
DERIVATIVES DAILY DETAILED TURNOVER REPORT

FROM DATE : 08/03/2017 TO DATE : 08/03/2017

INTEREST RATE AND CURRENCY DERIVATIVES

Contract Buy/Sell No. of ContractsC/PStrike

R186 Bond Future

Sell R186 On 04/05/2017   Bond Future   13  0.00 

Buy R186 On 04/05/2017   Bond Future   13  0.00 

Sell R186 On 04/05/2017   Bond Future   13  0.00 

Buy R186 On 04/05/2017   Bond Future   13  0.00 

Sell R186 On 04/05/2017   Bond Future   14  0.00 

Buy R186 On 04/05/2017   Bond Future   14  0.00 

Sell R186 On 04/05/2017   Bond Future   14  0.00 

Buy R186 On 04/05/2017   Bond Future   14  0.00 

Sell R186 On 04/05/2017   Bond Future   18  0.00 

Buy R186 On 04/05/2017   Bond Future   18  0.00 

Buy R186 On 04/05/2017   Bond Future   42  0.00 

Sell R186 On 04/05/2017   Bond Future   42  0.00 

Buy R186 On 04/05/2017   Bond Future   50  0.00 

Buy R186 On 04/05/2017   Bond Future   50  0.00 
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Sell R186 On 04/05/2017   Bond Future   50  0.00 

Sell R186 On 04/05/2017   Bond Future   50  0.00 

Buy R186 On 04/05/2017   Bond Future   50  0.00 

Sell R186 On 04/05/2017   Bond Future   50  0.00 

Buy R186 On 04/05/2017   Bond Future   62  0.00 

Sell R186 On 04/05/2017   Bond Future   62  0.00 

Sell R186 On 04/05/2017   Bond Future   78  0.00 

Buy R186 On 04/05/2017   Bond Future   78  0.00 

Buy R186 On 04/05/2017   Bond Future   100  0.00 

Sell R186 On 04/05/2017   Bond Future   100  0.00 

Sell R186 On 04/05/2017   Bond Future 8.95 Put  104  0.00 

Buy R186 On 04/05/2017   Bond Future 8.95 Put  104  0.00 

Buy R186 On 04/05/2017   Bond Future 9.20 Put  104  0.00 

Sell R186 On 04/05/2017   Bond Future 9.20 Put  104  0.00 

Sell R186 On 04/05/2017   Bond Future 8.95 Put  117  0.00 

Buy R186 On 04/05/2017   Bond Future 8.95 Put  117  0.00 

Buy R186 On 04/05/2017   Bond Future 9.20 Put  117  0.00 

Sell R186 On 04/05/2017   Bond Future 9.20 Put  117  0.00 

Sell R186 On 04/05/2017   Bond Future 8.95 Put  119  0.00 

Buy R186 On 04/05/2017   Bond Future 8.95 Put  119  0.00 

Buy R186 On 04/05/2017   Bond Future 9.20 Put  119  0.00 

Sell R186 On 04/05/2017   Bond Future 9.20 Put  119  0.00 

Sell R186 On 04/05/2017   Bond Future 8.95 Put  146  0.00 

Buy R186 On 04/05/2017   Bond Future 8.95 Put  146  0.00 

Buy R186 On 04/05/2017   Bond Future 9.20 Put  146  0.00 

Sell R186 On 04/05/2017   Bond Future 9.20 Put  146  0.00 

Sell R186 On 04/05/2017   Bond Future   178  0.00 

Buy R186 On 04/05/2017   Bond Future   178  0.00 

Buy R186 On 04/05/2017   Bond Future   307  0.00 

Sell R186 On 04/05/2017   Bond Future   307  0.00 

Buy R186 On 04/05/2017   Bond Future   315  0.00 

Sell R186 On 04/05/2017   Bond Future   315  0.00 

Sell R186 On 04/05/2017   Bond Future   477  0.00 

Buy R186 On 04/05/2017   Bond Future   477  0.00 

Sell R186 On 04/05/2017   Bond Future   490  0.00 

Buy R186 On 04/05/2017   Bond Future   490  0.00 

Buy R186 On 04/05/2017   Bond Future   623  0.00 

Sell R186 On 04/05/2017   Bond Future   623  0.00 

Sell R186 On 04/05/2017   Bond Future 8.95 Put  645  0.00 

Buy R186 On 04/05/2017   Bond Future 8.95 Put  645  0.00 

Buy R186 On 04/05/2017   Bond Future 9.20 Put  645  0.00 

Sell R186 On 04/05/2017   Bond Future 9.20 Put  645  0.00 

Buy R186 On 04/05/2017   Bond Future   1,084  0.00 

Sell R186 On 04/05/2017   Bond Future   1,084  0.00 

Sell R186 On 04/05/2017   Bond Future 8.95 Put  1,469  0.00 

Buy R186 On 04/05/2017   Bond Future 8.95 Put  1,469  0.00 
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Contract Buy/Sell No. of ContractsC/PStrike

Buy R186 On 04/05/2017   Bond Future 9.20 Put  1,469  0.00 

Sell R186 On 04/05/2017   Bond Future 9.20 Put  1,469  0.00 

Buy R186 On 04/05/2017   Bond Future 8.95 Put  2,600  0.00 

Sell R186 On 04/05/2017   Bond Future 8.95 Put  2,600  0.00 

Buy R186 On 04/05/2017   Bond Future 9.20 Put  2,600  0.00 

Sell R186 On 04/05/2017   Bond Future 9.20 Put  2,600  0.00 

R2037 Bond Future

Sell 2037 On 04/05/2017   Bond Future   2  0.00 

Buy 2037 On 04/05/2017   Bond Future   2  0.00 

Sell 2037 On 04/05/2017   Bond Future   9  0.00 

Buy 2037 On 04/05/2017   Bond Future   9  0.00 

Sell 2037 On 04/05/2017   Bond Future   11  0.00 

Buy 2037 On 04/05/2017   Bond Future   11  0.00 

Sell 2037 On 04/05/2017   Bond Future   13  0.00 

Buy 2037 On 04/05/2017   Bond Future   13  0.00 

Sell 2037 On 04/05/2017   Bond Future   16  0.00 

Buy 2037 On 04/05/2017   Bond Future   16  0.00 

Sell 2037 On 04/05/2017   Bond Future   21  0.00 

Buy 2037 On 04/05/2017   Bond Future   21  0.00 

Sell 2037 On 04/05/2017   Bond Future   25  0.00 

Buy 2037 On 04/05/2017   Bond Future   25  0.00 

Sell 2037 On 04/05/2017   Bond Future   40  0.00 

Buy 2037 On 04/05/2017   Bond Future   40  0.00 

Sell 2037 On 04/05/2017   Bond Future   51  0.00 

Buy 2037 On 04/05/2017   Bond Future   51  0.00 

Sell 2037 On 04/05/2017   Bond Future   60  0.00 

Buy 2037 On 04/05/2017   Bond Future   60  0.00 

Sell 2037 On 04/05/2017   Bond Future   68  0.00 

Buy 2037 On 04/05/2017   Bond Future   68  0.00 

Sell 2037 On 04/05/2017   Bond Future   122  0.00 

Buy 2037 On 04/05/2017   Bond Future   122  0.00 

Sell 2037 On 04/05/2017   Bond Future   133  0.00 

Buy 2037 On 04/05/2017   Bond Future   133  0.00 

Sell 2037 On 04/05/2017   Bond Future   186  0.00 

Buy 2037 On 04/05/2017   Bond Future   186  0.00 

Sell 2037 On 04/05/2017   Bond Future   339  0.00 

Buy 2037 On 04/05/2017   Bond Future   339  0.00 

Buy 2037 On 04/05/2017   Bond Future   418  0.00 

Sell 2037 On 04/05/2017   Bond Future   418  0.00 
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R207 Bond Future

Buy R207 On 04/05/2017   Bond Future   1  0.00 

Sell R207 On 04/05/2017   Bond Future   1  0.00 

Buy R207 On 04/05/2017   Bond Future   2  0.00 

Sell R207 On 04/05/2017   Bond Future   2  0.00 

Buy R207 On 04/05/2017   Bond Future   8  0.00 

Sell R207 On 04/05/2017   Bond Future   8  0.00 

Buy R207 On 04/05/2017   Bond Future   8  0.00 

Sell R207 On 04/05/2017   Bond Future   8  0.00 

Buy R207 On 04/05/2017   Bond Future   20  0.00 

Sell R207 On 04/05/2017   Bond Future   20  0.00 

Buy R207 On 04/05/2017   Bond Future   23  0.00 

Sell R207 On 04/05/2017   Bond Future   23  0.00 

Buy R207 On 04/05/2017   Bond Future   23  0.00 

Sell R207 On 04/05/2017   Bond Future   23  0.00 

Buy R207 On 04/05/2017   Bond Future   24  0.00 

Sell R207 On 04/05/2017   Bond Future   24  0.00 

Buy R207 On 04/05/2017   Bond Future   25  0.00 

Sell R207 On 04/05/2017   Bond Future   25  0.00 

Buy R207 On 04/05/2017   Bond Future   31  0.00 

Sell R207 On 04/05/2017   Bond Future   31  0.00 

Sell R207 On 04/05/2017   Bond Future   60  0.00 

Buy R207 On 04/05/2017   Bond Future   60  0.00 

Sell R207 On 04/05/2017   Bond Future   60  0.00 

Buy R207 On 04/05/2017   Bond Future   60  0.00 

Sell R207 On 04/05/2017   Bond Future   60  0.00 

Buy R207 On 04/05/2017   Bond Future   60  0.00 

Buy R207 On 04/05/2017   Bond Future   68  0.00 

Sell R207 On 04/05/2017   Bond Future   68  0.00 

Buy R207 On 04/05/2017   Bond Future   81  0.00 

Sell R207 On 04/05/2017   Bond Future   81  0.00 

Buy R207 On 04/05/2017   Bond Future   86  0.00 

Sell R207 On 04/05/2017   Bond Future   86  0.00 

Buy R207 On 04/05/2017   Bond Future   88  0.00 

Sell R207 On 04/05/2017   Bond Future   88  0.00 

Buy R207 On 04/05/2017   Bond Future   95  0.00 

Sell R207 On 04/05/2017   Bond Future   95  0.00 

Buy R207 On 04/05/2017   Bond Future   120  0.00 

Sell R207 On 04/05/2017   Bond Future   120  0.00 

Sell R207 On 04/05/2017   Bond Future   120  0.00 

Buy R207 On 04/05/2017   Bond Future   120  0.00 

Buy R207 On 04/05/2017   Bond Future   140  0.00 

Sell R207 On 04/05/2017   Bond Future   140  0.00 

Buy R207 On 04/05/2017   Bond Future   172  0.00 

Sell R207 On 04/05/2017   Bond Future   172  0.00 
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Contract Buy/Sell No. of ContractsC/PStrike

Buy R207 On 04/05/2017   Bond Future   250  0.00 

Sell R207 On 04/05/2017   Bond Future   250  0.00 

Buy R207 On 04/05/2017   Bond Future   280  0.00 

Sell R207 On 04/05/2017   Bond Future   280  0.00 

Buy R207 On 04/05/2017   Bond Future   680  0.00 

Sell R207 On 04/05/2017   Bond Future   680  0.00 

Sell R207 On 04/05/2017   Bond Future   2,005  0.00 

Buy R207 On 04/05/2017   Bond Future   2,005  0.00 

R208 Bond Futures

Buy R208 On 04/05/2017   Bond Future   14  0.00 

Sell R208 On 04/05/2017   Bond Future   14  0.00 

Buy R208 On 04/05/2017   Bond Future   163  0.00 

Sell R208 On 04/05/2017   Bond Future   163  0.00 

Buy R208 On 04/05/2017   Bond Future   177  0.00 

Sell R208 On 04/05/2017   Bond Future   177  0.00 

Buy R208 On 04/05/2017   Bond Future   354  0.00 

Sell R208 On 04/05/2017   Bond Future   354  0.00 

Grand Total for Daily Detailed Turnover:  21,130  0.00 
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