
DERIVATIVES DAILY DETAILED TURNOVER REPORT

FROM DATE : 29/08/2019 TO DATE : 29/08/2019

INTEREST RATE AND CURRENCY DERIVATIVES

Contract Buy/Sell No. of ContractsC/PStrike

R186 Bond Future

Sell R186 On 07/11/2019   Bond Future 8.23 Call  71  0.00 

Buy R186 On 07/11/2019   Bond Future 8.23 Call  71  0.00 

Buy R186 On 07/11/2019   Bond Future 8.23 Call  71  0.00 

Sell R186 On 07/11/2019   Bond Future 8.23 Call  71  0.00 

Sell R186 On 07/11/2019   Bond Future 8.23 Call  71  0.00 

Buy R186 On 07/11/2019   Bond Future 8.23 Call  71  0.00 

Buy R186 On 07/11/2019   Bond Future 8.23 Call  71  0.00 

Sell R186 On 07/11/2019   Bond Future 8.23 Call  71  0.00 

Sell R186 On 07/11/2019   Bond Future 8.73 Put  71  0.00 

Buy R186 On 07/11/2019   Bond Future 8.73 Put  71  0.00 

Buy R186 On 07/11/2019   Bond Future 8.73 Put  71  0.00 

Sell R186 On 07/11/2019   Bond Future 8.73 Put  71  0.00 

Buy R186 On 07/11/2019   Bond Future 8.73 Put  71  0.00 

Sell R186 On 07/11/2019   Bond Future 8.73 Put  71  0.00 
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Sell R186 On 07/11/2019   Bond Future 8.73 Put  71  0.00 

Buy R186 On 07/11/2019   Bond Future 8.73 Put  71  0.00 

Buy R186 On 07/11/2019   Bond Future   183  0.00 

Sell R186 On 07/11/2019   Bond Future   183  0.00 

Buy R186 On 07/11/2019   Bond Future   200  0.00 

Sell R186 On 07/11/2019   Bond Future   200  0.00 

Buy R186 On 07/11/2019   Bond Future   346  0.00 

Sell R186 On 07/11/2019   Bond Future   346  0.00 

Buy R186 On 07/11/2019   Bond Future   1,233  0.00 

Sell R186 On 07/11/2019   Bond Future   1,233  0.00 

Buy R186 On 07/11/2019   Bond Future   1,421  0.00 

Sell R186 On 07/11/2019   Bond Future   1,421  0.00 

Buy R186 On 07/11/2019   Bond Future   1,918  0.00 

Sell R186 On 07/11/2019   Bond Future   1,918  0.00 

Buy R186 On 07/11/2019   Bond Future   4,263  0.00 

Sell R186 On 07/11/2019   Bond Future   4,263  0.00 

Buy R186 On 07/11/2019   Bond Future   9,564  0.00 

Sell R186 On 07/11/2019   Bond Future   9,564  0.00 

R2030 Bond Future

Sell 2030 On 07/11/2019   Bond Future   6  0.00 

Buy 2030 On 07/11/2019   Bond Future   6  0.00 

Sell 2030 On 07/11/2019   Bond Future 9.20 Put  9  0.00 

Buy 2030 On 07/11/2019   Bond Future 9.20 Put  9  0.00 

Sell 2030 On 07/11/2019   Bond Future 9.30 Put  9  0.00 

Buy 2030 On 07/11/2019   Bond Future 9.30 Put  9  0.00 

Sell 2030 On 07/11/2019   Bond Future   21  0.00 

Buy 2030 On 07/11/2019   Bond Future   21  0.00 

Buy 2030 On 07/11/2019   Bond Future   21  0.00 

Sell 2030 On 07/11/2019   Bond Future   21  0.00 

Sell 2030 On 07/11/2019   Bond Future   79  0.00 

Buy 2030 On 07/11/2019   Bond Future   79  0.00 

Sell 2030 On 07/11/2019   Bond Future   84  0.00 

Buy 2030 On 07/11/2019   Bond Future   84  0.00 

Buy 2030 On 07/11/2019   Bond Future   103  0.00 

Sell 2030 On 07/11/2019   Bond Future   103  0.00 

Sell 2030 On 07/11/2019   Bond Future 9.20 Put  118  0.00 

Buy 2030 On 07/11/2019   Bond Future 9.20 Put  118  0.00 

Sell 2030 On 07/11/2019   Bond Future 9.30 Put  118  0.00 

Buy 2030 On 07/11/2019   Bond Future 9.30 Put  118  0.00 

Sell 2030 On 07/11/2019   Bond Future 9.20 Put  125  0.00 

Buy 2030 On 07/11/2019   Bond Future 9.20 Put  125  0.00 

Sell 2030 On 07/11/2019   Bond Future 9.30 Put  125  0.00 

Buy 2030 On 07/11/2019   Bond Future 9.30 Put  125  0.00 

Sell 2030 On 07/11/2019   Bond Future 9.20 Put  154  0.00 

Buy 2030 On 07/11/2019   Bond Future 9.20 Put  154  0.00 
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Contract Buy/Sell No. of ContractsC/PStrike

Sell 2030 On 07/11/2019   Bond Future 9.30 Put  154  0.00 

Buy 2030 On 07/11/2019   Bond Future 9.30 Put  154  0.00 

Buy 2030 On 07/11/2019   Bond Future   320  0.00 

Sell 2030 On 07/11/2019   Bond Future   320  0.00 

Buy 2030 On 07/11/2019   Bond Future   379  0.00 

Sell 2030 On 07/11/2019   Bond Future   379  0.00 

Sell 2030 On 07/11/2019   Bond Future   633  0.00 

Buy 2030 On 07/11/2019   Bond Future   633  0.00 

Sell 2030 On 07/11/2019   Bond Future   905  0.00 

Buy 2030 On 07/11/2019   Bond Future   905  0.00 

Sell 2030 On 07/11/2019   Bond Future 9.20 Put  944  0.00 

Buy 2030 On 07/11/2019   Bond Future 9.20 Put  944  0.00 

Sell 2030 On 07/11/2019   Bond Future 9.30 Put  944  0.00 

Buy 2030 On 07/11/2019   Bond Future 9.30 Put  944  0.00 

Sell 2030 On 07/11/2019   Bond Future 9.20 Put  1,350  0.00 

Buy 2030 On 07/11/2019   Bond Future 9.20 Put  1,350  0.00 

Buy 2030 On 07/11/2019   Bond Future 9.30 Put  1,350  0.00 

Sell 2030 On 07/11/2019   Bond Future 9.30 Put  1,350  0.00 

Buy 2030 On 07/11/2019   Bond Future   2,874  0.00 

Sell 2030 On 07/11/2019   Bond Future   2,874  0.00 

Sell 2030 On 07/11/2019   Bond Future   3,253  0.00 

Buy 2030 On 07/11/2019   Bond Future   3,253  0.00 

R2032 Bond Future

Buy 2032 On 07/11/2019   Bond Future   36  0.00 

Sell 2032 On 07/11/2019   Bond Future   36  0.00 

Sell 2032 On 07/11/2019   Bond Future   600  0.00 

Buy 2032 On 07/11/2019   Bond Future   600  0.00 

Buy 2032 On 07/11/2019   Bond Future   2,947  0.00 

Sell 2032 On 07/11/2019   Bond Future   2,947  0.00 

Buy 2032 On 07/11/2019   Bond Future   4,501  0.00 

Sell 2032 On 07/11/2019   Bond Future   4,501  0.00 

Sell 2032 On 07/11/2019   Bond Future   7,484  0.00 

Buy 2032 On 07/11/2019   Bond Future   7,484  0.00 

R2035 Bond Future

Sell R035 On 06/08/2020   Bond Future 9.00 Call  10  0.00 

Buy R035 On 06/08/2020   Bond Future 9.00 Call  10  0.00 

Buy R035 On 07/11/2019   Bond Future   22  0.00 

Sell R035 On 07/11/2019   Bond Future   22  0.00 

Buy R035 On 07/11/2019   Bond Future   22  0.00 
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Sell R035 On 07/11/2019   Bond Future   22  0.00 

Sell R035 On 06/08/2020   Bond Future 9.00 Call  55  0.00 

Buy R035 On 06/08/2020   Bond Future 9.00 Call  55  0.00 

Sell R035 On 06/08/2020   Bond Future 9.00 Call  55  0.00 

Buy R035 On 06/08/2020   Bond Future 9.00 Call  55  0.00 

Sell R035 On 06/08/2020   Bond Future 9.00 Call  190  0.00 

Buy R035 On 06/08/2020   Bond Future 9.00 Call  190  0.00 

Sell R035 On 07/11/2019   Bond Future   270  0.00 

Buy R035 On 07/11/2019   Bond Future   270  0.00 

Sell R035 On 06/08/2020   Bond Future 9.00 Call  372  0.00 

Buy R035 On 06/08/2020   Bond Future 9.00 Call  372  0.00 

Sell R035 On 06/08/2020   Bond Future 9.00 Call  485  0.00 

Buy R035 On 06/08/2020   Bond Future 9.00 Call  485  0.00 

Sell R035 On 06/08/2020   Bond Future 9.00 Call  1,272  0.00 

Buy R035 On 06/08/2020   Bond Future 9.00 Call  1,272  0.00 

Sell R035 On 06/08/2020   Bond Future 9.00 Call  1,865  0.00 

Buy R035 On 06/08/2020   Bond Future 9.00 Call  1,865  0.00 

Sell R035 On 06/08/2020   Bond Future 9.00 Call  4,304  0.00 

Buy R035 On 06/08/2020   Bond Future 9.00 Call  4,304  0.00 

Buy R035 On 06/08/2020   Bond Future 9.00 Call  4,304  0.00 

Sell R035 On 06/08/2020   Bond Future 9.00 Call  4,304  0.00 

R2037 Bond Future

Buy 2037 On 07/11/2019   Bond Future   104  0.00 

Sell 2037 On 07/11/2019   Bond Future   104  0.00 

Buy 2037 On 07/11/2019   Bond Future   145  0.00 

Sell 2037 On 07/11/2019   Bond Future   145  0.00 

Buy 2037 On 07/11/2019   Bond Future   162  0.00 

Sell 2037 On 07/11/2019   Bond Future   162  0.00 

Buy 2037 On 07/11/2019   Bond Future   178  0.00 

Sell 2037 On 07/11/2019   Bond Future   178  0.00 

Buy 2037 On 07/11/2019   Bond Future   208  0.00 

Sell 2037 On 07/11/2019   Bond Future   208  0.00 

Buy 2037 On 07/11/2019   Bond Future   298  0.00 

Sell 2037 On 07/11/2019   Bond Future   298  0.00 

Sell 2037 On 07/11/2019   Bond Future   1,095  0.00 

Buy 2037 On 07/11/2019   Bond Future   1,095  0.00 

R2040 Bond Future

Buy 2040 On 07/11/2019   Bond Future   55  0.00 

Sell 2040 On 07/11/2019   Bond Future   55  0.00 

Buy 2040 On 07/11/2019   Bond Future   69  0.00 

Sell 2040 On 07/11/2019   Bond Future   69  0.00 

Buy 2040 On 07/11/2019   Bond Future   158  0.00 

Sell 2040 On 07/11/2019   Bond Future   158  0.00 

Buy 2040 On 07/11/2019   Bond Future   205  0.00 
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Contract Buy/Sell No. of ContractsC/PStrike

Sell 2040 On 07/11/2019   Bond Future   205  0.00 

Buy 2040 On 07/11/2019   Bond Future   254  0.00 

Sell 2040 On 07/11/2019   Bond Future   254  0.00 

Buy 2040 On 07/11/2019   Bond Future   272  0.00 

Sell 2040 On 07/11/2019   Bond Future   272  0.00 

Buy 2040 On 07/11/2019   Bond Future   1,013  0.00 

Sell 2040 On 07/11/2019   Bond Future   1,013  0.00 

R2044 Bond Future

Buy 2044 On 07/11/2019   Bond Future   6  0.00 

Sell 2044 On 07/11/2019   Bond Future   6  0.00 

Sell 2044 On 07/11/2019   Bond Future   6  0.00 

Buy 2044 On 07/11/2019   Bond Future   6  0.00 

R2048 Bond Future

Sell R248 On 06/08/2020   Bond Future 9.25 Call  15  0.00 

Buy R248 On 06/08/2020   Bond Future 9.25 Call  15  0.00 

Buy R248 On 06/08/2020   Bond Future 9.25 Call  90  0.00 

Buy R248 On 06/08/2020   Bond Future 9.25 Call  90  0.00 

Sell R248 On 06/08/2020   Bond Future 9.25 Call  90  0.00 

Sell R248 On 06/08/2020   Bond Future 9.25 Call  90  0.00 

Buy R248 On 06/08/2020   Bond Future 9.25 Call  305  0.00 

Sell R248 On 06/08/2020   Bond Future 9.25 Call  305  0.00 

Sell R248 On 06/08/2020   Bond Future 9.25 Call  485  0.00 

Buy R248 On 06/08/2020   Bond Future 9.25 Call  485  0.00 

Sell R248 On 06/08/2020   Bond Future 9.25 Call  752  0.00 

Buy R248 On 06/08/2020   Bond Future 9.25 Call  752  0.00 

Buy R248 On 06/08/2020   Bond Future 9.25 Call  1,651  0.00 

Sell R248 On 06/08/2020   Bond Future 9.25 Call  1,651  0.00 

Buy R248 On 06/08/2020   Bond Future 9.25 Call  2,955  0.00 

Sell R248 On 06/08/2020   Bond Future 9.25 Call  2,955  0.00 

Buy R248 On 06/08/2020   Bond Future 9.25 Call  6,343  0.00 

Sell R248 On 06/08/2020   Bond Future 9.25 Call  6,343  0.00 

Buy R248 On 06/08/2020   Bond Future 9.25 Call  6,343  0.00 

Sell R248 On 06/08/2020   Bond Future 9.25 Call  6,343  0.00 

R214 Bond Future

Buy R214 On 07/11/2019   Bond Future   43  0.00 

Sell R214 On 07/11/2019   Bond Future   43  0.00 

Buy R214 On 07/11/2019   Bond Future   81  0.00 

Sell R214 On 07/11/2019   Bond Future   81  0.00 
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Buy R214 On 07/11/2019   Bond Future   84  0.00 

Sell R214 On 07/11/2019   Bond Future   84  0.00 

Buy R214 On 07/11/2019   Bond Future   96  0.00 

Sell R214 On 07/11/2019   Bond Future   96  0.00 

Buy R214 On 07/11/2019   Bond Future   164  0.00 

Sell R214 On 07/11/2019   Bond Future   164  0.00 

Buy R214 On 07/11/2019   Bond Future   179  0.00 

Sell R214 On 07/11/2019   Bond Future   179  0.00 

Buy R214 On 07/11/2019   Bond Future   647  0.00 

Sell R214 On 07/11/2019   Bond Future   647  0.00 

Grand Total for Daily Detailed Turnover:  87,119  0.00 
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