
DERIVATIVES DAILY DETAILED TURNOVER REPORT

FROM DATE : 01/07/2016 TO DATE : 01/07/2016

INTEREST RATE AND CURRENCY DERIVATIVES

Contract Buy/Sell No. of ContractsC/PStrike

I2033 Bond Future

Buy 2033 On 04/08/2016   Bond Future   1  0.00 

Sell 2033 On 04/08/2016   Bond Future   1  0.00 

Buy 2033 On 04/08/2016   Bond Future   1  0.00 

Sell 2033 On 04/08/2016   Bond Future   1  0.00 

Buy 2033 On 04/08/2016   Bond Future   2  0.00 

Sell 2033 On 04/08/2016   Bond Future   2  0.00 

Buy 2033 On 04/08/2016   Bond Future   2  0.00 

Sell 2033 On 04/08/2016   Bond Future   2  0.00 

Buy 2033 On 04/08/2016   Bond Future   4  0.00 

Sell 2033 On 04/08/2016   Bond Future   4  0.00 

Buy 2033 On 04/08/2016   Bond Future   18  0.00 

Sell 2033 On 04/08/2016   Bond Future   18  0.00 

Buy 2033 On 04/08/2016   Bond Future   28  0.00 

Sell 2033 On 04/08/2016   Bond Future   28  0.00 
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I2038 Bond Future

Buy 2038 On 04/08/2016   Bond Future   180  0.00 

Sell 2038 On 04/08/2016   Bond Future   180  0.00 

I2046 Bond Future

Sell 2046 On 04/08/2016   Bond Future   1  0.00 

Buy 2046 On 04/08/2016   Bond Future   1  0.00 

Sell 2046 On 04/08/2016   Bond Future   1  0.00 

Buy 2046 On 04/08/2016   Bond Future   1  0.00 

Sell 2046 On 04/08/2016   Bond Future   1  0.00 

Buy 2046 On 04/08/2016   Bond Future   1  0.00 

Sell 2046 On 04/08/2016   Bond Future   2  0.00 

Buy 2046 On 04/08/2016   Bond Future   2  0.00 

Sell 2046 On 04/08/2016   Bond Future   3  0.00 

Buy 2046 On 04/08/2016   Bond Future   3  0.00 

Sell 2046 On 04/08/2016   Bond Future   19  0.00 

Buy 2046 On 04/08/2016   Bond Future   19  0.00 

Sell 2046 On 04/08/2016   Bond Future   70  0.00 

Buy 2046 On 04/08/2016   Bond Future   70  0.00 

Sell 2046 On 04/08/2016   Bond Future   244  0.00 

Buy 2046 On 04/08/2016   Bond Future   244  0.00 

I2050 Bond Future

Sell 2050 On 04/08/2016   Bond Future   115  0.00 

Buy 2050 On 04/08/2016   Bond Future   115  0.00 

R186 Bond Future

Sell R186 On 04/08/2016   Bond Future   2  0.00 

Buy R186 On 04/08/2016   Bond Future   2  0.00 

Buy R186 On 04/08/2016   Bond Future   2  0.00 

Sell R186 On 04/08/2016   Bond Future   2  0.00 

Buy R186 On 04/08/2016   Bond Future   3  0.00 

Sell R186 On 04/08/2016   Bond Future   3  0.00 

Buy R186 On 04/08/2016   Bond Future   3  0.00 

Sell R186 On 04/08/2016   Bond Future   3  0.00 

Buy R186 On 04/08/2016   Bond Future   4  0.00 

Sell R186 On 04/08/2016   Bond Future   4  0.00 

Buy R186 On 04/08/2016   Bond Future   4  0.00 

Sell R186 On 04/08/2016   Bond Future   4  0.00 

Buy R186 On 04/08/2016   Bond Future   5  0.00 

Sell R186 On 04/08/2016   Bond Future   5  0.00 

Buy R186 On 04/08/2016   Bond Future   6  0.00 

Sell R186 On 04/08/2016   Bond Future   6  0.00 

Buy R186 On 04/08/2016   Bond Future   15  0.00 

Sell R186 On 04/08/2016   Bond Future   15  0.00 
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Sell R186 On 04/08/2016   Bond Future   16  0.00 

Buy R186 On 04/08/2016   Bond Future   16  0.00 

Buy R186 On 04/08/2016   Bond Future   16  0.00 

Sell R186 On 04/08/2016   Bond Future   16  0.00 

Buy R186 On 04/08/2016   Bond Future   31  0.00 

Sell R186 On 04/08/2016   Bond Future   31  0.00 

Sell R186 On 04/08/2016   Bond Future   32  0.00 

Buy R186 On 04/08/2016   Bond Future   32  0.00 

Buy R186 On 04/08/2016   Bond Future 9.40 Put  34  0.00 

Sell R186 On 04/08/2016   Bond Future 9.40 Put  34  0.00 

Sell R186 On 04/08/2016   Bond Future   39  0.00 

Buy R186 On 04/08/2016   Bond Future   39  0.00 

Buy R186 On 04/08/2016   Bond Future 9.60 Put  39  0.00 

Sell R186 On 04/08/2016   Bond Future 9.60 Put  39  0.00 

Sell R186 On 04/08/2016   Bond Future   40  0.00 

Buy R186 On 04/08/2016   Bond Future   40  0.00 

Buy R186 On 03/11/2016   Bond Future   40  0.00 

Sell R186 On 03/11/2016   Bond Future   40  0.00 

Sell R186 On 04/08/2016   Bond Future   45  0.00 

Buy R186 On 04/08/2016   Bond Future   45  0.00 

Sell R186 On 04/08/2016   Bond Future   45  0.00 

Buy R186 On 04/08/2016   Bond Future   45  0.00 

Buy R186 On 03/11/2016   Bond Future   52  0.00 

Sell R186 On 03/11/2016   Bond Future   52  0.00 

Sell R186 On 04/08/2016   Bond Future 9.20 Put  52  0.00 

Buy R186 On 04/08/2016   Bond Future 9.20 Put  52  0.00 

Sell R186 On 04/08/2016   Bond Future 9.10 Put  52  0.00 

Buy R186 On 04/08/2016   Bond Future 9.10 Put  52  0.00 

Buy R186 On 04/08/2016   Bond Future   53  0.00 

Sell R186 On 04/08/2016   Bond Future   53  0.00 

Buy R186 On 04/08/2016   Bond Future 9.40 Put  54  0.00 

Sell R186 On 04/08/2016   Bond Future 9.40 Put  54  0.00 

Buy R186 On 04/08/2016   Bond Future 9.60 Put  61  0.00 

Sell R186 On 04/08/2016   Bond Future 9.60 Put  61  0.00 

Buy R186 On 04/08/2016   Bond Future   65  0.00 

Sell R186 On 04/08/2016   Bond Future   65  0.00 

Buy R186 On 04/08/2016   Bond Future 9.40 Put  68  0.00 

Sell R186 On 04/08/2016   Bond Future 9.40 Put  68  0.00 

Buy R186 On 04/08/2016   Bond Future   69  0.00 

Sell R186 On 04/08/2016   Bond Future   69  0.00 

Buy R186 On 04/08/2016   Bond Future 9.60 Put  77  0.00 

Sell R186 On 04/08/2016   Bond Future 9.60 Put  77  0.00 
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Buy R186 On 04/08/2016   Bond Future   83  0.00 

Sell R186 On 04/08/2016   Bond Future   83  0.00 

Buy R186 On 04/08/2016   Bond Future 9.40 Put  83  0.00 

Sell R186 On 04/08/2016   Bond Future 9.40 Put  83  0.00 

Buy R186 On 04/08/2016   Bond Future   90  0.00 

Sell R186 On 04/08/2016   Bond Future   90  0.00 

Buy R186 On 04/08/2016   Bond Future 9.40 Put  93  0.00 

Sell R186 On 04/08/2016   Bond Future 9.40 Put  93  0.00 

Buy R186 On 04/08/2016   Bond Future 9.60 Put  94  0.00 

Sell R186 On 04/08/2016   Bond Future 9.60 Put  94  0.00 

Buy R186 On 04/08/2016   Bond Future   97  0.00 

Sell R186 On 04/08/2016   Bond Future   97  0.00 

Buy R186 On 04/08/2016   Bond Future   99  0.00 

Sell R186 On 04/08/2016   Bond Future   99  0.00 

Buy R186 On 04/08/2016   Bond Future   105  0.00 

Sell R186 On 04/08/2016   Bond Future   105  0.00 

Buy R186 On 04/08/2016   Bond Future 9.60 Put  105  0.00 

Sell R186 On 04/08/2016   Bond Future 9.60 Put  105  0.00 

Sell R186 On 04/08/2016   Bond Future 9.20 Put  109  0.00 

Buy R186 On 04/08/2016   Bond Future 9.20 Put  109  0.00 

Sell R186 On 04/08/2016   Bond Future 9.10 Put  109  0.00 

Buy R186 On 04/08/2016   Bond Future 9.10 Put  109  0.00 

Sell R186 On 04/08/2016   Bond Future 9.20 Put  124  0.00 

Buy R186 On 04/08/2016   Bond Future 9.20 Put  124  0.00 

Sell R186 On 04/08/2016   Bond Future 9.10 Put  124  0.00 

Buy R186 On 04/08/2016   Bond Future 9.10 Put  124  0.00 

Sell R186 On 04/08/2016   Bond Future 9.20 Put  134  0.00 

Buy R186 On 04/08/2016   Bond Future 9.20 Put  134  0.00 

Sell R186 On 04/08/2016   Bond Future 9.10 Put  134  0.00 

Buy R186 On 04/08/2016   Bond Future 9.10 Put  134  0.00 

Buy R186 On 04/08/2016   Bond Future   135  0.00 

Sell R186 On 04/08/2016   Bond Future   135  0.00 

Buy R186 On 04/08/2016   Bond Future   139  0.00 

Sell R186 On 04/08/2016   Bond Future   139  0.00 

Buy R186 On 04/08/2016   Bond Future   142  0.00 

Sell R186 On 04/08/2016   Bond Future   142  0.00 

Buy R186 On 04/08/2016   Bond Future   142  0.00 

Sell R186 On 04/08/2016   Bond Future   142  0.00 

Sell R186 On 04/08/2016   Bond Future 9.20 Put  151  0.00 

Buy R186 On 04/08/2016   Bond Future 9.20 Put  151  0.00 

Sell R186 On 04/08/2016   Bond Future 9.10 Put  151  0.00 

Buy R186 On 04/08/2016   Bond Future 9.10 Put  151  0.00 

Buy R186 On 04/08/2016   Bond Future   158  0.00 

Sell R186 On 04/08/2016   Bond Future   158  0.00 

Sell R186 On 04/08/2016   Bond Future   168  0.00 

Buy R186 On 04/08/2016   Bond Future   168  0.00 
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Buy R186 On 04/08/2016   Bond Future   177  0.00 

Sell R186 On 04/08/2016   Bond Future   177  0.00 

Sell R186 On 04/08/2016   Bond Future   179  0.00 

Buy R186 On 04/08/2016   Bond Future   179  0.00 

Buy R186 On 04/08/2016   Bond Future   187  0.00 

Sell R186 On 04/08/2016   Bond Future   187  0.00 

Sell R186 On 04/08/2016   Bond Future   231  0.00 

Buy R186 On 04/08/2016   Bond Future   231  0.00 

Buy R186 On 04/08/2016   Bond Future   235  0.00 

Sell R186 On 04/08/2016   Bond Future   235  0.00 

Buy R186 On 04/08/2016   Bond Future   251  0.00 

Sell R186 On 04/08/2016   Bond Future   251  0.00 

Buy R186 On 04/08/2016   Bond Future   251  0.00 

Sell R186 On 04/08/2016   Bond Future   251  0.00 

Buy R186 On 04/08/2016   Bond Future   261  0.00 

Sell R186 On 04/08/2016   Bond Future   261  0.00 

Buy R186 On 04/08/2016   Bond Future   281  0.00 

Sell R186 On 04/08/2016   Bond Future   281  0.00 

Buy R186 On 04/08/2016   Bond Future 9.40 Put  316  0.00 

Sell R186 On 04/08/2016   Bond Future 9.40 Put  316  0.00 

Buy R186 On 04/08/2016   Bond Future   334  0.00 

Sell R186 On 04/08/2016   Bond Future   334  0.00 

Buy R186 On 04/08/2016   Bond Future 9.60 Put  354  0.00 

Sell R186 On 04/08/2016   Bond Future 9.60 Put  354  0.00 

Buy R186 On 04/08/2016   Bond Future   357  0.00 

Sell R186 On 04/08/2016   Bond Future   357  0.00 

Buy R186 On 04/08/2016   Bond Future 9.40 Put  366  0.00 

Sell R186 On 04/08/2016   Bond Future 9.40 Put  366  0.00 

Buy R186 On 04/08/2016   Bond Future 9.60 Put  414  0.00 

Sell R186 On 04/08/2016   Bond Future 9.60 Put  414  0.00 

Buy R186 On 04/08/2016   Bond Future 9.40 Put  417  0.00 

Sell R186 On 04/08/2016   Bond Future 9.40 Put  417  0.00 

Buy R186 On 03/11/2016   Bond Future   428  0.00 

Sell R186 On 03/11/2016   Bond Future   428  0.00 

Buy R186 On 04/08/2016   Bond Future 9.60 Put  460  0.00 

Sell R186 On 04/08/2016   Bond Future 9.60 Put  460  0.00 

Buy R186 On 03/11/2016   Bond Future   527  0.00 

Sell R186 On 03/11/2016   Bond Future   527  0.00 

Buy R186 On 04/08/2016   Bond Future   543  0.00 

Sell R186 On 04/08/2016   Bond Future   543  0.00 

Sell R186 On 04/08/2016   Bond Future 9.20 Put  556  0.00 

Buy R186 On 04/08/2016   Bond Future 9.20 Put  556  0.00 
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Sell R186 On 04/08/2016   Bond Future 9.10 Put  556  0.00 

Buy R186 On 04/08/2016   Bond Future 9.10 Put  556  0.00 

Sell R186 On 04/08/2016   Bond Future 9.20 Put  604  0.00 

Buy R186 On 04/08/2016   Bond Future 9.20 Put  604  0.00 

Sell R186 On 04/08/2016   Bond Future 9.10 Put  604  0.00 

Buy R186 On 04/08/2016   Bond Future 9.10 Put  604  0.00 

Sell R186 On 04/08/2016   Bond Future   750  0.00 

Buy R186 On 04/08/2016   Bond Future   750  0.00 

Sell R186 On 04/08/2016   Bond Future 9.20 Put  770  0.00 

Buy R186 On 04/08/2016   Bond Future 9.20 Put  770  0.00 

Sell R186 On 04/08/2016   Bond Future 9.10 Put  770  0.00 

Buy R186 On 04/08/2016   Bond Future 9.10 Put  770  0.00 

Buy R186 On 03/11/2016   Bond Future   1,047  0.00 

Sell R186 On 03/11/2016   Bond Future   1,047  0.00 

Sell R186 On 04/08/2016   Bond Future 9.40 Put  1,431  0.00 

Buy R186 On 04/08/2016   Bond Future 9.40 Put  1,431  0.00 

Sell R186 On 04/08/2016   Bond Future 9.60 Put  1,604  0.00 

Buy R186 On 04/08/2016   Bond Future 9.60 Put  1,604  0.00 

Buy R186 On 04/08/2016   Bond Future   1,679  0.00 

Sell R186 On 04/08/2016   Bond Future   1,679  0.00 

Sell R186 On 04/08/2016   Bond Future 9.20 Put  2,500  0.00 

Buy R186 On 04/08/2016   Bond Future 9.20 Put  2,500  0.00 

Buy R186 On 04/08/2016   Bond Future 9.10 Put  2,500  0.00 

Sell R186 On 04/08/2016   Bond Future 9.10 Put  2,500  0.00 

Buy R186 On 04/08/2016   Bond Future   5,012  0.00 

Sell R186 On 04/08/2016   Bond Future   5,012  0.00 

R197 Bond Future

Buy R197 On 04/08/2016   Bond Future   1  0.00 

Sell R197 On 04/08/2016   Bond Future   1  0.00 

Buy R197 On 04/08/2016   Bond Future   1  0.00 

Sell R197 On 04/08/2016   Bond Future   1  0.00 

Buy R197 On 04/08/2016   Bond Future   2  0.00 

Sell R197 On 04/08/2016   Bond Future   2  0.00 

Buy R197 On 04/08/2016   Bond Future   3  0.00 

Sell R197 On 04/08/2016   Bond Future   3  0.00 

Buy R197 On 04/08/2016   Bond Future   16  0.00 

Sell R197 On 04/08/2016   Bond Future   16  0.00 

Sell R197 On 04/08/2016   Bond Future   23  0.00 

Buy R197 On 04/08/2016   Bond Future   23  0.00 

R202 Bond Future

Sell R202 On 04/08/2016   Bond Future   200  0.00 

Buy R202 On 04/08/2016   Bond Future   200  0.00 

R2032 Bond Future
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Sell 2032 On 04/08/2016   Bond Future   74  0.00 

Buy 2032 On 04/08/2016   Bond Future   74  0.00 

Sell 2032 On 04/08/2016   Bond Future   74  0.00 

Buy 2032 On 04/08/2016   Bond Future   74  0.00 

Sell 2032 On 04/08/2016   Bond Future   140  0.00 

Buy 2032 On 04/08/2016   Bond Future   140  0.00 

Sell 2032 On 04/08/2016   Bond Future   700  0.00 

Buy 2032 On 04/08/2016   Bond Future   700  0.00 

Buy 2032 On 04/08/2016   Bond Future   840  0.00 

Sell 2032 On 04/08/2016   Bond Future   840  0.00 

R2035 Bond Future

Sell R035 On 04/08/2016   Bond Future   4  0.00 

Buy R035 On 04/08/2016   Bond Future   4  0.00 

Buy R035 On 04/08/2016   Bond Future   34  0.00 

Sell R035 On 04/08/2016   Bond Future   34  0.00 

Buy R035 On 04/08/2016   Bond Future   62  0.00 

Sell R035 On 04/08/2016   Bond Future   62  0.00 

Buy R035 On 04/08/2016   Bond Future   660  0.00 

Sell R035 On 04/08/2016   Bond Future   660  0.00 

Sell R035 On 04/08/2016   Bond Future   756  0.00 

Buy R035 On 04/08/2016   Bond Future   756  0.00 

R2037 Bond Future

Buy 2037 On 04/08/2016   Bond Future   3  0.00 

Sell 2037 On 04/08/2016   Bond Future   3  0.00 

Buy 2037 On 04/08/2016   Bond Future   8  0.00 

Sell 2037 On 04/08/2016   Bond Future   8  0.00 

Buy 2037 On 04/08/2016   Bond Future   13  0.00 

Sell 2037 On 04/08/2016   Bond Future   13  0.00 

Sell 2037 On 04/08/2016   Bond Future   22  0.00 

Buy 2037 On 04/08/2016   Bond Future   22  0.00 

Buy 2037 On 04/08/2016   Bond Future   24  0.00 

Sell 2037 On 04/08/2016   Bond Future   24  0.00 

Sell 2037 On 04/08/2016   Bond Future   32  0.00 

Buy 2037 On 04/08/2016   Bond Future   32  0.00 

Buy 2037 On 04/08/2016   Bond Future   54  0.00 

Sell 2037 On 04/08/2016   Bond Future   54  0.00 

R204 Bond Future

Sell R204 On 04/08/2016   Bond Future   1  0.00 
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Buy R204 On 04/08/2016   Bond Future   1  0.00 

R207 Bond Future

Buy R207 On 04/08/2016   Bond Future   101  0.00 

Sell R207 On 04/08/2016   Bond Future   101  0.00 

Sell R207 On 04/08/2016   Bond Future   110  0.00 

Buy R207 On 04/08/2016   Bond Future   110  0.00 

Buy R207 On 04/08/2016   Bond Future   110  0.00 

Sell R207 On 04/08/2016   Bond Future   110  0.00 

Buy R207 On 04/08/2016   Bond Future   782  0.00 

Sell R207 On 04/08/2016   Bond Future   782  0.00 

Buy R207 On 04/08/2016   Bond Future   832  0.00 

Sell R207 On 04/08/2016   Bond Future   832  0.00 

Sell R207 On 04/08/2016   Bond Future   1,715  0.00 

Buy R207 On 04/08/2016   Bond Future   1,715  0.00 

R209 Bond Future

Buy R209 On 04/08/2016   Bond Future   1  0.00 

Sell R209 On 04/08/2016   Bond Future   1  0.00 

Buy R209 On 04/08/2016   Bond Future   12  0.00 

Sell R209 On 04/08/2016   Bond Future   12  0.00 

Buy R209 On 04/08/2016   Bond Future   21  0.00 

Sell R209 On 04/08/2016   Bond Future   21  0.00 

Buy R209 On 04/08/2016   Bond Future   34  0.00 

Sell R209 On 04/08/2016   Bond Future   34  0.00 

Sell R209 On 04/08/2016   Bond Future   80  0.00 

Buy R209 On 04/08/2016   Bond Future   80  0.00 

Buy R209 On 04/08/2016   Bond Future   80  0.00 

Sell R209 On 04/08/2016   Bond Future   80  0.00 

R211 Bond Future

Sell R211 On 04/08/2016   Bond Future   1  0.00 

Buy R211 On 04/08/2016   Bond Future   1  0.00 

R212 Bond Future

Buy R212 On 04/08/2016   Bond Future   1  0.00 

Sell R212 On 04/08/2016   Bond Future   1  0.00 

Buy R212 On 04/08/2016   Bond Future   1  0.00 

Sell R212 On 04/08/2016   Bond Future   1  0.00 

Buy R212 On 04/08/2016   Bond Future   1  0.00 

Sell R212 On 04/08/2016   Bond Future   1  0.00 

Buy R212 On 04/08/2016   Bond Future   2  0.00 

Sell R212 On 04/08/2016   Bond Future   2  0.00 

Buy R212 On 04/08/2016   Bond Future   6  0.00 

Sell R212 On 04/08/2016   Bond Future   6  0.00 

Sell R212 On 04/08/2016   Bond Future   11  0.00 
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Buy R212 On 04/08/2016   Bond Future   11  0.00 

R214 Bond Future

Sell R214 On 03/11/2016   Bond Future   60  0.00 

Buy R214 On 03/11/2016   Bond Future   60  0.00 

Sell R214 On 03/11/2016   Bond Future   78  0.00 

Buy R214 On 03/11/2016   Bond Future   78  0.00 

Sell R214 On 03/11/2016   Bond Future   648  0.00 

Buy R214 On 03/11/2016   Bond Future   648  0.00 

Sell R214 On 03/11/2016   Bond Future   799  0.00 

Buy R214 On 03/11/2016   Bond Future   799  0.00 

Buy R214 On 03/11/2016   Bond Future   1,585  0.00 

Sell R214 On 03/11/2016   Bond Future   1,585  0.00 

Grand Total for Daily Detailed Turnover:  42,255  0.00 
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