
DERIVATIVES DAILY DETAILED TURNOVER REPORT

FROM DATE : 05/06/2018 TO DATE : 05/06/2018

INTEREST RATE AND CURRENCY DERIVATIVES

Contract Buy/Sell No. of ContractsC/PStrike

All Bond Index

Buy ALBI On 02/08/2018   Index Future   1  0.00 

Sell ALBI On 02/08/2018   Index Future   1  0.00 

Buy ALBI On 02/08/2018   Index Future   6  0.00 

Sell ALBI On 02/08/2018   Index Future   6  0.00 

Sell ALBI On 02/08/2018   Index Future   6  0.00 

Buy ALBI On 02/08/2018   Index Future   6  0.00 

New Inflation Linked Index

Buy IGOV On 02/08/2018   Index Future   8  0.00 

Sell IGOV On 02/08/2018   Index Future   8  0.00 

R186 Bond Future

Sell R186 On 02/08/2018   Bond Future   20  0.00 

Buy R186 On 02/08/2018   Bond Future   20  0.00 
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Sell R186 On 02/08/2018   Bond Future   41  0.00 

Buy R186 On 02/08/2018   Bond Future   41  0.00 

Sell R186 On 02/08/2018   Bond Future   91  0.00 

Buy R186 On 02/08/2018   Bond Future   91  0.00 

Buy R186 On 02/08/2018   Bond Future   91  0.00 

Sell R186 On 02/08/2018   Bond Future   91  0.00 

Sell R186 On 02/08/2018   Bond Future   202  0.00 

Buy R186 On 02/08/2018   Bond Future   202  0.00 

Sell R186 On 02/08/2018   Bond Future   380  0.00 

Buy R186 On 02/08/2018   Bond Future   380  0.00 

Buy R186 On 02/08/2018   Bond Future   643  0.00 

Sell R186 On 02/08/2018   Bond Future   643  0.00 

R2023 Bond Future

Buy R023 On 02/08/2018   Bond Future   30  0.00 

Sell R023 On 02/08/2018   Bond Future   30  0.00 

Sell R023 On 02/08/2018   Bond Future   30  0.00 

Buy R023 On 02/08/2018   Bond Future   30  0.00 

Buy R023 On 02/08/2018   Bond Future   50  0.00 

Sell R023 On 02/08/2018   Bond Future   50  0.00 

Buy R023 On 02/08/2018   Bond Future   50  0.00 

Sell R023 On 02/08/2018   Bond Future   50  0.00 

R2030 Bond Future

Sell 2030 On 02/08/2018   Bond Future   111  0.00 

Buy 2030 On 02/08/2018   Bond Future   111  0.00 

Buy 2030 On 02/08/2018   Bond Future   111  0.00 

Sell 2030 On 02/08/2018   Bond Future   111  0.00 

R2032 Bond Future

Buy 2032 On 02/08/2018   Bond Future   102  0.00 

Sell 2032 On 02/08/2018   Bond Future   102  0.00 

R2037 Bond Future

Buy 2037 On 02/08/2018   Bond Future   33  0.00 

Sell 2037 On 02/08/2018   Bond Future   33  0.00 

Sell 2037 On 02/08/2018   Bond Future   33  0.00 

Buy 2037 On 02/08/2018   Bond Future   33  0.00 

R2040 Bond Future

Buy 2040 On 02/08/2018   Bond Future   2  0.00 

Sell 2040 On 02/08/2018   Bond Future   2  0.00 

Buy 2040 On 02/08/2018   Bond Future   2  0.00 

Sell 2040 On 02/08/2018   Bond Future   2  0.00 

Buy 2040 On 02/08/2018   Bond Future   20  0.00 

Sell 2040 On 02/08/2018   Bond Future   20  0.00 
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Contract Buy/Sell No. of ContractsC/PStrike

Sell 2040 On 02/08/2018   Bond Future   20  0.00 

Buy 2040 On 02/08/2018   Bond Future   20  0.00 

Sell 2040 On 02/08/2018   Bond Future   41  0.00 

Buy 2040 On 02/08/2018   Bond Future   41  0.00 

Sell 2040 On 02/08/2018   Bond Future   70  0.00 

Buy 2040 On 02/08/2018   Bond Future   70  0.00 

Buy 2040 On 02/08/2018   Bond Future   118  0.00 

Sell 2040 On 02/08/2018   Bond Future   118  0.00 

Sell 2040 On 02/08/2018   Bond Future   198  0.00 

Buy 2040 On 02/08/2018   Bond Future   198  0.00 

Sell 2040 On 02/08/2018   Bond Future   513  0.00 

Buy 2040 On 02/08/2018   Bond Future   513  0.00 

Buy 2040 On 02/08/2018   Bond Future   822  0.00 

Sell 2040 On 02/08/2018   Bond Future   822  0.00 

R2044 Bond Future

Sell 2044 On 02/08/2018   Bond Future   114  0.00 

Buy 2044 On 02/08/2018   Bond Future   114  0.00 

Sell 2044 On 02/08/2018   Bond Future   114  0.00 

Buy 2044 On 02/08/2018   Bond Future   114  0.00 

R2048 Bond Future

Buy R248 On 02/08/2018   Bond Future   107  0.00 

Sell R248 On 02/08/2018   Bond Future   107  0.00 

R207 Bond Future

Buy R207 On 02/08/2018   Bond Future   107  0.00 

Sell R207 On 02/08/2018   Bond Future   107  0.00 

Buy R207 On 02/08/2018   Bond Future   107  0.00 

Sell R207 On 02/08/2018   Bond Future   107  0.00 

R208 Bond Futures

Sell R208 On 02/08/2018   Bond Future   493  0.00 

Buy R208 On 02/08/2018   Bond Future   493  0.00 

Sell R208 On 02/08/2018   Bond Future   493  0.00 

Buy R208 On 02/08/2018   Bond Future   493  0.00 

R209 Bond Future

Sell R209 On 02/08/2018   Bond Future   5  0.00 

Buy R209 On 02/08/2018   Bond Future   5  0.00 

Sell R209 On 02/08/2018   Bond Future   7  0.00 
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Buy R209 On 02/08/2018   Bond Future   7  0.00 

Sell R209 On 02/08/2018   Bond Future   39  0.00 

Buy R209 On 02/08/2018   Bond Future   39  0.00 

Sell R209 On 02/08/2018   Bond Future   44  0.00 

Buy R209 On 02/08/2018   Bond Future   44  0.00 

Sell R209 On 02/08/2018   Bond Future   50  0.00 

Buy R209 On 02/08/2018   Bond Future   50  0.00 

Sell R209 On 02/08/2018   Bond Future   57  0.00 

Buy R209 On 02/08/2018   Bond Future   57  0.00 

Sell R209 On 02/08/2018   Bond Future   79  0.00 

Buy R209 On 02/08/2018   Bond Future   79  0.00 

Sell R209 On 02/08/2018   Bond Future   83  0.00 

Buy R209 On 02/08/2018   Bond Future   83  0.00 

Sell R209 On 02/08/2018   Bond Future   90  0.00 

Buy R209 On 02/08/2018   Bond Future   90  0.00 

Sell R209 On 02/08/2018   Bond Future   93  0.00 

Buy R209 On 02/08/2018   Bond Future   93  0.00 

Buy R209 On 02/08/2018   Bond Future   97  0.00 

Sell R209 On 02/08/2018   Bond Future   97  0.00 

Sell R209 On 02/08/2018   Bond Future   100  0.00 

Buy R209 On 02/08/2018   Bond Future   100  0.00 

Sell R209 On 02/08/2018   Bond Future   102  0.00 

Buy R209 On 02/08/2018   Bond Future   102  0.00 

Sell R209 On 02/08/2018   Bond Future   173  0.00 

Buy R209 On 02/08/2018   Bond Future   173  0.00 

Sell R209 On 02/08/2018   Bond Future   335  0.00 

Buy R209 On 02/08/2018   Bond Future   335  0.00 

Sell R209 On 02/08/2018   Bond Future   460  0.00 

Buy R209 On 02/08/2018   Bond Future   460  0.00 

Sell R209 On 02/08/2018   Bond Future   700  0.00 

Buy R209 On 02/08/2018   Bond Future   700  0.00 

Buy R209 On 02/08/2018   Bond Future   1,410  0.00 

Sell R209 On 02/08/2018   Bond Future   1,410  0.00 

R213 Bond Future

Buy R213 On 02/08/2018   Bond Future   22  0.00 

Sell R213 On 02/08/2018   Bond Future   22  0.00 

Sell R213 On 02/08/2018   Bond Future   22  0.00 

Buy R213 On 02/08/2018   Bond Future   22  0.00 

Buy R213 On 02/08/2018   Bond Future   61  0.00 

Sell R213 On 02/08/2018   Bond Future   61  0.00 

Buy R213 On 02/08/2018   Bond Future   70  0.00 

Sell R213 On 02/08/2018   Bond Future   70  0.00 

Sell R213 On 02/08/2018   Bond Future   95  0.00 

Buy R213 On 02/08/2018   Bond Future   95  0.00 

Sell R213 On 02/08/2018   Bond Future   97  0.00 
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Contract Buy/Sell No. of ContractsC/PStrike

Buy R213 On 02/08/2018   Bond Future   97  0.00 

Sell R213 On 02/08/2018   Bond Future   210  0.00 

Buy R213 On 02/08/2018   Bond Future   210  0.00 

Buy R213 On 02/08/2018   Bond Future   225  0.00 

Sell R213 On 02/08/2018   Bond Future   225  0.00 

Sell R213 On 02/08/2018   Bond Future   2,267  0.00 

Buy R213 On 02/08/2018   Bond Future   2,267  0.00 

Buy R213 On 02/08/2018   Bond Future   2,669  0.00 

Sell R213 On 02/08/2018   Bond Future   2,669  0.00 

R214 Bond Future

Sell R214 On 02/08/2018   Bond Future   23  0.00 

Buy R214 On 02/08/2018   Bond Future   23  0.00 

Sell R214 On 02/08/2018   Bond Future   59  0.00 

Buy R214 On 02/08/2018   Bond Future   59  0.00 

Sell R214 On 02/08/2018   Bond Future   94  0.00 

Buy R214 On 02/08/2018   Bond Future   94  0.00 

Buy R214 On 02/08/2018   Bond Future   138  0.00 

Sell R214 On 02/08/2018   Bond Future   138  0.00 

Sell R214 On 02/08/2018   Bond Future   463  0.00 

Buy R214 On 02/08/2018   Bond Future   463  0.00 

Sell R214 On 02/08/2018   Bond Future   873  0.00 

Buy R214 On 02/08/2018   Bond Future   873  0.00 

Sell R214 On 02/08/2018   Bond Future   1,512  0.00 

Buy R214 On 02/08/2018   Bond Future   1,512  0.00 

Grand Total for Daily Detailed Turnover:  18,204  0.00 
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