
DERIVATIVES DAILY DETAILED TURNOVER REPORT

FROM DATE : 02/06/2016 TO DATE : 02/06/2016

INTEREST RATE AND CURRENCY DERIVATIVES

Contract Buy/Sell No. of ContractsC/PStrike

Inflation Linked Bond Index

Sell ILBI On 04/08/2016   Index Future   1  0.00 

Buy ILBI On 04/08/2016   Index Future   1  0.00 

Buy ILBI On 04/08/2016   Index Future   1  0.00 

Sell ILBI On 04/08/2016   Index Future   1  0.00 

R186 Bond Future

Sell R186 On 04/08/2016   Bond Future   43  0.00 

Buy R186 On 04/08/2016   Bond Future   43  0.00 

Sell R186 On 04/08/2016   Bond Future   115  0.00 

Buy R186 On 04/08/2016   Bond Future   115  0.00 

Sell R186 On 04/08/2016   Bond Future   309  0.00 

Buy R186 On 04/08/2016   Bond Future   309  0.00 

Sell R186 On 04/08/2016   Bond Future   317  0.00 

Buy R186 On 04/08/2016   Bond Future   317  0.00 

Page 1 of 2 2016/06/02, 06:12:19PM



Sell R186 On 04/08/2016   Bond Future   509  0.00 

Buy R186 On 04/08/2016   Bond Future   509  0.00 

Sell R186 On 04/08/2016   Bond Future   677  0.00 

Buy R186 On 04/08/2016   Bond Future   677  0.00 

Buy R186 On 04/08/2016   Bond Future   730  0.00 

Sell R186 On 04/08/2016   Bond Future   730  0.00 

Sell R186 On 04/08/2016   Bond Future   1,970  0.00 

Buy R186 On 04/08/2016   Bond Future   1,970  0.00 

R2044 Bond Future

Buy 2044 On 04/08/2016   Bond Future   8  0.00 

Sell 2044 On 04/08/2016   Bond Future   8  0.00 

Buy 2044 On 04/08/2016   Bond Future   1,985  0.00 

Sell 2044 On 04/08/2016   Bond Future   1,985  0.00 

Buy 2044 On 04/08/2016   Bond Future   2,035  0.00 

Sell 2044 On 04/08/2016   Bond Future   2,035  0.00 

Grand Total for Daily Detailed Turnover:  8,700  0.00 

Page 2 of 2 2016/06/02, 06:12:19PM


