
CURRENCY FUTURES DAILY TRADE INFORMATION FOR 02-July-2013

DATE CONTRACT OPEN INT MTM PREV MTM LOWHIGH DAILY 

VOLUME

CUMULATIVE 

VOLUME

CUMULATIVE NOMINAL 

VALUE

DAILY NOMINAL 

VALUE

Future

Dec 2013 CADP  2,274 (127.9266) (123.3190)  0.0000  0.0000  0 Future  0.00 

 2,274  0.00  2 274.00  121 795.44 0.00 

Total  2,274  0.00  2 274.00  121 795.44 0.00 

Future

Dec 2013 CADR  742  396.8440  391.7726  0.0000  0.0000  0 Future  0.00 

 742  0.00  742.00  260 167.46 0.00 

Total  742  0.00  742.00  260 167.46 0.00 

Future

Dec 2013 CADS  6,000  558.9292  560.5145  0.0000  0.0000  0 Future  0.00 

 6,000  0.00  6 000.00  0.60 0.00 

Total  6,000  0.00  6 000.00  0.60 0.00 

Future

Dec 2013 CADT  1,600  173.4635  167.6569  0.0000  0.0000  0 Future  0.00 

 1,600  0.00  3 200.00  135 075.84 0.00 

Total  1,600  0.00  3 200.00  135 075.84 0.00 

Future

Sep 2013 CADU  5,000  78.1322  75.2541  0.0000  0.0000  0 Future  0.00 

 5,000  0.00  10 000.00  1 030 000.00 0.00 

Total  5,000  0.00  10 000.00  1 030 000.00 0.00 

Future

Jul 2013 CADV  10  0.0000  0.1300  0.0000  0.0000  0 Future  0.00 

 10  0.00  10.00  325 000.00 0.00 

Total  10  0.00  10.00  325 000.00 0.00 
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DATE CONTRACT OPEN INT MTM PREV MTM LOWHIGH DAILY 
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CUMULATIVE 
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Future

Jul 2013 CADZ  10  0.2800  2.7700  0.0000  0.0000  0 Future  0.00 

 10  0.00  10.00  340 000.00 0.00 

Total  10  0.00  10.00  340 000.00 0.00 

Future

Jul 2013 CAEB  10  0.1150  1.7622  0.0000  0.0000  0 Future  0.00 

 10  0.00  10.00  320 000.00 0.00 

Total  10  0.00  10.00  320 000.00 0.00 

Future

Jul 2013 CAEF  22,500  84.5065  78.4692  0.0000  0.0000  0 Future  0.00 

 22,500  0.00  22 500.00  1 763 975.00 0.00 

Total  22,500  0.00  22 500.00  1 763 975.00 0.00 

Future

Jul 2013 CAEH  30,000  42.7938  42.4230  0.0000  0.0000  0 Future  0.00 

 30,000  0.00  30 000.00  1 899 900.00 0.00 

Total  30,000  0.00  30 000.00  1 899 900.00 0.00 

Future

Aug 2013 CAEI  10  1060.2809  1161.1085  0.0000  0.0000  0 Future  0.00 

 10  0.00  10.00  230 000.00 0.00 

Total  10  0.00  10.00  230 000.00 0.00 

Future

Jul 2013 CAEJ  0  1080.8798  1050.7783  0.0000  0.0000  10 Future  90,000.00 

 0  10.00  20.00  290 000.00 90,000.00 

Total  0  10.00  20.00  290 000.00 90,000.00 

Future

Jul 2013 DAUS  550  9.9081  9.8978  0.0000  0.0000  0 Future  0.00 

Jul 2013 DAUS  50,000  9.9385  9.9301  0.0000  0.0000  0 Future  0.00 

Feb 2014 DAUS  2,500  10.2411  10.2319  0.0000  0.0000  0 Future  0.00 

Mar 2014 DAUS  3,000  10.2687  10.2593  0.0000  0.0000  0 Future  0.00 

May 2014 DAUS  10,150  10.3684  10.3620  0.0000  0.0000  0 Future  0.00 

 66,200  0.00  1 891 490.00  17 169 621 438.50 0.00 

Option

Jul 2013 DAUS  1,000  61.8366  68.6190  0.0000  0.0000  0 Call 9.98  0.00 

Jul 2013 DAUS  1,000  295.9324  310.6843  0.0000  0.0000  0 Put 10.18  0.00 

Jul 2013 DAUS  5,000  98.3900  103.7527  0.0000  0.0000  0 Call 9.94  0.00 
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Jul 2013 DAUS  5,000  36.7151  40.7017  0.0000  0.0000  0 Call 10.19  0.00 

Jul 2013 DAUS  1,400  7.5855  10.6564  0.0000  0.0000  0 Put 9.20  0.00 

Jul 2013 DAUS  2,800  229.8677  232.0251  0.0000  0.0000  0 Call 9.80  0.00 

Jul 2013 DAUS  1,000  94.5801  100.0079  0.0000  0.0000  0 Call 10.11  0.00 

Jul 2013 DAUS  1,000  395.5981  408.7979  0.0000  0.0000  0 Put 10.26  0.00 

Jul 2013 DAUS  7,500  0.3892  0.6257  0.0000  0.0000  0 Put 8.40  0.00 

Jul 2013 DAUS  7,500  88.4189  93.4994  0.0000  0.0000  0 Call 10.20  0.00 

Aug 2013 DAUS  7,500  1.4487  1.9292  0.0000  0.0000  0 Put 8.30  0.00 

Aug 2013 DAUS  2,200  30.0988  37.5082  0.0000  0.0000  0 Put 9.24  0.00 

Aug 2013 DAUS  7,500  408.8423  414.9456  0.0000  0.0000  0 Call 9.70  0.00 

Aug 2013 DAUS  4,400  327.1943  334.9174  0.0000  0.0000  0 Call 9.84  0.00 

Sep 2013 DAUS  1,200  56.9102  64.3097  0.0000  0.0000  0 Put 9.28  0.00 

Sep 2013 DAUS  2,400  384.7888  389.8432  0.0000  0.0000  0 Call 9.88  0.00 

Sep 2013 DAUS  7,500  4.3794  5.2234  0.0000  0.0000  0 Put 8.30  0.00 

Sep 2013 DAUS  7,500  493.8586  496.2894  0.0000  0.0000  0 Call 9.70  0.00 

Oct 2013 DAUS  3,000  120.6297  131.6592  0.0000  0.0000  0 Put 9.47  0.00 

Oct 2013 DAUS  6,000  369.5682  376.5903  0.0000  0.0000  0 Call 10.07  0.00 

Oct 2013 DAUS  3,000  145.7802  158.3709  0.0000  0.0000  0 Put 9.55  0.00 

Oct 2013 DAUS  6,000  365.3271  372.6773  0.0000  0.0000  0 Call 10.10  0.00 

Oct 2013 DAUS  7,500  8.6457  9.0998  0.0000  0.0000  0 Put 8.30  0.00 

Oct 2013 DAUS  7,500  570.1104  573.8892  0.0000  0.0000  0 Call 9.70  0.00 

Nov 2013 DAUS  7,500  15.6162  15.9332  0.0000  0.0000  0 Put 8.30  0.00 

Nov 2013 DAUS  7,500  636.0945  642.1477  0.0000  0.0000  0 Call 9.70  0.00 

Jan 2014 DAUS  6,000  555.0397  567.1948  0.0000  0.0000  0 Call 10.12  0.00 

 127,400  0.00  2 814 270.00  76 507 500.00 0.00 

Total  193,600  0.00  4 705 760.00  17 246 128 938.50 0.00 

Future

Sep 2013 ZAAD  8,438  9.1182  9.1696  0.0000  0.0000  0 Future  0.00 

Dec 2013 ZAAD  9,915  9.1768  9.2287  0.0000  0.0000  0 Future  0.00 

Mar 2014 ZAAD  2,140  9.2421  9.2951  0.0000  0.0000  0 Future  0.00 

 20,493  0.00  1 953 394.00  14 508 428 386.70 0.00 

Option

Sep 2013 ZAAD  201  43.1895  38.2942  0.0000  0.0000  0 Put 8.50  0.00 

Sep 2013 ZAAD  201  103.9739  90.5928  0.0000  0.0000  0 Put 8.80  0.00 

Sep 2013 ZAAD  201  164.6404  185.6524  0.0000  0.0000  0 Call 9.30  0.00 

Sep 2013 ZAAD  201  17.2909  19.2535  0.0000  0.0000  0 Call 10.30  0.00 

Dec 2013 ZAAD  201  47.1270  48.5774  0.0000  0.0000  0 Put 8.30  0.00 

Dec 2013 ZAAD  100  112.9672  102.4494  0.0000  0.0000  0 Put 8.60  0.00 

Dec 2013 ZAAD  201  299.3525  323.1220  0.0000  0.0000  0 Call 9.30  0.00 

Dec 2013 ZAAD  100  201.5348  219.5798  0.0000  0.0000  0 Call 9.60  0.00 

Dec 2013 ZAAD  201  75.2969  84.2145  0.0000  0.0000  0 Call 10.30  0.00 
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Dec 2013 ZAAD  100  47.6491  54.3549  0.0000  0.0000  0 Call 10.60  0.00 

 1,707  0.00  1 907.00  2 070 501.00 0.00 

Total  22,200  0.00  1 955 301.00  14 510 498 887.70 0.00 

Future

Sep 2013 ZACA  75  9.4705  9.5022  0.0000  0.0000  0 Future  0.00 

 75  0.00  26 517.00  199 329 824.60 0.00 

Total  75  0.00  26 517.00  199 329 824.60 0.00 

Future

Sep 2013 ZAEU  72,778  13.0419  13.0305  13.0502  13.0502  18 Future  234,903.60 

Dec 2013 ZAEU  29,607  13.2092  13.1993  13.1990  13.1990  1,031 Future  13,599,459.00 

Mar 2014 ZAEU  7,587  13.3935  13.3825  0.0000  0.0000  0 Future  0.00 

Dec 2014 ZAEU  1,000  13.7222  13.7090  0.0000  0.0000  0 Future  0.00 

 110,972  1,049.00  3 583 054.00  40 662 035 248.70 13,834,362.60 

Option

Sep 2013 ZAEU  29,000  11.6138  13.6496  0.0000  0.0000  0 Put 11.30  0.00 

Sep 2013 ZAEU  400  14.7130  17.5732  0.0000  0.0000  0 Put 11.50  0.00 

Sep 2013 ZAEU  500  15.6415  18.7523  0.0000  0.0000  0 Put 11.55  0.00 

Sep 2013 ZAEU  400  1044.0177  1038.7732  0.0000  0.0000  0 Call 12.05  0.00 

Sep 2013 ZAEU  500  1001.7886  996.7710  0.0000  0.0000  0 Call 12.10  0.00 

Sep 2013 ZAEU  30,800  59.8886  66.2710  0.0000  0.0000  0 Put 12.10  0.00 

Sep 2013 ZAEU  200  88.2702  95.1380  0.0000  0.0000  0 Put 12.25  0.00 

Sep 2013 ZAEU  200  803.6948  799.3035  0.0000  0.0000  0 Call 12.35  0.00 

Sep 2013 ZAEU  46,000  171.7020  179.3305  0.0000  0.0000  10,000 Put 12.55  130,375,000.00 

Sep 2013 ZAEU  200  486.4031  483.3225  0.0000  0.0000  0 Call 12.85  0.00 

Sep 2013 ZAEU  31,212  169.1443  166.5182  0.0000  0.0000  22,624 Call 13.80  294,960,400.00 

Sep 2013 ZAEU  7,900  79.3141  77.0918  0.0000  0.0000  0 Call 14.50  0.00 

Dec 2013 ZAEU  200  252.1866  260.7996  0.0000  0.0000  0 Put 12.50  0.00 

Dec 2013 ZAEU  200  288.2043  296.8398  0.0000  0.0000  0 Put 12.60  0.00 

Dec 2013 ZAEU  200  635.7598  633.6521  0.0000  0.0000  0 Call 13.10  0.00 

 147,912  32,624.00  1 245 879.00  1 483 068 800.00 425,335,400.00 

Total  258,884  33,673.00  4 828 933.00  42 145 104 048.70 439,169,762.60 

Future

Sep 2013 ZAFR  75  10.5660  10.5636  0.0000  0.0000  0 Future  0.00 

Dec 2013 ZAFR  50  10.7071  10.7064  0.0000  0.0000  0 Future  0.00 

 125  0.00  378 197.00  3 273 237 420.00 0.00 

Total  125  0.00  378 197.00  3 273 237 420.00 0.00 

Future
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Sep 2013 ZAGB  28,384  15.1682  15.2143  15.2100  15.2000  25 Future  380,138.00 

Dec 2013 ZAGB  3,849  15.3484  15.3968  15.4050  15.3300  35 Future  538,146.00 

Mar 2014 ZAGB  1,679  15.5453  15.5940  0.0000  0.0000  0 Future  0.00 

 33,912  60.00  2 758 172.00  35 049 887 300.40 918,284.00 

Total  33,912  60.00  3 149 543.00  35 049 887 300.40 918,284.00 

Future

Sep 2013 ZAJY  344  0.0997  0.1003  0.0000  0.0000  0 Future  0.00 

Dec 2013 ZAJY  14,250  0.1010  0.1016  0.0000  0.0000  0 Future  0.00 

 14,594  0.00  479 536.00  4 914 258 344.30 0.00 

Total  14,594  0.00  479 536.00  4 914 258 344.30 0.00 

Future

Sep 2013 ZAUM  671  10.0067  9.9964  10.0310  9.9800  6 Future  6,013,500.00 

Dec 2013 ZAUM  10  10.1306  10.1214  0.0000  0.0000  0 Future  0.00 

 681  6.00  39 617.00  33 329 021 540.00 6,013,500.00 

Option

Sep 2013 ZAUM  200  19018.3190  19769.1285  0.0000  0.0000  0 Call 10.35  0.00 

 200  0.00  1 953.00  207 020 000.00 0.00 

Total  881  6.00  41 570.00  33 536 041 540.00 6,013,500.00 

Future

Sep 2013 ZAUS  668,637  10.0067  9.9964  10.0495  9.9800  9,547 Future  95,567,546.20 

Dec 2013 ZAUS  77,892  10.1306  10.1214  10.1300  10.1300  2,610 Future  26,465,300.00 

Mar 2014 ZAUS  33,853  10.2658  10.2564  0.0000  0.0000  0 Future  0.00 

Jun 2014 ZAUS  3,270  10.3948  10.3896  0.0000  0.0000  0 Future  0.00 

 783,652  12,157.00  40 978 462.00  341 048 991 777.20 122,032,846.20 

Option

Sep 2013 ZAUS  12,000  9.4809  11.5512  0.0000  0.0000  0 Put 8.70  0.00 

Sep 2013 ZAUS  2,630  10.8320  13.1584  0.0000  0.0000  0 Put 8.75  0.00 

Sep 2013 ZAUS  100  12.3670  14.9763  0.0000  0.0000  0 Put 8.80  0.00 

Sep 2013 ZAUS  2,193  14.1087  17.0297  0.0000  0.0000  0 Put 8.85  0.00 

Sep 2013 ZAUS  6,202  20.8489  24.8947  0.0000  0.0000  0 Put 9.00  0.00 

Sep 2013 ZAUS  12,000  847.1218  843.3894  0.0000  0.0000  0 Call 9.20  0.00 

Sep 2013 ZAUS  75,438  54.6265  62.6946  0.0000  0.0000  0 Put 9.30  0.00 

Sep 2013 ZAUS  400  679.1534  678.5381  0.0000  0.0000  0 Call 9.40  0.00 

Sep 2013 ZAUS  6  94.3978  105.7673  0.0000  0.0000  0 Put 9.50  0.00 

Sep 2013 ZAUS  43,095  108.8357  120.9920  0.0000  0.0000  0 Put 9.55  0.00 

Sep 2013 ZAUS  3,201  160.4848  174.8126  0.0000  0.0000  0 Put 9.70  0.00 

Sep 2013 ZAUS  1,600  180.5367  195.5040  0.0000  0.0000  0 Put 9.75  0.00 

Sep 2013 ZAUS  100  408.7103  413.9699  0.0000  0.0000  0 Call 9.80  0.00 
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Sep 2013 ZAUS  200  381.6008  387.3992  0.0000  0.0000  0 Call 9.85  0.00 

Sep 2013 ZAUS  23,569  301.8742  319.2651  0.0000  0.0000  0 Put 10.00  0.00 

Sep 2013 ZAUS  1  268.9612  276.3991  0.0000  0.0000  0 Call 10.10  0.00 

Sep 2013 ZAUS  10,000  362.2612  379.9991  0.0000  0.0000  0 Put 10.10  0.00 

Sep 2013 ZAUS  2,000  261.6355  269.1178  0.0000  0.0000  0 Call 10.12  0.00 

Sep 2013 ZAUS  500  234.2072  241.7932  0.0000  0.0000  0 Call 10.20  0.00 

Sep 2013 ZAUS  15,000  212.5253  220.1136  0.0000  0.0000  0 Call 10.27  0.00 

Sep 2013 ZAUS  35,000  203.8534  211.4222  0.0000  0.0000  0 Call 10.30  0.00 

Sep 2013 ZAUS  200  198.2693  205.8179  0.0000  0.0000  0 Call 10.32  0.00 

Sep 2013 ZAUS  6  177.4396  184.8600  0.0000  0.0000  0 Call 10.40  0.00 

Sep 2013 ZAUS  200  154.5209  161.6935  0.0000  0.0000  0 Call 10.50  0.00 

Sep 2013 ZAUS  10,000  135.3299  142.1626  0.0000  0.0000  0 Call 10.60  0.00 

Sep 2013 ZAUS  5,000  126.7377  133.3835  0.0000  0.0000  0 Call 10.65  0.00 

Sep 2013 ZAUS  10,000  118.7512  125.2023  0.0000  0.0000  0 Call 10.70  0.00 

Sep 2013 ZAUS  19,088  111.3307  117.5815  0.0000  0.0000  0 Call 10.75  0.00 

Sep 2013 ZAUS  50,958  104.4334  110.4804  0.0000  0.0000  0 Call 10.80  0.00 

Sep 2013 ZAUS  42,500  81.3764  86.6036  0.0000  0.0000  0 Call 11.00  0.00 

Dec 2013 ZAUS  100  11.2655  11.1351  0.0000  0.0000  0 Put 8.00  0.00 

Dec 2013 ZAUS  750  44.7887  46.7885  0.0000  0.0000  0 Put 8.75  0.00 

Dec 2013 ZAUS  750  68.3680  72.4271  0.0000  0.0000  0 Put 9.00  0.00 

Dec 2013 ZAUS  100  1027.3131  1026.4038  0.0000  0.0000  0 Call 9.20  0.00 

Dec 2013 ZAUS  100  184.5930  197.5425  0.0000  0.0000  0 Put 9.55  0.00 

Dec 2013 ZAUS  5,000  200.5522  214.1836  0.0000  0.0000  0 Put 9.60  0.00 

Dec 2013 ZAUS  750  674.5224  682.6305  0.0000  0.0000  0 Call 9.69  0.00 

Dec 2013 ZAUS  400  238.1485  255.5540  0.0000  0.0000  0 Put 9.70  0.00 

Dec 2013 ZAUS  21,500  282.7335  301.0176  0.0000  0.0000  0 Put 9.80  0.00 

Dec 2013 ZAUS  300  384.1352  403.7273  0.0000  0.0000  0 Put 10.00  0.00 

Dec 2013 ZAUS  300  440.6250  460.6560  0.0000  0.0000  0 Put 10.10  0.00 

Dec 2013 ZAUS  750  406.7383  417.9478  0.0000  0.0000  0 Call 10.27  0.00 

Dec 2013 ZAUS  400  396.4525  407.5942  0.0000  0.0000  0 Call 10.30  0.00 

Dec 2013 ZAUS  300  364.1714  375.0307  0.0000  0.0000  0 Call 10.40  0.00 

Dec 2013 ZAUS  6  321.1019  331.3945  0.0000  0.0000  0 Call 10.55  0.00 

Dec 2013 ZAUS  5,000  308.0560  318.1325  0.0000  0.0000  0 Call 10.60  0.00 

Dec 2013 ZAUS  250  283.9546  293.7711  0.0000  0.0000  0 Call 10.70  0.00 

Dec 2013 ZAUS  100  262.2551  271.5838  0.0000  0.0000  0 Call 10.80  0.00 

Dec 2013 ZAUS  100  224.6729  232.9756  0.0000  0.0000  0 Call 11.00  0.00 

Dec 2013 ZAUS  100  193.5464  200.7190  0.0000  0.0000  0 Call 11.20  0.00 

Dec 2013 ZAUS  16,200  156.1475  161.9455  0.0000  0.0000  0 Call 11.50  0.00 

Mar 2014 ZAUS  200  150.9465  161.6122  0.0000  0.0000  0 Put 9.25  0.00 

Mar 2014 ZAUS  6  292.2041  310.6923  0.0000  0.0000  0 Put 9.70  0.00 

Mar 2014 ZAUS  250  311.6987  331.0800  0.0000  0.0000  0 Put 9.75  0.00 

Mar 2014 ZAUS  200  676.0115  697.7378  0.0000  0.0000  0 Put 10.40  0.00 
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Mar 2014 ZAUS  200  508.4847  520.5209  0.0000  0.0000  0 Call 10.50  0.00 

Mar 2014 ZAUS  200  742.6847  764.1209  0.0000  0.0000  0 Put 10.50  0.00 

Mar 2014 ZAUS  6  462.9364  474.4236  0.0000  0.0000  0 Call 10.65  0.00 

Mar 2014 ZAUS  200  375.6113  385.3929  0.0000  0.0000  0 Call 11.00  0.00 

Mar 2014 ZAUS  250  344.8987  353.8652  0.0000  0.0000  0 Call 11.15  0.00 

Jun 2014 ZAUS  250  351.1622  368.2254  0.0000  0.0000  0 Put 9.75  0.00 

Jun 2014 ZAUS  6  371.9470  389.6757  0.0000  0.0000  0 Put 9.80  0.00 

Jun 2014 ZAUS  6  567.2046  579.5468  0.0000  0.0000  0 Call 10.80  0.00 

Jun 2014 ZAUS  250  389.7055  397.5931  0.0000  0.0000  0 Call 11.60  0.00 

Sep 2014 ZAUS  6  480.4821  502.6018  0.0000  0.0000  0 Put 9.90  0.00 

Sep 2014 ZAUS  6  646.6587  659.2062  0.0000  0.0000  0 Call 10.95  0.00 

Dec 2014 ZAUS  200  2576.0146  2571.9400  0.0000  0.0000  0 Call 8.00  0.00 

Dec 2014 ZAUS  6  591.8295  616.7232  0.0000  0.0000  0 Put 10.00  0.00 

Dec 2014 ZAUS  6  729.1446  743.3792  0.0000  0.0000  0 Call 11.00  0.00 

 438,691  0.00  6 349 339.00  2 117 756 430.00 0.00 

Total  1,222,343  12,157.00  47 327 801.00  343 166 748 207.20 122,032,846.20 

Grand Total  1,814,770  45,906.00  69,030,260  518,122,591,584.24  568 224 392.80
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