
DERIVATIVES DAILY DETAILED TURNOVER REPORT

FROM DATE : 28/09/2021 TO DATE : 28/09/2021

INTEREST RATE AND CURRENCY DERIVATIVES

Contract Buy/Sell No. of ContractsC/PStrike

Govi Total Return Index

Buy GOVI On 04/11/2021   GOVI   1  0.00 

Sell GOVI On 04/11/2021   GOVI   1  0.00 

I2033 Bond Future

Sell 2033 On 04/11/2021   Bond Future   125  0.00 

Buy 2033 On 04/11/2021   Bond Future   125  0.00 

Sell 2033 On 04/11/2021   Bond Future   350  0.00 

Buy 2033 On 04/11/2021   Bond Future   350  0.00 

Sell 2033 On 04/11/2021   Bond Future   475  0.00 

Buy 2033 On 04/11/2021   Bond Future   475  0.00 

I2038 Bond Future

Sell 2038 On 04/11/2021   Bond Future   30  0.00 
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Buy 2038 On 04/11/2021   Bond Future   30  0.00 

Sell 2038 On 04/11/2021   Bond Future   30  0.00 

Buy 2038 On 04/11/2021   Bond Future   30  0.00 

R2030 Bond Future

Buy 2030 On 04/11/2021   Bond Future   4  0.00 

Sell 2030 On 04/11/2021   Bond Future   4  0.00 

Buy 2030 On 04/11/2021   Bond Future   7  0.00 

Sell 2030 On 04/11/2021   Bond Future   7  0.00 

Buy 2030 On 04/11/2021   Bond Future   11  0.00 

Sell 2030 On 04/11/2021   Bond Future   11  0.00 

Buy 2030 On 04/11/2021   Bond Future   13  0.00 

Sell 2030 On 04/11/2021   Bond Future   13  0.00 

Buy 2030 On 04/11/2021   Bond Future   16  0.00 

Sell 2030 On 04/11/2021   Bond Future   16  0.00 

Buy 2030 On 04/11/2021   Bond Future   18  0.00 

Sell 2030 On 04/11/2021   Bond Future   18  0.00 

Buy 2030 On 04/11/2021   Bond Future   30  0.00 

Sell 2030 On 04/11/2021   Bond Future   30  0.00 

Buy 2030 On 04/11/2021   Bond Future   30  0.00 

Sell 2030 On 04/11/2021   Bond Future   30  0.00 

Buy 2030 On 04/11/2021   Bond Future   38  0.00 

Sell 2030 On 04/11/2021   Bond Future   38  0.00 

Buy 2030 On 04/11/2021   Bond Future   65  0.00 

Sell 2030 On 04/11/2021   Bond Future   65  0.00 

Buy 2030 On 04/11/2021   Bond Future   67  0.00 

Sell 2030 On 04/11/2021   Bond Future   67  0.00 

Buy 2030 On 04/11/2021   Bond Future   69  0.00 

Sell 2030 On 04/11/2021   Bond Future   69  0.00 

Buy 2030 On 04/11/2021   Bond Future   106  0.00 

Sell 2030 On 04/11/2021   Bond Future   106  0.00 

Buy 2030 On 04/11/2021   Bond Future   106  0.00 

Sell 2030 On 04/11/2021   Bond Future   106  0.00 

Buy 2030 On 04/11/2021   Bond Future   155  0.00 

Sell 2030 On 04/11/2021   Bond Future   155  0.00 

Buy 2030 On 04/11/2021   Bond Future   523  0.00 

Sell 2030 On 04/11/2021   Bond Future   523  0.00 

R2032 Bond Future

Sell 2032 On 04/11/2021   Bond Future   23  0.00 

Buy 2032 On 04/11/2021   Bond Future   23  0.00 

Sell 2032 On 04/11/2021   Bond Future   84  0.00 

Buy 2032 On 04/11/2021   Bond Future   84  0.00 
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Sell 2032 On 04/11/2021   Bond Future   88  0.00 

Buy 2032 On 04/11/2021   Bond Future   88  0.00 

Sell 2032 On 04/11/2021   Bond Future   112  0.00 

Buy 2032 On 04/11/2021   Bond Future   112  0.00 

Sell 2032 On 04/11/2021   Bond Future   199  0.00 

Buy 2032 On 04/11/2021   Bond Future   199  0.00 

Sell 2032 On 04/11/2021   Bond Future   531  0.00 

Buy 2032 On 04/11/2021   Bond Future   531  0.00 

Sell 2032 On 04/11/2021   Bond Future   951  0.00 

Buy 2032 On 04/11/2021   Bond Future   951  0.00 

Sell 2032 On 04/11/2021   Bond Future   1,988  0.00 

Buy 2032 On 04/11/2021   Bond Future   1,988  0.00 

R2035 Bond Future

Sell R035 On 04/11/2021   Bond Future   15  0.00 

Buy R035 On 04/11/2021   Bond Future   15  0.00 

Buy R035 On 04/11/2021   Bond Future   15  0.00 

Sell R035 On 04/11/2021   Bond Future   15  0.00 

R2037 Bond Future

Sell 2037 On 04/11/2021   Bond Future   16  0.00 

Buy 2037 On 04/11/2021   Bond Future   16  0.00 

Sell 2037 On 04/11/2021   Bond Future   67  0.00 

Buy 2037 On 04/11/2021   Bond Future   67  0.00 

Sell 2037 On 04/11/2021   Bond Future   122  0.00 

Buy 2037 On 04/11/2021   Bond Future   122  0.00 

Sell 2037 On 04/11/2021   Bond Future   124  0.00 

Buy 2037 On 04/11/2021   Bond Future   124  0.00 

Sell 2037 On 04/11/2021   Bond Future   163  0.00 

Buy 2037 On 04/11/2021   Bond Future   163  0.00 

Sell 2037 On 04/11/2021   Bond Future   194  0.00 

Buy 2037 On 04/11/2021   Bond Future   194  0.00 

Buy 2037 On 04/11/2021   Bond Future   686  0.00 

Sell 2037 On 04/11/2021   Bond Future   686  0.00 

R2044 Bond Future

Sell 2044 On 04/11/2021   Bond Future   2  0.00 

Buy 2044 On 04/11/2021   Bond Future   2  0.00 
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Sell 2044 On 04/11/2021   Bond Future   2  0.00 

Buy 2044 On 04/11/2021   Bond Future   2  0.00 

Sell 2044 On 04/11/2021   Bond Future   2  0.00 

Buy 2044 On 04/11/2021   Bond Future   2  0.00 

Sell 2044 On 04/11/2021   Bond Future   2  0.00 

Buy 2044 On 04/11/2021   Bond Future   2  0.00 

Buy 2044 On 04/11/2021   Bond Future   2  0.00 

Sell 2044 On 04/11/2021   Bond Future   2  0.00 

Buy 2044 On 04/11/2021   Bond Future   2  0.00 

Sell 2044 On 04/11/2021   Bond Future   2  0.00 

Sell 2044 On 04/11/2021   Bond Future   3  0.00 

Buy 2044 On 04/11/2021   Bond Future   3  0.00 

Sell 2044 On 04/11/2021   Bond Future   4  0.00 

Buy 2044 On 04/11/2021   Bond Future   4  0.00 

Sell 2044 On 04/11/2021   Bond Future   8  0.00 

Buy 2044 On 04/11/2021   Bond Future   8  0.00 

Sell 2044 On 04/11/2021   Bond Future   14  0.00 

Buy 2044 On 04/11/2021   Bond Future   14  0.00 

Sell 2044 On 04/11/2021   Bond Future   15  0.00 

Buy 2044 On 04/11/2021   Bond Future   15  0.00 

Sell 2044 On 04/11/2021   Bond Future   18  0.00 

Buy 2044 On 04/11/2021   Bond Future   18  0.00 

Sell 2044 On 04/11/2021   Bond Future   38  0.00 

Buy 2044 On 04/11/2021   Bond Future   38  0.00 

Sell 2044 On 04/11/2021   Bond Future   39  0.00 

Buy 2044 On 04/11/2021   Bond Future   39  0.00 

Sell 2044 On 04/11/2021   Bond Future   60  0.00 

Buy 2044 On 04/11/2021   Bond Future   60  0.00 

Sell 2044 On 04/11/2021   Bond Future   60  0.00 

Buy 2044 On 04/11/2021   Bond Future   60  0.00 

Sell 2044 On 04/11/2021   Bond Future   95  0.00 

Buy 2044 On 04/11/2021   Bond Future   95  0.00 

Sell 2044 On 04/11/2021   Bond Future   95  0.00 

Buy 2044 On 04/11/2021   Bond Future   95  0.00 

R2048 Bond Future

Buy R248 On 03/02/2022   Bond Future 10.50 Call  4  0.00 

Sell R248 On 03/02/2022   Bond Future 10.50 Call  4  0.00 

Buy R248 On 03/02/2022   Bond Future 10.00 Call  4  0.00 

Sell R248 On 03/02/2022   Bond Future 10.00 Call  4  0.00 

Sell R248 On 03/02/2022   Bond Future 9.80 Call  4  0.00 

Buy R248 On 03/02/2022   Bond Future 9.80 Call  4  0.00 

Sell R248 On 03/02/2022   Bond Future 10.70 Call  4  0.00 
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Buy R248 On 03/02/2022   Bond Future 10.70 Call  4  0.00 

Buy R248 On 03/02/2022   Bond Future 10.50 Call  13  0.00 

Sell R248 On 03/02/2022   Bond Future 10.50 Call  13  0.00 

Buy R248 On 03/02/2022   Bond Future 10.00 Call  13  0.00 

Sell R248 On 03/02/2022   Bond Future 10.00 Call  13  0.00 

Sell R248 On 03/02/2022   Bond Future 9.80 Call  13  0.00 

Buy R248 On 03/02/2022   Bond Future 9.80 Call  13  0.00 

Sell R248 On 03/02/2022   Bond Future 10.70 Call  13  0.00 

Buy R248 On 03/02/2022   Bond Future 10.70 Call  13  0.00 

Sell R248 On 04/11/2021   Bond Future   22  0.00 

Buy R248 On 04/11/2021   Bond Future   22  0.00 

Buy R248 On 04/11/2021   Bond Future   22  0.00 

Sell R248 On 04/11/2021   Bond Future   22  0.00 

Buy R248 On 03/02/2022   Bond Future 10.50 Call  40  0.00 

Sell R248 On 03/02/2022   Bond Future 10.50 Call  40  0.00 

Buy R248 On 03/02/2022   Bond Future 10.00 Call  40  0.00 

Sell R248 On 03/02/2022   Bond Future 10.00 Call  40  0.00 

Sell R248 On 03/02/2022   Bond Future 9.80 Call  40  0.00 

Buy R248 On 03/02/2022   Bond Future 9.80 Call  40  0.00 

Sell R248 On 03/02/2022   Bond Future 10.70 Call  40  0.00 

Buy R248 On 03/02/2022   Bond Future 10.70 Call  40  0.00 

Sell R248 On 03/02/2022   Bond Future 10.70 Call  151  0.00 

Buy R248 On 03/02/2022   Bond Future 10.70 Call  151  0.00 

Buy R248 On 03/02/2022   Bond Future 10.50 Call  191  0.00 

Sell R248 On 03/02/2022   Bond Future 10.50 Call  191  0.00 

Buy R248 On 03/02/2022   Bond Future 10.00 Call  191  0.00 

Sell R248 On 03/02/2022   Bond Future 10.00 Call  191  0.00 

Sell R248 On 03/02/2022   Bond Future 9.80 Call  191  0.00 

Buy R248 On 03/02/2022   Bond Future 9.80 Call  191  0.00 

Buy R248 On 03/02/2022   Bond Future 10.50 Call  202  0.00 

Sell R248 On 03/02/2022   Bond Future 10.50 Call  202  0.00 

Buy R248 On 03/02/2022   Bond Future 10.00 Call  202  0.00 

Sell R248 On 03/02/2022   Bond Future 10.00 Call  202  0.00 

Sell R248 On 03/02/2022   Bond Future 9.80 Call  202  0.00 

Buy R248 On 03/02/2022   Bond Future 9.80 Call  202  0.00 

Sell R248 On 03/02/2022   Bond Future 10.70 Call  202  0.00 

Buy R248 On 03/02/2022   Bond Future 10.70 Call  202  0.00 

Buy R248 On 03/02/2022   Bond Future 10.50 Call  850  0.00 

Sell R248 On 03/02/2022   Bond Future 10.50 Call  850  0.00 
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Buy R248 On 03/02/2022   Bond Future 10.00 Call  850  0.00 

Sell R248 On 03/02/2022   Bond Future 10.00 Call  850  0.00 

Sell R248 On 03/02/2022   Bond Future 9.80 Call  850  0.00 

Buy R248 On 03/02/2022   Bond Future 9.80 Call  850  0.00 

Sell R248 On 03/02/2022   Bond Future 10.70 Call  890  0.00 

Buy R248 On 03/02/2022   Bond Future 10.70 Call  890  0.00 

Buy R248 On 03/02/2022   Bond Future 10.50 Call  1,300  0.00 

Sell R248 On 03/02/2022   Bond Future 10.50 Call  1,300  0.00 

Sell R248 On 03/02/2022   Bond Future 10.00 Call  1,300  0.00 

Buy R248 On 03/02/2022   Bond Future 10.00 Call  1,300  0.00 

Sell R248 On 03/02/2022   Bond Future 9.80 Call  1,300  0.00 

Buy R248 On 03/02/2022   Bond Future 9.80 Call  1,300  0.00 

Sell R248 On 03/02/2022   Bond Future 10.70 Call  1,300  0.00 

Buy R248 On 03/02/2022   Bond Future 10.70 Call  1,300  0.00 

R209 Bond Future

Sell R209 On 04/11/2021   Bond Future   20  0.00 

Buy R209 On 04/11/2021   Bond Future   20  0.00 

Buy R209 On 04/11/2021   Bond Future   20  0.00 

Sell R209 On 04/11/2021   Bond Future   20  0.00 

Sell R209 On 04/11/2021   Bond Future   54  0.00 

Buy R209 On 04/11/2021   Bond Future   54  0.00 

Buy R209 On 04/11/2021   Bond Future   115  0.00 

Sell R209 On 04/11/2021   Bond Future   115  0.00 

Buy R209 On 04/11/2021   Bond Future   115  0.00 

Sell R209 On 04/11/2021   Bond Future   115  0.00 

R212 Bond Future

Buy R212 On 04/11/2021   Bond Future   14  0.00 

Sell R212 On 04/11/2021   Bond Future   14  0.00 

Sell R212 On 04/11/2021   Bond Future   14  0.00 

Buy R212 On 04/11/2021   Bond Future   14  0.00 

R214 Bond Future

Sell R214 On 04/11/2021   Bond Future   153  0.00 

Buy R214 On 04/11/2021   Bond Future   153  0.00 

Buy R214 On 04/11/2021   Bond Future   153  0.00 

Sell R214 On 04/11/2021   Bond Future   153  0.00 

Grand Total for Daily Detailed Turnover:  19,210  0.00 
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