INTEREST RATE AND CURRENCY DERIVATIVES

DERIVATIVES DAILY TURNOVER SUMMARY REPORT
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Contract

Strike C/P

Product

No of Trades

No. of Contracts

ALBI On 03-Aug-2017
ES33 On 03-Aug-2017
ES42 On 03-Aug-2017
GOVI On 03-Aug-2017
2033 On 03-Aug-2017
2038 On 03-Aug-2017
2046 On 03-Aug-2017
2050 On 03-Aug-2017
R186 On 03-Aug-2017
R197 On 03-Aug-2017
R202 On 03-Aug-2017
2030 On 04-May-2017
2037 On 04-May-2017
2040 On 03-Aug-2017
2044 On 03-Aug-2017
R208 On 04-May-2017
R209 On 03-Aug-2017

Index Future
Bond Future
Bond Future
GOV

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

18
36
16

15
12

16
12
18

14
46

898
8,000
31,828
1,166
1,308
15,052
50,628
7,376
675
4,348
59,424
738
1,200
2,220
71,036
648
6,512

0.00
0.00
0.00
0.00
0.00
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 Product No of Trades No. of Contracts

R214 On 04-May-2017 Bond Future 4 940 0.00

Grand Total for Daily Turnover Summary: 244 263,997 0.00
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