INTEREST RATE AND CURRENCY DERIVATIVES
DERIVATIVES DAILY DETAILED TURNOVER REPORT

FROM DATE : 11/01/2024

TO DATE : 11/01/2024

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

12029 Bond Future

2029 On 01/02/2024 Bond Future Buy 114 0.00
2029 On 01/02/2024 Bond Future Sell 114 0.00
2029 On 01/02/2024 Bond Future Buy 114 0.00
2029 On 01/02/2024 Bond Future Sell 114 0.00
2029 On 02/05/2024 Bond Future Sell 474 0.00
2029 On 02/05/2024 Bond Future Buy 474 0.00
2029 On 01/02/2024 Bond Future Buy 480 0.00
2029 On 01/02/2024 Bond Future Sell 480 0.00
2029 On 02/05/2024 Bond Future Sell 6,404 0.00
2029 On 02/05/2024 Bond Future Buy 6,404 0.00
2029 On 01/02/2024 Bond Future Buy 6,479 0.00
2029 On 01/02/2024 Bond Future Sell 6,479 0.00
2029 On 02/05/2024 Bond Future Sell 6,878 0.00
2029 On 02/05/2024 Bond Future Buy 6,878 0.00
2029 On 01/02/2024 Bond Future Buy 6,959 0.00
2029 On 01/02/2024 Bond Future Sell 6,959 0.00
12033 Bond Future

2033 On 02/05/2024 Bond Future Sell 57 0.00
2033 On 02/05/2024 Bond Future Buy 57 0.00
2033 On 01/02/2024 Bond Future Buy 57 0.00



2033 On 01/02/2024 Bond Future
2033 On 02/05/2024 Bond Future
2033 On 02/05/2024 Bond Future
2033 On 01/02/2024 Bond Future
2033 On 01/02/2024 Bond Future
2033 On 02/05/2024 Bond Future
2033 On 02/05/2024 Bond Future
2033 On 01/02/2024 Bond Future
2033 On 01/02/2024 Bond Future
2033 On 01/02/2024 Bond Future
2033 On 01/02/2024 Bond Future
2033 On 02/05/2024 Bond Future
2033 On 02/05/2024 Bond Future
2033 On 02/05/2024 Bond Future
2033 On 02/05/2024 Bond Future
2033 On 01/02/2024 Bond Future

2033 On 01/02/2024 Bond Future

12038 Bond Future

2038 On 01/02/2024 Bond Future
2038 On 01/02/2024 Bond Future
2038 On 02/05/2024 Bond Future
2038 On 02/05/2024 Bond Future
2038 On 02/05/2024 Bond Future
2038 On 02/05/2024 Bond Future

2038 On 01/02/2024 Bond Future

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

Buy

Buy
Sell
Sell
Buy
Sell
Buy

Buy
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70

70

70

70

420

420

420

420

547

547

547

547

590

590

596

596

10

10

10

10

60

60

60

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00



2038 On 01/02/2024 Bond Future

2038 On 01/02/2024 Bond Future

2038 On 01/02/2024 Bond Future

2038 On 02/05/2024 Bond Future

2038 On 02/05/2024 Bond Future

2038 On 02/05/2024 Bond Future

2038 On 02/05/2024 Bond Future

2038 On 01/02/2024 Bond Future

2038 On 01/02/2024 Bond Future

2038 On 01/02/2024 Bond Future

2038 On 01/02/2024 Bond Future

2038 On 02/05/2024 Bond Future

2038 On 02/05/2024 Bond Future

2038 On 02/05/2024 Bond Future

2038 On 02/05/2024 Bond Future

2038 On 01/02/2024 Bond Future

2038 On 01/02/2024 Bond Future

2038 On 02/05/2024 Bond Future

2038 On 02/05/2024 Bond Future

2038 On 01/02/2024 Bond Future

2038 On 01/02/2024 Bond Future

2038 On 02/05/2024 Bond Future

2038 On 02/05/2024 Bond Future

2038 On 01/02/2024 Bond Future

2038 On 01/02/2024 Bond Future

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

Sell

60

63

63

63

63

338

338

349

349

595

595

595

595

718

718

718

718

941

941

972

972

1,289

1,289

1,331

1,331

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00



12046 Bond Future

2046 On 01/02/2024 Bond Future
2046 On 01/02/2024 Bond Future
2046 On 02/05/2024 Bond Future
2046 On 02/05/2024 Bond Future
2046 On 02/05/2024 Bond Future
2046 On 02/05/2024 Bond Future
2046 On 01/02/2024 Bond Future
2046 On 01/02/2024 Bond Future
2046 On 02/05/2024 Bond Future
2046 On 02/05/2024 Bond Future
2046 On 02/05/2024 Bond Future
2046 On 02/05/2024 Bond Future
2046 On 01/02/2024 Bond Future
2046 On 01/02/2024 Bond Future
2046 On 01/02/2024 Bond Future
2046 On 01/02/2024 Bond Future
2046 On 01/02/2024 Bond Future
2046 On 01/02/2024 Bond Future
2046 On 02/05/2024 Bond Future
2046 On 02/05/2024 Bond Future
2046 On 02/05/2024 Bond Future
2046 On 02/05/2024 Bond Future
2046 On 01/02/2024 Bond Future

2046 On 01/02/2024 Bond Future

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

Sell

68

68

68

68

70

70

70

70

380

380

380

380

381

381

381

381

507

507

507

507

4,051

4,051

4,051

4,051

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00



2046 On 01/02/2024 Bond Future
2046 On 01/02/2024 Bond Future
2046 On 02/05/2024 Bond Future
2046 On 02/05/2024 Bond Future
2046 On 02/05/2024 Bond Future
2046 On 02/05/2024 Bond Future
2046 On 02/05/2024 Bond Future
2046 On 02/05/2024 Bond Future
2046 On 01/02/2024 Bond Future
2046 On 01/02/2024 Bond Future
2046 On 01/02/2024 Bond Future

2046 On 01/02/2024 Bond Future

12050 Bond Future

2050 On 01/02/2024 Bond Future
2050 On 01/02/2024 Bond Future
2050 On 01/02/2024 Bond Future
2050 On 01/02/2024 Bond Future
2050 On 01/02/2024 Bond Future
2050 On 01/02/2024 Bond Future
2050 On 02/05/2024 Bond Future
2050 On 02/05/2024 Bond Future
2050 On 02/05/2024 Bond Future
2050 On 02/05/2024 Bond Future
2050 On 01/02/2024 Bond Future

2050 On 01/02/2024 Bond Future

Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Buy
Sell
Buy

Sell

Buy
Sell
Buy
Sell
Buy
Sell
Sell
Buy
Sell
Buy
Buy

Sell

4,696

4,696

4,696

4,696

5,516

5,516

5,516

5,516

5,516

5,516

5,516

5,516

30

30

37

37

55

55

55

55

79

79

79

79

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00



2050 On 01/02/2024 Bond Future

2050 On 01/02/2024 Bond Future

2050 On 01/02/2024 Bond Future

2050 On 01/02/2024 Bond Future

2050 On 01/02/2024 Bond Future

2050 On 01/02/2024 Bond Future

2050 On 02/05/2024 Bond Future

2050 On 02/05/2024 Bond Future

2050 On 02/05/2024 Bond Future

2050 On 02/05/2024 Bond Future

2050 On 01/02/2024 Bond Future

2050 On 01/02/2024 Bond Future

2050 On 01/02/2024 Bond Future

2050 On 01/02/2024 Bond Future

2050 On 02/05/2024 Bond Future

2050 On 02/05/2024 Bond Future

2050 On 02/05/2024 Bond Future

2050 On 02/05/2024 Bond Future

2050 On 01/02/2024 Bond Future

2050 On 01/02/2024 Bond Future

2050 On 01/02/2024 Bond Future

2050 On 01/02/2024 Bond Future

2050 On 01/02/2024 Bond Future

2050 On 01/02/2024 Bond Future

2050 On 02/05/2024 Bond Future

2050 On 02/05/2024 Bond Future

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

Buy

515

515

631

631

670

670

670

670

1,191

1,191

1,213

1,213

1,750

1,750

1,750

1,750

2,554

2,554

2,554

2,554

5,978

5,978

5,978

5,978

5,978

5,978

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00



2050 On 02/05/2024 Bond Future

2050 On 02/05/2024 Bond Future

R186 Bond Future

R186 On 07/11/2024 Bond Future
R186 On 07/11/2024 Bond Future
R186 On 07/11/2024 Bond Future
R186 On 07/11/2024 Bond Future
R186 On 02/05/2024 Bond Future
R186 On 02/05/2024 Bond Future
R186 On 01/02/2024 Bond Future

R186 On 01/02/2024 Bond Future

R202 Bond Future

R202 On 02/05/2024 Bond Future
R202 On 02/05/2024 Bond Future
R202 On 01/02/2024 Bond Future
R202 On 01/02/2024 Bond Future
R202 On 02/05/2024 Bond Future
R202 On 02/05/2024 Bond Future
R202 On 01/02/2024 Bond Future
R202 On 01/02/2024 Bond Future
R202 On 01/02/2024 Bond Future
R202 On 01/02/2024 Bond Future
R202 On 02/05/2024 Bond Future
R202 On 02/05/2024 Bond Future

R202 On 02/05/2024 Bond Future

Sell

Buy

Buy
Buy
Sell
Sell
Sell
Buy
Sell

Buy

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

Sell

5,978

5,978

53

53

53

53

27,140

27,140

27,140

27,140

13

13

13

13

59

59
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102
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145

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00
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0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00



R202 On 02/05/2024 Bond Future
R202 On 01/02/2024 Bond Future
R202 On 01/02/2024 Bond Future
R202 On 01/02/2024 Bond Future
R202 On 01/02/2024 Bond Future
R202 On 02/05/2024 Bond Future
R202 On 02/05/2024 Bond Future
R202 On 01/02/2024 Bond Future
R202 On 01/02/2024 Bond Future
R202 On 02/05/2024 Bond Future
R202 On 02/05/2024 Bond Future
R202 On 02/05/2024 Bond Future
R202 On 02/05/2024 Bond Future
R202 On 02/05/2024 Bond Future
R202 On 02/05/2024 Bond Future
R202 On 01/02/2024 Bond Future
R202 On 01/02/2024 Bond Future
R202 On 01/02/2024 Bond Future

R202 On 01/02/2024 Bond Future

R2030 Bond Future

2030 On 02/05/2024 Bond Future
2030 On 02/05/2024 Bond Future
2030 On 02/05/2024 Bond Future
2030 On 02/05/2024 Bond Future

2030 On 02/05/2024 Bond Future

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

Sell

Sell
Buy
Sell
Buy

Sell

145

145

145

181

181

181

181

428

428

428

428

3,957

3,957

3,957

3,957

3,957

3,957

3,957

3,957

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00



2030 On 02/05/2024 Bond Future

2030 On 02/05/2024 Bond Future

2030 On 02/05/2024 Bond Future

2030 On 02/05/2024 Bond Future

2030 On 02/05/2024 Bond Future

2030 On 02/05/2024 Bond Future

2030 On 02/05/2024 Bond Future

2030 On 02/05/2024 Bond Future

2030 On 02/05/2024 Bond Future

2030 On 02/05/2024 Bond Future

2030 On 02/05/2024 Bond Future

2030 On 02/05/2024 Bond Future

2030 On 02/05/2024 Bond Future

2030 On 02/05/2024 Bond Future

2030 On 02/05/2024 Bond Future

2030 On 02/05/2024 Bond Future

2030 On 02/05/2024 Bond Future

2030 On 02/05/2024 Bond Future

2030 On 02/05/2024 Bond Future

2030 On 02/05/2024 Bond Future

2030 On 02/05/2024 Bond Future

2030 On 02/05/2024 Bond Future

2030 On 02/05/2024 Bond Future

2030 On 02/05/2024 Bond Future

2030 On 02/05/2024 Bond Future

2030 On 02/05/2024 Bond Future

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

Sell

11

11

12

12

12

12

13

13

16

16

24

24

31

31

37

37

40

40

48

48

95

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00



2030 On 02/05/2024 Bond Future

2030 On 02/05/2024 Bond Future

2030 On 02/05/2024 Bond Future

2030 On 02/05/2024 Bond Future

2030 On 02/05/2024 Bond Future

2030 On 02/05/2024 Bond Future

2030 On 02/05/2024 Bond Future

2030 On 02/05/2024 Bond Future

2030 On 02/05/2024 Bond Future

2030 On 02/05/2024 Bond Future

2030 On 02/05/2024 Bond Future

2030 On 02/05/2024 Bond Future

2030 On 02/05/2024 Bond Future

2030 On 02/05/2024 Bond Future

2030 On 02/05/2024 Bond Future

2030 On 02/05/2024 Bond Future

2030 On 02/05/2024 Bond Future

2030 On 02/05/2024 Bond Future

2030 On 02/05/2024 Bond Future

2030 On 02/05/2024 Bond Future

2030 On 02/05/2024 Bond Future

2030 On 02/05/2024 Bond Future

2030 On 02/05/2024 Bond Future

2030 On 02/05/2024 Bond Future

2030 On 02/05/2024 Bond Future

2030 On 02/05/2024 Bond Future

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

Sell

95

132

132

135

135

195

195

218

218

300

300

310

310

336

336

375

375

583

583

655

655

1,134

1,134

1,995

1,995

6,132

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00



2030 On 02/05/2024 Bond Future
2030 On 02/05/2024 Bond Future
2030 On 02/05/2024 Bond Future
2030 On 01/02/2024 Bond Future

2030 On 01/02/2024 Bond Future

R2032 Bond Future

2032 On 02/05/2024 Bond Future
2032 On 02/05/2024 Bond Future
2032 On 02/05/2024 Bond Future
2032 On 02/05/2024 Bond Future
2032 On 02/05/2024 Bond Future
2032 On 02/05/2024 Bond Future
2032 On 02/05/2024 Bond Future
2032 On 02/05/2024 Bond Future
2032 On 02/05/2024 Bond Future
2032 On 02/05/2024 Bond Future
2032 On 02/05/2024 Bond Future
2032 On 02/05/2024 Bond Future
2032 On 02/05/2024 Bond Future
2032 On 02/05/2024 Bond Future
2032 On 02/05/2024 Bond Future
2032 On 02/05/2024 Bond Future
2032 On 02/05/2024 Bond Future
2032 On 02/05/2024 Bond Future

2032 On 01/02/2024 Bond Future

Buy
Buy
Sell
Sell

Buy

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

Buy

6,132

25,710

25,710

25,710

25,710

11

11

21

21

28

28

53

53

64

64

318

318

500

500

13,460

13,460

13,460

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00



2032 On 01/02/2024 Bond Future

R2035 Bond Future

R035 On 01/02/2024 Bond Future
R035 On 01/02/2024 Bond Future
R035 On 01/02/2024 Bond Future
R035 On 01/02/2024 Bond Future
R035 On 01/02/2024 Bond Future
R035 On 01/02/2024 Bond Future
R035 On 01/02/2024 Bond Future
R035 On 01/02/2024 Bond Future
R035 On 01/02/2024 Bond Future
R035 On 01/02/2024 Bond Future
R035 On 01/02/2024 Bond Future
R035 On 01/02/2024 Bond Future
R035 On 01/02/2024 Bond Future
R035 On 01/02/2024 Bond Future
R035 On 01/02/2024 Bond Future
R035 On 01/02/2024 Bond Future
R035 On 01/02/2024 Bond Future
R035 On 01/02/2024 Bond Future
R035 On 01/02/2024 Bond Future
R035 On 01/02/2024 Bond Future
R035 On 01/02/2024 Bond Future
R035 On 01/02/2024 Bond Future

R035 On 01/02/2024 Bond Future

Sell

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

Buy

13,460

20

20

28

28

52

52

70

70

70

70

79

79

94

94

107

107

276

276

371

371

1,267

1,267

1,707

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00



R035 On 01/02/2024 Bond Future
R035 On 01/02/2024 Bond Future
R035 On 01/02/2024 Bond Future
R035 On 01/02/2024 Bond Future
R035 On 01/02/2024 Bond Future
R035 On 01/02/2024 Bond Future
R035 On 01/02/2024 Bond Future
R035 On 01/02/2024 Bond Future
R035 On 01/02/2024 Bond Future
R035 On 01/02/2024 Bond Future
R035 On 01/02/2024 Bond Future
R035 On 02/05/2024 Bond Future

R035 On 02/05/2024 Bond Future

R2037 Bond Future

2037 On 02/05/2024 Bond Future
2037 On 02/05/2024 Bond Future
2037 On 02/05/2024 Bond Future
2037 On 02/05/2024 Bond Future
2037 On 02/05/2024 Bond Future
2037 On 02/05/2024 Bond Future
2037 On 02/05/2024 Bond Future
2037 On 02/05/2024 Bond Future
2037 On 02/05/2024 Bond Future
2037 On 02/05/2024 Bond Future

2037 On 02/05/2024 Bond Future

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

Sell

Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy

Sell

1,707

1,746

1,746

2,354

2,354

3,510

3,510

4,731

4,731

14,450

14,450

14,450

14,450

13

13

24

24

29

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00



2037 On 02/05/2024 Bond Future
2037 On 02/05/2024 Bond Future
2037 On 02/05/2024 Bond Future
2037 On 02/05/2024 Bond Future
2037 On 02/05/2024 Bond Future
2037 On 02/05/2024 Bond Future
2037 On 02/05/2024 Bond Future
2037 On 01/02/2024 Bond Future

2037 On 01/02/2024 Bond Future

R2040 Bond Future

2040 On 02/05/2024 Bond Future
2040 On 02/05/2024 Bond Future
2040 On 01/02/2024 Bond Future

2040 On 01/02/2024 Bond Future

R2044 Bond Future

2044 On 01/02/2024 Bond Future
2044 On 01/02/2024 Bond Future
2044 On 01/02/2024 Bond Future
2044 On 01/02/2024 Bond Future
2044 On 01/02/2024 Bond Future
2044 On 01/02/2024 Bond Future
2044 On 01/02/2024 Bond Future
2044 On 01/02/2024 Bond Future
2044 On 01/02/2024 Bond Future

2044 On 01/02/2024 Bond Future

Buy
Sell
Buy
Buy
Sell
Sell
Buy
Sell

Buy

Buy
Sell
Sell

Buy

Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy

Sell

29

148

148

230

230

9,170

9,170

9,170

9,170

6,580

6,580

6,580

6,580

11

11

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00



2044 On 01/02/2024 Bond Future

2044 On 01/02/2024 Bond Future

2044 On 01/02/2024 Bond Future

2044 On 01/02/2024 Bond Future

2044 On 01/02/2024 Bond Future

2044 On 01/02/2024 Bond Future

2044 On 01/02/2024 Bond Future

2044 On 01/02/2024 Bond Future

2044 On 01/02/2024 Bond Future

2044 On 01/02/2024 Bond Future
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