INTEREST RATE AND CURRENCY DERIVATIVES

DERIVATIVES DAILY DETAILED TURNOVER REPORT

FROM DATE : 04/08/2020

TO DATE : 04/08/2020

J

Johannesburg
Stock Exchange

One Exchange Square,

Gwen Lane,

Sandown, South Africa
Private Bag X991174

Sandton 2146

Tel: +27 11 520 7000
Fax: +27 11 520 8584

WWW.jse.co.za

Registration number: 2005/022939/06
VAT number: 4080119391

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

All Bond Index

ALBI On 06/08/2020 Index Future Buy 4 0.00
ALBI On 06/08/2020 Index Future Sell 4 0.00
ALBI On 05/11/2020 Index Future Sell 4 0.00
ALBI On 05/11/2020 Index Future Buy 4 0.00
ALBI On 06/08/2020 Index Future Sell 5 0.00
ALBI On 06/08/2020 Index Future Buy 5 0.00
ALBI On 05/11/2020 Index Future Buy 5 0.00
ALBI On 05/11/2020 Index Future Sell 5 0.00
ALBI On 05/11/2020 Index Future Sell 5 0.00
ALBI On 05/11/2020 Index Future Buy 5 0.00
ALBI On 06/08/2020 Index Future Buy 7 0.00
ALBI On 06/08/2020 Index Future Sell 7 0.00
ALBI On 05/11/2020 Index Future Sell 7 0.00
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ALBI On 05/11/2020
ALBI On 06/08/2020
ALBI On 06/08/2020
ALBI On 05/11/2020
ALBI On 05/11/2020
ALBI On 06/08/2020
ALBI On 06/08/2020
ALBI On 06/08/2020
ALBI On 06/08/2020
ALBI On 05/11/2020
ALBI On 05/11/2020
ALBI On 05/11/2020
ALBI On 05/11/2020

12025 Bond Future

2025 On 05/11/2020
2025 On 05/11/2020
2025 On 05/11/2020
2025 On 05/11/2020
2025 On 05/11/2020
2025 On 05/11/2020
2025 On 05/11/2020
2025 On 05/11/2020
2025 On 05/11/2020
2025 On 05/11/2020
2025 On 05/11/2020
2025 On 05/11/2020
2025 On 05/11/2020
2025 On 05/11/2020
2025 On 05/11/2020
2025 On 05/11/2020
2025 On 05/11/2020
2025 On 05/11/2020

12046 Bond Future

2046 On 06/08/2020
2046 On 06/08/2020
2046 On 06/08/2020
2046 On 06/08/2020
2046 On 05/11/2020
2046 On 05/11/2020
2046 On 05/11/2020
2046 On 05/11/2020
2046 On 06/08/2020
2046 On 06/08/2020

Index Future
Index Future
Index Future
Index Future
Index Future
Index Future
Index Future
Index Future
Index Future
Index Future
Index Future
Index Future
Index Future

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

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

Buy
Sell
Buy
Sell
Sell
Buy
Sell
Buy
Sell
Buy

29
29
29
29
40
40
40
40
40
40
40
40

15
15
20
20
20
20
20
20
50
50
50
50
200
200
200
200

500
500
500
500
500
500
500
500
1,000
1,000

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

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

2046 On 05/11/2020
2046 On 05/11/2020

12050 Bond Future

2050 On 06/08/2020
2050 On 06/08/2020
2050 On 06/08/2020
2050 On 06/08/2020
2050 On 05/11/2020
2050 On 05/11/2020
2050 On 05/11/2020
2050 On 05/11/2020

Bond Future
Bond Future

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

New Inflation Linked Index

IGOV On 06/08/2020
IGOV On 06/08/2020
IGOV On 06/08/2020
IGOV On 06/08/2020
IGOV On 06/08/2020
IGOV On 06/08/2020
IGOV On 05/11/2020
IGOV On 05/11/2020
IGOV On 05/11/2020
IGOV On 05/11/2020
IGOV On 06/08/2020
IGOV On 06/08/2020
IGOV On 06/08/2020
IGOV On 06/08/2020
IGOV On 05/11/2020
IGOV On 05/11/2020
IGOV On 05/11/2020
IGOV On 05/11/2020

R186 Bond Future

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

Index Future
Index Future
Index Future
Index Future
Index Future
Index Future
Index Future
Index Future
Index Future
Index Future
Index Future
Index Future
Index Future
Index Future
Index Future
Index Future
Index Future
Index Future

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

Buy
Sell

Sell
Buy
Buy
Sell
Sell
Buy
Sell
Buy

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

Buy
Sell
Sell
Buy
Sell
Buy

1,000
1,000

918
918
918
918
918
918
918
918

W WWWWWWW—eam|maaaaaaaa

O O © OO

_

0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
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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R186 On 06/08/2020
R186 On 06/08/2020
R186 On 06/08/2020
R186 On 06/08/2020
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
R186 On 06/08/2020
R186 On 06/08/2020
R186 On 05/11/2020
R186 On 05/11/2020
R186 On 04/02/2021
R186 On 04/02/2021
R186 On 04/02/2021
R186 On 04/02/2021
R186 On 04/02/2021
R186 On 04/02/2021
R186 On 04/02/2021
R186 On 04/02/2021
R186 On 04/02/2021
R186 On 04/02/2021
R186 On 04/02/2021
R186 On 04/02/2021
R186 On 04/02/2021
R186 On 04/02/2021
R186 On 04/02/2021
R186 On 04/02/2021
R186 On 06/08/2020
R186 On 06/08/2020
R186 On 05/11/2020
R186 On 05/11/2020
R186 On 06/08/2020
R186 On 06/08/2020
R186 On 05/11/2020
R186 On 05/11/2020
R186 On 04/02/2021
R186 On 04/02/2021
R186 On 04/02/2021

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

8.00
8.00
8.00
8.00
8.00
8.00
8.00
8.00
8.00
8.00
8.00
8.00
8.00
8.00
8.00
8.00

8.00
8.00
8.00

Put
Put
Put
Put
Put
Put
Put
Put
Put
Put
Put
Put
Put
Put
Put
Put

Put
Put
Put

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

10
10
16
16
16
16
16
16
16
16
16
16
16
16
21
21
21
21
21
21
31
31
61
61
61
61
64
64
69
69
69
69
92
92
98
98
98
98
99
99
99
99
100
100
100

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

R186 On 04/02/2021 Bond Future 8.00 Put Buy 100 0.00
R186 On 04/02/2021 Bond Future 8.00 Put Sell 133 0.00
R186 On 04/02/2021 Bond Future 8.00 Put Buy 133 0.00
R186 On 04/02/2021 Bond Future 8.00 Put Sell 146 0.00
R186 On 04/02/2021 Bond Future 8.00 Put Buy 146 0.00
R186 On 04/02/2021 Bond Future 8.00 Put Sell 161 0.00
R186 On 04/02/2021 Bond Future 8.00 Put Buy 161 0.00
R186 On 04/02/2021 Bond Future 8.00 Put Sell 180 0.00
R186 On 04/02/2021 Bond Future 8.00 Put Buy 180 0.00
R186 On 06/08/2020 Bond Future Buy 204 0.00
R186 On 06/08/2020 Bond Future Sell 204 0.00
R186 On 05/11/2020 Bond Future Sell 204 0.00
R186 On 05/11/2020 Bond Future Buy 204 0.00
R186 On 06/08/2020 Bond Future Buy 214 0.00
R186 On 06/08/2020 Bond Future Sell 214 0.00
R186 On 05/11/2020 Bond Future Sell 214 0.00
R186 On 05/11/2020 Bond Future Buy 214 0.00
R186 On 04/02/2021 Bond Future 8.00 Put Sell 228 0.00
R186 On 04/02/2021 Bond Future 8.00 Put Buy 228 0.00
R186 On 04/02/2021 Bond Future 8.00 Put Sell 320 0.00
R186 On 04/02/2021 Bond Future 8.00 Put Buy 320 0.00
R186 On 04/02/2021 Bond Future 8.00 Put Sell 356 0.00
R186 On 04/02/2021 Bond Future 8.00 Put Buy 356 0.00
R186 On 04/02/2021 Bond Future 8.00 Put Sell 395 0.00
R186 On 04/02/2021 Bond Future 8.00 Put Buy 395 0.00
R186 On 06/08/2020 Bond Future Sell 450 0.00
R186 On 06/08/2020 Bond Future Buy 450 0.00
R186 On 05/11/2020 Bond Future Buy 450 0.00
R186 On 05/11/2020 Bond Future Sell 450 0.00
R186 On 06/08/2020 Bond Future Buy 481 0.00
R186 On 06/08/2020 Bond Future Sell 481 0.00
R186 On 05/11/2020 Bond Future Sell 481 0.00
R186 On 05/11/2020 Bond Future Buy 481 0.00
R186 On 05/11/2020 Bond Future Buy 550 0.00
R186 On 05/11/2020 Bond Future Sell 550 0.00
R186 On 06/08/2020 Bond Future Buy 585 0.00
R186 On 06/08/2020 Bond Future Sell 585 0.00
R186 On 04/02/2021 Bond Future 8.00 Put Sell 789 0.00
R186 On 04/02/2021 Bond Future 8.00 Put Buy 789 0.00
R186 On 04/02/2021 Bond Future 8.00 Put Sell 875 0.00
R186 On 04/02/2021 Bond Future 8.00 Put Buy 875 0.00

Page 5 of 16

2020/08/04, 19:10:44



R186 On 06/08/2020
R186 On 06/08/2020
R186 On 05/11/2020
R186 On 05/11/2020
R186 On 04/02/2021
R186 On 04/02/2021
R186 On 04/02/2021
R186 On 04/02/2021

R2023 Bond Future

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

8.00
8.00
8.00
8.00

Put
Put
Put
Put

Buy
Sell
Sell
Buy
Sell
Buy
Sell
Buy

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

1,142
1,142
1,142
1,142
10,926
10,926
15,177
15,177

N

N

13

13
13
13
13
13
13
15
15
15
15
18
18
18
18
26
26
26
26
36
36
36
36
55
55
55
55
84
84
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
0.00
0.00
0.00
0.00
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Contract

Strike C/P

Buy/Sell

No. of Contracts

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
R023 On 06/08/2020
R023 On 06/08/2020
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 05/11/2020
2030 On 05/11/2020
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 05/11/2020
2030 On 05/11/2020
2030 On 06/08/2020
2030 On 06/08/2020
2030 On 05/11/2020
2030 On 05/11/2020
2030 On 05/11/2020
2030 On 05/11/2020
2030 On 06/08/2020
2030 On 06/08/2020
2030 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

Buy
Buy
Sell
Sell
Buy
Buy
Sell
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

84
226
226
226
226
464
464
464
464
960
960
960
960

24
24
24
24
54
54
54
54
78
78
78
78
200
200
200
200
220
220
220
220
280
280
370
370
3,000

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

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
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 7 of 16

2020/08/04, 19:10:44



2030 On 05/11/2020
R2032 Bond Future

2032 On 06/08/2020
2032 On 06/08/2020
2032 On 06/08/2020
2032 On 06/08/2020
2032 On 05/11/2020
2032 On 05/11/2020
2032 On 05/11/2020
2032 On 05/11/2020
2032 On 06/08/2020
2032 On 06/08/2020
2032 On 05/11/2020
2032 On 05/11/2020

R2035 Bond Future

R035 On 06/08/2020
R035 On 06/08/2020
R035 On 05/11/2020
R035 On 05/11/2020
R035 On 06/08/2020
R035 On 06/08/2020
R035 On 05/11/2020
R035 On 05/11/2020
R035 On 06/08/2020
R035 On 06/08/2020
R035 On 05/11/2020
R035 On 05/11/2020
R035 On 06/08/2020
R035 On 06/08/2020
R035 On 05/11/2020
R035 On 05/11/2020
R035 On 06/08/2020
R035 On 06/08/2020
R035 On 05/11/2020
R035 On 05/11/2020
R035 On 06/08/2020
R035 On 06/08/2020
R035 On 05/11/2020
R035 On 05/11/2020
R035 On 06/08/2020
R035 On 06/08/2020
R035 On 05/11/2020
R035 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

Sell

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

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

3,000

© © © OO oo

©

300
300
300

N i

N

12

12
12
33
33
33
33
44
44
44
44
71
71
71
71
91
91
91
91
122
122
122
122

0.00

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

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

R035 On 06/08/2020
R035 On 06/08/2020
R035 On 05/11/2020
R035 On 05/11/2020
R035 On 06/08/2020
R035 On 06/08/2020
R035 On 05/11/2020
R035 On 05/11/2020
R035 On 06/08/2020
R035 On 06/08/2020
R035 On 05/11/2020
R035 On 05/11/2020
R035 On 06/08/2020
R035 On 06/08/2020
R035 On 05/11/2020
R035 On 05/11/2020
R035 On 06/08/2020
R035 On 06/08/2020
R035 On 06/08/2020
R035 On 06/08/2020
R035 On 05/11/2020
R035 On 05/11/2020
R035 On 05/11/2020
R035 On 05/11/2020
R035 On 06/08/2020
R035 On 06/08/2020
R035 On 05/11/2020
R035 On 05/11/2020
R035 On 06/08/2020
R035 On 06/08/2020
R035 On 05/11/2020
R035 On 05/11/2020
R035 On 06/08/2020
R035 On 06/08/2020

R2037 Bond Future

2037 On 06/08/2020
2037 On 06/08/2020
2037 On 05/11/2020
2037 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

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

Sell
Buy
Sell
Buy

154
154
154
154
187
187
187
187
275
275
275
275
334
334
334
334
346
346
346
346
346
346
346
346
410
410
410
410
981
981
981
981
1,694
1,694

1
1
1
1

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
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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2037 On 05/11/2020
2037 On 05/11/2020
2037 On 05/11/2020
2037 On 05/11/2020
2037 On 06/08/2020
2037 On 06/08/2020
2037 On 05/11/2020
2037 On 05/11/2020
2037 On 05/11/2020
2037 On 05/11/2020
2037 On 05/11/2020
2037 On 05/11/2020
2037 On 06/08/2020
2037 On 06/08/2020
2037 On 05/11/2020
2037 On 05/11/2020
2037 On 05/11/2020
2037 On 05/11/2020
2037 On 05/11/2020
2037 On 05/11/2020
2037 On 05/11/2020
2037 On 05/11/2020
2037 On 05/11/2020
2037 On 05/11/2020
2037 On 06/08/2020
2037 On 06/08/2020
2037 On 05/11/2020
2037 On 05/11/2020
2037 On 06/08/2020
2037 On 06/08/2020
2037 On 05/11/2020
2037 On 05/11/2020
2037 On 06/08/2020
2037 On 06/08/2020
2037 On 05/11/2020
2037 On 05/11/2020
2037 On 06/08/2020
2037 On 06/08/2020
2037 On 05/11/2020
2037 On 05/11/2020
2037 On 06/08/2020
2037 On 06/08/2020
2037 On 05/11/2020
2037 On 05/11/2020
2037 On 06/08/2020

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
Bond Future
Bond Future

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

1
1
18
18
26
26
26
26
30
30
32
32
34
34
34
34
53
53
56
56
62
62
80
80
92
92
92
92
163
163
163
163
169
169
169
169
300
300
300
300
305
305
305
305
907

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

2037 On 06/08/2020 Bond Future Sell 907 0.00
2037 On 05/11/2020 Bond Future Sell 907 0.00
2037 On 05/11/2020 Bond Future Buy 907 0.00
2037 On 05/11/2020 Bond Future Sell 1,073 0.00
2037 On 05/11/2020 Bond Future Buy 1,073 0.00
2037 On 06/08/2020 Bond Future Buy 1,381 0.00
2037 On 06/08/2020 Bond Future Sell 1,381 0.00
2037 On 06/08/2020 Bond Future Sell 1,381 0.00
2037 On 06/08/2020 Bond Future Buy 1,381 0.00
2037 On 05/11/2020 Bond Future Buy 1,381 0.00
2037 On 05/11/2020 Bond Future Sell 1,381 0.00
2037 On 05/11/2020 Bond Future Buy 1,381 0.00
2037 On 05/11/2020 Bond Future Sell 1,381 0.00
2037 On 05/11/2020 Bond Future Buy 1,604 0.00
2037 On 05/11/2020 Bond Future Sell 1,604 0.00
2037 On 06/08/2020 Bond Future Sell 2,482 0.00
2037 On 06/08/2020 Bond Future Sell 2,482 0.00
2037 On 06/08/2020 Bond Future Buy 2,482 0.00
2037 On 06/08/2020 Bond Future Buy 2,482 0.00
2037 On 05/11/2020 Bond Future Sell 2,482 0.00
2037 On 05/11/2020 Bond Future Buy 2,482 0.00
2037 On 05/11/2020 Bond Future Sell 2,482 0.00
2037 On 05/11/2020 Bond Future Buy 2,482 0.00
2037 On 05/11/2020 Bond Future Sell 3,121 0.00
2037 On 05/11/2020 Bond Future Buy 3,121 0.00
2037 On 05/11/2020 Bond Future Buy 6,140 0.00
2037 On 05/11/2020 Bond Future Sell 6,140 0.00
R2040 Bond Future

2040 On 06/08/2020 Bond Future Buy 53 0.00
2040 On 06/08/2020 Bond Future Sell 53 0.00
2040 On 06/08/2020 Bond Future Buy 53 0.00
2040 On 06/08/2020 Bond Future Sell 53 0.00
2040 On 05/11/2020 Bond Future Sell 53 0.00
2040 On 05/11/2020 Bond Future Buy 53 0.00
2040 On 05/11/2020 Bond Future Sell 53 0.00
2040 On 05/11/2020 Bond Future Buy 53 0.00
2040 On 06/08/2020 Bond Future Sell 600 0.00
2040 On 06/08/2020 Bond Future Buy 600 0.00
2040 On 05/11/2020 Bond Future Buy 600 0.00
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2040 On 05/11/2020
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 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 06/08/2020
2044 On 06/08/2020
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 06/08/2020
2044 On 06/08/2020
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 06/08/2020
2044 On 06/08/2020
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 06/08/2020
2044 On 06/08/2020
2044 On 05/11/2020
2044 On 05/11/2020

R2048 Bond Future

Bond Future

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

600

JE\ QIR (UL (UL I U

10
10
10
10
11
11
11
11
43
43
43
43
45
45
45
45
73
73
73
73
74
74
74
74
256
256
256
256
500
500
500
500

0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
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 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 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 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 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 06/08/2020
R248 On 06/08/2020
R248 On 05/11/2020
R248 On 05/11/2020

R209 Bond Future

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

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

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

Sell
Buy

265
265
265
265
400
400
400
400
487
487
487
487

10
10

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
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 06/08/2020
R209 On 06/08/2020
R209 On 06/08/2020
R209 On 06/08/2020
R209 On 06/08/2020
R209 On 06/08/2020
R209 On 06/08/2020
R209 On 06/08/2020
R209 On 06/08/2020
R209 On 06/08/2020
R209 On 06/08/2020
R209 On 06/08/2020
R209 On 06/08/2020
R209 On 06/08/2020
R209 On 05/11/2020
R209 On 05/11/2020
R209 On 05/11/2020
R209 On 05/11/2020
R209 On 06/08/2020
R209 On 06/08/2020
R209 On 06/08/2020
R209 On 06/08/2020
R209 On 06/08/2020
R209 On 06/08/2020
R209 On 06/08/2020
R209 On 06/08/2020
R209 On 06/08/2020
R209 On 06/08/2020
R209 On 06/08/2020
R209 On 06/08/2020
R209 On 05/11/2020
R209 On 05/11/2020
R209 On 05/11/2020
R209 On 05/11/2020
R209 On 06/08/2020
R209 On 06/08/2020
R209 On 05/11/2020
R209 On 05/11/2020
R209 On 06/08/2020
R209 On 06/08/2020
R209 On 06/08/2020
R209 On 06/08/2020
R209 On 06/08/2020
R209 On 06/08/2020
R209 On 06/08/2020

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
Bond Future
Bond Future

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

10
10
13
13
20
20

35

35

38

38

61

61

61

61

61

61

61

61
63
63
65
65

73

73

94

94
115
115
115
115
115
115
115
115
200
200
200
200
1,259
1,259
1,882
1,882
3,661
3,661
7,203

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
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 06/08/2020
R213 Bond Future

R213 On 06/08/2020
R213 On 06/08/2020
R213 On 05/11/2020
R213 On 05/11/2020
R213 On 06/08/2020
R213 On 06/08/2020
R213 On 05/11/2020
R213 On 05/11/2020
R213 On 06/08/2020
R213 On 06/08/2020
R213 On 05/11/2020
R213 On 05/11/2020
R213 On 06/08/2020
R213 On 06/08/2020
R213 On 06/08/2020
R213 On 06/08/2020
R213 On 05/11/2020
R213 On 05/11/2020
R213 On 05/11/2020
R213 On 05/11/2020
R213 On 05/11/2020
R213 On 05/11/2020
R213 On 06/08/2020
R213 On 06/08/2020
R213 On 06/08/2020
R213 On 06/08/2020
R213 On 05/11/2020
R213 On 05/11/2020
R213 On 06/08/2020
R213 On 06/08/2020
R213 On 05/11/2020
R213 On 05/11/2020
R213 On 06/08/2020
R213 On 06/08/2020
R213 On 06/08/2020
R213 On 06/08/2020
R213 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

Buy

Buy
Sell
Sell
Buy
Buy
Sell
Buy
Sell
Buy
Sell
Sell
Buy
Buy
Sell
Buy
Sell
Sell
Buy
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Buy
Sell
Sell
Buy
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
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R213 On 05/11/2020
R213 On 05/11/2020
R213 On 05/11/2020
R213 On 06/08/2020
R213 On 06/08/2020
R213 On 05/11/2020
R213 On 05/11/2020
R213 On 06/08/2020
R213 On 06/08/2020
R213 On 05/11/2020
R213 On 05/11/2020
R213 On 06/08/2020
R213 On 06/08/2020
R213 On 05/11/2020
R213 On 05/11/2020

R214 Bond Future

R214 On 06/08/2020
R214 On 06/08/2020
R214 On 06/08/2020
R214 On 06/08/2020
R214 On 05/11/2020
R214 On 05/11/2020
R214 On 05/11/2020
R214 On 05/11/2020
R214 On 06/08/2020
R214 On 06/08/2020
R214 On 06/08/2020
R214 On 06/08/2020
R214 On 05/11/2020
R214 On 05/11/2020
R214 On 05/11/2020
R214 On 05/11/2020
R214 On 06/08/2020
R214 On 06/08/2020
R214 On 05/11/2020
R214 On 05/11/2020

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
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future

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

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

79

79

79
138
138
138
138
300
300
300
300
402
402
402
402

80
80
80
80
80
80
80
80
142
142
142
142
142
142
142
142
300
300
300
300

120,916

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

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
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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