
CURRENCY FUTURES DAILY TRADE INFORMATION FOR 15-February-2013

DATE CONTRACT OPEN INT MTM PREV MTM LOWHIGH DAILY

 VALUE

DAILY 

VOLUME

CUMULATIVE 

VOLUME

CUMULATIVE VALUE

Future

Mar 2013 CACE  4,500  0.0601  0.0789  0.0000  0.0000  0.00  0 Future

 4,500  0.00  0.00  5 354.00  598 997.60

Total  4,500  0.00  0.00  5 354.00  598 997.60

Future

Mar 2013 CACI  37,000  0.0241  0.0330  0.0000  0.0000  0.00  0 Future

 37,000  0.00  0.00  39 987.00  3 770 356.10

Total  37,000  0.00  0.00  39 987.00  3 770 356.10

Future

Mar 2013 CACN  24,000 (0.0689) (0.0525)  0.0000  0.0000  0.00  0 Future

 24,000  0.00  0.00  24 000.00  10 149 600.00

Total  24,000  0.00  0.00  24 000.00  10 149 600.00

Future

Mar 2013 CACO  7,500 (0.0395)  0.0121  0.0000  0.0000  0.00  0 Future

 7,500  0.00  0.00  13 500.00  4 499 550.00

Total  7,500  0.00  0.00  13 500.00  4 499 550.00

Future

Mar 2013 CACQ  67,300  0.0440  0.0570  0.0000  0.0000  0.00  0 Future

 67,300  0.00  0.00  78 460.00  4 272 990.00

Total  67,300  0.00  0.00  78 460.00  4 272 990.00

Future

Mar 2013 CACR  70,400  0.0287  0.0382  0.0000  0.0000  0.00  0 Future

 70,400  0.00  0.00  71 737.00  3 731 358.00

Total  70,400  0.00  0.00  71 737.00  3 731 358.00

Future

Feb 2013 CACS  40  4232.4494  2731.0503  0.0000  0.0000  0.00  0 Future
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DATE CONTRACT OPEN INT MTM PREV MTM LOWHIGH DAILY

 VALUE

DAILY 

VOLUME

CUMULATIVE 

VOLUME

CUMULATIVE VALUE

 40  0.00  0.00  40.00  1 140 000.00

Total  40  0.00  0.00  40.00  1 140 000.00

Future

Feb 2013 CACU  88,000  0.0347  0.0340  0.0000  0.0000  0.00  0 Future

 88,000  0.00  0.00  88 000.00  1 048 080 000.00

Total  88,000  0.00  0.00  88 000.00  1 048 080 000.00

Future

Jun 2013 CACV  5,000  0.0764  0.0851  0.0000  0.0000  0.00  0 Future

 5,000  0.00  0.00  5 000.00  495 000.00

Total  5,000  0.00  0.00  5 000.00  495 000.00

Future

Feb 2013 CACW  34,000  0.0680  0.0598  0.0000  0.0000  0.00  0 Future

 34,000  0.00  0.00  34 000.00  3 400.00

Total  34,000  0.00  0.00  34 000.00  3 400.00

Future

Feb 2013 DAAD  4,000  9.1047  9.1908  0.0000  0.0000  0.00  0 Future

 4,000  0.00  0.00  12 000.00  107 301 100.00

Option

Feb 2013 DAAD  8,000  20.0848  0.0000  0.0000  0.0000  332,000.00  8,000 Call 9.12 

Feb 2013 DAAD  4,000  118.6311  47.5105  0.0000  0.0000  0.00  0 Put 9.22 

 12,000  332,000.00  8,000.00  16 000.00  779 000.00

Total  16,000  332,000.00  8,000.00  28 000.00  108 080 100.00

Future

Feb 2013 DAEU  2,500  11.7727  11.9300  0.0000  0.0000  29,369,250.00  2,500 Future

 2,500  29,369,250.00  2,500.00  56 000.00  669 019 200.00

Option

Feb 2013 DAEU  8,000  215.8858  151.9944  0.0000  0.0000  0.00  0 Put 11.98 

Feb 2013 DAEU  8,000  301.2756  231.2635  0.0000  0.0000  0.00  0 Put 12.07 

Feb 2013 DAEU  50,000  38.9491  0.0000  0.0000  0.0000  4,000,000.00  50,000 Call 11.85 

 66,000  4,000,000.00  50,000.00  145 000.00  11 667 819.10

Total  68,500  33,369,250.00  52,500.00  201 000.00  680 687 019.10

Option

Feb 2013 DAFR  5,000  0.0000  0.0000  0.0000  0.0000  367,000.00  5,000 Call 9.57 

 5,000  367,000.00  5,000.00  5 000.00  367 000.00

Total  5,000  367,000.00  5,000.00  5 000.00  367 000.00

Future
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DATE CONTRACT OPEN INT MTM PREV MTM LOWHIGH DAILY

 VALUE

DAILY 

VOLUME

CUMULATIVE 

VOLUME

CUMULATIVE VALUE

Feb 2013 DANZ  5,000  7.4884  7.5403  0.0000  0.0000  37,377,500.00  5,000 Future

 5,000  37,377,500.00  5,000.00  218 000.00  1 560 973 700.00

Option

Feb 2013 DANZ  10,000  90.1544  56.5906  0.0000  0.0000  0.00  0 Put 7.55 

 10,000  0.00  0.00  132 000.00  6 486 998.74

Total  15,000  37,377,500.00  5,000.00  350 000.00  1 567 460 698.74

Future

Feb 2013 DAUS  0  8.8186  8.8802  0.0000  0.0000  8,818,600.00  1,000 Future

Jul 2013 DAUS  25,000  9.0112  9.0707  0.0000  0.0000  0.00  0 Future

Feb 2014 DAUS  2,500  9.2563  9.3166  0.0000  0.0000  0.00  0 Future

Mar 2014 DAUS  3,000  9.2650  9.3252  0.0000  0.0000  0.00  0 Future

 30,500  8,818,600.00  1,000.00  370 110.00  3 293 729 821.00

Option

Feb 2013 DAUS  0  0.0000  43.5623  0.0000  0.0000  89,000.00  5,000 Call 8.85 

Feb 2013 DAUS  5,000  0.0338  0.0329  0.0000  0.0000  0.00  0 Put 8.10 

Feb 2013 DAUS  5,000  1.0778  2.1845  0.0000  0.0000  0.00  0 Call 9.35 

Mar 2013 DAUS  5,400  1.7930  1.3573  0.0000  0.0000  0.00  0 Put 8.10 

Mar 2013 DAUS  5,400  25.1249  32.0125  0.0000  0.0000  0.00  0 Call 9.35 

Apr 2013 DAUS  5,800  7.9500  6.3846  0.0000  0.0000  0.00  0 Put 8.10 

Apr 2013 DAUS  5,800  65.7295  77.7986  0.0000  0.0000  0.00  0 Call 9.35 

May 2013 DAUS  7,500  16.7700  14.1788  0.0000  0.0000  0.00  0 Put 8.10 

May 2013 DAUS  7,500  114.6146  129.2822  0.0000  0.0000  0.00  0 Call 9.35 

Jun 2013 DAUS  7,500  26.6189  22.9066  0.0000  0.0000  0.00  0 Put 8.10 

Jun 2013 DAUS  7,500  161.2371  178.3527  0.0000  0.0000  0.00  0 Call 9.35 

Jul 2013 DAUS  1,400  441.6946  404.8727  0.0000  0.0000  0.00  0 Put 9.20 

Jul 2013 DAUS  2,800  119.6267  130.5071  0.0000  0.0000  0.00  0 Call 9.80 

Jul 2013 DAUS  7,500  36.3744  32.7360  0.0000  0.0000  0.00  0 Put 8.10 

Jul 2013 DAUS  7,500  207.6763  226.7486  0.0000  0.0000  0.00  0 Call 9.35 

Aug 2013 DAUS  2,200  483.9281  447.0324  0.0000  0.0000  0.00  0 Put 9.24 

Aug 2013 DAUS  4,400  155.4353  167.6667  0.0000  0.0000  0.00  0 Call 9.84 

Sep 2013 DAUS  1,200  522.6015  485.5970  0.0000  0.0000  0.00  0 Put 9.28 

Sep 2013 DAUS  2,400  183.0026  195.9573  0.0000  0.0000  0.00  0 Call 9.88 

 91,800  89,000.00  5,000.00  1 067 090.00  62 433 507.75

Total  122,300  8,907,600.00  6,000.00  1 437 200.00  3 356 163 328.75

Future

Mar 2013 ZAAD  9,628  9.1222  9.2076  9.1355  9.1250  5,111,420.00  560 Future

Jun 2013 ZAAD  11,877  9.1678  9.2525  0.0000  0.0000  366,720.00  40 Future

Sep 2013 ZAAD  5,100  9.2201  9.3062  0.0000  0.0000  0.00  0 Future

Dec 2013 ZAAD  685  9.2699  9.3566  9.2885  9.2885  696,637.50  75 Future

 27,290  6,174,777.50  675.00  1 688 551.00  12 010 103 682.50

Option
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DATE CONTRACT OPEN INT MTM PREV MTM LOWHIGH DAILY

 VALUE

DAILY 
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CUMULATIVE 
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CUMULATIVE VALUE

Sep 2013 ZAAD  201  114.6946  92.4199  0.0000  0.0000  0.00  0 Put 8.80 

Sep 2013 ZAAD  201  259.4953  291.6042  0.0000  0.0000  0.00  0 Call 9.30 

 402  0.00  0.00  602.00  153 961.00

Total  27,692  6,174,777.50  675.00  1 689 153.00  12 010 257 643.50

Future

Mar 2013 ZACA  25  8.7845  8.8916  8.8110  8.8110  220,275.00  25 Future

Jun 2013 ZACA  25  8.8712  8.9785  0.0000  0.0000  0.00  0 Future

 50  220,275.00  25.00  21 606.00  154 719 529.20

Total  50  220,275.00  25.00  21 606.00  154 719 529.20

Future

Mar 2013 ZAEU  32,750  11.8145  11.8887  11.8090  11.7845  25,736,889.20  2,182 Future

Jun 2013 ZAEU  33,625  11.9633  12.0375  11.9690  11.9460  35,279,944.70  2,951 Future

Sep 2013 ZAEU  14,970  12.1179  12.1946  0.0000  0.0000  0.00  0 Future

Dec 2013 ZAEU  460  12.2636  12.3413  0.0000  0.0000  0.00  0 Future

 81,805  61,016,833.90  5,133.00  2 890 230.00  31 895 521 895.80

Option

Mar 2013 ZAEU  1,250  4.0676  3.4732  0.0000  0.0000  0.00  0 Put 11.00 

Mar 2013 ZAEU  27,600  10.1834  16.6864  0.0000  0.0000  0.00  0 Call 12.64 

Jun 2013 ZAEU  600  257.4106  229.2920  0.0000  0.0000  0.00  0 Put 11.80 

Jun 2013 ZAEU  600  176.5116  200.6716  0.0000  0.0000  0.00  0 Call 12.50 

Sep 2013 ZAEU  200  569.3123  528.8550  0.0000  0.0000  0.00  0 Put 12.25 

Sep 2013 ZAEU  200  402.6318  436.6549  0.0000  0.0000  0.00  0 Call 12.35 

Sep 2013 ZAEU  200  269.3635  293.4145  0.0000  0.0000  0.00  0 Call 12.85 

 30,650  0.00  0.00  624 168.00  158 696 975.40

Total  112,455  61,016,833.90  5,133.00  3 514 398.00  32 054 218 871.20

Future

Mar 2013 ZAFR  50  9.5944  9.6712  0.0000  0.0000  0.00  0 Future

Jun 2013 ZAFR  50  9.7200  9.7972  0.0000  0.0000  0.00  0 Future

 100  0.00  0.00  370 186.00  3 191 099 847.50

Total  100  0.00  0.00  370 186.00  3 191 099 847.50

Future

Mar 2013 ZAGB  8,697  13.7208  13.8030  13.7415  13.6735  26,096,668.50  1,901 Future

Jun 2013 ZAGB  2,769  13.8781  13.9604  13.9030  13.8500  5,613,372.00  404 Future

Sep 2013 ZAGB  500  14.0431  14.1287  0.0000  0.0000  0.00  0 Future

 11,966  31,710,040.50  2,305.00  2 447 374.00  30 508 888 256.40

Option

Mar 2013 ZAGB  200  141.7449  123.3192  0.0000  0.0000  0.00  0 Put 13.70 

Mar 2013 ZAGB  200  89.6502  128.0539  0.0000  0.0000  0.00  0 Call 13.90 

Jun 2013 ZAGB  699  15.1626  13.3112  0.0000  0.0000  0.00  0 Put 12.00 
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DATE CONTRACT OPEN INT MTM PREV MTM LOWHIGH DAILY

 VALUE

DAILY 
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CUMULATIVE 
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CUMULATIVE VALUE

Jun 2013 ZAGB  699  53.0623  46.2337  0.0000  0.0000  0.00  0 Put 13.00 

Jun 2013 ZAGB  200  897.9590  832.9621  0.0000  0.0000  0.00  0 Put 14.65 

Jun 2013 ZAGB  200  102.7369  117.1348  0.0000  0.0000  0.00  0 Call 14.80 

Jun 2013 ZAGB  200  52.0791  59.7194  0.0000  0.0000  0.00  0 Call 15.30 

 2,398  0.00  0.00  391 371.00  126 844 685.05

Total  14,364  31,710,040.50  2,305.00  2 838 745.00  30 635 732 941.45

Future

Mar 2013 ZAJY  24,061  0.0948  0.0956  0.0000  0.0000  0.00  0 Future

Jun 2013 ZAJY  13,593  0.0960  0.0968  0.0000  0.0000  0.00  0 Future

 37,654  0.00  0.00  355 767.00  3 673 139 599.30

Total  37,654  0.00  0.00  355 767.00  3 673 139 599.30

Future

Mar 2013 ZAUM  1,426  8.8499  8.9081  8.8680  8.8350  45,138,000.00  51 Future

Jun 2013 ZAUM  10  8.9560  9.0142  0.0000  0.0000  0.00  0 Future

Sep 2013 ZAUM  2  9.0665  9.1267  0.0000  0.0000  0.00  0 Future

 1,438  45,138,000.00  51.00  29 503.00  23 744 442 800.00

Option

Mar 2013 ZAUM  97  5781.8104  7577.2695  0.0000  0.0000  0.00  0 Call 9.02 

 97  0.00  0.00  1 153.00  31 741 211.88

Total  1,535  45,138,000.00  51.00  30 656.00  23 776 184 011.88

Future

Mar 2013 ZAUS  320,814  8.8499  8.9081  8.8700  8.8300  308,166,902.70  34,808 Future

Jun 2013 ZAUS  76,122  8.9560  9.0142  8.9700  8.9400  156,837,097.80  17,506 Future

Sep 2013 ZAUS  26,411  9.0665  9.1267  9.0625  9.0623  951,542.50  105 Future

Dec 2013 ZAUS  11,697  9.1705  9.2313  9.1690  9.1690  275,070.00  30 Future

 435,044  466,230,613.00  52,449.00  34 166 186.00  275 733 349 027.80

Option

Mar 2013 ZAUS  10,000  0.4860  0.3664  0.0000  0.0000  0.00  0 Put 8.00 

Mar 2013 ZAUS  180  0.9280  0.6927  0.0000  0.0000  0.00  0 Put 8.10 

Mar 2013 ZAUS  7,000  3.3796  2.4816  0.0000  0.0000  0.00  0 Put 8.30 

Mar 2013 ZAUS  3,000  6.4051  4.6776  0.0000  0.0000  0.00  0 Put 8.40 

Mar 2013 ZAUS  4,376  14.2423  9.6704  0.0000  0.0000  0.00  0 Put 8.50 

Mar 2013 ZAUS  15,000  28.7139  20.3924  0.0000  0.0000  142,325.00  5,500 Put 8.60 

Mar 2013 ZAUS  6,000  69.2809  52.2925  0.0000  0.0000  0.00  0 Put 8.75 

Mar 2013 ZAUS  10,000  76.8017  58.4082  0.0000  0.0000  0.00  0 Put 8.77 

Mar 2013 ZAUS  1,500  139.0068  176.6221  0.0000  0.0000  0.00  0 Call 8.80 

Mar 2013 ZAUS  100  89.1068  68.5221  0.0000  0.0000  0.00  0 Put 8.80 

Mar 2013 ZAUS  1,700  112.3152  146.0991  0.0000  0.0000  0.00  0 Call 8.85 

Mar 2013 ZAUS  1,000  92.6874  118.9770  0.0000  0.0000  0.00  0 Call 8.90 

Mar 2013 ZAUS  6,000  142.7874  110.8770  0.0000  0.0000  0.00  0 Put 8.90 

Produced: at 15/02/2013, 07:27:04PM Page 5 of 7



DATE CONTRACT OPEN INT MTM PREV MTM LOWHIGH DAILY
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Mar 2013 ZAUS  21,300  62.5891  81.7771  0.0000  0.0000  0.00  0 Call 9.00 

Mar 2013 ZAUS  1,000  212.6891  173.6771  0.0000  0.0000  0.00  0 Put 9.00 

Mar 2013 ZAUS  10,000  57.8181  75.7727  0.0000  0.0000  0.00  0 Call 9.02 

Mar 2013 ZAUS  10,000  42.0810  55.7383  0.0000  0.0000  0.00  0 Call 9.10 

Mar 2013 ZAUS  100  28.3634  37.9510  0.0000  0.0000  0.00  0 Call 9.20 

Mar 2013 ZAUS  5,000  23.3477  31.3608  0.0000  0.0000  0.00  0 Call 9.25 

Mar 2013 ZAUS  10,000  19.2682  25.9609  0.0000  0.0000  0.00  0 Call 9.30 

Mar 2013 ZAUS  2,000  17.9653  24.0858  0.0000  0.0000  0.00  0 Call 9.32 

Mar 2013 ZAUS  6,200  16.1975  21.5394  0.0000  0.0000  0.00  0 Call 9.35 

Mar 2013 ZAUS  2,000  13.2367  17.5859  0.0000  0.0000  0.00  0 Call 9.41 

Mar 2013 ZAUS  1,000  11.6166  15.4194  0.0000  0.0000  0.00  0 Call 9.45 

Mar 2013 ZAUS  6,500  9.9125  13.1386  0.0000  0.0000  0.00  0 Call 9.50 

Mar 2013 ZAUS  200  7.3295  9.6782  0.0000  0.0000  0.00  0 Call 9.60 

Mar 2013 ZAUS  21,000  1.3403  2.0920  0.0000  0.0000  0.00  0 Call 10.00 

Mar 2013 ZAUS  250  0.4468  0.7426  0.0000  0.0000  0.00  0 Call 10.20 

Mar 2013 ZAUS  250  0.0578  0.1085  0.0000  0.0000  0.00  0 Call 10.55 

Mar 2013 ZAUS  250  0.0287  0.0371  0.0000  0.0000  0.00  0 Call 10.85 

Jun 2013 ZAUS  1,000  75.8300  66.0709  0.0000  0.0000  0.00  0 Put 8.50 

Jun 2013 ZAUS  10,000  104.9130  0.0000  0.0000  0.0000  1,010,000.00  10,000 Put 8.60 

Jun 2013 ZAUS  10,000  140.4058  121.5072  0.0000  0.0000  0.00  0 Put 8.70 

Jun 2013 ZAUS  500  160.6141  139.9286  0.0000  0.0000  0.00  0 Put 8.75 

Jun 2013 ZAUS  2,500  244.0478  270.5175  0.0000  0.0000  0.00  0 Call 9.00 

Jun 2013 ZAUS  3,400  288.0478  256.3175  0.0000  0.0000  0.00  0 Put 9.00 

Jun 2013 ZAUS  10,000  208.9788  0.0000  0.0000  0.0000  2,095,000.00  10,000 Call 9.10 

Jun 2013 ZAUS  10,000  179.1003  199.1994  0.0000  0.0000  0.00  0 Call 9.20 

Jun 2013 ZAUS  300  497.7421  456.9635  0.0000  0.0000  0.00  0 Put 9.30 

Jun 2013 ZAUS  300  132.2713  147.3433  0.0000  0.0000  0.00  0 Call 9.40 

Jun 2013 ZAUS  300  87.2467  96.8087  0.0000  0.0000  0.00  0 Call 9.70 

Jun 2013 ZAUS  500  71.8983  79.6380  0.0000  0.0000  0.00  0 Call 9.85 

Jun 2013 ZAUS  5,000  59.7633  66.1017  0.0000  0.0000  0.00  0 Call 10.00 

Sep 2013 ZAUS  500  216.2813  194.0283  0.0000  0.0000  0.00  0 Put 8.75 

Sep 2013 ZAUS  200  569.4537  530.8259  0.0000  0.0000  0.00  0 Put 9.35 

Sep 2013 ZAUS  200  272.1792  292.7185  0.0000  0.0000  0.00  0 Call 9.40 

Sep 2013 ZAUS  200  171.6929  184.2116  0.0000  0.0000  0.00  0 Call 9.90 

Sep 2013 ZAUS  500  133.3874  142.9778  0.0000  0.0000  0.00  0 Call 10.20 

Dec 2013 ZAUS  100  71.4744  66.2851  0.0000  0.0000  0.00  0 Put 8.00 

Dec 2013 ZAUS  750  256.5554  233.8958  0.0000  0.0000  0.00  0 Put 8.75 

Dec 2013 ZAUS  750  382.1467  353.6201  0.0000  0.0000  0.00  0 Put 9.00 

Dec 2013 ZAUS  100  470.4965  498.1853  0.0000  0.0000  0.00  0 Call 9.20 

Dec 2013 ZAUS  750  323.7279  342.6050  0.0000  0.0000  0.00  0 Call 9.69 

Dec 2013 ZAUS  750  217.9110  230.2656  0.0000  0.0000  0.00  0 Call 10.27 

Dec 2013 ZAUS  100  142.3713  149.7765  0.0000  0.0000  0.00  0 Call 11.00 

Dec 2014 ZAUS  200  1581.9097  1632.8459  0.0000  0.0000  0.00  0 Call 8.00 
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 221,806  3,247,325.00  25,500.00  4 300 419.00  1 792 107 150.95

Total  656,850  469,477,938.00  77,949.00  38 466 605.00  277 525 456 178.75

Grand Total  1,415,240  694 091 214.90 162,638.00  53,336,628  408,657,304,093.67 
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