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DERIVATIVES DAILY DETAILED TURNOVER REPORT
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Contract

Strike C/P

Buy/Sell

No. of Contracts

All Bond Index Term Split 3-7 Years

AL37 On 05/05/2016
AL37 On 05/05/2016
AL37 On 05/05/2016
AL37 On 05/05/2016

12025 Bond Future

2025 On 05/05/2016
2025 On 05/05/2016
2025 On 05/05/2016
2025 On 05/05/2016

Index Future
Index Future
Index Future
Index Future

Bond Future
Bond Future
Bond Future
Bond Future

New Inflation Linked Index

IGOV On 05/05/2016
IGOV On 05/05/2016

Index Future
Index Future

Buy
Sell
Buy
Sell

Sell
Buy
Buy
Sell

Sell
Buy

IR I I

77
77
77
77

N

0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00

0.00
0.00
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IGOV On 05/05/2016
IGOV On 05/05/2016

R186 Bond Future

R186 On 05/05/2016
R186 On 05/05/2016
R186 On 05/05/2016
R186 On 05/05/2016
R186 On 05/05/2016
R186 On 05/05/2016
R186 On 05/05/2016
R186 On 05/05/2016
R186 On 05/05/2016
R186 On 05/05/2016
R186 On 05/05/2016
R186 On 05/05/2016
R186 On 05/05/2016
R186 On 05/05/2016
R186 On 05/05/2016
R186 On 05/05/2016
R186 On 05/05/2016
R186 On 05/05/2016

R203 Bond Future

R203 On 05/05/2016
R203 On 05/05/2016
R203 On 05/05/2016
R203 On 05/05/2016
R203 On 05/05/2016
R203 On 05/05/2016
R203 On 05/05/2016
R203 On 05/05/2016
R203 On 05/05/2016
R203 On 05/05/2016
R203 On 05/05/2016
R203 On 05/05/2016

R2035 Bond Future

R035 On 05/05/2016
R035 On 05/05/2016
R035 On 05/05/2016
R035 On 05/05/2016
R035 On 05/05/2016
R035 On 05/05/2016

R208 Bond Futures

Index Future
Index Future

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

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

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

Sell
Buy
Sell
Buy
Sell
Buy

NN

41
41
81
81
122
122

0.00
0.00

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

0.00
0.00
0.00
0.00
0.00
0.00
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

R208 On 05/05/2016
R208 On 05/05/2016
R208 On 05/05/2016
R208 On 05/05/2016
R208 On 05/05/2016
R208 On 05/05/2016
R208 On 05/05/2016
R208 On 05/05/2016
R208 On 05/05/2016
R208 On 05/05/2016
R208 On 05/05/2016
R208 On 05/05/2016

R209 Bond Future

R209 On 05/05/2016
R209 On 05/05/2016
R209 On 05/05/2016
R209 On 05/05/2016
R209 On 05/05/2016
R209 On 05/05/2016
R209 On 05/05/2016
R209 On 05/05/2016
R209 On 05/05/2016
R209 On 05/05/2016
R209 On 05/05/2016
R209 On 05/05/2016
R209 On 05/05/2016
R209 On 05/05/2016
R209 On 05/05/2016
R209 On 05/05/2016
R209 On 05/05/2016
R209 On 05/05/2016
R209 On 05/05/2016
R209 On 05/05/2016
R209 On 05/05/2016
R209 On 05/05/2016
R209 On 05/05/2016
R209 On 05/05/2016
R209 On 05/05/2016
R209 On 05/05/2016
R209 On 05/05/2016
R209 On 05/05/2016

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

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

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

10
10
10
10
12
12
21
21
23
23
24
24
25
25
27
27
27
27
32
32
33
33
38
38
45
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
0.00
0.00
0.00
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R209 On 05/05/2016
R209 On 05/05/2016
R209 On 05/05/2016
R209 On 05/05/2016
R209 On 05/05/2016
R209 On 05/05/2016
R209 On 05/05/2016
R209 On 05/05/2016
R209 On 05/05/2016
R209 On 05/05/2016
R209 On 05/05/2016
R209 On 05/05/2016
R209 On 05/05/2016
R209 On 05/05/2016
R209 On 05/05/2016
R209 On 05/05/2016

R212 Bond Future

R212 On 05/05/2016
R212 On 05/05/2016
R212 On 05/05/2016
R212 On 05/05/2016

R213 Bond Future

R213 On 05/05/2016
R213 On 05/05/2016
R213 On 05/05/2016
R213 On 05/05/2016

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
Bond Future

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

Sell
Buy
Buy
Sell

Sell
Buy
Buy
Sell

54

54

85

85
144
144
154
154
257
257
311
311
415
415
888
888

62
62
62
62

52
52
52
52

5,334

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