INTEREST RATE AND CURRENCY DERIVATIVES

DERIVATIVES DAILY DETAILED TURNOVER REPORT
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Strike C/P

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

2030 On 06/05/2021 Bond Future Sell 69 0.00
2030 On 06/05/2021 Bond Future Buy 69 0.00
2030 On 06/05/2021 Bond Future Sell 74 0.00
2030 On 06/05/2021 Bond Future Buy 74 0.00
2030 On 06/05/2021 Bond Future 9.25 Put Buy 87 0.00
2030 On 06/05/2021 Bond Future 9.25 Put Sell 87 0.00
2030 On 06/05/2021 Bond Future 8.95 Put Sell 87 0.00
2030 On 06/05/2021 Bond Future 8.95 Put Buy 87 0.00
2030 On 06/05/2021 Bond Future 8.90 Put Sell 87 0.00
2030 On 06/05/2021 Bond Future 8.90 Put Buy 87 0.00
2030 On 06/05/2021 Bond Future 9.35 Put Buy 87 0.00
2030 On 06/05/2021 Bond Future 9.35 Put Sell 87 0.00
2030 On 06/05/2021 Bond Future Sell 95 0.00
2030 On 06/05/2021 Bond Future Buy 95 0.00
2030 On 06/05/2021 Bond Future Sell 99 0.00
2030 On 06/05/2021 Bond Future Buy 99 0.00
2030 On 06/05/2021 Bond Future Sell 101 0.00
2030 On 06/05/2021 Bond Future Buy 101 0.00
2030 On 06/05/2021 Bond Future Sell 110 0.00
2030 On 06/05/2021 Bond Future Buy 110 0.00
2030 On 06/05/2021 Bond Future Sell 134 0.00
2030 On 06/05/2021 Bond Future Buy 134 0.00
2030 On 06/05/2021 Bond Future Sell 162 0.00
2030 On 06/05/2021 Bond Future Buy 162 0.00
2030 On 06/05/2021 Bond Future Buy 165 0.00
2030 On 06/05/2021 Bond Future Sell 165 0.00
2030 On 06/05/2021 Bond Future Sell 184 0.00
2030 On 06/05/2021 Bond Future Buy 184 0.00
2030 On 06/05/2021 Bond Future Sell 234 0.00
2030 On 06/05/2021 Bond Future Buy 234 0.00
2030 On 06/05/2021 Bond Future Sell 265 0.00
2030 On 06/05/2021 Bond Future Buy 265 0.00
2030 On 06/05/2021 Bond Future Sell 299 0.00
2030 On 06/05/2021 Bond Future Buy 299 0.00
2030 On 06/05/2021 Bond Future Sell 461 0.00
2030 On 06/05/2021 Bond Future Buy 461 0.00
2030 On 06/05/2021 Bond Future Sell 469 0.00
2030 On 06/05/2021 Bond Future Buy 469 0.00
2030 On 06/05/2021 Bond Future Sell 500 0.00
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Contract Strike C/P  Buy/Sell No. of Contracts

R213 On 05/08/2021 Bond Future 9.34 Call Sell 120 0.00
R213 On 05/08/2021 Bond Future 9.34 Call Buy 120 0.00
R213 On 03/02/2022 Bond Future 8.63 Call Buy 120 0.00
R213 On 03/02/2022 Bond Future 8.63 Call Sell 120 0.00
R213 On 05/08/2021 Bond Future 10.14 Put Buy 120 0.00
R213 On 05/08/2021 Bond Future 10.14 Put Sell 120 0.00
R213 On 03/02/2022 Bond Future 9.58 Put Sell 120 0.00
R213 On 03/02/2022 Bond Future 9.58 Put Buy 120 0.00
R213 On 05/08/2021 Bond Future 10.78 Put Sell 120 0.00
R213 On 05/08/2021 Bond Future 10.78 Put Buy 120 0.00
R213 On 03/02/2022 Bond Future 10.15 Put Buy 120 0.00
R213 On 03/02/2022 Bond Future 10.15 Put Sell 120 0.00
R213 On 05/08/2021 Bond Future 9.34 Call Buy 200 0.00
R213 On 05/08/2021 Bond Future 9.34 Call Sell 200 0.00
R213 On 05/08/2021 Bond Future 9.34 Call Buy 200 0.00
R213 On 05/08/2021 Bond Future 9.34 Call Sell 200 0.00
R213 On 03/02/2022 Bond Future 8.63 Call Sell 200 0.00
R213 On 03/02/2022 Bond Future 8.63 Call Buy 200 0.00
R213 On 03/02/2022 Bond Future 8.63 Call Buy 200 0.00
R213 On 03/02/2022 Bond Future 8.63 Call Sell 200 0.00
R213 On 05/08/2021 Bond Future 10.14 Put Sell 200 0.00
R213 On 05/08/2021 Bond Future 10.14 Put Buy 200 0.00
R213 On 05/08/2021 Bond Future 10.14 Put Buy 200 0.00
R213 On 05/08/2021 Bond Future 10.14 Put Sell 200 0.00
R213 On 03/02/2022 Bond Future 9.58 Put Buy 200 0.00
R213 On 03/02/2022 Bond Future 9.58 Put Sell 200 0.00
R213 On 03/02/2022 Bond Future 9.58 Put Buy 200 0.00
R213 On 03/02/2022 Bond Future 9.58 Put Sell 200 0.00
R213 On 05/08/2021 Bond Future 10.78 Put Buy 200 0.00
R213 On 05/08/2021 Bond Future 10.78 Put Sell 200 0.00
R213 On 05/08/2021 Bond Future 10.78 Put Buy 200 0.00
R213 On 05/08/2021 Bond Future 10.78 Put Sell 200 0.00
R213 On 03/02/2022 Bond Future 10.15 Put Sell 200 0.00
R213 On 03/02/2022 Bond Future 10.15 Put Buy 200 0.00
R213 On 03/02/2022 Bond Future 10.15 Put Buy 200 0.00
R213 On 03/02/2022 Bond Future 10.15 Put Sell 200 0.00
R214 Bond Future

R214 On 06/05/2021 Bond Future Buy 3 0.00
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Contract Strike C/P  Buy/Sell No. of Contracts

R214 On 06/05/2021 Bond Future Buy 2,876 0.00
R214 On 06/05/2021 Bond Future Sell 2,876 0.00
Grand Total for Daily Detailed Turnover: 41,060 0.00
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