INTEREST RATE AND CURRENCY DERIVATIVES
DERIVATIVES DAILY DETAILED TURNOVER REPORT

FROM DATE : 28/01/2025

TO DATE : 28/01/2025

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

ALBI Index Future

ALBI On 06/02/2025 Index Future Sell 10 0.00
ALBI On 06/02/2025 Index Future Buy 10 0.00
ALBI On 06/02/2025 Index Future Sell 10 0.00
ALBI On 06/02/2025 Index Future Buy 10 0.00
ALBI On 06/02/2025 Index Future Sell 10 0.00
ALBI On 06/02/2025 Index Future Buy 10 0.00
ALBI On 08/05/2025 Index Future Buy 10 0.00
ALBI On 08/05/2025 Index Future Sell 10 0.00
ALBI On 08/05/2025 Index Future Buy 10 0.00
ALBI On 08/05/2025 Index Future Buy 10 0.00
ALBI On 08/05/2025 Index Future Sell 10 0.00
ALBI On 08/05/2025 Index Future Sell 10 0.00
ALBI On 08/05/2025 Index Future Buy 15 0.00
ALBI On 08/05/2025 Index Future Sell 15 0.00
ALBI On 06/02/2025 Index Future Buy 15 0.00
ALBI On 06/02/2025 Index Future Sell 15 0.00
GOVI Index Future

GOVI On 06/02/2025 Index Future Sell 4 0.00
GOVI On 06/02/2025 Index Future Buy 4 0.00
GOVI On 06/02/2025 Index Future Sell 4 0.00



GOVI On 06/02/2025 Index Future

GOVI On 06/02/2025 Index Future

GOVI On 06/02/2025 Index Future

GOVI On 08/05/2025 Index Future

GOVI On 08/05/2025 Index Future

GOVI On 08/05/2025 Index Future

GOVI On 08/05/2025 Index Future

GOVI On 06/02/2025 Index Future

GOVI On 06/02/2025 Index Future

GOVI On 06/02/2025 Index Future

GOVI On 06/02/2025 Index Future

GOVI On 08/05/2025 Index Future

GOVI On 08/05/2025 Index Future

GOVI On 08/05/2025 Index Future

GOVI On 08/05/2025 Index Future

GOVI On 06/02/2025 Index Future

GOVI On 06/02/2025 Index Future

GOVI On 06/02/2025 Index Future

GOVI On 06/02/2025 Index Future

GOVI On 08/05/2025 Index Future

GOVI On 08/05/2025 Index Future

GOVI On 08/05/2025 Index Future

GOVI On 08/05/2025 Index Future

GOVI On 06/02/2025 Index Future

GOVI On 06/02/2025 Index Future

GOVI On 06/02/2025 Index Future

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

Buy

24

24

24

24

31

31

31

31

32

32

32

32

64

64

64

64

73

0.00

0.00

0.00

0.00

0.00

0.00

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



GOVI On 06/02/2025 Index Future
GOVI On 08/05/2025 Index Future
GOVI On 08/05/2025 Index Future
GOVI On 08/05/2025 Index Future
GOVI On 08/05/2025 Index Future
GOVI On 08/05/2025 Index Future
GOVI On 08/05/2025 Index Future
GOVI On 06/02/2025 Index Future
GOVI On 06/02/2025 Index Future
GOVI On 06/02/2025 Index Future
GOVI On 06/02/2025 Index Future
GOVI On 06/02/2025 Index Future
GOVI On 06/02/2025 Index Future
GOVI On 06/02/2025 Index Future
GOVI On 06/02/2025 Index Future
GOVI On 08/05/2025 Index Future
GOVI On 08/05/2025 Index Future
GOVI On 08/05/2025 Index Future

GOVI On 08/05/2025 Index Future

12050 Bond Future

2050 On 06/02/2025 Bond Future
2050 On 06/02/2025 Bond Future
2050 On 06/02/2025 Bond Future
2050 On 06/02/2025 Bond Future

2050 On 08/05/2025 Bond Future

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

Sell

Buy
Sell
Sell
Buy

Sell

73

73

73

110

110

110

110

110

110

110

110

111

111

111

111

111

111

111

111

918

918

918

918

918

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00



2050 On 08/05/2025 Bond Future
2050 On 08/05/2025 Bond Future

2050 On 08/05/2025 Bond Future

IGOV Index Future

IGOV On 06/02/2025 Index Future
IGOV On 06/02/2025 Index Future
IGOV On 06/02/2025 Index Future
IGOV On 06/02/2025 Index Future
IGOV On 06/02/2025 Index Future
IGOV On 06/02/2025 Index Future
IGOV On 08/05/2025 Index Future
IGOV On 08/05/2025 Index Future
IGOV On 08/05/2025 Index Future
IGOV On 08/05/2025 Index Future
IGOV On 08/05/2025 Index Future

IGOV On 08/05/2025 Index Future

R186 Bond Future

R186 On 08/05/2025 Bond Future
R186 On 08/05/2025 Bond Future
R186 On 08/05/2025 Bond Future
R186 On 08/05/2025 Bond Future
R186 On 08/05/2025 Bond Future
R186 On 08/05/2025 Bond Future
R186 On 08/05/2025 Bond Future

R186 On 08/05/2025 Bond Future

Buy
Buy

Sell

Buy
Sell
Buy
Buy
Sell
Sell
Sell
Sell
Buy
Sell
Buy

Buy

Buy
Sell
Buy
Sell
Buy
Buy
Sell

Sell

918

918

918

63

63

63

63

3,200

3,200

3,200

3,200

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00



R186 On 06/02/2025 Bond Future
R186 On 06/02/2025 Bond Future
R186 On 06/02/2025 Bond Future

R186 On 06/02/2025 Bond Future

R2030 Bond Future

2030 On 06/02/2025 Bond Future
2030 On 06/02/2025 Bond Future
2030 On 08/05/2025 Bond Future
2030 On 08/05/2025 Bond Future
2030 On 08/05/2025 Bond Future
2030 On 08/05/2025 Bond Future
2030 On 06/02/2025 Bond Future
2030 On 06/02/2025 Bond Future
2030 On 06/02/2025 Bond Future
2030 On 06/02/2025 Bond Future
2030 On 08/05/2025 Bond Future
2030 On 08/05/2025 Bond Future
2030 On 06/02/2025 Bond Future
2030 On 06/02/2025 Bond Future
2030 On 08/05/2025 Bond Future
2030 On 08/05/2025 Bond Future
2030 On 06/02/2025 Bond Future
2030 On 06/02/2025 Bond Future
2030 On 08/05/2025 Bond Future

2030 On 08/05/2025 Bond Future

Sell
Buy
Buy

Sell

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

Buy

3,200

3,200

3,200

3,200

20

20

20

20

75

75

75

75

237

237

237

237

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00



2030 On 08/05/2025 Bond Future
2030 On 06/02/2025 Bond Future
2030 On 06/02/2025 Bond Future
2030 On 08/05/2025 Bond Future
2030 On 08/05/2025 Bond Future
2030 On 08/05/2025 Bond Future
2030 On 06/02/2025 Bond Future
2030 On 06/02/2025 Bond Future
2030 On 06/02/2025 Bond Future
2030 On 06/02/2025 Bond Future
2030 On 06/02/2025 Bond Future
2030 On 06/02/2025 Bond Future
2030 On 08/05/2025 Bond Future
2030 On 08/05/2025 Bond Future
2030 On 08/05/2025 Bond Future

2030 On 08/05/2025 Bond Future

R2032 Bond Future

2032 On 08/05/2025 Bond Future
2032 On 08/05/2025 Bond Future
2032 On 08/05/2025 Bond Future
2032 On 08/05/2025 Bond Future
2032 On 06/02/2025 Bond Future
2032 On 06/02/2025 Bond Future
2032 On 06/02/2025 Bond Future

2032 On 06/02/2025 Bond Future

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

Buy

Sell
Buy
Sell
Buy
Buy
Sell
Buy

Sell

312

312

312

312

3,298

3,298

3,298

3,298

4,830

4,830

4,830

4,830

4,830

4,830

4,830

4,830

11

11

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00



2032 On 08/05/2025 Bond Future

2032 On 08/05/2025 Bond Future

2032 On 08/05/2025 Bond Future

2032 On 08/05/2025 Bond Future

2032 On 08/05/2025 Bond Future

2032 On 08/05/2025 Bond Future

2032 On 08/05/2025 Bond Future

2032 On 08/05/2025 Bond Future

2032 On 08/05/2025 Bond Future

2032 On 08/05/2025 Bond Future

2032 On 08/05/2025 Bond Future

2032 On 08/05/2025 Bond Future

2032 On 08/05/2025 Bond Future

2032 On 08/05/2025 Bond Future

2032 On 08/05/2025 Bond Future

2032 On 08/05/2025 Bond Future

2032 On 06/02/2025 Bond Future

2032 On 06/02/2025 Bond Future

2032 On 06/02/2025 Bond Future

2032 On 06/02/2025 Bond Future

2032 On 06/02/2025 Bond Future

2032 On 06/02/2025 Bond Future

2032 On 08/05/2025 Bond Future

2032 On 08/05/2025 Bond Future

2032 On 08/05/2025 Bond Future

2032 On 08/05/2025 Bond Future

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

Buy

11

11

13

13

32

32

58
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99

99

99

99

99

99

99

99

99

99

99

99

112

112

112

112

145

145

0.00

0.00

0.00

0.00

0.00

0.00

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



2032 On 08/05/2025 Bond Future
2032 On 08/05/2025 Bond Future
2032 On 08/05/2025 Bond Future
2032 On 08/05/2025 Bond Future
2032 On 06/02/2025 Bond Future
2032 On 06/02/2025 Bond Future
2032 On 06/02/2025 Bond Future
2032 On 06/02/2025 Bond Future
2032 On 06/02/2025 Bond Future
2032 On 06/02/2025 Bond Future
2032 On 08/05/2025 Bond Future
2032 On 08/05/2025 Bond Future
2032 On 08/05/2025 Bond Future

2032 On 08/05/2025 Bond Future

R2035 Bond Future

R035 On 08/05/2025 Bond Future
R035 On 08/05/2025 Bond Future
R035 On 06/02/2025 Bond Future
RO035 On 06/02/2025 Bond Future
R035 On 06/02/2025 Bond Future
RO035 On 06/02/2025 Bond Future
R035 On 08/05/2025 Bond Future
RO035 On 08/05/2025 Bond Future
R035 On 08/05/2025 Bond Future

R035 On 08/05/2025 Bond Future

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

Buy

Sell
Buy
Buy
Sell
Buy
Sell
Sell
Buy
Sell

Buy

250

250

2,028

2,028

2,028

2,028

2,950

2,950

2,950

2,950

2,950

2,950

2,950

2,950

11

11

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00



R035 On 06/02/2025 Bond Future

R035 On 06/02/2025 Bond Future

R035 On 06/02/2025 Bond Future

R035 On 06/02/2025 Bond Future

R035 On 08/05/2025 Bond Future

R035 On 08/05/2025 Bond Future

R035 On 08/05/2025 Bond Future

R035 On 08/05/2025 Bond Future

R035 On 08/05/2025 Bond Future

R035 On 08/05/2025 Bond Future

R035 On 08/05/2025 Bond Future

R035 On 08/05/2025 Bond Future

R035 On 06/02/2025 Bond Future

R035 On 06/02/2025 Bond Future

R035 On 06/02/2025 Bond Future

R035 On 06/02/2025 Bond Future

R035 On 06/02/2025 Bond Future

R035 On 06/02/2025 Bond Future

R035 On 06/02/2025 Bond Future

R035 On 06/02/2025 Bond Future

R035 On 08/05/2025 Bond Future

R035 On 08/05/2025 Bond Future

R035 On 08/05/2025 Bond Future

R035 On 08/05/2025 Bond Future

R035 On 08/05/2025 Bond Future

R035 On 08/05/2025 Bond Future

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

Buy

11

11

13

13

13

13

53

53

53

53

53

53

53

53

53

53

53

53

68

68

68

68

1,650

1,650

1,650

1,650

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00



R035 On 06/02/2025 Bond Future
RO035 On 06/02/2025 Bond Future
R035 On 06/02/2025 Bond Future
R035 On 06/02/2025 Bond Future
R035 On 06/02/2025 Bond Future
R035 On 06/02/2025 Bond Future
R035 On 08/05/2025 Bond Future

R035 On 08/05/2025 Bond Future

R2037 Bond Future

2037 On 08/05/2025 Bond Future
2037 On 08/05/2025 Bond Future
2037 On 06/02/2025 Bond Future
2037 On 06/02/2025 Bond Future
2037 On 06/02/2025 Bond Future
2037 On 06/02/2025 Bond Future
2037 On 08/05/2025 Bond Future
2037 On 08/05/2025 Bond Future
2037 On 08/05/2025 Bond Future
2037 On 08/05/2025 Bond Future
2037 On 06/02/2025 Bond Future
2037 On 06/02/2025 Bond Future
2037 On 06/02/2025 Bond Future
2037 On 06/02/2025 Bond Future
2037 On 08/05/2025 Bond Future

2037 On 08/05/2025 Bond Future

Sell
Sell
Buy
Buy
Sell
Buy
Buy

Sell

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

Buy

1,650

1,650

1,650

1,650

5,386

5,386

5,386

5,386

36

36

36

36

508

508

508

508

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00



2037 On 08/05/2025 Bond Future

2037 On 08/05/2025 Bond Future

2037 On 06/02/2025 Bond Future

2037 On 06/02/2025 Bond Future

2037 On 08/05/2025 Bond Future

2037 On 08/05/2025 Bond Future

2037 On 08/05/2025 Bond Future

2037 On 08/05/2025 Bond Future

2037 On 06/02/2025 Bond Future

2037 On 06/02/2025 Bond Future

2037 On 06/02/2025 Bond Future

2037 On 06/02/2025 Bond Future

2037 On 06/02/2025 Bond Future

2037 On 06/02/2025 Bond Future

2037 On 08/05/2025 Bond Future

2037 On 08/05/2025 Bond Future

2037 On 08/05/2025 Bond Future

2037 On 08/05/2025 Bond Future

2037 On 08/05/2025 Bond Future

2037 On 08/05/2025 Bond Future

2037 On 08/05/2025 Bond Future

2037 On 08/05/2025 Bond Future

2037 On 08/05/2025 Bond Future

2037 On 08/05/2025 Bond Future

2037 On 08/05/2025 Bond Future

2037 On 08/05/2025 Bond Future

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

Buy

727

727

727

727

760

760

2,847

2,847

2,847

2,847

3,605

3,605

3,605

3,605

3,605

3,605

3,605

3,605

4,766

4,766

4,766

4,766

4,766

4,766

4,766

4,766

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00



2037 On 06/02/2025 Bond Future
2037 On 06/02/2025 Bond Future
2037 On 06/02/2025 Bond Future

2037 On 06/02/2025 Bond Future

R2040 Bond Future

2040 On 08/05/2025 Bond Future
2040 On 08/05/2025 Bond Future
2040 On 08/05/2025 Bond Future
2040 On 08/05/2025 Bond Future
2040 On 08/05/2025 Bond Future
2040 On 08/05/2025 Bond Future
2040 On 08/05/2025 Bond Future
2040 On 08/05/2025 Bond Future
2040 On 08/05/2025 Bond Future
2040 On 08/05/2025 Bond Future
2040 On 08/05/2025 Bond Future
2040 On 08/05/2025 Bond Future
2040 On 08/05/2025 Bond Future
2040 On 08/05/2025 Bond Future
2040 On 08/05/2025 Bond Future

2040 On 08/05/2025 Bond Future

R2044 Bond Future
2044 On 08/05/2025 Bond Future
2044 On 08/05/2025 Bond Future

2044 On 08/05/2025 Bond Future

Buy
Buy
Sell

Sell

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

Buy

Sell
Buy

Sell

4,766

4,766

4,766

4,766

12

12

21

21

24

24

66

66

66

66

18

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00



2044 On 08/05/2025 Bond Future
2044 On 08/05/2025 Bond Future
2044 On 08/05/2025 Bond Future
2044 On 08/05/2025 Bond Future
2044 On 08/05/2025 Bond Future
2044 On 08/05/2025 Bond Future
2044 On 08/05/2025 Bond Future
2044 On 08/05/2025 Bond Future
2044 On 08/05/2025 Bond Future
2044 On 08/05/2025 Bond Future

2044 On 08/05/2025 Bond Future

R2048 Bond Future

R248 On 08/05/2025 Bond Future
R248 On 08/05/2025 Bond Future
R248 On 06/02/2025 Bond Future
R248 On 06/02/2025 Bond Future
R248 On 06/02/2025 Bond Future
R248 On 06/02/2025 Bond Future
R248 On 06/02/2025 Bond Future
R248 On 06/02/2025 Bond Future
R248 On 08/05/2025 Bond Future
R248 On 08/05/2025 Bond Future
R248 On 08/05/2025 Bond Future
R248 On 08/05/2025 Bond Future

R248 On 08/05/2025 Bond Future

Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell

Buy

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

Sell

18

26

26

38

38

45

45

128

128

128

128

18

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00



R248 On 08/05/2025 Bond Future

R248 On 08/05/2025 Bond Future

R248 On 08/05/2025 Bond Future

R248 On 06/02/2025 Bond Future

R248 On 06/02/2025 Bond Future

R248 On 08/05/2025 Bond Future

R248 On 08/05/2025 Bond Future

R248 On 08/05/2025 Bond Future

R248 On 08/05/2025 Bond Future

R248 On 08/05/2025 Bond Future

R248 On 08/05/2025 Bond Future

R248 On 08/05/2025 Bond Future

R248 On 08/05/2025 Bond Future

R248 On 06/02/2025 Bond Future

R248 On 06/02/2025 Bond Future

R248 On 08/05/2025 Bond Future

R248 On 08/05/2025 Bond Future

R248 On 08/05/2025 Bond Future

R248 On 08/05/2025 Bond Future

R248 On 08/05/2025 Bond Future

R248 On 08/05/2025 Bond Future

R248 On 06/02/2025 Bond Future

R248 On 06/02/2025 Bond Future

R248 On 06/02/2025 Bond Future

R248 On 06/02/2025 Bond Future

R248 On 08/05/2025 Bond Future

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

Sell

18

20

20

20

20

25

25

37

37

44

44

47

a7

47

47

124

124

124

124

570

570

570

570

1,233

1,233

1,233

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00



R248 On 08/05/2025 Bond Future

R248 On 06/02/2025 Bond Future

R248 On 06/02/2025 Bond Future

R248 On 08/05/2025 Bond Future

R248 On 08/05/2025 Bond Future

R248 On 06/02/2025 Bond Future

R248 On 06/02/2025 Bond Future

R248 On 08/05/2025 Bond Future

R248 On 08/05/2025 Bond Future

R248 On 08/05/2025 Bond Future

R248 On 08/05/2025 Bond Future

R248 On 06/02/2025 Bond Future

R248 On 06/02/2025 Bond Future

Grand Total for Daily Detailed Turnover

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

Buy

164,306

1,233

1,250

1,250

1,250

1,250

3,000

3,000

3,000

3,000

9,327

9,327

9,327

9,327

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00



