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Contract Details Strike Call / MTM Previous  Premium On  Volatility Value Contracts Open
Put Yield MTM Option Traded Interest
Derivatives
$/R On 19/12/2011 Foreign Exchange Future 8.36780 8.37730 21.10 440,079,337.60 52,592 118,206.00
$/R On 19/12/2011 Foreign Exchange Future 7.35 Call 1,027.00000 1,018,000 35.08 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 7.35 Put 0.00000 0,000 35.08 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 740 Call 977.00000 968,000 34.53 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 7.40 Put 0.00000 0,000 34.53 0.00 0 1,000.00
$/R On 19/12/2011 Foreign Exchange Future 7.30 Call 1,077.00000 1,068,000 35.63 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 7.30 Put 0.00000 0,000 35.63 0.00 0 3,780.00
$/R On 19/12/2011 Foreign Exchange Future 6.75 Put 0.00000 0,000 41.71 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 6.75 Call 1,627.00000 1,618,000 41.71 0.00 0 500.00
$/R On 19/12/2011 Foreign Exchange Future 8.00 Put 5.00000 4,000 25.94 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 8.00 Call 382.00000 372,000 25.94 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 7.00 Put 0.00000 0,000 38.95 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 7.00 Call 1,377.00000 1,368,000 38.95 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 7.25 Put 0.00000 0,000 36.18 0.00 0 800.00
$/R On 19/12/2011 Foreign Exchange Future 7.25 Call 1,127.00000 1,118,000 36.18 0.00 0 5,000.00
$/R On 19/12/2011 Foreign Exchange Future 6.15 Call 2,227.00000 2,218,000 32.73 0.00 0 0.00
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Contract Details Strike Call/ MTM Previous Premium On  Volatility Value Contracts Open

Put Yield MTM Option Traded Interest
$/R On 19/12/2011 Foreign Exchange Future 6.15 Put 0.00000 0,000 32.73 0.00 0 5,000.00
$/R On 19/12/2011 Foreign Exchange Future 7.50 Put 1.00000 0,000 33.42 0.00 0 12,000.00
$/R On 19/12/2011 Foreign Exchange Future 7.50 Call 878.00000 868,000 33.42 0.00 0 11,280.00
$/R On 19/12/2011 Foreign Exchange Future 6.45 Call 1,927.00000 1,918,000 37.93 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 6.45 Put 0.00000 0,000 37.93 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 6.40 Call 1,977.00000 1,968,000 37.06 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 6.40 Put 0.00000 0,000 37.06 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 6.25 Call 2,127.00000 2,118,000 34.46 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 6.25 Put 0.00000 0,000 34.46 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 8.05 Call 335.00000 325,000 25.25 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 8.05 Put 8.00000 7,000 25.25 0.00 0 10,750.00
$/R On 19/12/2011 Foreign Exchange Future 5.95 Call 2,427.00000 2,418,000 29.26 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 5.95 Put 0.00000 0,000 29.26 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 745 Call 927.00000 918,000 33.97 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 745 Put 0.00000 0,000 33.97 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 6.70 Call 1,677.00000 1,668,000 42.26 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 6.70 Put 0.00000 0,000 42.26 0.00 0 16,340.00
$/R On 19/12/2011 Foreign Exchange Future 6.80 Call 1,577.00000 1,568,000 41.16 0.00 0 200.00
$/R On 19/12/2011 Foreign Exchange Future 6.80 Put 0.00000 0,000 41.16 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 7.90 Call 480.00000 470,000 27.38 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 7.90 Put 3.00000 2,000 27.38 0.00 0 560.00
$/R On 19/12/2011 Foreign Exchange Future 7.70 Call 678.00000 668,000 30.40 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 7.70  Put 1.00000 0,000 30.40 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 6.85 Call 1,527.00000 1,518,000 40.61 0.00 0 560.00
$/R On 19/12/2011 Foreign Exchange Future 6.85 Put 0.00000 0,000 40.61 0.00 0 0.00
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Contract Details Strike Call/ MTM Previous Premium On  Volatility Value Contracts Open

Put Yield MTM Option Traded Interest
$/R On 19/12/2011 Foreign Exchange Future 6.30 Call 2,077.00000 2,068,000 35.33 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 6.30 Put 0.00000 0,000 35.33 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 6.35 Call 2,027.00000 2,018,000 36.19 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 6.35 Put 0.00000 0,000 36.19 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 6.00 Call 2,377.00000 2,368,000 30.13 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 6.00 Put 0.00000 0,000 30.13 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 7.80 Call 579.00000 569,000 28.89 0.00 0 1,000.00
$/R On 19/12/2011 Foreign Exchange Future 7.80 Put 2.00000 1,000 28.89 0.00 0 12,688.00
$/R On 19/12/2011 Foreign Exchange Future 7.60 Call 778.00000 768,000 31.91 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 7.60 Put 1.00000 0,000 31.91 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 6.60 Call 1,777.00000 1,768,000 40.53 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 6.60 Put 0.00000 0,000 40.53 0.00 0 5,000.00
$/R On 19/12/2011 Foreign Exchange Future 5.85 Call 2,527.00000 2,518,000 27.53 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 5.85 Put 0.00000 0,000 27.53 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 7.85 Call 529.00000 519,000 28.14 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 7.85 Put 2.00000 1,000 28.14 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 7.20 Put 0.00000 0,000 36.74 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 7.20 Call 1,177.00000 1,168,000 36.74 0.00 0 12,300.00
$/R On 19/12/2011 Foreign Exchange Future 6.55 Call 1,827.00000 1,818,000 39.66 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 6.55 Put 0.00000 0,000 39.66 0.00 0 560.00
$/R On 19/12/2011 Foreign Exchange Future 8.35 Call 104.00000 83,000 21.10 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 8.35 Put 77.00000 65,000 21.10 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 8.20 Call 205.00000 191,000 23.18 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 8.20 Put 28.00000 23,000 23.18 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 6.10 Call 2,277.00000 2,268,000 31.86 0.00 0 0.00
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Contract Details Strike Call/ MTM Previous Premium On  Volatility Value Contracts Open

Put Yield MTM Option Traded Interest
$/R On 19/12/2011 Foreign Exchange Future 6.10 Put 0.00000 0,000 31.86 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 7.15 Call 1,227.00000 1,218,000 37.29 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 7.15 Put 0.00000 0,000 37.29 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 6.90 Call 1,477.00000 1,468,000 40.05 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 6.90 Put 0.00000 0,000 40.05 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 7.10 Call 1,277.00000 1,268,000 37.84 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 7.10 Put 0.00000 0,000 37.84 0.00 0 1,000.00
$/R On 19/12/2011 Foreign Exchange Future 6.65 Call 1,727.00000 1,718,000 41.40 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 6.65 Put 0.00000 0,000 41.40 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 6.20 Call 2,177.00000 2,168,000 33.59 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 6.20 Put 0.00000 0,000 33.59 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 8.30 Call 134.00000 115,000 21.79 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 8.30 Put 57.00000 47,000 21.79 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 6.50 Call 1,877.00000 1,868,000 38.80 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 6.50 Put 0.00000 0,000 38.80 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 6.95 Call 1,427.00000 1,418,000 39.50 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 6.95 Put 0.00000 0,000 39.50 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 7.65 Call 728.00000 718,000 31.16 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 7.65 Put 1.00000 0,000 31.16 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 8.40 Call 78.00000 62,000 21.99 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 8.40 Put 101.00000 94,000 21.99 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 8.25 Call 168.00000 151,000 22.48 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 8.25 Put 41.00000 33,000 22.48 0.00 0 100.00
$/R On 19/12/2011 Foreign Exchange Future 7.75 Call 628.00000 618,000 29.65 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 7.75 Put 1.00000 0,000 29.65 0.00 0 0.00
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Contract Details Strike Call/ MTM Previous Premium On  Volatility Value Contracts Open

Put Yield MTM Option Traded Interest
$/R On 19/12/2011 Foreign Exchange Future 7.05 Call 1,327.00000 1,318,000 38.39 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 7.05 Put 0.00000 0,000 38.39 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 8.10 Call 290.00000 278,000 24.56 0.00 0 11,340.00
$/R On 19/12/2011 Foreign Exchange Future 8.10 Put 13.00000 10,000 24.56 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 6.05 Call 2,327.00000 2,318,000 30.99 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 6.05 Put 0.00000 0,000 30.99 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 7.95 Call 431.00000 421,000 26.63 0.00 0 12,579.00
$/R On 19/12/2011 Foreign Exchange Future 7.95 Put 4.00000 3,000 26.63 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 7.55 Call 828.00000 818,000 32.67 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 755 Put 1.00000 0,000 32.67 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 8.15 Call 246.00000 233,000 23.87 0.00 0 1,620.00
$/R On 19/12/2011 Foreign Exchange Future 8.15 Put 19.00000 15,000 23.87 0.00 0 400.00
$/R On 19/12/2011 Foreign Exchange Future 8.75 Call 13.00000 7,000 28.19 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 8.75 Put 386.00000 389,000 28.19 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 8.80 Put 433.00000 437,000 28.88 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 8.80 Call 10.00000 5,000 28.88 0.00 0 19,273.00
$/R On 19/12/2011 Foreign Exchange Future 10.95 Call 0.00000 0,000 58.75 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 10.95 Put 2,573.00000 2,582,000 58.75 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 11.90 Put 3,523.00000 3,532,000 58.75 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 11.90 Call 0.00000 0,000 58.75 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 8.65 Put 294.00000 295,000 26.42 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 8.65 Call 21.00000 13,000 26.42 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 8.50 Put 170.00000 166,000 23.76 0.00 0 0.00
$/R On 19/12/2011 Foreign Exchange Future 8.50 Call 47.00000 34,000 23.76 0.00 0 26,550.00
$/R On 19/12/2011 Foreign Exchange Future 9.00 Put 626.00000 633,000 31.65 0.00 0 0.00

Page 5 of 134

2011/12/15, 06:33:17PM



Contract Details Strike Call/ MTM Previous Premium On  Volatility Value Contracts Open

Put Yield MTM Option Traded Interest
$/R On 19/12/2011 Foreign Exchange Future 9.00 Call 3.00000 1,000 31.65 0.00 0 8,333.00
$/R On 19/03/2012 Foreign Exchange Future 8.48140 8.48770 23.65 568,525,204.80 67,032 125,574.00
$/R On 19/03/2012 Foreign Exchange Future 7.04 Call 1,467.00000 1,460,000 21.39 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 7.04 Put 15.00000 15,000 21.39 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 7.09 Call 1,419.00000 1,413,000 21.32 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 7.09 Put 17.00000 18,000 21.32 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 6.99 Call 1,515.00000 1,508,000 21.46 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 6.99 Put 13.00000 13,000 21.46 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 7.00 Call 1,501.00000 1,495,000 21.44 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 7.00 Put 13.00000 14,000 21.44 0.00 0 1,000.00
$/R On 19/03/2012 Foreign Exchange Future 7.15 Call 1,359.00000 1,352,000 21.23 0.00 0 30,100.00
$/R On 19/03/2012 Foreign Exchange Future 7.15  Put 21.00000 21,000 21.23 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 7.25 Call 1,265.00000 1,259,000 21.09 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 7.25 Put 27.00000 28,000 21.09 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 6.80 Call 1,695.00000 1,689,000 21.73 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 6.80 Put 7.00000 8,000 21.73 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 7.20 Call 1,312.00000 1,305,000 21.16 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 720 Put 24.00000 24,000 21.16 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 6.75 Call 1,745.00000 1,738,000 22.09 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 6.75 Put 7.00000 7,000 22.09 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 7.55 Call 996.00000 989,000 20.66 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 755 Put 58.00000 58,000 20.66 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 7.95 Call 692.00000 684,000 21.36 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 7.95 Put 154.00000 153,000 21.36 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 740 Call 1,129.00000 1,121,000 20.88 0.00 0 0.00
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Contract Details Strike Call/ MTM Previous Premium On  Volatility Value Contracts Open

Put Yield MTM Option Traded Interest
$/R On 19/03/2012 Foreign Exchange Future 7.40 Put 41.00000 40,000 20.88 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 8.30 Call 493.00000 485,000 22.72 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 8.30 Put 305.00000 304,000 22.72 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 6.70 Call 1,794.00000 1,788,000 22.46 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 6.70  Put 6.00000 7,000 22.46 0.00 0 10,000.00
$/R On 19/03/2012 Foreign Exchange Future 8.35 Call 470.00000 462,000 22.95 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 8.35 Put 332.00000 331,000 22.95 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 6.85 Call 1,646.00000 1,640,000 21.66 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 6.85 Put 8.00000 9,000 21.66 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 8.00 Call 659.00000 651,000 21.50 0.00 0 5,000.00
$/R On 19/03/2012 Foreign Exchange Future 8.00 Put 171.00000 170,000 21.50 0.00 0 7,051.00
$/R On 19/03/2012 Foreign Exchange Future 7.10 Call 1,406.00000 1,399,000 21.30 0.00 0 10,000.00
$/R On 19/03/2012 Foreign Exchange Future 710 Put 18.00000 18,000 21.30 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 6.65 Call 1,844.00000 1,837,000 22.82 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 6.65 Put 6.00000 6,000 22.82 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 7.45 Call 1,084.00000 1,077,000 20.80 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 7.45 Put 46.00000 46,000 20.80 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 8.20 Call 543.00000 535,000 22.25 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 8.20 Put 255.00000 254,000 22.25 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 7.85 Call 761.00000 753,000 21.08 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 7.85 Put 123.00000 122,000 21.08 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 7.05 Call 1,454.00000 1,447,000 21.37 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 7.05 Put 16.00000 16,000 21.37 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 6.60 Call 1,893.00000 1,887,000 23.18 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 6.60 Put 5.00000 6,000 23.18 0.00 0 0.00
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Contract Details Strike Call/ MTM Previous Premium On  Volatility Value Contracts Open

Put Yield MTM Option Traded Interest
$/R On 19/03/2012 Foreign Exchange Future 7.80 Call 797.00000 789,000 20.94 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 7.80 Put 109.00000 108,000 20.94 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 8.05 Call 627.00000 619,000 21.64 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 8.05 Put 189.00000 188,000 21.64 0.00 0 4,620.00
$/R On 19/03/2012 Foreign Exchange Future 7.90 Call 726.00000 718,000 21.22 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 7.90 Put 138.00000 137,000 21.22 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 8.15 Call 569.00000 561,000 22.01 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 8.15 Put 231.00000 230,000 22.01 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 7.35 Call 1,174.00000 1,167,000 20.95 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 7.35 Put 36.00000 36,000 20.95 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 7.30 Call 1,219.00000 1,212,000 21.02 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 7.30 Put 31.00000 31,000 21.02 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 6.90 Call 1,598.00000 1,591,000 21.59 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 6.90 Put 10.00000 10,000 21.59 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 7.70 Call 872.00000 864,000 20.66 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 7.70  Put 84.00000 83,000 20.66 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 8.10 Call 597.00000 589,000 21.78 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 8.10 Put 209.00000 208,000 21.78 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 7.50 Call 1,040.00000 1,032,000 20.73 0.00 0 5,000.00
$/R On 19/03/2012 Foreign Exchange Future 7.50 Put 52.00000 51,000 20.73 0.00 0 2,420.00
$/R On 19/03/2012 Foreign Exchange Future 6.40 Call 2,092.00000 2,085,000 24.64 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 6.40 Put 4.00000 4,000 24.64 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 6.15 Call 2,341.00000 2,334,000 26.45 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 6.15 Put 3.00000 3,000 26.45 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 7.60 Call 953.00000 946,000 20.59 0.00 0 0.00
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Contract Details Strike Call/ MTM Previous Premium On  Volatility Value Contracts Open

Put Yield MTM Option Traded Interest
$/R On 19/03/2012 Foreign Exchange Future 7.60 Put 65.00000 65,000 20.59 0.00 0 13,860.00
$/R On 19/03/2012 Foreign Exchange Future 8.25 Call 517.00000 509,000 22.48 0.00 0 4,620.00
$/R On 19/03/2012 Foreign Exchange Future 8.25 Put 279.00000 278,000 22.48 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 6.20 Call 2,291.00000 2,284,000 26.09 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 6.20 Put 3.00000 3,000 26.09 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 6.95 Call 1,550.00000 1,543,000 21.52 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 6.95 Put 12.00000 12,000 21.52 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 7.75 Call 834.00000 826,000 20.80 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 7.75 Put 96.00000 95,000 20.80 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 8.40 Call 448.00000 440,000 23.19 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 8.40 Put 360.00000 359,000 23.19 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 6.45 Call 2,042.00000 2,036,000 24.27 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 6.45 Put 4.00000 5,000 24.27 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 7.65 Call 911.00000 904,000 20.52 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 7.65 Put 73.00000 73,000 20.52 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 6.55 Call 1,943.00000 1,936,000 23.55 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 6.55 Put 5.00000 5,000 23.55 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 6.50 Call 1,992.00000 1,986,000 23.91 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 6.50 Put 4.00000 5,000 23.91 0.00 0 2,420.00
$/R On 19/03/2012 Foreign Exchange Future 6.35 Call 2,142.00000 2,135,000 25.00 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 6.35 Put 4.00000 4,000 25.00 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 6.10 Call 2,390.00000 2,384,000 26.82 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 6.10 Put 2.00000 3,000 26.82 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 8.45 Call 427.00000 419,000 23.42 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 845 Put 389.00000 388,000 23.42 97,000.00 250 250.00
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Contract Details Strike Call/ MTM Previous Premium On  Volatility Value Contracts Open

Put Yield MTM Option Traded Interest
$/R On 19/03/2012 Foreign Exchange Future 8.50 Call 407.00000 399,000 23.65 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 850 Put 419.00000 418,000 23.65 0.00 0 190.00
$/R On 19/03/2012 Foreign Exchange Future 8.80 Call 304.00000 298,000 24.98 0.00 0 3.00
$/R On 19/03/2012 Foreign Exchange Future 8.80 Put 616.00000 617,000 24.98 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 9.00 Put 764.00000 765,000 25.88 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 9.00 Call 252.00000 246,000 25.88 0.00 0 100.00
$/R On 19/03/2012 Foreign Exchange Future 8.60 Call 369.00000 362,000 24.10 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 8.60 Put 481.00000 481,000 24.10 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 8.65 Call 352.00000 345,000 24.32 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 8.65 Put 514.00000 514,000 24.32 0.00 0 176.00
$/R On 19/03/2012 Foreign Exchange Future 875 Put 581.00000 582,000 24.76 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 8.75 Call 319.00000 313,000 24.76 0.00 0 13,860.00
$/R On 19/03/2012 Foreign Exchange Future 8.70 Put 547.00000 547,000 24.54 0.00 0 0.00
$/R On 19/03/2012 Foreign Exchange Future 8.70 Call 335.00000 328,000 24.54 0.00 0 366.00
$/R On 18/06/2012 Foreign Exchange Future 8.58760 8.59300 23.79 6,638,214.80 73 27,011.00
$/R On 18/06/2012 Foreign Exchange Future 7.25 Call 1,416.00000 1,410,000 20.68 0.00 0 0.00
$/R On 18/06/2012 Foreign Exchange Future 725 Put 73.00000 72,000 20.68 0.00 0 0.00
$/R On 18/06/2012 Foreign Exchange Future 7.30 Call 1,373.00000 1,368,000 20.69 0.00 0 0.00
$/R On 18/06/2012 Foreign Exchange Future 730 Put 80.00000 80,000 20.69 0.00 0 0.00
$/R On 18/06/2012 Foreign Exchange Future 720 Call 1,459.00000 1,453,000 20.67 0.00 0 0.00
$/R On 18/06/2012 Foreign Exchange Future 720 Put 66.00000 65,000 20.67 0.00 0 0.00
$/R On 18/06/2012 Foreign Exchange Future 8.10 Call 803.00000 797,000 21.80 0.00 0 0.00
$/R On 18/06/2012 Foreign Exchange Future 8.10 Put 310.00000 309,000 21.80 0.00 0 132.00
$/R On 18/06/2012 Foreign Exchange Future 6.75 Put 27.00000 27,000 21.15 0.00 0 0.00
$/R On 18/06/2012 Foreign Exchange Future 6.75 Call 1,870.00000 1,865,000 21.15 0.00 0 4,850.00
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Contract Details Strike Call/ MTM Previous Premium On  Volatility Value Contracts Open

Put Yield MTM Option Traded Interest
$/R On 18/06/2012 Foreign Exchange Future 8.50 Call 619.00000 613,000 23.38 0.00 0 0.00
$/R On 18/06/2012 Foreign Exchange Future 8.50 Put 526.00000 525,000 23.38 0.00 0 200.00
$/R On 18/06/2012 Foreign Exchange Future 8.65 Call 562.00000 557,000 23.95 0.00 0 0.00
$/R On 18/06/2012 Foreign Exchange Future 8.65 Put 619.00000 619,000 23.95 0.00 0 0.00
$/R On 18/06/2012 Foreign Exchange Future 8.75 Call 526.00000 521,000 24.29 0.00 0 0.00
$/R On 18/06/2012 Foreign Exchange Future 8.75 Put 683.00000 683,000 24.29 0.00 0 132.00
$/R On 17/09/2012 Foreign Exchange Future 8.68680 8.69370 23.98 6,080,760.00 700 2,523.00
$/R On 17/09/2012 Foreign Exchange Future 7.20 Call 1,590.00000 1,587,000 20.09 0.00 0 0.00
$/R On 17/09/2012 Foreign Exchange Future 7.20 Put 96.00000 100,000 20.09 0.00 0 0.00
$/R On 17/09/2012 Foreign Exchange Future 7.25 Call 1,549.00000 1,546,000 20.16 0.00 0 0.00
$/R On 17/09/2012 Foreign Exchange Future 725 Put 105.00000 109,000 20.16 0.00 0 0.00
$/R On 17/09/2012 Foreign Exchange Future 7.15 Call 1,631.00000 1,628,000 20.03 0.00 0 16,000.00
$/R On 17/09/2012 Foreign Exchange Future 7.15 Put 87.00000 91,000 20.03 0.00 0 0.00
$/R On 17/09/2012 Foreign Exchange Future 7.30 Put 114.00000 119,000 20.23 0.00 0 0.00
$/R On 17/09/2012 Foreign Exchange Future 7.30 Call 1,508.00000 1,506,000 20.23 0.00 0 37,000.00
$/R On 17/09/2012 Foreign Exchange Future 9.10 Put 988.00000 997,000 25.08 0.00 0 0.00
$/R On 17/09/2012 Foreign Exchange Future 9.10 Call 582.00000 584,000 25.08 0.00 0 360.00
$/R On 17/09/2012 Foreign Exchange Future 7.90 Call 1,079.00000 1,080,000 21.12 0.00 0 0.00
$/R On 17/09/2012 Foreign Exchange Future 7.90 Put 285.00000 293,000 21.12 0.00 0 360.00
$/R On 17/09/2012 Foreign Exchange Future 8.60 Call 749.00000 752,000 23.60 0.00 0 0.00
$/R On 17/09/2012 Foreign Exchange Future 8.60 Put 655.00000 665,000 23.60 0.00 0 4,000.00
$/R On 17/09/2012 Foreign Exchange Future 9.20 Put 1,060.00000 1,069,000 25.36 0.00 0 0.00
$/R On 17/09/2012 Foreign Exchange Future 9.20 Call 554.00000 556,000 25.36 0.00 0 5,500.00
$/R On 17/09/2012 Foreign Exchange Future 8.80 Put 784.00000 793,000 24.25 0.00 0 1,500.00
$/R On 17/09/2012 Foreign Exchange Future 8.80 Call 678.00000 680,000 24.25 0.00 0 0.00
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Put Yield MTM Option Traded Interest
$/R On 14/12/2012 Foreign Exchange Future 8.78390 8.79110 24.12 0.00 0 0.00
$/R On 14/12/2012 Foreign Exchange Future 7.70 Call 1,358.00000 1,353,000 20.68 0.00 0 0.00
$/R On 14/12/2012 Foreign Exchange Future 7.70 Put 267.00000 269,000 20.68 0.00 0 0.00
$/R On 14/12/2012 Foreign Exchange Future 7.75 Call 1,326.00000 1,321,000 20.77 0.00 0 0.00
$/R On 14/12/2012 Foreign Exchange Future 7.75 Put 285.00000 287,000 20.77 0.00 0 0.00
$/R On 14/12/2012 Foreign Exchange Future 7.65 Call 1,391.00000 1,386,000 20.58 0.00 0 0.00
$/R On 14/12/2012 Foreign Exchange Future 7.65 Put 250.00000 252,000 20.58 0.00 0 0.00
$/R On 14/12/2012 Foreign Exchange Future 8.00 Put 388.00000 390,000 21.40 0.00 0 540.00
$/R On 14/12/2012 Foreign Exchange Future 8.00 Call 1,179.00000 1,174,000 21.40 0.00 0 300.00
$/R On 14/12/2012 Foreign Exchange Future 9.10 Put 1,049.00000 1,051,000 24.86 0.00 0 0.00
$/R On 14/12/2012 Foreign Exchange Future 9.10 Call 740.00000 735,000 24.86 0.00 0 540.00
$/R On 18/03/2013 Foreign Exchange Future 8.86390 8.87080 24.13 0.00 0 0.00
$/R On 18/03/2013 Foreign Exchange Future 7.95 Call 1,338.00000 1,335,000 21.22 0.00 0 0.00
$/R On 18/03/2013 Foreign Exchange Future 7.95 Put 417.00000 421,000 21.22 0.00 0 0.00
$/R On 18/03/2013 Foreign Exchange Future 8.00 Call 1,312.00000 1,309,000 21.39 0.00 0 0.00
$/R On 18/03/2013 Foreign Exchange Future 8.00 Put 441.00000 445,000 21.39 0.00 0 0.00
$/R On 18/03/2013 Foreign Exchange Future 7.90 Call 1,367.00000 1,363,000 21.12 0.00 0 0.00
$/R On 18/03/2013 Foreign Exchange Future 7.90 Put 396.00000 399,000 21.12 0.00 0 0.00
$/R On 18/03/2013 Foreign Exchange Future 9.10 Put 1,106.00000 1,110,000 24.66 0.00 0 0.00
$/R On 18/03/2013 Foreign Exchange Future 9.10 Call 877.00000 874,000 24.66 0.00 0 180.00
$/R On 18/03/2013 Foreign Exchange Future 8.10 Call 1,263.00000 1,260,000 21.73 0.00 0 0.00
$/R On 18/03/2013 Foreign Exchange Future 8.10 Put 492.00000 496,000 21.73 0.00 0 180.00
$/R On 12/12/2014 Foreign Exchange Future 9.60120 9.60710 24.98 0.00 0 0.00
$/R On 12/12/2014 Foreign Exchange Future 8.50 Call 2,023.00000 2,034,000 22.84 0.00 0 0.00
$/R On 12/12/2014 Foreign Exchange Future 8.50 Put 916.00000 933,000 22.84 0.00 0 0.00

Page 12 of 134

2011/12/15, 06:33:17PM



Contract Details Strike Call/ MTM Previous Premium On  Volatility Value Contracts Open
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$/R On 12/12/2014 Foreign Exchange Future 8.55 Call 2,004.00000 2,015,000 22.97 0.00 0 0.00
$/R On 12/12/2014 Foreign Exchange Future 8.55 Put 947.00000 964,000 22.97 0.00 0 0.00
$/R On 12/12/2014 Foreign Exchange Future 8.45 Call 2,043.00000 2,053,000 22.70 0.00 0 0.00
$/R On 12/12/2014 Foreign Exchange Future 8.45 Put 886.00000 902,000 22.70 0.00 0 0.00
$/R On 12/12/2014 Foreign Exchange Future 8.00 Put 634.00000 647,000 21.47 0.00 0 0.00
$/R On 12/12/2014 Foreign Exchange Future 8.00 Call 2,241.00000 2,248,000 21.47 0.00 0 200.00
$/R On 14/12/2015 Foreign Exchange Future 10.69170 10.69760 26.04 0.00 0 0.00
$/R On 14/12/2015 Foreign Exchange Future 9.20 Call 2,721.00000 2,729,000 24.10 0.00 0 0.00
$/R On 14/12/2015 Foreign Exchange Future 9.20 Put 1,223.00000 1,237,000 24.10 0.00 0 0.00
$/R On 14/12/2015 Foreign Exchange Future 9.25 Call 2,702.00000 2,710,000 24.20 0.00 0 0.00
$/R On 14/12/2015 Foreign Exchange Future 9.25 Put 1,254.00000 1,268,000 24.20 0.00 0 0.00
$/R On 14/12/2015 Foreign Exchange Future 9.15 Call 2,740.00000 2,748,000 23.99 0.00 0 0.00
$/R On 14/12/2015 Foreign Exchange Future 9.15 Put 1,192.00000 1,206,000 23.99 0.00 0 0.00
$/RM/On 19/12/2011 Foreign Exchange Future 8.36780 8.37730 21.10 41,839.00 5 119.00
$/RM/On 19/12/2011 Foreign Exchange Future 7.00 Call 137,730.00000 136,780,000 38.95 0.00 0 0.00
$/RM/On 19/12/2011 Foreign Exchange Future 7.00 Put 0.00000 0,000 38.95 0.00 0 0.00
$/RM/On 19/12/2011 Foreign Exchange Future 7.05 Call 132,730.00000 131,780,000 38.39 0.00 0 0.00
$/RM/On 19/12/2011 Foreign Exchange Future 7.05 Put 0.00000 0,000 38.39 0.00 0 0.00
$/RM/On 19/12/2011 Foreign Exchange Future 6.95 Call 142,730.00000 141,780,000 39.50 0.00 0 0.00
$/RM/On 19/12/2011 Foreign Exchange Future 6.95 Put 0.00000 0,000 39.50 0.00 0 0.00
$/RM/On 19/03/2012 Foreign Exchange Future 8.48140 8.48770 23.65 42,407.00 5 731.00
$ /R M/On 19/03/2012 Foreign Exchange Future 7.55 Call 99,628.00000 98,882,000 20.66 0.00 0 0.00
$ /R M/On 19/03/2012 Foreign Exchange Future 7.55 Put 5,858.00000 5,742,000 20.66 0.00 0 0.00
$ /R M/On 19/03/2012 Foreign Exchange Future 7.60 Call 95,342.00000 94,585,000 20.59 0.00 0 0.00
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Put Yield MTM Option Traded Interest
$/RM/On 19/03/2012 Foreign Exchange Future 7.60 Put 6,572.00000 6,445,000 20.59 0.00 0 0.00
$/RM/On 19/03/2012 Foreign Exchange Future 7.50 Call 103,977.00000 103,243,000 20.73 0.00 0 0.00
$/RM/On 19/03/2012 Foreign Exchange Future 750 Put 5,207.00000 5,103,000 20.73 0.00 0 0.00
$/RM/On 19/03/2012 Foreign Exchange Future 820 Put 25,483.00000 25,332,000 22.25 0.00 0 0.00
$/RM/On 19/03/2012 Foreign Exchange Future 8.20 Call 54,253.00000 53,472,000 22.25 0.00 0 80.00
$/RM/On 18/06/2012 Foreign Exchange Future 8.58760 8.59300 23.79 0.00 0 0.00
$/RM/On 18/06/2012 Foreign Exchange Future 8.35 Call 68,088.00000 67,541,000 22.77 0.00 0 0.00
$/RM/On 18/06/2012 Foreign Exchange Future 8.35 Put 43,788.00000 43,781,000 22.77 0.00 0 0.00
$/RM/On 18/06/2012 Foreign Exchange Future 8.40 Call 65,931.00000 65,385,000 22.97 0.00 0 0.00
$/RM/On 18/06/2012 Foreign Exchange Future 8.40 Put 46,631.00000 46,625,000 22.97 0.00 0 0.00
$/RM/On 18/06/2012 Foreign Exchange Future 8.30 Call 70,329.00000 69,780,000 22.56 0.00 0 0.00
$/RM/On 18/06/2012 Foreign Exchange Future 8.30 Put 41,029.00000 41,020,000 22.56 0.00 0 0.00
£/R On 19/12/2011 Foreign Exchange Future 12.97970 12.94900 14.43 28,892,812.20 2,226 4,182.00
£/R On 19/12/2011 Foreign Exchange Future 11.65 Call 1,299.00000 1,330,000 24.80 0.00 0 0.00
£/R On 19/12/2011 Foreign Exchange Future 11.65 Put 0.00000 0,000 24.80 0.00 0 0.00
£/R On 19/12/2011 Foreign Exchange Future 11.70 Call 1,249.00000 1,280,000 24.36 0.00 0 0.00
£/R On 19/12/2011 Foreign Exchange Future 11.70  Put 0.00000 0,000 24.36 0.00 0 0.00
£/R  On 19/12/2011 Foreign Exchange Future 11.60 Call 1,349.00000 1,380,000 25.24 0.00 0 0.00
£/R On 19/12/2011 Foreign Exchange Future 11.60 Put 0.00000 0,000 25.24 0.00 0 0.00
£/R On 19/12/2011 Foreign Exchange Future 12.20 Call 751.00000 781,000 24.52 0.00 0 0.00
£/R On 19/12/2011 Foreign Exchange Future 12.20 Put 2.00000 1,000 24.52 0.00 0 0.00
£/R On 19/12/2011 Foreign Exchange Future 11.30 Call 1,649.00000 1,680,000 27.87 0.00 0 0.00
£/R On 19/12/2011 Foreign Exchange Future 11.30 Put 0.00000 0,000 27.87 0.00 0 0.00
£/R On 19/12/2011 Foreign Exchange Future 11.90 Call 1,049.00000 1,080,000 24.43 0.00 0 0.00
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£/R  On 19/12/2011 Foreign Exchange Future 11.90 Put 0.00000 0,000 24.43 0.00 0 0.00
£/R On 19/12/2011 Foreign Exchange Future 11.75 Call 1,199.00000 1,230,000 24.38 0.00 0 0.00
£/R On 19/12/2011 Foreign Exchange Future 11.75 Put 0.00000 0,000 24.38 0.00 0 0.00
£/R On 19/12/2011 Foreign Exchange Future 10.50 Call 2,449.00000 2,480,000 34.88 0.00 0 0.00
£/R On 19/12/2011 Foreign Exchange Future 10.50 Put 0.00000 0,000 34.88 0.00 0 0.00
£/R On 19/12/2011 Foreign Exchange Future 10.70 Call 2,249.00000 2,280,000 33.13 0.00 0 0.00
£/R On 19/12/2011 Foreign Exchange Future 10.70  Put 0.00000 0,000 33.13 0.00 0 0.00
£/R On 19/03/2012 Foreign Exchange Future 13.14510 13.10880 18.54 32,152,914.60 2,446 10,288.00
£/R On 19/03/2012 Foreign Exchange Future 11.45 Call 1,693.00000 1,729,000 18.10 0.00 0 0.00
£/R On 19/03/2012 Foreign Exchange Future 11.45 Put 34.00000 34,000 18.10 0.00 0 0.00
£/R On 19/03/2012 Foreign Exchange Future 11.50 Call 1,644.00000 1,680,000 17.85 0.00 0 0.00
£/R On 19/03/2012 Foreign Exchange Future 1150 Put 35.00000 35,000 17.85 0.00 0 0.00
£/R On 19/03/2012 Foreign Exchange Future 11.40 Call 1,741.00000 1,777,000 18.35 0.00 0 0.00
£/R  On 19/03/2012 Foreign Exchange Future 11.40 Put 32.00000 32,000 18.35 0.00 0 0.00
£/R On 19/03/2012 Foreign Exchange Future 11.55 Call 1,596.00000 1,632,000 17.59 0.00 0 0.00
£/R On 19/03/2012 Foreign Exchange Future 1155 Put 37.00000 37,000 17.59 0.00 0 0.00
£/R On 19/03/2012 Foreign Exchange Future 11.90 Call 1,270.00000 1,302,000 16.15 0.00 0 0.00
£/R On 19/03/2012 Foreign Exchange Future 11.90 Put 61.00000 57,000 16.15 0.00 0 0.00
£/R On 19/03/2012 Foreign Exchange Future 11.00 Call 2,131.00000 2,167,000 20.38 0.00 0 0.00
£/R On 19/03/2012 Foreign Exchange Future 11.00 Put 22.00000 22,000 20.38 0.00 0 768.00
£/R On 19/03/2012 Foreign Exchange Future 11.80 Call 1,357.00000 1,393,000 16.33 0.00 0 0.00
£/R  On 19/03/2012 Foreign Exchange Future 11.80 Put 48.00000 48,000 16.33 0.00 0 0.00
£/R On 19/03/2012 Foreign Exchange Future 12.30  Call 949.00000 981,000 16.74 0.00 0 0.00
£/R On 19/03/2012 Foreign Exchange Future 12.30 Put 140.00000 136,000 16.74 0.00 0 0.00
£/R On 19/03/2012 Foreign Exchange Future 11.35 Call 1,789.00000 1,826,000 18.61 0.00 0 0.00
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£/R On 19/03/2012 Foreign Exchange Future 11.35 Put 30.00000 31,000 18.61 0.00 0 0.00
£/R On 19/03/2012 Foreign Exchange Future 10.90 Call 2,229.00000 2,265,000 20.89 0.00 0 0.00
£/R On 19/03/2012 Foreign Exchange Future 10.90 Put 20.00000 20,000 20.89 0.00 0 0.00
£/R On 19/03/2012 Foreign Exchange Future 11.70 Call 1,452.00000 1,488,000 16.83 0.00 0 0.00
£/R On 19/03/2012 Foreign Exchange Future 1170  Put 43.00000 43,000 16.83 0.00 0 0.00
£/R On 19/03/2012 Foreign Exchange Future 11.10  Call 2,033.00000 2,069,000 19.88 0.00 0 0.00
£/R On 19/03/2012 Foreign Exchange Future 11.10  Put 24.00000 24,000 19.88 0.00 0 0.00
£/R On 19/03/2012 Foreign Exchange Future 12.00 Call 1,185.00000 1,217,000 16.30 0.00 0 0.00
£/R On 19/03/2012 Foreign Exchange Future 12.00 Put 76.00000 72,000 16.30 0.00 0 768.00
£/R  On 19/03/2012 Foreign Exchange Future 11.95 Call 1,227.00000 1,259,000 16.22 0.00 0 0.00
£/R On 19/03/2012 Foreign Exchange Future 11.95 Put 68.00000 64,000 16.22 0.00 0 9,000.00
£/R On 19/03/2012 Foreign Exchange Future 12,55 Call 778.00000 807,000 17.16 0.00 0 0.00
£/R On 19/03/2012 Foreign Exchange Future 1255 Put 219.00000 212,000 17.16 0.00 0 3,000.00
£/R On 19/03/2012 Foreign Exchange Future 12.85 Put 349.00000 339,000 17.85 0.00 0 0.00
£/R On 19/03/2012 Foreign Exchange Future 12.85 Call 608.00000 634,000 17.85 0.00 0 3,000.00
£/R On 19/03/2012 Foreign Exchange Future 13.55 Put 778.00000 759,000 19.61 0.00 0 0.00
£/R On 19/03/2012 Foreign Exchange Future 13.55 Call 337.00000 354,000 19.61 0.00 0 9,000.00
£/R On 18/06/2012 Foreign Exchange Future 13.29840 13.26050 20.18 0.00 0 2,985.00
£/R On 18/06/2012 Foreign Exchange Future 11.85 Call 1,672.00000 1,614,000 18.11 0.00 0 0.00
£/R On 18/06/2012 Foreign Exchange Future 11.85 Put 162.00000 166,000 18.11 0.00 0 0.00
£/R 