
DERIVATIVES DAILY DETAILED TURNOVER REPORT

FROM DATE : 14/01/2016 TO DATE : 14/01/2016

INTEREST RATE AND CURRENCY DERIVATIVES

Contract Buy/Sell No. of ContractsC/PStrike

I2046 Bond Future

Sell 2046 On 05/05/2016   Bond Future   14  0.00 

Buy 2046 On 05/05/2016   Bond Future   14  0.00 

Buy 2046 On 05/05/2016   Bond Future   18  0.00 

Sell 2046 On 05/05/2016   Bond Future   18  0.00 

Sell 2046 On 05/05/2016   Bond Future   42  0.00 

Buy 2046 On 05/05/2016   Bond Future   42  0.00 

Buy 2046 On 05/05/2016   Bond Future   180  0.00 

Sell 2046 On 05/05/2016   Bond Future   180  0.00 

Sell 2046 On 05/05/2016   Bond Future   200  0.00 

Buy 2046 On 05/05/2016   Bond Future   200  0.00 

I2050 Bond Future

Sell 2050 On 05/05/2016   Bond Future   4  0.00 

Buy 2050 On 05/05/2016   Bond Future   4  0.00 
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Sell 2050 On 05/05/2016   Bond Future   12  0.00 

Buy 2050 On 05/05/2016   Bond Future   12  0.00 

Sell 2050 On 05/05/2016   Bond Future   102  0.00 

Buy 2050 On 05/05/2016   Bond Future   102  0.00 

R186 Bond Future

Sell R186 On 04/02/2016   Bond Future   10  0.00 

Buy R186 On 04/02/2016   Bond Future   10  0.00 

Sell R186 On 04/02/2016   Bond Future   10  0.00 

Buy R186 On 04/02/2016   Bond Future   10  0.00 

Sell R186 On 04/02/2016   Bond Future   20  0.00 

Buy R186 On 04/02/2016   Bond Future   20  0.00 

Sell R186 On 04/02/2016   Bond Future   190  0.00 

Buy R186 On 04/02/2016   Bond Future   190  0.00 

Sell R186 On 04/02/2016   Bond Future   210  0.00 

Buy R186 On 04/02/2016   Bond Future   210  0.00 

Sell R186 On 04/02/2016   Bond Future   340  0.00 

Buy R186 On 04/02/2016   Bond Future   340  0.00 

Sell R186 On 04/02/2016   Bond Future   340  0.00 

Buy R186 On 04/02/2016   Bond Future   340  0.00 

Sell R186 On 04/02/2016   Bond Future   340  0.00 

Buy R186 On 04/02/2016   Bond Future   340  0.00 

Buy R186 On 04/02/2016   Bond Future   340  0.00 

Sell R186 On 04/02/2016   Bond Future   340  0.00 

Buy R186 On 04/02/2016   Bond Future   340  0.00 

Sell R186 On 04/02/2016   Bond Future   340  0.00 

R197 Bond Future

Buy R197 On 05/05/2016   Bond Future   27  0.00 

Sell R197 On 05/05/2016   Bond Future   27  0.00 

Sell R197 On 05/05/2016   Bond Future   30  0.00 

Buy R197 On 05/05/2016   Bond Future   30  0.00 

R2023 Bond Future

Sell R023 On 04/02/2016   Bond Future   26  0.00 

Buy R023 On 04/02/2016   Bond Future   26  0.00 

Sell R023 On 04/02/2016   Bond Future   80  0.00 

Buy R023 On 04/02/2016   Bond Future   80  0.00 

Buy R023 On 04/02/2016   Bond Future   80  0.00 

Sell R023 On 04/02/2016   Bond Future   80  0.00 

Sell R023 On 04/02/2016   Bond Future   195  0.00 

Buy R023 On 04/02/2016   Bond Future   195  0.00 

Sell R023 On 04/02/2016   Bond Future   3,785  0.00 

Buy R023 On 04/02/2016   Bond Future   3,785  0.00 

Buy R023 On 04/02/2016   Bond Future   4,006  0.00 

Sell R023 On 04/02/2016   Bond Future   4,006  0.00 
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Contract Buy/Sell No. of ContractsC/PStrike

R203 Bond Future

Buy R203 On 04/02/2016   Bond Future   6  0.00 

Sell R203 On 04/02/2016   Bond Future   6  0.00 

Buy R203 On 04/02/2016   Bond Future   7  0.00 

Sell R203 On 04/02/2016   Bond Future   7  0.00 

Buy R203 On 04/02/2016   Bond Future   12  0.00 

Sell R203 On 04/02/2016   Bond Future   12  0.00 

Buy R203 On 04/02/2016   Bond Future   34  0.00 

Sell R203 On 04/02/2016   Bond Future   34  0.00 

Buy R203 On 04/02/2016   Bond Future   38  0.00 

Sell R203 On 04/02/2016   Bond Future   38  0.00 

Buy R203 On 04/02/2016   Bond Future   42  0.00 

Sell R203 On 04/02/2016   Bond Future   42  0.00 

Buy R203 On 04/02/2016   Bond Future   53  0.00 

Sell R203 On 04/02/2016   Bond Future   53  0.00 

Buy R203 On 04/02/2016   Bond Future   136  0.00 

Sell R203 On 04/02/2016   Bond Future   136  0.00 

Buy R203 On 04/02/2016   Bond Future   278  0.00 

Sell R203 On 04/02/2016   Bond Future   278  0.00 

Buy R203 On 04/02/2016   Bond Future   599  0.00 

Sell R203 On 04/02/2016   Bond Future   599  0.00 

Sell R203 On 04/02/2016   Bond Future   1,125  0.00 

Buy R203 On 04/02/2016   Bond Future   1,125  0.00 

Buy R203 On 04/02/2016   Bond Future   1,125  0.00 

Sell R203 On 04/02/2016   Bond Future   1,125  0.00 

Sell R203 On 04/02/2016   Bond Future   1,205  0.00 

Buy R203 On 04/02/2016   Bond Future   1,205  0.00 

R2037 Bond Future

Sell 2037 On 05/05/2016   Bond Future   7  0.00 

Buy 2037 On 05/05/2016   Bond Future   7  0.00 

Sell 2037 On 05/05/2016   Bond Future   7  0.00 

Buy 2037 On 05/05/2016   Bond Future   7  0.00 

R204 Bond Future

Buy R204 On 04/02/2016   Bond Future   210  0.00 

Sell R204 On 04/02/2016   Bond Future   210  0.00 

Buy R204 On 04/02/2016   Bond Future   210  0.00 

Sell R204 On 04/02/2016   Bond Future   210  0.00 

Buy R204 On 04/02/2016   Bond Future   526  0.00 
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Sell R204 On 04/02/2016   Bond Future   526  0.00 

Buy R204 On 04/02/2016   Bond Future   526  0.00 

Sell R204 On 04/02/2016   Bond Future   526  0.00 

R208 Bond Futures

Buy R208 On 04/02/2016   Bond Future   6  0.00 

Sell R208 On 04/02/2016   Bond Future   6  0.00 

Buy R208 On 04/02/2016   Bond Future   8  0.00 

Sell R208 On 04/02/2016   Bond Future   8  0.00 

Buy R208 On 04/02/2016   Bond Future   14  0.00 

Sell R208 On 04/02/2016   Bond Future   14  0.00 

Buy R208 On 04/02/2016   Bond Future   38  0.00 

Sell R208 On 04/02/2016   Bond Future   38  0.00 

Buy R208 On 04/02/2016   Bond Future   43  0.00 

Sell R208 On 04/02/2016   Bond Future   43  0.00 

Buy R208 On 04/02/2016   Bond Future   47  0.00 

Sell R208 On 04/02/2016   Bond Future   47  0.00 

Buy R208 On 04/02/2016   Bond Future   59  0.00 

Sell R208 On 04/02/2016   Bond Future   59  0.00 

Buy R208 On 04/02/2016   Bond Future   152  0.00 

Sell R208 On 04/02/2016   Bond Future   152  0.00 

Buy R208 On 04/02/2016   Bond Future   310  0.00 

Sell R208 On 04/02/2016   Bond Future   310  0.00 

Buy R208 On 04/02/2016   Bond Future   670  0.00 

Sell R208 On 04/02/2016   Bond Future   670  0.00 

Sell R208 On 04/02/2016   Bond Future   1,347  0.00 

Buy R208 On 04/02/2016   Bond Future   1,347  0.00 

R209 Bond Future

Sell R209 On 05/05/2016   Bond Future   8  0.00 

Buy R209 On 05/05/2016   Bond Future   8  0.00 

Sell R209 On 05/05/2016   Bond Future   21  0.00 

Buy R209 On 05/05/2016   Bond Future   21  0.00 

Sell R209 On 05/05/2016   Bond Future   46  0.00 

Buy R209 On 05/05/2016   Bond Future   46  0.00 

Sell R209 On 05/05/2016   Bond Future   90  0.00 

Buy R209 On 05/05/2016   Bond Future   90  0.00 

Buy R209 On 04/02/2016   Bond Future   1,228  0.00 

Sell R209 On 04/02/2016   Bond Future   1,228  0.00 

Buy R209 On 04/02/2016   Bond Future   1,228  0.00 

Sell R209 On 04/02/2016   Bond Future   1,228  0.00 

R210 Bond Future

Sell R210 On 05/05/2016   Bond Future   6  0.00 

Buy R210 On 05/05/2016   Bond Future   6  0.00 
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Contract Buy/Sell No. of ContractsC/PStrike

R211 Bond Future

Sell R211 On 05/05/2016   Bond Future   2  0.00 

Buy R211 On 05/05/2016   Bond Future   2  0.00 

R212 Bond Future

Sell R212 On 05/05/2016   Bond Future   5  0.00 

Buy R212 On 05/05/2016   Bond Future   5  0.00 

Sell R212 On 05/05/2016   Bond Future   14  0.00 

Buy R212 On 05/05/2016   Bond Future   14  0.00 

Grand Total for Daily Detailed Turnover:  22,429  0.00 
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