
CURRENCY FUTURES DAILY TRADE INFORMATION FOR 10-October-2012

DATE CONTRACT OPEN INT MTM PREV MTM LOWHIGH DAILY

 VALUE

DAILY 

VOLUME

CUMULATIVE 

VOLUME

CUMULATIVE VALUE

Future

Dec 2012 CABM  7,000  0.2057  0.2303  0.0000  0.0000  0.00  0 Future

 7,000  0.00  0.00  7,000.00  791,000.00

Total  7,000  0.00  0.00  7,000.00  791,000.00

Future

Dec 2012 CABU  14,500  0.1399  0.1281  0.0000  0.0000  0.00  0 Future

 14,500  0.00  0.00  14,500.00  2,295,350.00

Total  14,500  0.00  0.00  14,500.00  2,295,350.00

Future

Dec 2012 CABV  3,700  0.1525  0.1413  0.0000  0.0000  0.00  0 Future

 3,700  0.00  0.00  3,700.00  879,860.00

Total  3,700  0.00  0.00  3,700.00  879,860.00

Future

Dec 2012 CABW  4,600  0.0078  0.0059  0.0000  0.0000  0.00  0 Future

 4,600  0.00  0.00  4,600.00  920,000.00

Total  4,600  0.00  0.00  4,600.00  920,000.00

Future

Dec 2012 CABX  32,250  0.0733  0.0751  0.0000  0.0000  0.00  0 Future

 32,250  0.00  0.00  32,250.00  2,024,200.00

Total  32,250  0.00  0.00  32,250.00  2,024,200.00

Future

Dec 2012 CABY  13,800  0.2282  0.2527  0.0000  0.0000  0.00  0 Future

 13,800  0.00  0.00  13,800.00  4,269,720.00

Total  13,800  0.00  0.00  13,800.00  4,269,720.00

Future

Dec 2012 CABZ  52,500  0.0653  0.0713  0.0000  0.0000  70,550.00  830 Future
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DATE CONTRACT OPEN INT MTM PREV MTM LOWHIGH DAILY

 VALUE

DAILY 

VOLUME

CUMULATIVE 

VOLUME

CUMULATIVE VALUE

 52,500  70,550.00  830.00  54,330.00  4,590,050.00

Total  52,500  70,550.00  830.00  54,330.00  4,590,050.00

Option

Nov 2012 DABE  10,000  228.6302  271.2749  0.0000  0.0000  0.00  0 Call 8.60 

Nov 2012 DABE  25,000  151.5812  181.8393  0.0000  0.0000  0.00  0 Call 8.75 

 35,000  0.00  0.00  25,000.00  4,370,000.00

Total  35,000  0.00  0.00  25,000.00  4,370,000.00

Future

Oct 2012 DABF  11,000  7.1172  7.1848  0.0000  0.0000  56,979,200.00  8,000 Future

 11,000  56,979,200.00  8,000.00  27,000.00  193,816,000.00

Option

Oct 2012 DABF  3,000  1.8218  3.3244  0.0000  0.0000  0.00  0 Put 7.00 

Oct 2012 DABF  3,000  24.0795  15.9938  0.0000  0.0000  0.00  0 Put 7.11 

Oct 2012 DABF  5,000  22.7987  75.5689  0.0000  0.0000  0.00  0 Call 7.13 

Oct 2012 DABF  6,000  6.8968  0.0000  0.0000  0.0000  193,999.80  6,000 Call 7.20 

 17,000  193,999.80  6,000.00  17,000.00  827,999.40

Total  28,000  57,173,199.80  14,000.00  44,000.00  194,643,999.40

Option

Nov 2012 DABG  15,000  192.3416  224.6042  0.0000  0.0000  0.00  0 Call 8.70 

 15,000  0.00  0.00  15,000.00  1,732,500.00

Total  15,000  0.00  0.00  15,000.00  1,732,500.00

Future

Oct 2012 DABH  12,300  8.7076  8.7796  0.0000  0.0000  0.00  0 Future

 12,300  0.00  0.00  88,400.00  777,643,520.00

Option

Oct 2012 DABH  10,000  124.4720  193.8754  0.0000  0.0000  0.00  0 Call 8.60 

Oct 2012 DABH  10,000  55.6790  115.0879  0.0000  0.0000  0.00  0 Call 8.70 

Oct 2012 DABH  10,000  35.5596  82.5836  0.0000  0.0000  709,999.50  15,000 Call 8.75 

Oct 2012 DABH  10,000  21.9150  55.7743  0.0000  0.0000  0.00  0 Call 8.80 

 40,000  709,999.50  15,000.00  115,000.00  7,929,999.50

Total  52,300  709,999.50  15,000.00  203,400.00  785,573,519.50

Future

Oct 2012 DABI  8,000  7.1172  7.1848  0.0000  0.0000  106,845,000.00  15,000 Future

 8,000  106,845,000.00  15,000.00  38,000.00  272,879,500.00

Option

Oct 2012 DABI  15,000  42.5033  97.9184  0.0000  0.0000  0.00  0 Call 7.11 

 15,000  0.00  0.00  15,000.00  510,000.00

Total  23,000  106,845,000.00  15,000.00  53,000.00  273,389,500.00
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DATE CONTRACT OPEN INT MTM PREV MTM LOWHIGH DAILY

 VALUE

DAILY 

VOLUME

CUMULATIVE 

VOLUME

CUMULATIVE VALUE

Future

Oct 2012 DABJ  3,000  8.9231  8.9577  0.0000  0.0000  0.00  0 Future

 3,000  0.00  0.00  3,000.00  26,784,300.00

Option

Oct 2012 DABJ  3,000  176.8588  149.1622  0.0000  0.0000  0.00  0 Put 9.09 

 3,000  0.00  0.00  3,000.00  303,000.00

Total  6,000  0.00  0.00  6,000.00  27,087,300.00

Option

Oct 2012 DAEU  3,000  3.5889  0.8747  0.0000  0.0000  0.00  0 Put 11.08 

 3,000  0.00  0.00  3,000.00  259,999.80

Total  3,000  0.00  0.00  3,000.00  259,999.80

Option

Oct 2012 DAUS  0  1.4635  1.0691  0.0000  0.0000  0.82  8,220 Put 7.85 

Oct 2012 DAUS  8,220  3.3230  0.0000  0.0000  0.0000  49,320.00  8,220 Put 8.00 

Oct 2012 DAUS  0  156.2344  189.8759  0.0000  0.0000  0.82  8,220 Call 8.72 

Oct 2012 DAUS  8,220  64.7923  0.0000  0.0000  0.0000  49,320.00  8,220 Call 9.02 

Nov 2012 DAUS  0  7.7660  4.3896  0.0000  0.0000  0.84  8,440 Put 7.85 

Nov 2012 DAUS  8,440  15.1025  0.0000  0.0000  0.0000  84,400.00  8,440 Put 8.00 

Nov 2012 DAUS  0  257.3456  284.1523  0.0000  0.0000  0.84  8,440 Call 8.72 

Nov 2012 DAUS  8,440  150.1124  0.0000  0.0000  0.0000  84,400.00  8,440 Call 9.02 

Dec 2012 DAUS  0  18.3371  12.0247  0.0000  0.0000  0.75  7,530 Put 7.85 

Dec 2012 DAUS  7,530  30.9178  0.0000  0.0000  0.0000  753,000.00  7,530 Put 8.00 

Dec 2012 DAUS  0  329.2981  354.1897  0.0000  0.0000  0.75  7,530 Call 8.72 

Dec 2012 DAUS  7,530  215.1025  0.0000  0.0000  0.0000  753,000.00  7,530 Call 9.02 

Jan 2013 DAUS  0  32.9896  26.0013  0.0000  0.0000  0.66  6,625 Put 7.85 

Jan 2013 DAUS  6,625  49.6663  0.0000  0.0000  0.0000  689,000.00  6,625 Put 8.00 

Jan 2013 DAUS  6,625  404.6680  435.7462  0.0000  0.0000  0.00  0 Call 8.72 

Jan 2013 DAUS  6,625  283.4680  238.7462  0.0000  0.0000  0.66  6,625 Put 8.72 

Jan 2013 DAUS  6,625  285.8193  0.0000  0.0000  0.0000  689,000.00  6,625 Call 9.02 

Feb 2013 DAUS  0  45.6405  39.2697  0.0000  0.0000  0.62  6,245 Put 7.85 

Feb 2013 DAUS  6,245  65.0959  0.0000  0.0000  0.0000  655,725.00  6,245 Put 8.00 

Feb 2013 DAUS  0  461.7036  500.1354  0.0000  0.0000  0.62  6,245 Call 8.72 

Feb 2013 DAUS  6,245  340.4956  0.0000  0.0000  0.0000  655,725.00  6,245 Call 9.02 

Mar 2013 DAUS  7,500  78.6098  0.0000  0.0000  0.0000  795,000.00  7,500 Put 8.00 

Mar 2013 DAUS  7,500  391.9444  0.0000  0.0000  0.0000  795,000.00  7,500 Call 9.02 

Apr 2013 DAUS  7,500  94.9778  0.0000  0.0000  0.0000  802,500.00  7,500 Put 8.00 

Apr 2013 DAUS  7,500  447.0606  0.0000  0.0000  0.0000  802,500.00  7,500 Call 9.02 

 117,370  7,657,897.41  178,240.00  16,880.00  802,500.00

Total  117,370  7,657,897.41  178,240.00  16,880.00  802,500.00
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DATE CONTRACT OPEN INT MTM PREV MTM LOWHIGH DAILY

 VALUE

DAILY 

VOLUME

CUMULATIVE 

VOLUME

CUMULATIVE VALUE

Future

Dec 2012 ZAAD  10,636  8.9541  8.9900  8.9400  8.8788  907,937.60  102 Future

Mar 2013 ZAAD  4,458  9.0031  9.0422  0.0000  0.0000  0.00  0 Future

Jun 2013 ZAAD  11  9.0471  9.0879  0.0000  0.0000  0.00  0 Future

Sep 2013 ZAAD  2,150  9.0933  9.1390  0.0000  0.0000  0.00  0 Future

 17,255  907,937.60  102.00  1,567,501.00  10,892,903,701.50

Total  17,255  907,937.60  102.00  1,567,701.00  10,892,969,825.50

Future

Dec 2012 ZACA  25  8.9613  9.0464  0.0000  0.0000  0.00  0 Future

 25  0.00  0.00  21,235.00  151,431,045.70

Total  25  0.00  0.00  21,235.00  151,431,045.70

Future

Dec 2012 ZAEU  74,185  11.3387  11.4321  11.3300  11.2600  94,910,931.60  8,360 Future

Mar 2013 ZAEU  11,558  11.4957  11.5925  11.4238  11.4192  856,670.00  75 Future

Jun 2013 ZAEU  140  11.6348  11.7351  0.0000  0.0000  0.00  0 Future

Dec 2013 ZAEU  435  11.8632  11.9667  0.0000  0.0000  0.00  0 Future

 86,318  95,767,601.60  8,435.00  2,496,265.00  27,339,285,625.90

Option

Dec 2012 ZAEU  5,690  2.2118  2.5563  0.0000  0.0000  0.00  0 Put 9.50 

Dec 2012 ZAEU  13,800  4.5645  4.6438  0.0000  0.0000  0.00  0 Put 9.85 

Dec 2012 ZAEU  375  14.4623  10.7556  0.0000  0.0000  0.00  0 Put 10.30 

Dec 2012 ZAEU  750  20.8648  15.7348  0.0000  0.0000  0.00  0 Put 10.40 

Dec 2012 ZAEU  100  117.8424  91.4513  0.0000  0.0000  0.00  0 Put 10.95 

Dec 2012 ZAEU  13,900  474.1290  538.3370  0.0000  0.0000  0.00  0 Call 11.00 

Dec 2012 ZAEU  750  413.8657  472.3091  0.0000  0.0000  0.00  0 Call 11.10 

Dec 2012 ZAEU  100  231.9009  267.7827  0.0000  0.0000  0.00  0 Call 11.50 

Mar 2013 ZAEU  27,600  182.6753  211.9064  0.0000  0.0000  0.00  0 Call 12.64 

 63,065  0.00  0.00  620,429.00  157,812,099.40

Total  149,383  95,767,601.60  8,435.00  3,116,694.00  27,497,097,725.30

Future

Dec 2012 ZAFR  125  9.3667  9.4454  0.0000  0.0000  0.00  0 Future

Mar 2013 ZAFR  50  9.5033  9.5852  9.4450  9.4450  236,125.00  25 Future

 175  236,125.00  25.00  362,770.00  3,118,250,620.00

Total  175  236,125.00  25.00  362,770.00  3,118,250,620.00

Future

Dec 2012 ZAGB  14,379  14.0700  14.1703  14.0830  13.9500  60,549,041.60  4,314 Future

Mar 2013 ZAGB  4,540  14.2451  14.3501  0.0000  0.0000  0.00  0 Future

Jun 2013 ZAGB  60  14.3990  14.5088  0.0000  0.0000  0.00  0 Future

 18,979  60,549,041.60  4,314.00  2,311,369.00  28,587,554,883.30
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DATE CONTRACT OPEN INT MTM PREV MTM LOWHIGH DAILY

 VALUE

DAILY 

VOLUME

CUMULATIVE 

VOLUME

CUMULATIVE VALUE

Option

Dec 2012 ZAGB  11,100  7.5692  7.4414  0.0000  0.0000  0.00  0 Put 12.25 

Dec 2012 ZAGB  100  134.2024  117.8291  0.0000  0.0000  0.00  0 Put 13.55 

Dec 2012 ZAGB  100  555.1643  633.8806  0.0000  0.0000  0.00  0 Call 13.70 

Dec 2012 ZAGB  11,100  413.8338  482.6772  0.0000  0.0000  0.00  0 Call 13.95 

Dec 2012 ZAGB  100  305.6774  361.0560  0.0000  0.0000  0.00  0 Call 14.20 

Mar 2013 ZAGB  200  299.6292  276.2367  0.0000  0.0000  0.00  0 Put 13.70 

Mar 2013 ZAGB  200  734.2094  810.1824  0.0000  0.0000  0.00  0 Call 13.90 

Mar 2013 ZAGB  200  513.6217  573.5833  0.0000  0.0000  0.00  0 Call 14.40 

Jun 2013 ZAGB  699  50.8968  48.5926  0.0000  0.0000  0.00  0 Put 12.00 

Jun 2013 ZAGB  699  159.3776  152.4541  0.0000  0.0000  0.00  0 Put 13.00 

 24,498  0.00  0.00  390,571.00  126,427,485.05

Total  43,477  60,549,041.60  4,314.00  2,701,940.00  28,713,982,368.35

Future

Dec 2012 ZAJY  20,211  0.1122  0.1133  0.0000  0.0000  0.00  0 Future

Mar 2013 ZAJY  1,893  0.1138  0.1149  0.1131  0.1131  40,539,730.00  3,586 Future

 22,104  40,539,730.00  3,586.00  174,040.00  1,738,502,864.00

Total  22,104  40,539,730.00  3,586.00  174,040.00  1,738,502,864.00

Future

Dec 2012 ZAUM  1,308  8.7838  8.8590  8.7530  8.7250  23,619,500.00  27 Future

Mar 2013 ZAUM  10  8.8963  8.9740  0.0000  0.0000  0.00  0 Future

Jun 2013 ZAUM  5  8.9955  9.0757  0.0000  0.0000  0.00  0 Future

 1,323  23,619,500.00  27.00  23,474.00  18,427,670,260.00

Option

Dec 2012 ZAUM  158  55447.1762  60594.5399  0.0000  0.0000  0.00  0 Call 8.30 

 158  0.00  0.00  582.00  17,134,261.88

Total  1,481  23,619,500.00  27.00  24,056.00  18,444,804,521.88

Future

Dec 2012 ZAUS  322,020  8.7838  8.8590  8.8100  8.7018  336,191,121.40  38,389 Future

Mar 2013 ZAUS  35,822  8.8963  8.9740  8.9199  8.8400  6,278,834.50  705 Future

Jun 2013 ZAUS  14,879  8.9955  9.0757  9.0027  8.9500  12,773,872.90  1,422 Future

Dec 2013 ZAUS  542  9.1562  9.2393  0.0000  0.0000  0.00  0 Future

 373,263  355,243,828.80  40,516.00  31,343,871.00  250,835,195,819.60

Option

Dec 2012 ZAUS  43,500  11.3234  7.1386  0.0000  0.0000  0.00  0 Put 7.80 

Dec 2012 ZAUS  15,000  18.9772  10.4831  0.0000  0.0000  0.00  0 Put 7.95 

Dec 2012 ZAUS  300  807.1065  872.2278  0.0000  0.0000  0.00  0 Call 8.00 

Dec 2012 ZAUS  12,540  23.3065  13.2278  0.0000  0.0000  0.00  0 Put 8.00 

Dec 2012 ZAUS  20,000  28.4016  16.5491  0.0000  0.0000  0.00  0 Put 8.05 

Dec 2012 ZAUS  3,000  34.3511  20.5325  0.0000  0.0000  0.00  0 Put 8.10 
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DATE CONTRACT OPEN INT MTM PREV MTM LOWHIGH DAILY

 VALUE

DAILY 

VOLUME

CUMULATIVE 

VOLUME

CUMULATIVE VALUE

Dec 2012 ZAUS  2,500  59.6016  38.5344  0.0000  0.0000  0.00  0 Put 8.25 

Dec 2012 ZAUS  3,000  555.2734  606.5277  0.0000  0.0000  0.00  0 Call 8.30 

Dec 2012 ZAUS  6,000  71.4734  47.5277  0.0000  0.0000  0.00  0 Put 8.30 

Dec 2012 ZAUS  400  84.8508  57.9217  0.0000  0.0000  25,500.00  300 Put 8.35 

Dec 2012 ZAUS  50  418.2864  457.2891  0.0000  0.0000  0.00  0 Call 8.50 

Dec 2012 ZAUS  6,000  134.4864  98.2891  0.0000  0.0000  197,500.00  2,500 Put 8.50 

Dec 2012 ZAUS  6,000  359.5194  392.3946  0.0000  0.0000  0.00  0 Call 8.60 

Dec 2012 ZAUS  44,500  307.2391  334.2852  0.0000  0.0000  0.00  0 Call 8.70 

Dec 2012 ZAUS  2,700  249.6677  198.7646  0.0000  0.0000  539,400.00  2,800 Put 8.75 

Dec 2012 ZAUS  1,000  261.2239  282.9017  0.0000  0.0000  0.00  0 Call 8.80 

Dec 2012 ZAUS  300  277.4239  223.9017  0.0000  0.0000  0.00  0 Put 8.80 

Dec 2012 ZAUS  200  289.4431  234.4139  0.0000  0.0000  0.00  0 Put 8.82 

Dec 2012 ZAUS  1,000  223.5958  239.6307  0.0000  0.0000  0.00  0 Call 8.90 

Dec 2012 ZAUS  22,500  191.2897  203.9981  0.0000  0.0000  0.00  0 Call 9.00 

Dec 2012 ZAUS  600  407.4897  344.9981  0.0000  0.0000  0.00  0 Put 9.00 

Dec 2012 ZAUS  1,540  163.6894  173.7035  0.0000  0.0000  0.00  0 Call 9.10 

Dec 2012 ZAUS  1,000  140.1973  148.0595  0.0000  0.0000  0.00  0 Call 9.20 

Dec 2012 ZAUS  9,250  129.8180  136.7786  0.0000  0.0000  0.00  0 Call 9.25 

Dec 2012 ZAUS  1,300  90.1411  93.7461  0.0000  0.0000  0.00  0 Call 9.50 

Mar 2013 ZAUS  10,000  74.7177  65.8239  0.0000  0.0000  0.00  0 Put 8.00 

Mar 2013 ZAUS  180  95.0495  82.2537  0.0000  0.0000  0.00  0 Put 8.10 

Mar 2013 ZAUS  3,376  217.1940  190.4685  0.0000  0.0000  0.00  0 Put 8.50 

Mar 2013 ZAUS  200  339.4217  304.2822  0.0000  0.0000  0.00  0 Put 8.75 

Mar 2013 ZAUS  200  442.1992  481.5523  0.0000  0.0000  0.00  0 Call 8.85 

Mar 2013 ZAUS  10,000  350.6077  382.5062  0.0000  0.0000  0.00  0 Call 9.10 

Mar 2013 ZAUS  200  279.5404  305.2198  0.0000  0.0000  0.00  0 Call 9.35 

Mar 2013 ZAUS  500  234.9577  256.4235  0.0000  0.0000  0.00  0 Call 9.55 

Mar 2013 ZAUS  500  139.1813  151.5924  0.0000  0.0000  0.00  0 Call 10.20 

Mar 2013 ZAUS  250  108.2204  117.5494  0.0000  0.0000  0.00  0 Call 10.55 

Mar 2013 ZAUS  250  88.4357  95.9500  0.0000  0.0000  0.00  0 Call 10.85 

Dec 2013 ZAUS  750  489.8183  465.3852  0.0000  0.0000  0.00  0 Put 8.75 

Dec 2013 ZAUS  750  636.3055  605.1096  0.0000  0.0000  0.00  0 Put 9.00 

Dec 2013 ZAUS  750  567.6630  608.8979  0.0000  0.0000  0.00  0 Call 9.69 

Dec 2013 ZAUS  750  438.5872  471.2608  0.0000  0.0000  0.00  0 Call 10.27 

Dec 2014 ZAUS  200  1661.7813  1731.3675  0.0000  0.0000  0.00  0 Call 8.00 

 233,036  762,400.00  5,600.00  3,994,062.00  1,748,875,539.10

Total  606,299  356,006,228.80  46,116.00  35,337,933.00  252,584,071,358.70

Grand Total  1,248,219  750,082,811.31 285,675.00  47,111,754  360,620,905,413.74 
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