
DERIVATIVES DAILY DETAILED TURNOVER REPORT

FROM DATE : 16/01/2018 TO DATE : 16/01/2018

INTEREST RATE AND CURRENCY DERIVATIVES

Contract Buy/Sell No. of ContractsC/PStrike

Govi Total Return Index

Sell GOVI On 01/02/2018   GOVI   1  0.00 

Buy GOVI On 01/02/2018   GOVI   1  0.00 

Sell GOVI On 01/02/2018   GOVI   1  0.00 

Buy GOVI On 01/02/2018   GOVI   1  0.00 

Sell GOVI On 01/02/2018   GOVI   2  0.00 

Buy GOVI On 01/02/2018   GOVI   2  0.00 

Buy GOVI On 01/02/2018   GOVI   2  0.00 

Sell GOVI On 01/02/2018   GOVI   2  0.00 

Sell GOVI On 01/02/2018   GOVI   4  0.00 

Buy GOVI On 01/02/2018   GOVI   4  0.00 

Buy GOVI On 01/02/2018   GOVI   6  0.00 

Sell GOVI On 01/02/2018   GOVI   6  0.00 

I2025 Bond Future
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Sell 2025 On 01/02/2018   Bond Future   2  0.00 

Buy 2025 On 01/02/2018   Bond Future   2  0.00 

Sell 2025 On 01/02/2018   Bond Future   2  0.00 

Buy 2025 On 01/02/2018   Bond Future   2  0.00 

Sell 2025 On 01/02/2018   Bond Future   3  0.00 

Buy 2025 On 01/02/2018   Bond Future   3  0.00 

Sell 2025 On 01/02/2018   Bond Future   5  0.00 

Buy 2025 On 01/02/2018   Bond Future   5  0.00 

Sell 2025 On 01/02/2018   Bond Future   5  0.00 

Buy 2025 On 01/02/2018   Bond Future   5  0.00 

Sell 2025 On 01/02/2018   Bond Future   14  0.00 

Buy 2025 On 01/02/2018   Bond Future   14  0.00 

Sell 2025 On 01/02/2018   Bond Future   37  0.00 

Buy 2025 On 01/02/2018   Bond Future   37  0.00 

Sell 2025 On 01/02/2018   Bond Future   68  0.00 

Buy 2025 On 01/02/2018   Bond Future   68  0.00 

I2050 Bond Future

Buy 2050 On 01/02/2018   Bond Future   1  0.00 

Sell 2050 On 01/02/2018   Bond Future   1  0.00 

Buy 2050 On 01/02/2018   Bond Future   1  0.00 

Sell 2050 On 01/02/2018   Bond Future   1  0.00 

Buy 2050 On 01/02/2018   Bond Future   1  0.00 

Sell 2050 On 01/02/2018   Bond Future   1  0.00 

Buy 2050 On 01/02/2018   Bond Future   2  0.00 

Sell 2050 On 01/02/2018   Bond Future   2  0.00 

Buy 2050 On 01/02/2018   Bond Future   2  0.00 

Sell 2050 On 01/02/2018   Bond Future   2  0.00 

Buy 2050 On 01/02/2018   Bond Future   4  0.00 

Sell 2050 On 01/02/2018   Bond Future   4  0.00 

Buy 2050 On 01/02/2018   Bond Future   5  0.00 

Sell 2050 On 01/02/2018   Bond Future   5  0.00 

Buy 2050 On 01/02/2018   Bond Future   5  0.00 

Sell 2050 On 01/02/2018   Bond Future   5  0.00 

Buy 2050 On 01/02/2018   Bond Future   6  0.00 

Sell 2050 On 01/02/2018   Bond Future   6  0.00 

Buy 2050 On 01/02/2018   Bond Future   8  0.00 

Sell 2050 On 01/02/2018   Bond Future   8  0.00 

Buy 2050 On 01/02/2018   Bond Future   10  0.00 

Sell 2050 On 01/02/2018   Bond Future   10  0.00 

Sell 2050 On 01/02/2018   Bond Future   44  0.00 

Buy 2050 On 01/02/2018   Bond Future   44  0.00 

New Inflation Linked Index

Buy IGOV On 01/02/2018   Index Future   2  0.00 

Sell IGOV On 01/02/2018   Index Future   2  0.00 
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Contract Buy/Sell No. of ContractsC/PStrike

R186 Bond Future

Buy R186 On 03/05/2018   Bond Future 8.00 Call  2  0.00 

Sell R186 On 03/05/2018   Bond Future 8.00 Call  2  0.00 

Buy R186 On 03/05/2018   Bond Future 8.00 Call  2  0.00 

Sell R186 On 03/05/2018   Bond Future 8.00 Call  2  0.00 

Buy R186 On 03/05/2018   Bond Future 8.00 Call  2  0.00 

Sell R186 On 03/05/2018   Bond Future 8.00 Call  2  0.00 

Buy R186 On 03/05/2018   Bond Future 8.00 Call  2  0.00 

Sell R186 On 03/05/2018   Bond Future 8.00 Call  2  0.00 

Sell R186 On 03/05/2018   Bond Future 8.40 Call  2  0.00 

Buy R186 On 03/05/2018   Bond Future 8.40 Call  2  0.00 

Sell R186 On 03/05/2018   Bond Future 8.40 Call  2  0.00 

Buy R186 On 03/05/2018   Bond Future 8.40 Call  2  0.00 

Sell R186 On 03/05/2018   Bond Future 8.40 Call  2  0.00 

Buy R186 On 03/05/2018   Bond Future 8.40 Call  2  0.00 

Sell R186 On 03/05/2018   Bond Future 8.40 Call  2  0.00 

Buy R186 On 03/05/2018   Bond Future 8.40 Call  2  0.00 

Buy R186 On 03/05/2018   Bond Future 8.85 Put  2  0.00 

Sell R186 On 03/05/2018   Bond Future 8.85 Put  2  0.00 

Buy R186 On 03/05/2018   Bond Future 8.85 Put  2  0.00 

Sell R186 On 03/05/2018   Bond Future 8.85 Put  2  0.00 

Buy R186 On 03/05/2018   Bond Future 8.85 Put  2  0.00 

Sell R186 On 03/05/2018   Bond Future 8.85 Put  2  0.00 

Buy R186 On 03/05/2018   Bond Future 8.85 Put  2  0.00 

Sell R186 On 03/05/2018   Bond Future 8.85 Put  2  0.00 

Buy R186 On 03/05/2018   Bond Future 8.00 Call  5  0.00 

Sell R186 On 03/05/2018   Bond Future 8.00 Call  5  0.00 

Sell R186 On 03/05/2018   Bond Future 8.40 Call  5  0.00 

Buy R186 On 03/05/2018   Bond Future 8.40 Call  5  0.00 

Buy R186 On 03/05/2018   Bond Future 8.85 Put  5  0.00 

Sell R186 On 03/05/2018   Bond Future 8.85 Put  5  0.00 

Buy R186 On 03/05/2018   Bond Future 8.00 Call  11  0.00 

Sell R186 On 03/05/2018   Bond Future 8.00 Call  11  0.00 

Sell R186 On 03/05/2018   Bond Future 8.40 Call  11  0.00 

Buy R186 On 03/05/2018   Bond Future 8.40 Call  11  0.00 

Buy R186 On 03/05/2018   Bond Future 8.85 Put  11  0.00 

Sell R186 On 03/05/2018   Bond Future 8.85 Put  11  0.00 

Buy R186 On 03/05/2018   Bond Future 8.00 Call  14  0.00 

Sell R186 On 03/05/2018   Bond Future 8.00 Call  14  0.00 

Sell R186 On 03/05/2018   Bond Future 8.40 Call  14  0.00 

Buy R186 On 03/05/2018   Bond Future 8.40 Call  14  0.00 
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Buy R186 On 03/05/2018   Bond Future 8.85 Put  14  0.00 

Sell R186 On 03/05/2018   Bond Future 8.85 Put  14  0.00 

Buy R186 On 03/05/2018   Bond Future 8.00 Call  18  0.00 

Sell R186 On 03/05/2018   Bond Future 8.00 Call  18  0.00 

Sell R186 On 03/05/2018   Bond Future 8.40 Call  18  0.00 

Buy R186 On 03/05/2018   Bond Future 8.40 Call  18  0.00 

Buy R186 On 03/05/2018   Bond Future 8.85 Put  18  0.00 

Sell R186 On 03/05/2018   Bond Future 8.85 Put  18  0.00 

Buy R186 On 03/05/2018   Bond Future   35  0.00 

Sell R186 On 03/05/2018   Bond Future   35  0.00 

Sell R186 On 01/02/2018   Bond Future   45  0.00 

Buy R186 On 01/02/2018   Bond Future   45  0.00 

Sell R186 On 01/02/2018   Bond Future   45  0.00 

Buy R186 On 01/02/2018   Bond Future   45  0.00 

Buy R186 On 03/05/2018   Bond Future   53  0.00 

Sell R186 On 03/05/2018   Bond Future   53  0.00 

Buy R186 On 03/05/2018   Bond Future 8.00 Call  63  0.00 

Sell R186 On 03/05/2018   Bond Future 8.00 Call  63  0.00 

Sell R186 On 03/05/2018   Bond Future 8.40 Call  63  0.00 

Buy R186 On 03/05/2018   Bond Future 8.40 Call  63  0.00 

Buy R186 On 03/05/2018   Bond Future 8.85 Put  63  0.00 

Sell R186 On 03/05/2018   Bond Future 8.85 Put  63  0.00 

Buy R186 On 03/05/2018   Bond Future 8.00 Call  79  0.00 

Sell R186 On 03/05/2018   Bond Future 8.00 Call  79  0.00 

Sell R186 On 03/05/2018   Bond Future 8.40 Call  79  0.00 

Buy R186 On 03/05/2018   Bond Future 8.40 Call  79  0.00 

Buy R186 On 03/05/2018   Bond Future 8.85 Put  79  0.00 

Sell R186 On 03/05/2018   Bond Future 8.85 Put  79  0.00 

Buy R186 On 03/05/2018   Bond Future 8.00 Call  95  0.00 

Sell R186 On 03/05/2018   Bond Future 8.00 Call  95  0.00 

Sell R186 On 03/05/2018   Bond Future 8.40 Call  95  0.00 

Buy R186 On 03/05/2018   Bond Future 8.40 Call  95  0.00 

Buy R186 On 03/05/2018   Bond Future 8.85 Put  95  0.00 

Sell R186 On 03/05/2018   Bond Future 8.85 Put  95  0.00 

Buy R186 On 03/05/2018   Bond Future 8.00 Call  98  0.00 

Sell R186 On 03/05/2018   Bond Future 8.00 Call  98  0.00 

Sell R186 On 03/05/2018   Bond Future 8.40 Call  98  0.00 

Buy R186 On 03/05/2018   Bond Future 8.40 Call  98  0.00 

Buy R186 On 03/05/2018   Bond Future 8.85 Put  98  0.00 

Sell R186 On 03/05/2018   Bond Future 8.85 Put  98  0.00 

Buy R186 On 03/05/2018   Bond Future   99  0.00 

Sell R186 On 03/05/2018   Bond Future   99  0.00 

Sell R186 On 03/05/2018   Bond Future   125  0.00 

Buy R186 On 03/05/2018   Bond Future   125  0.00 

Buy R186 On 03/05/2018   Bond Future   125  0.00 

Sell R186 On 03/05/2018   Bond Future   125  0.00 
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Contract Buy/Sell No. of ContractsC/PStrike

Buy R186 On 03/05/2018   Bond Future 8.00 Call  163  0.00 

Sell R186 On 03/05/2018   Bond Future 8.00 Call  163  0.00 

Sell R186 On 03/05/2018   Bond Future 8.40 Call  163  0.00 

Buy R186 On 03/05/2018   Bond Future 8.40 Call  163  0.00 

Buy R186 On 03/05/2018   Bond Future 8.85 Put  163  0.00 

Sell R186 On 03/05/2018   Bond Future 8.85 Put  163  0.00 

Buy R186 On 03/05/2018   Bond Future 8.00 Call  166  0.00 

Sell R186 On 03/05/2018   Bond Future 8.00 Call  166  0.00 

Sell R186 On 03/05/2018   Bond Future 8.40 Call  166  0.00 

Buy R186 On 03/05/2018   Bond Future 8.40 Call  166  0.00 

Buy R186 On 03/05/2018   Bond Future 8.85 Put  166  0.00 

Sell R186 On 03/05/2018   Bond Future 8.85 Put  166  0.00 

Sell R186 On 03/05/2018   Bond Future   240  0.00 

Buy R186 On 03/05/2018   Bond Future   240  0.00 

Buy R186 On 03/05/2018   Bond Future   240  0.00 

Sell R186 On 03/05/2018   Bond Future   240  0.00 

Buy R186 On 03/05/2018   Bond Future 8.00 Call  305  0.00 

Sell R186 On 03/05/2018   Bond Future 8.00 Call  305  0.00 

Sell R186 On 03/05/2018   Bond Future 8.40 Call  305  0.00 

Buy R186 On 03/05/2018   Bond Future 8.40 Call  305  0.00 

Buy R186 On 03/05/2018   Bond Future 8.85 Put  305  0.00 

Sell R186 On 03/05/2018   Bond Future 8.85 Put  305  0.00 

Buy R186 On 03/05/2018   Bond Future 8.00 Call  332  0.00 

Sell R186 On 03/05/2018   Bond Future 8.00 Call  332  0.00 

Sell R186 On 03/05/2018   Bond Future 8.40 Call  332  0.00 

Buy R186 On 03/05/2018   Bond Future 8.40 Call  332  0.00 

Buy R186 On 03/05/2018   Bond Future 8.85 Put  332  0.00 

Sell R186 On 03/05/2018   Bond Future 8.85 Put  332  0.00 

Buy R186 On 03/05/2018   Bond Future   374  0.00 

Sell R186 On 03/05/2018   Bond Future   374  0.00 

Sell R186 On 03/05/2018   Bond Future   471  0.00 

Buy R186 On 03/05/2018   Bond Future   471  0.00 

Buy R186 On 03/05/2018   Bond Future   471  0.00 

Sell R186 On 03/05/2018   Bond Future   471  0.00 

Sell R186 On 03/05/2018   Bond Future   631  0.00 

Buy R186 On 03/05/2018   Bond Future   631  0.00 

Sell R186 On 03/05/2018   Bond Future   686  0.00 

Buy R186 On 03/05/2018   Bond Future   686  0.00 

Buy R186 On 03/05/2018   Bond Future   756  0.00 

Sell R186 On 03/05/2018   Bond Future   756  0.00 

Sell R186 On 03/05/2018   Bond Future 8.00 Call  4,745  0.00 

Buy R186 On 03/05/2018   Bond Future 8.00 Call  4,745  0.00 
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Sell R186 On 03/05/2018   Bond Future 8.40 Call  4,745  0.00 

Buy R186 On 03/05/2018   Bond Future 8.40 Call  4,745  0.00 

Buy R186 On 03/05/2018   Bond Future 8.85 Put  4,745  0.00 

Sell R186 On 03/05/2018   Bond Future 8.85 Put  4,745  0.00 

R2023 Bond Future

Buy R023 On 01/02/2018   Bond Future   77  0.00 

Sell R023 On 01/02/2018   Bond Future   77  0.00 

Sell R023 On 01/02/2018   Bond Future   77  0.00 

Buy R023 On 01/02/2018   Bond Future   77  0.00 

Sell R023 On 03/05/2018   Bond Future   80  0.00 

Buy R023 On 03/05/2018   Bond Future   80  0.00 

R2032 Bond Future

Buy 2032 On 01/02/2018   Bond Future   6  0.00 

Sell 2032 On 01/02/2018   Bond Future   6  0.00 

Buy 2032 On 01/02/2018   Bond Future   16  0.00 

Sell 2032 On 01/02/2018   Bond Future   16  0.00 

Buy 2032 On 01/02/2018   Bond Future   25  0.00 

Sell 2032 On 01/02/2018   Bond Future   25  0.00 

Buy 2032 On 01/02/2018   Bond Future   30  0.00 

Sell 2032 On 01/02/2018   Bond Future   30  0.00 

Buy 2032 On 01/02/2018   Bond Future   38  0.00 

Sell 2032 On 01/02/2018   Bond Future   38  0.00 

Buy 2032 On 01/02/2018   Bond Future   51  0.00 

Sell 2032 On 01/02/2018   Bond Future   51  0.00 

Buy 2032 On 01/02/2018   Bond Future   51  0.00 

Sell 2032 On 01/02/2018   Bond Future   51  0.00 

Buy 2032 On 01/02/2018   Bond Future   68  0.00 

Sell 2032 On 01/02/2018   Bond Future   68  0.00 

Buy 2032 On 01/02/2018   Bond Future   74  0.00 

Sell 2032 On 01/02/2018   Bond Future   74  0.00 

Buy 2032 On 01/02/2018   Bond Future   78  0.00 

Sell 2032 On 01/02/2018   Bond Future   78  0.00 

Buy 2032 On 01/02/2018   Bond Future   78  0.00 

Sell 2032 On 01/02/2018   Bond Future   78  0.00 

Buy 2032 On 01/02/2018   Bond Future   84  0.00 

Sell 2032 On 01/02/2018   Bond Future   84  0.00 

Buy 2032 On 01/02/2018   Bond Future   89  0.00 

Sell 2032 On 01/02/2018   Bond Future   89  0.00 

Buy 2032 On 01/02/2018   Bond Future   220  0.00 

Sell 2032 On 01/02/2018   Bond Future   220  0.00 

Buy 2032 On 01/02/2018   Bond Future   231  0.00 

Sell 2032 On 01/02/2018   Bond Future   231  0.00 

Sell 2032 On 01/02/2018   Bond Future   384  0.00 

Buy 2032 On 01/02/2018   Bond Future   384  0.00 
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Contract Buy/Sell No. of ContractsC/PStrike

Sell 2032 On 01/02/2018   Bond Future   1,523  0.00 

Buy 2032 On 01/02/2018   Bond Future   1,523  0.00 

R204 Bond Future

Sell R204 On 01/02/2018   Bond Future   1  0.00 

Sell R204 On 01/02/2018   Bond Future   1  0.00 

Buy R204 On 01/02/2018   Bond Future   1  0.00 

Buy R204 On 01/02/2018   Bond Future   1  0.00 

Buy R204 On 01/02/2018   Bond Future   4  0.00 

Sell R204 On 01/02/2018   Bond Future   4  0.00 

Buy R204 On 01/02/2018   Bond Future   5  0.00 

Sell R204 On 01/02/2018   Bond Future   5  0.00 

Sell R204 On 01/02/2018   Bond Future   7  0.00 

Buy R204 On 01/02/2018   Bond Future   7  0.00 

Buy R204 On 01/02/2018   Bond Future   8  0.00 

Sell R204 On 01/02/2018   Bond Future   8  0.00 

Buy R204 On 01/02/2018   Bond Future   10  0.00 

Sell R204 On 01/02/2018   Bond Future   10  0.00 

Sell R204 On 01/02/2018   Bond Future   28  0.00 

Buy R204 On 01/02/2018   Bond Future   28  0.00 

Sell R204 On 01/02/2018   Bond Future   51  0.00 

Buy R204 On 01/02/2018   Bond Future   51  0.00 

Sell R204 On 01/02/2018   Bond Future   52  0.00 

Buy R204 On 01/02/2018   Bond Future   52  0.00 

Sell R204 On 01/02/2018   Bond Future   98  0.00 

Buy R204 On 01/02/2018   Bond Future   98  0.00 

Buy R204 On 01/02/2018   Bond Future   209  0.00 

Sell R204 On 01/02/2018   Bond Future   209  0.00 

R2044 Bond Future

Sell 2044 On 03/05/2018   Bond Future   55  0.00 

Buy 2044 On 03/05/2018   Bond Future   55  0.00 

Sell 2044 On 03/05/2018   Bond Future   177  0.00 

Buy 2044 On 03/05/2018   Bond Future   177  0.00 

Buy 2044 On 03/05/2018   Bond Future   232  0.00 

Sell 2044 On 03/05/2018   Bond Future   232  0.00 

R2048 Bond Future

Buy R248 On 01/02/2018   Bond Future   13  0.00 

Sell R248 On 01/02/2018   Bond Future   13  0.00 

Buy R248 On 01/02/2018   Bond Future   45  0.00 
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Sell R248 On 01/02/2018   Bond Future   45  0.00 

Buy R248 On 01/02/2018   Bond Future   53  0.00 

Sell R248 On 01/02/2018   Bond Future   53  0.00 

Buy R248 On 01/02/2018   Bond Future   66  0.00 

Sell R248 On 01/02/2018   Bond Future   66  0.00 

Buy R248 On 01/02/2018   Bond Future   107  0.00 

Sell R248 On 01/02/2018   Bond Future   107  0.00 

Buy R248 On 01/02/2018   Bond Future   125  0.00 

Sell R248 On 01/02/2018   Bond Future   125  0.00 

Buy R248 On 01/02/2018   Bond Future   172  0.00 

Sell R248 On 01/02/2018   Bond Future   172  0.00 

Buy R248 On 01/02/2018   Bond Future   182  0.00 

Sell R248 On 01/02/2018   Bond Future   182  0.00 

Buy R248 On 01/02/2018   Bond Future   426  0.00 

Sell R248 On 01/02/2018   Bond Future   426  0.00 

Buy R248 On 01/02/2018   Bond Future   450  0.00 

Sell R248 On 01/02/2018   Bond Future   450  0.00 

Sell R248 On 01/02/2018   Bond Future   1,639  0.00 

Buy R248 On 01/02/2018   Bond Future   1,639  0.00 

R208 Bond Futures

Buy R208 On 03/05/2018   Bond Future   60  0.00 

Sell R208 On 03/05/2018   Bond Future   60  0.00 

Buy R208 On 03/05/2018   Bond Future   74  0.00 

Sell R208 On 03/05/2018   Bond Future   74  0.00 

Buy R208 On 03/05/2018   Bond Future   254  0.00 

Sell R208 On 03/05/2018   Bond Future   254  0.00 

Sell R208 On 03/05/2018   Bond Future   328  0.00 

Buy R208 On 03/05/2018   Bond Future   328  0.00 

R212 Bond Future

Sell R212 On 01/02/2018   Bond Future   2  0.00 

Buy R212 On 01/02/2018   Bond Future   2  0.00 

Sell R212 On 01/02/2018   Bond Future   2  0.00 

Buy R212 On 01/02/2018   Bond Future   2  0.00 

Sell R212 On 01/02/2018   Bond Future   3  0.00 

Buy R212 On 01/02/2018   Bond Future   3  0.00 

Sell R212 On 01/02/2018   Bond Future   4  0.00 

Buy R212 On 01/02/2018   Bond Future   4  0.00 

Sell R212 On 01/02/2018   Bond Future   4  0.00 

Buy R212 On 01/02/2018   Bond Future   4  0.00 

Sell R212 On 01/02/2018   Bond Future   4  0.00 

Buy R212 On 01/02/2018   Bond Future   4  0.00 

Sell R212 On 01/02/2018   Bond Future   5  0.00 

Buy R212 On 01/02/2018   Bond Future   5  0.00 

Sell R212 On 01/02/2018   Bond Future   5  0.00 
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Buy R212 On 01/02/2018   Bond Future   5  0.00 

Sell R212 On 01/02/2018   Bond Future   5  0.00 

Buy R212 On 01/02/2018   Bond Future   5  0.00 

Sell R212 On 01/02/2018   Bond Future   5  0.00 

Buy R212 On 01/02/2018   Bond Future   5  0.00 

Buy R212 On 01/02/2018   Bond Future   8  0.00 

Sell R212 On 01/02/2018   Bond Future   8  0.00 

Sell R212 On 01/02/2018   Bond Future   10  0.00 

Buy R212 On 01/02/2018   Bond Future   10  0.00 

Buy R212 On 01/02/2018   Bond Future   31  0.00 

Sell R212 On 01/02/2018   Bond Future   31  0.00 

R213 Bond Future

Sell R213 On 03/05/2018   Bond Future   25  0.00 

Buy R213 On 03/05/2018   Bond Future   25  0.00 

Grand Total for Daily Detailed Turnover:  31,270  0.00 
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