
INTEREST RATE AND CURRENCY DERIVATIVES

DERIVATIVES DAILY DETAILED TURNOVER REPORT

FROM DATE : 15/09/2023 TO DATE : 15/09/2023

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

R186 Bond Future

R186 On 02/11/2023 Bond Future Sell 7 0.00

R186 On 02/11/2023 Bond Future Buy 7 0.00

R186 On 02/11/2023 Bond Future Sell 35 0.00

R186 On 02/11/2023 Bond Future Buy 35 0.00

R186 On 02/11/2023 Bond Future Sell 45 0.00

R186 On 02/11/2023 Bond Future Buy 45 0.00

R186 On 02/11/2023 Bond Future Sell 65 0.00

R186 On 02/11/2023 Bond Future Buy 65 0.00

R186 On 02/11/2023 Bond Future Sell 90 0.00

R186 On 02/11/2023 Bond Future Buy 90 0.00

R186 On 02/11/2023 Bond Future Buy 97 0.00

R186 On 02/11/2023 Bond Future Sell 97 0.00

R186 On 02/11/2023 Bond Future Sell 115 0.00

R186 On 02/11/2023 Bond Future Buy 115 0.00

R186 On 02/11/2023 Bond Future Buy 121 0.00

R186 On 02/11/2023 Bond Future Sell 121 0.00

R186 On 02/11/2023 Bond Future Sell 163 0.00

R186 On 02/11/2023 Bond Future Buy 163 0.00

R186 On 02/11/2023 Bond Future Sell 163 0.00

R186 On 02/11/2023 Bond Future Buy 163 0.00

R186 On 02/11/2023 Bond Future Buy 218 0.00



R186 On 02/11/2023 Bond Future Sell 218 0.00

R186 On 02/11/2023 Bond Future Sell 1,000 0.00

R186 On 02/11/2023 Bond Future Buy 1,000 0.00

R186 On 02/11/2023 Bond Future Sell 1,350 0.00

R186 On 02/11/2023 Bond Future Buy 1,350 0.00

R2030 Bond Future

2030 On 02/11/2023 Bond Future Sell 11 0.00

2030 On 02/11/2023 Bond Future Buy 11 0.00

2030 On 02/11/2023 Bond Future Sell 11 0.00

2030 On 02/11/2023 Bond Future Buy 11 0.00

2030 On 02/11/2023 Bond Future Buy 11 0.00

2030 On 02/11/2023 Bond Future Sell 11 0.00

2030 On 02/11/2023 Bond Future Sell 30 0.00

2030 On 02/11/2023 Bond Future Buy 30 0.00

2030 On 02/11/2023 Bond Future Sell 45 0.00

2030 On 02/11/2023 Bond Future Buy 45 0.00

2030 On 02/11/2023 Bond Future Buy 84 0.00

2030 On 02/11/2023 Bond Future Sell 84 0.00

2030 On 02/11/2023 Bond Future Sell 85 0.00

2030 On 02/11/2023 Bond Future Buy 85 0.00

2030 On 02/11/2023 Bond Future Sell 100 0.00

2030 On 02/11/2023 Bond Future Buy 100 0.00

2030 On 02/11/2023 Bond Future Sell 110 0.00

2030 On 02/11/2023 Bond Future Buy 110 0.00

2030 On 02/11/2023 Bond Future Buy 162 0.00



2030 On 02/11/2023 Bond Future Sell 162 0.00

2030 On 02/11/2023 Bond Future Sell 246 0.00

2030 On 02/11/2023 Bond Future Buy 246 0.00

2030 On 02/11/2023 Bond Future Sell 1,000 0.00

2030 On 02/11/2023 Bond Future Buy 1,000 0.00

2030 On 02/11/2023 Bond Future Buy 1,370 0.00

2030 On 02/11/2023 Bond Future Sell 1,370 0.00

R2032 Bond Future

2032 On 02/11/2023 Bond Future Buy 3 0.00

2032 On 02/11/2023 Bond Future Sell 3 0.00

2032 On 02/11/2023 Bond Future Sell 4 0.00

2032 On 02/11/2023 Bond Future Buy 4 0.00

2032 On 02/11/2023 Bond Future Buy 5 0.00

2032 On 02/11/2023 Bond Future Sell 5 0.00

2032 On 02/11/2023 Bond Future Buy 10 0.00

2032 On 02/11/2023 Bond Future Sell 10 0.00

2032 On 02/11/2023 Bond Future Sell 12 0.00

2032 On 02/11/2023 Bond Future Buy 12 0.00

2032 On 02/11/2023 Bond Future Sell 18 0.00

2032 On 02/11/2023 Bond Future Sell 18 0.00

2032 On 02/11/2023 Bond Future Buy 18 0.00

2032 On 02/11/2023 Bond Future Buy 18 0.00

2032 On 02/11/2023 Bond Future Sell 23 0.00

2032 On 02/11/2023 Bond Future Buy 23 0.00

2032 On 02/11/2023 Bond Future Sell 36 0.00



2032 On 02/11/2023 Bond Future Buy 36 0.00

2032 On 02/11/2023 Bond Future Buy 300 0.00

2032 On 02/11/2023 Bond Future Sell 300 0.00

2032 On 02/11/2023 Bond Future Buy 300 0.00

2032 On 02/11/2023 Bond Future Sell 300 0.00

2032 On 02/11/2023 Bond Future Sell 437 0.00

2032 On 02/11/2023 Bond Future Buy 437 0.00

2032 On 02/11/2023 Bond Future Sell 500 0.00

2032 On 02/11/2023 Bond Future Buy 500 0.00

R2035 Bond Future

R035 On 02/11/2023 Bond Future Buy 2 0.00

R035 On 02/11/2023 Bond Future Sell 2 0.00

R035 On 02/11/2023 Bond Future Sell 10 0.00

R035 On 02/11/2023 Bond Future Sell 10 0.00

R035 On 02/11/2023 Bond Future Buy 10 0.00

R035 On 02/11/2023 Bond Future Buy 10 0.00

R035 On 02/11/2023 Bond Future Buy 14 0.00

R035 On 02/11/2023 Bond Future Sell 14 0.00

R035 On 02/11/2023 Bond Future Buy 19 0.00

R035 On 02/11/2023 Bond Future Sell 19 0.00

R035 On 02/11/2023 Bond Future Buy 30 0.00

R035 On 02/11/2023 Bond Future Sell 30 0.00

R035 On 02/11/2023 Bond Future Buy 39 0.00

R035 On 02/11/2023 Bond Future Sell 39 0.00

R035 On 02/11/2023 Bond Future Buy 67 0.00



R035 On 02/11/2023 Bond Future Sell 67 0.00

R035 On 02/11/2023 Bond Future Buy 73 0.00

R035 On 02/11/2023 Bond Future Sell 73 0.00

R035 On 02/11/2023 Bond Future Buy 79 0.00

R035 On 02/11/2023 Bond Future Sell 79 0.00

R035 On 02/11/2023 Bond Future Buy 195 0.00

R035 On 02/11/2023 Bond Future Sell 195 0.00

R035 On 02/11/2023 Bond Future Buy 230 0.00

R035 On 02/11/2023 Bond Future Sell 230 0.00

R035 On 02/11/2023 Bond Future Buy 750 0.00

R035 On 02/11/2023 Bond Future Sell 750 0.00

R035 On 02/11/2023 Bond Future Sell 1,038 0.00

R035 On 02/11/2023 Bond Future Sell 1,038 0.00

R035 On 02/11/2023 Bond Future Buy 1,038 0.00

R035 On 02/11/2023 Bond Future Buy 1,038 0.00

R2037 Bond Future

2037 On 02/11/2023 Bond Future Sell 6 0.00

2037 On 02/11/2023 Bond Future Buy 6 0.00

2037 On 02/11/2023 Bond Future Sell 7 0.00

2037 On 02/11/2023 Bond Future Buy 7 0.00

2037 On 02/11/2023 Bond Future Sell 8 0.00

2037 On 02/11/2023 Bond Future Buy 8 0.00

2037 On 02/11/2023 Bond Future Sell 9 0.00

2037 On 02/11/2023 Bond Future Buy 9 0.00

2037 On 02/11/2023 Bond Future Sell 15 0.00



2037 On 02/11/2023 Bond Future Buy 15 0.00

2037 On 02/11/2023 Bond Future Sell 16 0.00

2037 On 02/11/2023 Bond Future Buy 16 0.00

2037 On 02/11/2023 Bond Future Sell 17 0.00

2037 On 02/11/2023 Bond Future Buy 17 0.00

2037 On 02/11/2023 Bond Future Sell 17 0.00

2037 On 02/11/2023 Bond Future Buy 17 0.00

2037 On 02/11/2023 Bond Future Sell 22 0.00

2037 On 02/11/2023 Bond Future Buy 22 0.00

2037 On 02/11/2023 Bond Future Sell 24 0.00

2037 On 02/11/2023 Bond Future Buy 24 0.00

2037 On 02/11/2023 Bond Future Buy 26 0.00

2037 On 02/11/2023 Bond Future Sell 26 0.00

2037 On 02/11/2023 Bond Future Buy 31 0.00

2037 On 02/11/2023 Bond Future Sell 31 0.00

2037 On 02/11/2023 Bond Future Sell 33 0.00

2037 On 02/11/2023 Bond Future Buy 33 0.00

2037 On 02/11/2023 Bond Future Sell 46 0.00

2037 On 02/11/2023 Bond Future Buy 46 0.00

2037 On 02/11/2023 Bond Future Sell 46 0.00

2037 On 02/11/2023 Bond Future Buy 46 0.00

2037 On 02/11/2023 Bond Future Sell 48 0.00

2037 On 02/11/2023 Bond Future Buy 48 0.00

2037 On 02/11/2023 Bond Future Sell 51 0.00

2037 On 02/11/2023 Bond Future Buy 51 0.00

2037 On 02/11/2023 Bond Future Buy 60 0.00



2037 On 02/11/2023 Bond Future Sell 60 0.00

2037 On 02/11/2023 Bond Future Sell 61 0.00

2037 On 02/11/2023 Bond Future Buy 61 0.00

2037 On 02/11/2023 Bond Future Buy 61 0.00

2037 On 02/11/2023 Bond Future Sell 61 0.00

2037 On 02/11/2023 Bond Future Sell 61 0.00

2037 On 02/11/2023 Bond Future Buy 61 0.00

2037 On 02/11/2023 Bond Future Sell 62 0.00

2037 On 02/11/2023 Bond Future Buy 62 0.00

2037 On 02/11/2023 Bond Future Buy 63 0.00

2037 On 02/11/2023 Bond Future Sell 63 0.00

2037 On 02/11/2023 Bond Future Sell 85 0.00

2037 On 02/11/2023 Bond Future Buy 85 0.00

2037 On 02/11/2023 Bond Future Sell 88 0.00

2037 On 02/11/2023 Bond Future Buy 88 0.00

2037 On 02/11/2023 Bond Future Sell 99 0.00

2037 On 02/11/2023 Bond Future Buy 99 0.00

2037 On 02/11/2023 Bond Future Sell 102 0.00

2037 On 02/11/2023 Bond Future Buy 102 0.00

2037 On 02/11/2023 Bond Future Sell 113 0.00

2037 On 02/11/2023 Bond Future Buy 113 0.00

2037 On 02/11/2023 Bond Future Buy 130 0.00

2037 On 02/11/2023 Bond Future Sell 130 0.00

2037 On 02/11/2023 Bond Future Buy 130 0.00

2037 On 02/11/2023 Bond Future Sell 130 0.00

2037 On 02/11/2023 Bond Future Sell 166 0.00



2037 On 02/11/2023 Bond Future Buy 166 0.00

2037 On 02/11/2023 Bond Future Sell 250 0.00

2037 On 02/11/2023 Bond Future Buy 250 0.00

2037 On 02/11/2023 Bond Future Sell 265 0.00

2037 On 02/11/2023 Bond Future Buy 265 0.00

2037 On 02/11/2023 Bond Future Sell 375 0.00

2037 On 02/11/2023 Bond Future Buy 375 0.00

2037 On 02/11/2023 Bond Future Buy 800 0.00

2037 On 02/11/2023 Bond Future Sell 800 0.00

2037 On 02/11/2023 Bond Future Sell 1,041 0.00

2037 On 02/11/2023 Bond Future Buy 1,041 0.00

2037 On 02/11/2023 Bond Future Sell 1,041 0.00

2037 On 02/11/2023 Bond Future Buy 1,041 0.00

2037 On 02/11/2023 Bond Future Sell 1,170 0.00

2037 On 02/11/2023 Bond Future Buy 1,170 0.00

2037 On 02/11/2023 Bond Future Buy 2,696 0.00

2037 On 02/11/2023 Bond Future Sell 2,696 0.00

R2040 Bond Future

2040 On 02/11/2023 Bond Future Buy 4 0.00

2040 On 02/11/2023 Bond Future Sell 4 0.00

2040 On 02/11/2023 Bond Future Buy 10 0.00

2040 On 02/11/2023 Bond Future Sell 10 0.00

2040 On 02/11/2023 Bond Future Buy 11 0.00

2040 On 02/11/2023 Bond Future Sell 11 0.00

2040 On 02/11/2023 Bond Future Buy 13 0.00



2040 On 02/11/2023 Bond Future Sell 13 0.00

2040 On 02/11/2023 Bond Future Buy 22 0.00

2040 On 02/11/2023 Bond Future Sell 22 0.00

2040 On 02/11/2023 Bond Future Sell 24 0.00

2040 On 02/11/2023 Bond Future Buy 24 0.00

2040 On 02/11/2023 Bond Future Buy 30 0.00

2040 On 02/11/2023 Bond Future Sell 30 0.00

2040 On 02/11/2023 Bond Future Sell 30 0.00

2040 On 02/11/2023 Bond Future Buy 30 0.00

2040 On 02/11/2023 Bond Future Sell 30 0.00

2040 On 02/11/2023 Bond Future Buy 30 0.00

2040 On 02/11/2023 Bond Future Buy 34 0.00

2040 On 02/11/2023 Bond Future Sell 34 0.00

2040 On 02/11/2023 Bond Future Sell 62 0.00

2040 On 02/11/2023 Bond Future Buy 62 0.00

2040 On 02/11/2023 Bond Future Buy 81 0.00

2040 On 02/11/2023 Bond Future Sell 81 0.00

2040 On 02/11/2023 Bond Future Sell 91 0.00

2040 On 02/11/2023 Bond Future Buy 91 0.00

2040 On 02/11/2023 Bond Future Buy 93 0.00

2040 On 02/11/2023 Bond Future Sell 93 0.00

2040 On 02/11/2023 Bond Future Sell 97 0.00

2040 On 02/11/2023 Bond Future Buy 97 0.00

2040 On 02/11/2023 Bond Future Buy 109 0.00

2040 On 02/11/2023 Bond Future Sell 109 0.00

2040 On 02/11/2023 Bond Future Buy 157 0.00



2040 On 02/11/2023 Bond Future Sell 157 0.00

2040 On 02/11/2023 Bond Future Buy 257 0.00

2040 On 02/11/2023 Bond Future Sell 257 0.00

2040 On 02/11/2023 Bond Future Buy 350 0.00

2040 On 02/11/2023 Bond Future Sell 350 0.00

2040 On 02/11/2023 Bond Future Sell 421 0.00

2040 On 02/11/2023 Bond Future Buy 421 0.00

2040 On 02/11/2023 Bond Future Sell 421 0.00

2040 On 02/11/2023 Bond Future Buy 421 0.00

2040 On 02/11/2023 Bond Future Buy 500 0.00

2040 On 02/11/2023 Bond Future Sell 500 0.00

2040 On 02/11/2023 Bond Future Sell 1,030 0.00

2040 On 02/11/2023 Bond Future Buy 1,030 0.00

2040 On 02/11/2023 Bond Future Sell 2,201 0.00

2040 On 02/11/2023 Bond Future Buy 2,201 0.00

2040 On 02/11/2023 Bond Future Buy 3,565 0.00

2040 On 02/11/2023 Bond Future Sell 3,565 0.00

R2044 Bond Future

2044 On 02/11/2023 Bond Future Sell 5 0.00

2044 On 02/11/2023 Bond Future Buy 5 0.00

2044 On 02/11/2023 Bond Future Sell 6 0.00

2044 On 02/11/2023 Bond Future Buy 6 0.00

2044 On 02/11/2023 Bond Future Buy 12 0.00

2044 On 02/11/2023 Bond Future Sell 12 0.00

2044 On 02/11/2023 Bond Future Buy 12 0.00



2044 On 02/11/2023 Bond Future Sell 12 0.00

2044 On 02/11/2023 Bond Future Sell 15 0.00

2044 On 02/11/2023 Bond Future Buy 15 0.00

2044 On 02/11/2023 Bond Future Buy 25 0.00

2044 On 02/11/2023 Bond Future Sell 25 0.00

2044 On 02/11/2023 Bond Future Buy 35 0.00

2044 On 02/11/2023 Bond Future Sell 35 0.00

2044 On 02/11/2023 Bond Future Buy 36 0.00

2044 On 02/11/2023 Bond Future Sell 36 0.00

2044 On 02/11/2023 Bond Future Sell 40 0.00

2044 On 02/11/2023 Bond Future Buy 40 0.00

2044 On 02/11/2023 Bond Future Sell 54 0.00

2044 On 02/11/2023 Bond Future Buy 54 0.00

2044 On 02/11/2023 Bond Future Sell 130 0.00

2044 On 02/11/2023 Bond Future Buy 130 0.00

2044 On 02/11/2023 Bond Future Buy 180 0.00

2044 On 02/11/2023 Bond Future Sell 180 0.00

2044 On 02/11/2023 Bond Future Sell 250 0.00

2044 On 02/11/2023 Bond Future Buy 250 0.00

2044 On 02/11/2023 Bond Future Buy 250 0.00

2044 On 02/11/2023 Bond Future Sell 250 0.00

2044 On 02/11/2023 Bond Future Buy 250 0.00

2044 On 02/11/2023 Bond Future Sell 250 0.00

2044 On 02/11/2023 Bond Future Buy 300 0.00

2044 On 02/11/2023 Bond Future Buy 300 0.00

2044 On 02/11/2023 Bond Future Sell 300 0.00



2044 On 02/11/2023 Bond Future Sell 300 0.00

R2048 Bond Future

R248 On 02/11/2023 Bond Future Buy 7 0.00

R248 On 02/11/2023 Bond Future Sell 7 0.00

R248 On 02/11/2023 Bond Future Buy 7 0.00

R248 On 02/11/2023 Bond Future Sell 7 0.00

R248 On 02/11/2023 Bond Future Buy 12 0.00

R248 On 02/11/2023 Bond Future Sell 12 0.00

R248 On 02/11/2023 Bond Future Buy 17 0.00

R248 On 02/11/2023 Bond Future Sell 17 0.00

R248 On 02/11/2023 Bond Future Buy 22 0.00

R248 On 02/11/2023 Bond Future Sell 22 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 83 0.00

R248 On 02/11/2023 Bond Future Buy 83 0.00

R248 On 02/11/2023 Bond Future Sell 120 0.00

R248 On 02/11/2023 Bond Future Sell 120 0.00

R248 On 02/11/2023 Bond Future Buy 120 0.00

R248 On 02/11/2023 Bond Future Buy 120 0.00

R248 On 02/11/2023 Bond Future Buy 220 0.00

R248 On 02/11/2023 Bond Future Sell 220 0.00

R248 On 02/11/2023 Bond Future Sell 285 0.00

R248 On 02/11/2023 Bond Future Buy 285 0.00

R248 On 02/11/2023 Bond Future Sell 285 0.00



R248 On 02/11/2023 Bond Future Buy 285 0.00

R209 Bond Future

R209 On 02/11/2023 Bond Future Buy 19 0.00

R209 On 02/11/2023 Bond Future Sell 19 0.00

R209 On 02/11/2023 Bond Future Buy 35 0.00

R209 On 02/11/2023 Bond Future Sell 35 0.00

R209 On 02/11/2023 Bond Future Buy 56 0.00

R209 On 02/11/2023 Bond Future Sell 56 0.00

R209 On 02/11/2023 Bond Future Buy 60 0.00

R209 On 02/11/2023 Bond Future Sell 60 0.00

R209 On 02/11/2023 Bond Future Buy 72 0.00

R209 On 02/11/2023 Bond Future Sell 72 0.00

R209 On 02/11/2023 Bond Future Buy 750 0.00

R209 On 02/11/2023 Bond Future Sell 750 0.00

R209 On 02/11/2023 Bond Future Sell 992 0.00

R209 On 02/11/2023 Bond Future Buy 992 0.00

R209 On 02/11/2023 Bond Future Sell 992 0.00

R209 On 02/11/2023 Bond Future Buy 992 0.00

R213 Bond Future

R213 On 02/11/2023 Bond Future Buy 3 0.00

R213 On 02/11/2023 Bond Future Sell 3 0.00

R213 On 02/11/2023 Bond Future Buy 5 0.00

R213 On 02/11/2023 Bond Future Sell 5 0.00

R213 On 02/11/2023 Bond Future Sell 7 0.00

R213 On 02/11/2023 Bond Future Buy 7 0.00



R213 On 02/11/2023 Bond Future Buy 10 0.00

R213 On 02/11/2023 Bond Future Sell 10 0.00

R213 On 02/11/2023 Bond Future Buy 10 0.00

R213 On 02/11/2023 Bond Future Sell 10 0.00

R213 On 02/11/2023 Bond Future Buy 18 0.00

R213 On 02/11/2023 Bond Future Sell 18 0.00

R213 On 02/11/2023 Bond Future Buy 23 0.00

R213 On 02/11/2023 Bond Future Sell 23 0.00

R213 On 02/11/2023 Bond Future Buy 25 0.00

R213 On 02/11/2023 Bond Future Sell 25 0.00

R213 On 02/11/2023 Bond Future Sell 25 0.00

R213 On 02/11/2023 Bond Future Buy 25 0.00

R213 On 02/11/2023 Bond Future Buy 100 0.00

R213 On 02/11/2023 Bond Future Sell 100 0.00

R213 On 02/11/2023 Bond Future Buy 100 0.00

R213 On 02/11/2023 Bond Future Sell 100 0.00

R213 On 02/11/2023 Bond Future Buy 226 0.00

R213 On 02/11/2023 Bond Future Sell 226 0.00

R213 On 02/11/2023 Bond Future Sell 270 0.00

R213 On 02/11/2023 Bond Future Buy 270 0.00

R214 Bond Future

R214 On 02/11/2023 Bond Future Buy 9 0.00

R214 On 02/11/2023 Bond Future Sell 9 0.00

R214 On 02/11/2023 Bond Future Buy 14 0.00

R214 On 02/11/2023 Bond Future Sell 14 0.00



R214 On 02/11/2023 Bond Future Buy 22 0.00

R214 On 02/11/2023 Bond Future Sell 22 0.00

R214 On 02/11/2023 Bond Future Buy 29 0.00

R214 On 02/11/2023 Bond Future Sell 29 0.00

R214 On 02/11/2023 Bond Future Buy 38 0.00

R214 On 02/11/2023 Bond Future Sell 38 0.00

R214 On 02/11/2023 Bond Future Buy 122 0.00

R214 On 02/11/2023 Bond Future Sell 122 0.00

R214 On 02/11/2023 Bond Future Sell 234 0.00

R214 On 02/11/2023 Bond Future Buy 234 0.00

R214 On 02/11/2023 Bond Future Buy 234 0.00

R214 On 02/11/2023 Bond Future Sell 234 0.00

Grand Total for Daily Detailed Turnover 38,639 0.00


