INTEREST RATE AND CURRENCY DERIVATIVES

DERIVATIVES DAILY TURNOVER SUMMARY REPORT
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Contract Strike C/P Product No of No. of Contracts
Frades

GOVI On 06-May-2021 GOV 7 565 0.00
2025 On 06-May-2021 Bond Future 41 25,696 0.00
2029 On 06-May-2021 Bond Future 10 444 0.00
2033 On 06-May-2021 Bond Future 16 4,574 0.00
2038 On 06-May-2021 Bond Future 8 6,404 0.00
2046 On 06-May-2021 Bond Future 12 10,251 0.00
2050 On 06-May-2021 Bond Future 10 4,634 0.00
R186 On 06-May-2021 Bond Future 51 9,860 0.00
R197 On 06-May-2021 Bond Future 8 88 0.00
R202 On 06-May-2021 Bond Future 12 1,114 0.00
R023 On 06-May-2021 Bond Future 12 2,912 0.00
2030 On 06-May-2021 Bond Future 68 51,680 0.00
2032 On 06-May-2021 Bond Future 14 880 0.00
R035 On 06-May-2021 Bond Future 68 17,368 0.00
2037 On 06-May-2021 Bond Future 36 20,660 0.00
2040 On 06-May-2021 Bond Future 62 67,528 0.00
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Contract Strike C/P Product No of No. of Contracts
Frades

2044 On 06-May-2021 Bond Future 60 33,396 0.00
R248 On 06-May-2021 Bond Future 18 3,892 0.00
R209 On 06-May-2021 Bond Future 58 49,080 0.00
R210 On 06-May-2021 Bond Future 4 212 0.00
R212 On 06-May-2021 Bond Future 18 10,688 0.00
R213 On 06-May-2021 Bond Future 6 648 0.00
R214 On 06-May-2021 Bond Future 26 21,896 0.00
Grand Total for Daily Turnover Summary: 625 344,470 0.00

Page 2 of 2

2021/01/22, 18:48:59



