INTEREST RATE AND CURRENCY DERIVATIVES

DERIVATIVES DAILY DETAILED TURNOVER REPORT

FROM DATE : 13/03/2023
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Contract Strike C/P  Buy/Sell No. of Contracts

R186 Bond Future

R186 On 02/11/2023 Bond Future Sell 7 0.00
R186 On 02/11/2023 Bond Future Buy 7 0.00
R186 On 04/05/2023 Bond Future Buy 12 0.00
R186 On 04/05/2023 Bond Future Sell 12 0.00
R186 On 04/05/2023 Bond Future Sell 12 0.00
R186 On 04/05/2023 Bond Future Buy 12 0.00
R186 On 02/11/2023 Bond Future Buy 81 0.00
R186 On 02/11/2023 Bond Future Sell 81 0.00
R186 On 04/05/2023 Bond Future Sell 991 0.00
R186 On 04/05/2023 Bond Future Buy 991 0.00
R186 On 04/05/2023 Bond Future Buy 1,223 0.00
R186 On 04/05/2023 Bond Future Sell 1,223 0.00
R186 On 04/05/2023 Bond Future Buy 1,300 0.00
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R186 On 04/05/2023
R2030 Bond Future

2030 On 04/05/2023
2030 On 04/05/2023

R2032 Bond Future
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Bond Future
Bond Future

Bond Future
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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
Bond Future
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Bond Future
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Buy
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1,300

305
305

106
106
118
118
170
170
413
413
666
666
666
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0.00

0.00
0.00

0.00
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Contract

Strike C/P

Buy/Sell

No. of Contracts

2032 On 04/05/2023
2032 On 04/05/2023
2032 On 04/05/2023
2032 On 04/05/2023
2032 On 04/05/2023
2032 On 04/05/2023

R2035 Bond Future

R035 On 04/05/2023
R035 On 04/05/2023
R035 On 04/05/2023
R035 On 04/05/2023
R035 On 04/05/2023
R035 On 04/05/2023
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Bond Future
Bond Future
Bond Future
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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
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Buy
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Buy
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Buy
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Buy
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Buy
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Buy
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Buy
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Buy
Sell
Buy
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Buy
Sell
Buy
Sell
Buy
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Buy
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Buy
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Buy
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Buy
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Buy
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750
750
826
826
1,501
1,501

133
133
154
154
222
222
235
235
297
297
340
340
736
736

0.00
0.00
0.00
0.00
0.00
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0.00
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0.00
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0.00
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R035 On 04/05/2023
R035 On 04/05/2023
R035 On 04/05/2023
R035 On 04/05/2023
R035 On 04/05/2023
R035 On 04/05/2023

R2037 Bond Future

2037 On 04/05/2023
2037 On 04/05/2023
2037 On 04/05/2023
2037 On 04/05/2023
2037 On 04/05/2023
2037 On 04/05/2023
2037 On 04/05/2023
2037 On 04/05/2023
2037 On 04/05/2023
2037 On 04/05/2023
2037 On 04/05/2023
2037 On 04/05/2023

R2040 Bond Future

2040 On 04/05/2023
2040 On 04/05/2023
2040 On 04/05/2023
2040 On 04/05/2023
2040 On 04/05/2023
2040 On 04/05/2023
2040 On 04/05/2023
2040 On 04/05/2023

R2044 Bond Future

2044 On 04/05/2023
2044 On 04/05/2023
2044 On 04/05/2023
2044 On 04/05/2023
2044 On 04/05/2023
2044 On 04/05/2023
2044 On 04/05/2023
2044 On 04/05/2023
2044 On 04/05/2023
2044 On 04/05/2023

R2048 Bond Future

R248 On 04/05/2023

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

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

Bond Future

Buy
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Buy
Sell
Sell
Buy

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

Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell

Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Sell
Buy

Sell

1,130
1,130
1,295
1,295
1,981
1,981

66

66
146
146
177
177
239
239
392
392

63

63
160
160
3,122
3,122
3,345
3,345

87

87
224
224
263
263
1,064
1,064
1,638
1,638

224

0.00
0.00
0.00
0.00
0.00
0.00

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

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

R248 On 04/05/2023 Bond Future Buy 224 0.00
R213 Bond Future

R213 On 02/11/2023 Bond Future Buy 6 0.00
R213 On 02/11/2023 Bond Future Sell 6 0.00
R213 On 02/11/2023 Bond Future Buy 10 0.00
R213 On 02/11/2023 Bond Future Sell 10 0.00
R213 On 02/11/2023 Bond Future Buy 10 0.00
R213 On 02/11/2023 Bond Future Sell 10 0.00
R213 On 02/11/2023 Bond Future Buy 12 0.00
R213 On 02/11/2023 Bond Future Sell 12 0.00
R213 On 02/11/2023 Bond Future Buy 12 0.00
R213 On 02/11/2023 Bond Future Sell 12 0.00
R213 On 02/11/2023 Bond Future Buy 14 0.00
R213 On 02/11/2023 Bond Future Sell 14 0.00
R213 On 02/11/2023 Bond Future Buy 17 0.00
R213 On 02/11/2023 Bond Future Sell 17 0.00
R213 On 02/11/2023 Bond Future Buy 17 0.00
R213 On 02/11/2023 Bond Future Sell 17 0.00
R213 On 02/11/2023 Bond Future Buy 18 0.00
R213 On 02/11/2023 Bond Future Sell 18 0.00
R213 On 02/11/2023 Bond Future Buy 18 0.00
R213 On 02/11/2023 Bond Future Sell 18 0.00
R213 On 02/11/2023 Bond Future Buy 18 0.00
R213 On 02/11/2023 Bond Future Sell 18 0.00
R213 On 02/11/2023 Bond Future Buy 19 0.00
R213 On 02/11/2023 Bond Future Sell 19 0.00
R213 On 02/11/2023 Bond Future Buy 19 0.00
R213 On 02/11/2023 Bond Future Sell 19 0.00
R213 On 02/11/2023 Bond Future Buy 19 0.00
R213 On 02/11/2023 Bond Future Sell 19 0.00
R213 On 02/11/2023 Bond Future Buy 23 0.00
R213 On 02/11/2023 Bond Future Sell 23 0.00
R213 On 02/11/2023 Bond Future Buy 25 0.00
R213 On 02/11/2023 Bond Future Sell 25 0.00
R213 On 02/11/2023 Bond Future Buy 39 0.00
R213 On 02/11/2023 Bond Future Sell 39 0.00
R213 On 02/11/2023 Bond Future Buy 46 0.00
R213 On 02/11/2023 Bond Future Sell 46 0.00
R213 On 02/11/2023 Bond Future Buy 46 0.00
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R213 On 02/11/2023
R213 On 02/11/2023
R213 On 02/11/2023
R213 On 02/11/2023
R213 On 02/11/2023
R213 On 02/11/2023
R213 On 02/11/2023
R213 On 02/11/2023
R213 On 02/11/2023
R213 On 02/11/2023
R213 On 02/11/2023

R214 Bond Future

R214 On 04/05/2023
R214 On 04/05/2023
R214 On 04/05/2023
R214 On 04/05/2023
R214 On 04/05/2023
R214 On 04/05/2023
R214 On 04/05/2023
R214 On 04/05/2023
R214 On 04/05/2023
R214 On 04/05/2023
R214 On 04/05/2023
R214 On 04/05/2023

Grand Total for Daily Detailed Turnover:

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

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

Sell
Buy
Sell
Buy
Sell
Buy
Sell
Buy
Sell
Sell
Buy

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

46
48
48
56
56
65
65
78
78
1,213
1,213

485
485
528
528
528
528
635
635
3,499
3,499
4,619
4,619

39,969

0.00
0.00
0.00
0.00
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
0.00
0.00
0.00
0.00
0.00

0.00
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