
DERIVATIVES DAILY DETAILED TURNOVER REPORT

FROM DATE : 31/03/2016 TO DATE : 31/03/2016

INTEREST RATE AND CURRENCY DERIVATIVES

Contract Buy/Sell No. of ContractsC/PStrike

All Bond Index

Sell ALBI On 05/05/2016   Index Future   11  0.00 

Buy ALBI On 05/05/2016   Index Future   11  0.00 

Govi Total Return Index

Sell GOVI On 05/05/2016   GOVI   11  0.00 

Buy GOVI On 05/05/2016   GOVI   11  0.00 

Buy GOVI On 05/05/2016   GOVI   11  0.00 

Sell GOVI On 05/05/2016   GOVI   11  0.00 

I2038 Bond Future

Sell 2038 On 04/08/2016   Bond Future   231  0.00 

Buy 2038 On 04/08/2016   Bond Future   231  0.00 

Sell 2038 On 04/08/2016   Bond Future   449  0.00 

Buy 2038 On 04/08/2016   Bond Future   449  0.00 

Page 1 of 4 2016/03/31, 06:37:56PM



Buy 2038 On 04/08/2016   Bond Future   680  0.00 

Sell 2038 On 04/08/2016   Bond Future   680  0.00 

R202 Bond Future

Buy R202 On 05/05/2016   Bond Future   8  0.00 

Sell R202 On 05/05/2016   Bond Future   8  0.00 

Buy R202 On 05/05/2016   Bond Future   16  0.00 

Sell R202 On 05/05/2016   Bond Future   16  0.00 

Buy R202 On 05/05/2016   Bond Future   38  0.00 

Sell R202 On 05/05/2016   Bond Future   38  0.00 

Sell R202 On 05/05/2016   Bond Future   38  0.00 

Buy R202 On 05/05/2016   Bond Future   38  0.00 

Buy R202 On 05/05/2016   Bond Future   70  0.00 

Sell R202 On 05/05/2016   Bond Future   70  0.00 

Buy R202 On 05/05/2016   Bond Future   129  0.00 

Sell R202 On 05/05/2016   Bond Future   129  0.00 

Buy R202 On 05/05/2016   Bond Future   251  0.00 

Sell R202 On 05/05/2016   Bond Future   251  0.00 

Sell R202 On 05/05/2016   Bond Future   450  0.00 

Buy R202 On 05/05/2016   Bond Future   450  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   8  0.00 

Sell R203 On 05/05/2016   Bond Future   8  0.00 

Buy R203 On 05/05/2016   Bond Future   18  0.00 

Sell R203 On 05/05/2016   Bond Future   18  0.00 

Buy R203 On 05/05/2016   Bond Future   21  0.00 

Sell R203 On 05/05/2016   Bond Future   21  0.00 

Buy R203 On 05/05/2016   Bond Future   27  0.00 

Sell R203 On 05/05/2016   Bond Future   27  0.00 

Buy R203 On 05/05/2016   Bond Future   50  0.00 

Sell R203 On 05/05/2016   Bond Future   50  0.00 

Buy R203 On 05/05/2016   Bond Future   340  0.00 

Sell R203 On 05/05/2016   Bond Future   340  0.00 

Buy R203 On 05/05/2016   Bond Future   340  0.00 

Sell R203 On 05/05/2016   Bond Future   340  0.00 

R204 Bond Future

Buy R204 On 05/05/2016   Bond Future   1  0.00 

Sell R204 On 05/05/2016   Bond Future   1  0.00 

Buy R204 On 05/05/2016   Bond Future   6  0.00 

Sell R204 On 05/05/2016   Bond Future   6  0.00 

Buy R204 On 05/05/2016   Bond Future   12  0.00 

Sell R204 On 05/05/2016   Bond Future   12  0.00 
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Contract Buy/Sell No. of ContractsC/PStrike

Buy R204 On 05/05/2016   Bond Future   12  0.00 

Sell R204 On 05/05/2016   Bond Future   12  0.00 

Buy R204 On 05/05/2016   Bond Future   17  0.00 

Sell R204 On 05/05/2016   Bond Future   17  0.00 

Buy R204 On 05/05/2016   Bond Future   17  0.00 

Sell R204 On 05/05/2016   Bond Future   17  0.00 

Buy R204 On 05/05/2016   Bond Future   20  0.00 

Sell R204 On 05/05/2016   Bond Future   20  0.00 

Buy R204 On 05/05/2016   Bond Future   20  0.00 

Sell R204 On 05/05/2016   Bond Future   20  0.00 

Buy R204 On 05/05/2016   Bond Future   25  0.00 

Sell R204 On 05/05/2016   Bond Future   25  0.00 

Sell R204 On 05/05/2016   Bond Future   39  0.00 

Buy R204 On 05/05/2016   Bond Future   39  0.00 

Buy R204 On 05/05/2016   Bond Future   56  0.00 

Sell R204 On 05/05/2016   Bond Future   56  0.00 

Buy R204 On 05/05/2016   Bond Future   67  0.00 

Sell R204 On 05/05/2016   Bond Future   67  0.00 

Buy R204 On 05/05/2016   Bond Future   73  0.00 

Sell R204 On 05/05/2016   Bond Future   73  0.00 

Buy R204 On 05/05/2016   Bond Future   74  0.00 

Sell R204 On 05/05/2016   Bond Future   74  0.00 

Buy R204 On 05/05/2016   Bond Future   88  0.00 

Sell R204 On 05/05/2016   Bond Future   88  0.00 

Buy R204 On 05/05/2016   Bond Future   214  0.00 

Sell R204 On 05/05/2016   Bond Future   214  0.00 

Buy R204 On 05/05/2016   Bond Future   230  0.00 

Sell R204 On 05/05/2016   Bond Future   230  0.00 

Buy R204 On 05/05/2016   Bond Future   262  0.00 

Sell R204 On 05/05/2016   Bond Future   262  0.00 

Buy R204 On 05/05/2016   Bond Future   900  0.00 

Sell R204 On 05/05/2016   Bond Future   900  0.00 

R207 Bond Future

Sell R207 On 05/05/2016   Bond Future   15  0.00 

Buy R207 On 05/05/2016   Bond Future   15  0.00 

Sell R207 On 05/05/2016   Bond Future   115  0.00 

Buy R207 On 05/05/2016   Bond Future   115  0.00 

Sell R207 On 05/05/2016   Bond Future   187  0.00 

Buy R207 On 05/05/2016   Bond Future   187  0.00 

Sell R207 On 05/05/2016   Bond Future   241  0.00 

Buy R207 On 05/05/2016   Bond Future   241  0.00 
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Sell R207 On 05/05/2016   Bond Future   450  0.00 

Buy R207 On 05/05/2016   Bond Future   450  0.00 

Sell R207 On 05/05/2016   Bond Future   559  0.00 

Buy R207 On 05/05/2016   Bond Future   559  0.00 

Sell R207 On 05/05/2016   Bond Future   849  0.00 

Buy R207 On 05/05/2016   Bond Future   849  0.00 

Sell R207 On 05/05/2016   Bond Future   1,265  0.00 

Buy R207 On 05/05/2016   Bond Future   1,265  0.00 

Sell R207 On 05/05/2016   Bond Future   3,590  0.00 

Buy R207 On 05/05/2016   Bond Future   3,590  0.00 

Sell R207 On 05/05/2016   Bond Future   6,992  0.00 

Buy R207 On 05/05/2016   Bond Future   6,992  0.00 

Buy R207 On 05/05/2016   Bond Future   13,414  0.00 

Sell R207 On 05/05/2016   Bond Future   13,414  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 

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

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

R209 Bond Future

Buy R209 On 04/08/2016   Bond Future 9.40 Call  250  0.00 

Sell R209 On 04/08/2016   Bond Future 9.40 Call  250  0.00 

Buy R209 On 04/08/2016   Bond Future 9.40 Call  250  0.00 

Sell R209 On 04/08/2016   Bond Future 9.40 Call  250  0.00 

Sell R209 On 04/08/2016   Bond Future 9.70 Put  250  0.00 

Buy R209 On 04/08/2016   Bond Future 9.70 Put  250  0.00 

Buy R209 On 04/08/2016   Bond Future 9.70 Put  250  0.00 

Sell R209 On 04/08/2016   Bond Future 9.70 Put  250  0.00 

Buy R209 On 04/08/2016   Bond Future 10.29 Put  250  0.00 

Sell R209 On 04/08/2016   Bond Future 10.29 Put  250  0.00 

Buy R209 On 04/08/2016   Bond Future 10.29 Put  250  0.00 

Sell R209 On 04/08/2016   Bond Future 10.29 Put  250  0.00 

Grand Total for Daily Detailed Turnover:  34,515  0.00 
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