CURRENCY FUTURES DAILY TRADE INFORMATION FOR 01-November-2011

Future
Dec 2011 CAAK Future 12,659 0.1005 0.0691 0.0000 0.0000 0 0.00
12,659 0.00 0.00 12,659.00 749,412.80
Total 12,659 0.00 0.00 12,659.00 749,412.80
Future
Dec 2011 CAAL Future 18,519 0.1103 0.0715 0.0000 0.0000 0 0.00
18,519 0.00 0.00 18,519.00 1,574,115.00
Total 18,519 0.00 0.00 18,519.00 1,574,115.00
Future
Dec 2011 CAAM Future 12,423 0.1678 0.2152 0.0000 0.0000 0 0.00
12,423 0.00 0.00 12,423.00 1,849,784.70
Total 12,423 0.00 0.00 12,423.00 1,849,784.70
Future
Mar 2012 CAAN Future 100,000 0.4321 0.3365 0.0000 0.0000 0 0.00
100,000 0.00 0.00 100,000.00 68,600,000.00
Total 100,000 0.00 0.00 100,000.00 68,600,000.00
Future
Mar 2012 CAAO Future 100,000 0.1129 0.1720 0.0000 0.0000 0 0.00
100,000 0.00 0.00 100,000.00 13,250,000.00
Total 100,000 0.00 0.00 100,000.00 13,250,000.00
Future
Dec 2011 CAAP Future 12,346 0.1924 0.2431 0.0000 0.0000 0 0.00
12,346 0.00 0.00 12,346.00 2,019,805.60
Total 12,346 0.00 0.00 12,346.00 2,019,805.60
Future
Dec 2011 CAAR Future 18,750 0.1086 0.0725 0.0000 0.0000 0 0.00
18,750 0.00 0.00 18,750.00 1,815,000.00
Total 18,750 0.00 0.00 18,750.00 1,815,000.00
Future
Dec 2011 ZAAD Future 12,460 8.3657 8.3207 8.3685 8.3685 16 133,896.00
Mar 2012 ZAAD Future 22,701 8.3858 8.3380 0.0000 0.0000 200 1,658,280.00
Jun 2012 ZAAD Future 6,159 8.4094 8.3587 8.4000 8.4000 5 42,000.00
41,320 221.00 1,834,176.00 1,330,802.00 8,919,337,881.50
Total 41,320 221.00 1,834,176.00 1,331,002.00 8,919,404,005.50
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Total 69,643
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8.1525

0 0.00
0.00 0.00 20,384.00 144,536,464.50
0.00 0.00 20,384.00 144,536,464.50
1,783 19,862,836.00
0 0.00
5 56,870.00
0 0.00
1,788.00 19,919,706.00 1,819,825.00 20,123,102,710.90
0 0.00
0 0.00
0 0.00
0 0.00
0.00 0.00 329,954.00 122,047,004.80
1,788.00 19,919,706.00 2,149,779.00 20,245,149,715.70
0 0.00
0.00 0.00 13,991.00 112,946,619.40
0.00 0.00 13,991.00 112,946,619.40
986 12,780,605.00
1,825 23,983,262.50
15 198,495.00
2,826.00 36,962,362.50 1,465,790.00 17,817,378,650.50
1,536 51,148.80
768 173,406.72
2,304.00 224,555.52 148,574.00 85,260,376.90
5,130.00 37,186,918.02 1,614,364.00 17,902,639,027.40
115 1,196,000.00
0 0.00
115.00 1,196,000.00 90,556.00 799,371,450.00
115.00 1,196,000.00 90,556.00 799,371,450.00
10 8,167,600.00
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Mar 2012 ZAUM Future 327 8.2430 7.9951 0.0000 0.0000 0 0.00

745 10.00 8,167,600.00 8,036.00 5,746,670,940.00
Option
Mar 2012 ZAUM 8.20 Call 80 50257.0000 0.0000 0.0000 0.0000 80 4,278,560.00
80 80.00 4,278,560.00 206.00 6,552,866.00
Total 825 90.00 12,446,160.00 8,242.00 5,753,223,806.00
Future
Dec 2011 ZAUS Future 250,674 8.1425 7.8974 8.2524 8.0500 48,816 396,142,752.80
Mar 2012 ZAUS Future 44,830 8.2430 7.9951 8.3250 8.1800 862 7,106,805.20
Jun 2012 ZAUS Future 21,956 8.3374 8.0880 8.4000 8.2736 185 1,543,030.80
Sep 2012 ZAUS Future 979 8.4297 8.1797 0.0000 0.0000 0 0.00
318,439 49,863.00 404,792,588.80 23,286,762.00 184,756,789,357.10
Option
Dec 2011 ZAUS 6.15 Put 5,000 1.0000 1.0000 0.0000 0.0000 0 0.00
Dec 2011 ZAUS 6.55 Put 560 3.0000 3.0000 0.0000 0.0000 0 0.00
Dec 2011 ZAUS 6.60 Put 5,000 3.0000 4.0000 0.0000 0.0000 0 0.00
Dec 2011  ZAUS 6.70 Put 16,340 4.0000 5.0000 0.0000 0.0000 0 0.00
Dec 2011 ZAUS 6.75 Call 6,425 1396.0000 1153.0000 0.0000 0.0000 0 0.00
Dec 2011 ZAUS 6.80 Call 200 1347.0000 1104.0000 0.0000 0.0000 0 0.00
Dec 2011 ZAUS 6.85 Call 560 1298.0000 1055.0000 0.0000 0.0000 0 0.00
Dec 2011 ZAUS 7.10 Put 1,000 13.0000 16.0000 0.0000 0.0000 0 0.00
Dec 2011  ZAUS 7.20 Call 12,300 959.0000 723.0000 0.0000 0.0000 0 0.00
Dec 2011 ZAUS 7.25 Call 5,560 912.0000 679.0000 0.0000 0.0000 0 0.00
Dec 2011 ZAUS 7.25 Put 800 20.0000 32.0000 0.0000 0.0000 0 0.00
Dec 2011 ZAUS 7.30 Put 3,780 23.0000 40.0000 0.0000 0.0000 0 0.00
Dec 2011 ZAUS 7.40 Put 1,000 33.0000 58.0000 0.0000 0.0000 0 0.00
Dec 2011 ZAUS 7.50 Call 11,280 690.0000 479.0000 0.0000 0.0000 0 0.00
Dec 2011 ZAUS 7.50 Put 12,000 48.0000 82.0000 0.0000 0.0000 430 35,260.00
Dec 2011  ZAUS 7.80 Call 1,000 467.0000 305.0000 0.0000 0.0000 0 0.00
Dec 2011  ZAUS 7.80 Put 5,128 125.0000 208.0000 0.0000 0.0000 187 38,896.00
Dec 2011 ZAUS 7.85 Put 0 144.0000 234.0000 0.0000 0.0000 560 92,400.00
Dec 2011 ZAUS 7.95 Call 12,579 380.0000 241.0000 0.0000 0.0000 0 0.00
Dec 2011 ZAUS 8.05 Put 10,750 238.0000 360.0000 0.0000 0.0000 0 0.00
Dec 2011 ZAUS 8.10 Call 11,340 307.0000 192.0000 0.0000 0.0000 0 0.00
Dec 2011 ZAUS 8.15 Call 100 286.0000 178.0000 0.0000 0.0000 0 0.00
Dec 2011  ZAUS 8.15 Put 400 294.0000 431.0000 0.0000 0.0000 0 0.00
Dec 2011 ZAUS 8.20 Call 560 266.0000 166.0000 0.0000 0.0000 0 0.00
Dec 2011 ZAUS 8.25 Put 100 356.0000 507.0000 0.0000 0.0000 0 0.00
Dec 2011 ZAUS 8.30 Call 400 232.0000 143.0000 0.0000 0.0000 0 0.00
Dec 2011 ZAUS 8.50 Call 12,500 175.0000 109.0000 0.0000 0.0000 0 0.00
Dec 2011 ZAUS 8.80 Call 10,750 118.0000 74.0000 0.0000 0.0000 0 0.00
Mar 2012 ZAUS 6.50 Put 2,420 15.0000 21.0000 0.0000 0.0000 0 0.00
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Mar 2012 ZAUS 6.70 Put 10,000 24.0000 34.0000 0.0000 0.0000 0 0.00
Mar 2012 ZAUS 7.00 Put 1,000 50.0000 67.0000 0.0000 0.0000 0 0.00
Mar 2012 ZAUS 7.10 Call 10,000 1206.0000 978.0000 0.0000 0.0000 0 0.00
Mar 2012 ZAUS 7.15 Call 30,100 1163.0000 936.0000 0.0000 0.0000 0 0.00
Mar 2012 ZAUS 7.50 Call 5,000 882.0000 689.0000 0.0000 0.0000 0 0.00
Mar 2012 ZAUS 7.50 Put 2,420 139.0000 194.0000 0.0000 0.0000 0 0.00
Mar 2012 ZAUS 8.00 Call 5,000 588.0000 450.0000 0.0000 0.0000 0 0.00
Mar 2012 ZAUS 8.80 Call 3 317.0000 240.0000 0.0000 0.0000 0 0.00
Sep 2012 ZAUS 7.15 Call 16,000 1436.0000 1229.0000 0.0000 0.0000 0 0.00
Sep 2012 ZAUS 7.30 Call 37,000 1325.0000 1124.0000 0.0000 0.0000 0 0.00
Sep 2012 ZAUS 7.90 Put 360 434.0000 530.0000 0.0000 0.0000 0 0.00
Sep 2012 ZAUS 8.60 Put 4,000 861.0000 994.0000 0.0000 0.0000 0 0.00
Sep 2012 ZAUS 9.10 Call 360 548.0000 456.0000 0.0000 0.0000 0 0.00
Sep 2012 ZAUS 9.20 Call 4,000 525.0000 436.0000 0.0000 0.0000 0 0.00
Dec 2012 ZAUS 8.00 Call 300 1060.0000 908.0000 0.0000 0.0000 0 0.00
Dec 2012 ZAUS 8.00 Put 540 544.0000 645.0000 0.0000 0.0000 0 0.00
Dec 2012 ZAUS 9.10 Call 540 681.0000 577.0000 0.0000 0.0000 0 0.00
Mar 2013 ZAUS 8.10 Put 180 653.0000 762.0000 0.0000 0.0000 0 0.00
Mar 2013 ZAUS 9.10 Call 180 813.0000 698.0000 0.0000 0.0000 0 0.00
Dec 2014 ZAUS 8.00 Call 200 2169.0000 1958.0000 0.0000 0.0000 0 0.00

277,015 1,177.00 166,556.00 2,781,231.00 1,626,669,226.54

Total 595,454 51,040.00 404,959,144.80 26,067,993.00 186,283,458,583.64

Grand Total 1,009,749 58,384.00 477,542,104.82 32,800,329 251,149,526,797.64
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