INTEREST RATE AND CURRENCY DERIVATIVES

DERIVATIVES DAILY DETAILED TURNOVER REPORT

FROM DATE : 10/07/2023 TO DATE : 10/07/2023
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C/P
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Strike

C/P
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Contract Strike C/P  Buy/Sell No. of Contracts

2044 On 03/08/2023 Bond Future Sell 14 0.00
2044 On 03/08/2023 Bond Future Buy 14 0.00
2044 On 03/08/2023 Bond Future Sell 21 0.00
2044 On 03/08/2023 Bond Future Buy 21 0.00
2044 On 03/08/2023 Bond Future Buy 21 0.00
2044 On 03/08/2023 Bond Future Sell 21 0.00
2044 On 03/08/2023 Bond Future Buy 23 0.00
2044 On 03/08/2023 Bond Future Sell 23 0.00
2044 On 02/11/2023 Bond Future Sell 23 0.00
2044 On 02/11/2023 Bond Future Buy 23 0.00
2044 On 03/08/2023 Bond Future Buy 24 0.00
2044 On 03/08/2023 Bond Future Sell 24 0.00
2044 On 03/08/2023 Bond Future Sell 24 0.00
2044 On 03/08/2023 Bond Future Buy 24 0.00
2044 On 02/11/2023 Bond Future Buy 26 0.00
2044 On 02/11/2023 Bond Future Sell 26 0.00
2044 On 03/08/2023 Bond Future Sell 27 0.00
2044 On 03/08/2023 Bond Future Buy 27 0.00
2044 On 02/11/2023 Bond Future Sell 38 0.00
2044 On 02/11/2023 Bond Future Buy 38 0.00
2044 On 03/08/2023 Bond Future Buy 39 0.00
2044 On 03/08/2023 Bond Future Sell 39 0.00
2044 On 02/11/2023 Bond Future Sell 42 0.00
2044 On 02/11/2023 Bond Future Buy 42 0.00
2044 On 03/08/2023 Bond Future Buy 43 0.00
2044 On 03/08/2023 Bond Future Sell 43 0.00
2044 On 02/11/2023 Bond Future Sell 59 0.00
2044 On 02/11/2023 Bond Future Buy 59 0.00
2044 On 03/08/2023 Bond Future Buy 60 0.00
2044 On 03/08/2023 Bond Future Sell 60 0.00
2044 On 02/11/2023 Bond Future Sell 66 0.00
2044 On 02/11/2023 Bond Future Buy 66 0.00
2044 On 03/08/2023 Bond Future Buy 67 0.00
2044 On 03/08/2023 Bond Future Sell 67 0.00
2044 On 02/11/2023 Bond Future Buy 99 0.00
2044 On 02/11/2023 Bond Future Sell 99 0.00
2044 On 02/11/2023 Bond Future Sell 100 0.00
2044 On 02/11/2023 Bond Future Buy 100 0.00
2044 On 03/08/2023 Bond Future Sell 101 0.00
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Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future

Buy
Buy
Sell
Buy
Sell
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Sell
Buy
Buy
Sell
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell

24
25
25
25
25
26
26
26
26
27
27
27
27
35
35
36
36
47
47
49
49
53
53
54
54
55
55
56
56
61
61
63
63
66
66
68
68
70
70
73
73
75
75

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
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Contract Strike C/P  Buy/Sell No. of Contracts

R248 On 02/11/2023 Bond Future Sell 78 0.00
R248 On 02/11/2023 Bond Future Buy 78 0.00
R248 On 03/08/2023 Bond Future Buy 80 0.00
R248 On 03/08/2023 Bond Future Sell 80 0.00
R248 On 03/08/2023 Bond Future Buy 82 0.00
R248 On 03/08/2023 Bond Future Sell 82 0.00
R248 On 02/11/2023 Bond Future Sell 83 0.00
R248 On 02/11/2023 Bond Future Buy 83 0.00
R248 On 02/11/2023 Bond Future Sell 85 0.00
R248 On 02/11/2023 Bond Future Buy 85 0.00
R248 On 03/08/2023 Bond Future Buy 97 0.00
R248 On 03/08/2023 Bond Future Sell 97 0.00
R248 On 02/11/2023 Bond Future Sell 101 0.00
R248 On 02/11/2023 Bond Future Buy 101 0.00
R248 On 03/08/2023 Bond Future Buy 117 0.00
R248 On 03/08/2023 Bond Future Sell 117 0.00
R248 On 02/11/2023 Bond Future Sell 121 0.00
R248 On 02/11/2023 Bond Future Buy 121 0.00
R248 On 03/08/2023 Bond Future Buy 124 0.00
R248 On 03/08/2023 Bond Future Sell 124 0.00
R248 On 02/11/2023 Bond Future Sell 129 0.00
R248 On 02/11/2023 Bond Future Buy 129 0.00
R248 On 03/08/2023 Bond Future Sell 151 0.00
R248 On 03/08/2023 Bond Future Buy 151 0.00
R248 On 03/08/2023 Bond Future Buy 151 0.00
R248 On 03/08/2023 Bond Future Sell 151 0.00
R248 On 03/08/2023 Bond Future Sell 152 0.00
R248 On 03/08/2023 Bond Future Buy 152 0.00
R248 On 03/08/2023 Bond Future Buy 156 0.00
R248 On 03/08/2023 Bond Future Sell 156 0.00
R248 On 02/11/2023 Bond Future Sell 157 0.00
R248 On 02/11/2023 Bond Future Buy 157 0.00
R248 On 02/11/2023 Bond Future Buy 157 0.00
R248 On 02/11/2023 Bond Future Sell 157 0.00
R248 On 03/08/2023 Bond Future Sell 158 0.00
R248 On 03/08/2023 Bond Future Buy 158 0.00
R248 On 02/11/2023 Bond Future Buy 158 0.00
R248 On 02/11/2023 Bond Future Sell 158 0.00
R248 On 02/11/2023 Bond Future Sell 162 0.00
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R248 On 02/11/2023
R248 On 02/11/2023
R248 On 02/11/2023
R248 On 03/08/2023
R248 On 03/08/2023
R248 On 03/08/2023
R248 On 03/08/2023
R248 On 02/11/2023
R248 On 02/11/2023
R248 On 02/11/2023
R248 On 02/11/2023
R248 On 03/08/2023
R248 On 03/08/2023
R248 On 02/11/2023
R248 On 02/11/2023
R248 On 03/08/2023
R248 On 03/08/2023
R248 On 03/08/2023
R248 On 03/08/2023
R248 On 02/11/2023
R248 On 02/11/2023
R248 On 03/08/2023
R248 On 03/08/2023
R248 On 02/11/2023
R248 On 02/11/2023
R248 On 02/11/2023
R248 On 02/11/2023
R248 On 03/08/2023
R248 On 03/08/2023
R248 On 02/11/2023
R248 On 02/11/2023
R248 On 03/08/2023
R248 On 03/08/2023
R248 On 02/11/2023
R248 On 02/11/2023
R248 On 03/08/2023
R248 On 03/08/2023
R248 On 02/11/2023
R248 On 02/11/2023
R248 On 03/08/2023
R248 On 03/08/2023
R248 On 02/11/2023
R248 On 02/11/2023

Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future

Buy
Buy
Sell
Sell
Buy
Sell
Buy
Buy
Sell
Buy
Sell
Sell
Buy
Buy
Sell
Buy
Sell
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Sell
Buy
Buy
Sell
Sell
Buy
Sell
Buy
Buy
Sell
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy

162
164
164
232
232
235
235
241
241
244
244
252
252
261
261
284
284
291
291
295
295
208
208
302
302
309
309
384
384
398
398
420
420
436
436
659
659
684
684
1,095
1,095
1,136
1,136

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
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Contract

Strike

C/P

Buy/Sell

No. of Contracts

R248 On 03/08/2023
R248 On 03/08/2023
R248 On 02/11/2023
R248 On 02/11/2023
R248 On 03/08/2023
R248 On 03/08/2023
R248 On 02/11/2023
R248 On 02/11/2023
R248 On 03/08/2023
R248 On 03/08/2023
R248 On 02/11/2023
R248 On 02/11/2023
R248 On 03/08/2023
R248 On 03/08/2023
R248 On 02/11/2023
R248 On 02/11/2023

R209 Bond Future

R209 On 03/08/2023
R209 On 03/08/2023
R209 On 03/08/2023
R209 On 03/08/2023
R209 On 03/08/2023
R209 On 03/08/2023
R209 On 02/11/2023
R209 On 02/11/2023
R209 On 02/11/2023
R209 On 02/11/2023
R209 On 03/08/2023
R209 On 03/08/2023
R209 On 03/08/2023
R209 On 03/08/2023
R209 On 02/11/2023
R209 On 02/11/2023
R209 On 03/08/2023
R209 On 03/08/2023
R209 On 03/08/2023
R209 On 03/08/2023
R209 On 03/08/2023

Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future

Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future

Sell
Buy
Buy
Sell
Buy
Sell
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell

Sell
Buy
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Sell
Buy
Buy
Sell
Sell
Buy
Sell
Buy
Sell

3,024
3,024
3,137
3,137
4,320
4,320
4,483
4,483
6,188
6,188
6,420
6,420
10,885
10,885
11,294
11,294

OO0 PR RADDWOWW_AAA A2 a A

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
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R209 On 03/08/2023
R209 On 03/08/2023
R209 On 03/08/2023
R209 On 03/08/2023
R209 On 03/08/2023
R209 On 02/11/2023
R209 On 02/11/2023
R209 On 02/11/2023
R209 On 02/11/2023
R209 On 03/08/2023
R209 On 03/08/2023
R209 On 02/11/2023
R209 On 02/11/2023
R209 On 03/08/2023
R209 On 03/08/2023
R209 On 02/11/2023
R209 On 02/11/2023
R209 On 03/08/2023
R209 On 03/08/2023
R209 On 03/08/2023
R209 On 03/08/2023
R209 On 03/08/2023
R209 On 03/08/2023
R209 On 02/11/2023
R209 On 02/11/2023
R209 On 03/08/2023
R209 On 03/08/2023
R209 On 02/11/2023
R209 On 02/11/2023
R209 On 03/08/2023
R209 On 03/08/2023
R209 On 03/08/2023
R209 On 03/08/2023
R209 On 02/11/2023
R209 On 02/11/2023
R209 On 02/11/2023
R209 On 02/11/2023
R209 On 03/08/2023
R209 On 03/08/2023
R209 On 02/11/2023
R209 On 02/11/2023
R209 On 03/08/2023
R209 On 03/08/2023

Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future

Buy
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Buy
Sell
Sell
Buy
Buy
Sell

NNNN~NNNO

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
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Contract Strike C/P  Buy/Sell No. of Contracts

R209 On 02/11/2023 Bond Future Sell 39 0.00
R209 On 02/11/2023 Bond Future Buy 39 0.00
R209 On 03/08/2023 Bond Future Buy 40 0.00
R209 On 03/08/2023 Bond Future Sell 40 0.00
R209 On 02/11/2023 Bond Future Sell 41 0.00
R209 On 02/11/2023 Bond Future Buy 41 0.00
R209 On 03/08/2023 Bond Future Buy 42 0.00
R209 On 03/08/2023 Bond Future Sell 42 0.00
R209 On 02/11/2023 Bond Future Sell 43 0.00
R209 On 02/11/2023 Bond Future Buy 43 0.00
R209 On 03/08/2023 Bond Future Buy 50 0.00
R209 On 03/08/2023 Bond Future Sell 50 0.00
R209 On 02/11/2023 Bond Future Sell 51 0.00
R209 On 02/11/2023 Bond Future Buy 51 0.00
R209 On 03/08/2023 Bond Future Sell 58 0.00
R209 On 03/08/2023 Bond Future Buy 58 0.00
R209 On 03/08/2023 Bond Future Buy 63 0.00
R209 On 03/08/2023 Bond Future Sell 63 0.00
R209 On 02/11/2023 Bond Future Sell 65 0.00
R209 On 02/11/2023 Bond Future Buy 65 0.00
R209 On 03/08/2023 Bond Future Sell 75 0.00
R209 On 03/08/2023 Bond Future Buy 75 0.00
R209 On 02/11/2023 Bond Future Buy 77 0.00
R209 On 02/11/2023 Bond Future Sell 77 0.00
R209 On 03/08/2023 Bond Future Sell 80 0.00
R209 On 03/08/2023 Bond Future Buy 80 0.00
R209 On 03/08/2023 Bond Future Buy 80 0.00
R209 On 03/08/2023 Bond Future Sell 80 0.00
R209 On 03/08/2023 Bond Future Sell 90 0.00
R209 On 03/08/2023 Bond Future Buy 90 0.00
R209 On 03/08/2023 Bond Future Sell 91 0.00
R209 On 03/08/2023 Bond Future Buy 91 0.00
R209 On 02/11/2023 Bond Future Buy 92 0.00
R209 On 02/11/2023 Bond Future Sell 92 0.00
R209 On 02/11/2023 Bond Future Buy 93 0.00
R209 On 02/11/2023 Bond Future Sell 93 0.00
R209 On 03/08/2023 Bond Future Buy 105 0.00
R209 On 03/08/2023 Bond Future Sell 105 0.00
R209 On 02/11/2023 Bond Future Sell 108 0.00
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R209 On 02/11/2023
R209 On 03/08/2023
R209 On 03/08/2023
R209 On 02/11/2023
R209 On 02/11/2023
R209 On 03/08/2023
R209 On 03/08/2023
R209 On 02/11/2023
R209 On 02/11/2023
R209 On 03/08/2023
R209 On 03/08/2023
R209 On 02/11/2023
R209 On 02/11/2023
R209 On 03/08/2023
R209 On 03/08/2023
R209 On 02/11/2023
R209 On 02/11/2023
R209 On 03/08/2023
R209 On 03/08/2023
R209 On 02/11/2023
R209 On 02/11/2023
R209 On 03/08/2023
R209 On 03/08/2023
R209 On 02/11/2023
R209 On 02/11/2023
R209 On 03/08/2023
R209 On 03/08/2023
R209 On 02/11/2023
R209 On 02/11/2023
R209 On 03/08/2023
R209 On 03/08/2023
R209 On 02/11/2023
R209 On 02/11/2023
R209 On 03/08/2023
R209 On 03/08/2023
R209 On 02/11/2023
R209 On 02/11/2023
R209 On 03/08/2023
R209 On 03/08/2023
R209 On 02/11/2023
R209 On 02/11/2023
R209 On 03/08/2023
R209 On 03/08/2023

Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future

Buy
Buy
Sell
Sell
Buy
Sell
Buy
Buy
Sell
Buy
Sell
Sell
Buy
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Sell
Buy
Buy
Sell
Buy
Sell

108
109
109
112
112
158
158
162
162
171
171
176
176
187
187
192
192
213
213
219
219
261
261
268
268
367
367
377
377
575
575
590
590
1,057
1,057
1,085
1,085
1,958
1,958
2,010
2,010
2,360
2,360

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
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Contract

Strike

C/P

Buy/Sell

No. of Contracts

R209 On 02/11/2023
R209 On 02/11/2023
R209 On 03/08/2023
R209 On 03/08/2023
R209 On 02/11/2023
R209 On 02/11/2023
R209 On 03/08/2023
R209 On 03/08/2023
R209 On 02/11/2023
R209 On 02/11/2023

R213 Bond Future

R213 On 03/08/2023
R213 On 03/08/2023
R213 On 03/08/2023
R213 On 03/08/2023
R213 On 03/08/2023
R213 On 03/08/2023
R213 On 02/11/2023
R213 On 02/11/2023
R213 On 03/08/2023
R213 On 03/08/2023
R213 On 03/08/2023
R213 On 03/08/2023
R213 On 03/08/2023
R213 On 03/08/2023
R213 On 03/08/2023
R213 On 03/08/2023
R213 On 02/11/2023
R213 On 02/11/2023
R213 On 03/08/2023
R213 On 03/08/2023
R213 On 02/11/2023
R213 On 02/11/2023
R213 On 03/08/2023
R213 On 03/08/2023
R213 On 02/11/2023
R213 On 02/11/2023
R213 On 03/08/2023

Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future

Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future

Buy
Sell
Sell
Buy
Buy
Sell
Buy
Sell
Buy
Sell

Sell
Buy
Sell
Buy
Sell
Buy
Buy
Sell
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Buy
Sell
Buy
Sell
Sell
Buy
Sell
Buy
Buy
Sell
Sell

2,424
2,424
2,988
2,988
3,067
3,067
6,451
6,451
6,621
6,621

O W WOWWWOWOOWOOWOWNNNNOODOOOOOOAAODNDNDNNDNDN - -

-

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
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R213 On 03/08/2023
R213 On 02/11/2023
R213 On 02/11/2023
R213 On 02/11/2023
R213 On 02/11/2023
R213 On 03/08/2023
R213 On 03/08/2023
R213 On 03/08/2023
R213 On 03/08/2023
R213 On 03/08/2023
R213 On 03/08/2023
R213 On 02/11/2023
R213 On 02/11/2023
R213 On 03/08/2023
R213 On 03/08/2023
R213 On 02/11/2023
R213 On 02/11/2023
R213 On 03/08/2023
R213 On 03/08/2023
R213 On 03/08/2023
R213 On 03/08/2023
R213 On 02/11/2023
R213 On 02/11/2023
R213 On 03/08/2023
R213 On 03/08/2023
R213 On 02/11/2023
R213 On 02/11/2023
R213 On 03/08/2023
R213 On 03/08/2023
R213 On 03/08/2023
R213 On 03/08/2023
R213 On 03/08/2023
R213 On 03/08/2023
R213 On 03/08/2023
R213 On 03/08/2023
R213 On 03/08/2023
R213 On 03/08/2023
R213 On 02/11/2023
R213 On 02/11/2023
R213 On 02/11/2023
R213 On 02/11/2023
R213 On 02/11/2023
R213 On 02/11/2023

Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future

Buy
Buy
Sell
Sell
Buy
Sell
Buy
Buy
Sell
Buy
Sell
Sell
Buy
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Sell
Buy
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Sell
Buy
Sell
Buy
Sell
Buy

10
10
10
1
1
13
13
13
13
13
13
13
13
14
14
14
14
17
17
22
22
22
22
24
24
25
25
26
26
26
26
26
26
26
26
27
27
27
27
27
27
28
28

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
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Contract Strike C/P  Buy/Sell No. of Contracts

R213 On 03/08/2023 Bond Future Sell 31 0.00
R213 On 03/08/2023 Bond Future Buy 31 0.00
R213 On 03/08/2023 Bond Future Sell 32 0.00
R213 On 03/08/2023 Bond Future Buy 32 0.00
R213 On 02/11/2023 Bond Future Buy 32 0.00
R213 On 02/11/2023 Bond Future Sell 32 0.00
R213 On 02/11/2023 Bond Future Buy 33 0.00
R213 On 02/11/2023 Bond Future Sell 33 0.00
R213 On 03/08/2023 Bond Future Buy 35 0.00
R213 On 03/08/2023 Bond Future Sell 35 0.00
R213 On 02/11/2023 Bond Future Sell 36 0.00
R213 On 02/11/2023 Bond Future Buy 36 0.00
R213 On 03/08/2023 Bond Future Buy 37 0.00
R213 On 03/08/2023 Bond Future Sell 37 0.00
R213 On 03/08/2023 Bond Future Sell 37 0.00
R213 On 03/08/2023 Bond Future Buy 37 0.00
R213 On 03/08/2023 Bond Future Buy 38 0.00
R213 On 03/08/2023 Bond Future Sell 38 0.00
R213 On 02/11/2023 Bond Future Sell 39 0.00
R213 On 02/11/2023 Bond Future Buy 39 0.00
R213 On 03/08/2023 Bond Future Sell 47 0.00
R213 On 03/08/2023 Bond Future Buy 47 0.00
R213 On 03/08/2023 Bond Future Sell 47 0.00
R213 On 03/08/2023 Bond Future Buy 47 0.00
R213 On 03/08/2023 Bond Future Sell 48 0.00
R213 On 03/08/2023 Bond Future Buy 48 0.00
R213 On 03/08/2023 Bond Future Buy 48 0.00
R213 On 03/08/2023 Bond Future Sell 48 0.00
R213 On 02/11/2023 Bond Future Buy 48 0.00
R213 On 02/11/2023 Bond Future Sell 48 0.00
R213 On 02/11/2023 Bond Future Buy 48 0.00
R213 On 02/11/2023 Bond Future Sell 48 0.00
R213 On 02/11/2023 Bond Future Buy 49 0.00
R213 On 02/11/2023 Bond Future Sell 49 0.00
R213 On 02/11/2023 Bond Future Sell 49 0.00
R213 On 02/11/2023 Bond Future Buy 49 0.00
R213 On 03/08/2023 Bond Future Sell 55 0.00
R213 On 03/08/2023 Bond Future Buy 55 0.00
R213 On 03/08/2023 Bond Future Buy 56 0.00
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R213 On 03/08/2023
R213 On 02/11/2023
R213 On 02/11/2023
R213 On 02/11/2023
R213 On 02/11/2023
R213 On 02/11/2023
R213 On 02/11/2023
R213 On 03/08/2023
R213 On 03/08/2023
R213 On 02/11/2023
R213 On 02/11/2023
R213 On 03/08/2023
R213 On 03/08/2023
R213 On 02/11/2023
R213 On 02/11/2023
R213 On 03/08/2023
R213 On 03/08/2023
R213 On 02/11/2023
R213 On 02/11/2023
R213 On 03/08/2023
R213 On 03/08/2023
R213 On 02/11/2023
R213 On 02/11/2023
R213 On 02/11/2023
R213 On 02/11/2023
R213 On 03/08/2023
R213 On 03/08/2023
R213 On 02/11/2023
R213 On 02/11/2023
R213 On 03/08/2023
R213 On 03/08/2023
R213 On 03/08/2023
R213 On 03/08/2023
R213 On 02/11/2023
R213 On 02/11/2023
R213 On 02/11/2023
R213 On 02/11/2023
R213 On 03/08/2023
R213 On 03/08/2023
R213 On 02/11/2023
R213 On 02/11/2023
R213 On 03/08/2023
R213 On 03/08/2023

Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future

Sell
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Buy
Sell
Sell
Buy
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Buy
Sell
Sell
Buy
Sell
Buy
Buy
Sell
Sell
Buy
Sell
Buy

56
56
56
56
56
57
57
58
58
59
59
63
63
64
64
65
65
66
66
67
67
67
67
68
68
71
71
73
73
78
78
80
80
80
80
82
82
111
111
113
113
114
114

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
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Contract Strike C/P  Buy/Sell No. of Contracts

R213 On 02/11/2023 Bond Future Buy 116 0.00
R213 On 02/11/2023 Bond Future Sell 116 0.00
R213 On 03/08/2023 Bond Future Buy 130 0.00
R213 On 03/08/2023 Bond Future Sell 130 0.00
R213 On 03/08/2023 Bond Future Buy 133 0.00
R213 On 03/08/2023 Bond Future Sell 133 0.00
R213 On 02/11/2023 Bond Future Sell 133 0.00
R213 On 02/11/2023 Bond Future Buy 133 0.00
R213 On 02/11/2023 Bond Future Sell 136 0.00
R213 On 02/11/2023 Bond Future Buy 136 0.00
R213 On 03/08/2023 Bond Future Buy 159 0.00
R213 On 03/08/2023 Bond Future Sell 159 0.00
R213 On 02/11/2023 Bond Future Sell 162 0.00
R213 On 02/11/2023 Bond Future Buy 162 0.00
R213 On 03/08/2023 Bond Future Sell 208 0.00
R213 On 03/08/2023 Bond Future Buy 208 0.00
R213 On 02/11/2023 Bond Future Buy 212 0.00
R213 On 02/11/2023 Bond Future Sell 212 0.00
R213 On 03/08/2023 Bond Future Buy 213 0.00
R213 On 03/08/2023 Bond Future Sell 213 0.00
R213 On 02/11/2023 Bond Future Sell 218 0.00
R213 On 02/11/2023 Bond Future Buy 218 0.00
R213 On 03/08/2023 Bond Future Buy 227 0.00
R213 On 03/08/2023 Bond Future Sell 227 0.00
R213 On 02/11/2023 Bond Future Sell 232 0.00
R213 On 02/11/2023 Bond Future Buy 232 0.00
R213 On 03/08/2023 Bond Future Buy 235 0.00
R213 On 03/08/2023 Bond Future Sell 235 0.00
R213 On 02/11/2023 Bond Future Sell 240 0.00
R213 On 02/11/2023 Bond Future Buy 240 0.00
R213 On 03/08/2023 Bond Future Buy 245 0.00
R213 On 03/08/2023 Bond Future Sell 245 0.00
R213 On 02/11/2023 Bond Future Sell 250 0.00
R213 On 02/11/2023 Bond Future Buy 250 0.00
R213 On 03/08/2023 Bond Future Sell 260 0.00
R213 On 03/08/2023 Bond Future Buy 260 0.00
R213 On 03/08/2023 Bond Future Buy 265 0.00
R213 On 03/08/2023 Bond Future Sell 265 0.00
R213 On 02/11/2023 Bond Future Buy 265 0.00
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R213 On 02/11/2023
R213 On 02/11/2023
R213 On 02/11/2023
R213 On 03/08/2023
R213 On 03/08/2023
R213 On 03/08/2023
R213 On 03/08/2023
R213 On 02/11/2023
R213 On 02/11/2023
R213 On 02/11/2023
R213 On 02/11/2023
R213 On 02/11/2023
R213 On 02/11/2023
R213 On 02/11/2023
R213 On 02/11/2023
R213 On 03/08/2023
R213 On 03/08/2023
R213 On 02/11/2023
R213 On 02/11/2023
R213 On 03/08/2023
R213 On 03/08/2023
R213 On 02/11/2023
R213 On 02/11/2023
R213 On 03/08/2023
R213 On 03/08/2023
R213 On 02/11/2023
R213 On 02/11/2023
R213 On 03/08/2023
R213 On 03/08/2023
R213 On 02/11/2023
R213 On 02/11/2023

R214 Bond Future

R214 On 03/08/2023
R214 On 03/08/2023
R214 On 03/08/2023
R214 On 03/08/2023
R214 On 03/08/2023
R214 On 03/08/2023
R214 On 03/08/2023
R214 On 03/08/2023
R214 On 03/08/2023
R214 On 03/08/2023

Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future

Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future

Sell
Sell
Buy
Buy
Sell
Buy
Sell
Sell
Buy
Sell
Buy
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Buy
Sell

Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy

265
271
271
927
927
941
941
947
947
961
961
965
965
1,043
1,043
2,534
2,534
2,588
2,588
3,549
3,549
3,622
3,622
3,880
3,880
3,962
3,962
8,085
8,085
8,259
8,259

W WNDNNN-=22 =2

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
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Contract

Strike

C/P

Buy/Sell

No. of Contracts

R214 On 03/08/2023
R214 On 03/08/2023
R214 On 02/11/2023
R214 On 02/11/2023
R214 On 03/08/2023
R214 On 03/08/2023
R214 On 03/08/2023
R214 On 03/08/2023
R214 On 03/08/2023
R214 On 03/08/2023
R214 On 02/11/2023
R214 On 02/11/2023
R214 On 03/08/2023
R214 On 03/08/2023
R214 On 03/08/2023
R214 On 03/08/2023
R214 On 03/08/2023
R214 On 03/08/2023
R214 On 03/08/2023
R214 On 03/08/2023
R214 On 03/08/2023
R214 On 03/08/2023
R214 On 03/08/2023
R214 On 03/08/2023
R214 On 02/11/2023
R214 On 02/11/2023
R214 On 02/11/2023
R214 On 02/11/2023
R214 On 02/11/2023
R214 On 02/11/2023
R214 On 03/08/2023
R214 On 03/08/2023
R214 On 02/11/2023
R214 On 02/11/2023
R214 On 03/08/2023
R214 On 03/08/2023
R214 On 02/11/2023
R214 On 02/11/2023
R214 On 03/08/2023

Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future

Buy
Sell
Sell
Buy
Buy
Sell
Buy
Sell
Buy
Sell
Sell
Buy
Sell
Buy
Sell
Buy
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Sell
Buy
Sell
Buy
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
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R214 On 03/08/2023
R214 On 02/11/2023
R214 On 02/11/2023
R214 On 03/08/2023
R214 On 03/08/2023
R214 On 02/11/2023
R214 On 02/11/2023
R214 On 03/08/2023
R214 On 03/08/2023
R214 On 03/08/2023
R214 On 03/08/2023
R214 On 02/11/2023
R214 On 02/11/2023
R214 On 02/11/2023
R214 On 02/11/2023
R214 On 02/11/2023
R214 On 02/11/2023
R214 On 03/08/2023
R214 On 03/08/2023
R214 On 02/11/2023
R214 On 02/11/2023
R214 On 03/08/2023
R214 On 03/08/2023
R214 On 02/11/2023
R214 On 02/11/2023
R214 On 03/08/2023
R214 On 03/08/2023
R214 On 03/08/2023
R214 On 03/08/2023
R214 On 03/08/2023
R214 On 03/08/2023
R214 On 02/11/2023
R214 On 02/11/2023
R214 On 02/11/2023
R214 On 02/11/2023
R214 On 02/11/2023
R214 On 02/11/2023
R214 On 03/08/2023
R214 On 03/08/2023
R214 On 02/11/2023
R214 On 02/11/2023
R214 On 03/08/2023
R214 On 03/08/2023

Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future

Sell
Sell
Buy
Buy
Sell
Sell
Buy
Sell
Buy
Buy
Sell
Buy
Sell
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Buy
Sell
Buy
Sell
Sell
Buy
Sell
Buy
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell

58
60
60
63
63
65
65
66
66
66
66
68
68
68
68
68
68
80
80
83
83
101
101
104
104
108
108
108
108
109
109
111
111
111
111
113
113
178
178
184
184
216
216

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
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Contract Strike C/P  Buy/Sell No. of Contracts

R214 On 02/11/2023 Bond Future Sell 223 0.00
R214 On 02/11/2023 Bond Future Buy 223 0.00
R214 On 03/08/2023 Bond Future Buy 230 0.00
R214 On 03/08/2023 Bond Future Sell 230 0.00
R214 On 03/08/2023 Bond Future Sell 235 0.00
R214 On 03/08/2023 Bond Future Buy 235 0.00
R214 On 02/11/2023 Bond Future Sell 237 0.00
R214 On 02/11/2023 Bond Future Buy 237 0.00
R214 On 02/11/2023 Bond Future Sell 243 0.00
R214 On 02/11/2023 Bond Future Buy 243 0.00
R214 On 03/08/2023 Bond Future Buy 386 0.00
R214 On 03/08/2023 Bond Future Sell 386 0.00
R214 On 02/11/2023 Bond Future Sell 398 0.00
R214 On 02/11/2023 Bond Future Buy 398 0.00
R214 On 03/08/2023 Bond Future Buy 552 0.00
R214 On 03/08/2023 Bond Future Sell 552 0.00
R214 On 02/11/2023 Bond Future Sell 570 0.00
R214 On 02/11/2023 Bond Future Buy 570 0.00
R214 On 03/08/2023 Bond Future Buy 782 0.00
R214 On 03/08/2023 Bond Future Sell 782 0.00
R214 On 02/11/2023 Bond Future Sell 807 0.00
R214 On 02/11/2023 Bond Future Buy 807 0.00
R214 On 03/08/2023 Bond Future Buy 1,372 0.00
R214 On 03/08/2023 Bond Future Sell 1,372 0.00
R214 On 02/11/2023 Bond Future Sell 1,416 0.00
R214 On 02/11/2023 Bond Future Buy 1,416 0.00
R214 On 03/08/2023 Bond Future Buy 1,722 0.00
R214 On 03/08/2023 Bond Future Sell 1,722 0.00
R214 On 02/11/2023 Bond Future Sell 1,777 0.00
R214 On 02/11/2023 Bond Future Buy 1,777 0.00
R214 On 03/08/2023 Bond Future Buy 1,857 0.00
R214 On 03/08/2023 Bond Future Sell 1,857 0.00
R214 On 02/11/2023 Bond Future Sell 1,917 0.00
R214 On 02/11/2023 Bond Future Buy 1,917 0.00
R214 On 03/08/2023 Bond Future Buy 2,168 0.00
R214 On 03/08/2023 Bond Future Sell 2,168 0.00
R214 On 02/11/2023 Bond Future Sell 2,238 0.00
R214 On 02/11/2023 Bond Future Buy 2,238 0.00
R214 On 03/08/2023 Bond Future Buy 10,583 0.00
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R214 On 03/08/2023 Bond Future Sell 10,583 0.00

R214 On 02/11/2023 Bond Future Buy 10,922 0.00
R214 On 02/11/2023 Bond Future Sell 10,922 0.00
Grand Total for Daily Detailed Turnover: 234,893 0.00
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