INTEREST RATE AND CURRENCY DERIVATIVES

DERIVATIVES DAILY DETAILED TURNOVER REPORT

FROM DATE : 24/07/2020

TO DATE : 24/07/2020

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

All Bond Index

ALBI On 06/08/2020 Index Future Buy 149 0.00
ALBI On 06/08/2020 Index Future Sell 149 0.00
ALBI On 06/08/2020 Index Future Sell 149 0.00
ALBI On 06/08/2020 Index Future Buy 149 0.00
ALBI On 05/11/2020 Index Future Buy 149 0.00
ALBI On 05/11/2020 Index Future Sell 149 0.00
ALBI On 05/11/2020 Index Future Buy 149 0.00
ALBI On 05/11/2020 Index Future Sell 149 0.00
Govi Total Return Index

GOVI On 06/08/2020 GOVI Buy 2 0.00
GOVI On 06/08/2020 GOVI Sell 2 0.00
GOVI On 05/11/2020 GOVI Sell 2 0.00
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GOVI On 05/11/2020
GOVI On 06/08/2020
GOVI On 06/08/2020
GOVI On 05/11/2020
GOVI On 05/11/2020
GOVI On 06/08/2020
GOVI On 06/08/2020
GOVI On 06/08/2020
GOVI On 06/08/2020
GOVI On 05/11/2020
GOVI On 05/11/2020
GOVI On 05/11/2020
GOVI On 05/11/2020
GOVI On 06/08/2020
GOVI On 06/08/2020
GOVI On 05/11/2020
GOVI On 05/11/2020
GOVI On 06/08/2020
GOVI On 06/08/2020
GOVI On 05/11/2020
GOVI On 05/11/2020

12025 Bond Future

2025 On 06/08/2020
2025 On 06/08/2020
2025 On 06/08/2020
2025 On 06/08/2020
2025 On 06/08/2020
2025 On 06/08/2020

Govl
Govl
Govl
Govl
Govl
Govl
Govl
Govl
Govl
Govl
Govl
Govl
Govl
Govl
Govl
Govl
Govl
Govl
Govl
Govl
Govl

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

Jibar Tradeable Future

JBAF On 15/12/2020
JBAF On 15/12/2020
JBAF On 15/12/2020
JBAF On 15/12/2020
JBAF On 15/12/2020
JBAF On 15/12/2020
JBAF On 15/12/2020
JBAF On 15/12/2020
JBAF On 15/12/2020
JBAF On 15/12/2020
JBAF On 15/12/2020
JBAF On 15/12/2020

Jibar Tradeable Future
Jibar Tradeable Future
Jibar Tradeable Future
Jibar Tradeable Future
Jibar Tradeable Future
Jibar Tradeable Future
Jibar Tradeable Future
Jibar Tradeable Future
Jibar Tradeable Future
Jibar Tradeable Future
Jibar Tradeable Future
Jibar Tradeable Future

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

Sell
Buy
Sell
Buy
Buy
Sell

Sell
Buy
Buy
Sell
Sell
Buy
Sell
Buy
Buy
Sell
Sell
Buy
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58
58
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
0.00
0.00
0.00

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

Buy/Sell

No. of Contracts

JBAF On 15/12/2020
JBAF On 15/12/2020

R186 Bond Future

R186 On 06/08/2020
R186 On 06/08/2020
R186 On 06/08/2020
R186 On 06/08/2020
R186 On 05/11/2020
R186 On 05/11/2020
R186 On 05/11/2020
R186 On 05/11/2020
R186 On 05/11/2020
R186 On 05/11/2020

R2023 Bond Future

R023 On 05/11/2020
R023 On 05/11/2020
R023 On 06/08/2020
R023 On 06/08/2020
R023 On 05/11/2020
R023 On 05/11/2020

R2030 Bond Future

2030 On 06/08/2020
2030 On 06/08/2020
2030 On 05/11/2020
2030 On 05/11/2020
2030 On 06/08/2020
2030 On 06/08/2020
2030 On 06/08/2020
2030 On 06/08/2020
2030 On 05/11/2020
2030 On 05/11/2020
2030 On 06/08/2020
2030 On 06/08/2020
2030 On 06/08/2020
2030 On 06/08/2020

Jibar Tradeable Future
Jibar Tradeable Future

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

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

Bond Future
Bond Future
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
Sell
Buy
Sell
Buy
Buy
Sell

Buy
Sell
Buy
Sell
Buy
Sell

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

20
20

15
15
15
15
31
31
114
114
145
145

15
15
20
20
20
20

oD O T NN

10
10
10
12
12
20
20

0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00

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

Page 3 of 8

2020/07/24, 18:56:5



R2035 Bond Future

R035 On 06/08/2020
R035 On 06/08/2020
R035 On 06/08/2020
R035 On 06/08/2020

R2044 Bond Future

2044 On 06/08/2020
2044 On 06/08/2020
2044 On 06/08/2020
2044 On 06/08/2020
2044 On 06/08/2020
2044 On 06/08/2020
2044 On 06/08/2020
2044 On 06/08/2020
2044 On 06/08/2020
2044 On 06/08/2020
2044 On 06/08/2020
2044 On 06/08/2020
2044 On 06/08/2020
2044 On 06/08/2020
2044 On 06/08/2020
2044 On 06/08/2020
2044 On 04/02/2021
2044 On 04/02/2021
2044 On 06/08/2020
2044 On 06/08/2020
2044 On 06/08/2020
2044 On 06/08/2020
2044 On 06/08/2020
2044 On 06/08/2020
2044 On 04/02/2021
2044 On 04/02/2021
2044 On 04/02/2021
2044 On 04/02/2021
2044 On 06/08/2020
2044 On 06/08/2020
2044 On 06/08/2020
2044 On 06/08/2020
2044 On 06/08/2020
2044 On 06/08/2020
2044 On 05/11/2020

Bond Future
Bond Future
Bond Future
Bond Future

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

9.98
9.98
9.36
9.36
11.09
11.09

9.66
9.66
9.01
9.01
9.66
9.66
10.93
10.93
10.84
10.84
10.29
10.29

9.29

Call
Call
Call
Call
Put
Put

Call
Call
Call
Call
Call
Call
Put
Put
Put
Put
Put
Put

Call

Sell
Sell
Buy
Buy

Sell
Buy
Sell
Buy
Buy
Sell
Buy
Sell
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Buy
Sell
Sell
Buy
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Sell
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1
1
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34
34
34
34
34
43
43
45
45
49
49
50
50
50
50
50
50
50
50
50
50
50
50
60
60
60
60
74
74
84

0.00
0.00
0.00
0.00

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

2044 On 05/11/2020 Bond Future 9.29 Call Buy 84 0.00
2044 On 05/11/2020 Bond Future 9.97 Call Sell 84 0.00
2044 On 05/11/2020 Bond Future 9.97 Call Buy 84 0.00
2044 On 05/11/2020 Bond Future 11.38 Put Sell 84 0.00
2044 On 05/11/2020 Bond Future 11.38 Put Buy 84 0.00
2044 On 04/02/2021 Bond Future 9.66 Call Sell 90 0.00
2044 On 04/02/2021 Bond Future 9.66 Call Buy 90 0.00
2044 On 06/08/2020 Bond Future 9.01 Call Sell 90 0.00
2044 On 06/08/2020 Bond Future 9.01 Call Buy 90 0.00
2044 On 06/08/2020 Bond Future 9.66 Call Buy 90 0.00
2044 On 06/08/2020 Bond Future 9.66 Call Sell 90 0.00
2044 On 06/08/2020 Bond Future 10.93 Put Sell 90 0.00
2044 On 06/08/2020 Bond Future 10.93 Put Buy 90 0.00
2044 On 04/02/2021 Bond Future 10.84 Put Sell 90 0.00
2044 On 04/02/2021 Bond Future 10.84 Put Buy 90 0.00
2044 On 04/02/2021 Bond Future 10.29 Put Buy 90 0.00
2044 On 04/02/2021 Bond Future 10.29 Put Sell 90 0.00
2044 On 06/08/2020 Bond Future 9.98 Call Buy 94 0.00
2044 On 06/08/2020 Bond Future 9.98 Call Sell 94 0.00
2044 On 06/08/2020 Bond Future 9.36 Call Sell 94 0.00
2044 On 06/08/2020 Bond Future 9.36 Call Buy 94 0.00
2044 On 06/08/2020 Bond Future 11.09 Put Sell 94 0.00
2044 On 06/08/2020 Bond Future 11.09 Put Buy 94 0.00
2044 On 06/08/2020 Bond Future 9.98 Call Buy 128 0.00
2044 On 06/08/2020 Bond Future 9.98 Call Sell 128 0.00
2044 On 06/08/2020 Bond Future 9.98 Call Buy 128 0.00
2044 On 06/08/2020 Bond Future 9.98 Call Sell 128 0.00
2044 On 06/08/2020 Bond Future 9.36 Call Sell 128 0.00
2044 On 06/08/2020 Bond Future 9.36 Call Buy 128 0.00
2044 On 06/08/2020 Bond Future 9.36 Call Buy 128 0.00
2044 On 06/08/2020 Bond Future 9.36 Call Sell 128 0.00
2044 On 06/08/2020 Bond Future 11.09 Put Sell 128 0.00
2044 On 06/08/2020 Bond Future 11.09 Put Buy 128 0.00
2044 On 06/08/2020 Bond Future 11.09 Put Buy 128 0.00
2044 On 06/08/2020 Bond Future 11.09 Put Sell 128 0.00
2044 On 04/02/2021 Bond Future 9.66 Call Buy 140 0.00
2044 On 04/02/2021 Bond Future 9.66 Call Sell 140 0.00
2044 On 04/02/2021 Bond Future 9.66 Call Sell 140 0.00
2044 On 04/02/2021 Bond Future 9.66 Call Buy 140 0.00
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2044 On 06/08/2020
2044 On 06/08/2020
2044 On 06/08/2020
2044 On 06/08/2020
2044 On 06/08/2020
2044 On 06/08/2020
2044 On 06/08/2020
2044 On 06/08/2020
2044 On 06/08/2020
2044 On 06/08/2020
2044 On 06/08/2020
2044 On 06/08/2020
2044 On 04/02/2021
2044 On 04/02/2021
2044 On 04/02/2021
2044 On 04/02/2021
2044 On 04/02/2021
2044 On 04/02/2021
2044 On 04/02/2021
2044 On 04/02/2021
2044 On 06/08/2020
2044 On 06/08/2020
2044 On 06/08/2020
2044 On 06/08/2020
2044 On 05/11/2020
2044 On 05/11/2020
2044 On 05/11/2020
2044 On 05/11/2020
2044 On 05/11/2020
2044 On 05/11/2020
2044 On 06/08/2020
2044 On 06/08/2020
2044 On 05/11/2020
2044 On 05/11/2020
2044 On 05/11/2020
2044 On 05/11/2020
2044 On 05/11/2020
2044 On 05/11/2020
2044 On 05/11/2020
2044 On 05/11/2020
2044 On 05/11/2020
2044 On 05/11/2020
2044 On 05/11/2020

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

9.01
9.01
9.01
9.01
9.66
9.66
9.66
9.66
10.93
10.93
10.93
10.93
10.29
10.29
10.29
10.29
10.84
10.84
10.84
10.84

9.29
9.29
9.97
9.97
11.38
11.38

9.29
9.29
9.29
9.29
9.97
9.97
9.97
9.97
11.38
11.38
11.38

Call
Call
Call
Call
Call
Call
Call
Call
Put
Put
Put
Put
Put
Put
Put
Put
Put
Put
Put
Put

Call
Call
Call
Call
Put
Put

Call
Call
Call
Call
Call
Call
Call
Call
Put
Put
Put

Sell
Buy
Sell
Buy
Buy
Sell
Sell

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

Buy
Sell
Sell
Buy
Buy
Sell
Buy
Sell
Buy
Sell
Sell

Buy
Sell
Buy
Sell
Buy

140
140
140
140
140
140
140
140
140
140
140
140
140
140
140
140
140
140
140
140
180
180
180
180
184
184
184
184
184
184
232
232
268
268
268
268
268
268
268
268
268
268
268

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

2044 On 05/11/2020 Bond Future 11.38 Put Sell 268 0.00
R2048 Bond Future

R248 On 05/11/2020 Bond Future Buy 2 0.00
R248 On 05/11/2020 Bond Future Sell 2 0.00
R248 On 05/11/2020 Bond Future Buy 4 0.00
R248 On 05/11/2020 Bond Future Sell 4 0.00
R248 On 05/11/2020 Bond Future Buy 5 0.00
R248 On 05/11/2020 Bond Future Sell 5 0.00
R248 On 05/11/2020 Bond Future Sell 7 0.00
R248 On 05/11/2020 Bond Future Buy 7 0.00
R248 On 05/11/2020 Bond Future Buy 9 0.00
R248 On 05/11/2020 Bond Future Sell 9 0.00
R248 On 05/11/2020 Bond Future Buy 12 0.00
R248 On 05/11/2020 Bond Future Sell 12 0.00
R248 On 05/11/2020 Bond Future Buy 13 0.00
R248 On 05/11/2020 Bond Future Sell 13 0.00
R248 On 05/11/2020 Bond Future Buy 18 0.00
R248 On 05/11/2020 Bond Future Sell 18 0.00
R248 On 06/08/2020 Bond Future Sell 22 0.00
R248 On 06/08/2020 Bond Future Buy 22 0.00
R248 On 05/11/2020 Bond Future Buy 24 0.00
R248 On 05/11/2020 Bond Future Sell 24 0.00
R248 On 05/11/2020 Bond Future Buy 26 0.00
R248 On 05/11/2020 Bond Future Sell 26 0.00
R248 On 06/08/2020 Bond Future Sell 31 0.00
R248 On 06/08/2020 Bond Future Buy 31 0.00
R248 On 05/11/2020 Bond Future Buy 45 0.00
R248 On 05/11/2020 Bond Future Sell 45 0.00
R248 On 05/11/2020 Bond Future Buy 61 0.00
R248 On 05/11/2020 Bond Future Sell 61 0.00
R248 On 06/08/2020 Bond Future Sell 63 0.00
R248 On 06/08/2020 Bond Future Buy 63 0.00
R248 On 05/11/2020 Bond Future Buy 71 0.00
R248 On 05/11/2020 Bond Future Sell 71 0.00
R248 On 05/11/2020 Bond Future Buy 80 0.00
R248 On 05/11/2020 Bond Future Sell 80 0.00
R248 On 05/11/2020 Bond Future Buy 91 0.00
R248 On 05/11/2020 Bond Future Sell 91 0.00
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R248 On 06/08/2020
R248 On 06/08/2020
R248 On 06/08/2020
R248 On 06/08/2020
R248 On 05/11/2020
R248 On 05/11/2020
R248 On 06/08/2020
R248 On 06/08/2020
R248 On 05/11/2020
R248 On 05/11/2020
R248 On 05/11/2020
R248 On 05/11/2020
R248 On 05/11/2020
R248 On 05/11/2020
R248 On 05/11/2020
R248 On 05/11/2020
R248 On 06/08/2020
R248 On 06/08/2020
R248 On 05/11/2020
R248 On 05/11/2020
R248 On 05/11/2020
R248 On 05/11/2020
R248 On 05/11/2020
R248 On 05/11/2020

R209 Bond Future

R209 On 06/08/2020
R209 On 06/08/2020
R209 On 06/08/2020
R209 On 06/08/2020

R212 Bond Future

R212 On 06/08/2020
R212 On 06/08/2020

Grand Total for Daily Detailed Turnover:

Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
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
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Sell
Buy
Buy
Sell
Buy
Sell
Buy
Sell

Buy
Sell
Buy
Sell

Sell
Buy

94
94
99
99
102
102
106
106
160
160
165
165
171
171
259
259
415
415
509
509
929
929
2,672
2,672

15
15
15
15

200
200

14,831

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