
DERIVATIVES DAILY DETAILED TURNOVER REPORT

FROM DATE : 16/03/2016 TO DATE : 16/03/2016

INTEREST RATE AND CURRENCY DERIVATIVES

Contract Buy/Sell No. of ContractsC/PStrike

All Bond Index

Sell ALBI On 05/05/2016   Index Future   1  0.00 

Buy ALBI On 05/05/2016   Index Future   1  0.00 

R186 Bond Future

Sell R186 On 05/05/2016   Bond Future   8  0.00 

Buy R186 On 05/05/2016   Bond Future   8  0.00 

Buy R186 On 05/05/2016   Bond Future   10  0.00 

Sell R186 On 05/05/2016   Bond Future   10  0.00 

Buy R186 On 05/05/2016   Bond Future   10  0.00 

Sell R186 On 05/05/2016   Bond Future   10  0.00 

Sell R186 On 05/05/2016   Bond Future   12  0.00 

Buy R186 On 05/05/2016   Bond Future   12  0.00 

Buy R186 On 05/05/2016   Bond Future   20  0.00 

Sell R186 On 05/05/2016   Bond Future   20  0.00 
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Sell R186 On 05/05/2016   Bond Future   83  0.00 

Buy R186 On 05/05/2016   Bond Future   83  0.00 

Sell R186 On 05/05/2016   Bond Future   124  0.00 

Buy R186 On 05/05/2016   Bond Future   124  0.00 

Buy R186 On 05/05/2016   Bond Future   227  0.00 

Sell R186 On 05/05/2016   Bond Future   227  0.00 

R203 Bond Future

Buy R203 On 05/05/2016   Bond Future   3  0.00 

Sell R203 On 05/05/2016   Bond Future   3  0.00 

Buy R203 On 05/05/2016   Bond Future   5  0.00 

Sell R203 On 05/05/2016   Bond Future   5  0.00 

Buy R203 On 05/05/2016   Bond Future   6  0.00 

Sell R203 On 05/05/2016   Bond Future   6  0.00 

Buy R203 On 05/05/2016   Bond Future   26  0.00 

Sell R203 On 05/05/2016   Bond Future   26  0.00 

Buy R203 On 05/05/2016   Bond Future   40  0.00 

Sell R203 On 05/05/2016   Bond Future   40  0.00 

R2035 Bond Future

Sell R035 On 05/05/2016   Bond Future   13  0.00 

Buy R035 On 05/05/2016   Bond Future   13  0.00 

Sell R035 On 05/05/2016   Bond Future   39  0.00 

Buy R035 On 05/05/2016   Bond Future   39  0.00 

Sell R035 On 05/05/2016   Bond Future   118  0.00 

Buy R035 On 05/05/2016   Bond Future   118  0.00 

Sell R035 On 05/05/2016   Bond Future   196  0.00 

Buy R035 On 05/05/2016   Bond Future   196  0.00 

Sell R035 On 05/05/2016   Bond Future   244  0.00 

Buy R035 On 05/05/2016   Bond Future   244  0.00 

Buy R035 On 05/05/2016   Bond Future   610  0.00 

Sell R035 On 05/05/2016   Bond Future   610  0.00 

R204 Bond Future

Buy R204 On 05/05/2016   Bond Future   28  0.00 

Sell R204 On 05/05/2016   Bond Future   28  0.00 

R207 Bond Future

Buy R207 On 02/02/2017   Bond Future 8.91 Call  19  0.00 

Sell R207 On 02/02/2017   Bond Future 8.91 Call  19  0.00 

Buy R207 On 02/02/2017   Bond Future 8.91 Call  43  0.00 

Sell R207 On 02/02/2017   Bond Future 8.91 Call  43  0.00 

R208 Bond Futures

Buy R208 On 05/05/2016   Bond Future   1  0.00 

Sell R208 On 05/05/2016   Bond Future   1  0.00 
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Contract Buy/Sell No. of ContractsC/PStrike

Buy R208 On 05/05/2016   Bond Future   2  0.00 

Sell R208 On 05/05/2016   Bond Future   2  0.00 

Buy R208 On 05/05/2016   Bond Future   4  0.00 

Sell R208 On 05/05/2016   Bond Future   4  0.00 

Buy R208 On 05/05/2016   Bond Future   14  0.00 

Sell R208 On 05/05/2016   Bond Future   14  0.00 

Sell R208 On 05/05/2016   Bond Future   21  0.00 

Buy R208 On 05/05/2016   Bond Future   21  0.00 

R213 Bond Future

Sell R213 On 05/05/2016   Bond Future   5  0.00 

Buy R213 On 05/05/2016   Bond Future   5  0.00 

Sell R213 On 05/05/2016   Bond Future   5  0.00 

Buy R213 On 05/05/2016   Bond Future   5  0.00 

Sell R213 On 05/05/2016   Bond Future   16  0.00 

Buy R213 On 05/05/2016   Bond Future   16  0.00 

Sell R213 On 05/05/2016   Bond Future   29  0.00 

Buy R213 On 05/05/2016   Bond Future   29  0.00 

Sell R213 On 05/05/2016   Bond Future   35  0.00 

Buy R213 On 05/05/2016   Bond Future   35  0.00 

Sell R213 On 05/05/2016   Bond Future   47  0.00 

Buy R213 On 05/05/2016   Bond Future   47  0.00 

Sell R213 On 05/05/2016   Bond Future   698  0.00 

Buy R213 On 05/05/2016   Bond Future   698  0.00 

Buy R213 On 05/05/2016   Bond Future   835  0.00 

Sell R213 On 05/05/2016   Bond Future   835  0.00 

Grand Total for Daily Detailed Turnover:  3,597  0.00 

Page 3 of 3 2016/03/16, 06:14:15PM


