INTEREST RATE AND CURRENCY DERIVATIVES

DERIVATIVES DAILY DETAILED TURNOVER REPORT

FROM DATE : 01/08/2022

TO DATE : 01/08/2022

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 04/08/2022 Index Future Sell 1 0.00
ALBI On 04/08/2022 Index Future Buy 1 0.00
ALBI On 04/08/2022 Index Future Sell 1 0.00
ALBI On 04/08/2022 Index Future Buy 1 0.00
ALBI On 04/08/2022 Index Future Buy 1 0.00
ALBI On 04/08/2022 Index Future Sell 1 0.00
ALBI On 03/11/2022 Index Future Sell 1 0.00
ALBI On 03/11/2022 Index Future Sell 1 0.00
ALBI On 03/11/2022 Index Future Buy 1 0.00
ALBI On 03/11/2022 Index Future Buy 1 0.00
ALBI On 03/11/2022 Index Future Sell 1 0.00
ALBI On 03/11/2022 Index Future Buy 1 0.00
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Contract Strike C/P  Buy/Sell No. of Contracts

R186 On 03/11/2022 Bond Future Buy 51 0.00
R186 On 04/08/2022 Bond Future Buy 52 0.00
R186 On 04/08/2022 Bond Future Sell 52 0.00
R186 On 03/11/2022 Bond Future Sell 55 0.00
R186 On 03/11/2022 Bond Future Buy 55 0.00
R186 On 04/08/2022 Bond Future Buy 56 0.00
R186 On 04/08/2022 Bond Future Sell 56 0.00
R186 On 03/11/2022 Bond Future Sell 57 0.00
R186 On 03/11/2022 Bond Future Buy 57 0.00
R186 On 04/08/2022 Bond Future Buy 58 0.00
R186 On 04/08/2022 Bond Future Sell 58 0.00
R186 On 04/08/2022 Bond Future Sell 58 0.00
R186 On 04/08/2022 Bond Future Buy 58 0.00
R186 On 03/11/2022 Bond Future Buy 58 0.00
R186 On 03/11/2022 Bond Future Sell 58 0.00
R186 On 04/08/2022 Bond Future Sell 61 0.00
R186 On 04/08/2022 Bond Future Buy 61 0.00
R186 On 03/11/2022 Bond Future Buy 61 0.00
R186 On 03/11/2022 Bond Future Sell 61 0.00
R186 On 03/11/2022 Bond Future Sell 66 0.00
R186 On 03/11/2022 Bond Future Buy 66 0.00
R186 On 03/11/2022 Bond Future Buy 66 0.00
R186 On 03/11/2022 Bond Future Sell 66 0.00
R186 On 04/08/2022 Bond Future Buy 67 0.00
R186 On 04/08/2022 Bond Future Sell 67 0.00
R186 On 04/08/2022 Bond Future Sell 67 0.00
R186 On 04/08/2022 Bond Future Buy 67 0.00
R186 On 03/11/2022 Bond Future Sell 88 0.00
R186 On 03/11/2022 Bond Future Buy 88 0.00
R186 On 04/08/2022 Bond Future Buy 89 0.00
R186 On 04/08/2022 Bond Future Sell 89 0.00
R186 On 03/11/2022 Bond Future Sell 89 0.00
R186 On 03/11/2022 Bond Future Buy 89 0.00
R186 On 04/08/2022 Bond Future Buy 91 0.00
R186 On 04/08/2022 Bond Future Sell 91 0.00
R186 On 03/11/2022 Bond Future Sell 97 0.00
R186 On 03/11/2022 Bond Future Buy 97 0.00
R186 On 04/08/2022 Bond Future Buy 98 0.00
R186 On 04/08/2022 Bond Future Sell 98 0.00
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Contract Strike C/P  Buy/Sell No. of Contracts

R186 On 04/08/2022 Bond Future Sell 189 0.00
R186 On 03/11/2022 Bond Future Sell 221 0.00
R186 On 03/11/2022 Bond Future Buy 221 0.00
R186 On 04/08/2022 Bond Future Buy 224 0.00
R186 On 04/08/2022 Bond Future Sell 224 0.00
R186 On 03/11/2022 Bond Future Sell 229 0.00
R186 On 03/11/2022 Bond Future Buy 229 0.00
R186 On 04/08/2022 Bond Future Buy 232 0.00
R186 On 04/08/2022 Bond Future Sell 232 0.00
R186 On 04/08/2022 Bond Future Buy 250 0.00
R186 On 04/08/2022 Bond Future Sell 250 0.00
R186 On 04/08/2022 Bond Future Sell 250 0.00
R186 On 04/08/2022 Bond Future Buy 250 0.00
R186 On 04/08/2022 Bond Future Buy 250 0.00
R186 On 04/08/2022 Bond Future Sell 250 0.00
R186 On 03/11/2022 Bond Future Buy 278 0.00
R186 On 03/11/2022 Bond Future Sell 278 0.00
R186 On 04/08/2022 Bond Future Sell 283 0.00
R186 On 04/08/2022 Bond Future Buy 283 0.00
R186 On 03/11/2022 Bond Future Sell 308 0.00
R186 On 03/11/2022 Bond Future Buy 308 0.00
R186 On 04/08/2022 Bond Future Buy 313 0.00
R186 On 04/08/2022 Bond Future Sell 313 0.00
R186 On 04/08/2022 Bond Future Buy 322 0.00
R186 On 04/08/2022 Bond Future Sell 322 0.00
R186 On 03/11/2022 Bond Future Sell 322 0.00
R186 On 03/11/2022 Bond Future Buy 322 0.00
R186 On 03/11/2022 Bond Future Sell 327 0.00
R186 On 03/11/2022 Bond Future Buy 327 0.00
R186 On 04/08/2022 Bond Future Buy 332 0.00
R186 On 04/08/2022 Bond Future Sell 332 0.00
R186 On 03/11/2022 Bond Future Sell 421 0.00
R186 On 03/11/2022 Bond Future Buy 421 0.00
R186 On 04/08/2022 Bond Future Buy 428 0.00
R186 On 04/08/2022 Bond Future Sell 428 0.00
R186 On 03/11/2022 Bond Future Sell 449 0.00
R186 On 03/11/2022 Bond Future Buy 449 0.00
R186 On 04/08/2022 Bond Future Buy 456 0.00
R186 On 04/08/2022 Bond Future Sell 456 0.00
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R186 On 04/08/2022
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R023 On 04/08/2022
R023 On 03/11/2022
R023 On 03/11/2022
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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
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Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
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
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0.00
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Contract Strike C/P  Buy/Sell No. of Contracts

R023 On 04/08/2022 Bond Future Sell 33 0.00
R023 On 04/08/2022 Bond Future Buy 33 0.00
R023 On 03/11/2022 Bond Future Buy 33 0.00
R023 On 03/11/2022 Bond Future Sell 33 0.00
R023 On 03/11/2022 Bond Future Buy 33 0.00
R023 On 03/11/2022 Bond Future Sell 33 0.00
R023 On 03/11/2022 Bond Future Buy 35 0.00
R023 On 03/11/2022 Bond Future Sell 35 0.00
R023 On 04/08/2022 Bond Future Sell 36 0.00
R023 On 04/08/2022 Bond Future Buy 36 0.00
R023 On 04/08/2022 Bond Future Sell 46 0.00
R023 On 04/08/2022 Bond Future Buy 46 0.00
R023 On 03/11/2022 Bond Future Buy 46 0.00
R023 On 03/11/2022 Bond Future Sell 46 0.00
R023 On 03/11/2022 Bond Future Sell 47 0.00
R023 On 03/11/2022 Bond Future Buy 47 0.00
R023 On 04/08/2022 Bond Future Buy 48 0.00
R023 On 04/08/2022 Bond Future Sell 48 0.00
R023 On 03/11/2022 Bond Future Sell 52 0.00
R023 On 03/11/2022 Bond Future Buy 52 0.00
R023 On 04/08/2022 Bond Future Buy 53 0.00
R023 On 04/08/2022 Bond Future Sell 53 0.00
R023 On 04/08/2022 Bond Future Buy 54 0.00
R023 On 04/08/2022 Bond Future Sell 54 0.00
R023 On 03/11/2022 Bond Future Sell 54 0.00
R023 On 03/11/2022 Bond Future Buy 54 0.00
R023 On 04/08/2022 Bond Future Buy 61 0.00
R023 On 04/08/2022 Bond Future Sell 61 0.00
R023 On 03/11/2022 Bond Future Sell 61 0.00
R023 On 03/11/2022 Bond Future Buy 61 0.00
R023 On 04/08/2022 Bond Future Buy 66 0.00
R023 On 04/08/2022 Bond Future Sell 66 0.00
R023 On 03/11/2022 Bond Future Sell 66 0.00
R023 On 03/11/2022 Bond Future Buy 66 0.00
R023 On 04/08/2022 Bond Future Sell 82 0.00
R023 On 04/08/2022 Bond Future Buy 82 0.00
R023 On 03/11/2022 Bond Future Buy 82 0.00
R023 On 03/11/2022 Bond Future Sell 82 0.00
R023 On 03/11/2022 Bond Future Sell 83 0.00
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R023 On 03/11/2022
R023 On 04/08/2022
R023 On 04/08/2022
R023 On 04/08/2022
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R023 On 04/08/2022
R023 On 03/11/2022
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R023 On 03/11/2022
R023 On 04/08/2022
R023 On 04/08/2022
R023 On 03/11/2022
R023 On 03/11/2022
R023 On 04/08/2022
R023 On 04/08/2022
R023 On 03/11/2022
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R023 On 03/11/2022
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R023 On 04/08/2022
R023 On 03/11/2022
R023 On 03/11/2022
R023 On 04/08/2022
R023 On 04/08/2022

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
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Buy
Buy
Sell
Sell
Buy
Buy
Sell
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
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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
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84
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87

87
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149
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0.00
0.00
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0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
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 03/11/2022
R023 On 03/11/2022
R023 On 04/08/2022
R023 On 04/08/2022
R023 On 03/11/2022
R023 On 03/11/2022
R023 On 04/08/2022
R023 On 04/08/2022
R023 On 03/11/2022
R023 On 03/11/2022
R023 On 04/08/2022
R023 On 04/08/2022
R023 On 03/11/2022
R023 On 03/11/2022
R023 On 04/08/2022
R023 On 04/08/2022
R023 On 03/11/2022
R023 On 03/11/2022
R023 On 04/08/2022
R023 On 04/08/2022

R2030 Bond Future

2030 On 04/08/2022
2030 On 04/08/2022
2030 On 04/08/2022
2030 On 04/08/2022
2030 On 04/08/2022
2030 On 04/08/2022
2030 On 04/08/2022
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2030 On 03/11/2022
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2030 On 03/11/2022
2030 On 04/08/2022
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Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
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Bond Future
Bond Future
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Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
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Bond Future
Bond Future
Bond Future
Bond Future

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

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

507
507
510
510
526
526
530
530
1,367
1,367
1,378
1,378
7,282
7,282
7,337
7,337
11,895
11,895
11,984
11,984
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0.00
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2030 On 04/08/2022
2030 On 04/08/2022
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2030 On 03/11/2022
2030 On 03/11/2022
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Bond Future
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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
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Bond Future
Bond Future
Bond Future
Bond Future
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Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future

Sell
Buy
Sell
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Buy
Sell
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Sell
Sell
Buy
Sell
Buy
Buy
Sell
Buy
Sell
Buy
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Buy
Sell
Sell
Buy
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0.00
0.00
0.00
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Contract

Strike

C/P

Buy/Sell

No. of Contracts

2030 On 04/08/2022
2030 On 04/08/2022
2030 On 03/11/2022
2030 On 03/11/2022
2030 On 03/11/2022
2030 On 03/11/2022
2030 On 04/08/2022
2030 On 04/08/2022
2030 On 04/08/2022
2030 On 04/08/2022
2030 On 04/08/2022
2030 On 04/08/2022
2030 On 03/11/2022
2030 On 03/11/2022
2030 On 03/11/2022
2030 On 03/11/2022
2030 On 03/11/2022
2030 On 03/11/2022
2030 On 04/08/2022
2030 On 04/08/2022
2030 On 03/11/2022
2030 On 03/11/2022
2030 On 04/08/2022
2030 On 04/08/2022
2030 On 04/08/2022
2030 On 04/08/2022
2030 On 03/11/2022
2030 On 03/11/2022
2030 On 03/11/2022
2030 On 03/11/2022
2030 On 04/08/2022
2030 On 04/08/2022
2030 On 03/11/2022
2030 On 03/11/2022
2030 On 03/11/2022
2030 On 03/11/2022
2030 On 04/08/2022
2030 On 04/08/2022
2030 On 04/08/2022

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
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Bond Future
Bond Future
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Sell
Buy
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
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
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1
1
1
1
1
1
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14
14
14
14
14
14
14
14
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0.00
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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2030 On 04/08/2022
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2030 On 04/08/2022
2030 On 04/08/2022
2030 On 03/11/2022
2030 On 03/11/2022
2030 On 03/11/2022
2030 On 03/11/2022
2030 On 04/08/2022
2030 On 04/08/2022
2030 On 04/08/2022
2030 On 04/08/2022
2030 On 03/11/2022
2030 On 03/11/2022
2030 On 03/11/2022
2030 On 03/11/2022
2030 On 04/08/2022
2030 On 04/08/2022
2030 On 04/08/2022
2030 On 04/08/2022
2030 On 04/08/2022
2030 On 04/08/2022
2030 On 04/08/2022
2030 On 04/08/2022
2030 On 03/11/2022
2030 On 03/11/2022
2030 On 03/11/2022
2030 On 03/11/2022
2030 On 03/11/2022
2030 On 03/11/2022
2030 On 03/11/2022
2030 On 03/11/2022
2030 On 04/08/2022
2030 On 04/08/2022
2030 On 04/08/2022
2030 On 04/08/2022
2030 On 03/11/2022
2030 On 03/11/2022

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
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Buy
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Buy
Buy
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Sell
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Buy
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Buy
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23
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24
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24
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25
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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 04/08/2022 Bond Future Buy 27 0.00
2030 On 04/08/2022 Bond Future Sell 27 0.00
2030 On 03/11/2022 Bond Future Sell 27 0.00
2030 On 03/11/2022 Bond Future Buy 27 0.00
2030 On 04/08/2022 Bond Future Buy 29 0.00
2030 On 04/08/2022 Bond Future Sell 29 0.00
2030 On 03/11/2022 Bond Future Sell 29 0.00
2030 On 03/11/2022 Bond Future Buy 29 0.00
2030 On 03/11/2022 Bond Future Sell 29 0.00
2030 On 03/11/2022 Bond Future Buy 29 0.00
2030 On 04/08/2022 Bond Future Buy 30 0.00
2030 On 04/08/2022 Bond Future Sell 30 0.00
2030 On 03/11/2022 Bond Future Sell 34 0.00
2030 On 03/11/2022 Bond Future Buy 34 0.00
2030 On 04/08/2022 Bond Future Buy 35 0.00
2030 On 04/08/2022 Bond Future Sell 35 0.00
2030 On 04/08/2022 Bond Future Buy 35 0.00
2030 On 04/08/2022 Bond Future Sell 35 0.00
2030 On 03/11/2022 Bond Future Sell 35 0.00
2030 On 03/11/2022 Bond Future Buy 35 0.00
2030 On 03/11/2022 Bond Future Buy 37 0.00
2030 On 03/11/2022 Bond Future Sell 37 0.00
2030 On 04/08/2022 Bond Future Sell 38 0.00
2030 On 04/08/2022 Bond Future Buy 38 0.00
2030 On 04/08/2022 Bond Future Sell 38 0.00
2030 On 04/08/2022 Bond Future Buy 38 0.00
2030 On 03/11/2022 Bond Future Sell 38 0.00
2030 On 03/11/2022 Bond Future Buy 38 0.00
2030 On 03/11/2022 Bond Future Buy 38 0.00
2030 On 03/11/2022 Bond Future Sell 38 0.00
2030 On 04/08/2022 Bond Future Buy 39 0.00
2030 On 04/08/2022 Bond Future Sell 39 0.00
2030 On 04/08/2022 Bond Future Buy 39 0.00
2030 On 04/08/2022 Bond Future Sell 39 0.00
2030 On 03/11/2022 Bond Future Sell 39 0.00
2030 On 03/11/2022 Bond Future Buy 39 0.00
2030 On 03/11/2022 Bond Future Sell 51 0.00
2030 On 03/11/2022 Bond Future Buy 51 0.00
2030 On 03/11/2022 Bond Future Sell 51 0.00
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2030 On 03/11/2022
2030 On 04/08/2022
2030 On 04/08/2022
2030 On 04/08/2022
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2030 On 03/11/2022
2030 On 03/11/2022
2030 On 03/11/2022
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2030 On 03/11/2022
2030 On 03/11/2022
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2030 On 03/11/2022
2030 On 03/11/2022
2030 On 03/11/2022
2030 On 03/11/2022
2030 On 04/08/2022
2030 On 04/08/2022
2030 On 04/08/2022
2030 On 04/08/2022
2030 On 03/11/2022
2030 On 03/11/2022

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
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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
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Sell
Buy
Sell
Buy
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Buy
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0.00
0.00
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Contract Strike C/P  Buy/Sell No. of Contracts

2030 On 03/11/2022 Bond Future Sell 78 0.00
2030 On 03/11/2022 Bond Future Buy 78 0.00
2030 On 04/08/2022 Bond Future Buy 79 0.00
2030 On 04/08/2022 Bond Future Sell 79 0.00
2030 On 04/08/2022 Bond Future Buy 79 0.00
2030 On 04/08/2022 Bond Future Sell 79 0.00
2030 On 03/11/2022 Bond Future Sell 88 0.00
2030 On 03/11/2022 Bond Future Buy 88 0.00
2030 On 03/11/2022 Bond Future Sell 88 0.00
2030 On 03/11/2022 Bond Future Buy 88 0.00
2030 On 04/08/2022 Bond Future Buy 89 0.00
2030 On 04/08/2022 Bond Future Sell 89 0.00
2030 On 04/08/2022 Bond Future Buy 89 0.00
2030 On 04/08/2022 Bond Future Sell 89 0.00
2030 On 04/08/2022 Bond Future Buy 89 0.00
2030 On 04/08/2022 Bond Future Sell 89 0.00
2030 On 03/11/2022 Bond Future Sell 89 0.00
2030 On 03/11/2022 Bond Future Buy 89 0.00
2030 On 03/11/2022 Bond Future Sell 95 0.00
2030 On 03/11/2022 Bond Future Buy 95 0.00
2030 On 03/11/2022 Bond Future Sell 95 0.00
2030 On 03/11/2022 Bond Future Buy 95 0.00
2030 On 04/08/2022 Bond Future Buy 96 0.00
2030 On 04/08/2022 Bond Future Sell 96 0.00
2030 On 04/08/2022 Bond Future Buy 97 0.00
2030 On 04/08/2022 Bond Future Sell 97 0.00
2030 On 03/11/2022 Bond Future Sell 97 0.00
2030 On 03/11/2022 Bond Future Buy 97 0.00
2030 On 03/11/2022 Bond Future Sell 97 0.00
2030 On 03/11/2022 Bond Future Buy 97 0.00
2030 On 04/08/2022 Bond Future Buy 08 0.00
2030 On 04/08/2022 Bond Future Sell 08 0.00
2030 On 04/08/2022 Bond Future Buy 99 0.00
2030 On 04/08/2022 Bond Future Sell 99 0.00
2030 On 03/11/2022 Bond Future Sell 109 0.00
2030 On 03/11/2022 Bond Future Buy 109 0.00
2030 On 03/11/2022 Bond Future Sell 109 0.00
2030 On 03/11/2022 Bond Future Buy 109 0.00
2030 On 04/08/2022 Bond Future Buy 110 0.00
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Contract Strike C/P  Buy/Sell No. of Contracts

2030 On 03/11/2022 Bond Future Sell 170 0.00
2030 On 03/11/2022 Bond Future Buy 170 0.00
2030 On 03/11/2022 Bond Future Sell 170 0.00
2030 On 03/11/2022 Bond Future Buy 170 0.00
2030 On 03/11/2022 Bond Future Sell 171 0.00
2030 On 03/11/2022 Bond Future Buy 171 0.00
2030 On 03/11/2022 Bond Future Sell 171 0.00
2030 On 03/11/2022 Bond Future Buy 171 0.00
2030 On 04/08/2022 Bond Future Buy 172 0.00
2030 On 04/08/2022 Bond Future Sell 172 0.00
2030 On 04/08/2022 Bond Future Buy 172 0.00
2030 On 04/08/2022 Bond Future Sell 172 0.00
2030 On 04/08/2022 Bond Future Buy 172 0.00
2030 On 04/08/2022 Bond Future Sell 172 0.00
2030 On 03/11/2022 Bond Future Sell 172 0.00
2030 On 03/11/2022 Bond Future Buy 172 0.00
2030 On 04/08/2022 Bond Future Buy 173 0.00
2030 On 04/08/2022 Bond Future Sell 173 0.00
2030 On 04/08/2022 Bond Future Buy 174 0.00
2030 On 04/08/2022 Bond Future Sell 174 0.00
2030 On 03/11/2022 Bond Future Sell 174 0.00
2030 On 03/11/2022 Bond Future Buy 174 0.00
2030 On 03/11/2022 Bond Future Sell 174 0.00
2030 On 03/11/2022 Bond Future Buy 174 0.00
2030 On 04/08/2022 Bond Future Buy 176 0.00
2030 On 04/08/2022 Bond Future Sell 176 0.00
2030 On 04/08/2022 Bond Future Buy 177 0.00
2030 On 04/08/2022 Bond Future Sell 177 0.00
2030 On 03/11/2022 Bond Future Sell 182 0.00
2030 On 03/11/2022 Bond Future Buy 182 0.00
2030 On 03/11/2022 Bond Future Sell 182 0.00
2030 On 03/11/2022 Bond Future Buy 182 0.00
2030 On 04/08/2022 Bond Future Buy 184 0.00
2030 On 04/08/2022 Bond Future Sell 184 0.00
2030 On 04/08/2022 Bond Future Buy 185 0.00
2030 On 04/08/2022 Bond Future Sell 185 0.00
2030 On 03/11/2022 Bond Future Sell 196 0.00
2030 On 03/11/2022 Bond Future Buy 196 0.00
2030 On 03/11/2022 Bond Future Sell 196 0.00
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Contract Strike C/P  Buy/Sell No. of Contracts

2030 On 04/08/2022 Bond Future Buy 234 0.00
2030 On 04/08/2022 Bond Future Sell 234 0.00
2030 On 03/11/2022 Bond Future Sell 236 0.00
2030 On 03/11/2022 Bond Future Buy 236 0.00
2030 On 03/11/2022 Bond Future Sell 236 0.00
2030 On 03/11/2022 Bond Future Buy 236 0.00
2030 On 04/08/2022 Bond Future Sell 239 0.00
2030 On 04/08/2022 Bond Future Buy 239 0.00
2030 On 04/08/2022 Bond Future Buy 240 0.00
2030 On 04/08/2022 Bond Future Sell 240 0.00
2030 On 03/11/2022 Bond Future Sell 241 0.00
2030 On 03/11/2022 Bond Future Buy 241 0.00
2030 On 03/11/2022 Bond Future Sell 241 0.00
2030 On 03/11/2022 Bond Future Buy 241 0.00
2030 On 04/08/2022 Bond Future Buy 245 0.00
2030 On 04/08/2022 Bond Future Sell 245 0.00
2030 On 04/08/2022 Bond Future Buy 245 0.00
2030 On 04/08/2022 Bond Future Sell 245 0.00
2030 On 04/08/2022 Bond Future Buy 251 0.00
2030 On 04/08/2022 Bond Future Sell 251 0.00
2030 On 03/11/2022 Bond Future Sell 251 0.00
2030 On 03/11/2022 Bond Future Buy 251 0.00
2030 On 03/11/2022 Bond Future Sell 258 0.00
2030 On 03/11/2022 Bond Future Buy 258 0.00
2030 On 03/11/2022 Bond Future Sell 258 0.00
2030 On 03/11/2022 Bond Future Buy 258 0.00
2030 On 03/11/2022 Bond Future Sell 258 0.00
2030 On 03/11/2022 Bond Future Buy 258 0.00
2030 On 03/11/2022 Bond Future Sell 259 0.00
2030 On 03/11/2022 Bond Future Buy 259 0.00
2030 On 04/08/2022 Bond Future Buy 261 0.00
2030 On 04/08/2022 Bond Future Sell 261 0.00
2030 On 04/08/2022 Bond Future Buy 262 0.00
2030 On 04/08/2022 Bond Future Sell 262 0.00
2030 On 04/08/2022 Bond Future Buy 262 0.00
2030 On 04/08/2022 Bond Future Sell 262 0.00
2030 On 04/08/2022 Bond Future Buy 263 0.00
2030 On 04/08/2022 Bond Future Sell 263 0.00
2030 On 03/11/2022 Bond Future Sell 281 0.00
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Contract Strike C/P  Buy/Sell No. of Contracts

2030 On 03/11/2022 Bond Future Sell 591 0.00
2030 On 03/11/2022 Bond Future Buy 591 0.00
2030 On 03/11/2022 Bond Future Sell 591 0.00
2030 On 03/11/2022 Bond Future Buy 591 0.00
2030 On 04/08/2022 Bond Future Buy 597 0.00
2030 On 04/08/2022 Bond Future Sell 597 0.00
2030 On 04/08/2022 Bond Future Buy 598 0.00
2030 On 04/08/2022 Bond Future Sell 598 0.00
2030 On 04/08/2022 Bond Future Buy 600 0.00
2030 On 04/08/2022 Bond Future Sell 600 0.00
2030 On 04/08/2022 Bond Future Buy 600 0.00
2030 On 04/08/2022 Bond Future Sell 600 0.00
2030 On 04/08/2022 Bond Future Buy 644 0.00
2030 On 04/08/2022 Bond Future Sell 644 0.00
2030 On 04/08/2022 Bond Future Sell 644 0.00
2030 On 04/08/2022 Bond Future Buy 644 0.00
2030 On 03/11/2022 Bond Future Sell 644 0.00
2030 On 03/11/2022 Bond Future Buy 644 0.00
2030 On 03/11/2022 Bond Future Buy 644 0.00
2030 On 03/11/2022 Bond Future Sell 644 0.00
2030 On 04/08/2022 Bond Future Sell 700 0.00
2030 On 04/08/2022 Bond Future Buy 700 0.00
2030 On 03/11/2022 Bond Future Buy 700 0.00
2030 On 03/11/2022 Bond Future Sell 700 0.00
2030 On 03/11/2022 Bond Future Sell 1,287 0.00
2030 On 03/11/2022 Bond Future Buy 1,287 0.00
2030 On 03/11/2022 Bond Future Sell 1,289 0.00
2030 On 03/11/2022 Bond Future Buy 1,289 0.00
2030 On 04/08/2022 Bond Future Buy 1,305 0.00
2030 On 04/08/2022 Bond Future Sell 1,305 0.00
2030 On 04/08/2022 Bond Future Buy 1,310 0.00
2030 On 04/08/2022 Bond Future Sell 1,310 0.00
2030 On 03/11/2022 Bond Future Sell 1,603 0.00
2030 On 03/11/2022 Bond Future Buy 1,603 0.00
2030 On 03/11/2022 Bond Future Sell 1,606 0.00
2030 On 03/11/2022 Bond Future Buy 1,606 0.00
2030 On 04/08/2022 Bond Future Buy 1,627 0.00
2030 On 04/08/2022 Bond Future Sell 1,627 0.00
2030 On 04/08/2022 Bond Future Buy 1,631 0.00
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Buy
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23
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25
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25
25
25
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27
27
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31
31
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32
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35
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0.00
0.00
0.00
0.00
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0.00
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0.00
0.00
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Contract Strike C/P  Buy/Sell No. of Contracts

2032 On 04/08/2022 Bond Future Buy 40 0.00
2032 On 04/08/2022 Bond Future Sell 40 0.00
2032 On 03/11/2022 Bond Future Sell 40 0.00
2032 On 03/11/2022 Bond Future Buy 40 0.00
2032 On 03/11/2022 Bond Future Sell 42 0.00
2032 On 03/11/2022 Bond Future Buy 42 0.00
2032 On 04/08/2022 Bond Future Buy 58 0.00
2032 On 04/08/2022 Bond Future Sell 58 0.00
2032 On 03/11/2022 Bond Future Sell 59 0.00
2032 On 03/11/2022 Bond Future Buy 59 0.00
2032 On 04/08/2022 Bond Future Buy 64 0.00
2032 On 04/08/2022 Bond Future Sell 64 0.00
2032 On 03/11/2022 Bond Future Sell 64 0.00
2032 On 03/11/2022 Bond Future Buy 64 0.00
2032 On 04/08/2022 Bond Future Buy 68 0.00
2032 On 04/08/2022 Bond Future Sell 68 0.00
2032 On 04/08/2022 Bond Future Buy 69 0.00
2032 On 04/08/2022 Bond Future Sell 69 0.00
2032 On 03/11/2022 Bond Future Sell 70 0.00
2032 On 03/11/2022 Bond Future Buy 70 0.00
2032 On 03/11/2022 Bond Future Sell 72 0.00
2032 On 03/11/2022 Bond Future Buy 72 0.00
2032 On 04/08/2022 Bond Future Buy 88 0.00
2032 On 04/08/2022 Bond Future Sell 88 0.00
2032 On 03/11/2022 Bond Future Sell 88 0.00
2032 On 03/11/2022 Bond Future Buy 88 0.00
2032 On 04/08/2022 Bond Future Sell 91 0.00
2032 On 04/08/2022 Bond Future Buy 91 0.00
2032 On 04/08/2022 Bond Future Buy 93 0.00
2032 On 04/08/2022 Bond Future Sell 93 0.00
2032 On 03/11/2022 Bond Future Buy 94 0.00
2032 On 03/11/2022 Bond Future Sell 94 0.00
2032 On 04/08/2022 Bond Future Buy 96 0.00
2032 On 04/08/2022 Bond Future Sell 96 0.00
2032 On 04/08/2022 Bond Future Buy 97 0.00
2032 On 04/08/2022 Bond Future Sell 97 0.00
2032 On 03/11/2022 Bond Future Sell 97 0.00
2032 On 03/11/2022 Bond Future Buy 97 0.00
2032 On 03/11/2022 Bond Future Sell 99 0.00
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2032 On 04/08/2022
2032 On 04/08/2022
2032 On 04/08/2022
2032 On 04/08/2022
2032 On 04/08/2022
2032 On 04/08/2022
2032 On 04/08/2022
2032 On 04/08/2022
2032 On 03/11/2022
2032 On 03/11/2022
2032 On 03/11/2022
2032 On 03/11/2022
2032 On 03/11/2022
2032 On 03/11/2022
2032 On 04/08/2022
2032 On 04/08/2022
2032 On 04/08/2022
2032 On 04/08/2022
2032 On 03/11/2022
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Bond Future
Bond Future
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Bond Future
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Contract Strike C/P  Buy/Sell No. of Contracts

2032 On 03/11/2022 Bond Future Sell 193 0.00
2032 On 03/11/2022 Bond Future Buy 193 0.00
2032 On 03/11/2022 Bond Future Sell 196 0.00
2032 On 03/11/2022 Bond Future Buy 196 0.00
2032 On 04/08/2022 Bond Future Buy 206 0.00
2032 On 04/08/2022 Bond Future Sell 206 0.00
2032 On 04/08/2022 Bond Future Buy 207 0.00
2032 On 04/08/2022 Bond Future Sell 207 0.00
2032 On 04/08/2022 Bond Future Buy 21 0.00
2032 On 04/08/2022 Bond Future Sell 211 0.00
2032 On 03/11/2022 Bond Future Sell 214 0.00
2032 On 03/11/2022 Bond Future Buy 214 0.00
2032 On 03/11/2022 Bond Future Sell 218 0.00
2032 On 03/11/2022 Bond Future Buy 218 0.00
2032 On 04/08/2022 Bond Future Buy 235 0.00
2032 On 04/08/2022 Bond Future Sell 235 0.00
2032 On 04/08/2022 Bond Future Buy 235 0.00
2032 On 04/08/2022 Bond Future Sell 235 0.00
2032 On 03/11/2022 Bond Future Sell 243 0.00
2032 On 03/11/2022 Bond Future Buy 243 0.00
2032 On 04/08/2022 Bond Future Buy 250 0.00
2032 On 04/08/2022 Bond Future Sell 250 0.00
2032 On 03/11/2022 Bond Future Sell 250 0.00
2032 On 03/11/2022 Bond Future Buy 250 0.00
2032 On 04/08/2022 Bond Future Buy 273 0.00
2032 On 04/08/2022 Bond Future Sell 273 0.00
2032 On 04/08/2022 Bond Future Buy 279 0.00
2032 On 04/08/2022 Bond Future Sell 279 0.00
2032 On 03/11/2022 Bond Future Buy 283 0.00
2032 On 03/11/2022 Bond Future Sell 283 0.00
2032 On 03/11/2022 Bond Future Sell 289 0.00
2032 On 03/11/2022 Bond Future Buy 289 0.00
2032 On 04/08/2022 Bond Future Buy 300 0.00
2032 On 04/08/2022 Bond Future Sell 300 0.00
2032 On 04/08/2022 Bond Future Buy 300 0.00
2032 On 04/08/2022 Bond Future Sell 300 0.00
2032 On 03/11/2022 Bond Future Sell 311 0.00
2032 On 03/11/2022 Bond Future Buy 311 0.00
2032 On 04/08/2022 Bond Future Buy 351 0.00
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Contract

Strike

C/P

Buy/Sell

No. of Contracts

2032 On 04/08/2022
2032 On 04/08/2022
2032 On 04/08/2022
2032 On 04/08/2022
2032 On 03/11/2022
2032 On 03/11/2022
2032 On 04/08/2022
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2032 On 03/11/2022
2032 On 03/11/2022
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2032 On 03/11/2022
2032 On 03/11/2022
2032 On 04/08/2022
2032 On 04/08/2022
2032 On 03/11/2022
2032 On 03/11/2022

R2035 Bond Future

R035 On 04/08/2022
R035 On 04/08/2022
R035 On 03/11/2022
R035 On 03/11/2022
R035 On 04/08/2022
R035 On 04/08/2022
R035 On 03/11/2022
R035 On 03/11/2022
R035 On 04/08/2022
R035 On 04/08/2022
R035 On 03/11/2022
R035 On 03/11/2022
R035 On 04/08/2022
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Bond Future
Bond Future
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Bond Future
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Bond Future
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Bond Future
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Sell
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Sell
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Sell
Buy
Buy
Sell

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

2,509
2,509
2,511
2,511
2,597
2,597
3,186
3,186
3,297
3,297
3,904
3,904
4,042
4,042
4,299
4,299
7,891
7,891
8,168
8,168
9,235
9,235
9,560
9,560
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0.00
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0.00
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R035 On 04/08/2022
R035 On 03/11/2022
R035 On 03/11/2022
R035 On 04/08/2022
R035 On 04/08/2022
R035 On 04/08/2022
R035 On 04/08/2022
R035 On 03/11/2022
R035 On 03/11/2022
R035 On 04/08/2022
R035 On 04/08/2022
R035 On 03/11/2022
R035 On 03/11/2022
R035 On 03/11/2022
R035 On 03/11/2022
R035 On 04/08/2022
R035 On 04/08/2022
R035 On 04/08/2022
R035 On 04/08/2022
R035 On 03/11/2022
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R035 On 03/11/2022
R035 On 03/11/2022
R035 On 04/08/2022
R035 On 04/08/2022
R035 On 04/08/2022
R035 On 04/08/2022
R035 On 04/08/2022
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R035 On 03/11/2022
R035 On 03/11/2022
R035 On 03/11/2022
R035 On 03/11/2022
R035 On 03/11/2022
R035 On 03/11/2022
R035 On 04/08/2022
R035 On 04/08/2022
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R035 On 03/11/2022
R035 On 03/11/2022
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Bond Future
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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
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Sell
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Sell
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Buy
Sell
Buy
Sell
Sell
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Buy
Buy
Sell
Buy
Sell
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Sell
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0.00
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0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
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 34 of 59

2022/08/01, 19:29:2



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

R035 On 04/08/2022 Bond Future Buy 28 0.00
R035 On 04/08/2022 Bond Future Sell 28 0.00
R035 On 03/11/2022 Bond Future Sell 29 0.00
R035 On 03/11/2022 Bond Future Buy 29 0.00
R035 On 04/08/2022 Bond Future Buy 31 0.00
R035 On 04/08/2022 Bond Future Sell 31 0.00
R035 On 03/11/2022 Bond Future Sell 32 0.00
R035 On 03/11/2022 Bond Future Buy 32 0.00
R035 On 04/08/2022 Bond Future Buy 34 0.00
R035 On 04/08/2022 Bond Future Sell 34 0.00
R035 On 04/08/2022 Bond Future Sell 35 0.00
R035 On 04/08/2022 Bond Future Buy 35 0.00
R035 On 04/08/2022 Bond Future Buy 36 0.00
R035 On 04/08/2022 Bond Future Sell 36 0.00
R035 On 03/11/2022 Bond Future Sell 36 0.00
R035 On 03/11/2022 Bond Future Buy 36 0.00
R035 On 04/08/2022 Bond Future Buy 37 0.00
R035 On 04/08/2022 Bond Future Sell 37 0.00
R035 On 03/11/2022 Bond Future Buy 37 0.00
R035 On 03/11/2022 Bond Future Sell 37 0.00
R035 On 03/11/2022 Bond Future Sell 37 0.00
R035 On 03/11/2022 Bond Future Buy 37 0.00
R035 On 03/11/2022 Bond Future Sell 38 0.00
R035 On 03/11/2022 Bond Future Buy 38 0.00
R035 On 04/08/2022 Bond Future Buy 43 0.00
R035 On 04/08/2022 Bond Future Sell 43 0.00
R035 On 04/08/2022 Bond Future Buy 44 0.00
R035 On 04/08/2022 Bond Future Sell 44 0.00
R035 On 04/08/2022 Bond Future Buy 45 0.00
R035 On 04/08/2022 Bond Future Sell 45 0.00
R035 On 03/11/2022 Bond Future Sell 45 0.00
R035 On 03/11/2022 Bond Future Buy 45 0.00
R035 On 03/11/2022 Bond Future Sell 46 0.00
R035 On 03/11/2022 Bond Future Buy 46 0.00
R035 On 04/08/2022 Bond Future Buy 52 0.00
R035 On 04/08/2022 Bond Future Sell 52 0.00
R035 On 03/11/2022 Bond Future Sell 54 0.00
R035 On 03/11/2022 Bond Future Buy 54 0.00
R035 On 04/08/2022 Bond Future Buy 70 0.00
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R035 On 04/08/2022
R035 On 04/08/2022
R035 On 04/08/2022
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R035 On 03/11/2022
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R035 On 03/11/2022
R035 On 04/08/2022
R035 On 04/08/2022
R035 On 03/11/2022
R035 On 03/11/2022
R035 On 04/08/2022
R035 On 04/08/2022
R035 On 03/11/2022
R035 On 03/11/2022
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R035 On 03/11/2022
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R035 On 04/08/2022
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R035 On 04/08/2022
R035 On 03/11/2022
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Contract Strike C/P  Buy/Sell No. of Contracts

R035 On 03/11/2022 Bond Future Sell 200 0.00
R035 On 03/11/2022 Bond Future Buy 200 0.00
R035 On 04/08/2022 Bond Future Buy 208 0.00
R035 On 04/08/2022 Bond Future Sell 208 0.00
R035 On 03/11/2022 Bond Future Sell 216 0.00
R035 On 03/11/2022 Bond Future Buy 216 0.00
R035 On 04/08/2022 Bond Future Buy 264 0.00
R035 On 04/08/2022 Bond Future Sell 264 0.00
R035 On 03/11/2022 Bond Future Sell 274 0.00
R035 On 03/11/2022 Bond Future Buy 274 0.00
R035 On 04/08/2022 Bond Future Buy 280 0.00
R035 On 04/08/2022 Bond Future Sell 280 0.00
R035 On 03/11/2022 Bond Future Sell 280 0.00
R035 On 03/11/2022 Bond Future Buy 280 0.00
R035 On 04/08/2022 Bond Future Buy 288 0.00
R035 On 04/08/2022 Bond Future Sell 288 0.00
R035 On 04/08/2022 Bond Future Buy 293 0.00
R035 On 04/08/2022 Bond Future Sell 293 0.00
R035 On 03/11/2022 Bond Future Sell 299 0.00
R035 On 03/11/2022 Bond Future Buy 299 0.00
R035 On 03/11/2022 Bond Future Sell 305 0.00
R035 On 03/11/2022 Bond Future Buy 305 0.00
R035 On 04/08/2022 Bond Future Buy 307 0.00
R035 On 04/08/2022 Bond Future Sell 307 0.00
R035 On 04/08/2022 Bond Future Buy 308 0.00
R035 On 04/08/2022 Bond Future Sell 308 0.00
R035 On 03/11/2022 Bond Future Sell 320 0.00
R035 On 03/11/2022 Bond Future Buy 320 0.00
R035 On 03/11/2022 Bond Future Sell 360 0.00
R035 On 03/11/2022 Bond Future Buy 360 0.00
R035 On 03/11/2022 Bond Future Buy 360 0.00
R035 On 03/11/2022 Bond Future Sell 360 0.00
R035 On 04/08/2022 Bond Future Buy 378 0.00
R035 On 04/08/2022 Bond Future Sell 378 0.00
R035 On 03/11/2022 Bond Future Buy 393 0.00
R035 On 03/11/2022 Bond Future Sell 393 0.00
R035 On 04/08/2022 Bond Future Buy 534 0.00
R035 On 04/08/2022 Bond Future Sell 534 0.00
R035 On 03/11/2022 Bond Future Sell 554 0.00
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R035 On 03/11/2022
R035 On 04/08/2022
R035 On 04/08/2022
R035 On 03/11/2022
R035 On 03/11/2022
R035 On 04/08/2022
R035 On 04/08/2022
R035 On 04/08/2022
R035 On 04/08/2022
R035 On 03/11/2022
R035 On 03/11/2022
R035 On 04/08/2022
R035 On 04/08/2022
R035 On 03/11/2022
R035 On 03/11/2022
R035 On 04/08/2022
R035 On 04/08/2022
R035 On 04/08/2022
R035 On 04/08/2022
R035 On 03/11/2022
R035 On 03/11/2022
R035 On 04/08/2022
R035 On 04/08/2022
R035 On 03/11/2022
R035 On 03/11/2022
R035 On 04/08/2022
R035 On 04/08/2022
R035 On 03/11/2022
R035 On 03/11/2022
R035 On 04/08/2022
R035 On 04/08/2022
R035 On 03/11/2022
R035 On 03/11/2022
R035 On 04/08/2022
R035 On 04/08/2022
R035 On 03/11/2022
R035 On 03/11/2022

R2037 Bond Future

2037 On 04/08/2022
2037 On 04/08/2022
2037 On 03/11/2022
2037 On 03/11/2022

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

Buy
Sell
Sell
Buy

554

740

740

769

769

834

834

834

834

867

867
1,336
1,336
1,388
1,388
1,678
1,678
2,250
2,250
2,337
2,337
3,485
3,485
3,621
3,621
3,761
3,761
3,908
3,908
6,913
6,913
7,180
7,180
8,726
8,726
9,063
9,063

W www

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
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 04/08/2022
2037 On 04/08/2022
2037 On 04/08/2022
2037 On 04/08/2022
2037 On 04/08/2022
2037 On 04/08/2022
2037 On 03/11/2022
2037 On 03/11/2022
2037 On 04/08/2022
2037 On 04/08/2022
2037 On 03/11/2022
2037 On 03/11/2022
2037 On 04/08/2022
2037 On 04/08/2022
2037 On 03/11/2022
2037 On 03/11/2022
2037 On 04/08/2022
2037 On 04/08/2022
2037 On 04/08/2022
2037 On 04/08/2022
2037 On 03/11/2022
2037 On 03/11/2022
2037 On 04/08/2022
2037 On 04/08/2022
2037 On 04/08/2022
2037 On 04/08/2022
2037 On 03/11/2022
2037 On 03/11/2022
2037 On 03/11/2022
2037 On 03/11/2022
2037 On 03/11/2022
2037 On 03/11/2022
2037 On 03/11/2022
2037 On 03/11/2022
2037 On 03/11/2022
2037 On 03/11/2022
2037 On 04/08/2022
2037 On 04/08/2022
2037 On 04/08/2022

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

© © © 0000 0o o o O;

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
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 04/08/2022
2037 On 03/11/2022
2037 On 03/11/2022
2037 On 03/11/2022
2037 On 03/11/2022
2037 On 04/08/2022
2037 On 04/08/2022
2037 On 03/11/2022
2037 On 03/11/2022
2037 On 04/08/2022
2037 On 04/08/2022
2037 On 04/08/2022
2037 On 04/08/2022
2037 On 04/08/2022
2037 On 04/08/2022
2037 On 03/11/2022
2037 On 03/11/2022
2037 On 03/11/2022
2037 On 03/11/2022
2037 On 03/11/2022
2037 On 03/11/2022
2037 On 04/08/2022
2037 On 04/08/2022
2037 On 04/08/2022
2037 On 04/08/2022
2037 On 04/08/2022
2037 On 04/08/2022
2037 On 03/11/2022
2037 On 03/11/2022
2037 On 03/11/2022
2037 On 03/11/2022
2037 On 04/08/2022
2037 On 04/08/2022
2037 On 04/08/2022
2037 On 04/08/2022
2037 On 03/11/2022
2037 On 03/11/2022
2037 On 04/08/2022
2037 On 04/08/2022
2037 On 03/11/2022
2037 On 03/11/2022
2037 On 04/08/2022
2037 On 04/08/2022

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

19
19
19
21
21
22
22
22
22
23
23
28
28
28
28
33
33
33
33
36
36
37
37
39
39
39
39
39
39
39
39
41
41
41
41
44
44
45
45
57
57
58
58

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
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 03/11/2022 Bond Future Sell 59 0.00
2037 On 03/11/2022 Bond Future Buy 59 0.00
2037 On 03/11/2022 Bond Future Sell 59 0.00
2037 On 03/11/2022 Bond Future Buy 59 0.00
2037 On 04/08/2022 Bond Future Buy 60 0.00
2037 On 04/08/2022 Bond Future Sell 60 0.00
2037 On 04/08/2022 Bond Future Buy 60 0.00
2037 On 04/08/2022 Bond Future Sell 60 0.00
2037 On 03/11/2022 Bond Future Sell 81 0.00
2037 On 03/11/2022 Bond Future Buy 81 0.00
2037 On 04/08/2022 Bond Future Buy 83 0.00
2037 On 04/08/2022 Bond Future Sell 83 0.00
2037 On 03/11/2022 Bond Future Sell 85 0.00
2037 On 03/11/2022 Bond Future Buy 85 0.00
2037 On 03/11/2022 Bond Future Sell 85 0.00
2037 On 03/11/2022 Bond Future Buy 85 0.00
2037 On 04/08/2022 Bond Future Buy 87 0.00
2037 On 04/08/2022 Bond Future Sell 87 0.00
2037 On 04/08/2022 Bond Future Buy 87 0.00
2037 On 04/08/2022 Bond Future Sell 87 0.00
2037 On 03/11/2022 Bond Future Sell 93 0.00
2037 On 03/11/2022 Bond Future Buy 93 0.00
2037 On 04/08/2022 Bond Future Buy 95 0.00
2037 On 04/08/2022 Bond Future Sell 95 0.00
2037 On 03/11/2022 Bond Future Sell 124 0.00
2037 On 03/11/2022 Bond Future Buy 124 0.00
2037 On 04/08/2022 Bond Future Buy 126 0.00
2037 On 04/08/2022 Bond Future Sell 126 0.00
2037 On 03/11/2022 Bond Future Sell 151 0.00
2037 On 03/11/2022 Bond Future Buy 151 0.00
2037 On 04/08/2022 Bond Future Buy 154 0.00
2037 On 04/08/2022 Bond Future Sell 154 0.00
2037 On 03/11/2022 Bond Future Sell 161 0.00
2037 On 03/11/2022 Bond Future Buy 161 0.00
2037 On 04/08/2022 Bond Future Buy 164 0.00
2037 On 04/08/2022 Bond Future Sell 164 0.00
2037 On 04/08/2022 Bond Future Buy 164 0.00
2037 On 04/08/2022 Bond Future Sell 164 0.00
2037 On 03/11/2022 Bond Future Sell 164 0.00
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2037 On 03/11/2022
2037 On 03/11/2022
2037 On 03/11/2022
2037 On 04/08/2022
2037 On 04/08/2022
2037 On 03/11/2022
2037 On 03/11/2022
2037 On 04/08/2022
2037 On 04/08/2022
2037 On 03/11/2022
2037 On 03/11/2022
2037 On 04/08/2022
2037 On 04/08/2022
2037 On 03/11/2022
2037 On 03/11/2022
2037 On 04/08/2022
2037 On 04/08/2022
2037 On 04/08/2022
2037 On 04/08/2022
2037 On 03/11/2022
2037 On 03/11/2022
2037 On 04/08/2022
2037 On 04/08/2022
2037 On 03/11/2022
2037 On 03/11/2022
2037 On 04/08/2022
2037 On 04/08/2022
2037 On 03/11/2022
2037 On 03/11/2022
2037 On 04/08/2022
2037 On 04/08/2022
2037 On 04/08/2022
2037 On 04/08/2022
2037 On 03/11/2022
2037 On 03/11/2022
2037 On 04/08/2022
2037 On 04/08/2022
2037 On 03/11/2022
2037 On 03/11/2022
2037 On 04/08/2022
2037 On 04/08/2022
2037 On 04/08/2022
2037 On 04/08/2022

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

164
168
168
170
170
189
189
192
192
269
269
273
273
275
275
279
279
301
301
318
318
323
323
379
379
385
385
400
400
406
406
424
424
428
428
431
431
431
431
435
435
437
437

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
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 04/08/2022 Bond Future Buy 438 0.00
2037 On 04/08/2022 Bond Future Sell 438 0.00
2037 On 03/11/2022 Bond Future Sell 517 0.00
2037 On 03/11/2022 Bond Future Buy 517 0.00
2037 On 04/08/2022 Bond Future Buy 524 0.00
2037 On 04/08/2022 Bond Future Sell 524 0.00
2037 On 03/11/2022 Bond Future Buy 597 0.00
2037 On 03/11/2022 Bond Future Sell 597 0.00
2037 On 03/11/2022 Bond Future Buy 597 0.00
2037 On 03/11/2022 Bond Future Sell 597 0.00
2037 On 03/11/2022 Bond Future Sell 672 0.00
2037 On 03/11/2022 Bond Future Buy 672 0.00
2037 On 03/11/2022 Bond Future Sell 675 0.00
2037 On 03/11/2022 Bond Future Buy 675 0.00
2037 On 04/08/2022 Bond Future Buy 682 0.00
2037 On 04/08/2022 Bond Future Sell 682 0.00
2037 On 04/08/2022 Bond Future Buy 685 0.00
2037 On 04/08/2022 Bond Future Sell 685 0.00
2037 On 04/08/2022 Bond Future Buy 800 0.00
2037 On 04/08/2022 Bond Future Sell 800 0.00
2037 On 04/08/2022 Bond Future Buy 831 0.00
2037 On 04/08/2022 Bond Future Sell 831 0.00
2037 On 03/11/2022 Bond Future Sell 961 0.00
2037 On 03/11/2022 Bond Future Buy 961 0.00
2037 On 04/08/2022 Bond Future Buy 975 0.00
2037 On 04/08/2022 Bond Future Sell 975 0.00
2037 On 04/08/2022 Bond Future Buy 976 0.00
2037 On 04/08/2022 Bond Future Sell 976 0.00
2037 On 04/08/2022 Bond Future Buy 1,222 0.00
2037 On 04/08/2022 Bond Future Sell 1,222 0.00
2037 On 03/11/2022 Bond Future Sell 1,222 0.00
2037 On 03/11/2022 Bond Future Buy 1,222 0.00
2037 On 04/08/2022 Bond Future Buy 1,350 0.00
2037 On 04/08/2022 Bond Future Sell 1,350 0.00
2037 On 04/08/2022 Bond Future Sell 1,413 0.00
2037 On 04/08/2022 Bond Future Buy 1,413 0.00
2037 On 03/11/2022 Bond Future Sell 1,815 0.00
2037 On 03/11/2022 Bond Future Buy 1,815 0.00
2037 On 04/08/2022 Bond Future Buy 1,842 0.00

Page 43 of 59

2022/08/01, 19:29:2



2037 On 04/08/2022
2037 On 03/11/2022
2037 On 03/11/2022
2037 On 04/08/2022
2037 On 04/08/2022
2037 On 03/11/2022
2037 On 03/11/2022
2037 On 04/08/2022
2037 On 04/08/2022
2037 On 04/08/2022
2037 On 04/08/2022
2037 On 03/11/2022
2037 On 03/11/2022
2037 On 04/08/2022
2037 On 04/08/2022
2037 On 03/11/2022
2037 On 03/11/2022
2037 On 03/11/2022
2037 On 03/11/2022
2037 On 04/08/2022
2037 On 04/08/2022
2037 On 03/11/2022
2037 On 03/11/2022
2037 On 03/11/2022
2037 On 03/11/2022
2037 On 04/08/2022
2037 On 04/08/2022
2037 On 03/11/2022
2037 On 03/11/2022
2037 On 04/08/2022
2037 On 04/08/2022

R2040 Bond Future

2040 On 04/08/2022
2040 On 04/08/2022
2040 On 04/08/2022
2040 On 04/08/2022
2040 On 03/11/2022
2040 On 03/11/2022
2040 On 03/11/2022
2040 On 03/11/2022
2040 On 04/08/2022
2040 On 04/08/2022

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

Buy
Sell
Buy
Sell
Sell
Buy
Sell
Buy
Buy
Sell

1,842
2,028
2,028
2,058
2,058
2,076
2,076
2,107
2,107
2,145
2,145
2,145
2,145
2,258
2,258
2,258
2,258
4,306
4,306
5,828
5,828
5,828
5,828
7,457
7,457
7,567
7,567
16,135
16,135
16,380
16,380

Ol - a2 A a a a a

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
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 04/08/2022
2040 On 04/08/2022
2040 On 03/11/2022
2040 On 03/11/2022
2040 On 03/11/2022
2040 On 03/11/2022
2040 On 04/08/2022
2040 On 04/08/2022
2040 On 03/11/2022
2040 On 03/11/2022
2040 On 04/08/2022
2040 On 04/08/2022
2040 On 03/11/2022
2040 On 03/11/2022
2040 On 04/08/2022
2040 On 04/08/2022
2040 On 03/11/2022
2040 On 03/11/2022
2040 On 04/08/2022
2040 On 04/08/2022
2040 On 03/11/2022
2040 On 03/11/2022
2040 On 03/11/2022
2040 On 03/11/2022
2040 On 03/11/2022
2040 On 03/11/2022
2040 On 04/08/2022
2040 On 04/08/2022
2040 On 04/08/2022
2040 On 04/08/2022
2040 On 04/08/2022
2040 On 04/08/2022
2040 On 03/11/2022
2040 On 03/11/2022
2040 On 04/08/2022
2040 On 04/08/2022
2040 On 03/11/2022
2040 On 03/11/2022
2040 On 03/11/2022

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
Sell
Sell
Buy
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Sell
Buy
Buy
Sell
Buy
Sell
Sell
Buy
Sell
Buy
Sell
Buy
Buy
Sell
Buy
Sell
Buy
Sell
Sell
Buy
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
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2040 On 03/11/2022
2040 On 04/08/2022
2040 On 04/08/2022
2040 On 04/08/2022
2040 On 04/08/2022
2040 On 03/11/2022
2040 On 03/11/2022
2040 On 03/11/2022
2040 On 03/11/2022
2040 On 04/08/2022
2040 On 04/08/2022
2040 On 03/11/2022
2040 On 03/11/2022
2040 On 04/08/2022
2040 On 04/08/2022
2040 On 03/11/2022
2040 On 03/11/2022
2040 On 04/08/2022
2040 On 04/08/2022
2040 On 03/11/2022
2040 On 03/11/2022
2040 On 04/08/2022
2040 On 04/08/2022
2040 On 03/11/2022
2040 On 03/11/2022
2040 On 04/08/2022
2040 On 04/08/2022
2040 On 03/11/2022
2040 On 03/11/2022
2040 On 03/11/2022
2040 On 03/11/2022
2040 On 04/08/2022
2040 On 04/08/2022
2040 On 04/08/2022
2040 On 04/08/2022
2040 On 03/11/2022
2040 On 03/11/2022
2040 On 04/08/2022
2040 On 04/08/2022
2040 On 03/11/2022
2040 On 03/11/2022
2040 On 04/08/2022
2040 On 04/08/2022

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

37
38
38
52
52
52
52
54
54
55
55
59
59
60
60
65
65
66
66
83
83
84
84
101
101
102
102
106
106
107
107
108
108
108
108
116
116
118
118
176
176
178
178

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
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 46 of 59

2022/08/01, 19:29:2



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

2040 On 03/11/2022 Bond Future Sell 211 0.00
2040 On 03/11/2022 Bond Future Buy 211 0.00
2040 On 04/08/2022 Bond Future Buy 214 0.00
2040 On 04/08/2022 Bond Future Sell 214 0.00
2040 On 03/11/2022 Bond Future Sell 217 0.00
2040 On 03/11/2022 Bond Future Buy 217 0.00
2040 On 04/08/2022 Bond Future Buy 220 0.00
2040 On 04/08/2022 Bond Future Sell 220 0.00
2040 On 03/11/2022 Bond Future Sell 300 0.00
2040 On 03/11/2022 Bond Future Buy 300 0.00
2040 On 04/08/2022 Bond Future Buy 305 0.00
2040 On 04/08/2022 Bond Future Sell 305 0.00
2040 On 03/11/2022 Bond Future Sell 320 0.00
2040 On 03/11/2022 Bond Future Buy 320 0.00
2040 On 04/08/2022 Bond Future Buy 324 0.00
2040 On 04/08/2022 Bond Future Sell 324 0.00
2040 On 03/11/2022 Bond Future Sell 395 0.00
2040 On 03/11/2022 Bond Future Buy 395 0.00
2040 On 04/08/2022 Bond Future Buy 400 0.00
2040 On 04/08/2022 Bond Future Sell 400 0.00
2040 On 04/08/2022 Bond Future Buy 586 0.00
2040 On 04/08/2022 Bond Future Sell 586 0.00
2040 On 03/11/2022 Bond Future Sell 586 0.00
2040 On 03/11/2022 Bond Future Buy 586 0.00
2040 On 04/08/2022 Bond Future Buy 1,060 0.00
2040 On 04/08/2022 Bond Future Sell 1,060 0.00
2040 On 03/11/2022 Bond Future Sell 1,060 0.00
2040 On 03/11/2022 Bond Future Buy 1,060 0.00
2040 On 04/08/2022 Bond Future Buy 1,069 0.00
2040 On 04/08/2022 Bond Future Sell 1,069 0.00
2040 On 03/11/2022 Bond Future Sell 1,069 0.00
2040 On 03/11/2022 Bond Future Buy 1,069 0.00
2040 On 03/11/2022 Bond Future Buy 1,337 0.00
2040 On 03/11/2022 Bond Future Sell 1,337 0.00
2040 On 04/08/2022 Bond Future Sell 1,355 0.00
2040 On 04/08/2022 Bond Future Buy 1,355 0.00
2040 On 03/11/2022 Bond Future Sell 1,518 0.00
2040 On 03/11/2022 Bond Future Buy 1,518 0.00
2040 On 04/08/2022 Bond Future Buy 1,539 0.00
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Contract Strike C/P  Buy/Sell No. of Contracts

2044 On 03/11/2022 Bond Future Buy 44 0.00
2044 On 03/11/2022 Bond Future Sell 44 0.00
2044 On 04/08/2022 Bond Future Sell 45 0.00
2044 On 04/08/2022 Bond Future Buy 45 0.00
2044 On 03/11/2022 Bond Future Sell 54 0.00
2044 On 03/11/2022 Bond Future Buy 54 0.00
2044 On 04/08/2022 Bond Future Buy 55 0.00
2044 On 04/08/2022 Bond Future Sell 55 0.00
2044 On 03/11/2022 Bond Future Sell 72 0.00
2044 On 03/11/2022 Bond Future Buy 72 0.00
2044 On 04/08/2022 Bond Future Buy 73 0.00
2044 On 04/08/2022 Bond Future Sell 73 0.00
2044 On 03/11/2022 Bond Future Sell 96 0.00
2044 On 03/11/2022 Bond Future Buy 96 0.00
2044 On 04/08/2022 Bond Future Buy 97 0.00
2044 On 04/08/2022 Bond Future Sell 97 0.00
2044 On 03/11/2022 Bond Future Buy 103 0.00
2044 On 03/11/2022 Bond Future Sell 103 0.00
2044 On 04/08/2022 Bond Future Sell 105 0.00
2044 On 04/08/2022 Bond Future Buy 105 0.00
2044 On 03/11/2022 Bond Future Sell 118 0.00
2044 On 03/11/2022 Bond Future Buy 118 0.00
2044 On 04/08/2022 Bond Future Buy 120 0.00
2044 On 04/08/2022 Bond Future Sell 120 0.00
2044 On 03/11/2022 Bond Future Sell 205 0.00
2044 On 03/11/2022 Bond Future Buy 205 0.00
2044 On 04/08/2022 Bond Future Buy 208 0.00
2044 On 04/08/2022 Bond Future Sell 208 0.00
2044 On 03/11/2022 Bond Future Sell 269 0.00
2044 On 03/11/2022 Bond Future Buy 269 0.00
2044 On 04/08/2022 Bond Future Buy 273 0.00
2044 On 04/08/2022 Bond Future Sell 273 0.00
2044 On 03/11/2022 Bond Future Sell 371 0.00
2044 On 03/11/2022 Bond Future Buy 371 0.00
2044 On 04/08/2022 Bond Future Buy 377 0.00
2044 On 04/08/2022 Bond Future Sell 377 0.00
2044 On 03/11/2022 Bond Future Buy 403 0.00
2044 On 03/11/2022 Bond Future Sell 403 0.00
2044 On 03/11/2022 Bond Future Sell 403 0.00
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Contract Strike C/P  Buy/Sell No. of Contracts

2044 On 04/08/2022 Bond Future Sell 1,525 0.00
2044 On 04/08/2022 Bond Future Buy 1,525 0.00
2044 On 03/11/2022 Bond Future Sell 1,768 0.00
2044 On 03/11/2022 Bond Future Buy 1,768 0.00
2044 On 04/08/2022 Bond Future Buy 1,795 0.00
2044 On 04/08/2022 Bond Future Sell 1,795 0.00
2044 On 04/08/2022 Bond Future Buy 2,349 0.00
2044 On 04/08/2022 Bond Future Sell 2,349 0.00
2044 On 03/11/2022 Bond Future Sell 2,349 0.00
2044 On 03/11/2022 Bond Future Buy 2,349 0.00
2044 On 03/11/2022 Bond Future Sell 4,062 0.00
2044 On 03/11/2022 Bond Future Buy 4,062 0.00
2044 On 04/08/2022 Bond Future Buy 4,123 0.00
2044 On 04/08/2022 Bond Future Sell 4,123 0.00
2044 On 04/08/2022 Bond Future Sell 4,640 0.00
2044 On 04/08/2022 Bond Future Buy 4,640 0.00
2044 On 03/11/2022 Bond Future Sell 4,640 0.00
2044 On 03/11/2022 Bond Future Buy 4,640 0.00
2044 On 03/11/2022 Bond Future Sell 11,143 0.00
2044 On 03/11/2022 Bond Future Buy 11,143 0.00
2044 On 04/08/2022 Bond Future Buy 11,311 0.00
2044 On 04/08/2022 Bond Future Sell 11,311 0.00
R2048 Bond Future

R248 On 03/11/2022 Bond Future Sell 387 0.00
R248 On 03/11/2022 Bond Future Buy 387 0.00
R248 On 03/11/2022 Bond Future Sell 387 0.00
R248 On 03/11/2022 Bond Future Buy 387 0.00
R248 On 04/08/2022 Bond Future Sell 400 0.00
R248 On 04/08/2022 Bond Future Buy 400 0.00
R248 On 04/08/2022 Bond Future Buy 400 0.00
R248 On 04/08/2022 Bond Future Sell 400 0.00
R248 On 03/11/2022 Bond Future Buy 400 0.00
R248 On 03/11/2022 Bond Future Sell 400 0.00
R248 On 03/11/2022 Bond Future Sell 400 0.00
R248 On 03/11/2022 Bond Future Buy 400 0.00
R248 On 03/11/2022 Bond Future Sell 38,992 0.00
R248 On 03/11/2022 Bond Future Buy 38,992 0.00
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Contract Strike C/P  Buy/Sell No. of Contracts

R209 On 04/08/2022 Bond Future Sell 27 0.00
R209 On 03/11/2022 Bond Future Sell 28 0.00
R209 On 03/11/2022 Bond Future Buy 28 0.00
R209 On 04/08/2022 Bond Future Sell 35 0.00
R209 On 04/08/2022 Bond Future Buy 35 0.00
R209 On 03/11/2022 Bond Future Buy 36 0.00
R209 On 03/11/2022 Bond Future Sell 36 0.00
R209 On 04/08/2022 Bond Future Buy 38 0.00
R209 On 04/08/2022 Bond Future Sell 38 0.00
R209 On 03/11/2022 Bond Future Sell 39 0.00
R209 On 03/11/2022 Bond Future Buy 39 0.00
R209 On 04/08/2022 Bond Future Sell 41 0.00
R209 On 04/08/2022 Bond Future Buy 41 0.00
R209 On 03/11/2022 Bond Future Buy 42 0.00
R209 On 03/11/2022 Bond Future Sell 42 0.00
R209 On 04/08/2022 Bond Future Buy 46 0.00
R209 On 04/08/2022 Bond Future Sell 46 0.00
R209 On 04/08/2022 Bond Future Buy 46 0.00
R209 On 04/08/2022 Bond Future Sell 46 0.00
R209 On 03/11/2022 Bond Future Sell 48 0.00
R209 On 03/11/2022 Bond Future Buy 48 0.00
R209 On 03/11/2022 Bond Future Sell 48 0.00
R209 On 03/11/2022 Bond Future Buy 48 0.00
R209 On 04/08/2022 Bond Future Sell 54 0.00
R209 On 04/08/2022 Bond Future Buy 54 0.00
R209 On 03/11/2022 Bond Future Buy 56 0.00
R209 On 03/11/2022 Bond Future Sell 56 0.00
R209 On 04/08/2022 Bond Future Buy 58 0.00
R209 On 04/08/2022 Bond Future Sell 58 0.00
R209 On 04/08/2022 Bond Future Sell 59 0.00
R209 On 04/08/2022 Bond Future Buy 59 0.00
R209 On 03/11/2022 Bond Future Sell 60 0.00
R209 On 03/11/2022 Bond Future Buy 60 0.00
R209 On 03/11/2022 Bond Future Buy 61 0.00
R209 On 03/11/2022 Bond Future Sell 61 0.00
R209 On 04/08/2022 Bond Future Sell 63 0.00
R209 On 04/08/2022 Bond Future Buy 63 0.00
R209 On 03/11/2022 Bond Future Buy 65 0.00
R209 On 03/11/2022 Bond Future Sell 65 0.00
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Contract Strike C/P  Buy/Sell No. of Contracts

R209 On 03/11/2022 Bond Future Sell 358 0.00
R209 On 04/08/2022 Bond Future Buy 362 0.00
R209 On 04/08/2022 Bond Future Sell 362 0.00
R209 On 04/08/2022 Bond Future Sell 365 0.00
R209 On 04/08/2022 Bond Future Buy 365 0.00
R209 On 03/11/2022 Bond Future Sell 374 0.00
R209 On 03/11/2022 Bond Future Buy 374 0.00
R209 On 03/11/2022 Bond Future Buy 377 0.00
R209 On 03/11/2022 Bond Future Sell 377 0.00
R209 On 04/08/2022 Bond Future Buy 445 0.00
R209 On 04/08/2022 Bond Future Sell 445 0.00
R209 On 03/11/2022 Bond Future Sell 460 0.00
R209 On 03/11/2022 Bond Future Buy 460 0.00
R209 On 04/08/2022 Bond Future Sell 515 0.00
R209 On 04/08/2022 Bond Future Buy 515 0.00
R209 On 04/08/2022 Bond Future Sell 520 0.00
R209 On 04/08/2022 Bond Future Buy 520 0.00
R209 On 03/11/2022 Bond Future Buy 532 0.00
R209 On 03/11/2022 Bond Future Sell 532 0.00
R209 On 03/11/2022 Bond Future Buy 538 0.00
R209 On 03/11/2022 Bond Future Sell 538 0.00
R209 On 04/08/2022 Bond Future Buy 564 0.00
R209 On 04/08/2022 Bond Future Sell 564 0.00
R209 On 03/11/2022 Bond Future Sell 583 0.00
R209 On 03/11/2022 Bond Future Buy 583 0.00
R209 On 04/08/2022 Bond Future Buy 1,179 0.00
R209 On 04/08/2022 Bond Future Sell 1,179 0.00
R209 On 04/08/2022 Bond Future Buy 1,182 0.00
R209 On 04/08/2022 Bond Future Sell 1,182 0.00
R209 On 03/11/2022 Bond Future Sell 1,219 0.00
R209 On 03/11/2022 Bond Future Buy 1,219 0.00
R209 On 03/11/2022 Bond Future Sell 1,222 0.00
R209 On 03/11/2022 Bond Future Buy 1,222 0.00
R209 On 04/08/2022 Bond Future Sell 2,001 0.00
R209 On 04/08/2022 Bond Future Buy 2,001 0.00
R209 On 03/11/2022 Bond Future Buy 2,069 0.00
R209 On 03/11/2022 Bond Future Sell 2,069 0.00
R209 On 04/08/2022 Bond Future Sell 2,325 0.00
R209 On 04/08/2022 Bond Future Buy 2,325 0.00

Page 55 of 59

2022/08/01, 19:29:2



R209 On 03/11/2022
R209 On 03/11/2022
R209 On 03/11/2022
R209 On 03/11/2022
R209 On 04/08/2022
R209 On 04/08/2022
R209 On 03/11/2022
R209 On 03/11/2022
R209 On 04/08/2022
R209 On 04/08/2022
R209 On 03/11/2022
R209 On 03/11/2022
R209 On 04/08/2022
R209 On 04/08/2022
R209 On 03/11/2022
R209 On 03/11/2022

R213 Bond Future

R213 On 04/08/2022
R213 On 04/08/2022
R213 On 03/11/2022
R213 On 03/11/2022
R213 On 04/08/2022
R213 On 04/08/2022
R213 On 03/11/2022
R213 On 03/11/2022
R213 On 04/08/2022
R213 On 04/08/2022
R213 On 03/11/2022
R213 On 03/11/2022
R213 On 04/08/2022
R213 On 04/08/2022
R213 On 03/11/2022
R213 On 03/11/2022

R214 Bond Future

R214 On 04/08/2022
R214 On 04/08/2022
R214 On 03/11/2022
R214 On 03/11/2022
R214 On 04/08/2022
R214 On 04/08/2022
R214 On 03/11/2022

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
Sell
Buy
Sell
Sell
Buy
Buy
Sell
Sell
Buy
Buy
Sell
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

2,404
2,404
2,553
2,553
3,886
3,886
4,018
4,018
4,801
4,801
4,963
4,963
10,780
10,780
11,143
11,143

54

54

56

56
605
605
623
623
842
842
867
867
1,501
1,501
1,546
1,546

_ A

13
13
14

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

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
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

R214 On 03/11/2022 Bond Future Buy 14 0.00
R214 On 04/08/2022 Bond Future Buy 17 0.00
R214 On 04/08/2022 Bond Future Sell 17 0.00
R214 On 03/11/2022 Bond Future Sell 17 0.00
R214 On 03/11/2022 Bond Future Buy 17 0.00
R214 On 04/08/2022 Bond Future Buy 21 0.00
R214 On 04/08/2022 Bond Future Sell 21 0.00
R214 On 03/11/2022 Bond Future Sell 22 0.00
R214 On 03/11/2022 Bond Future Buy 22 0.00
R214 On 04/08/2022 Bond Future Buy 23 0.00
R214 On 04/08/2022 Bond Future Sell 23 0.00
R214 On 03/11/2022 Bond Future Sell 24 0.00
R214 On 03/11/2022 Bond Future Buy 24 0.00
R214 On 04/08/2022 Bond Future Buy 25 0.00
R214 On 04/08/2022 Bond Future Sell 25 0.00
R214 On 03/11/2022 Bond Future Sell 26 0.00
R214 On 03/11/2022 Bond Future Buy 26 0.00
R214 On 04/08/2022 Bond Future Buy 29 0.00
R214 On 04/08/2022 Bond Future Sell 29 0.00
R214 On 03/11/2022 Bond Future Sell 30 0.00
R214 On 03/11/2022 Bond Future Buy 30 0.00
R214 On 04/08/2022 Bond Future Buy 38 0.00
R214 On 04/08/2022 Bond Future Sell 38 0.00
R214 On 04/08/2022 Bond Future Buy 38 0.00
R214 On 04/08/2022 Bond Future Sell 38 0.00
R214 On 03/11/2022 Bond Future Sell 39 0.00
R214 On 03/11/2022 Bond Future Buy 39 0.00
R214 On 03/11/2022 Bond Future Sell 39 0.00
R214 On 03/11/2022 Bond Future Buy 39 0.00
R214 On 04/08/2022 Bond Future Buy 44 0.00
R214 On 04/08/2022 Bond Future Sell 44 0.00
R214 On 03/11/2022 Bond Future Sell 45 0.00
R214 On 03/11/2022 Bond Future Buy 45 0.00
R214 On 04/08/2022 Bond Future Buy 46 0.00
R214 On 04/08/2022 Bond Future Sell 46 0.00
R214 On 03/11/2022 Bond Future Sell 48 0.00
R214 On 03/11/2022 Bond Future Buy 48 0.00
R214 On 04/08/2022 Bond Future Buy 65 0.00
R214 On 04/08/2022 Bond Future Sell 65 0.00

Page 57 of 59

2022/08/01, 19:29:2



R214 On 03/11/2022
R214 On 03/11/2022
R214 On 04/08/2022
R214 On 04/08/2022
R214 On 04/08/2022
R214 On 04/08/2022
R214 On 04/08/2022
R214 On 04/08/2022
R214 On 03/11/2022
R214 On 03/11/2022
R214 On 03/11/2022
R214 On 03/11/2022
R214 On 03/11/2022
R214 On 03/11/2022
R214 On 04/08/2022
R214 On 04/08/2022
R214 On 03/11/2022
R214 On 03/11/2022
R214 On 04/08/2022
R214 On 04/08/2022
R214 On 04/08/2022
R214 On 04/08/2022
R214 On 03/11/2022
R214 On 03/11/2022
R214 On 03/11/2022
R214 On 03/11/2022
R214 On 04/08/2022
R214 On 04/08/2022
R214 On 03/11/2022
R214 On 03/11/2022
R214 On 04/08/2022
R214 On 04/08/2022
R214 On 03/11/2022
R214 On 03/11/2022
R214 On 04/08/2022
R214 On 04/08/2022
R214 On 03/11/2022
R214 On 03/11/2022
R214 On 04/08/2022
R214 On 04/08/2022
R214 On 03/11/2022
R214 On 03/11/2022
R214 On 04/08/2022

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

68
68
74
74
75
75
75
75
77
77
78
78
78
78
94
94
97
97
115
115
118
118
119
119
123
123
135
135
140
140
166
166
173
173
194
194
201
201
218
218
227
227
274

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

R214 On 04/08/2022 Bond Future Sell 274 0.00
R214 On 03/11/2022 Bond Future Sell 285 0.00
R214 On 03/11/2022 Bond Future Buy 285 0.00
R214 On 04/08/2022 Bond Future Buy 481 0.00
R214 On 04/08/2022 Bond Future Sell 481 0.00
R214 On 03/11/2022 Bond Future Buy 485 0.00
R214 On 03/11/2022 Bond Future Sell 485 0.00
R214 On 03/11/2022 Bond Future Buy 485 0.00
R214 On 03/11/2022 Bond Future Sell 485 0.00
R214 On 03/11/2022 Bond Future Sell 499 0.00
R214 On 03/11/2022 Bond Future Buy 499 0.00
R214 On 04/08/2022 Bond Future Buy 1,108 0.00
R214 On 04/08/2022 Bond Future Sell 1,108 0.00
R214 On 03/11/2022 Bond Future Sell 1,150 0.00
R214 On 03/11/2022 Bond Future Buy 1,150 0.00
R214 On 04/08/2022 Bond Future Buy 1,203 0.00
R214 On 04/08/2022 Bond Future Sell 1,203 0.00
R214 On 04/08/2022 Bond Future Buy 1,203 0.00
R214 On 04/08/2022 Bond Future Sell 1,203 0.00
R214 On 03/11/2022 Bond Future Sell 1,248 0.00
R214 On 03/11/2022 Bond Future Buy 1,248 0.00
R214 On 03/11/2022 Bond Future Sell 1,249 0.00
R214 On 03/11/2022 Bond Future Buy 1,249 0.00
R214 On 04/08/2022 Bond Future Buy 1,641 0.00
R214 On 04/08/2022 Bond Future Sell 1,641 0.00
R214 On 03/11/2022 Bond Future Sell 1,704 0.00
R214 On 03/11/2022 Bond Future Buy 1,704 0.00
R214 On 04/08/2022 Bond Future Sell 7,534 0.00
R214 On 04/08/2022 Bond Future Buy 7,534 0.00
R214 On 03/11/2022 Bond Future Sell 7,821 0.00
R214 On 03/11/2022 Bond Future Buy 7,821 0.00
Grand Total for Daily Detailed Turnover: 800,567 0.00
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