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Contract Details Strike Call/ MTM Yield Previous Premium on Volatility Value Contracts Oper
MTM Option Traded Interes
j-Bonds
CGRS5 On 23/07/2011 Bond 15.67900 15.67900 0.00 0 0.00
R153 On 31/08/2010 Bond 7.73500 7.63500 0.00 0 0.00
R157 On 15/09/2015 Bond 8.37500 8.37000 0.00 0 0.00
R186 On 21/12/2026 Bond 8.83500 8.83000 0.00 0 0.00
R201 On 21/12/2014 Bond 8.43500 8.43000 0.00 0 0.00
R203 On 15/09/2017 Bond 8.84500 8.84000 0.00 0 0.00
R204 On 21/12/2018 Bond 8.87000 8.86000 0.00 0 0.00
R206 On 15/01/2014 Bond 8.45500 8.45000 0.00 0 0.00
R207 On 15/01/2020 Bond 8.97000 8.97000 0.00 0 0.00
R208 On 31/03/2021 Bond 9.04400 9.04700 0.00 0 0.00
R209 On 31/03/2036 Bond 8.42500 8.42000 0.00 0 0.00
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Contract Details Strike Call/ MTM Yield Previous Premium on Volatility Value Contracts Oper
Put MTM Option Traded Interes
Total for j-Bonds: 0.00 0 0.00
Derivatives
$ /R On 14/09/2009 Currency Future 7.79230 7.89890 21.03 132,289,877.10 16,977 265,368.00
$ / R On 14/09/2009 Currency Future 7.90 Call 233.00000 180 21.65 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 7.90 Put 234.00000 288 21.65 0.00 0 25.00
$ /R On 14/09/2009 Currency Future 7.85 Call 258.00000 198 21.34 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 7.85 Put 209.00000 256 21.34 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 7.95 Call 213.00000 163 21.95 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 7.95 Put 264.00000 321 21.95 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 7.95 Call 213.00000 163 21.95 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 7.95 Put 264.00000 321 21.95 0.00 0 140.00
$ /R On 14/09/2009 Currency Future 7.45 Call 518.00000 431 21.14 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 745 Put 69.00000 88 21.14 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 7.75 Call 314.00000 243 21.05 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 7.75 Put 165.00000 201 21.05 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 8.20 Call 135.00000 100 23.48 0.00 0 110.00
$ /R On 14/09/2009 Currency Future 8.20 Put 436.00000 508 23.48 0.00 0 140.00
$ /R On 14/09/2009 Currency Future 8.25 Call 123.00000 91 23.79 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 8.25 Put 475.00000 549 23.79 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 7.50 Call 480.00000 395 21.13 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 7.50 Put 82.00000 103 21.13 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 8.15 Call 148.00000 111 23.18 0.00 0 25.00
$ /R On 14/09/2009 Currency Future 8.15 Put 399.00000 468 23.18 0.00 0 25.00
$ /R On 14/09/2009 Currency Future 7.80 Call 285.00000 218 21.03 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 7.80 Put 186.00000 226 21.03 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 8.30 Call 113.00000 83 24.09 0.00 0 2,054.00
$ /R On 14/09/2009 Currency Future 8.30 Put 514.00000 591 24.09 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 8.70 Call 56.00000 40 26.54 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 8.70 Put 857.00000 947 26.54 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 8.05 Call 178.00000 134 22.56 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 8.05 Put 329.00000 392 22.56 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 8.35 Call 103.00000 75 24.40 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 8.35 Put 554.00000 633 24.40 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 8.40 Call 94.00000 69 24.71 0.00 0 25.00
$ /R On 14/09/2009 Currency Future 8.40 Put 595.00000 676 24.71 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 8.10 Call 162.00000 122 22.87 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 8.10 Put 363.00000 430 22.87 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 8.00 Call 195.00000 148 22.26 0.00 0 2,000.00
$ /R On 14/09/2009 Currency Future 8.00 Put 296.00000 356 22.26 0.00 0 0.00
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Contract Details Strike Call/ MTM Yield Previous Premium on Volatility Value Contracts Oper

Put MTM Option Traded Interes
$ / R On 14/09/2009 Currency Future 7.60 Call 409.00000 329 21.09 0.00 0 13,157.00
$ / R On 14/09/2009 Currency Future 7.60 Put 110.00000 137 21.09 0.00 0 200.00
$ /R On 14/09/2009 Currency Future 8.95 Call 37.00000 26 28.07 0.00 0 200.00
$ /R On 14/09/2009 Currency Future 8.95 Put 1,088.00000 1,183 28.07 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 8.45 Call 86.00000 62 25.01 0.00 0 140.00
$ /R On 14/09/2009 Currency Future 8.45 Put 637.00000 720 25.01 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 8.50 Call 79.00000 57 25.32 0.00 0 30.00
$ /R On 14/09/2009 Currency Future 8.50 Put 680.00000 765 25.32 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 7.25 Call 683.00000 587 21.20 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 7.25 Put 34.00000 45 21.20 0.00 0 2,000.00
$ /R On 14/09/2009 Currency Future 8.75 Call 51.00000 36 26.85 0.00 0 15,157.00
$ /R On 14/09/2009 Currency Future 8.75 Put 902.00000 994 26.85 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 8.45 Call 86.00000 62 25.01 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 8.45 Put 637.00000 720 25.01 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 8.60 Call 66.00000 47 25.93 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 8.60 Put 767.00000 855 25.93 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 8.65 Call 61.00000 43 26.24 0.00 0 100.00
$ /R On 14/09/2009 Currency Future 8.65 Put 812.00000 901 26.24 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 8.80 Call 47.00000 33 27.15 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 8.80 Put 948.00000 1,041 27.15 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 8.70 Call 56.00000 40 26.54 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 8.70 Put 857.00000 947 26.54 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 8.55 Call 72.00000 52 25.62 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 8.55 Put 723.00000 810 25.62 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 8.90 Call 40.00000 28 27.77 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 8.90 Put 1,041.00000 1,136 27.77 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 9.05 Call 31.00000 22 28.68 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 9.05 Put 1,183.00000 1,280 28.68 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 9.20 Call 25.00000 17 29.60 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 9.20 Put 1,326.00000 1,425 29.60 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 9.30 Call 22.00000 15 30.21 0.00 0 0.00
$ / R On 14/09/2009 Currency Future 9.30 Put 1,423.00000 1,523 30.21 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 9.40 Call 19.00000 12 30.41 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 940 Put 1,520.00000 1,620 30.41 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 9.35 Call 20.00000 13 30.31 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 9.35 Put 1,471.00000 1,571 30.31 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 9.65 Call 11.00000 7 30.90 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 9.65 Put 1,762.00000 1,865 30.90 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 10.40 Call 2.00000 1 32.39 0.00 0 1,000.00
$ /R On 14/09/2009 Currency Future 10.40 Put 2,503.00000 2,609 32.39 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 9.80 Call 8.00000 5 31.20 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 9.80 Put 1,909.00000 2,013 31.20 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 10.05 Call 5.00000 3 31.70 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 10.05 Put 2,156.00000 2,261 31.70 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 9.85 Call 7.00000 4 31.30 0.00 0 0.00
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Contract Details Strike Call/ MTM Yield Previous Premium on Volatility Value Contracts Oper

Put MTM Option Traded Interes
$ / R On 14/09/2009 Currency Future 9.85 Put 1,958.00000 2,062 31.30 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 9.70 Call 10.00000 6 31.00 0.00 0 0.00
$ / R On 14/09/2009 Currency Future 9.70 Put 1,811.00000 1,914 31.00 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 9.75 Call 9.00000 6 31.10 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 9.75 Put 1,860.00000 1,963 31.10 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 9.90 Call 7.00000 4 31.40 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 9.90 Put 2,008.00000 2,112 31.40 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 9.90 Call 7.00000 4 31.40 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 9.90 Put 2,008.00000 2,112 31.40 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 10.25 Call 3.00000 2 32.09 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 10.25 Put 2,354.00000 2,460 32.09 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 10.30 Call 3.00000 2 32.19 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 10.30 Put 2,404.00000 2,509 32.19 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 10.35 Call 2.00000 1 32.29 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 10.35 Put 2,454.00000 2,559 32.29 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 10.35 Call 2.00000 1 32.29 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 10.35 Put 2,454.00000 2,559 32.29 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 10.50 Call 2.00000 1 32.59 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 10.50 Put 2,603.00000 2,709 32.59 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 10.70 Call 1.00000 1 32.98 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 10.70 Put 2,802.00000 2,908 32.98 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 10.95 Call 1.00000 0 33.80 0.00 0 0.00
$ / R On 14/09/2009 Currency Future 10.95 Put 3,052.00000 3,158 33.80 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 13.00 Call 0.00000 0 43.14 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 13.00 Put 5,101.00000 5,208 43.14 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 10.85 Call 1.00000 1 33.39 0.00 0 0.00
$ / R On 14/09/2009 Currency Future 10.85 Put 2,952.00000 3,058 33.39 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 10.80 Call 1.00000 1 33.18 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 10.80 Put 2,902.00000 3,008 33.18 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 10.75 Call 1.00000 1 33.08 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 10.75 Put 2,852.00000 2,958 33.08 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 10.45 Call 2.00000 1 32.49 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 10.45 Put 2,553.00000 2,659 32.49 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 10.20 Call 3.00000 2 31.99 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 10.20 Put 2,305.00000 2,410 31.99 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 10.60 Call 1.00000 1 32.78 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 10.60 Put 2,703.00000 2,809 32.78 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 10.65 Call 1.00000 1 32.88 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 10.65 Put 2,752.00000 2,858 32.88 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 10.10 Call 4.00000 3 31.79 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 10.10 Put 2,205.00000 2,310 31.79 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 9.95 Call 6.00000 4 31.50 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 9.95 Put 2,057.00000 2,161 31.50 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 10.15 Call 4.00000 2 31.89 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 10.15 Put 2,255.00000 2,360 31.89 0.00 0 0.00
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Contract Details Strike Call/ MTM Yield Previous Premium on Volatility Value Contracts Oper

Put MTM Option Traded Interes
$ / R On 14/09/2009 Currency Future 10.55 Call 2.00000 1 32.68 0.00 0 0.00
$ / R On 14/09/2009 Currency Future 10.55 Put 2,653.00000 2,759 32.68 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 10.60 Call 1.00000 1 32.78 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 10.60 Put 2,703.00000 2,809 32.78 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 10.85 Call 1.00000 1 33.39 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 10.85 Put 2,952.00000 3,058 33.39 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 10.55 Call 2.00000 1 32.68 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 10.55 Put 2,653.00000 2,759 32.68 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 10.30 Call 3.00000 2 32.19 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 10.30 Put 2,404.00000 2,509 32.19 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 10.20 Call 3.00000 2 31.99 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 10.20 Put 2,305.00000 2,410 31.99 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 10.00 Call 5.00000 3 31.60 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 10.00 Put 2,106.00000 2,211 31.60 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 11.30 Call 0.00000 0 35.27 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 11.30 Put 3,402.00000 3,508 35.27 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 9.60 Call 12.00000 8 30.81 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 9.60 Put 1,713.00000 1,815 30.81 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 9.70 Call 10.00000 6 31.00 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 9.70 Put 1,811.00000 1,914 31.00 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 9.80 Call 8.00000 5 31.20 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 9.80 Put 1,909.00000 2,013 31.20 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 10.40 Call 2.00000 1 32.39 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 10.40 Put 2,503.00000 2,609 32.39 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 9.55 Call 14.00000 9 30.71 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 9.55 Put 1,665.00000 1,766 30.71 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 9.65 Call 11.00000 7 30.90 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 9.65 Put 1,762.00000 1,865 30.90 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 9.50 Call 15.00000 10 30.61 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 9.50 Put 1,616.00000 1,717 30.61 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 10.10 Call 4.00000 3 31.79 0.00 0 0.00
$ / R On 14/09/2009 Currency Future 10.10 Put 2,205.00000 2,310 31.79 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 10.90 Call 1.00000 0 33.60 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 10.90 Put 3,002.00000 3,108 33.60 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 11.00 Call 1.00000 0 34.01 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 11.00 Put 3,102.00000 3,208 34.01 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 10.15 Call 4.00000 2 31.89 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 10.15 Put 2,255.00000 2,360 31.89 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 11.05 Call 1.00000 0 34.22 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 11.05 Put 3,152.00000 3,258 34.22 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 11.15 Call 1.00000 0 34.64 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 11.15 Put 3,252.00000 3,358 34.64 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 10.80 Call 1.00000 1 33.18 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 10.80 Put 2,902.00000 3,008 33.18 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 11.05 Call 1.00000 0 34.22 0.00 0 0.00
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Put MTM Option Traded Interes
$ / R On 14/09/2009 Currency Future 11.05 Put 3,152.00000 3,258 34.22 0.00 0 0.00
$ / R On 14/09/2009 Currency Future 11.25 Call 0.00000 0 35.06 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 11.25 Put 3,352.00000 3,458 35.06 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 10.90 Call 1.00000 0 33.60 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 10.90 Put 3,002.00000 3,108 33.60 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 11.10 Call 1.00000 0 34.43 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 11.10 Put 3,202.00000 3,308 34.43 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 10.05 Call 5.00000 3 31.70 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 10.05 Put 2,156.00000 2,261 31.70 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 11.10 Call 1.00000 0 34.43 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 11.10 Put 3,202.00000 3,308 34.43 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 11.20 Call 1.00000 0 34.85 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 11.20 Put 3,302.00000 3,408 34.85 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 10.65 Call 1.00000 1 32.88 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 10.65 Put 2,752.00000 2,858 32.88 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 11.15  Call 1.00000 0 34.64 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 11.15 Put 3,252.00000 3,358 34.64 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 11.35 Call 0.00000 0 35.48 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 11.35 Put 3,452.00000 3,558 35.48 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 9.15 Call 27.00000 19 29.30 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 9.15 Put 1,278.00000 1,376 29.30 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 9.45 Call 17.00000 11 30.51 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 9.45 Put 1,568.00000 1,668 30.51 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 9.55 Call 14.00000 9 30.71 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 9.55 Put 1,665.00000 1,766 30.71 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 9.10 Call 29.00000 20 28.99 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 9.10 Put 1,230.00000 1,328 28.99 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 9.40 Call 19.00000 12 30.41 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 940 Put 1,520.00000 1,620 30.41 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 9.25 Call 23.00000 16 29.91 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 9.25 Put 1,374.00000 1,474 29.91 0.00 0 0.00
$ / R On 14/09/2009 Currency Future 9.45 Call 17.00000 11 30.51 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 945 Put 1,568.00000 1,668 30.51 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 9.85 Call 7.00000 4 31.30 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 9.85 Put 1,958.00000 2,062 31.30 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 9.95 Call 6.00000 4 31.50 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 9.95 Put 2,057.00000 2,161 31.50 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 9.20 Call 25.00000 17 29.60 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 9.20 Put 1,326.00000 1,425 29.60 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 9.60 Call 12.00000 8 30.81 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 9.60 Put 1,713.00000 1,815 30.81 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 9.05 Call 31.00000 22 28.68 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 9.05 Put 1,183.00000 1,280 28.68 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 9.00 Call 34.00000 24 28.38 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 9.00 Put 1,135.00000 1,231 28.38 0.00 0 0.00
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$ / R On 14/09/2009 Currency Future 9.10 Call 29.00000 20 28.99 0.00 0 0.00
$ / R On 14/09/2009 Currency Future 9.10 Put 1,230.00000 1,328 28.99 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 3.40 Call 4,499.00000 4,392 40.83 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 3.40 Put 0.00000 0 40.83 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 4.90 Call 2,999.00000 2,892 33.74 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 490 Put 0.00000 0 33.74 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 6.40 Call 1,501.00000 1,394 25.15 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 6.40 Put 2.00000 2 25.15 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 12.40 Call 0.00000 0 39.97 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 12.40 Put 4,501.00000 4,608 39.97 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 13.90 Call 0.00000 0 47.37 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 13.90 Put 6,001.00000 6,108 47.37 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 15.40 Call 0.00000 0 47.37 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 15.40 Put 7,501.00000 7,608 47.37 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 3.20 Call 4,699.00000 4,592 40.83 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 3.20 Put 0.00000 0 40.83 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 4.70 Call 3,199.00000 3,092 34.74 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 4.70 Put 0.00000 0 34.74 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 6.20 Call 1,700.00000 1,594 27.05 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 6.20 Put 1.00000 1 27.05 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 7.70 Call 344.00000 270 21.06 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 7.70 Put 145.00000 178 21.06 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 12.20 Call 0.00000 0 39.03 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 12.20 Put 4,301.00000 4,408 39.03 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 13.70 Call 0.00000 0 46.84 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 13.70 Put 5,801.00000 5,908 46.84 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 15.20 Call 0.00000 0 47.37 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 15.20 Put 7,301.00000 7,408 47.37 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 3.15 Call 4,749.00000 4,642 40.83 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 3.15 Put 0.00000 0 40.83 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 4.65 Call 3,249.00000 3,142 35.08 0.00 0 0.00
$ / R On 14/09/2009 Currency Future 4.65 Put 0.00000 0 35.08 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 6.15 Call 1,750.00000 1,643 27.53 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 6.15 Put 1.00000 1 27.53 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 7.65 Call 375.00000 299 21.08 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 7.65 Put 127.00000 156 21.08 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 12.15 Call 0.00000 0 38.82 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 12.15 Put 4,251.00000 4,358 38.82 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 13.65 Call 0.00000 0 46.58 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 13.65 Put 5,751.00000 5,858 46.58 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 15.15 Call 0.00000 0 47.37 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 15.15 Put 7,251.00000 7,358 47.37 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 8.85 Call 43.00000 31 27.46 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 8.85 Put 994.00000 1,088 27.46 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 9.35 Call 20.00000 13 30.31 0.00 0 0.00
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Put MTM Option Traded Interes
$ / R On 14/09/2009 Currency Future 9.35 Put 1,471.00000 1,571 30.31 0.00 0 0.00
$ / R On 14/09/2009 Currency Future 6.90 Call 1,006.00000 902 21.31 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 6.90 Put 7.00000 10 21.31 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 7.40 Call 558.00000 468 21.16 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 740 Put 59.00000 75 21.16 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 6.70 Call 1,203.00000 1,097 22.29 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 6.70 Put 4.00000 5 22.29 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 7.20 Call 727.00000 629 21.22 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 7.20 Put 28.00000 37 21.22 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 6.65 Call 1,253.00000 1,146 22.77 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 6.65 Put 4.00000 4 22.77 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 7.15 Call 772.00000 673 21.23 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 7.15 Put 23.00000 30 21.23 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 6.60 Call 1,302.00000 1,196 23.24 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 6.60 Put 3.00000 4 23.24 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 7.10 Call 817.00000 77 21.25 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 7.10 Put 18.00000 25 21.25 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 11.60 Call 0.00000 0 36.52 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 11.60 Put 3,701.00000 3,808 36.52 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 12.60 Call 0.00000 0 41.03 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 12.60 Put 4,701.00000 4,808 41.03 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 11.70 Call 0.00000 0 36.94 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 11.70 Put 3,801.00000 3,908 36.94 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 12.70 Call 0.00000 0 41.56 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 12.70 Put 4,801.00000 4,908 41.56 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 6.75 Call 1,154.00000 1,048 21.81 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 6.75 Put 5.00000 5 21.81 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 11.75 Call 0.00000 0 37.15 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 11.75 Put 3,851.00000 3,958 37.15 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 12.75 Call 0.00000 0 41.82 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 12.75 Put 4,851.00000 4,958 41.82 0.00 0 0.00
$ / R On 14/09/2009 Currency Future 6.80 Call 1,104.00000 998 21.34 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 6.80 Put 6.00000 6 21.34 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 7.30 Call 640.00000 546 21.19 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 7.30 Put 41.00000 54 21.19 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 7.80 Call 285.00000 218 21.03 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 7.80 Put 186.00000 226 21.03 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 11.80 Call 0.00000 0 37.35 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 11.80 Put 3,901.00000 4,008 37.35 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 12.80 Call 0.00000 0 42.09 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 12.80 Put 4,901.00000 5,008 42.09 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 11.65 Call 0.00000 0 36.73 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 11.65 Put 3,751.00000 3,858 36.73 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 12.65 Call 0.00000 0 41.29 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 12.65 Put 4,751.00000 4,858 41.29 0.00 0 0.00
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$ / R On 14/09/2009 Currency Future 6.50 Call 1,402.00000 1,295 2419 0.00 0 0.00
$ / R On 14/09/2009 Currency Future 6.50 Put 3.00000 3 24.19 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 7.00 Call 911.00000 808 21.28 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 7.00 Put 12.00000 16 21.28 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 11.50 Call 0.00000 0 36.10 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 11.50 Put 3,601.00000 3,708 36.10 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 12.50 Call 0.00000 0 40.50 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 12.50 Put 4,601.00000 4,708 40.50 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 6.45 Call 1,451.00000 1,345 24.67 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 6.45 Put 2.00000 2 24.67 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 6.95 Call 958.00000 855 21.29 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 6.95 Put 9.00000 13 21.29 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 11.45 Call 0.00000 0 35.89 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 11.45 Put 3,551.00000 3,658 35.89 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 12.45 Call 0.00000 0 40.24 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 12.45 Put 4,551.00000 4,658 40.24 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 6.30 Call 1,601.00000 1,494 26.10 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 6.30 Put 2.00000 2 26.10 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 12.30 Call 0.00000 0 39.44 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 12.30 Put 4,401.00000 4,508 39.44 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 6.25 Call 1,650.00000 1,544 26.57 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 6.25 Put 1.00000 1 26.57 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 12.25 Call 0.00000 0 39.23 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 12.25 Put 4,351.00000 4,458 39.23 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 6.35 Call 1,551.00000 1,444 25.62 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 6.35 Put 2.00000 2 25.62 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 6.85 Call 1,055.00000 950 21.32 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 6.85 Put 6.00000 8 21.32 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 7.35 Call 598.00000 506 21.17 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 7.35 Put 49.00000 64 21.17 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 12.35 Call 0.00000 0 39.71 0.00 0 0.00
$ / R On 14/09/2009 Currency Future 12.35 Put 4,451.00000 4,558 39.71 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 5.90 Call 2,000.00000 1,893 29.90 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 5.90 Put 1.00000 1 29.90 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 11.90 Call 0.00000 0 37.77 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 11.90 Put 4,001.00000 4,108 37.77 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 5.85 Call 2,049.00000 1,943 30.38 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 5.85 Put 1.00000 1 30.38 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 8.85 Call 43.00000 31 27.46 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 8.85 Put 994.00000 1,088 27.46 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 11.85 Call 0.00000 0 37.56 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 11.85 Put 3,951.00000 4,058 37.56 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 3.85 Call 4,049.00000 3,942 40.50 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 3.85 Put 0.00000 0 40.50 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 4.85 Call 3,049.00000 2,942 33.90 0.00 0 0.00
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$ /R On 14/09/2009 Currency Future 4.85 Put 0.00000 0 33.90 0.00 0 0.00
$ / R On 14/09/2009 Currency Future 13.85 Call 0.00000 0 47.37 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 13.85 Put 5,951.00000 6,058 47.37 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 3.95 Call 3,949.00000 3,842 39.82 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 3.95 Put 0.00000 0 39.82 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 4.95 Call 2,949.00000 2,842 33.58 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 495 Put 0.00000 0 33.58 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 595 Call 1,950.00000 1,843 29.43 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 5.95 Put 1.00000 1 29.43 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 6.95 Call 958.00000 855 21.29 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 6.95 Put 9.00000 13 21.29 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 13.95 Call 0.00000 0 47.37 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 13.95 Put 6,051.00000 6,158 47.37 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 4.00 Call 3,899.00000 3,792 39.48 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 4.00 Put 0.00000 0 39.48 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 5.00 Call 2,899.00000 2,792 33.42 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 5.00 Put 0.00000 0 33.42 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 6.00 Call 1,900.00000 1,793 28.95 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 6.00 Put 1.00000 1 28.95 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 14.00 Call 0.00000 0 47.37 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 14.00 Put 6,101.00000 6,208 47.37 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 4.10 Call 3,799.00000 3,692 38.80 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 410 Put 0.00000 0 38.80 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 5.10 Call 2,799.00000 2,692 33.10 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 510 Put 0.00000 0 33.10 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 6.10 Call 1,800.00000 1,693 28.00 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 6.10 Put 1.00000 1 28.00 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 14.10 Call 0.00000 0 47.37 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 14.10 Put 6,201.00000 6,308 47.37 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 4.25 Call 3,649.00000 3,542 37.79 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 4.25 Put 0.00000 0 37.79 0.00 0 0.00
$ / R On 14/09/2009 Currency Future 525 Call 2,649.00000 2,542 32.62 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 5.25 Put 0.00000 0 32.62 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 14.25 Call 0.00000 0 47.37 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 14.25 Put 6,351.00000 6,458 47.37 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 4.30 Call 3,599.00000 3,492 37.45 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 4.30 Put 0.00000 0 37.45 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 5.30 Call 2,599.00000 2,492 32.46 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 5.30 Put 0.00000 0 32.46 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 14.30 Call 0.00000 0 47.37 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 14.30 Put 6,401.00000 6,508 47.37 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 440 Call 3,499.00000 3,392 36.77 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 440 Put 0.00000 0 36.77 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 5.40 Call 2,499.00000 2,392 32.14 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 5.40 Put 0.00000 0 32.14 0.00 0 0.00
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$ / R On 14/09/2009 Currency Future 11.40 Call 0.00000 0 35.68 0.00 0 0.00
$ / R On 14/09/2009 Currency Future 11.40 Put 3,501.00000 3,608 35.68 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 12.90 Call 0.00000 0 42.61 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 12.90 Put 5,001.00000 5,108 42.61 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 14.40 Call 0.00000 0 47.37 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 14.40 Put 6,501.00000 6,608 47.37 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 4.35 Call 3,549.00000 3,442 37.11 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 435 Put 0.00000 0 37.11 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 5.35 Call 2,549.00000 2,442 32.30 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 5.35 Put 0.00000 0 32.30 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 12.85 Call 0.00000 0 42.35 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 12.85 Put 4,951.00000 5,058 42.35 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 14.35 Call 0.00000 0 47.37 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 14.35 Put 6,451.00000 6,558 47.37 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 4.20 Call 3,699.00000 3,692 38.13 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 4.20 Put 0.00000 0 38.13 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 5.20 Call 2,699.00000 2,592 32.78 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 520 Put 0.00000 0 32.78 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 14.20 Call 0.00000 0 47.37 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 1420 Put 6,301.00000 6,408 47.37 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 3.90 Call 3,999.00000 3,892 40.16 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 3.90 Put 0.00000 0 40.16 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 3.80 Call 4,099.00000 3,992 40.83 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 3.80 Put 0.00000 0 40.83 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 4.80 Call 3,099.00000 2,992 34.06 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 4.80 Put 0.00000 0 34.06 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 5.80 Call 2,099.00000 1,993 30.86 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 5.80 Put 0.00000 0 30.86 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 6.80 Call 1,104.00000 998 21.34 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 6.80 Put 6.00000 6 21.34 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 13.80 Call 0.00000 0 47.37 0.00 0 0.00
$ / R On 14/09/2009 Currency Future 13.80 Put 5,901.00000 6,008 47.37 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 3.75 Call 4,149.00000 4,042 40.83 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 3.75 Put 0.00000 0 40.83 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 4.75 Call 3,149.00000 3,042 34.40 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 4.75 Put 0.00000 0 34.40 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 5.75 Call 2,149.00000 2,043 31.02 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 5.75 Put 0.00000 0 31.02 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 13.75 Call 0.00000 0 4711 0.00 0 0.00
$ /R On 14/09/2009 Currency Future 13.75 Put 5,851.00000 5,958 4711 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 7.92490 8.03490 21.11 1,775,177.60 224 54,873.00
$ /R On 14/12/2009 Currency Future 8.05 Call 415.00000 358 21.72 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 8.05 Put 430.00000 483 21.72 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 8.00 Call 438.00000 376 21.52 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 8.00 Put 403.00000 451 21.52 0.00 0 0.00
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$ /R On 14/12/2009 Currency Future 8.10 Call 396.00000 341 21.93 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 8.10 Put 461.00000 516 21.93 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 8.05 Call 415.00000 358 21.72 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 8.05 Put 430.00000 483 21.72 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 7.35 Call 818.00000 729 20.30 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 7.35 Put 133.00000 154 20.30 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 7.85 Call 510.00000 438 21.04 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 7.85 Put 325.00000 363 21.04 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 8.80 Call 210.00000 178 24.79 0.00 0 75.00
$ /R On 14/12/2009 Currency Future 8.80 Put 975.00000 1,053 24.79 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 7.95 Call 461.00000 395 21.31 0.00 0 200.00
$ /R On 14/12/2009 Currency Future 7.95 Put 376.00000 420 21.31 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 8.70 Call 229.00000 195 24.38 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 8.70 Put 894.00000 970 24.38 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 8.15 Call 378.00000 325 22.13 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 8.15 Put 493.00000 550 22.13 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 8.30 Call 329.00000 281 22.75 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 8.30 Put 594.00000 656 22.75 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 10.55 Call 58.00000 48 31.17 0.00 0 189.00
$ /R On 14/12/2009 Currency Future 10.55 Put 2,573.00000 2,673 31.17 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 12.30 Call 20.00000 16 35.49 0.00 0 1,109.00
$ /R On 14/12/2009 Currency Future 12.30 Put 4,285.00000 4,391 35.49 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 13.00 Call 12.00000 9 36.23 0.00 0 9,605.00
$ /R On 14/12/2009 Currency Future 13.00 Put 4,977.00000 5,084 36.23 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 8.40 Call 300.00000 256 23.16 0.00 0 247.00
$ /R On 14/12/2009 Currency Future 8.40 Put 665.00000 731 23.16 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 9.90 Call 91.00000 78 29.29 0.00 0 11,110.00
$ /R On 14/12/2009 Currency Future 9.90 Put 1,956.00000 2,053 29.29 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 8.50 Call 274.00000 233 23.57 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 8.50 Put 739.00000 808 23.57 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 8.55 Call 262.00000 223 23.77 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 8.55 Put 777.00000 848 23.77 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 8.45 Call 287.00000 244 23.36 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 8.45 Put 702.00000 769 23.36 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 8.20 Call 361.00000 310 22.34 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 8.20 Put 526.00000 585 22.34 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 8.25 Call 344.00000 295 22.54 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 8.25 Put 560.00000 620 22.54 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 7.95 Call 461.00000 395 21.31 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 7.95 Put 376.00000 420 21.31 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 8.20 Call 361.00000 310 22.34 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 8.20 Put 526.00000 585 22.34 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 8.30 Call 329.00000 281 22.75 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 8.30 Put 594.00000 656 22.75 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 8.45 Call 287.00000 244 23.36 0.00 0 0.00
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$ /R On 14/12/2009 Currency Future 8.45 Put 702.00000 769 23.36 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 8.35 Call 314.00000 268 22.95 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 8.35 Put 629.00000 693 22.95 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 8.35 Call 314.00000 268 22.95 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 8.35 Put 629.00000 693 22.95 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 9.50 Call 120.00000 102 27.66 0.00 0 3,000.00
$ /R On 14/12/2009 Currency Future 9.50 Put 1,585.00000 1,677 27.66 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 8.55 Call 262.00000 223 23.77 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 8.55 Put 777.00000 848 23.77 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 8.60 Call 250.00000 213 23.97 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 8.60 Put 815.00000 888 23.97 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 8.60 Call 250.00000 213 23.97 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 8.60 Put 815.00000 888 23.97 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 8.75 Call 219.00000 186 24.59 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 8.75 Put 935.00000 1,011 24.59 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 8.65 Call 240.00000 204 24.18 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 8.65 Put 855.00000 929 2418 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 7.40 Call 783.00000 695 20.37 0.00 0 13,513.00
$ /R On 14/12/2009 Currency Future 7.40 Put 148.00000 170 20.37 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 8.90 Call 193.00000 164 25.20 0.00 0 13,513.00
$ /R On 14/12/2009 Currency Future 8.90 Put 1,058.00000 1,139 25.20 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 8.95 Call 185.00000 157 25.41 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 8.95 Put 1,100.00000 1,182 25.41 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 8.90 Call 193.00000 164 25.20 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 8.90 Put 1,058.00000 1,139 25.20 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 8.85 Call 201.00000 171 25.00 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 8.85 Put 1,016.00000 1,096 25.00 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 8.70 Call 229.00000 195 24.38 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 8.70 Put 894.00000 970 24.38 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 9.00 Call 178.00000 150 25.61 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 9.00 Put 1,143.00000 1,226 25.61 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 9.15 Call 157.00000 133 26.22 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 9.15 Put 1,272.00000 1,358 26.22 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 9.30 Call 140.00000 118 26.84 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 9.30 Put 1,405.00000 1,493 26.84 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 9.40 Call 130.00000 110 27.25 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 940 Put 1,495.00000 1,585 27.25 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 9.45 Call 125.00000 106 27.45 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 9.45 Put 1,540.00000 1,631 27.45 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 9.30 Call 140.00000 118 26.84 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 9.30 Put 1,405.00000 1,493 26.84 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 9.55 Call 116.00000 98 27.86 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 9.55 Put 1,631.00000 1,723 27.86 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 9.20 Call 151.00000 128 26.43 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 9.20 Put 1,316.00000 1,403 26.43 0.00 0 0.00
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$ /R On 14/12/2009 Currency Future 9.45 Call 125.00000 106 27.45 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 9.45 Put 1,540.00000 1,631 27.45 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 9.80 Call 98.00000 83 28.88 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 9.80 Put 1,863.00000 1,958 28.88 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 10.15 Call 77.00000 64 30.02 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 10.15 Put 2,192.00000 2,289 30.02 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 10.00 Call 86.00000 72 29.58 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 10.00 Put 2,051.00000 2,147 29.58 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 9.85 Call 94.00000 80 29.09 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 9.85 Put 1,909.00000 2,005 29.09 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 9.85 Call 94.00000 80 29.09 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 9.85 Put 1,909.00000 2,005 29.09 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 10.05 Call 83.00000 69 29.73 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 10.05 Put 2,098.00000 2,194 29.73 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 10.35 Call 67.00000 55 30.59 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 10.35 Put 2,382.00000 2,480 30.59 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 10.45 Call 62.00000 51 30.88 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 10.45 Put 2,477.00000 2,577 30.88 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 10.50 Call 60.00000 50 31.03 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 10.50 Put 2,525.00000 2,625 31.03 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 10.60 Call 56.00000 46 31.32 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 10.60 Put 2,621.00000 2,721 31.32 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 10.80 Call 49.00000 41 31.89 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 10.80 Put 2,814.00000 2,916 31.89 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 11.05 Call 42.00000 35 32.62 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 11.05 Put 3,057.00000 3,160 32.62 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 11.00 Call 43.00000 36 32.47 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 11.00 Put 3,008.00000 3,111 32.47 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 10.90 Call 46.00000 38 32.18 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 10.90 Put 2,911.00000 3,013 32.18 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 10.30 Call 69.00000 57 30.45 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 10.30 Put 2,334.00000 2,432 30.45 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 10.40 Call 64.00000 53 30.74 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 10.40 Put 2,429.00000 2,528 30.74 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 10.65 Call 54.00000 45 31.46 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 10.65 Put 2,669.00000 2,770 31.46 0.00 0 0.00
$ /R On 14/12/2009 Currency Future 10.75 Call 51.00000 42 31.75 0.00 0 0.00
$