
CURRENCY FUTURES CONTINUED

CURRENCY FUTURES CONTINUED

FOR PRODUCTS THAT ARE TRADED IN BOTH REGULAR TRADING HOURS (RTH) AND ELECTRONIC TRADING HOURS (ETH) THE INFORMATION REPRESENTED ON THIS PAGE FOR OPENING RANGE, 
HIGH, LOW, CLOSING RANGE, SETTLEMENT PRICE AND VOLUME REPRESENTS RTH ACTIVITY ONLY.  NOTE: LIFE OF CONTRACT HIGH AND LOW REPRESENTS BOTH RTH AND ETH.  RTH 
VOLUME REFLECTS PIT TRADING, BLOCK TRADES AND CASH-FOR-FUTURES ONLY.  ETH REPRESENTS GLOBEX VOLUME TRANSACTIONS FROM THE GLOBEX® ELECTRONIC SESSION ONLY.  
VOLUME OR OPEN INTEREST (BOTH BEFORE AND AFTER THE LAST DAY OF TRADING) MAY BE AFFECTED BY:  CASH FOR FUTURES, SPREADS, AND PRIOR DAYS’ CLEARED TRADES 
(OUT-TRADES), POSITION ADJUSTMENTS, OPTION EXERCISES, POSITIONS IN DELIVERY, OR POSITIONS IN A CASH SETTLEMENT CYCLE.  PRODUCT LISTINGS REPRESENT CONTRACTS 
WITH PRICE/VOLUME ACTIVITY AND/OR HAVE ESTABLISHED OPEN INTEREST.  PRODUCTS THAT ARE ELIGIBLE TO TRADE, BUT ARE INACTIVE, DO NOT APPEAR IN THIS REPORT.  
LEGEND:  B=BID, A=ASK, N=NOMINAL, P=POST SETTLEMENT SESSION, #=NEW CONTRACT HIGH PRICE, *=NEW CONTRACT LOW PRICE, R=RECORD VOLUME OR OPEN INTEREST.  SETTLEMENT 
PRICES ARE DETERMINED BY CME RULE 813.
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OPEN RANGE HIGH LOW CLOSING RANGE
SETT.PRICE & PT. CHGE
     RECIPROCAL

OPEN
INTEREST

----CONTRACT----
  HIGH      LOW

RTH
VOLUME

GLOBEX®
VOLUME

AUST DLR FUT
MAR12 ---- ---- ---- 1.0619N .9343) + 745 153033 + 840 2677 1.0795 .9229A1.0703 ( 88690
JUN12 ---- ---- ---- 1.0514N .9436) + ---- 675 + 840 23 1.0687B .9324A1.0598 ( 59
SEP12 ---- ---- ---- 1.0419N .9525) + ---- 110   800 UNCH 1.0355 .94801.0499 ( ----
DEC12 ---- ---- ---- 1.0326N .9613) + ---- 8   770 UNCH 1.0291 .98001.0403 ( ----
JUN13 ---- ---- ---- 1.0143N .9790) + ---- 2   720 UNCH 1.0113 1.01131.0215 ( ----

745TOTAL  AUST DLR FUT 153828 2700+88749
BRAZIL RL FUT
MAR12 ---- ---- ---- .5771N 1.7237) + 474 3803 + 305 113 .58145 .5205.58015 ( 6
APR12 ---- ---- ---- .57385N 1.7334) + ---- 199   305 UNCH ---- ----.5769 ( ----
JUN12 ---- ---- ---- .5674N 1.7530) + 2 68 + 305 2 .59105 .5050.57045 ( ----
DEC12 ---- ---- ---- .55035N 1.8070) + ---- 5   305 UNCH .58005 .4900.5534 ( ----
DEC15 ---- ---- ---- .4614N 2.1556) + ---- 11128   250 UNCH .50745B .4103A.4639 ( ----
MAR16 ---- ---- ---- .45285N 2.1896) + ---- 5   385 UNCH .4665 .4575A.4567 ( ----
JUN16 ---- ---- ---- .4443N 2.2244) + ---- 107   525 UNCH ---- ----.44955 ( ----
JUL16 ---- ---- ---- .44145N 2.2364) + ---- 2305   570 UNCH .4487B .39865A.44715 ( ----

476TOTAL  BRAZIL RL FUT 17620 115+6
NEW ZEALND FUT
MAR12 ---- ---- ---- .8257N 1.1998) + 398 36355 + 780 710 .8394 .7325A.8335 ( 7900

398TOTAL  NEW ZEALND FUT 36355 710+7900
RUS RUBLE FUT
FEB12 ---- ---- ---- .03326N 29.8686) + ---- 20013   220 UNCH ---- ----.03348 ( ----
MAR12 ---- ---- ---- .03313N 30.0120) + ---- 8918 - 190 30 .03556B .02955A.03332 ( 86
MAY12 ---- ---- ---- .03286N 30.2939) + ---- 193   150 UNCH ---- ----.03301 ( ----
JUN12 ---- ---- ---- .03273N 30.4414) + ---- 6844 + 120 10 .0351 .02905.03285 ( 10
AUG12 ---- ---- ---- .03246N 30.6560) + ---- 197   160 UNCH ---- ----.03262 ( ----
SEP12 ---- ---- ---- .03233N 30.7598) + ---- 10657   180 UNCH .03442 .02858A.03251 ( ----
NOV12 ---- ---- ---- .03208N 31.0174) + ---- 8197   160 UNCH ---- ----.03224 ( ----
DEC12 ---- ---- ---- .03195N 31.1429) + ---- 13681   160 UNCH .0360 .02732.03211 ( ----
MAR13 ---- ---- ---- .03151N 31.5358) + ---- 4757   200 UNCH .03319 .0282.03171 ( ----
JUN13 ---- ---- ---- .03104N 31.9285) + ---- 5950   280 UNCH .03113 .02116.03132 ( ----
SEP13 ---- ---- ---- .03057N 32.3206) + ---- 2565   370 UNCH .03233 .02695.03094 ( ----
DEC13 ---- ---- ---- .03010N 32.7332) + ---- 14258   450 UNCH .0320 .02807.03055 ( ----
MAR14 ---- ---- ---- .02963N 33.1565) + ---- 5176   530 UNCH .03241 .02741.03016 ( ----
JUN14 ---- ---- ---- .02924N 33.5570) + ---- 891   560 UNCH .03229 .02144.02980 ( ----
SEP14 ---- ---- ---- .02886N 33.9674) + ---- 3821   580 UNCH .03167 .02288.02944 ( ----
DEC14 ---- ---- ---- .02847N 34.3997) + ---- 917   600 UNCH .03095 .02597.02907 ( ----
MAR15 ---- ---- ---- .02808N 34.8311) + ---- 1262   630 UNCH .03081 .02681.02871 ( ----
JUN15 ---- ---- ---- .02772N 35.2361) + ---- 3591   660 UNCH .03073 .02472.02838 ( ----
SEP15 ---- ---- ---- .02736N 35.6633) + ---- 7207   680 UNCH .03053 .02366.02804 ( ----
DEC15 ---- ---- ---- .02704N 36.0490) + ---- 955   700 UNCH .02977B ----.02774 ( ----
MAR16 ---- ---- ---- .02671N 36.4431) + ---- 1184   730 UNCH .03018 .03018.02744 ( ----
JUN16 ---- ---- ---- .02640N 36.8324) + ---- 235   750 UNCH ---- ----.02715 ( ----
SEP16 ---- ---- ---- .02609N 37.2301) + ---- 1774   770 UNCH ---- ----.02686 ( ----
DEC16 ---- ---- ---- .02578N 37.6364) + ---- 2   790 UNCH .0300 .0300.02657 ( ----

0TOTAL  RUS RUBLE FUT 123245 20-96
S AFR RAND FUT
MAR12 ---- ---- ---- .12835N 7.7190) + 181 5727 + 1200 85 .1295 .11815.12955 ( ----
DEC12 ---- ---- ---- .123325N 8.0337) + ---- 76   1150 UNCH .1180 .1180A.124475 ( ----

181TOTAL  S AFR RAND FUT 5803 85+0
NOK CROSS RT
MAR12 0.17450 #.17499B .17450 ---- 5.7212) + 1 708 -1280 6 .17499B .16379A.17479 ( 13

1TOTAL  NOK CROSS RT 708 6-13

SEK CROSS RT
MAR12 ---- .15042B ---- ---- 6.6658) + 49 320 +480 49 .15072B .14184A.15002 ( ----

49TOTAL  SEK CROSS RT 320 49+0

AD/CD CROSS RT
MAR12 1.0684 1.0715B 1.0664A ---- .9347) + 67 + 47 3 1.0742B 1.0176A1.0699 ( 11

0TOTAL  AD/CD CROSS RT 67 3+11

AD/JY CROSS RT
MAR12 82.7900 83.340B 82.690A ---- .012) + 58 585 + 69 11 83.480B 76.040A83.060 ( 15

58TOTAL  AD/JY CROSS RT 585 11+15

AD/NE CROSS RT
MAR12 1.2840 1.2879B 1.284 ---- .7788) - 4 - 20 3 1.3218B 1.2805A1.2841 ( 3

0TOTAL  AD/NE CROSS RT 4 3-3

BP/JY CROSS RT
MAR12 122.380 122.860B ---- .0082) + 18 378   330 UNCH 123.0900B 117.1400A122.380 (122.380 4

18TOTAL  BP/JY CROSS RT 378  4

BP/SF CROSS RT
MAR12 ---- 1.4444B ---- .6927) + ---- 402   50 UNCH 1.4753B 1.4274A1.4437 (1.4385A ----

0TOTAL  BP/SF CROSS RT 402  0

EC/AD CROSS RT
MAR12 1.2410 1.2419B 1.2332A ---- .8105) - ---- 224   660 UNCH 1.3346B 1.2193A1.2338 ( 3

0TOTAL  EC/AD CROSS RT 224  3

EC/BP CROSS RT
MAR12 .83875 .8404B .8367A ---- 1.1942) + 9 9929 + 25 49 .86475B .8230.83735 ( 253

9TOTAL  EC/BP CROSS RT 9929 49+253

EC/CD CROSS RT
MAR12 ---- 1.3268B 1.3190A ---- .7576) - 1 295 + 130 1 1.3700B 1.2909A1.3200 ( ----

1TOTAL  EC/CD CROSS RT 295 1+0

EC/JY CROSS RT
MAR12 102.81 103.16B 102.24A ---- .0098) + 9 8164 + 31 10 105.2300 96.9900A102.48 ( 350

9TOTAL  EC/JY CROSS RT 8164 10+350

EC/NOK CROSS RT
MAR12 ---- ---- ---- ---- .1324) - 17 115 - 3650 17 ---- ----7.5550 ( ----

17TOTAL  EC/NOK CROSS RT 115 17-0

EC/SEK CROSS RT
MAR12 ---- ---- ---- ---- .1136) - ---- 383   650 UNCH ---- ----8.8020 ( ----

0TOTAL  EC/SEK CROSS RT 383  0

EC/SF CROSS RT
MAR12 1.2088 1.2098B 1.2078 ---- .8272) + 146 5644 + 8 55 1.2421B 1.20251.2089 ( 362

146TOTAL  EC/SF CROSS RT 5644 55+362

CD/JY CROSS RT
MAR12 ---- 77.800B 77.270A ---- .0129) + ---- 43   300 UNCH 78.0400B 74.4200A77.630 ( ----

0TOTAL  CD/JY CROSS RT 43  0

SF/JY CROSS RT
MAR12 ---- #85.3150B ---- ---- .0118) + ---- 120   1950 UNCH 85.3150B 80.3250A84.7650 ( ----

0TOTAL  SF/JY CROSS RT 120  0

VOLUME AND OPEN INTEREST "RECORDS" SHOWN FOR CBOT PRODUCTS, ARE COMPRISED OF VOLUME AND OPEN INTEREST DATA AFTER THE CBOT/CME MERGER ON JULY 13, 2007.THE 
INFORMATION CONTAINED IN THIS REPORT IS COMPILED FOR THE CONVENIENCE OF THE USER AND IS FURNISHED WITHOUT RESPONSIBILITY FOR ACCURACY OR CONTENT.  IT IS 
ACCEPTED BY THE USER ON THE CONDITION THAT ERRORS OR OMISSIONS SHALL NOT BE MADE THE BASIS FOR ANY CLAIM, DEMAND, OR CAUSE FOR ACTION.
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