748 0.00
2040 On 05/08/2021 Bond Future Sell 748 0.00
2040 On 06/05/2021 Bond Future Buy 946 0.00
2040 On 06/05/2021 Bond Future Sell 946 0.00
2040 On 05/08/2021 Bond Future Sell 946 0.00
2040 On 05/08/2021 Bond Future Buy 946 0.00
2040 On 05/08/2021 Bond Future Buy 988 0.00
2040 On 05/08/2021 Bond Future Sell 988 0.00
2040 On 05/08/2021 Bond Future Sell 988 0.00
2040 On 05/08/2021 Bond Future Buy 988 0.00
2040 On 06/05/2021 Bond Future Buy 1,060 0.00
2040 On 06/05/2021 Bond Future Sell 1,060 0.00
2040 On 05/08/2021 Bond Future Sell 1,060 0.00
2040 On 05/08/2021 Bond Future Buy 1,060 0.00
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Contract Strike C/P  Buy/Sell No. of Contracts

2044 On 06/05/2021 Bond Future Sell 20 0.00
2044 On 05/08/2021 Bond Future Sell 20 0.00
2044 On 05/08/2021 Bond Future Buy 20 0.00
2044 On 06/05/2021 Bond Future Buy 23 0.00
2044 On 06/05/2021 Bond Future Sell 23 0.00
2044 On 05/08/2021 Bond Future Sell 23 0.00
2044 On 05/08/2021 Bond Future Buy 23 0.00
2044 On 06/05/2021 Bond Future Buy 24 0.00
2044 On 06/05/2021 Bond Future Sell 24 0.00
2044 On 05/08/2021 Bond Future Sell 24 0.00
2044 On 05/08/2021 Bond Future Buy 24 0.00
2044 On 06/05/2021 Bond Future Buy 27 0.00
2044 On 06/05/2021 Bond Future Sell 27 0.00
2044 On 05/08/2021 Bond Future Buy 27 0.00
2044 On 05/08/2021 Bond Future Sell 27 0.00
2044 On 05/08/2021 Bond Future Sell 27 0.00
2044 On 05/08/2021 Bond Future Buy 27 0.00
2044 On 06/05/2021 Bond Future Buy 38 0.00
2044 On 06/05/2021 Bond Future Sell 38 0.00
2044 On 06/05/2021 Bond Future Buy 38 0.00
2044 On 06/05/2021 Bond Future Sell 38 0.00
2044 On 05/08/2021 Bond Future Sell 38 0.00
2044 On 05/08/2021 Bond Future Buy 38 0.00
2044 On 05/08/2021 Bond Future Sell 38 0.00
2044 On 05/08/2021 Bond Future Buy 38 0.00
2044 On 06/05/2021 Bond Future Buy 44 0.00
2044 On 06/05/2021 Bond Future Sell 44 0.00
2044 On 05/08/2021 Bond Future Sell 44 0.00
2044 On 05/08/2021 Bond Future Buy 44 0.00
2044 On 06/05/2021 Bond Future Buy 53 0.00
2044 On 06/05/2021 Bond Future Sell 53 0.00
2044 On 05/08/2021 Bond Future Sell 53 0.00
2044 On 05/08/2021 Bond Future Buy 53 0.00
2044 On 06/05/2021 Bond Future Buy 59 0.00
2044 On 06/05/2021 Bond Future Sell 59 0.00
2044 On 05/08/2021 Bond Future Sell 59 0.00
2044 On 05/08/2021 Bond Future Buy 59 0.00
2044 On 06/05/2021 Bond Future Buy 60 0.00
2044 On 06/05/2021 Bond Future Sell 60 0.00
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2044 On 05/08/2021
2044 On 05/08/2021
2044 On 06/05/2021
2044 On 06/05/2021
2044 On 05/08/2021
2044 On 05/08/2021
2044 On 06/05/2021
2044 On 06/05/2021
2044 On 05/08/2021
2044 On 05/08/2021
2044 On 06/05/2021
2044 On 06/05/2021
2044 On 05/08/2021
2044 On 05/08/2021
2044 On 06/05/2021
2044 On 06/05/2021
2044 On 05/08/2021
2044 On 05/08/2021
2044 On 06/05/2021
2044 On 06/05/2021
2044 On 05/08/2021
2044 On 05/08/2021
2044 On 06/05/2021
2044 On 06/05/2021
2044 On 05/08/2021
2044 On 05/08/2021
2044 On 06/05/2021
2044 On 06/05/2021
2044 On 05/08/2021
2044 On 05/08/2021
2044 On 06/05/2021
2044 On 06/05/2021
2044 On 05/08/2021
2044 On 05/08/2021
2044 On 06/05/2021
2044 On 06/05/2021
2044 On 05/08/2021
2044 On 05/08/2021
2044 On 06/05/2021
2044 On 06/05/2021
2044 On 05/08/2021
2044 On 05/08/2021
2044 On 06/05/2021

Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future

Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Buy
Sell
Sell
Buy
Buy

60
60
70
70
70
70
75
75
75
75
89
89
89
89
101
101
101
101
124
124
124
124
139
139
139
139
140
140
140
140
150
150
150
150
160
160
160
160
165
165
165
165
192

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
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Contract Strike C/P  Buy/Sell No. of Contracts

2044 On 06/05/2021 Bond Future Sell 192 0.00
2044 On 05/08/2021 Bond Future Sell 192 0.00
2044 On 05/08/2021 Bond Future Buy 192 0.00
2044 On 06/05/2021 Bond Future Buy 285 0.00
2044 On 06/05/2021 Bond Future Sell 285 0.00
2044 On 05/08/2021 Bond Future Sell 285 0.00
2044 On 05/08/2021 Bond Future Buy 285 0.00
2044 On 06/05/2021 Bond Future Buy 390 0.00
2044 On 06/05/2021 Bond Future Sell 390 0.00
2044 On 05/08/2021 Bond Future Sell 390 0.00
2044 On 05/08/2021 Bond Future Buy 390 0.00
2044 On 06/05/2021 Bond Future Buy 463 0.00
2044 On 06/05/2021 Bond Future Sell 463 0.00
2044 On 05/08/2021 Bond Future Sell 463 0.00
2044 On 05/08/2021 Bond Future Buy 463 0.00
2044 On 06/05/2021 Bond Future Buy 500 0.00
2044 On 06/05/2021 Bond Future Sell 500 0.00
2044 On 05/08/2021 Bond Future Buy 500 0.00
2044 On 05/08/2021 Bond Future Sell 500 0.00
2044 On 06/05/2021 Bond Future Buy 503 0.00
2044 On 06/05/2021 Bond Future Sell 503 0.00
2044 On 05/08/2021 Bond Future Sell 503 0.00
2044 On 05/08/2021 Bond Future Buy 503 0.00
2044 On 06/05/2021 Bond Future Buy 574 0.00
2044 On 06/05/2021 Bond Future Sell 574 0.00
2044 On 05/08/2021 Bond Future Sell 574 0.00
2044 On 05/08/2021 Bond Future Buy 574 0.00
2044 On 06/05/2021 Bond Future Buy 651 0.00
2044 On 06/05/2021 Bond Future Sell 651 0.00
2044 On 05/08/2021 Bond Future Sell 651 0.00
2044 On 05/08/2021 Bond Future Buy 651 0.00
2044 On 06/05/2021 Bond Future Buy 661 0.00
2044 On 06/05/2021 Bond Future Sell 661 0.00
2044 On 05/08/2021 Bond Future Sell 661 0.00
2044 On 05/08/2021 Bond Future Buy 661 0.00
2044 On 06/05/2021 Bond Future Buy 843 0.00
2044 On 06/05/2021 Bond Future Sell 843 0.00
2044 On 05/08/2021 Bond Future Sell 843 0.00
2044 On 05/08/2021 Bond Future Buy 843 0.00
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2044 On 06/05/2021
2044 On 06/05/2021
2044 On 06/05/2021
2044 On 06/05/2021
2044 On 05/08/2021
2044 On 05/08/2021
2044 On 05/08/2021
2044 On 05/08/2021
2044 On 06/05/2021
2044 On 06/05/2021
2044 On 05/08/2021
2044 On 05/08/2021
2044 On 06/05/2021
2044 On 06/05/2021
2044 On 05/08/2021
2044 On 05/08/2021
2044 On 06/05/2021
2044 On 06/05/2021
2044 On 05/08/2021
2044 On 05/08/2021
2044 On 06/05/2021
2044 On 06/05/2021
2044 On 05/08/2021
2044 On 05/08/2021
2044 On 06/05/2021
2044 On 06/05/2021
2044 On 06/05/2021
2044 On 06/05/2021
2044 On 05/08/2021
2044 On 05/08/2021
2044 On 05/08/2021
2044 On 05/08/2021
2044 On 06/05/2021
2044 On 06/05/2021
2044 On 05/08/2021
2044 On 05/08/2021
2044 On 06/05/2021
2044 On 06/05/2021
2044 On 05/08/2021
2044 On 05/08/2021

R2048 Bond Future

R248 On 06/05/2021

Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future

Bond Future

Sell
Buy
Buy
Sell
Sell
Buy
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Sell
Buy
Sell
Buy
Buy
Sell
Buy
Sell
Sell
Buy
Buy
Sell

Buy

988

988

988

988

988

988

988

988
1,066
1,066
1,066
1,066
1,297
1,297
1,297
1,297
1,442
1,442
1,442
1,442
2,349
2,349
2,349
2,349
2,739
2,739
2,739
2,739
2,739
2,739
2,739
2,739
3,653
3,653
3,653
3,653
4,640
4,640
4,640
4,640

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
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Contract

Strike

C/P

Buy/Sell

No. of Contracts

R248 On 06/05/2021
R248 On 05/08/2021
R248 On 05/08/2021
R248 On 06/05/2021
R248 On 06/05/2021
R248 On 05/08/2021
R248 On 05/08/2021
R248 On 06/05/2021
R248 On 06/05/2021
R248 On 05/08/2021
R248 On 05/08/2021
R248 On 06/05/2021
R248 On 06/05/2021
R248 On 05/08/2021
R248 On 05/08/2021
R248 On 06/05/2021
R248 On 06/05/2021
R248 On 05/08/2021
R248 On 05/08/2021
R248 On 06/05/2021
R248 On 06/05/2021
R248 On 05/08/2021
R248 On 05/08/2021
R248 On 06/05/2021
R248 On 06/05/2021
R248 On 05/08/2021
R248 On 05/08/2021
R248 On 06/05/2021
R248 On 06/05/2021
R248 On 05/08/2021
R248 On 05/08/2021
R248 On 06/05/2021
R248 On 06/05/2021
R248 On 05/08/2021
R248 On 05/08/2021
R248 On 06/05/2021
R248 On 06/05/2021
R248 On 05/08/2021
R248 On 05/08/2021

Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future

Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy

GO a0 BB DBEBDNNNMNN-2 -

w W
NN

37
37
47
47
47
47
48
48
48
48
50
50
50
50
56
56
56
56
64
64
64
64

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Page 33 of 41

2021/05/03, 18:55:1!



R248 On 06/05/2021
R248 On 06/05/2021
R248 On 06/05/2021
R248 On 06/05/2021
R248 On 05/08/2021
R248 On 05/08/2021
R248 On 05/08/2021
R248 On 05/08/2021
R248 On 06/05/2021
R248 On 06/05/2021
R248 On 05/08/2021
R248 On 05/08/2021
R248 On 06/05/2021
R248 On 06/05/2021
R248 On 05/08/2021
R248 On 05/08/2021
R248 On 06/05/2021
R248 On 06/05/2021
R248 On 05/08/2021
R248 On 05/08/2021
R248 On 06/05/2021
R248 On 06/05/2021
R248 On 05/08/2021
R248 On 05/08/2021
R248 On 06/05/2021
R248 On 06/05/2021
R248 On 05/08/2021
R248 On 05/08/2021
R248 On 06/05/2021
R248 On 06/05/2021
R248 On 06/05/2021
R248 On 06/05/2021
R248 On 05/08/2021
R248 On 05/08/2021
R248 On 05/08/2021
R248 On 05/08/2021
R248 On 06/05/2021
R248 On 06/05/2021
R248 On 05/08/2021
R248 On 05/08/2021
R248 On 06/05/2021
R248 On 06/05/2021
R248 On 05/08/2021

Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future

Buy
Sell
Buy
Sell
Sell
Buy
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Buy
Sell
Buy
Sell
Sell
Buy
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Sell
Buy
Buy
Sell
Buy

79

79

79

79

79

79

79

79
161
161
161
161
235
235
235
235
282
282
282
282
400
400
400
400
520
520
520
520
904
904
904
904
904
904
904
904
911
911
911
911
970
970
970

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
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Contract

Strike

C/P

Buy/Sell

No. of Contracts

R248 On 05/08/2021
R248 On 06/05/2021
R248 On 06/05/2021
R248 On 06/05/2021
R248 On 06/05/2021
R248 On 05/08/2021
R248 On 05/08/2021
R248 On 05/08/2021
R248 On 05/08/2021

R209 Bond Future

R209 On 06/05/2021
R209 On 06/05/2021
R209 On 05/08/2021
R209 On 05/08/2021
R209 On 06/05/2021
R209 On 06/05/2021
R209 On 06/05/2021
R209 On 06/05/2021
R209 On 05/08/2021
R209 On 05/08/2021
R209 On 05/08/2021
R209 On 05/08/2021
R209 On 06/05/2021
R209 On 06/05/2021
R209 On 06/05/2021
R209 On 06/05/2021
R209 On 05/08/2021
R209 On 05/08/2021
R209 On 05/08/2021
R209 On 05/08/2021
R209 On 05/08/2021
R209 On 05/08/2021
R209 On 06/05/2021
R209 On 06/05/2021
R209 On 05/08/2021
R209 On 05/08/2021
R209 On 06/05/2021
R209 On 06/05/2021

Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future

Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future

Sell
Buy
Sell
Buy
Sell
Buy
Sell
Sell
Buy

Buy
Sell
Sell
Buy
Buy
Sell
Buy
Sell
Sell
Buy
Sell
Buy
Buy
Sell
Buy
Sell
Sell
Buy
Sell
Buy
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell

970
1,047
1,047
1,047
1,047
1,047
1,047
1,047
1,047

1
1
1
1
12
12
12
12
12
12
12
12
17
17
17
17
17
17
17
17
30
30
33
33
33
33
40
40

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
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R209 On 05/08/2021
R209 On 05/08/2021
R209 On 06/05/2021
R209 On 06/05/2021
R209 On 05/08/2021
R209 On 05/08/2021
R209 On 06/05/2021
R209 On 06/05/2021
R209 On 05/08/2021
R209 On 05/08/2021
R209 On 06/05/2021
R209 On 06/05/2021
R209 On 06/05/2021
R209 On 06/05/2021
R209 On 05/08/2021
R209 On 05/08/2021
R209 On 05/08/2021
R209 On 05/08/2021
R209 On 06/05/2021
R209 On 06/05/2021
R209 On 05/08/2021
R209 On 05/08/2021
R209 On 06/05/2021
R209 On 06/05/2021
R209 On 05/08/2021
R209 On 05/08/2021
R209 On 06/05/2021
R209 On 06/05/2021
R209 On 06/05/2021
R209 On 06/05/2021
R209 On 05/08/2021
R209 On 05/08/2021
R209 On 05/08/2021
R209 On 05/08/2021
R209 On 06/05/2021
R209 On 06/05/2021
R209 On 05/08/2021
R209 On 05/08/2021
R209 On 05/08/2021
R209 On 05/08/2021
R209 On 05/08/2021
R209 On 05/08/2021
R209 On 06/05/2021

Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future

Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Buy
Sell
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Sell
Buy
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Sell
Buy
Sell
Buy
Sell
Buy
Buy

40
40
41
41
41
41
49
49
49
49
50
50
50
50
50
50
50
50
54
54
54
54
59
59
59
59
60
60
60
60
60
60
60
60
71
71
71
71
76
76
87
87
88

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
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Contract Strike C/P  Buy/Sell No. of Contracts

R209 On 06/05/2021 Bond Future Sell 88 0.00
R209 On 05/08/2021 Bond Future Sell 88 0.00
R209 On 05/08/2021 Bond Future Buy 88 0.00
R209 On 06/05/2021 Bond Future Buy 123 0.00
R209 On 06/05/2021 Bond Future Sell 123 0.00
R209 On 05/08/2021 Bond Future Sell 123 0.00
R209 On 05/08/2021 Bond Future Buy 123 0.00
R209 On 06/05/2021 Bond Future Buy 142 0.00
R209 On 06/05/2021 Bond Future Sell 142 0.00
R209 On 05/08/2021 Bond Future Sell 142 0.00
R209 On 05/08/2021 Bond Future Buy 142 0.00
R209 On 05/08/2021 Bond Future Buy 193 0.00
R209 On 05/08/2021 Bond Future Sell 193 0.00
R209 On 06/05/2021 Bond Future Buy 200 0.00
R209 On 06/05/2021 Bond Future Sell 200 0.00
R209 On 05/08/2021 Bond Future Sell 200 0.00
R209 On 05/08/2021 Bond Future Buy 200 0.00
R209 On 06/05/2021 Bond Future Buy 205 0.00
R209 On 06/05/2021 Bond Future Sell 205 0.00
R209 On 05/08/2021 Bond Future Sell 205 0.00
R209 On 05/08/2021 Bond Future Buy 205 0.00
R209 On 06/05/2021 Bond Future Buy 293 0.00
R209 On 06/05/2021 Bond Future Sell 293 0.00
R209 On 05/08/2021 Bond Future Sell 293 0.00
R209 On 05/08/2021 Bond Future Buy 293 0.00
R209 On 06/05/2021 Bond Future Buy 323 0.00
R209 On 06/05/2021 Bond Future Sell 323 0.00
R209 On 05/08/2021 Bond Future Sell 323 0.00
R209 On 05/08/2021 Bond Future Buy 323 0.00
R209 On 06/05/2021 Bond Future Buy 342 0.00
R209 On 06/05/2021 Bond Future Sell 342 0.00
R209 On 05/08/2021 Bond Future Sell 342 0.00
R209 On 05/08/2021 Bond Future Buy 342 0.00
R209 On 06/05/2021 Bond Future Buy 370 0.00
R209 On 06/05/2021 Bond Future Sell 370 0.00
R209 On 05/08/2021 Bond Future Sell 370 0.00
R209 On 05/08/2021 Bond Future Buy 370 0.00
R209 On 06/05/2021 Bond Future Buy 499 0.00
R209 On 06/05/2021 Bond Future Sell 499 0.00
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R209 On 05/08/2021
R209 On 05/08/2021
R209 On 06/05/2021
R209 On 06/05/2021
R209 On 05/08/2021
R209 On 05/08/2021
R209 On 06/05/2021
R209 On 06/05/2021
R209 On 05/08/2021
R209 On 05/08/2021
R209 On 06/05/2021
R209 On 06/05/2021
R209 On 05/08/2021
R209 On 05/08/2021
R209 On 06/05/2021
R209 On 06/05/2021
R209 On 05/08/2021
R209 On 05/08/2021
R209 On 06/05/2021
R209 On 06/05/2021
R209 On 05/08/2021
R209 On 05/08/2021
R209 On 06/05/2021
R209 On 06/05/2021
R209 On 05/08/2021
R209 On 05/08/2021

R212 Bond Future

R212 On 06/05/2021
R212 On 06/05/2021
R212 On 05/08/2021
R212 On 05/08/2021
R212 On 06/05/2021
R212 On 06/05/2021
R212 On 05/08/2021
R212 On 05/08/2021
R212 On 06/05/2021
R212 On 06/05/2021
R212 On 05/08/2021
R212 On 05/08/2021
R212 On 06/05/2021
R212 On 06/05/2021
R212 On 05/08/2021

Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future

Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future

Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Buy
Sell

Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy

499
499
852
852
852
852
1,306
1,306
1,306
1,306
1,429
1,429
1,429
1,429
1,608
1,608
1,608
1,608
3,757
3,757
3,757
3,757
11,753
11,753
11,753
11,753

16
16
16
16
18
18
18
18
55
55
55
55
494
494
494

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
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Contract

Strike

C/P

Buy/Sell

No. of Contracts

R212 On 05/08/2021
R212 On 06/05/2021
R212 On 06/05/2021
R212 On 05/08/2021
R212 On 05/08/2021

R213 Bond Future

R213 On 06/05/2021
R213 On 06/05/2021
R213 On 06/05/2021
R213 On 06/05/2021
R213 On 05/08/2021
R213 On 05/08/2021
R213 On 05/08/2021
R213 On 05/08/2021
R213 On 05/08/2021
R213 On 05/08/2021
R213 On 06/05/2021
R213 On 06/05/2021
R213 On 05/08/2021
R213 On 05/08/2021
R213 On 06/05/2021
R213 On 06/05/2021
R213 On 05/08/2021
R213 On 05/08/2021
R213 On 06/05/2021
R213 On 06/05/2021
R213 On 06/05/2021
R213 On 06/05/2021
R213 On 05/08/2021
R213 On 05/08/2021
R213 On 05/08/2021
R213 On 05/08/2021
R213 On 06/05/2021
R213 On 06/05/2021
R213 On 06/05/2021
R213 On 06/05/2021
R213 On 05/08/2021
R213 On 05/08/2021

Bond Future
Bond Future
Bond Future
Bond Future
Bond Future

Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future

Sell
Sell
Buy
Sell
Buy

Buy
Sell
Buy
Sell
Sell
Buy
Sell
Buy
Buy
Sell
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Sell
Buy
Buy
Sell
Buy
Sell
Buy
Sell
Sell
Buy
Sell
Buy
Sell
Buy

494
583
583
583
583

O = 2 A A A A a

0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
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R213 On 05/08/2021
R213 On 05/08/2021
R213 On 06/05/2021
R213 On 06/05/2021
R213 On 05/08/2021
R213 On 05/08/2021

R214 Bond Future

R214 On 06/05/2021
R214 On 06/05/2021
R214 On 06/05/2021
R214 On 06/05/2021
R214 On 05/08/2021
R214 On 05/08/2021
R214 On 05/08/2021
R214 On 05/08/2021
R214 On 06/05/2021
R214 On 06/05/2021
R214 On 06/05/2021
R214 On 06/05/2021
R214 On 05/08/2021
R214 On 05/08/2021
R214 On 05/08/2021
R214 On 05/08/2021
R214 On 06/05/2021
R214 On 06/05/2021
R214 On 05/08/2021
R214 On 05/08/2021
R214 On 06/05/2021
R214 On 06/05/2021
R214 On 05/08/2021
R214 On 05/08/2021
R214 On 06/05/2021
R214 On 06/05/2021
R214 On 05/08/2021
R214 On 05/08/2021
R214 On 06/05/2021
R214 On 06/05/2021
R214 On 05/08/2021
R214 On 05/08/2021
R214 On 06/05/2021
R214 On 06/05/2021
R214 On 05/08/2021

Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future

Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future

Buy
Sell
Buy
Sell
Buy
Sell

Sell
Buy
Buy
Sell
Sell
Buy
Sell
Buy
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Buy

60
60
300
300
300
300

40
40
40
40
40
40
40
40
45
45
45
45
45
45
45
45
63
63
63
63
106
106
106
106
117
117
117
117
293
293
293
293
300
300
300

0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
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Contract Strike C/P  Buy/Sell No. of Contracts

R214 On 05/08/2021 Bond Future Sell 300 0.00
R214 On 06/05/2021 Bond Future Buy 400 0.00
R214 On 06/05/2021 Bond Future Sell 400 0.00
R214 On 06/05/2021 Bond Future Sell 400 0.00
R214 On 06/05/2021 Bond Future Buy 400 0.00
R214 On 05/08/2021 Bond Future Buy 400 0.00
R214 On 05/08/2021 Bond Future Sell 400 0.00
R214 On 05/08/2021 Bond Future Sell 400 0.00
R214 On 05/08/2021 Bond Future Buy 400 0.00
R214 On 06/05/2021 Bond Future Buy 540 0.00
R214 On 06/05/2021 Bond Future Sell 540 0.00
R214 On 05/08/2021 Bond Future Sell 540 0.00
R214 On 05/08/2021 Bond Future Buy 540 0.00
R214 On 06/05/2021 Bond Future Buy 867 0.00
R214 On 06/05/2021 Bond Future Sell 867 0.00
R214 On 05/08/2021 Bond Future Sell 867 0.00
R214 On 05/08/2021 Bond Future Buy 867 0.00
R214 On 06/05/2021 Bond Future Buy 1,037 0.00
R214 On 06/05/2021 Bond Future Sell 1,037 0.00
R214 On 05/08/2021 Bond Future Sell 1,037 0.00
R214 On 05/08/2021 Bond Future Buy 1,037 0.00
R214 On 06/05/2021 Bond Future Buy 1,804 0.00
R214 On 06/05/2021 Bond Future Sell 1,804 0.00
R214 On 05/08/2021 Bond Future Sell 1,804 0.00
R214 On 05/08/2021 Bond Future Buy 1,804 0.00
R214 On 06/05/2021 Bond Future Buy 3,657 0.00
R214 On 06/05/2021 Bond Future Sell 3,657 0.00
R214 On 05/08/2021 Bond Future Sell 3,657 0.00
R214 On 05/08/2021 Bond Future Buy 3,657 0.00
R214 On 06/05/2021 Bond Future Sell 8,484 0.00
R214 On 06/05/2021 Bond Future Buy 8,484 0.00
R214 On 05/08/2021 Bond Future Buy 8,484 0.00
R214 On 05/08/2021 Bond Future Sell 8,484 0.00
Grand Total for Daily Detailed Turnover: 398,543 0.00
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