INTEREST RATE AND CURRENCY DERIVATIVES

DERIVATIVES DAILY TURNOVER SUMMARY REPORT
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Contract Strike C/P Product No of No. of Contracts
Frades

ALBI On 05-May-2022 Index Future 6 476 0.00
2025 On 03-Feb-2022 Bond Future 19 1,007 0.00
2046 On 05-May-2022 Bond Future 12 31,120 0.00
2050 On 03-Feb-2022 Bond Future 9 19,852 0.00
R186 On 05-May-2022 Bond Future 76 129,718 0.00
R202 On 05-May-2022 Bond Future 15 25,310 0.00
R023 On 05-May-2022 Bond Future 67 12,580 0.00
2030 On 05-May-2022 Bond Future 113 239,252 0.00
2032 On 03-Feb-2022 Bond Future 24 54,064 0.00
R035 On 03-Feb-2022 Bond Future 18 11,156 0.00
2037 On 03-Feb-2022 Bond Future 26 140,824 0.00
2040 On 05-May-2022 Bond Future 96 226,048 0.00
2044 On 05-May-2022 Bond Future 88 97,788 0.00
R248 On 05-May-2022 Bond Future 90 59,328 0.00
R209 On 05-May-2022 Bond Future 70 17,685 0.00
R210 On 05-May-2022 Bond Future 25 1,226 0.00

Page 1 of 2

2021/10/13, 18:45:50






Contract Strike C/P Product No of No. of Contracts

Frades
R212 On 04-Nov-2021 Bond Future 8 3,000 0.00
R213 On 04-Nov-2021 Bond Future 3 610 0.00
R214 On 05-May-2022 Bond Future 54 7,148 0.00
Grand Total for Daily Turnover Summary: 819 1,078,192 0.00
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