
DERIVATIVES DAILY DETAILED TURNOVER REPORT

FROM DATE : 13/09/2016 TO DATE : 13/09/2016

INTEREST RATE AND CURRENCY DERIVATIVES

Contract Buy/Sell No. of ContractsC/PStrike

All Bond Term Splits 7-12 Years

Sell AL7T On 03/11/2016   Index Future   1  0.00 

Buy AL7T On 03/11/2016   Index Future   1  0.00 

Sell AL7T On 03/11/2016   Index Future   1  0.00 

Buy AL7T On 03/11/2016   Index Future   1  0.00 

Sell AL7T On 03/11/2016   Index Future   1  0.00 

Buy AL7T On 03/11/2016   Index Future   1  0.00 

Sell AL7T On 03/11/2016   Index Future   1  0.00 

Buy AL7T On 03/11/2016   Index Future   1  0.00 

Sell AL7T On 03/11/2016   Index Future   1  0.00 

Buy AL7T On 03/11/2016   Index Future   1  0.00 

Sell AL7T On 03/11/2016   Index Future   1  0.00 

Buy AL7T On 03/11/2016   Index Future   1  0.00 

Sell AL7T On 03/11/2016   Index Future   6  0.00 

Buy AL7T On 03/11/2016   Index Future   6  0.00 
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I2033 Bond Future

Buy 2033 On 03/11/2016   Bond Future   1  0.00 

Sell 2033 On 03/11/2016   Bond Future   1  0.00 

Buy 2033 On 03/11/2016   Bond Future   1  0.00 

Sell 2033 On 03/11/2016   Bond Future   1  0.00 

Buy 2033 On 03/11/2016   Bond Future   1  0.00 

Sell 2033 On 03/11/2016   Bond Future   1  0.00 

Buy 2033 On 03/11/2016   Bond Future   3  0.00 

Sell 2033 On 03/11/2016   Bond Future   3  0.00 

Sell 2033 On 03/11/2016   Bond Future   6  0.00 

Buy 2033 On 03/11/2016   Bond Future   6  0.00 

I2046 Bond Future

Buy 2046 On 03/11/2016   Bond Future   3  0.00 

Sell 2046 On 03/11/2016   Bond Future   3  0.00 

Buy 2046 On 03/11/2016   Bond Future   5  0.00 

Sell 2046 On 03/11/2016   Bond Future   5  0.00 

Buy 2046 On 03/11/2016   Bond Future   6  0.00 

Sell 2046 On 03/11/2016   Bond Future   6  0.00 

Buy 2046 On 03/11/2016   Bond Future   9  0.00 

Sell 2046 On 03/11/2016   Bond Future   9  0.00 

Buy 2046 On 03/11/2016   Bond Future   10  0.00 

Sell 2046 On 03/11/2016   Bond Future   10  0.00 

Buy 2046 On 03/11/2016   Bond Future   14  0.00 

Sell 2046 On 03/11/2016   Bond Future   14  0.00 

Buy 2046 On 03/11/2016   Bond Future   19  0.00 

Sell 2046 On 03/11/2016   Bond Future   19  0.00 

Buy 2046 On 03/11/2016   Bond Future   66  0.00 

Sell 2046 On 03/11/2016   Bond Future   66  0.00 

R186 Bond Future

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

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

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

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

Buy R186 On 03/11/2016   Bond Future   4  0.00 

Sell R186 On 03/11/2016   Bond Future   4  0.00 

Buy R186 On 03/11/2016   Bond Future   4  0.00 

Sell R186 On 03/11/2016   Bond Future   4  0.00 

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

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

Sell R186 On 03/11/2016   Bond Future   20  0.00 

Buy R186 On 03/11/2016   Bond Future   20  0.00 

Buy R186 On 03/11/2016   Bond Future   29  0.00 

Sell R186 On 03/11/2016   Bond Future   29  0.00 
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Contract Buy/Sell No. of ContractsC/PStrike

Buy R186 On 03/11/2016   Bond Future   31  0.00 

Sell R186 On 03/11/2016   Bond Future   31  0.00 

Sell R186 On 03/11/2016   Bond Future   50  0.00 

Buy R186 On 03/11/2016   Bond Future   50  0.00 

Buy R186 On 03/11/2016   Bond Future   50  0.00 

Sell R186 On 03/11/2016   Bond Future   50  0.00 

Sell R186 On 03/11/2016   Bond Future   79  0.00 

Buy R186 On 03/11/2016   Bond Future   79  0.00 

Sell R186 On 03/11/2016   Bond Future   80  0.00 

Buy R186 On 03/11/2016   Bond Future   80  0.00 

Buy R186 On 03/11/2016   Bond Future   100  0.00 

Sell R186 On 03/11/2016   Bond Future   100  0.00 

Buy R186 On 03/11/2016   Bond Future   100  0.00 

Sell R186 On 03/11/2016   Bond Future   100  0.00 

Sell R186 On 03/11/2016   Bond Future   300  0.00 

Buy R186 On 03/11/2016   Bond Future   300  0.00 

Sell R186 On 03/11/2016   Bond Future   320  0.00 

Buy R186 On 03/11/2016   Bond Future   320  0.00 

Sell R186 On 03/11/2016   Bond Future   380  0.00 

Buy R186 On 03/11/2016   Bond Future   380  0.00 

Sell R186 On 03/11/2016   Bond Future   490  0.00 

Buy R186 On 03/11/2016   Bond Future   490  0.00 

Sell R186 On 03/11/2016   Bond Future   820  0.00 

Buy R186 On 03/11/2016   Bond Future   820  0.00 

Buy R186 On 03/11/2016   Bond Future   2,410  0.00 

Sell R186 On 03/11/2016   Bond Future   2,410  0.00 

R197 Bond Future

Buy R197 On 03/11/2016   Bond Future   1  0.00 

Sell R197 On 03/11/2016   Bond Future   1  0.00 

Buy R197 On 03/11/2016   Bond Future   2  0.00 

Sell R197 On 03/11/2016   Bond Future   2  0.00 

Buy R197 On 03/11/2016   Bond Future   5  0.00 

Sell R197 On 03/11/2016   Bond Future   5  0.00 

Buy R197 On 03/11/2016   Bond Future   6  0.00 

Sell R197 On 03/11/2016   Bond Future   6  0.00 

Buy R197 On 03/11/2016   Bond Future   6  0.00 

Sell R197 On 03/11/2016   Bond Future   6  0.00 

Buy R197 On 03/11/2016   Bond Future   13  0.00 

Sell R197 On 03/11/2016   Bond Future   13  0.00 

Sell R197 On 03/11/2016   Bond Future   33  0.00 

Buy R197 On 03/11/2016   Bond Future   33  0.00 
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R202 Bond Future

Buy R202 On 03/11/2016   Bond Future   1  0.00 

Sell R202 On 03/11/2016   Bond Future   1  0.00 

Buy R202 On 03/11/2016   Bond Future   1  0.00 

Sell R202 On 03/11/2016   Bond Future   1  0.00 

Buy R202 On 03/11/2016   Bond Future   1  0.00 

Sell R202 On 03/11/2016   Bond Future   1  0.00 

Buy R202 On 03/11/2016   Bond Future   3  0.00 

Sell R202 On 03/11/2016   Bond Future   3  0.00 

Buy R202 On 03/11/2016   Bond Future   4  0.00 

Sell R202 On 03/11/2016   Bond Future   4  0.00 

Buy R202 On 03/11/2016   Bond Future   4  0.00 

Sell R202 On 03/11/2016   Bond Future   4  0.00 

Buy R202 On 03/11/2016   Bond Future   8  0.00 

Sell R202 On 03/11/2016   Bond Future   8  0.00 

Buy R202 On 03/11/2016   Bond Future   22  0.00 

Sell R202 On 03/11/2016   Bond Future   22  0.00 

R2035 Bond Future

Buy R035 On 03/11/2016   Bond Future   542  0.00 

Sell R035 On 03/11/2016   Bond Future   542  0.00 

Buy R035 On 03/11/2016   Bond Future   542  0.00 

Buy R035 On 03/11/2016   Bond Future   542  0.00 

Sell R035 On 03/11/2016   Bond Future   542  0.00 

Sell R035 On 03/11/2016   Bond Future   542  0.00 

R204 Bond Future

Buy R204 On 03/11/2016   Bond Future   487  0.00 

Sell R204 On 03/11/2016   Bond Future   487  0.00 

Buy R204 On 03/11/2016   Bond Future   1,153  0.00 

Sell R204 On 03/11/2016   Bond Future   1,153  0.00 

Sell R204 On 03/11/2016   Bond Future   1,640  0.00 

Buy R204 On 03/11/2016   Bond Future   1,640  0.00 

R207 Bond Future

Sell R207 On 03/11/2016   Bond Future   90  0.00 

Buy R207 On 03/11/2016   Bond Future   90  0.00 

Sell R207 On 03/11/2016   Bond Future   189  0.00 

Buy R207 On 03/11/2016   Bond Future   189  0.00 

Sell R207 On 03/11/2016   Bond Future   297  0.00 

Buy R207 On 03/11/2016   Bond Future   297  0.00 

Sell R207 On 03/11/2016   Bond Future   387  0.00 

Buy R207 On 03/11/2016   Bond Future   387  0.00 

R208 Bond Futures
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Contract Buy/Sell No. of ContractsC/PStrike

Sell R208 On 03/11/2016   Bond Future   280  0.00 

Buy R208 On 03/11/2016   Bond Future   280  0.00 

Sell R208 On 03/11/2016   Bond Future   630  0.00 

Buy R208 On 03/11/2016   Bond Future   630  0.00 

Buy R208 On 03/11/2016   Bond Future   910  0.00 

Sell R208 On 03/11/2016   Bond Future   910  0.00 

R209 Bond Future

Sell R209 On 03/11/2016   Bond Future   3  0.00 

Buy R209 On 03/11/2016   Bond Future   3  0.00 

Sell R209 On 03/11/2016   Bond Future   22  0.00 

Buy R209 On 03/11/2016   Bond Future   22  0.00 

Sell R209 On 03/11/2016   Bond Future   34  0.00 

Buy R209 On 03/11/2016   Bond Future   34  0.00 

Sell R209 On 03/11/2016   Bond Future   42  0.00 

Buy R209 On 03/11/2016   Bond Future   42  0.00 

Sell R209 On 03/11/2016   Bond Future   43  0.00 

Buy R209 On 03/11/2016   Bond Future   43  0.00 

Sell R209 On 03/11/2016   Bond Future   159  0.00 

Buy R209 On 03/11/2016   Bond Future   159  0.00 

Sell R209 On 03/11/2016   Bond Future   303  0.00 

Buy R209 On 03/11/2016   Bond Future   303  0.00 

R210 Bond Future

Buy R210 On 03/11/2016   Bond Future   1  0.00 

Sell R210 On 03/11/2016   Bond Future   1  0.00 

Buy R210 On 03/11/2016   Bond Future   1  0.00 

Sell R210 On 03/11/2016   Bond Future   1  0.00 

Buy R210 On 03/11/2016   Bond Future   1  0.00 

Sell R210 On 03/11/2016   Bond Future   1  0.00 

Buy R210 On 03/11/2016   Bond Future   6  0.00 

Sell R210 On 03/11/2016   Bond Future   6  0.00 

Sell R210 On 03/11/2016   Bond Future   9  0.00 

Buy R210 On 03/11/2016   Bond Future   9  0.00 

R211 Bond Future

Buy R211 On 03/11/2016   Bond Future   5  0.00 

Sell R211 On 03/11/2016   Bond Future   5  0.00 

R212 Bond Future

Buy R212 On 03/11/2016   Bond Future   2  0.00 
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Sell R212 On 03/11/2016   Bond Future   2  0.00 

Buy R212 On 03/11/2016   Bond Future   2  0.00 

Sell R212 On 03/11/2016   Bond Future   2  0.00 

Buy R212 On 03/11/2016   Bond Future   2  0.00 

Sell R212 On 03/11/2016   Bond Future   2  0.00 

Buy R212 On 03/11/2016   Bond Future   3  0.00 

Sell R212 On 03/11/2016   Bond Future   3  0.00 

Buy R212 On 03/11/2016   Bond Future   4  0.00 

Sell R212 On 03/11/2016   Bond Future   4  0.00 

Buy R212 On 03/11/2016   Bond Future   4  0.00 

Sell R212 On 03/11/2016   Bond Future   4  0.00 

Buy R212 On 03/11/2016   Bond Future   6  0.00 

Sell R212 On 03/11/2016   Bond Future   6  0.00 

Buy R212 On 03/11/2016   Bond Future   6  0.00 

Sell R212 On 03/11/2016   Bond Future   6  0.00 

Buy R212 On 03/11/2016   Bond Future   7  0.00 

Sell R212 On 03/11/2016   Bond Future   7  0.00 

Buy R212 On 03/11/2016   Bond Future   10  0.00 

Sell R212 On 03/11/2016   Bond Future   10  0.00 

Buy R212 On 03/11/2016   Bond Future   10  0.00 

Sell R212 On 03/11/2016   Bond Future   10  0.00 

Buy R212 On 03/11/2016   Bond Future   13  0.00 

Sell R212 On 03/11/2016   Bond Future   13  0.00 

Buy R212 On 03/11/2016   Bond Future   13  0.00 

Sell R212 On 03/11/2016   Bond Future   13  0.00 

Buy R212 On 03/11/2016   Bond Future   17  0.00 

Sell R212 On 03/11/2016   Bond Future   17  0.00 

Buy R212 On 03/11/2016   Bond Future   18  0.00 

Sell R212 On 03/11/2016   Bond Future   18  0.00 

Buy R212 On 03/11/2016   Bond Future   32  0.00 

Sell R212 On 03/11/2016   Bond Future   32  0.00 

Buy R212 On 03/11/2016   Bond Future   38  0.00 

Sell R212 On 03/11/2016   Bond Future   38  0.00 

Buy R212 On 03/11/2016   Bond Future   41  0.00 

Sell R212 On 03/11/2016   Bond Future   41  0.00 

Buy R212 On 03/11/2016   Bond Future   48  0.00 

Sell R212 On 03/11/2016   Bond Future   48  0.00 

Buy R212 On 03/11/2016   Bond Future   55  0.00 

Sell R212 On 03/11/2016   Bond Future   55  0.00 

Buy R212 On 03/11/2016   Bond Future   61  0.00 

Sell R212 On 03/11/2016   Bond Future   61  0.00 

Buy R212 On 03/11/2016   Bond Future   104  0.00 

Sell R212 On 03/11/2016   Bond Future   104  0.00 

Buy R212 On 03/11/2016   Bond Future   107  0.00 

Sell R212 On 03/11/2016   Bond Future   107  0.00 

Buy R212 On 03/11/2016   Bond Future   111  0.00 
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Contract Buy/Sell No. of ContractsC/PStrike

Sell R212 On 03/11/2016   Bond Future   111  0.00 

Buy R212 On 03/11/2016   Bond Future   197  0.00 

Sell R212 On 03/11/2016   Bond Future   197  0.00 

Sell R212 On 03/11/2016   Bond Future   911  0.00 

Buy R212 On 03/11/2016   Bond Future   911  0.00 

Grand Total for Daily Detailed Turnover:  15,686  0.00 
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