CURRENCY FUTURES DAILY TRADE INFORMATION FOR 19-September-2011
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Mar 2012 ZAGB Future 5,433 12.3110 11.9934 12.1250 12.1250 5 60,625.00

Jun 2012 ZAGB Future 1,855 12.4369 12.1130 0.0000 0.0000 0 0.00
31,091 5,471.00 66,546,374.10 1,371,938.00 16,637,749,348.30
Total 31,091 5,471.00 66,546,374.10 1,518,208.00 16,722,785,169.68
Future
Sep 2011 ZAJY Future 0 0.1002 0.0966 0.0000 0.0000 10 98,322.00
Dec 2011 ZAJY Future 5,690 0.1021 0.0979 0.0000 0.0000 30 296,488.00
5,690 40.00 394,810.00 85,070.00 742,333,022.80
Total 5,690 40.00 394,810.00 85,070.00 742,333,022.80
Future
Sep 2011  ZAUM Future 0 7.6918 7.4296 7.6310 7.5986 28 21,021,880.00
Dec 2011 ZAUM Future 497 7.7929 7.5229 7.7206 7.6900 116 89,083,240.00
497 144.00 110,105,120.00 7,077.00 4,977,803,090.00
Total 497 144.00 110,105,120.00 7,203.00 4,980,077,396.00
Future
Sep 2011 ZAUS Future 0 7.6918 7.4296 7.7090 7.5320 36,450 276,691,067.50
Dec 2011 ZAUS Future 135,653 7.7929 7.5229 7.8227 7.6230 62,472 481,592,746.40
Mar 2012 ZAUS Future 47,710 7.8827 7.6097 7.9073 7.7105 6,244 48,008,695.20
Jun 2012 ZAUS Future 19,825 7.9696 7.6918 7.8578 7.7708 4,479 34,794,094.70
Sep 2012 ZAUS Future 979 8.0589 7.7763 7.9440 7.9440 160 1,270,240.00
204,167 109,805.00 842,356,843.80 21,918,766.00 173,683,824,374.90
Option
Sep 2011  ZAUS 7.40 Put 0 0.0000 31.0000 0.0000 0.0000 2,800 3,220.00
Sep 2011 ZAUS 7.80 Call 0 0.0000 2.0000 0.0000 0.0000 2,800 2,520.00
Dec 2011 ZAUS 6.15 Put 5,000 2.0000 3.0000 0.0000 0.0000 0 0.00
Dec 2011  ZAUS 6.55 Put 560 8.0000 12.0000 0.0000 0.0000 0 0.00
Dec 2011 ZAUS 6.60 Put 5,000 9.0000 15.0000 0.0000 0.0000 0 0.00
Dec 2011 ZAUS 6.70 Put 16,340 13.0000 20.0000 0.0000 0.0000 0 0.00
Dec 2011 ZAUS 6.75 Call 6,425 1059.0000 797.0000 0.0000 0.0000 0 0.00
Dec 2011 ZAUS 6.80 Call 200 1011.0000 753.0000 0.0000 0.0000 0 0.00
Dec 2011 ZAUS 6.85 Call 560 965.0000 710.0000 0.0000 0.0000 0 0.00
Dec 2011 ZAUS 7.10 Put 1,000 51.0000 94.0000 0.0000 0.0000 1,000 64,350.00
Dec 2011 ZAUS 7.20 Call 14,600 665.0000 452.0000 0.0000 0.0000 0 0.00
Dec 2011 ZAUS 7.25 Call 5,560 627.0000 423.0000 0.0000 0.0000 0 0.00
Dec 2011 ZAUS 7.25 Put 1,000 84.0000 150.0000 0.0000 0.0000 0 0.00
Dec 2011 ZAUS 7.30 Put 3,780 98.0000 173.0000 0.0000 0.0000 0 0.00
Dec 2011 ZAUS 7.40 Put 1,000 129.0000 223.0000 0.0000 0.0000 0 0.00
Dec 2011 ZAUS 7.50 Call 11,280 462.0000 303.0000 0.0000 0.0000 0 0.00
Dec 2011  ZAUS 7.80 Call 1,000 319.0000 204.0000 0.0000 0.0000 560 192,640.00
Dec 2011 ZAUS 8.10 Call 11,900 220.0000 141.0000 0.0000 0.0000 560 118,160.00
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Mar 2012 ZAUS 6.70 Put 10,000 49.0000 64.0000 0.0000 0.0000 0 0.00
Mar 2012 ZAUS 7.00 Put 1,000 89.0000 128.0000 0.0000 0.0000 0 0.00
Mar 2012 ZAUS 7.10 Call 10,000 890.0000 670.0000 0.0000 0.0000 0 0.00
Mar 2012 ZAUS 7.15 Call 30,100 853.0000 638.0000 0.0000 0.0000 0 0.00
Mar 2012 ZAUS 7.50 Call 5,000 624.0000 460.0000 0.0000 0.0000 6,500 3,302,500.00
Mar 2012 ZAUS 8.00 Call 5,000 408.0000 294.0000 0.0000 0.0000 6,500 1,936,000.00
Sep 2012 ZAUS 7.15 Call 16,000 1116.0000 889.0000 0.0000 0.0000 0 0.00
Sep 2012 ZAUS 7.30 Call 42,000 1013.0000 805.0000 0.0000 0.0000 0 0.00
Sep 2012 ZAUS 7.90 Put 360 551.0000 0.0000 0.0000 0.0000 360 238,320.00
Sep 2012 ZAUS 9.10 Call 360 376.0000 0.0000 0.0000 0.0000 720 210,960.00
Dec 2012 ZAUS 8.00 Call 300 792.0000 634.0000 0.0000 0.0000 600 419,868.00
Dec 2012 ZAUS 8.00 Put 540 658.0000 781.0000 0.0000 0.0000 540 410,400.00
Dec 2012 ZAUS 9.10 Call 540 475.0000 0.0000 0.0000 0.0000 1,080 417,960.00
Mar 2013 ZAUS 8.10 Put 180 759.0000 0.0000 0.0000 0.0000 180 153,000.00
Mar 2013 ZAUS 9.10 Call 180 578.0000 0.0000 0.0000 0.0000 360 178,200.00
Dec 2014 ZAUS 8.00 Call 200 1734.0000 1530.0000 0.0000 0.0000 0 0.00

206,965 24,560.00 7,648,098.00 2,5675,640.00 1,360,344,281.28

Total 411,132 134,365.00 850,004,941.80 24,494,406.00 175,044,168,656.18

Grand Total 567,662 166,124.00 1,298,459,212.30 30,731,213 236,774,173,284.61
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