INTEREST RATE AND CURRENCY DERIVATIVES

DERIVATIVES DAILY DETAILED TURNOVER REPORT

FROM DATE : 13/10/2021

TO DATE : 13/10/2021
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Sandown, South Africa
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Contract Strike C/P  Buy/Sell No. of Contracts

All Bond Index

ALBI On 05/05/2022 Index Future Buy 29 0.00
ALBI On 05/05/2022 Index Future Sell 29 0.00
ALBI On 05/05/2022 Index Future Buy 29 0.00
ALBI On 05/05/2022 Index Future Sell 29 0.00
ALBI On 03/02/2022 Index Future Sell 90 0.00
ALBI On 03/02/2022 Index Future Buy 90 0.00
ALBI On 03/02/2022 Index Future Buy 90 0.00
ALBI On 03/02/2022 Index Future Sell 90 0.00
ALBI On 04/11/2021 Index Future Sell 119 0.00
ALBI On 04/11/2021 Index Future Buy 119 0.00
ALBI On 04/11/2021 Index Future Sell 119 0.00
ALBI On 04/11/2021 Index Future Buy 119 0.00
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Contract Strike C/P  Buy/Sell No. of Contracts

2046 On 05/05/2022 Bond Future Buy 13 0.00
2046 On 03/02/2022 Bond Future Sell 40 0.00
2046 On 03/02/2022 Bond Future Buy 40 0.00
2046 On 04/11/2021 Bond Future Buy 92 0.00
2046 On 04/11/2021 Bond Future Sell 92 0.00
2046 On 03/02/2022 Bond Future Sell 92 0.00
2046 On 03/02/2022 Bond Future Buy 92 0.00
2046 On 05/05/2022 Bond Future Sell 158 0.00
2046 On 05/05/2022 Bond Future Buy 158 0.00
2046 On 03/02/2022 Bond Future Sell 477 0.00
2046 On 03/02/2022 Bond Future Buy 477 0.00
2046 On 04/11/2021 Bond Future Buy 3,294 0.00
2046 On 04/11/2021 Bond Future Sell 3,294 0.00
2046 On 03/02/2022 Bond Future Sell 3,294 0.00
2046 On 03/02/2022 Bond Future Buy 3,294 0.00
2046 On 04/11/2021 Bond Future Buy 4,222 0.00
2046 On 04/11/2021 Bond Future Sell 4,222 0.00
2046 On 03/02/2022 Bond Future Sell 4,222 0.00
2046 On 03/02/2022 Bond Future Buy 4,222 0.00
2046 On 04/11/2021 Bond Future Sell 7,608 0.00
2046 On 04/11/2021 Bond Future Buy 7,608 0.00
2046 On 03/02/2022 Bond Future Buy 7,608 0.00
2046 On 03/02/2022 Bond Future Sell 7,608 0.00
12050 Bond Future

2050 On 03/02/2022 Bond Future Sell 26 0.00
2050 On 03/02/2022 Bond Future Buy 26 0.00
2050 On 03/02/2022 Bond Future Sell 161 0.00
2050 On 03/02/2022 Bond Future Buy 161 0.00
2050 On 03/02/2022 Bond Future Sell 953 0.00
2050 On 03/02/2022 Bond Future Buy 953 0.00
2050 On 04/11/2021 Bond Future Buy 1,483 0.00
2050 On 04/11/2021 Bond Future Sell 1,483 0.00
2050 On 03/02/2022 Bond Future Sell 1,483 0.00
2050 On 03/02/2022 Bond Future Buy 1,483 0.00
2050 On 04/11/2021 Bond Future Buy 3,195 0.00
2050 On 04/11/2021 Bond Future Sell 3,195 0.00
2050 On 03/02/2022 Bond Future Sell 3,195 0.00
2050 On 03/02/2022 Bond Future Buy 3,195 0.00
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Contract Strike C/P  Buy/Sell No. of Contracts

R186 On 05/05/2022 Bond Future Sell 9 0.00
R186 On 03/02/2022 Bond Future Buy 24 0.00
R186 On 03/02/2022 Bond Future Sell 24 0.00
R186 On 05/05/2022 Bond Future Buy 24 0.00
R186 On 05/05/2022 Bond Future Sell 24 0.00
R186 On 03/02/2022 Bond Future Buy 28 0.00
R186 On 03/02/2022 Bond Future Sell 28 0.00
R186 On 04/11/2021 Bond Future Sell 31 0.00
R186 On 04/11/2021 Bond Future Buy 31 0.00
R186 On 04/11/2021 Bond Future Sell 37 0.00
R186 On 04/11/2021 Bond Future Buy 37 0.00
R186 On 05/05/2022 Bond Future Buy 37 0.00
R186 On 05/05/2022 Bond Future Sell 37 0.00
R186 On 05/05/2022 Bond Future Buy 54 0.00
R186 On 05/05/2022 Bond Future Sell 54 0.00
R186 On 03/02/2022 Bond Future Buy 74 0.00
R186 On 03/02/2022 Bond Future Sell 74 0.00
R186 On 05/05/2022 Bond Future Sell 90 0.00
R186 On 05/05/2022 Bond Future Buy 90 0.00
R186 On 04/11/2021 Bond Future Sell 98 0.00
R186 On 04/11/2021 Bond Future Buy 98 0.00
R186 On 03/02/2022 Bond Future Buy 112 0.00
R186 On 03/02/2022 Bond Future Sell 112 0.00
R186 On 04/11/2021 Bond Future Sell 149 0.00
R186 On 04/11/2021 Bond Future Buy 149 0.00
R186 On 05/05/2022 Bond Future Sell 152 0.00
R186 On 05/05/2022 Bond Future Buy 152 0.00
R186 On 03/02/2022 Bond Future Buy 162 0.00
R186 On 03/02/2022 Bond Future Sell 162 0.00
R186 On 05/05/2022 Bond Future Buy 181 0.00
R186 On 05/05/2022 Bond Future Sell 181 0.00
R186 On 05/05/2022 Bond Future Sell 201 0.00
R186 On 05/05/2022 Bond Future Buy 201 0.00
R186 On 04/11/2021 Bond Future Sell 216 0.00
R186 On 04/11/2021 Bond Future Buy 216 0.00
R186 On 05/05/2022 Bond Future Buy 242 0.00
R186 On 05/05/2022 Bond Future Sell 242 0.00
R186 On 03/02/2022 Bond Future Sell 271 0.00
R186 On 03/02/2022 Bond Future Buy 271 0.00

Page 5 of 42

2021/10/13, 18:45:3:



R186 On 04/11/2021
R186 On 04/11/2021
R186 On 05/05/2022
R186 On 05/05/2022
R186 On 03/02/2022
R186 On 03/02/2022
R186 On 05/05/2022
R186 On 05/05/2022
R186 On 05/05/2022
R186 On 05/05/2022
R186 On 03/02/2022
R186 On 03/02/2022
R186 On 05/05/2022
R186 On 05/05/2022
R186 On 03/02/2022
R186 On 03/02/2022
R186 On 04/11/2021
R186 On 04/11/2021
R186 On 05/05/2022
R186 On 05/05/2022
R186 On 04/11/2021
R186 On 04/11/2021
R186 On 03/02/2022
R186 On 03/02/2022
R186 On 04/11/2021
R186 On 04/11/2021
R186 On 05/05/2022
R186 On 05/05/2022
R186 On 04/11/2021
R186 On 04/11/2021
R186 On 03/02/2022
R186 On 03/02/2022
R186 On 03/02/2022
R186 On 03/02/2022
R186 On 03/02/2022
R186 On 03/02/2022
R186 On 04/11/2021
R186 On 04/11/2021
R186 On 03/02/2022
R186 On 03/02/2022
R186 On 03/02/2022
R186 On 03/02/2022
R186 On 04/11/2021

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

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

361
361
394
394
456
456
501
501
514
514
543
543
590
590
605
605
608
608
648
648
724
724
726
726
806
806
961
961
968
968
1,182
1,182
1,506
1,506
1,545
1,545
1,576
1,576
1,770
1,770
1,945
1,945
2,007

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
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 6 of 42

2021/10/13, 18:45:3:



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

R186 On 04/11/2021 Bond Future Buy 2,007 0.00
R186 On 04/11/2021 Bond Future Sell 2,059 0.00
R186 On 04/11/2021 Bond Future Buy 2,059 0.00
R186 On 04/11/2021 Bond Future Sell 2,360 0.00
R186 On 04/11/2021 Bond Future Buy 2,360 0.00
R186 On 04/11/2021 Bond Future Buy 2,593 0.00
R186 On 04/11/2021 Bond Future Sell 2,593 0.00
R186 On 03/02/2022 Bond Future Buy 2,885 0.00
R186 On 03/02/2022 Bond Future Sell 2,885 0.00
R186 On 05/05/2022 Bond Future Sell 2,916 0.00
R186 On 05/05/2022 Bond Future Buy 2,916 0.00
R186 On 05/05/2022 Bond Future Buy 3,120 0.00
R186 On 05/05/2022 Bond Future Sell 3,120 0.00
R186 On 04/11/2021 Bond Future Sell 3,846 0.00
R186 On 04/11/2021 Bond Future Buy 3,846 0.00
R186 On 05/05/2022 Bond Future Buy 4,404 0.00
R186 On 05/05/2022 Bond Future Sell 4,404 0.00
R186 On 04/11/2021 Bond Future Buy 4,597 0.00
R186 On 04/11/2021 Bond Future Sell 4,597 0.00
R186 On 03/02/2022 Bond Future Sell 4,597 0.00
R186 On 03/02/2022 Bond Future Buy 4,597 0.00
R186 On 03/02/2022 Bond Future Sell 8,751 0.00
R186 On 03/02/2022 Bond Future Buy 8,751 0.00
R186 On 03/02/2022 Bond Future Sell 9,376 0.00
R186 On 03/02/2022 Bond Future Buy 9,376 0.00
R186 On 04/11/2021 Bond Future Buy 11,667 0.00
R186 On 04/11/2021 Bond Future Sell 11,667 0.00
R186 On 04/11/2021 Bond Future Sell 12,496 0.00
R186 On 04/11/2021 Bond Future Buy 12,496 0.00
R186 On 03/02/2022 Bond Future Sell 13,223 0.00
R186 On 03/02/2022 Bond Future Buy 13,223 0.00
R186 On 04/11/2021 Bond Future Sell 17,627 0.00
R186 On 04/11/2021 Bond Future Buy 17,627 0.00
R202 Bond Future

R202 On 05/05/2022 Bond Future Sell 21 0.00
R202 On 05/05/2022 Bond Future Buy 21 0.00
R202 On 05/05/2022 Bond Future Buy 30 0.00
R202 On 05/05/2022 Bond Future Sell 30 0.00
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59
59
63
63
70
70
76
76
77
77
78
78
83
83
96
96
101
101
102
102
102
102
134

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
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 04/11/2021 Bond Future Buy 134 0.00
R023 On 03/02/2022 Bond Future Buy 145 0.00
R023 On 03/02/2022 Bond Future Sell 145 0.00
R023 On 03/02/2022 Bond Future Buy 168 0.00
R023 On 03/02/2022 Bond Future Sell 168 0.00
R023 On 03/02/2022 Bond Future Buy 173 0.00
R023 On 03/02/2022 Bond Future Sell 173 0.00
R023 On 03/02/2022 Bond Future Buy 177 0.00
R023 On 03/02/2022 Bond Future Sell 177 0.00
R023 On 05/05/2022 Bond Future Buy 180 0.00
R023 On 05/05/2022 Bond Future Sell 180 0.00
R023 On 04/11/2021 Bond Future Sell 193 0.00
R023 On 04/11/2021 Bond Future Buy 193 0.00
R023 On 04/11/2021 Bond Future Sell 224 0.00
R023 On 04/11/2021 Bond Future Buy 224 0.00
R023 On 04/11/2021 Bond Future Sell 230 0.00
R023 On 04/11/2021 Bond Future Buy 230 0.00
R023 On 04/11/2021 Bond Future Sell 235 0.00
R023 On 04/11/2021 Bond Future Buy 235 0.00
R023 On 03/02/2022 Bond Future Buy 291 0.00
R023 On 03/02/2022 Bond Future Sell 291 0.00
R023 On 03/02/2022 Bond Future Buy 308 0.00
R023 On 03/02/2022 Bond Future Sell 308 0.00
R023 On 04/11/2021 Bond Future Sell 387 0.00
R023 On 04/11/2021 Bond Future Buy 387 0.00
R023 On 04/11/2021 Bond Future Sell 410 0.00
R023 On 04/11/2021 Bond Future Buy 410 0.00
R023 On 03/02/2022 Bond Future Buy 542 0.00
R023 On 03/02/2022 Bond Future Sell 542 0.00
R023 On 04/11/2021 Bond Future Sell 722 0.00
R023 On 04/11/2021 Bond Future Buy 722 0.00
R023 On 05/05/2022 Bond Future Sell 777 0.00
R023 On 05/05/2022 Bond Future Buy 777 0.00
R023 On 03/02/2022 Bond Future Buy 2,368 0.00
R023 On 03/02/2022 Bond Future Sell 2,368 0.00
R023 On 04/11/2021 Bond Future Buy 3,145 0.00
R023 On 04/11/2021 Bond Future Sell 3,145 0.00

R2030 Bond Future
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2030 On 05/05/2022
2030 On 05/05/2022
2030 On 05/05/2022
2030 On 05/05/2022
2030 On 05/05/2022
2030 On 05/05/2022
2030 On 04/11/2021
2030 On 04/11/2021
2030 On 04/11/2021
2030 On 04/11/2021
2030 On 04/11/2021
2030 On 04/11/2021
2030 On 04/11/2021
2030 On 04/11/2021
2030 On 05/05/2022
2030 On 05/05/2022
2030 On 03/02/2022
2030 On 03/02/2022
2030 On 05/05/2022
2030 On 05/05/2022
2030 On 04/11/2021
2030 On 04/11/2021
2030 On 03/02/2022
2030 On 03/02/2022
2030 On 03/02/2022
2030 On 03/02/2022
2030 On 05/05/2022
2030 On 05/05/2022
2030 On 04/11/2021
2030 On 04/11/2021
2030 On 04/11/2021
2030 On 04/11/2021
2030 On 05/05/2022
2030 On 05/05/2022
2030 On 03/02/2022
2030 On 03/02/2022
2030 On 05/05/2022
2030 On 05/05/2022
2030 On 05/05/2022
2030 On 05/05/2022
2030 On 04/11/2021
2030 On 04/11/2021
2030 On 04/11/2021

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

9.40
9.40
8.80
8.80

Call
Call
Call
Call

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

00000 NNOOODOODOOOOOO DA BREBROWWWWWWNDNDNDNDNDNN-_2A2=2 -

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

2030 On 04/11/2021 Bond Future Buy 14 0.00
2030 On 04/11/2021 Bond Future 9.40 Call Sell 14 0.00
2030 On 04/11/2021 Bond Future 9.40 Call Buy 14 0.00
2030 On 04/11/2021 Bond Future 8.80 Call Buy 14 0.00
2030 On 04/11/2021 Bond Future 8.80 Call Sell 14 0.00
2030 On 03/02/2022 Bond Future Sell 15 0.00
2030 On 03/02/2022 Bond Future Buy 15 0.00
2030 On 04/11/2021 Bond Future Sell 17 0.00
2030 On 04/11/2021 Bond Future Buy 17 0.00
2030 On 04/11/2021 Bond Future 9.40 Call Sell 17 0.00
2030 On 04/11/2021 Bond Future 9.40 Call Buy 17 0.00
2030 On 04/11/2021 Bond Future 8.80 Call Buy 17 0.00
2030 On 04/11/2021 Bond Future 8.80 Call Sell 17 0.00
2030 On 03/02/2022 Bond Future Sell 18 0.00
2030 On 03/02/2022 Bond Future Buy 18 0.00
2030 On 04/11/2021 Bond Future Sell 19 0.00
2030 On 04/11/2021 Bond Future Buy 19 0.00
2030 On 04/11/2021 Bond Future Buy 22 0.00
2030 On 04/11/2021 Bond Future Sell 22 0.00
2030 On 04/11/2021 Bond Future Buy 24 0.00
2030 On 04/11/2021 Bond Future Sell 24 0.00
2030 On 05/05/2022 Bond Future Sell 24 0.00
2030 On 05/05/2022 Bond Future Buy 24 0.00
2030 On 03/02/2022 Bond Future Sell 27 0.00
2030 On 03/02/2022 Bond Future Buy 27 0.00
2030 On 04/11/2021 Bond Future Buy 30 0.00
2030 On 04/11/2021 Bond Future Sell 30 0.00
2030 On 03/02/2022 Bond Future Sell 33 0.00
2030 On 03/02/2022 Bond Future Buy 33 0.00
2030 On 04/11/2021 Bond Future Buy 35 0.00
2030 On 04/11/2021 Bond Future Sell 35 0.00
2030 On 05/05/2022 Bond Future Sell 36 0.00
2030 On 05/05/2022 Bond Future Buy 36 0.00
2030 On 03/02/2022 Bond Future Sell 38 0.00
2030 On 03/02/2022 Bond Future Buy 38 0.00
2030 On 04/11/2021 Bond Future Buy 44 0.00
2030 On 04/11/2021 Bond Future Sell 44 0.00
2030 On 05/05/2022 Bond Future Sell 47 0.00
2030 On 05/05/2022 Bond Future Buy 47 0.00
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2030 On 04/11/2021
2030 On 04/11/2021
2030 On 04/11/2021
2030 On 04/11/2021
2030 On 04/11/2021
2030 On 04/11/2021
2030 On 04/11/2021
2030 On 04/11/2021
2030 On 03/02/2022
2030 On 03/02/2022
2030 On 04/11/2021
2030 On 04/11/2021
2030 On 04/11/2021
2030 On 04/11/2021
2030 On 05/05/2022
2030 On 05/05/2022
2030 On 04/11/2021
2030 On 04/11/2021
2030 On 04/11/2021
2030 On 04/11/2021
2030 On 04/11/2021
2030 On 04/11/2021
2030 On 03/02/2022
2030 On 03/02/2022
2030 On 05/05/2022
2030 On 05/05/2022
2030 On 05/05/2022
2030 On 05/05/2022
2030 On 05/05/2022
2030 On 05/05/2022
2030 On 03/02/2022
2030 On 03/02/2022
2030 On 05/05/2022
2030 On 05/05/2022
2030 On 04/11/2021
2030 On 04/11/2021
2030 On 04/11/2021
2030 On 04/11/2021
2030 On 05/05/2022
2030 On 05/05/2022
2030 On 04/11/2021
2030 On 04/11/2021
2030 On 04/11/2021

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

9.40
9.40
8.80
8.80

9.40
9.40
8.80
8.80

Call
Call
Call
Call

Call
Call
Call
Call

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

50
50
69
69
69
69
73
73
74
74
87
87
87
87
91
91
98
98
110
110
110
110
111
111
112
112
126
126
133
133
142
142
146
146
147
147
189
189
205
205
250
250
250

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

2030 On 04/11/2021 Bond Future Buy 250 0.00
2030 On 04/11/2021 Bond Future Buy 250 0.00
2030 On 04/11/2021 Bond Future Sell 250 0.00
2030 On 03/02/2022 Bond Future Sell 276 0.00
2030 On 03/02/2022 Bond Future Buy 276 0.00
2030 On 05/05/2022 Bond Future Sell 323 0.00
2030 On 05/05/2022 Bond Future Buy 323 0.00
2030 On 03/02/2022 Bond Future Sell 336 0.00
2030 On 03/02/2022 Bond Future Buy 336 0.00
2030 On 04/11/2021 Bond Future Buy 367 0.00
2030 On 04/11/2021 Bond Future Sell 367 0.00
2030 On 04/11/2021 Bond Future 9.40 Call Sell 371 0.00
2030 On 04/11/2021 Bond Future 9.40 Call Buy 371 0.00
2030 On 04/11/2021 Bond Future 8.80 Call Buy 371 0.00
2030 On 04/11/2021 Bond Future 8.80 Call Sell 371 0.00
2030 On 03/02/2022 Bond Future Sell 380 0.00
2030 On 03/02/2022 Bond Future Buy 380 0.00
2030 On 05/05/2022 Bond Future Sell 393 0.00
2030 On 05/05/2022 Bond Future Buy 393 0.00
2030 On 03/02/2022 Bond Future Sell 401 0.00
2030 On 03/02/2022 Bond Future Buy 401 0.00
2030 On 03/02/2022 Bond Future Sell 438 0.00
2030 On 03/02/2022 Bond Future Buy 438 0.00
2030 On 04/11/2021 Bond Future Sell 448 0.00
2030 On 04/11/2021 Bond Future Buy 448 0.00
2030 On 04/11/2021 Bond Future Buy 506 0.00
2030 On 04/11/2021 Bond Future Sell 506 0.00
2030 On 05/05/2022 Bond Future Sell 517 0.00
2030 On 05/05/2022 Bond Future Buy 517 0.00
2030 On 04/11/2021 Bond Future Buy 534 0.00
2030 On 04/11/2021 Bond Future Sell 534 0.00
2030 On 04/11/2021 Bond Future 9.40 Call Buy 560 0.00
2030 On 04/11/2021 Bond Future 9.40 Call Sell 560 0.00
2030 On 04/11/2021 Bond Future 8.80 Call Sell 560 0.00
2030 On 04/11/2021 Bond Future 8.80 Call Buy 560 0.00
2030 On 04/11/2021 Bond Future Buy 584 0.00
2030 On 04/11/2021 Bond Future Sell 584 0.00
2030 On 05/05/2022 Bond Future Sell 604 0.00
2030 On 05/05/2022 Bond Future Buy 604 0.00
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2030 On 03/02/2022
2030 On 03/02/2022
2030 On 05/05/2022
2030 On 05/05/2022
2030 On 05/05/2022
2030 On 05/05/2022
2030 On 04/11/2021
2030 On 04/11/2021
2030 On 03/02/2022
2030 On 03/02/2022
2030 On 03/02/2022
2030 On 03/02/2022
2030 On 05/05/2022
2030 On 05/05/2022
2030 On 04/11/2021
2030 On 04/11/2021
2030 On 03/02/2022
2030 On 03/02/2022
2030 On 04/11/2021
2030 On 04/11/2021
2030 On 03/02/2022
2030 On 03/02/2022
2030 On 05/05/2022
2030 On 05/05/2022
2030 On 03/02/2022
2030 On 03/02/2022
2030 On 03/02/2022
2030 On 03/02/2022
2030 On 04/11/2021
2030 On 04/11/2021
2030 On 04/11/2021
2030 On 04/11/2021
2030 On 04/11/2021
2030 On 04/11/2021
2030 On 04/11/2021
2030 On 04/11/2021
2030 On 05/05/2022
2030 On 05/05/2022
2030 On 03/02/2022
2030 On 03/02/2022
2030 On 05/05/2022
2030 On 05/05/2022
2030 On 04/11/2021

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

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

618

618

628

628

655

655

823

823

971

971
1,182
1,182
1,192
1,192
1,294
1,294
1,651
1,651
1,675
1,675
1,813
1,813
1,846
1,846
1,886
1,886
1,967
1,967
2,068
2,068
2,417
2,417
2,514
2,514
2,622
2,622
2,841
2,841
3,579
3,579
4,769
4,769
4,771

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

2030 On 04/11/2021 Bond Future Sell 4,771 0.00
2030 On 03/02/2022 Bond Future Sell 5,538 0.00
2030 On 03/02/2022 Bond Future Buy 5,538 0.00
2030 On 04/11/2021 Bond Future Buy 7,384 0.00
2030 On 04/11/2021 Bond Future Sell 7,384 0.00
2030 On 03/02/2022 Bond Future Sell 8,523 0.00
2030 On 03/02/2022 Bond Future Buy 8,523 0.00
2030 On 04/11/2021 Bond Future Buy 11,364 0.00
2030 On 04/11/2021 Bond Future Sell 11,364 0.00
2030 On 03/02/2022 Bond Future Sell 14,309 0.00
2030 On 03/02/2022 Bond Future Buy 14,309 0.00
2030 On 05/05/2022 Bond Future Buy 14,728 0.00
2030 On 05/05/2022 Bond Future Sell 14,728 0.00
2030 On 04/11/2021 Bond Future Buy 19,078 0.00
2030 On 04/11/2021 Bond Future Sell 19,078 0.00
2030 On 03/02/2022 Bond Future Buy 44,223 0.00
2030 On 03/02/2022 Bond Future Sell 44,223 0.00
2030 On 04/11/2021 Bond Future Sell 58,951 0.00
2030 On 04/11/2021 Bond Future Buy 58,951 0.00
R2032 Bond Future

2032 On 04/11/2021 Bond Future Buy 6 0.00
2032 On 04/11/2021 Bond Future Sell 6 0.00
2032 On 03/02/2022 Bond Future Sell 6 0.00
2032 On 03/02/2022 Bond Future Buy 6 0.00
2032 On 04/11/2021 Bond Future Buy 15 0.00
2032 On 04/11/2021 Bond Future Sell 15 0.00
2032 On 03/02/2022 Bond Future Sell 15 0.00
2032 On 03/02/2022 Bond Future Buy 15 0.00
2032 On 04/11/2021 Bond Future Buy 33 0.00
2032 On 04/11/2021 Bond Future Sell 33 0.00
2032 On 03/02/2022 Bond Future Sell 33 0.00
2032 On 03/02/2022 Bond Future Buy 33 0.00
2032 On 04/11/2021 Bond Future Buy 41 0.00
2032 On 04/11/2021 Bond Future Sell 41 0.00
2032 On 03/02/2022 Bond Future Sell 41 0.00
2032 On 03/02/2022 Bond Future Buy 41 0.00
2032 On 04/11/2021 Bond Future Buy 46 0.00
2032 On 04/11/2021 Bond Future Sell 46 0.00
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2032 On 03/02/2022
2032 On 03/02/2022
2032 On 04/11/2021
2032 On 04/11/2021
2032 On 03/02/2022
2032 On 03/02/2022
2032 On 04/11/2021
2032 On 04/11/2021
2032 On 03/02/2022
2032 On 03/02/2022
2032 On 04/11/2021
2032 On 04/11/2021
2032 On 03/02/2022
2032 On 03/02/2022
2032 On 04/11/2021
2032 On 04/11/2021
2032 On 03/02/2022
2032 On 03/02/2022
2032 On 04/11/2021
2032 On 04/11/2021
2032 On 03/02/2022
2032 On 03/02/2022
2032 On 04/11/2021
2032 On 04/11/2021
2032 On 03/02/2022
2032 On 03/02/2022
2032 On 04/11/2021
2032 On 04/11/2021
2032 On 03/02/2022
2032 On 03/02/2022

R2035 Bond Future

R035 On 04/11/2021
R035 On 04/11/2021
R035 On 03/02/2022
R035 On 03/02/2022
R035 On 04/11/2021
R035 On 04/11/2021
R035 On 03/02/2022
R035 On 03/02/2022
R035 On 04/11/2021
R035 On 04/11/2021
R035 On 03/02/2022

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

46

46

118
118
118
118
180
180
180
180
249
249
249
249
3,208
3,208
3,208
3,208
3,402
3,402
3,402
3,402
6,218
6,218
6,218
6,218
13,516
13,516
13,516
13,516

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
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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0.00
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Contract

Strike

C/P

Buy/Sell

No. of Contracts

R035 On 03/02/2022
R035 On 04/11/2021
R035 On 04/11/2021
R035 On 03/02/2022
R035 On 03/02/2022
R035 On 04/11/2021
R035 On 04/11/2021
R035 On 03/02/2022
R035 On 03/02/2022
R035 On 04/11/2021
R035 On 04/11/2021
R035 On 03/02/2022
R035 On 03/02/2022
R035 On 04/11/2021
R035 On 04/11/2021
R035 On 03/02/2022
R035 On 03/02/2022
R035 On 04/11/2021
R035 On 04/11/2021
R035 On 03/02/2022
R035 On 03/02/2022
R035 On 04/11/2021
R035 On 04/11/2021
R035 On 03/02/2022
R035 On 03/02/2022

R2037 Bond Future

2037 On 04/11/2021
2037 On 04/11/2021
2037 On 03/02/2022
2037 On 03/02/2022
2037 On 04/11/2021
2037 On 04/11/2021
2037 On 03/02/2022
2037 On 03/02/2022
2037 On 04/11/2021
2037 On 04/11/2021
2037 On 03/02/2022
2037 On 03/02/2022

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

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

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

14

16

16

16

16

20

20

20

20
140
140
140
140
199
199
199
199
2,385
2,385
2,385
2,385
2,789
2,789
2,789
2,789

84
84
84
84
170
170
170
170
212
212
212
212

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

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 04/11/2021
2037 On 04/11/2021
2037 On 03/02/2022
2037 On 03/02/2022
2037 On 04/11/2021
2037 On 04/11/2021
2037 On 04/11/2021
2037 On 04/11/2021
2037 On 04/11/2021
2037 On 04/11/2021
2037 On 03/02/2022
2037 On 03/02/2022
2037 On 04/11/2021
2037 On 04/11/2021
2037 On 03/02/2022
2037 On 03/02/2022
2037 On 04/11/2021
2037 On 04/11/2021
2037 On 03/02/2022
2037 On 03/02/2022
2037 On 04/11/2021
2037 On 04/11/2021
2037 On 03/02/2022
2037 On 03/02/2022
2037 On 04/11/2021
2037 On 04/11/2021
2037 On 03/02/2022
2037 On 03/02/2022
2037 On 04/11/2021
2037 On 04/11/2021
2037 On 03/02/2022
2037 On 03/02/2022
2037 On 04/11/2021
2037 On 04/11/2021
2037 On 03/02/2022
2037 On 03/02/2022
2037 On 04/11/2021
2037 On 04/11/2021
2037 On 03/02/2022
2037 On 03/02/2022

R2040 Bond Future

2040 On 05/05/2022

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

Sell

237
237
237
237
244
244
244
244
266
266
266
266
422
422
422
422
557
557
557
557
575
575
575
575
4,090
4,090
4,090
4,090
6,348
6,348
6,348
6,348
22,123
22,123
22,123
22,123
35,084
35,084
35,084
35,084

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

2040 On 05/05/2022
2040 On 05/05/2022
2040 On 05/05/2022
2040 On 05/05/2022
2040 On 05/05/2022
2040 On 03/02/2022
2040 On 03/02/2022
2040 On 04/11/2021
2040 On 04/11/2021
2040 On 05/05/2022
2040 On 05/05/2022
2040 On 03/02/2022
2040 On 03/02/2022
2040 On 04/11/2021
2040 On 04/11/2021
2040 On 03/02/2022
2040 On 03/02/2022
2040 On 04/11/2021
2040 On 04/11/2021
2040 On 05/05/2022
2040 On 05/05/2022
2040 On 04/11/2021
2040 On 04/11/2021
2040 On 03/02/2022
2040 On 03/02/2022
2040 On 03/02/2022
2040 On 03/02/2022
2040 On 04/11/2021
2040 On 04/11/2021
2040 On 05/05/2022
2040 On 05/05/2022
2040 On 05/05/2022
2040 On 05/05/2022
2040 On 05/05/2022
2040 On 05/05/2022
2040 On 04/11/2021
2040 On 04/11/2021
2040 On 03/02/2022
2040 On 03/02/2022

Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
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
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Sell
Buy
Sell
Buy
Buy
Sell
Buy
Sell
Sell
Buy
Sell
Buy
Buy
Sell
Sell
Buy
Sell
Buy
Sell
Buy
Buy
Sell
Sell
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
0.00
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2040 On 04/11/2021
2040 On 04/11/2021
2040 On 03/02/2022
2040 On 03/02/2022
2040 On 03/02/2022
2040 On 03/02/2022
2040 On 05/05/2022
2040 On 05/05/2022
2040 On 05/05/2022
2040 On 05/05/2022
2040 On 04/11/2021
2040 On 04/11/2021
2040 On 03/02/2022
2040 On 03/02/2022
2040 On 04/11/2021
2040 On 04/11/2021
2040 On 03/02/2022
2040 On 03/02/2022
2040 On 04/11/2021
2040 On 04/11/2021
2040 On 03/02/2022
2040 On 03/02/2022
2040 On 04/11/2021
2040 On 04/11/2021
2040 On 03/02/2022
2040 On 03/02/2022
2040 On 05/05/2022
2040 On 05/05/2022
2040 On 03/02/2022
2040 On 03/02/2022
2040 On 03/02/2022
2040 On 03/02/2022
2040 On 04/11/2021
2040 On 04/11/2021
2040 On 03/02/2022
2040 On 03/02/2022
2040 On 03/02/2022
2040 On 03/02/2022
2040 On 04/11/2021
2040 On 04/11/2021
2040 On 04/11/2021
2040 On 04/11/2021
2040 On 05/05/2022

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

58
58
58
58
60
60
60
60
68
68
69
69
69
69
80
80
84
84
111
111
121
121
128
128
128
128
147
147
156
156
157
157
161
161
183
183
205
205
208
208
209
209
221

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

2040 On 05/05/2022 Bond Future Sell 221 0.00
2040 On 05/05/2022 Bond Future Buy 236 0.00
2040 On 05/05/2022 Bond Future Sell 236 0.00
2040 On 04/11/2021 Bond Future Sell 243 0.00
2040 On 04/11/2021 Bond Future Buy 243 0.00
2040 On 05/05/2022 Bond Future Buy 243 0.00
2040 On 05/05/2022 Bond Future Sell 243 0.00
2040 On 05/05/2022 Bond Future Sell 254 0.00
2040 On 05/05/2022 Bond Future Buy 254 0.00
2040 On 04/11/2021 Bond Future Sell 273 0.00
2040 On 04/11/2021 Bond Future Buy 273 0.00
2040 On 04/11/2021 Bond Future Buy 370 0.00
2040 On 04/11/2021 Bond Future Sell 370 0.00
2040 On 03/02/2022 Bond Future Sell 370 0.00
2040 On 03/02/2022 Bond Future Buy 370 0.00
2040 On 05/05/2022 Bond Future Sell 386 0.00
2040 On 05/05/2022 Bond Future Buy 386 0.00
2040 On 05/05/2022 Bond Future Sell 429 0.00
2040 On 05/05/2022 Bond Future Buy 429 0.00
2040 On 03/02/2022 Bond Future Sell 441 0.00
2040 On 03/02/2022 Bond Future Buy 441 0.00
2040 On 04/11/2021 Bond Future Buy 488 0.00
2040 On 04/11/2021 Bond Future Sell 488 0.00
2040 On 03/02/2022 Bond Future Sell 488 0.00
2040 On 03/02/2022 Bond Future Buy 488 0.00
2040 On 05/05/2022 Bond Future Buy 585 0.00
2040 On 05/05/2022 Bond Future Sell 585 0.00
2040 On 04/11/2021 Bond Future Buy 588 0.00
2040 On 04/11/2021 Bond Future Sell 588 0.00
2040 On 05/05/2022 Bond Future Buy 597 0.00
2040 On 05/05/2022 Bond Future Sell 597 0.00
2040 On 03/02/2022 Bond Future Buy 664 0.00
2040 On 03/02/2022 Bond Future Sell 664 0.00
2040 On 03/02/2022 Bond Future Buy 708 0.00
2040 On 03/02/2022 Bond Future Sell 708 0.00
2040 On 03/02/2022 Bond Future Buy 731 0.00
2040 On 03/02/2022 Bond Future Sell 731 0.00
2040 On 03/02/2022 Bond Future Sell 765 0.00
2040 On 03/02/2022 Bond Future Buy 765 0.00
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2040 On 04/11/2021
2040 On 04/11/2021
2040 On 04/11/2021
2040 On 04/11/2021
2040 On 04/11/2021
2040 On 04/11/2021
2040 On 04/11/2021
2040 On 04/11/2021
2040 On 05/05/2022
2040 On 05/05/2022
2040 On 03/02/2022
2040 On 03/02/2022
2040 On 03/02/2022
2040 On 03/02/2022
2040 On 04/11/2021
2040 On 04/11/2021
2040 On 04/11/2021
2040 On 04/11/2021
2040 On 03/02/2022
2040 On 03/02/2022
2040 On 03/02/2022
2040 On 03/02/2022
2040 On 05/05/2022
2040 On 05/05/2022
2040 On 04/11/2021
2040 On 04/11/2021
2040 On 04/11/2021
2040 On 04/11/2021
2040 On 05/05/2022
2040 On 05/05/2022
2040 On 04/11/2021
2040 On 04/11/2021
2040 On 03/02/2022
2040 On 03/02/2022
2040 On 03/02/2022
2040 On 03/02/2022
2040 On 05/05/2022
2040 On 05/05/2022
2040 On 04/11/2021
2040 On 04/11/2021
2040 On 03/02/2022
2040 On 03/02/2022
2040 On 04/11/2021

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

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

885

885

944

944

974

974
1,019
1,019
1,066
1,066
1,160
1,160
1,288
1,288
1,546
1,546
1,717
1,717
1,755
1,755
1,791
1,791
2,063
2,063
2,340
2,340
2,388
2,388
2,627
2,627
2,937
2,937
2,937
2,937
3,199
3,199
3,484
3,484
3,989
3,989
3,989
3,989
4,265

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

2040 On 04/11/2021
2040 On 04/11/2021
2040 On 04/11/2021
2040 On 03/02/2022
2040 On 03/02/2022
2040 On 03/02/2022
2040 On 03/02/2022
2040 On 03/02/2022
2040 On 03/02/2022
2040 On 04/11/2021
2040 On 04/11/2021
2040 On 05/05/2022
2040 On 05/05/2022
2040 On 03/02/2022
2040 On 03/02/2022
2040 On 04/11/2021
2040 On 04/11/2021
2040 On 04/11/2021
2040 On 04/11/2021
2040 On 04/11/2021
2040 On 04/11/2021
2040 On 03/02/2022
2040 On 03/02/2022
2040 On 03/02/2022
2040 On 03/02/2022
2040 On 04/11/2021
2040 On 04/11/2021

R2044 Bond Future

2044 On 04/11/2021
2044 On 04/11/2021
2044 On 04/11/2021
2044 On 04/11/2021
2044 On 03/02/2022
2044 On 03/02/2022
2044 On 05/05/2022
2044 On 05/05/2022
2044 On 05/05/2022
2044 On 05/05/2022

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

Sell
Buy
Buy
Sell
Sell
Buy
Sell
Buy
Buy
Sell

4,265
5,881
5,881
5,881
5,881
6,202
6,202
7,882
7,882
8,265
8,265
8,550
8,550
10,455
10,455
10,509
10,509
13,939
13,939
14,030
14,030
14,030
14,030
25,667
25,667
34,217
34,217

AR OWWNNDNMNDN-2 -

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
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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2044 On 04/11/2021
2044 On 04/11/2021
2044 On 04/11/2021
2044 On 04/11/2021
2044 On 03/02/2022
2044 On 03/02/2022
2044 On 03/02/2022
2044 On 03/02/2022
2044 On 04/11/2021
2044 On 04/11/2021
2044 On 04/11/2021
2044 On 04/11/2021
2044 On 05/05/2022
2044 On 05/05/2022
2044 On 05/05/2022
2044 On 05/05/2022
2044 On 05/05/2022
2044 On 05/05/2022
2044 On 04/11/2021
2044 On 04/11/2021
2044 On 03/02/2022
2044 On 03/02/2022
2044 On 05/05/2022
2044 On 05/05/2022
2044 On 05/05/2022
2044 On 05/05/2022
2044 On 05/05/2022
2044 On 05/05/2022
2044 On 05/05/2022
2044 On 05/05/2022
2044 On 04/11/2021
2044 On 04/11/2021
2044 On 03/02/2022
2044 On 03/02/2022
2044 On 05/05/2022
2044 On 05/05/2022
2044 On 03/02/2022
2044 On 03/02/2022
2044 On 03/02/2022
2044 On 03/02/2022
2044 On 04/11/2021
2044 On 04/11/2021
2044 On 04/11/2021

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

Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Buy
Sell
Sell
Buy
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Sell
Buy
Sell
Buy
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
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
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 04/11/2021 Bond Future Sell 77 0.00
2044 On 03/02/2022 Bond Future Sell 77 0.00
2044 On 03/02/2022 Bond Future Buy 77 0.00
2044 On 04/11/2021 Bond Future Sell 89 0.00
2044 On 04/11/2021 Bond Future Buy 89 0.00
2044 On 05/05/2022 Bond Future Buy 89 0.00
2044 On 05/05/2022 Bond Future Sell 89 0.00
2044 On 04/11/2021 Bond Future Buy 93 0.00
2044 On 04/11/2021 Bond Future Sell 93 0.00
2044 On 04/11/2021 Bond Future Buy 96 0.00
2044 On 04/11/2021 Bond Future Sell 96 0.00
2044 On 03/02/2022 Bond Future Sell 96 0.00
2044 On 03/02/2022 Bond Future Buy 96 0.00
2044 On 05/05/2022 Bond Future Sell 106 0.00
2044 On 05/05/2022 Bond Future Buy 106 0.00
2044 On 04/11/2021 Bond Future Buy 111 0.00
2044 On 04/11/2021 Bond Future Sell 111 0.00
2044 On 03/02/2022 Bond Future Sell 111 0.00
2044 On 03/02/2022 Bond Future Buy 111 0.00
2044 On 05/05/2022 Bond Future Buy 125 0.00
2044 On 05/05/2022 Bond Future Sell 125 0.00
2044 On 03/02/2022 Bond Future Buy 126 0.00
2044 On 03/02/2022 Bond Future Sell 126 0.00
2044 On 03/02/2022 Bond Future Buy 129 0.00
2044 On 03/02/2022 Bond Future Sell 129 0.00
2044 On 04/11/2021 Bond Future Buy 130 0.00
2044 On 04/11/2021 Bond Future Sell 130 0.00
2044 On 03/02/2022 Bond Future Sell 130 0.00
2044 On 03/02/2022 Bond Future Buy 130 0.00
2044 On 03/02/2022 Bond Future Buy 131 0.00
2044 On 03/02/2022 Bond Future Sell 131 0.00
2044 On 03/02/2022 Bond Future Buy 140 0.00
2044 On 03/02/2022 Bond Future Sell 140 0.00
2044 On 05/05/2022 Bond Future Sell 143 0.00
2044 On 05/05/2022 Bond Future Buy 143 0.00
2044 On 04/11/2021 Bond Future Sell 167 0.00
2044 On 04/11/2021 Bond Future Buy 167 0.00
2044 On 04/11/2021 Bond Future Sell 172 0.00
2044 On 04/11/2021 Bond Future Buy 172 0.00
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2044 On 04/11/2021
2044 On 04/11/2021
2044 On 04/11/2021
2044 On 04/11/2021
2044 On 03/02/2022
2044 On 03/02/2022
2044 On 04/11/2021
2044 On 04/11/2021
2044 On 03/02/2022
2044 On 03/02/2022
2044 On 05/05/2022
2044 On 05/05/2022
2044 On 04/11/2021
2044 On 04/11/2021
2044 On 03/02/2022
2044 On 03/02/2022
2044 On 03/02/2022
2044 On 03/02/2022
2044 On 04/11/2021
2044 On 04/11/2021
2044 On 05/05/2022
2044 On 05/05/2022
2044 On 03/02/2022
2044 On 03/02/2022
2044 On 05/05/2022
2044 On 05/05/2022
2044 On 03/02/2022
2044 On 03/02/2022
2044 On 04/11/2021
2044 On 04/11/2021
2044 On 05/05/2022
2044 On 05/05/2022
2044 On 04/11/2021
2044 On 04/11/2021
2044 On 04/11/2021
2044 On 04/11/2021
2044 On 04/11/2021
2044 On 04/11/2021
2044 On 04/11/2021
2044 On 04/11/2021
2044 On 04/11/2021
2044 On 04/11/2021
2044 On 03/02/2022

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

174
174
186
186
186
186
248
248
268
268
269
269
312
312
312
312
327
327
357
357
359
359
375
375
426
426
429
429
433
433
482
482
500
500
537
537
572
572
594
594
755
755
755

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
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 03/02/2022 Bond Future Sell 755 0.00
2044 On 03/02/2022 Bond Future Buy 807 0.00
2044 On 03/02/2022 Bond Future Sell 807 0.00
2044 On 05/05/2022 Bond Future Buy 834 0.00
2044 On 05/05/2022 Bond Future Sell 834 0.00
2044 On 04/11/2021 Bond Future Sell 1,076 0.00
2044 On 04/11/2021 Bond Future Buy 1,076 0.00
2044 On 03/02/2022 Bond Future Buy 1,078 0.00
2044 On 03/02/2022 Bond Future Sell 1,078 0.00
2044 On 03/02/2022 Bond Future Buy 1,279 0.00
2044 On 03/02/2022 Bond Future Sell 1,279 0.00
2044 On 05/05/2022 Bond Future Buy 1,289 0.00
2044 On 05/05/2022 Bond Future Sell 1,289 0.00
2044 On 04/11/2021 Bond Future Sell 1,437 0.00
2044 On 04/11/2021 Bond Future Buy 1,437 0.00
2044 On 03/02/2022 Bond Future Buy 1,449 0.00
2044 On 03/02/2022 Bond Future Sell 1,449 0.00
2044 On 05/05/2022 Bond Future Buy 1,520 0.00
2044 On 05/05/2022 Bond Future Sell 1,520 0.00
2044 On 04/11/2021 Bond Future Sell 1,705 0.00
2044 On 04/11/2021 Bond Future Buy 1,705 0.00
2044 On 04/11/2021 Bond Future Sell 1,931 0.00
2044 On 04/11/2021 Bond Future Buy 1,931 0.00
2044 On 03/02/2022 Bond Future Buy 2,505 0.00
2044 On 03/02/2022 Bond Future Sell 2,505 0.00
2044 On 04/11/2021 Bond Future Sell 3,339 0.00
2044 On 04/11/2021 Bond Future Buy 3,339 0.00
2044 On 03/02/2022 Bond Future Buy 3,867 0.00
2044 On 03/02/2022 Bond Future Sell 3,867 0.00
2044 On 03/02/2022 Bond Future Buy 4,560 0.00
2044 On 03/02/2022 Bond Future Sell 4,560 0.00
2044 On 04/11/2021 Bond Future Sell 5,156 0.00
2044 On 04/11/2021 Bond Future Buy 5,156 0.00
2044 On 05/05/2022 Bond Future Buy 5,735 0.00
2044 On 05/05/2022 Bond Future Sell 5,735 0.00
2044 On 04/11/2021 Bond Future Sell 6,080 0.00
2044 On 04/11/2021 Bond Future Buy 6,080 0.00
2044 On 03/02/2022 Bond Future Sell 17,223 0.00
2044 On 03/02/2022 Bond Future Buy 17,223 0.00
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2044 On 04/11/2021
2044 On 04/11/2021

R2048 Bond Future

R248 On 04/11/2021
R248 On 04/11/2021
R248 On 04/11/2021
R248 On 04/11/2021
R248 On 03/02/2022
R248 On 03/02/2022
R248 On 05/05/2022
R248 On 05/05/2022
R24