
DERIVATIVES DAILY DETAILED TURNOVER REPORT

FROM DATE : 12/04/2019 TO DATE : 12/04/2019

INTEREST RATE AND CURRENCY DERIVATIVES

Contract Buy/Sell No. of ContractsC/PStrike

I2029 Bond Future

Buy 2029 On 02/05/2019   Bond Future   279  0.00 

Sell 2029 On 02/05/2019   Bond Future   279  0.00 

Sell 2029 On 01/08/2019   Bond Future   279  0.00 

Buy 2029 On 01/08/2019   Bond Future   279  0.00 

Buy 2029 On 02/05/2019   Bond Future   1,070  0.00 

Sell 2029 On 02/05/2019   Bond Future   1,070  0.00 

Sell 2029 On 01/08/2019   Bond Future   1,070  0.00 

Buy 2029 On 01/08/2019   Bond Future   1,070  0.00 

Sell 2029 On 02/05/2019   Bond Future   1,349  0.00 

Buy 2029 On 02/05/2019   Bond Future   1,349  0.00 

Sell 2029 On 01/08/2019   Bond Future   1,349  0.00 

Buy 2029 On 01/08/2019   Bond Future   1,349  0.00 

I2038 Bond Future
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Buy 2038 On 02/05/2019   Bond Future   1,305  0.00 

Sell 2038 On 02/05/2019   Bond Future   1,305  0.00 

Sell 2038 On 01/08/2019   Bond Future   1,305  0.00 

Buy 2038 On 01/08/2019   Bond Future   1,305  0.00 

Buy 2038 On 02/05/2019   Bond Future   1,710  0.00 

Sell 2038 On 02/05/2019   Bond Future   1,710  0.00 

Sell 2038 On 01/08/2019   Bond Future   1,710  0.00 

Buy 2038 On 01/08/2019   Bond Future   1,710  0.00 

Buy 2038 On 02/05/2019   Bond Future   3,015  0.00 

Sell 2038 On 02/05/2019   Bond Future   3,015  0.00 

Buy 2038 On 01/08/2019   Bond Future   3,015  0.00 

Sell 2038 On 01/08/2019   Bond Future   3,015  0.00 

I2046 Bond Future

Buy 2046 On 02/05/2019   Bond Future   1,303  0.00 

Sell 2046 On 02/05/2019   Bond Future   1,303  0.00 

Sell 2046 On 01/08/2019   Bond Future   1,303  0.00 

Buy 2046 On 01/08/2019   Bond Future   1,303  0.00 

Buy 2046 On 02/05/2019   Bond Future   2,715  0.00 

Sell 2046 On 02/05/2019   Bond Future   2,715  0.00 

Sell 2046 On 01/08/2019   Bond Future   2,715  0.00 

Buy 2046 On 01/08/2019   Bond Future   2,715  0.00 

Buy 2046 On 02/05/2019   Bond Future   4,018  0.00 

Sell 2046 On 02/05/2019   Bond Future   4,018  0.00 

Buy 2046 On 01/08/2019   Bond Future   4,018  0.00 

Sell 2046 On 01/08/2019   Bond Future   4,018  0.00 

I2050 Bond Future

Buy 2050 On 02/05/2019   Bond Future   2,630  0.00 

Sell 2050 On 02/05/2019   Bond Future   2,630  0.00 

Buy 2050 On 02/05/2019   Bond Future   2,630  0.00 

Sell 2050 On 02/05/2019   Bond Future   2,630  0.00 

Buy 2050 On 01/08/2019   Bond Future   2,630  0.00 

Sell 2050 On 01/08/2019   Bond Future   2,630  0.00 

Sell 2050 On 01/08/2019   Bond Future   2,630  0.00 

Buy 2050 On 01/08/2019   Bond Future   2,630  0.00 

R186 Bond Future

Sell R186 On 07/11/2019   Bond Future 8.23 Call  6  0.00 

Buy R186 On 07/11/2019   Bond Future 8.23 Call  6  0.00 

Sell R186 On 07/11/2019   Bond Future 8.73 Put  6  0.00 

Buy R186 On 07/11/2019   Bond Future 8.73 Put  6  0.00 

Sell R186 On 07/11/2019   Bond Future 8.23 Call  8  0.00 

Buy R186 On 07/11/2019   Bond Future 8.23 Call  8  0.00 

Sell R186 On 07/11/2019   Bond Future 8.73 Put  8  0.00 

Buy R186 On 07/11/2019   Bond Future 8.73 Put  8  0.00 
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Contract Buy/Sell No. of ContractsC/PStrike

Buy R186 On 02/05/2019   Bond Future   10  0.00 

Sell R186 On 02/05/2019   Bond Future   10  0.00 

Sell R186 On 07/11/2019   Bond Future 8.23 Call  34  0.00 

Buy R186 On 07/11/2019   Bond Future 8.23 Call  34  0.00 

Sell R186 On 07/11/2019   Bond Future 8.73 Put  34  0.00 

Buy R186 On 07/11/2019   Bond Future 8.73 Put  34  0.00 

Sell R186 On 07/11/2019   Bond Future 8.23 Call  45  0.00 

Buy R186 On 07/11/2019   Bond Future 8.23 Call  45  0.00 

Sell R186 On 07/11/2019   Bond Future 8.73 Put  45  0.00 

Buy R186 On 07/11/2019   Bond Future 8.73 Put  45  0.00 

Sell R186 On 07/11/2019   Bond Future 8.23 Call  95  0.00 

Buy R186 On 07/11/2019   Bond Future 8.23 Call  95  0.00 

Sell R186 On 07/11/2019   Bond Future 8.73 Put  95  0.00 

Buy R186 On 07/11/2019   Bond Future 8.73 Put  95  0.00 

Sell R186 On 07/11/2019   Bond Future 8.23 Call  98  0.00 

Buy R186 On 07/11/2019   Bond Future 8.23 Call  98  0.00 

Sell R186 On 07/11/2019   Bond Future 8.73 Put  98  0.00 

Buy R186 On 07/11/2019   Bond Future 8.73 Put  98  0.00 

Sell R186 On 07/11/2019   Bond Future 8.23 Call  153  0.00 

Buy R186 On 07/11/2019   Bond Future 8.23 Call  153  0.00 

Sell R186 On 07/11/2019   Bond Future 8.73 Put  153  0.00 

Buy R186 On 07/11/2019   Bond Future 8.73 Put  153  0.00 

Sell R186 On 07/11/2019   Bond Future 8.23 Call  219  0.00 

Buy R186 On 07/11/2019   Bond Future 8.23 Call  219  0.00 

Sell R186 On 07/11/2019   Bond Future 8.73 Put  219  0.00 

Buy R186 On 07/11/2019   Bond Future 8.73 Put  219  0.00 

Sell R186 On 07/11/2019   Bond Future 8.23 Call  381  0.00 

Buy R186 On 07/11/2019   Bond Future 8.23 Call  381  0.00 

Sell R186 On 07/11/2019   Bond Future 8.73 Put  381  0.00 

Buy R186 On 07/11/2019   Bond Future 8.73 Put  381  0.00 

Buy R186 On 02/05/2019   Bond Future   500  0.00 

Sell R186 On 02/05/2019   Bond Future   500  0.00 

Sell R186 On 07/11/2019   Bond Future 8.23 Call  1,112  0.00 

Buy R186 On 07/11/2019   Bond Future 8.23 Call  1,112  0.00 

Sell R186 On 07/11/2019   Bond Future 8.73 Put  1,112  0.00 

Buy R186 On 07/11/2019   Bond Future 8.73 Put  1,112  0.00 

Sell R186 On 07/11/2019   Bond Future 8.23 Call  1,196  0.00 

Buy R186 On 07/11/2019   Bond Future 8.23 Call  1,196  0.00 

Sell R186 On 07/11/2019   Bond Future 8.73 Put  1,196  0.00 

Buy R186 On 07/11/2019   Bond Future 8.73 Put  1,196  0.00 

Sell R186 On 07/11/2019   Bond Future 8.23 Call  1,653  0.00 

Buy R186 On 07/11/2019   Bond Future 8.23 Call  1,653  0.00 

Page 3 of 6 2019/04/12, 06:37:29PM



Sell R186 On 07/11/2019   Bond Future 8.73 Put  1,653  0.00 

Buy R186 On 07/11/2019   Bond Future 8.73 Put  1,653  0.00 

Buy R186 On 07/11/2019   Bond Future 8.23 Call  5,000  0.00 

Sell R186 On 07/11/2019   Bond Future 8.23 Call  5,000  0.00 

Sell R186 On 07/11/2019   Bond Future 8.23 Call  5,000  0.00 

Buy R186 On 07/11/2019   Bond Future 8.23 Call  5,000  0.00 

Buy R186 On 07/11/2019   Bond Future 8.73 Put  5,000  0.00 

Sell R186 On 07/11/2019   Bond Future 8.73 Put  5,000  0.00 

Buy R186 On 07/11/2019   Bond Future 8.73 Put  5,000  0.00 

Sell R186 On 07/11/2019   Bond Future 8.73 Put  5,000  0.00 

R197 Bond Future

Buy R197 On 02/05/2019   Bond Future   1,400  0.00 

Sell R197 On 02/05/2019   Bond Future   1,400  0.00 

Buy R197 On 02/05/2019   Bond Future   1,400  0.00 

Sell R197 On 02/05/2019   Bond Future   1,400  0.00 

Sell R197 On 01/08/2019   Bond Future   1,400  0.00 

Buy R197 On 01/08/2019   Bond Future   1,400  0.00 

Buy R197 On 01/08/2019   Bond Future   1,400  0.00 

Sell R197 On 01/08/2019   Bond Future   1,400  0.00 

R202 Bond Future

Buy R202 On 02/05/2019   Bond Future   150  0.00 

Sell R202 On 02/05/2019   Bond Future   150  0.00 

Sell R202 On 01/08/2019   Bond Future   150  0.00 

Buy R202 On 01/08/2019   Bond Future   150  0.00 

Buy R202 On 02/05/2019   Bond Future   542  0.00 

Sell R202 On 02/05/2019   Bond Future   542  0.00 

Sell R202 On 01/08/2019   Bond Future   542  0.00 

Buy R202 On 01/08/2019   Bond Future   542  0.00 

Buy R202 On 02/05/2019   Bond Future   1,345  0.00 

Sell R202 On 02/05/2019   Bond Future   1,345  0.00 

Sell R202 On 01/08/2019   Bond Future   1,345  0.00 

Buy R202 On 01/08/2019   Bond Future   1,345  0.00 

Buy R202 On 02/05/2019   Bond Future   2,037  0.00 

Sell R202 On 02/05/2019   Bond Future   2,037  0.00 

Buy R202 On 01/08/2019   Bond Future   2,037  0.00 

Sell R202 On 01/08/2019   Bond Future   2,037  0.00 

R2035 Bond Future

Buy R035 On 02/05/2019   Bond Future   9  0.00 

Sell R035 On 02/05/2019   Bond Future   9  0.00 

Buy R035 On 02/05/2019   Bond Future   10  0.00 

Sell R035 On 02/05/2019   Bond Future   10  0.00 

Buy R035 On 02/05/2019   Bond Future   11  0.00 

Sell R035 On 02/05/2019   Bond Future   11  0.00 
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Contract Buy/Sell No. of ContractsC/PStrike

Buy R035 On 02/05/2019   Bond Future   12  0.00 

Sell R035 On 02/05/2019   Bond Future   12  0.00 

Buy R035 On 02/05/2019   Bond Future   45  0.00 

Sell R035 On 02/05/2019   Bond Future   45  0.00 

Buy R035 On 02/05/2019   Bond Future   52  0.00 

Sell R035 On 02/05/2019   Bond Future   52  0.00 

Buy R035 On 02/05/2019   Bond Future   116  0.00 

Sell R035 On 02/05/2019   Bond Future   116  0.00 

Buy R035 On 02/05/2019   Bond Future   131  0.00 

Sell R035 On 02/05/2019   Bond Future   131  0.00 

Buy R035 On 02/05/2019   Bond Future   158  0.00 

Sell R035 On 02/05/2019   Bond Future   158  0.00 

Buy R035 On 02/05/2019   Bond Future   272  0.00 

Sell R035 On 02/05/2019   Bond Future   272  0.00 

Buy R035 On 02/05/2019   Bond Future   326  0.00 

Sell R035 On 02/05/2019   Bond Future   326  0.00 

Buy R035 On 02/05/2019   Bond Future   410  0.00 

Sell R035 On 02/05/2019   Bond Future   410  0.00 

Buy R035 On 02/05/2019   Bond Future   491  0.00 

Sell R035 On 02/05/2019   Bond Future   491  0.00 

Buy R035 On 02/05/2019   Bond Future   657  0.00 

Sell R035 On 02/05/2019   Bond Future   657  0.00 

Buy R035 On 02/05/2019   Bond Future   832  0.00 

Sell R035 On 02/05/2019   Bond Future   832  0.00 

Sell R035 On 02/05/2019   Bond Future   998  0.00 

Buy R035 On 02/05/2019   Bond Future   998  0.00 

Buy R035 On 02/05/2019   Bond Future   1,357  0.00 

Sell R035 On 02/05/2019   Bond Future   1,357  0.00 

Buy R035 On 02/05/2019   Bond Future   2,047  0.00 

Sell R035 On 02/05/2019   Bond Future   2,047  0.00 

Buy R035 On 02/05/2019   Bond Future   4,158  0.00 

Sell R035 On 02/05/2019   Bond Future   4,158  0.00 

R209 Bond Future

Buy R209 On 01/08/2019   Bond Future   32  0.00 

Sell R209 On 01/08/2019   Bond Future   32  0.00 

Buy R209 On 02/05/2019   Bond Future   79  0.00 

Sell R209 On 02/05/2019   Bond Future   79  0.00 

Buy R209 On 02/05/2019   Bond Future   129  0.00 

Sell R209 On 02/05/2019   Bond Future   129  0.00 

Sell R209 On 02/05/2019   Bond Future   500  0.00 

Buy R209 On 02/05/2019   Bond Future   500  0.00 
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Buy R209 On 02/05/2019   Bond Future   676  0.00 

Sell R209 On 02/05/2019   Bond Future   676  0.00 

Sell R209 On 02/05/2019   Bond Future   876  0.00 

Buy R209 On 02/05/2019   Bond Future   876  0.00 

Sell R209 On 02/05/2019   Bond Future   884  0.00 

Buy R209 On 02/05/2019   Bond Future   884  0.00 

Sell R209 On 02/05/2019   Bond Future   884  0.00 

Buy R209 On 02/05/2019   Bond Future   884  0.00 

Buy R209 On 02/05/2019   Bond Future   4,887  0.00 

Sell R209 On 02/05/2019   Bond Future   4,887  0.00 

R210 Bond Future

Buy R210 On 02/05/2019   Bond Future   124  0.00 

Sell R210 On 02/05/2019   Bond Future   124  0.00 

Sell R210 On 01/08/2019   Bond Future   124  0.00 

Buy R210 On 01/08/2019   Bond Future   124  0.00 

Buy R210 On 02/05/2019   Bond Future   571  0.00 

Sell R210 On 02/05/2019   Bond Future   571  0.00 

Sell R210 On 01/08/2019   Bond Future   571  0.00 

Buy R210 On 01/08/2019   Bond Future   571  0.00 

Buy R210 On 02/05/2019   Bond Future   695  0.00 

Sell R210 On 02/05/2019   Bond Future   695  0.00 

Buy R210 On 01/08/2019   Bond Future   695  0.00 

Sell R210 On 01/08/2019   Bond Future   695  0.00 

Sell R210 On 02/05/2019   Bond Future   1,000  0.00 

Buy R210 On 02/05/2019   Bond Future   1,000  0.00 

R212 Bond Future

Sell R212 On 02/05/2019   Bond Future   1,526  0.00 

Buy R212 On 02/05/2019   Bond Future   1,526  0.00 

Sell R212 On 02/05/2019   Bond Future   1,526  0.00 

Buy R212 On 02/05/2019   Bond Future   1,526  0.00 

Sell R212 On 01/08/2019   Bond Future   1,526  0.00 

Buy R212 On 01/08/2019   Bond Future   1,526  0.00 

Buy R212 On 01/08/2019   Bond Future   1,526  0.00 

Sell R212 On 01/08/2019   Bond Future   1,526  0.00 

Grand Total for Daily Detailed Turnover:  119,229  0.00 
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