INTEREST RATE AND CURRENCY DERIVATIVES

DERIVATIVES DAILY DETAILED TURNOVER REPORT

FROM DATE : 20/10/2021

TO DATE : 20/10/2021

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

12025 Bond Future

2025 On 03/02/2022 Bond Future Sell 427 0.00
2025 On 03/02/2022 Bond Future Buy 427 0.00
2025 On 03/02/2022 Bond Future Buy 427 0.00
2025 On 03/02/2022 Bond Future Sell 427 0.00
R186 Bond Future

R186 On 03/02/2022 Bond Future Buy 2 0.00
R186 On 03/02/2022 Bond Future Sell 2 0.00
R186 On 04/11/2021 Bond Future Sell 8 0.00
R186 On 04/11/2021 Bond Future Buy 8 0.00
R186 On 03/02/2022 Bond Future Buy 8 0.00
R186 On 03/02/2022 Bond Future Sell 8 0.00
R186 On 04/11/2021 Bond Future Buy 12 0.00
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Contract Strike C/P  Buy/Sell No. of Contracts

R186 On 03/02/2022 Bond Future Sell 57 0.00
R186 On 03/02/2022 Bond Future Buy 57 0.00
R186 On 04/11/2021 Bond Future Buy 58 0.00
R186 On 04/11/2021 Bond Future Sell 58 0.00
R186 On 03/02/2022 Bond Future Sell 58 0.00
R186 On 03/02/2022 Bond Future Buy 58 0.00
R186 On 03/02/2022 Bond Future Sell 59 0.00
R186 On 03/02/2022 Bond Future Buy 59 0.00
R186 On 03/02/2022 Bond Future Sell 60 0.00
R186 On 03/02/2022 Bond Future Buy 60 0.00
R186 On 04/11/2021 Bond Future Sell 74 0.00
R186 On 04/11/2021 Bond Future Buy 74 0.00
R186 On 03/02/2022 Bond Future Buy 77 0.00
R186 On 03/02/2022 Bond Future Sell 77 0.00
R186 On 04/11/2021 Bond Future Buy 78 0.00
R186 On 04/11/2021 Bond Future Sell 78 0.00
R186 On 03/02/2022 Bond Future Sell 81 0.00
R186 On 03/02/2022 Bond Future Buy 81 0.00
R186 On 04/11/2021 Bond Future Buy 85 0.00
R186 On 04/11/2021 Bond Future Sell 85 0.00
R186 On 04/11/2021 Bond Future Buy 85 0.00
R186 On 04/11/2021 Bond Future Sell 85 0.00
R186 On 03/02/2022 Bond Future Sell 88 0.00
R186 On 03/02/2022 Bond Future Buy 88 0.00
R186 On 03/02/2022 Bond Future Sell 88 0.00
R186 On 03/02/2022 Bond Future Buy 88 0.00
R186 On 04/11/2021 Bond Future Buy 08 0.00
R186 On 04/11/2021 Bond Future Sell 08 0.00
R186 On 03/02/2022 Bond Future Sell 102 0.00
R186 On 03/02/2022 Bond Future Buy 102 0.00
R186 On 04/11/2021 Bond Future Buy 123 0.00
R186 On 04/11/2021 Bond Future Sell 123 0.00
R186 On 03/02/2022 Bond Future Sell 127 0.00
R186 On 03/02/2022 Bond Future Buy 127 0.00
R186 On 04/11/2021 Bond Future Sell 151 0.00
R186 On 04/11/2021 Bond Future Buy 151 0.00
R186 On 03/02/2022 Bond Future Buy 156 0.00
R186 On 03/02/2022 Bond Future Sell 156 0.00
R186 On 04/11/2021 Bond Future Buy 178 0.00
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Contract Strike C/P  Buy/Sell No. of Contracts

R186 On 04/11/2021 Bond Future Buy 414 0.00
R186 On 04/11/2021 Bond Future Sell 414 0.00
R186 On 03/02/2022 Bond Future Sell 429 0.00
R186 On 03/02/2022 Bond Future Buy 429 0.00
R186 On 04/11/2021 Bond Future Sell 482 0.00
R186 On 04/11/2021 Bond Future Buy 482 0.00
R186 On 03/02/2022 Bond Future Buy 499 0.00
R186 On 03/02/2022 Bond Future Sell 499 0.00
R186 On 04/11/2021 Bond Future Buy 580 0.00
R186 On 04/11/2021 Bond Future Sell 580 0.00
R186 On 03/02/2022 Bond Future Sell 601 0.00
R186 On 03/02/2022 Bond Future Buy 601 0.00
R186 On 04/11/2021 Bond Future Sell 628 0.00
R186 On 04/11/2021 Bond Future Buy 628 0.00
R186 On 03/02/2022 Bond Future Buy 651 0.00
R186 On 03/02/2022 Bond Future Sell 651 0.00
R186 On 04/11/2021 Bond Future Sell 662 0.00
R186 On 04/11/2021 Bond Future Buy 662 0.00
R186 On 03/02/2022 Bond Future Buy 686 0.00
R186 On 03/02/2022 Bond Future Sell 686 0.00
R186 On 04/11/2021 Bond Future Buy 691 0.00
R186 On 04/11/2021 Bond Future Sell 691 0.00
R186 On 04/11/2021 Bond Future Sell 693 0.00
R186 On 04/11/2021 Bond Future Buy 693 0.00
R186 On 03/02/2022 Bond Future Sell 716 0.00
R186 On 03/02/2022 Bond Future Buy 716 0.00
R186 On 03/02/2022 Bond Future Buy 718 0.00
R186 On 03/02/2022 Bond Future Sell 718 0.00
R186 On 04/11/2021 Bond Future Buy 826 0.00
R186 On 04/11/2021 Bond Future Sell 826 0.00
R186 On 03/02/2022 Bond Future Sell 856 0.00
R186 On 03/02/2022 Bond Future Buy 856 0.00
R186 On 04/11/2021 Bond Future Buy 891 0.00
R186 On 04/11/2021 Bond Future Sell 891 0.00
R186 On 03/02/2022 Bond Future Sell 923 0.00
R186 On 03/02/2022 Bond Future Buy 923 0.00
R186 On 04/11/2021 Bond Future Sell 1,058 0.00
R186 On 04/11/2021 Bond Future Buy 1,058 0.00
R186 On 04/11/2021 Bond Future Buy 1,072 0.00
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Strike

C/P

Buy/Sell

No. of Contracts
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Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
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
Buy
Sell
Sell
Buy
Sell
Buy
Buy
Sell
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Buy
Sell
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy

161
163
163
166
166
168
168
169
169
173
173
173
173
182
182
188
188
188
188
200
200
221
221
226
226
227
227
249
249
249
249
325
325
336
336
336
336
336
336
336
336
368
368

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
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 10 of 23

2021/10/20, 18:54:4.



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

2030 On 03/02/2022 Bond Future Sell 371 0.00
2030 On 03/02/2022 Bond Future Buy 371 0.00
2030 On 03/02/2022 Bond Future Buy 380 0.00
2030 On 03/02/2022 Bond Future Sell 380 0.00
2030 On 03/02/2022 Bond Future Sell 410 0.00
2030 On 03/02/2022 Bond Future Buy 410 0.00
2030 On 03/02/2022 Bond Future Sell 412 0.00
2030 On 03/02/2022 Bond Future Buy 412 0.00
2030 On 03/02/2022 Bond Future Sell 457 0.00
2030 On 03/02/2022 Bond Future Buy 457 0.00
2030 On 04/11/2021 Bond Future Sell 477 0.00
2030 On 04/11/2021 Bond Future Buy 477 0.00
2030 On 03/02/2022 Bond Future Buy 492 0.00
2030 On 03/02/2022 Bond Future Sell 492 0.00
2030 On 03/02/2022 Bond Future Sell 532 0.00
2030 On 03/02/2022 Bond Future Buy 532 0.00
2030 On 03/02/2022 Bond Future Sell 561 0.00
2030 On 03/02/2022 Bond Future Buy 561 0.00
2030 On 04/11/2021 Bond Future Buy 625 0.00
2030 On 04/11/2021 Bond Future Sell 625 0.00
2030 On 03/02/2022 Bond Future Sell 625 0.00
2030 On 03/02/2022 Bond Future Buy 625 0.00
2030 On 03/02/2022 Bond Future Sell 640 0.00
2030 On 03/02/2022 Bond Future Buy 640 0.00
2030 On 03/02/2022 Bond Future Sell 649 0.00
2030 On 03/02/2022 Bond Future Buy 649 0.00
2030 On 03/02/2022 Bond Future Sell 931 0.00
2030 On 03/02/2022 Bond Future Buy 931 0.00
2030 On 03/02/2022 Bond Future Sell 990 0.00
2030 On 03/02/2022 Bond Future Buy 990 0.00
2030 On 03/02/2022 Bond Future Sell 996 0.00
2030 On 03/02/2022 Bond Future Buy 996 0.00
2030 On 04/11/2021 Bond Future Sell 1,136 0.00
2030 On 04/11/2021 Bond Future Buy 1,136 0.00
2030 On 04/11/2021 Bond Future Buy 1,136 0.00
2030 On 04/11/2021 Bond Future Sell 1,136 0.00
2030 On 03/02/2022 Bond Future Sell 1,136 0.00
2030 On 03/02/2022 Bond Future Buy 1,136 0.00
2030 On 03/02/2022 Bond Future Buy 1,136 0.00

Page 11 of 23

2021/10/20, 18:54:4.



2030 On 03/02/2022
2030 On 03/02/2022
2030 On 03/02/2022
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 03/02/2022
2030 On 03/02/2022
2030 On 03/02/2022
2030 On 03/02/2022
2030 On 03/02/2022
2030 On 03/02/2022
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 03/02/2022
2030 On 03/02/2022

R2032 Bond Future

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

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

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

1,136
1,136
1,136
1,136
1,136
1,180
1,180
1,490
1,490
1,638
1,638
1,682
1,682
2,870
2,870
3,401
3,401
5,004
5,004
23,029
23,029
23,774
23,774

O O O O OO oD ph a2

-

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

0.00
0.00
0.00
0.00
0.00
0.00
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

2032 On 04/11/2021 Bond Future Buy 19 0.00
2032 On 04/11/2021 Bond Future Sell 19 0.00
2032 On 03/02/2022 Bond Future Sell 19 0.00
2032 On 03/02/2022 Bond Future Buy 19 0.00
2032 On 03/02/2022 Bond Future Sell 19 0.00
2032 On 03/02/2022 Bond Future Buy 19 0.00
2032 On 04/11/2021 Bond Future Buy 32 0.00
2032 On 04/11/2021 Bond Future Sell 32 0.00
2032 On 03/02/2022 Bond Future Sell 32 0.00
2032 On 03/02/2022 Bond Future Buy 32 0.00
2032 On 04/11/2021 Bond Future Buy 35 0.00
2032 On 04/11/2021 Bond Future Sell 35 0.00
2032 On 03/02/2022 Bond Future Sell 35 0.00
2032 On 03/02/2022 Bond Future Buy 35 0.00
2032 On 04/11/2021 Bond Future Buy 36 0.00
2032 On 04/11/2021 Bond Future Sell 36 0.00
2032 On 04/11/2021 Bond Future Buy 36 0.00
2032 On 04/11/2021 Bond Future Sell 36 0.00
2032 On 03/02/2022 Bond Future Sell 36 0.00
2032 On 03/02/2022 Bond Future Buy 36 0.00
2032 On 03/02/2022 Bond Future Sell 36 0.00
2032 On 03/02/2022 Bond Future Buy 36 0.00
2032 On 04/11/2021 Bond Future Buy 43 0.00
2032 On 04/11/2021 Bond Future Sell 43 0.00
2032 On 04/11/2021 Bond Future Buy 43 0.00
2032 On 04/11/2021 Bond Future Sell 43 0.00
2032 On 03/02/2022 Bond Future Sell 43 0.00
2032 On 03/02/2022 Bond Future Buy 43 0.00
2032 On 03/02/2022 Bond Future Sell 43 0.00
2032 On 03/02/2022 Bond Future Buy 43 0.00
2032 On 04/11/2021 Bond Future Sell 45 0.00
2032 On 04/11/2021 Bond Future Buy 45 0.00
2032 On 03/02/2022 Bond Future Sell 45 0.00
2032 On 03/02/2022 Bond Future Buy 45 0.00
2032 On 04/11/2021 Bond Future Buy 47 0.00
2032 On 04/11/2021 Bond Future Sell 47 0.00
2032 On 03/02/2022 Bond Future Sell 47 0.00
2032 On 03/02/2022 Bond Future Buy 47 0.00
2032 On 03/02/2022 Bond Future Sell 49 0.00
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2032 On 03/02/2022
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 04/11/2021
2032 On 04/11/2021
2032 On 03/02/2022
2032 On 03/02/2022
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

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

49
49
49
80
80
80
80
135
135
135
135
147
147
147
147
151
151
151
151
237
237
237
237
284
284
284
284
326
326
326
326
326
326
326
326
720
720
720
720
1,303
1,303
1,303
1,303

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

2032 On 04/11/2021
2032 On 04/11/2021
2032 On 04/11/2021
2032 On 04/11/2021
2032 On 03/02/2022
2032 On 03/02/2022
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 04/11/2021
R035 On 04/11/2021
R035 On 03/02/2022
R035 On 03/02/2022
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

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

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

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

3,105
3,105
3,105
3,105
3,105
3,105
3,105
3,105

O O O© © = A A

N N
w W

23
23
23
23
23
23
29
29
29
29
31
31
31
31
40
40
40
40
45

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
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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R035 On 04/11/2021
R035 On 03/02/2022
R035 On 03/02/2022
R035 On 03/02/2022
R035 On 03/02/2022
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
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 04/11/2021
R035 On 04/11/2021
R035 On 03/02/2022
R035 On 03/02/2022
R035 On 03/02/2022
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
Bond Future
Bond Future

Sell
Sell
Buy
Sell
Sell
Buy
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
Buy
Sell
Buy

45
45
45
48
48
48
48
49
49
49
49
57
57
57
57
62
62
62
62
74
74
74
74
214
214
214
214
324
324
324
324
493
493
493
493
645
645
645
645
645
645
645
645

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
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 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 04/11/2021
R035 On 04/11/2021
R035 On 03/02/2022
R035 On 03/02/2022
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
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

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

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

1,122
1,122
1,122
1,122
1,694
1,694
1,694
1,694
3,599
3,599
3,599
3,599
3,599
3,599
3,599
3,599

NN NN s

A B
a O,

45
45
75
75
75
75
94
94
94
94
991

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

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
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 03/02/2022
2037 On 03/02/2022
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 03/02/2022
2037 On 03/02/2022
2037 On 03/02/2022
2037 On 03/02/2022

R2040 Bond Future

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 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 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

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

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

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

991

991

991
1,000
1,000
1,213
1,213
1,213
1,213
1,213
1,213
1,213
1,213

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

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
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 18 of 23

2021/10/20, 18:54:4.



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

2040 On 04/11/2021 Bond Future Buy 18 0.00
2040 On 04/11/2021 Bond Future Sell 18 0.00
2040 On 03/02/2022 Bond Future Sell 18 0.00
2040 On 03/02/2022 Bond Future Buy 18 0.00
2040 On 04/11/2021 Bond Future Buy 38 0.00
2040 On 04/11/2021 Bond Future Sell 38 0.00
2040 On 03/02/2022 Bond Future Sell 38 0.00
2040 On 03/02/2022 Bond Future Buy 38 0.00
2040 On 04/11/2021 Bond Future Buy 39 0.00
2040 On 04/11/2021 Bond Future Sell 39 0.00
2040 On 03/02/2022 Bond Future Sell 39 0.00
2040 On 03/02/2022 Bond Future Buy 39 0.00
2040 On 04/11/2021 Bond Future Buy 51 0.00
2040 On 04/11/2021 Bond Future Sell 51 0.00
2040 On 03/02/2022 Bond Future Sell 51 0.00
2040 On 03/02/2022 Bond Future Buy 51 0.00
2040 On 04/11/2021 Bond Future Buy 69 0.00
2040 On 04/11/2021 Bond Future Sell 69 0.00
2040 On 03/02/2022 Bond Future Sell 69 0.00
2040 On 03/02/2022 Bond Future Buy 69 0.00
2040 On 03/02/2022 Bond Future Sell 71 0.00
2040 On 03/02/2022 Bond Future Buy 71 0.00
2040 On 04/11/2021 Bond Future Buy 77 0.00
2040 On 04/11/2021 Bond Future Sell 77 0.00
2040 On 03/02/2022 Bond Future Sell 77 0.00
2040 On 03/02/2022 Bond Future Buy 77 0.00
2040 On 03/02/2022 Bond Future Buy 78 0.00
2040 On 03/02/2022 Bond Future Sell 78 0.00
2040 On 04/11/2021 Bond Future Buy 85 0.00
2040 On 04/11/2021 Bond Future Sell 85 0.00
2040 On 03/02/2022 Bond Future Sell 85 0.00
2040 On 03/02/2022 Bond Future Buy 85 0.00
2040 On 04/11/2021 Bond Future Buy 249 0.00
2040 On 04/11/2021 Bond Future Sell 249 0.00
2040 On 03/02/2022 Bond Future Sell 249 0.00
2040 On 03/02/2022 Bond Future Buy 249 0.00
2040 On 04/11/2021 Bond Future Buy 409 0.00
2040 On 04/11/2021 Bond Future Sell 409 0.00
2040 On 03/02/2022 Bond Future Sell 409 0.00
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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 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 03/02/2022
2040 On 03/02/2022
2040 On 03/02/2022
2040 On 03/02/2022

R2044 Bond Future

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

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

409
680
680
680
680
828
828
828
828
828
828
828
828
948
948
948
948
948
948
948
948

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

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
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
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 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

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

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

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

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

928
928
928
928
1,091
1,091
1,091
1,091
1,091
1,091
1,091
1,091

31
31
31
31
72
72
72
72
854
854
854
854
959
959
959
959
959

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

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
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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R248 On 03/02/2022
R248 On 03/02/2022
R248 On 03/02/2022

R209 Bond Future

R209 On 04/11/2021
R209 On 04/11/2021
R209 On 03/02/2022
R209 On 03/02/2022
R209 On 04/11/2021
R209 On 04/11/2021
R209 On 04/11/2021
R209 On 04/11/2021
R209 On 03/02/2022
R209 On 03/02/2022
R209 On 03/02/2022
R209 On 03/02/2022
R209 On 04/11/2021
R209 On 04/11/2021
R209 On 03/02/2022
R209 On 03/02/2022
R209 On 04/11/2021
R209 On 04/11/2021
R209 On 04/11/2021
R209 On 04/11/2021
R209 On 03/02/2022
R209 On 03/02/2022
R209 On 03/02/2022
R209 On 03/02/2022
R209 On 04/11/2021
R209 On 04/11/2021
R209 On 04/11/2021
R209 On 04/11/2021
R209 On 03/02/2022
R209 On 03/02/2022
R209 On 03/02/2022
R209 On 03/02/2022

R212 Bond Future

R212 On 04/11/2021
R212 On 04/11/2021
R212 On 04/11/2021
R212 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

Sell
Sell
Buy

Buy
Sell
Sell
Buy
Buy
Sell
Buy
Sell
Sell
Buy
Sell
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

959
959
959

[o2 <> N>R o> Moo R e R o) B S

N N
N N

22
22
38
38
38
38
38
38
38
38
60
60
60
60
60
60
60
60

376
376
376
376

0.00
0.00
0.00

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

R213 Bond Future

R213 On 04/11/2021 Bond Future Buy 15 0.00
R213 On 04/11/2021 Bond Future Sell 15 0.00
R213 On 03/02/2022 Bond Future Sell 15 0.00
R213 On 03/02/2022 Bond Future Buy 15 0.00
R213 On 04/11/2021 Bond Future Buy 25 0.00
R213 On 04/11/2021 Bond Future Sell 25 0.00
R213 On 03/02/2022 Bond Future Sell 25 0.00
R213 On 03/02/2022 Bond Future Buy 25 0.00
R213 On 04/11/2021 Bond Future Buy 40 0.00
R213 On 04/11/2021 Bond Future Sell 40 0.00
R213 On 04/11/2021 Bond Future Sell 40 0.00
R213 On 04/11/2021 Bond Future Buy 40 0.00
R213 On 03/02/2022 Bond Future Sell 40 0.00
R213 On 03/02/2022 Bond Future Buy 40 0.00
R213 On 03/02/2022 Bond Future Sell 40 0.00
R213 On 03/02/2022 Bond Future Buy 40 0.00
R213 On 04/11/2021 Bond Future Buy 53 0.00
R213 On 04/11/2021 Bond Future Sell 53 0.00
R213 On 04/11/2021 Bond Future Sell 53 0.00
R213 On 04/11/2021 Bond Future Buy 53 0.00
R213 On 03/02/2022 Bond Future Sell 53 0.00
R213 On 03/02/2022 Bond Future Buy 53 0.00
R213 On 03/02/2022 Bond Future Buy 53 0.00
R213 On 03/02/2022 Bond Future Sell 53 0.00
R214 Bond Future

R214 On 04/11/2021 Bond Future Sell 13 0.00
R214 On 04/11/2021 Bond Future Buy 13 0.00
R214 On 04/11/2021 Bond Future Sell 13 0.00
R214 On 04/11/2021 Bond Future Buy 13 0.00
R214 On 03/02/2022 Bond Future Buy 13 0.00
R214 On 03/02/2022 Bond Future Sell 13 0.00
R214 On 03/02/2022 Bond Future Sell 13 0.00
R214 On 03/02/2022 Bond Future Buy 13 0.00
Grand Total for Daily Detailed Turnover: 317,765 0.00
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