
DERIVATIVES DAILY DETAILED TURNOVER REPORT

FROM DATE : 17/05/2017 TO DATE : 17/05/2017

INTEREST RATE AND CURRENCY DERIVATIVES

Contract Buy/Sell No. of ContractsC/PStrike

R186 Bond Future

Sell R186 On 03/08/2017   Bond Future   13  0.00 

Buy R186 On 03/08/2017   Bond Future   13  0.00 

Sell R186 On 03/08/2017   Bond Future   16  0.00 

Buy R186 On 03/08/2017   Bond Future   16  0.00 

Sell R186 On 03/08/2017   Bond Future   16  0.00 

Buy R186 On 03/08/2017   Bond Future   16  0.00 

Sell R186 On 03/08/2017   Bond Future   20  0.00 

Buy R186 On 03/08/2017   Bond Future   20  0.00 

Buy R186 On 03/08/2017   Bond Future   24  0.00 

Sell R186 On 03/08/2017   Bond Future   24  0.00 

Sell R186 On 03/08/2017   Bond Future 8.90 Put  42  0.00 

Buy R186 On 03/08/2017   Bond Future 8.90 Put  42  0.00 

Sell R186 On 03/08/2017   Bond Future 8.90 Put  50  0.00 

Buy R186 On 03/08/2017   Bond Future 8.90 Put  50  0.00 
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Sell R186 On 03/08/2017   Bond Future 8.90 Put  51  0.00 

Buy R186 On 03/08/2017   Bond Future 8.90 Put  51  0.00 

Sell R186 On 03/08/2017   Bond Future 8.90 Put  62  0.00 

Buy R186 On 03/08/2017   Bond Future 8.90 Put  62  0.00 

Sell R186 On 03/08/2017   Bond Future   75  0.00 

Buy R186 On 03/08/2017   Bond Future   75  0.00 

Buy R186 On 03/08/2017   Bond Future   100  0.00 

Sell R186 On 03/08/2017   Bond Future   100  0.00 

Sell R186 On 03/08/2017   Bond Future   100  0.00 

Buy R186 On 03/08/2017   Bond Future   100  0.00 

Buy R186 On 03/08/2017   Bond Future   100  0.00 

Sell R186 On 03/08/2017   Bond Future   100  0.00 

Buy R186 On 03/08/2017   Bond Future   170  0.00 

Sell R186 On 03/08/2017   Bond Future   170  0.00 

Sell R186 On 03/08/2017   Bond Future   190  0.00 

Buy R186 On 03/08/2017   Bond Future   190  0.00 

Buy R186 On 03/08/2017   Bond Future   195  0.00 

Sell R186 On 03/08/2017   Bond Future   195  0.00 

Sell R186 On 03/08/2017   Bond Future 8.90 Put  238  0.00 

Buy R186 On 03/08/2017   Bond Future 8.90 Put  238  0.00 

Buy R186 On 03/08/2017   Bond Future   275  0.00 

Sell R186 On 03/08/2017   Bond Future   275  0.00 

Buy R186 On 03/08/2017   Bond Future   330  0.00 

Sell R186 On 03/08/2017   Bond Future   330  0.00 

Buy R186 On 03/08/2017   Bond Future   410  0.00 

Sell R186 On 03/08/2017   Bond Future   410  0.00 

Sell R186 On 03/08/2017   Bond Future   480  0.00 

Buy R186 On 03/08/2017   Bond Future   480  0.00 

Sell R186 On 03/08/2017   Bond Future 8.90 Put  607  0.00 

Buy R186 On 03/08/2017   Bond Future 8.90 Put  607  0.00 

Buy R186 On 03/08/2017   Bond Future 8.90 Put  1,050  0.00 

Sell R186 On 03/08/2017   Bond Future 8.90 Put  1,050  0.00 

Buy R186 On 03/08/2017   Bond Future   1,346  0.00 

Sell R186 On 03/08/2017   Bond Future   1,346  0.00 

Buy R186 On 03/08/2017   Bond Future   3,000  0.00 

Sell R186 On 03/08/2017   Bond Future   3,000  0.00 

Buy R186 On 03/08/2017   Bond Future   3,000  0.00 

Sell R186 On 03/08/2017   Bond Future   3,000  0.00 

R2030 Bond Future

Sell 2030 On 03/08/2017   Bond Future   54  0.00 

Buy 2030 On 03/08/2017   Bond Future   54  0.00 

Buy 2030 On 03/08/2017   Bond Future   54  0.00 

Sell 2030 On 03/08/2017   Bond Future   54  0.00 

Sell 2030 On 03/08/2017   Bond Future   58  0.00 

Buy 2030 On 03/08/2017   Bond Future   58  0.00 
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Contract Buy/Sell No. of ContractsC/PStrike

Sell 2030 On 03/08/2017   Bond Future   67  0.00 

Buy 2030 On 03/08/2017   Bond Future   67  0.00 

Buy 2030 On 03/08/2017   Bond Future   73  0.00 

Sell 2030 On 03/08/2017   Bond Future   73  0.00 

Sell 2030 On 03/08/2017   Bond Future   78  0.00 

Buy 2030 On 03/08/2017   Bond Future   78  0.00 

Buy 2030 On 03/08/2017   Bond Future   203  0.00 

Sell 2030 On 03/08/2017   Bond Future   203  0.00 

Buy 2030 On 03/08/2017   Bond Future   317  0.00 

Sell 2030 On 03/08/2017   Bond Future   317  0.00 

Buy 2030 On 03/08/2017   Bond Future   555  0.00 

Sell 2030 On 03/08/2017   Bond Future   555  0.00 

Buy 2030 On 03/08/2017   Bond Future   706  0.00 

Sell 2030 On 03/08/2017   Bond Future   706  0.00 

Buy 2030 On 03/08/2017   Bond Future   1,578  0.00 

Sell 2030 On 03/08/2017   Bond Future   1,578  0.00 

R2032 Bond Future

Sell 2032 On 03/08/2017   Bond Future   13  0.00 

Buy 2032 On 03/08/2017   Bond Future   13  0.00 

Sell 2032 On 03/08/2017   Bond Future   22  0.00 

Buy 2032 On 03/08/2017   Bond Future   22  0.00 

Buy 2032 On 03/08/2017   Bond Future   29  0.00 

Sell 2032 On 03/08/2017   Bond Future   29  0.00 

Sell 2032 On 03/08/2017   Bond Future   33  0.00 

Buy 2032 On 03/08/2017   Bond Future   33  0.00 

Sell 2032 On 03/08/2017   Bond Future   43  0.00 

Buy 2032 On 03/08/2017   Bond Future   43  0.00 

Sell 2032 On 03/08/2017   Bond Future   47  0.00 

Buy 2032 On 03/08/2017   Bond Future   47  0.00 

Sell 2032 On 03/08/2017   Bond Future   48  0.00 

Buy 2032 On 03/08/2017   Bond Future   48  0.00 

Sell 2032 On 03/08/2017   Bond Future   80  0.00 

Buy 2032 On 03/08/2017   Bond Future   80  0.00 

Sell 2032 On 03/08/2017   Bond Future   122  0.00 

Buy 2032 On 03/08/2017   Bond Future   122  0.00 

Sell 2032 On 03/08/2017   Bond Future   127  0.00 

Buy 2032 On 03/08/2017   Bond Future   127  0.00 

Sell 2032 On 03/08/2017   Bond Future   680  0.00 

Buy 2032 On 03/08/2017   Bond Future   680  0.00 

Sell 2032 On 03/08/2017   Bond Future   991  0.00 

Buy 2032 On 03/08/2017   Bond Future   991  0.00 
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Buy 2032 On 03/08/2017   Bond Future   2,235  0.00 

Sell 2032 On 03/08/2017   Bond Future   2,235  0.00 

R2037 Bond Future

Sell 2037 On 03/08/2017   Bond Future   120  0.00 

Buy 2037 On 03/08/2017   Bond Future   120  0.00 

Grand Total for Daily Detailed Turnover:  20,293  0.00 
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