08 CURRENCY FUTURES CONTINUED 08

Side 01 Side 01
2016 DAILY INFORMATION BULLETIN - http://www.cmegroup.com/dailybulletin

""“-‘- CME Group, Inc. ""“‘-
— 20 South Wacker Drive, Chicago, lllinois 60606-7499.

_-uwe Customer Service: (312) 930-1000 -
~\r N
PRELIMINARY
PGO8 BULLETIN #148@ CURRENCY FUTURES CONTINUED wed, Aug 03, 2016 PGO8

FOR PRODUCTS THAT ARE TRADED IN BOTH Open oOutcry(RTH) AND on CME Globex (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 ACTIVIT
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 RUL

GLOBEX GLOBEX GLOBEX SETT.PRICE & PT. CHGE RTH GLOBEX® OPEN ==~ ~CONTRACT--~-
OPEN HIGH Low RECTPROCAL VOLUME VOLUME INTEREST HIGH Low
AUST DLR FUT
SEP16 L7595 .7604 .7558 L7569  ( 1.3212) - 270 624 70151 96158 - 1382 .7870 .6775A
DEC16 .7568 .7583B .7541A L7551 ( 1.3243) - 260 - 199 1534 - 25 .8345 .6765A
MAR17 -———- -———- .7541A L7535 ( 1.3271) - 270 -———= -———= 13 UNCH .7716B .6815A
TOTAL AUST DLR FUT 624 70350 97705 - 1407
BRAZIL RL FUT
SEP16 .3036 .305958B .3011 .30515 ( 3.2771) + 150 -——- 762 23977 + 148 .3080 .2610
0CT16 L2992 #.30295 .2992 .30245 ( 3.3063) + 140 -——- 238 167 + 165 .30295 .29615A
DEC16 - .2966B .29365A .29725 ( 3.3642) + 155 -——- -——- 30 UNCH .4632B L2470
TOTAL BRAZIL RL FUT 0 1000 24174 + 313
NEW ZEALND FUT
SEP16 L7224 L7224 L7126 L7136 ( 1.4013) - 820 382 14706 40618 + 498 .7300 .6521A
DEC16 L7152 .7194B .7101A L7111 ( 1.4063) - 810 -—- 99 209 - 63 .72678B .6320
TOTAL NEW ZEALND FUT 382 14805 40827 + 435
RUS RUBLE FUT
SEP16 .01480 .01494B .014755A .01491 ( 67.0691) + 90 1420 1284 25309 - 1501 .01571B .01119A
0CT16 -—-- -—-- - .01479 ( 67.6133) + 85 -——-- -—-- 1750 UNCH — ---- -—--
NOV16 ——-- - ——- .01469 ( 68.0735) + 80 -——- -—-- 3483 UNCH  ---- -
DEC16 -——- .014565B -——- .014585 (  68.5636) + 75 -—- - 831 UNCH .0300 .01359A
SEP17 ——-- ——-- ——- .01375 ( 72.7273) + 55 -——- ———- 426 UNCH — —--- -—--
TOTAL RUS RUBLE FUT 1420 1284 31799 - 1501
S AFR RAND FUT
SEP16 .070725 .0712258B .07045 .07075 (  14.1343) + 50 ——— 408 5188 + 86 .07188 .05973A
DEC16 ———- .070025B ——— .069525 (  14.3833) + 75 ——— ———- 1 UNCH .0706B .06195A
TOTAL S AFR RAND FUT 0 408 5189 + 86
NOK_CROSS RT
SEP16 0.11870 .11898 .11825 .11827 ( 8.4552) - 320 -—=- 75 950 + 54 .12370 .11486
TOTAL NOK CROSS RT 0 75 950 + 54
SEK_CROSS RT
SEP16 0.11770 .117928B .11722 .11721 ( 8.5317) - 600 —-——= 24 1126 - 22 .12400 .11498A
DEC16 ———- ——— ——— .11776  ( 8.4918) - 600 ———- ———- 1 UNCH .11701 .11701
TOTAL SEK CROSS RT 0 24 1127 - 22
AD/JY CROSS RT
SEP16 76.4800 76.840B 76.290A 76.440 ( .0131) - 8 88 1203 + 3 85.280B 72.110A
TOTAL AD/JY CROSS RT 0 88 1203 + 3
AD/NE CROSS RT
SEP16 -—== 1.0626B 1.0517A 1.0607 ( .9428) + 83 28 UNCH 1.0762B 1.0337A
TOTAL AD/NE CROSS RT 0 0 28
RP/1Y CROSS RT
SEP16 134.630 135.3108B 134.080A 134.560 ( .0074) + 10 -—-- 60 385 + 9 159.1800B 128.6100
TOTAL BP/JY CROSS RT 0 60 385 + 9
RP/SF CROSS RT
SEP16 -—=- 1.29428B 1.2821A 1.2938 (  .7729) + 930 -—=- -—=- 20 UNCH 1.4364B 1.2549A
TOTAL BP/SF CROSS RT 0 0 20
EC/AD CROSS RT
SEP16 1.4808 1.48428 1.4743A 1.4754 ( .6778) - 540 -—== 17 664 - 1 1.5656B 1.4555A
TOTAL EC/AD CROSS RT 0 17 664 - 1
EC/BP CROSS RT
SEP16 .84125 .8442B .8376A .83805 ( 1.1932) - 405 722 1772 33506 + 525 .86435 .75905A
DEC16 -——- - .8409A .8400 ( 1.1905) - 400 -——- - 5 UNCH .8611B .77015A
TOTAL EC/BP CROSS RT 722 1772 33511 + 525
EC/CD CROSS RT
SEP16 1.4722 1.4756B 1.4595A 1.4601 ( .6849) - 1180 -——= 32 779 - 6 1.4771B 1.4302A
TOTAL EC/CD CROSS RT 0 32 779 - 6
EC/JY CROSS RT
SEP16 113.35 113.65 112.71A 112.77 ( .0089) - 54 - 756 10883 - 72 128.1000 109.5300
DEC16 113.36 113.36 *113.00A 112.81 ( .0089) NEW - 10 10 + 10 117.5200 113.0000
TOTAL EC/JY CROSS RT 0 766 10893 - 62
EC/NOK CROSS RT
SEP16 -——- -——- -—- 9.4420 ( .1059) - 4300 -——- -——- 1 UNCH  9.4595B  9.3380A
TOTAL EC/NOK CROSS RT 0 0 1
EC/SEK CROSS RT
SEP16 -—-- 9.5555B 9.5110A 9.5275 ( .105) - 2000 - - 248 UNCH  9.5930B  9.2155A
TOTAL EC/SEK CROSS RT 0 0 248
EC/SF CROSS RT
SEP16 1.0823 1.0851 1.0812 1.0843 ( .9223) + 27 — 318 9407 + 52 1.10888 1.0606A
DEC16 - 1.08158 ——— 1.0829 ( .9234) + 26 — ———= 1 UNCH 1.0857B 1.0790
TOTAL EC/SF CROSS RT 0 318 9408 + 52
CD/JY CROSS RT
SEP16 -——- 77.5008 76.760A 77.230 ( .0129) + 250 - -——- 1 UNCH 83.2500B 76.7600A
TOTAL CD/JY CROSS RT 0 0 1
SETT.PRICE & PT. CHGE RTH GLOBEX® OPEN ----CONTRACT----
gtgﬁEX ﬁ;gﬁEX EéﬁBEX RECIPROCAL VOLUME VOLUME INTEREST HIGH Low
CNH FUT
AUGL6 -——— 6.6435B -——— 6.6453 ( .15048) + .0133 - -— 12 UNCH 6.7216B 6.5412A
SEP16 6.6468 6.6534B 6.6430 6.6532 ( .15030) + .0137 ——— 27 281 - 25 6.9102B 6.3689A
0CT16 -——- 6.6562B -——- 6.6602 ( .15015) + .0130 -——- -——- 1 UNCH 6.7600B 6.6502A
DEC16 6.6788 6.6788 6.6699A 6.6784 ( .14974) + .0100 - 17 1705 + 1 6.9745 6.4911
MAR17 -——— 6.70478 - 6.7050 ( .14914) + .0080 - - 143 UNCH 6.9888B 6.5982
JUN17 6.7400 6.7415B 6.7340A 6.7387 ( .14840) + .0047 -——= 1 81 + 1 6.9808B 6.6351A
SEP17 -——— 6.7842B -——— 6.7716 ( .14768) + .0010 - -— 9 UNCH 7.1200B 6.7938A
DEC17 ———- 6.8080B ———- 6.8046 ( .14696) - .0026 ——— ———- 1 UNCH 7.0700B 6.8001
TOTAL CNH FUT 0 45 2233 - 23
INR/USD FUT
AUG16 149.290 149.360 148.720A 149.150 ( .00670) - .250 — 194 356 - 11 149.6700B 145.8600A
SEP16 148.490 148.5408B 148.040 148.490 ( .00673) - .250 -—- 114 324 + 110 148.9700 145.0000A
TOTAL INR/USD FUT 0 308 680 + 99
MICRO INR/USD F
AUG16 148.800 149.2408 148.720A 149.150 ( .00670) - .250 -——- 57 120 + 9 149.6700B 145.8600A
SEP16 148.260 148.5408B 148.030A 148.490 ( .00673) - .250 -—- 67 316 + 51 148.9700B 147.6500A
TOTAL MICRO INR/USD F 0 124 436 + 60

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.

© Copyright CME Group Inc. A1l rights reserved.
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EX-PIT & OTHER BREAKDOWN

————— DELIVERY------ EFP EFP EFS EFR BLOCKS BLOCKS TAS TRANSFERS
CASH OR PHYSICAL DAILY M-T-D DAILY DAILY DAILY M-T-D DAILY DAILY
DAILY MTH-TO-DATE TOTALS TOTALS TOTALS TOTALS TOTALS TOTALS TOTALS TOTALS

RUSSIAN RUBLE FUTURES

SEP16 - - 1000 1000 - - 420 1345 - -
TOTALS: 1000 1000 420 1345 0
AUSTRALIAN DLR FUTURES

SEP16 - - 624 648 - - - 108 - -
TOTALS: 624 648 108 0

EC/BP CROSS RATE FUTURES

SEP16 - - 572 1551 - - 150 435 - -
TOTALS: 572 1551 150 435 0
NEW ZEALAND DOLLAR FUTURES

SEP16 - - 382 382 - - - 5557 - -
TOTALS: 382 382 5557 0
EC/JY CROSS RATE FUTURES

SEP16 --- --- -—- --- --- -—- --- 181 --- ---
TOTALS: 181 0
EC/SF X/RATE FUTURES

SEP16 - - - - - - - 329 - -
TOTALS: 329 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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