
DERIVATIVES DAILY DETAILED TURNOVER REPORT

FROM DATE : 30/06/2017 TO DATE : 30/06/2017

INTEREST RATE AND CURRENCY DERIVATIVES

Contract Buy/Sell No. of ContractsC/PStrike

I2038 Bond Future

Sell 2038 On 03/08/2017   Bond Future   62  0.00 

Buy 2038 On 03/08/2017   Bond Future   62  0.00 

Sell 2038 On 03/08/2017   Bond Future   62  0.00 

Buy 2038 On 03/08/2017   Bond Future   62  0.00 

I2050 Bond Future

Sell 2050 On 03/08/2017   Bond Future   19  0.00 

Buy 2050 On 03/08/2017   Bond Future   19  0.00 

Sell 2050 On 03/08/2017   Bond Future   33  0.00 

Buy 2050 On 03/08/2017   Bond Future   33  0.00 

Sell 2050 On 03/08/2017   Bond Future   80  0.00 

Buy 2050 On 03/08/2017   Bond Future   80  0.00 

Buy 2050 On 03/08/2017   Bond Future   132  0.00 

Sell 2050 On 03/08/2017   Bond Future   132  0.00 
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New Inflation Linked Index

Buy IGOV On 03/08/2017   Index Future   23  0.00 

Sell IGOV On 03/08/2017   Index Future   23  0.00 

R186 Bond Future

Sell R186 On 03/08/2017   Bond Future   2  0.00 

Buy R186 On 03/08/2017   Bond Future   2  0.00 

Sell R186 On 03/08/2017   Bond Future   5  0.00 

Buy R186 On 03/08/2017   Bond Future   5  0.00 

Buy R186 On 03/08/2017   Bond Future   10  0.00 

Sell R186 On 03/08/2017   Bond Future   10  0.00 

Sell R186 On 03/08/2017   Bond Future   10  0.00 

Buy R186 On 03/08/2017   Bond Future   10  0.00 

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

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

Sell R186 On 03/08/2017   Bond Future   21  0.00 

Buy R186 On 03/08/2017   Bond Future   21  0.00 

Sell R186 On 03/08/2017   Bond Future   23  0.00 

Buy R186 On 03/08/2017   Bond Future   23  0.00 

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

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

Sell R186 On 03/08/2017   Bond Future   30  0.00 

Buy R186 On 03/08/2017   Bond Future   30  0.00 

Sell R186 On 03/08/2017   Bond Future   32  0.00 

Buy R186 On 03/08/2017   Bond Future   32  0.00 

Sell R186 On 03/08/2017   Bond Future   46  0.00 

Buy R186 On 03/08/2017   Bond Future   46  0.00 

Sell R186 On 03/08/2017   Bond Future   90  0.00 

Buy R186 On 03/08/2017   Bond Future   90  0.00 

Sell R186 On 03/08/2017   Bond Future   137  0.00 

Buy R186 On 03/08/2017   Bond Future   137  0.00 

Sell R186 On 03/08/2017   Bond Future   137  0.00 

Buy R186 On 03/08/2017   Bond Future   137  0.00 

Sell R186 On 03/08/2017   Bond Future   150  0.00 

Buy R186 On 03/08/2017   Bond Future   150  0.00 

Sell R186 On 03/08/2017   Bond Future   152  0.00 

Buy R186 On 03/08/2017   Bond Future   152  0.00 

Buy R186 On 03/08/2017   Bond Future   173  0.00 

Sell R186 On 03/08/2017   Bond Future   173  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   190  0.00 

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

Sell R186 On 03/08/2017   Bond Future   240  0.00 

Buy R186 On 03/08/2017   Bond Future   240  0.00 
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Contract Buy/Sell No. of ContractsC/PStrike

Buy R186 On 03/08/2017   Bond Future   270  0.00 

Sell R186 On 03/08/2017   Bond Future   270  0.00 

Sell R186 On 03/08/2017   Bond Future   422  0.00 

Buy R186 On 03/08/2017   Bond Future   422  0.00 

Buy R186 On 03/08/2017   Bond Future   422  0.00 

Sell R186 On 03/08/2017   Bond Future   422  0.00 

Buy R186 On 03/08/2017   Bond Future   422  0.00 

Sell R186 On 03/08/2017   Bond Future   422  0.00 

Sell R186 On 03/08/2017   Bond Future   2,860  0.00 

Buy R186 On 03/08/2017   Bond Future   2,860  0.00 

Sell R186 On 03/08/2017   Bond Future   2,860  0.00 

Buy R186 On 03/08/2017   Bond Future   2,860  0.00 

R2035 Bond Future

Buy R035 On 03/08/2017   Bond Future   62  0.00 

Sell R035 On 03/08/2017   Bond Future   62  0.00 

Sell R035 On 03/08/2017   Bond Future   62  0.00 

Buy R035 On 03/08/2017   Bond Future   62  0.00 

Buy R035 On 03/08/2017   Bond Future   428  0.00 

Sell R035 On 03/08/2017   Bond Future   428  0.00 

R207 Bond Future

Sell R207 On 03/08/2017   Bond Future   418  0.00 

Buy R207 On 03/08/2017   Bond Future   418  0.00 

R209 Bond Future

Sell R209 On 03/08/2017   Bond Future   100  0.00 

Buy R209 On 03/08/2017   Bond Future   100  0.00 

Grand Total for Daily Detailed Turnover:  10,419  0.00 
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