
DERIVATIVES DAILY DETAILED TURNOVER REPORT

FROM DATE : 20/04/2020 TO DATE : 20/04/2020

INTEREST RATE AND CURRENCY DERIVATIVES

Contract Buy/Sell No. of ContractsC/PStrike

Govi Total Return Index

Sell GOVI On 07/05/2020   GOVI   1  0.00 

Buy GOVI On 07/05/2020   GOVI   1  0.00 

Sell GOVI On 06/08/2020   GOVI   4  0.00 

Buy GOVI On 06/08/2020   GOVI   4  0.00 

Buy GOVI On 07/05/2020   GOVI   430  0.00 

Sell GOVI On 07/05/2020   GOVI   430  0.00 

Sell GOVI On 06/08/2020   GOVI   430  0.00 

Buy GOVI On 06/08/2020   GOVI   430  0.00 

I2038 Bond Future

Buy 2038 On 06/08/2020   Bond Future   450  0.00 

Sell 2038 On 06/08/2020   Bond Future   450  0.00 

I2050 Bond Future
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Buy 2050 On 07/05/2020   Bond Future   25  0.00 

Sell 2050 On 07/05/2020   Bond Future   25  0.00 

Buy 2050 On 06/08/2020   Bond Future   25  0.00 

Sell 2050 On 06/08/2020   Bond Future   25  0.00 

R186 Bond Future

Sell R186 On 05/11/2020   Bond Future 8.34 Call  1  0.00 

Buy R186 On 05/11/2020   Bond Future 8.34 Call  1  0.00 

Buy R186 On 05/11/2020   Bond Future 7.84 Call  1  0.00 

Sell R186 On 05/11/2020   Bond Future 7.84 Call  1  0.00 

Buy R186 On 05/11/2020   Bond Future 9.26 Put  1  0.00 

Sell R186 On 05/11/2020   Bond Future 9.26 Put  1  0.00 

Sell R186 On 07/05/2020   Bond Future   14  0.00 

Buy R186 On 07/05/2020   Bond Future   14  0.00 

Sell R186 On 07/05/2020   Bond Future   14  0.00 

Buy R186 On 07/05/2020   Bond Future   14  0.00 

Buy R186 On 07/05/2020   Bond Future   30  0.00 

Sell R186 On 07/05/2020   Bond Future   30  0.00 

Buy R186 On 07/05/2020   Bond Future   30  0.00 

Sell R186 On 07/05/2020   Bond Future   30  0.00 

Sell R186 On 07/05/2020   Bond Future   60  0.00 

Buy R186 On 07/05/2020   Bond Future   60  0.00 

Buy R186 On 07/05/2020   Bond Future   65  0.00 

Sell R186 On 07/05/2020   Bond Future   65  0.00 

Buy R186 On 06/08/2020   Bond Future   65  0.00 

Sell R186 On 06/08/2020   Bond Future   65  0.00 

Sell R186 On 07/05/2020   Bond Future   100  0.00 

Buy R186 On 07/05/2020   Bond Future   100  0.00 

R202 Bond Future

Buy R202 On 07/05/2020   Bond Future   41  0.00 

Sell R202 On 07/05/2020   Bond Future   41  0.00 

Sell R202 On 06/08/2020   Bond Future   41  0.00 

Buy R202 On 06/08/2020   Bond Future   41  0.00 

Buy R202 On 07/05/2020   Bond Future   640  0.00 

Sell R202 On 07/05/2020   Bond Future   640  0.00 

Sell R202 On 06/08/2020   Bond Future   640  0.00 

Buy R202 On 06/08/2020   Bond Future   640  0.00 

Buy R202 On 07/05/2020   Bond Future   4,047  0.00 

Sell R202 On 07/05/2020   Bond Future   4,047  0.00 

Sell R202 On 06/08/2020   Bond Future   4,047  0.00 

Buy R202 On 06/08/2020   Bond Future   4,047  0.00 

Sell R202 On 07/05/2020   Bond Future   4,728  0.00 

Buy R202 On 07/05/2020   Bond Future   4,728  0.00 

Buy R202 On 06/08/2020   Bond Future   4,728  0.00 

Sell R202 On 06/08/2020   Bond Future   4,728  0.00 

Page 2 of 6 2020/04/20, 19:58:09



Contract Buy/Sell No. of ContractsC/PStrike

R2030 Bond Future

Buy 2030 On 05/11/2020   Bond Future 8.10 Call  1  0.00 

Sell 2030 On 05/11/2020   Bond Future 8.10 Call  1  0.00 

Sell 2030 On 05/11/2020   Bond Future 8.85 Call  1  0.00 

Buy 2030 On 05/11/2020   Bond Future 8.85 Call  1  0.00 

Buy 2030 On 05/11/2020   Bond Future 9.61 Put  1  0.00 

Sell 2030 On 05/11/2020   Bond Future 9.61 Put  1  0.00 

Buy 2030 On 05/11/2020   Bond Future 8.53 Call  2  0.00 

Sell 2030 On 05/11/2020   Bond Future 8.53 Call  2  0.00 

Sell 2030 On 05/11/2020   Bond Future 9.03 Call  2  0.00 

Buy 2030 On 05/11/2020   Bond Future 9.03 Call  2  0.00 

Buy 2030 On 05/11/2020   Bond Future 10.37 Put  2  0.00 

Sell 2030 On 05/11/2020   Bond Future 10.37 Put  2  0.00 

Sell 2030 On 07/05/2020   Bond Future   57  0.00 

Buy 2030 On 07/05/2020   Bond Future   57  0.00 

Sell 2030 On 07/05/2020   Bond Future   59  0.00 

Buy 2030 On 07/05/2020   Bond Future   59  0.00 

Buy 2030 On 07/05/2020   Bond Future   116  0.00 

Sell 2030 On 07/05/2020   Bond Future   116  0.00 

R2035 Bond Future

Buy R035 On 07/05/2020   Bond Future   94  0.00 

Sell R035 On 07/05/2020   Bond Future   94  0.00 

Sell R035 On 06/08/2020   Bond Future   94  0.00 

Buy R035 On 06/08/2020   Bond Future   94  0.00 

Buy R035 On 07/05/2020   Bond Future   199  0.00 

Sell R035 On 07/05/2020   Bond Future   199  0.00 

Sell R035 On 06/08/2020   Bond Future   199  0.00 

Buy R035 On 06/08/2020   Bond Future   199  0.00 

Buy R035 On 07/05/2020   Bond Future   277  0.00 

Sell R035 On 07/05/2020   Bond Future   277  0.00 

Sell R035 On 06/08/2020   Bond Future   277  0.00 

Buy R035 On 06/08/2020   Bond Future   277  0.00 

Buy R035 On 07/05/2020   Bond Future   400  0.00 

Sell R035 On 07/05/2020   Bond Future   400  0.00 

Sell R035 On 06/08/2020   Bond Future   400  0.00 

Buy R035 On 06/08/2020   Bond Future   400  0.00 

Buy R035 On 07/05/2020   Bond Future   2,960  0.00 

Sell R035 On 07/05/2020   Bond Future   2,960  0.00 

Sell R035 On 06/08/2020   Bond Future   2,960  0.00 
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Buy R035 On 06/08/2020   Bond Future   2,960  0.00 

Sell R035 On 07/05/2020   Bond Future   3,930  0.00 

Buy R035 On 07/05/2020   Bond Future   3,930  0.00 

Sell R035 On 06/08/2020   Bond Future   3,930  0.00 

Buy R035 On 06/08/2020   Bond Future   3,930  0.00 

R2037 Bond Future

Buy 2037 On 07/05/2020   Bond Future   2,200  0.00 

Sell 2037 On 07/05/2020   Bond Future   2,200  0.00 

Sell 2037 On 06/08/2020   Bond Future   2,200  0.00 

Buy 2037 On 06/08/2020   Bond Future   2,200  0.00 

Buy 2037 On 07/05/2020   Bond Future   4,400  0.00 

Sell 2037 On 07/05/2020   Bond Future   4,400  0.00 

Sell 2037 On 06/08/2020   Bond Future   4,400  0.00 

Buy 2037 On 06/08/2020   Bond Future   4,400  0.00 

Buy 2037 On 07/05/2020   Bond Future   6,600  0.00 

Sell 2037 On 07/05/2020   Bond Future   6,600  0.00 

Sell 2037 On 06/08/2020   Bond Future   6,600  0.00 

Buy 2037 On 06/08/2020   Bond Future   6,600  0.00 

R2040 Bond Future

Buy 2040 On 07/05/2020   Bond Future   10  0.00 

Sell 2040 On 07/05/2020   Bond Future   10  0.00 

Sell 2040 On 06/08/2020   Bond Future   10  0.00 

Buy 2040 On 06/08/2020   Bond Future   10  0.00 

Buy 2040 On 07/05/2020   Bond Future   15  0.00 

Sell 2040 On 07/05/2020   Bond Future   15  0.00 

Sell 2040 On 06/08/2020   Bond Future   15  0.00 

Buy 2040 On 06/08/2020   Bond Future   15  0.00 

Buy 2040 On 07/05/2020   Bond Future   28  0.00 

Sell 2040 On 07/05/2020   Bond Future   28  0.00 

Sell 2040 On 06/08/2020   Bond Future   28  0.00 

Buy 2040 On 06/08/2020   Bond Future   28  0.00 

Buy 2040 On 07/05/2020   Bond Future   30  0.00 

Sell 2040 On 07/05/2020   Bond Future   30  0.00 

Sell 2040 On 06/08/2020   Bond Future   30  0.00 

Buy 2040 On 06/08/2020   Bond Future   30  0.00 

Buy 2040 On 07/05/2020   Bond Future   51  0.00 

Sell 2040 On 07/05/2020   Bond Future   51  0.00 

Sell 2040 On 06/08/2020   Bond Future   51  0.00 

Buy 2040 On 06/08/2020   Bond Future   51  0.00 

Buy 2040 On 07/05/2020   Bond Future   52  0.00 

Sell 2040 On 07/05/2020   Bond Future   52  0.00 

Sell 2040 On 06/08/2020   Bond Future   52  0.00 

Buy 2040 On 06/08/2020   Bond Future   52  0.00 

Buy 2040 On 07/05/2020   Bond Future   58  0.00 
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Contract Buy/Sell No. of ContractsC/PStrike

Sell 2040 On 07/05/2020   Bond Future   58  0.00 

Sell 2040 On 06/08/2020   Bond Future   58  0.00 

Buy 2040 On 06/08/2020   Bond Future   58  0.00 

Buy 2040 On 07/05/2020   Bond Future   75  0.00 

Sell 2040 On 07/05/2020   Bond Future   75  0.00 

Sell 2040 On 06/08/2020   Bond Future   75  0.00 

Buy 2040 On 06/08/2020   Bond Future   75  0.00 

Buy 2040 On 07/05/2020   Bond Future   322  0.00 

Sell 2040 On 07/05/2020   Bond Future   322  0.00 

Sell 2040 On 06/08/2020   Bond Future   322  0.00 

Buy 2040 On 06/08/2020   Bond Future   322  0.00 

Buy 2040 On 07/05/2020   Bond Future   1,009  0.00 

Sell 2040 On 07/05/2020   Bond Future   1,009  0.00 

Sell 2040 On 06/08/2020   Bond Future   1,009  0.00 

Buy 2040 On 06/08/2020   Bond Future   1,009  0.00 

Buy 2040 On 07/05/2020   Bond Future   1,366  0.00 

Sell 2040 On 07/05/2020   Bond Future   1,366  0.00 

Sell 2040 On 06/08/2020   Bond Future   1,366  0.00 

Buy 2040 On 06/08/2020   Bond Future   1,366  0.00 

Buy 2040 On 07/05/2020   Bond Future   1,509  0.00 

Sell 2040 On 07/05/2020   Bond Future   1,509  0.00 

Sell 2040 On 06/08/2020   Bond Future   1,509  0.00 

Buy 2040 On 06/08/2020   Bond Future   1,509  0.00 

Buy 2040 On 07/05/2020   Bond Future   2,937  0.00 

Sell 2040 On 07/05/2020   Bond Future   2,937  0.00 

Sell 2040 On 06/08/2020   Bond Future   2,937  0.00 

Buy 2040 On 06/08/2020   Bond Future   2,937  0.00 

Sell 2040 On 07/05/2020   Bond Future   7,462  0.00 

Buy 2040 On 07/05/2020   Bond Future   7,462  0.00 

Sell 2040 On 06/08/2020   Bond Future   7,462  0.00 

Buy 2040 On 06/08/2020   Bond Future   7,462  0.00 

R2048 Bond Future

Sell R248 On 07/05/2020   Bond Future   80  0.00 

Buy R248 On 07/05/2020   Bond Future   80  0.00 

Sell R248 On 06/08/2020   Bond Future   80  0.00 

Buy R248 On 06/08/2020   Bond Future   80  0.00 

R212 Bond Future

Sell R212 On 07/05/2020   Bond Future   25  0.00 

Buy R212 On 07/05/2020   Bond Future   25  0.00 
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Sell R212 On 06/08/2020   Bond Future   25  0.00 

Buy R212 On 06/08/2020   Bond Future   25  0.00 

R213 Bond Future

Sell R213 On 07/05/2020   Bond Future   4,560  0.00 

Buy R213 On 07/05/2020   Bond Future   4,560  0.00 

Sell R213 On 06/08/2020   Bond Future   4,560  0.00 

Buy R213 On 06/08/2020   Bond Future   4,560  0.00 

R214 Bond Future

Sell R214 On 07/05/2020   Bond Future   20  0.00 

Buy R214 On 07/05/2020   Bond Future   20  0.00 

Sell R214 On 07/05/2020   Bond Future   32  0.00 

Buy R214 On 07/05/2020   Bond Future   32  0.00 

Sell R214 On 07/05/2020   Bond Future   52  0.00 

Buy R214 On 07/05/2020   Bond Future   52  0.00 

Buy R214 On 07/05/2020   Bond Future   400  0.00 

Sell R214 On 07/05/2020   Bond Future   400  0.00 

Sell R214 On 06/08/2020   Bond Future   400  0.00 

Buy R214 On 06/08/2020   Bond Future   400  0.00 

Grand Total for Daily Detailed Turnover:  103,101  0.00 
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