
DERIVATIVES DAILY DETAILED TURNOVER REPORT

FROM DATE : 23/09/2022 TO DATE : 23/09/2022

INTEREST RATE AND CURRENCY DERIVATIVES

Contract Buy/Sell No. of ContractsC/PStrike

All Bond Index

Sell ALBI On 03/11/2022   Index Future   4  0.00 

Buy ALBI On 03/11/2022   Index Future   4  0.00 

Sell ALBI On 03/11/2022   Index Future   4  0.00 

Buy ALBI On 03/11/2022   Index Future   4  0.00 

I2029 Bond Future

Buy 2029 On 03/11/2022   Bond Future   178  0.00 

Sell 2029 On 03/11/2022   Bond Future   178  0.00 

Buy 2029 On 03/11/2022   Bond Future   362  0.00 

Sell 2029 On 03/11/2022   Bond Future   362  0.00 

Sell 2029 On 03/11/2022   Bond Future   540  0.00 

Buy 2029 On 03/11/2022   Bond Future   540  0.00 
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I2033 Bond Future

Sell 2033 On 03/11/2022   Bond Future   43  0.00 

Buy 2033 On 03/11/2022   Bond Future   43  0.00 

Sell 2033 On 03/11/2022   Bond Future   85  0.00 

Buy 2033 On 03/11/2022   Bond Future   85  0.00 

Sell 2033 On 03/11/2022   Bond Future   128  0.00 

Buy 2033 On 03/11/2022   Bond Future   128  0.00 

I2038 Bond Future

Sell 2038 On 03/11/2022   Bond Future   38  0.00 

Buy 2038 On 03/11/2022   Bond Future   38  0.00 

Sell 2038 On 03/11/2022   Bond Future   76  0.00 

Buy 2038 On 03/11/2022   Bond Future   76  0.00 

Sell 2038 On 03/11/2022   Bond Future   114  0.00 

Buy 2038 On 03/11/2022   Bond Future   114  0.00 

I2046 Bond Future

Sell 2046 On 03/11/2022   Bond Future   43  0.00 

Buy 2046 On 03/11/2022   Bond Future   43  0.00 

Sell 2046 On 03/11/2022   Bond Future   85  0.00 

Buy 2046 On 03/11/2022   Bond Future   85  0.00 

Buy 2046 On 03/11/2022   Bond Future   128  0.00 

Sell 2046 On 03/11/2022   Bond Future   128  0.00 

I2050 Bond Future

Sell 2050 On 03/11/2022   Bond Future   41  0.00 

Buy 2050 On 03/11/2022   Bond Future   41  0.00 

Sell 2050 On 03/11/2022   Bond Future   83  0.00 

Buy 2050 On 03/11/2022   Bond Future   83  0.00 

Sell 2050 On 03/11/2022   Bond Future   124  0.00 

Buy 2050 On 03/11/2022   Bond Future   124  0.00 

R186 Bond Future

Buy R186 On 03/11/2022   Bond Future   3  0.00 

Sell R186 On 03/11/2022   Bond Future   3  0.00 

Sell R186 On 03/11/2022   Bond Future   3  0.00 

Buy R186 On 03/11/2022   Bond Future   3  0.00 

Sell R186 On 03/11/2022   Bond Future   10  0.00 

Buy R186 On 03/11/2022   Bond Future   10  0.00 

Buy R186 On 03/11/2022   Bond Future   10  0.00 

Sell R186 On 03/11/2022   Bond Future   10  0.00 

Sell R186 On 03/11/2022   Bond Future   15  0.00 
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Buy R186 On 03/11/2022   Bond Future   15  0.00 

Sell R186 On 03/11/2022   Bond Future   15  0.00 

Buy R186 On 03/11/2022   Bond Future   15  0.00 

Sell R186 On 03/11/2022   Bond Future   500  0.00 

Buy R186 On 03/11/2022   Bond Future   500  0.00 

R202 Bond Future

Sell R202 On 03/11/2022   Bond Future   19  0.00 

Buy R202 On 03/11/2022   Bond Future   19  0.00 

Sell R202 On 03/11/2022   Bond Future   39  0.00 

Buy R202 On 03/11/2022   Bond Future   39  0.00 

Buy R202 On 03/11/2022   Bond Future   58  0.00 

Sell R202 On 03/11/2022   Bond Future   58  0.00 

R2023 Bond Future

Buy R023 On 03/11/2022   Bond Future   4  0.00 

Sell R023 On 03/11/2022   Bond Future   4  0.00 

Sell R023 On 03/11/2022   Bond Future   7  0.00 

Buy R023 On 03/11/2022   Bond Future   7  0.00 

Buy R023 On 03/11/2022   Bond Future   12  0.00 

Sell R023 On 03/11/2022   Bond Future   12  0.00 

Buy R023 On 03/11/2022   Bond Future   28  0.00 

Sell R023 On 03/11/2022   Bond Future   28  0.00 

Buy R023 On 03/11/2022   Bond Future   34  0.00 

Sell R023 On 03/11/2022   Bond Future   34  0.00 

Buy R023 On 03/11/2022   Bond Future   43  0.00 

Sell R023 On 03/11/2022   Bond Future   43  0.00 

Buy R023 On 03/11/2022   Bond Future   49  0.00 

Sell R023 On 03/11/2022   Bond Future   49  0.00 

Buy R023 On 03/11/2022   Bond Future   52  0.00 

Sell R023 On 03/11/2022   Bond Future   52  0.00 

Buy R023 On 03/11/2022   Bond Future   64  0.00 

Sell R023 On 03/11/2022   Bond Future   64  0.00 

Sell R023 On 03/11/2022   Bond Future   65  0.00 

Buy R023 On 03/11/2022   Bond Future   65  0.00 

Buy R023 On 03/11/2022   Bond Future   70  0.00 

Sell R023 On 03/11/2022   Bond Future   70  0.00 

Buy R023 On 03/11/2022   Bond Future   72  0.00 

Sell R023 On 03/11/2022   Bond Future   72  0.00 
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Buy R023 On 03/11/2022   Bond Future   94  0.00 

Sell R023 On 03/11/2022   Bond Future   94  0.00 

Buy R023 On 03/11/2022   Bond Future   104  0.00 

Sell R023 On 03/11/2022   Bond Future   104  0.00 

Buy R023 On 03/11/2022   Bond Future   108  0.00 

Sell R023 On 03/11/2022   Bond Future   108  0.00 

Buy R023 On 03/11/2022   Bond Future   122  0.00 

Sell R023 On 03/11/2022   Bond Future   122  0.00 

Buy R023 On 03/11/2022   Bond Future   132  0.00 

Sell R023 On 03/11/2022   Bond Future   132  0.00 

Buy R023 On 03/11/2022   Bond Future   167  0.00 

Sell R023 On 03/11/2022   Bond Future   167  0.00 

Buy R023 On 03/11/2022   Bond Future   238  0.00 

Sell R023 On 03/11/2022   Bond Future   238  0.00 

Sell R023 On 03/11/2022   Bond Future   1,321  0.00 

Buy R023 On 03/11/2022   Bond Future   1,321  0.00 

R2030 Bond Future

Sell 2030 On 03/11/2022   Bond Future   28  0.00 

Buy 2030 On 03/11/2022   Bond Future   28  0.00 

Buy 2030 On 03/11/2022   Bond Future   28  0.00 

Sell 2030 On 03/11/2022   Bond Future   28  0.00 

Buy 2030 On 03/11/2022   Bond Future   200  0.00 

Sell 2030 On 03/11/2022   Bond Future   200  0.00 

R2032 Bond Future

Buy 2032 On 03/11/2022   Bond Future   6  0.00 

Sell 2032 On 03/11/2022   Bond Future   6  0.00 

Sell 2032 On 03/11/2022   Bond Future   200  0.00 

Buy 2032 On 03/11/2022   Bond Future   200  0.00 

R2037 Bond Future

Buy 2037 On 03/11/2022   Bond Future   5  0.00 

Sell 2037 On 03/11/2022   Bond Future   5  0.00 

Buy 2037 On 03/11/2022   Bond Future   7  0.00 

Sell 2037 On 03/11/2022   Bond Future   7  0.00 

Buy 2037 On 03/11/2022   Bond Future   7  0.00 

Sell 2037 On 03/11/2022   Bond Future   7  0.00 

Buy 2037 On 03/11/2022   Bond Future   7  0.00 

Sell 2037 On 03/11/2022   Bond Future   7  0.00 

Buy 2037 On 03/11/2022   Bond Future   8  0.00 

Sell 2037 On 03/11/2022   Bond Future   8  0.00 

Buy 2037 On 03/11/2022   Bond Future   11  0.00 

Page 4 of 7 2022/09/23, 19:11:09



Contract Buy/Sell No. of ContractsC/PStrike

Sell 2037 On 03/11/2022   Bond Future   11  0.00 

Buy 2037 On 03/11/2022   Bond Future   22  0.00 

Sell 2037 On 03/11/2022   Bond Future   22  0.00 

Buy 2037 On 03/11/2022   Bond Future   42  0.00 

Sell 2037 On 03/11/2022   Bond Future   42  0.00 

Buy 2037 On 03/11/2022   Bond Future   62  0.00 

Sell 2037 On 03/11/2022   Bond Future   62  0.00 

Buy 2037 On 03/11/2022   Bond Future   162  0.00 

Sell 2037 On 03/11/2022   Bond Future   162  0.00 

Sell 2037 On 03/11/2022   Bond Future   333  0.00 

Buy 2037 On 03/11/2022   Bond Future   333  0.00 

R2040 Bond Future

Sell 2040 On 03/11/2022   Bond Future   5  0.00 

Buy 2040 On 03/11/2022   Bond Future   5  0.00 

Sell 2040 On 03/11/2022   Bond Future   5  0.00 

Buy 2040 On 03/11/2022   Bond Future   5  0.00 

Sell 2040 On 03/11/2022   Bond Future   5  0.00 

Buy 2040 On 03/11/2022   Bond Future   5  0.00 

R2044 Bond Future

Sell 2044 On 03/11/2022   Bond Future   19  0.00 

Buy 2044 On 03/11/2022   Bond Future   19  0.00 

Sell 2044 On 03/11/2022   Bond Future   19  0.00 

Buy 2044 On 03/11/2022   Bond Future   19  0.00 

Sell 2044 On 03/11/2022   Bond Future   19  0.00 

Buy 2044 On 03/11/2022   Bond Future   19  0.00 

R209 Bond Future

Buy R209 On 03/11/2022   Bond Future 10.90 Call  3  0.00 

Sell R209 On 03/11/2022   Bond Future 10.90 Call  3  0.00 

Sell R209 On 03/11/2022   Bond Future 11.50 Call  3  0.00 

Buy R209 On 03/11/2022   Bond Future 11.50 Call  3  0.00 

Buy R209 On 03/11/2022   Bond Future 10.90 Call  27  0.00 

Sell R209 On 03/11/2022   Bond Future 10.90 Call  27  0.00 

Sell R209 On 03/11/2022   Bond Future 11.50 Call  27  0.00 

Buy R209 On 03/11/2022   Bond Future 11.50 Call  27  0.00 

Buy R209 On 03/11/2022   Bond Future 10.90 Call  31  0.00 
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Sell R209 On 03/11/2022   Bond Future 10.90 Call  31  0.00 

Sell R209 On 03/11/2022   Bond Future 11.50 Call  31  0.00 

Buy R209 On 03/11/2022   Bond Future 11.50 Call  31  0.00 

Buy R209 On 03/11/2022   Bond Future 10.90 Call  40  0.00 

Sell R209 On 03/11/2022   Bond Future 10.90 Call  40  0.00 

Sell R209 On 03/11/2022   Bond Future 11.50 Call  40  0.00 

Buy R209 On 03/11/2022   Bond Future 11.50 Call  40  0.00 

Buy R209 On 03/11/2022   Bond Future 10.90 Call  90  0.00 

Sell R209 On 03/11/2022   Bond Future 10.90 Call  90  0.00 

Sell R209 On 03/11/2022   Bond Future 11.50 Call  90  0.00 

Buy R209 On 03/11/2022   Bond Future 11.50 Call  90  0.00 

Buy R209 On 03/11/2022   Bond Future 10.90 Call  109  0.00 

Sell R209 On 03/11/2022   Bond Future 10.90 Call  109  0.00 

Sell R209 On 03/11/2022   Bond Future 11.50 Call  109  0.00 

Buy R209 On 03/11/2022   Bond Future 11.50 Call  109  0.00 

Buy R209 On 03/11/2022   Bond Future 10.90 Call  134  0.00 

Sell R209 On 03/11/2022   Bond Future 10.90 Call  134  0.00 

Sell R209 On 03/11/2022   Bond Future 11.50 Call  134  0.00 

Buy R209 On 03/11/2022   Bond Future 11.50 Call  134  0.00 

Buy R209 On 03/11/2022   Bond Future 10.90 Call  164  0.00 

Sell R209 On 03/11/2022   Bond Future 10.90 Call  164  0.00 

Sell R209 On 03/11/2022   Bond Future 11.50 Call  164  0.00 

Buy R209 On 03/11/2022   Bond Future 11.50 Call  164  0.00 

Buy R209 On 03/11/2022   Bond Future 10.90 Call  702  0.00 

Sell R209 On 03/11/2022   Bond Future 10.90 Call  702  0.00 

Sell R209 On 03/11/2022   Bond Future 11.50 Call  702  0.00 

Buy R209 On 03/11/2022   Bond Future 11.50 Call  702  0.00 

Sell R209 On 03/11/2022   Bond Future 10.90 Call  1,300  0.00 

Buy R209 On 03/11/2022   Bond Future 10.90 Call  1,300  0.00 

Sell R209 On 03/11/2022   Bond Future 11.50 Call  1,300  0.00 

Buy R209 On 03/11/2022   Bond Future 11.50 Call  1,300  0.00 

R210 Bond Future

Buy R210 On 03/11/2022   Bond Future   100  0.00 

Sell R210 On 03/11/2022   Bond Future   100  0.00 

Buy R210 On 03/11/2022   Bond Future   202  0.00 

Sell R210 On 03/11/2022   Bond Future   202  0.00 

Buy R210 On 03/11/2022   Bond Future   302  0.00 

Sell R210 On 03/11/2022   Bond Future   302  0.00 

R213 Bond Future

Buy R213 On 03/11/2022   Bond Future   12  0.00 

Sell R213 On 03/11/2022   Bond Future   12  0.00 
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Buy R213 On 03/11/2022   Bond Future   13  0.00 

Sell R213 On 03/11/2022   Bond Future   13  0.00 

Sell R213 On 03/11/2022   Bond Future   25  0.00 

Buy R213 On 03/11/2022   Bond Future   25  0.00 

Buy R213 On 03/11/2022   Bond Future   430  0.00 

Sell R213 On 03/11/2022   Bond Future   430  0.00 

R214 Bond Future

Buy R214 On 03/11/2022   Bond Future   7  0.00 

Sell R214 On 03/11/2022   Bond Future   7  0.00 

Buy R214 On 03/11/2022   Bond Future   54  0.00 

Sell R214 On 03/11/2022   Bond Future   54  0.00 

Buy R214 On 03/11/2022   Bond Future   86  0.00 

Sell R214 On 03/11/2022   Bond Future   86  0.00 

Buy R214 On 03/11/2022   Bond Future   868  0.00 

Sell R214 On 03/11/2022   Bond Future   868  0.00 

Buy R214 On 03/11/2022   Bond Future   1,185  0.00 

Sell R214 On 03/11/2022   Bond Future   1,185  0.00 

Sell R214 On 03/11/2022   Bond Future   2,200  0.00 

Buy R214 On 03/11/2022   Bond Future   2,200  0.00 

Grand Total for Daily Detailed Turnover:  17,418  0.00 
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