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Currency Futures & Options Matched Trades

Report for 18/06/2013

Matched Contract Details Product Call/Put  Strike No of Nominal Underlying Quantity Foreign Traded Premium Value Trade Buy/
Time Trades Value Nominal Price Type Sell
8:3540 $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 50 50,000 10.1730 (508,650.00) Client Sell
8:3540 $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 50 50,000 10.1730 508,650.00 Member Buy
9:05:25 $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 5 5,000 10.0600 (50,300.00) Client Sell
9:05:25 $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 5 5,000 10.0600 50,300.00 Member Buy
9:08:16  $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 500 500,000 10.1645 (5,082,250.00) Member Sell
9:11:46 $ /R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 50 50,000 10.2345 (511,725.00) Member Sell
9:11:46  $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 500 500,000 10.1715 5,085,750.00 Client Buy
9:14:04  $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 5 5,000 10.1635 (50,817.50) Client Sell
9:14:04  $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 5 5,000 10.1635 50,817.50 Client Buy
9:15:12  $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 5 5,000 10.1650 (50,825.00) Client Sell
9:15:12  $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 5 5,000 10.1650 50,825.00 Member Buy
9:15:27  $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 1,500 1,500,000 10.0297 15,044,550.00 Client Buy
9:15:27  $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 1,500 1,500,000 10.0297 (15,044,550.00) Member Sell
9:115:29  $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 10 10,000 10.1688 101,688.00 Member Buy
9:15:29  $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 10 10,000 10.1688 (101,688.00) Client Sell
9:16:56  $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 19 19,000 10.1800 193,420.00 Client Buy
9:18:37  $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 10 10,000 10.1717 (101,717.00) Client Sell
9:18:37  $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 10 10,000 10.1717 101,717.00 Client Buy
9:30:58  $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 10 10,000 10.1717 (101,717.00) Client Sell
9:30:58 $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 10 10,000 10.1717 101,717.00 Client Buy
9:56:44  $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 20 20,000 10.1250 202,500.00 Client Buy
9:56:44  $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 20 20,000 10.1250 (202,500.00) Member Sell
10:06:26 $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 10 10,000 10.1400 (101,400.00) Client Sell
10:06:26 $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 10 10,000 10.1400 101,400.00 Member Buy
10:16:17  $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 2 2,000 10.1500 20,300.00 Client Buy
10:18:22  $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 30 30,000 10.1352 304,056.00 Member Buy
10:18:22  $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 30 30,000 10.1352 (304,056.00) Client Sell
10:20:15 $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 10 10,000 10.1450 101,450.00 Client Buy
10:20:15 $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 10 10,000 10.1450 (101,450.00) Member Sell
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10:25:39  $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 460 460,000 10.1450 (4,666,700.00) Member Sell
10:25:39  $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 60 60,000 10.1450 608,700.00 Client Buy
10:29:34  $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 10 10,000 10.1500 (101,500.00) Client Sell
10:29:34  $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 8 8,000 10.1500 81,200.00 Member Buy
10:29:42 $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 280 280,000 10.1612 (2,845,136.00) Client Sell
10:29:42  $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 200 200,000 10.1555 2,031,100.00 Member Buy
10:31:26  $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 44 44,000 10.1645 447,238.00 Client Buy
10:31:26  $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 44 44,000 10.1645 (447,238.00) Member Sell
10:33:09  $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 5,000 10.1400 50,700.00 Client Buy
10:33:09 $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 5,000 10.1400 (50,700.00) Member Sell
10:33:09 $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 19 19,000 10.1380 (192,622.00) Member Sell
10:33:09 $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 19 19,000 10.1380 192,622.00 Client Buy
10:33:35 $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 100 100,000 10.1450 1,014,500.00 Client Buy
10:33:35 $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 100 100,000 10.1450 1,014,500.00 Client Buy
10:33:35 $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 100 100,000 10.1450 1,014,500.00 Client Buy
10:33:35 $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 100 100,000 10.1450 1,014,500.00 Client Buy
10:48:22 $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 1,000 1,000,000 10.0135 10,013,500.00 Client Buy
10:48:22  $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 1,000 1,000,000 10.0135 (10,013,500.00) Member Sell
11:09:49  $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 20 20,000 10.1250 (202,500.00) Client Sell
11:09:49  $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 20 20,000 10.1250 202,500.00 Client Buy
11:17:08 $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 2 2,000 10.1390 (20,278.00) Client Sell
11:17:08  $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 2 2,000 10.1390 20,278.00 Member Buy
11:36:46  $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 200 200,000 10.1500 (2,030,000.00) Client Sell
11:36:46  $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 200 200,000 10.1500 2,030,000.00 Member Buy
11:37:00 $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 100 100,000 10.1550 (1,015,500.00) Client Sell
11:37:00 $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 100 100,000 10.1550 1,015,500.00 Member Buy
12:12:01  $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 25 25,000 10.1635 (254,087.50) Member Sell
12:12:01  $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 25 25,000 10.1635 254,087.50 Client Buy
12:14:47  $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 10 10,000 10.1650 101,650.00 Member Buy
12:14:47  $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 10 10,000 10.1650 (101,650.00) Client Sell
12:44:33  $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 200 200,000 10.1500 (2,030,000.00) Member Sell
12:44:33  $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 200 200,000 10.1500 2,030,000.00 Client Buy
12:44:40 $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 100 100,000 10.1550 (1,015,500.00) Member Sell
12:44:40 $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 100 100,000 10.1550 1,015,500.00 Client Buy
12:59:46 $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 10 10,000 10.1717 101,717.00 Member Buy
12:59:46  $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 10 10,000 10.1717 (101,717.00) Client Sell
13:01:45 $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 80 80,000 10.1755 814,040.00 Member Buy
13:02:06 $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 31 31,000 10.1800 315,580.00 Member Buy
13:02:06 $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 50 50,000 10.1800 (509,000.00) Client Sell
13:02:22 $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 5 5,000 10.1845 (50,922.50) Client Sell
13:02:22 $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 5 5,000 10.1845 50,922.50 Member Buy
13:04:11  $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 300 300,000 10.1210 3,036,300.00 Member Buy
13:04:11  $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 300 300,000 10.1210 (3,036,300.00) Client Sell
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13:13:24  $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 500 500,000 10.1690 (5,084,500.00) Client Sell
13:13:24  $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 500 500,000 10.1690 5,084,500.00 Member Buy
13:27:12  $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 50 50,000 10.1620 508,100.00 Member Buy
13:36:49 $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 22,127 22,127,000 10.1687 (225,002,824.90) Member Sell
13:36:49 $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 22,127 22,127,000 10.1687 225,002,824.90 Client Buy
14:01:40 $/R 13/12/2013 Foreign Exchange Future Cc 10.70 1 1,000 250 250,000 386.9500 96,737,500.00 Client Buy
14:01:40 $/R 13/12/2013 Foreign Exchange Future Cc 10.70 1 1,000 250 250,000 386.9500 (96,737,500.00) Member Sell
14:16:07  $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 12 12,000 10.1594 (121,912.80) Client Sell
14:16:07 $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 12 12,000 10.1594 121,912.80 Member Buy
14:26:49 $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 1,000 1,000,000 10.1755 (10,175,500.00) Member Sell
14:40:22 $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 100 100,000 10.2355 (1,023,550.00) Member Sell
14:40:22  $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 1,000 1,000,000 10.1815 10,181,500.00 Client Buy
14:40:47 $/R17/03/2014 Foreign Exchange Future 0.00 1 1,000 250 250,000 10.4492 2,612,300.00 Member Buy
14:40:47 $/R17/03/2014 Foreign Exchange Future 0.00 1 1,000 250 250,000 10.4492 2,612,300.00 Member Buy
14:40:47 $/R 17/03/2014 Foreign Exchange Future 0.00 1 1,000 80 80,000 10.4492 835,936.00 Member Buy
14:40:47 $/R 17/03/2014 Foreign Exchange Future 0.00 1 1,000 580 580,000 10.4492 (6,060,536.00) Client Sell
14:44:50 $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 50 50,000 10.0150 500,750.00 Member Buy
14:45:00 $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 50 50,000 10.0150 (500,750.00) Client Sell
14:58:46 $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 100 100,000 10.1835 1,018,350.00 Member Buy
14:58:46  $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 100 100,000 10.1835 (1,018,350.00) Client Sell
15:07:26  $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 25 25,000 10.1878 (254,695.00) Client Sell
15:07:26  $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 11 11,000 10.1850 112,035.00 Client Buy
15:10:36  $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 100 100,000 10.1875 1,018,750.00 Member Buy
15:10:36  $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 100 100,000 10.1875 (1,018,750.00) Client Sell
15:12:45 $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 14 14,000 10.1900 142,660.00 Member Buy
15:17:44  $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 500 500,000 10.1770 (5,088,500.00) Client Sell
15:17:44  $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 500 500,000 10.1770 5,088,500.00 Member Buy
15:27:56  $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 5,000 5,000,000 10.1275 50,637,500.00 Member Buy
15:29:19  $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 500 500,000 10.0275 5,013,750.00 Member Buy
15:29:19  $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 5,000 5,000,000 10.1175 (50,587,500.00) Client Sell
15:33:39  $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 10,245 10,245,000 10.1590 104,078,955.00 Member Buy
15:33:39  $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 10,245 10,245,000 10.1590 (104,078,955.00) Client Sell
15:38:17  $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 100 100,000 10.1500 1,015,000.00 Member Buy
15:38:17 $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 100 100,000 10.1500 (1,015,000.00) Member Sell
16:01:32 $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 20 20,000 10.1500 203,000.00 Member Buy
16:01:32  $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 20 20,000 10.1500 (203,000.00) Client Sell
16:20:51 $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 200 200,000 10.1410 2,028,200.00 Member Buy
16:20:51  $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 200 200,000 10.1410 (2,028,200.00) Member Sell
16:22:54 $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 9 9,000 10.1250 (91,125.00) Member Sell
16:22:54 $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 1 1,000 10.1250 (10,125.00) Member Sell
16:22:54 $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 1 1,000 10.1250 10,125.00 Client Buy
16:22:54 $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 9 9,000 10.1250 91,125.00 Client Buy
16:30:30 $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 200 200,000 10.1150 (2,023,000.00) Member Sell
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16:30:30 $/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 200 200,000 10.1150 2,023,000.00 Client Buy
17:04:27  $/R 13/12/2013 Foreign Exchange Future 0.00 1 1,000 900 900,000 10.2740 9,246,600.00 Client Buy
17:04:27 $/R 13/12/2013 Foreign Exchange Future 0.00 1 1,000 900 900,000 10.2740 (9,246,600.00) Member Sell
Total Futures 58 47,024 47,024,000 477 654 909.70

Total Options 1 250 250,000 96 737 500.00

Total for $ / R Foreign Exchange Future 59 47,274 47,274,000 574,392,409.70

9:21:36 $/R MAXI 16/09/2013 Foreign Exchange Future 0.00 1 100,000 200,000 10.1595 2,031,900.00 Member Buy
9:21:36 $/R MAXI 16/09/2013 Foreign Exchange Future 0.00 1 100,000 200,000 10.1595 (2,031,900.00) Member Sell
Total Futures 1 2 200,000 2031 900.00

Total Options

Total for $ / R MAXI Foreign Exchange Future 1 2 200,000 2,031,900.00

9:15:12 £/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 4 4,000 15.9100 63,640.00 Member Buy
9:156:12  £/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 4 4,000 15.9100 (63,640.00) Client Sell
11:37:42 £/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 135 135,000 15.8920 2,145,420.00 Client Buy
11:37:42 £/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 135 135,000 15.8920 (2,145,420.00) Member Sell
12:26:15 £/R 13/12/2013 Foreign Exchange Future 0.00 1 1,000 10 10,000 16.0870 (160,870.00) Member Sell
12:26:15 £/R 13/12/2013 Foreign Exchange Future 0.00 1 1,000 10 10,000 16.0870 160,870.00 Client Buy
13:57:02 £/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 1 1,000 15.8585 15,858.50 Member Buy
13:57:02 £/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 1 1,000 15.8585 (15,858.50) Client Sell
Total Futures 4 150 150,000 2 385 788.50

Total Options

Total for £ / R Foreign Exchange Future 4 150 150,000 2,385,788.50

14:04:28 €/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 5 5,000 13.6068 68,034.00 Client Buy
14:04:28 € /R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 5 5,000 13.6068 (68,034.00) Member Sell
14:04:39 €/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 5 5,000 13.6068 68,034.00 Client Buy
14:04:39 €/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 5 5,000 13.6068 (68,034.00) Member Sell
16:38:58 €/R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 5 5,000 13.5418 67,709.00 Client Buy
16:38:58 € /R 16/09/2013 Foreign Exchange Future 0.00 1 1,000 5 5,000 13.5418 (67,709.00) Member Sell
Total Futures 3 15 15,000 203 777.00

Total Options

Total for € / R Foreign Exchange Future 3 15 15,000 203,777.00

17:39:46 DAUS 08/07/2013 Any day expiry 0.00 1 1,000 365 365,000 10.0961 3,685,076.50 Member Buy
17:39:46  DAUS 08/07/2013 Any day expiry 0.00 1 1,000 365 365,000 10.0961 (3,685,076.50) Client Sell
17:39:46  DAUS 08/07/2013 Any day expiry 0.00 1 1,000 85 85,000 10.0961 858,168.50 Member Buy
17:39:46  DAUS 08/07/2013 Any day expiry 0.00 1 1,000 85 85,000 10.0961 (858,168.50) Client Sell
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Total Futures 2 450 450,000 4 543 245.00

Total Options

Total for DAUS Any day expiry 2 450 450,000 454324500
Total Futures 68 47,641 47,839,000 486 819 620.20
Total Options 1 250 250,000 96 737 500.00
Grand Total for all Instruments 69 47,891 48,089,000 583,557,120.20
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