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Daily summary for: 18/11/2010

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

Put Yield MTM Option Traded Interest
$/R On 13/12/2010  Foreign Exchange Future 7.01020 7.04220 43,862,821.40 6,257 262,803
$/R On 14/03/2011  Foreign Exchange Future 7.09590 7.12640 1,305,645.60 184 69,474
$/R On 13/06/2011  Foreign Exchange Future 7.18700 7.22990 15,825,774.00 2,202 17,549
$/R On 19/09/2011 Foreign Exchange Future 7.29100 7.33820 0.00 0 288
Total $ / R Future 60,994,241.00 8,643 350,114
$/R On 13/12/2010  Foreign Exchange Option 15.95 Call 0.00000 0,000 46.53 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 1595 Put 8,908.00000 8,940,000 46.53 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 13.95 Call 0.00000 0,000 43.74 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 13.95 Put 6,908.00000 6,940,000 43.74 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 11.95 Call 0.00000 0,000 38.18 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 11.95 Put 4,908.00000 4,940,000 38.18 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 9.95 Call 0.00000 0,000 31.72 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 9.95 Put 2,908.00000 2,940,000 31.72 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 7.95 Call 2.00000 2,000 21.25 0.00 0 1,000
$/R On 13/12/2010  Foreign Exchange Option 7.95 Put 910.00000 942,000 21.25 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 6.95 Call 168.00000 143,000 15.15 0.00 0 0
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Contract Details Strike Call/ MTM Previous Premium On  Volatility Value Contracts Open

Put Yield MTM Option Traded Interest
$/R On 13/12/2010  Foreign Exchange Option 6.95 Put 76.00000 83,000 15.15 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 595 Call 1,092.00000 1,060,000 21.30 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 5.95 Put 0.00000 0,000 21.30 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 4.95 Call 2,092.00000 2,060,000 17.80 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 495 Put 0.00000 0,000 17.80 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 3.95 Call 3,092.00000 3,060,000 17.80 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 3.95 Put 0.00000 0,000 17.80 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 8.55 Call 0.00000 0,000 25.31 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 8.55 Put 1,508.00000 1,540,000 25.31 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 16.00 Call 0.00000 0,000 46.53 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 16.00 Put 8,958.00000 8,990,000 46.53 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 14.00 Call 0.00000 0,000 43.87 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 14.00 Put 6,958.00000 6,990,000 43.87 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 12.00 Call 0.00000 0,000 38.32 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 12.00 Put 4,958.00000 4,990,000 38.32 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 10.00 Call 0.00000 0,000 31.89 0.00 0 300
$/R On 13/12/2010  Foreign Exchange Option 10.00 Put 2,958.00000 2,990,000 31.89 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 7.00 Call 137.00000 114,000 14.81 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 7.00 Put 95.00000 104,000 14.81 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 6.00 Call 1,042.00000 1,011,000 21.48 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 6.00 Put 0.00000 1,000 21.48 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 5.00 Call 2,042.00000 2,010,000 17.80 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 5.00 Put 0.00000 0,000 17.80 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 4.00 Call 3,042.00000 3,010,000 17.80 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 4.00 Put 0.00000 0,000 17.80 0.00 0 0
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Contract Details Strike Call/ MTM Previous Premium On  Volatility Value Contracts Open

Put Yield MTM Option Traded Interest
$/R On 13/12/2010  Foreign Exchange Option 16.05 Call 0.00000 0,000 46.53 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 16.05 Put 9,008.00000 9,040,000 46.53 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 14.05 Call 0.00000 0,000 44.01 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 14.05 Put 7,008.00000 7,040,000 44.01 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 12.05 Call 0.00000 0,000 38.46 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 12.05 Put 5,008.00000 5,040,000 38.46 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 10.05 Call 0.00000 0,000 32.07 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 10.05 Put 3,008.00000 3,040,000 32.07 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 8.05 Call 1.00000 1,000 21.92 0.00 0 16,000
$/R On 13/12/2010  Foreign Exchange Option 8.05 Put 1,009.00000 1,041,000 21.92 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 7.05 Call 109.00000 92,000 15.15 0.00 0 10,534
$/R On 13/12/2010  Foreign Exchange Option 7.05 Put 117.00000 132,000 15.15 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 6.05 Call 993.00000 961,000 21.14 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 6.05 Put 1.00000 1,000 21.14 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 5.05 Call 1,992.00000 1,960,000 17.98 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 5.05 Put 0.00000 0,000 17.98 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 4.05 Call 2,992.00000 2,960,000 17.80 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 405 Put 0.00000 0,000 17.80 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 16.10 Call 0.00000 0,000 46.53 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 16.10  Put 9,058.00000 9,090,000 46.53 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 14.10 Call 0.00000 0,000 44 14 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 1410 Put 7,058.00000 7,090,000 44 14 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 12.10 Call 0.00000 0,000 38.61 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 1210  Put 5,058.00000 5,090,000 38.61 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 10.10 Call 0.00000 0,000 32.25 0.00 0 0
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Contract Details Strike Call/ MTM Previous Premium On  Volatility Value Contracts Open

Put Yield MTM Option Traded Interest
$/R On 13/12/2010  Foreign Exchange Option 10.10  Put 3,058.00000 3,090,000 32.25 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 8.10 Call 1.00000 1,000 22.26 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 8.10 Put 1,059.00000 1,091,000 22.26 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 7.10 Call 89.00000 75,000 15.49 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 7.10 Put 147.00000 165,000 15.49 0.00 0 100
$/R On 13/12/2010  Foreign Exchange Option 6.10 Call 943.00000 911,000 20.81 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 6.10 Put 1.00000 1,000 20.81 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 5.10 Call 1,942.00000 1,910,000 18.17 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 510 Put 0.00000 0,000 18.17 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 410 Call 2,942.00000 2,910,000 17.80 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 410 Put 0.00000 0,000 17.80 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 8.00 Call 2.00000 1,000 21.59 0.00 0 27,690
$/R On 13/12/2010  Foreign Exchange Option 8.00 Put 960.00000 991,000 21.59 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 16.15 Call 0.00000 0,000 46.53 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 16.15  Put 9,108.00000 9,140,000 46.53 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 14.15 Call 0.00000 0,000 44.27 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 14.15  Put 7,108.00000 7,140,000 44.27 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 12.15 Call 0.00000 0,000 38.75 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 12.15  Put 5,108.00000 5,140,000 38.75 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 10.15 Call 0.00000 0,000 3242 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 10.15  Put 3,108.00000 3,140,000 32.42 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 8.15 Call 1.00000 1,000 22.60 0.00 0 4,400
$/R On 13/12/2010  Foreign Exchange Option 8.15 Put 1,109.00000 1,141,000 22.60 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 7.15 Call 72.00000 60,000 15.83 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 7.15 Put 180.00000 200,000 15.83 0.00 0 0
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Contract Details Strike Call/ MTM Previous Premium On  Volatility Value Contracts Open

Put Yield MTM Option Traded Interest
$/R On 13/12/2010  Foreign Exchange Option 6.15 Call 893.00000 861,000 20.48 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 6.15 Put 1.00000 1,000 20.48 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 5.15 Call 1,892.00000 1,860,000 18.35 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 5.15 Put 0.00000 0,000 18.35 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 415 Call 2,892.00000 2,860,000 17.80 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 415 Put 0.00000 0,000 17.80 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 16.20 Call 0.00000 0,000 46.53 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 16.20 Put 9,158.00000 9,190,000 46.53 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 14.20 Call 0.00000 0,000 44.40 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 1420 Put 7,158.00000 7,190,000 44.40 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 12.20 Call 0.00000 0,000 38.90 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 1220 Put 5,158.00000 5,190,000 38.90 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 10.20 Call 0.00000 0,000 32.60 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 10.20 Put 3,158.00000 3,190,000 32.60 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 8.20 Call 1.00000 1,000 22.94 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 8.20 Put 1,159.00000 1,191,000 22.94 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 7.20 Call 58.00000 48,000 16.17 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 7.20 Put 216.00000 238,000 16.17 0.00 0 3,500
$/R On 13/12/2010  Foreign Exchange Option 6.20 Call 843.00000 811,000 20.14 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 6.20 Put 1.00000 1,000 20.14 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 5.20 Call 1,842.00000 1,810,000 18.53 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 520 Put 0.00000 0,000 18.53 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 420 Call 2,842.00000 2,810,000 17.80 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 420 Put 0.00000 0,000 17.80 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 16.25 Call 0.00000 0,000 46.53 0.00 0 0
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Contract Details Strike Call/ MTM Previous Premium On  Volatility Value Contracts Open

Put Yield MTM Option Traded Interest
$/R On 13/12/2010  Foreign Exchange Option 16.25 Put 9,208.00000 9,240,000 46.53 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 14.25 Call 0.00000 0,000 44 .54 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 14.25 Put 7,208.00000 7,240,000 44.54 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 12.25 Call 0.00000 0,000 39.04 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 12.25 Put 5,208.00000 5,240,000 39.04 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 10.25 Call 0.00000 0,000 32.78 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 10.25 Put 3,208.00000 3,240,000 32.78 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 8.25 Call 1.00000 1,000 23.28 0.00 0 4,000
$/R On 13/12/2010  Foreign Exchange Option 8.25 Put 1,209.00000 1,241,000 23.28 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 7.25 Call 47.00000 38,000 16.51 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 7.25 Put 255.00000 278,000 16.51 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 6.25 Call 794.00000 762,000 19.81 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 6.25 Put 2.00000 2,000 19.81 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 5.25 Call 1,792.00000 1,760,000 18.72 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 525 Put 0.00000 0,000 18.72 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 4.25 Call 2,792.00000 2,760,000 17.80 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 425 Put 0.00000 0,000 17.80 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 16.45 Call 0.00000 0,000 46.53 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 16.45 Put 9,408.00000 9,440,000 46.53 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 14.45 Call 0.00000 0,000 45.07 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 14.45 Put 7,408.00000 7,440,000 45.07 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 1245 Call 0.00000 0,000 39.62 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 1245 Put 5,408.00000 5,440,000 39.62 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 1045 Call 0.00000 0,000 33.49 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 10.45 Put 3,408.00000 3,440,000 33.49 0.00 0 0
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Contract Details Strike Call/ MTM Previous Premium On  Volatility Value Contracts Open

Put Yield MTM Option Traded Interest
$/R On 13/12/2010  Foreign Exchange Option 8.45 Call 0.00000 0,000 24.63 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 8.45 Put 1,408.00000 1,440,000 24.63 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 745 Call 19.00000 15,000 17.86 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 745 Put 427.00000 455,000 17.86 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 6.45 Call 598.00000 566,000 18.48 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 6.45 Put 6.00000 6,000 18.48 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 545 Call 1,592.00000 1,560,000 19.46 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 545 Put 0.00000 0,000 19.46 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 445 Call 2,592.00000 2,560,000 17.80 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 445 Put 0.00000 0,000 17.80 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 16.40 Call 0.00000 0,000 46.53 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 16.40 Put 9,358.00000 9,390,000 46.53 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 14.40 Call 0.00000 0,000 44.94 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 14.40 Put 7,358.00000 7,390,000 44.94 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 12.40 Call 0.00000 0,000 39.48 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 1240 Put 5,358.00000 5,390,000 39.48 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 10.40 Call 0.00000 0,000 33.31 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 1040 Put 3,358.00000 3,390,000 33.31 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 8.40 Call 0.00000 0,000 24.30 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 8.40 Put 1,358.00000 1,390,000 24.30 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 7.40 Call 24.00000 19,000 17.52 0.00 0 13,307
$/R On 13/12/2010  Foreign Exchange Option 740 Put 382.00000 409,000 17.52 0.00 0 48,000
$/R On 13/12/2010  Foreign Exchange Option 6.40 Call 646.00000 614,000 18.81 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 6.40 Put 4.00000 4,000 18.81 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 540 Call 1,642.00000 1,610,000 19.27 0.00 0 0
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Contract Details Strike Call/ MTM Previous Premium On  Volatility Value Contracts Open

Put Yield MTM Option Traded Interest
$/R On 13/12/2010  Foreign Exchange Option 540 Put 0.00000 0,000 19.27 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 440 Call 2,642.00000 2,610,000 17.80 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 440 Put 0.00000 0,000 17.80 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 8.60 Call 0.00000 0,000 25.65 0.00 0 3,185
$/R On 13/12/2010  Foreign Exchange Option 8.60 Put 1,558.00000 1,590,000 25.65 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 16.50 Call 0.00000 0,000 46.53 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 16.50 Put 9,458.00000 9,490,000 46.53 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 14.50 Call 0.00000 0,000 45.20 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 14.50 Put 7,458.00000 7,490,000 45.20 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 12.50 Call 0.00000 0,000 39.77 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 1250 Put 5,458.00000 5,490,000 39.77 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 10.50 Call 0.00000 0,000 33.66 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 10.50 Put 3,458.00000 3,490,000 33.66 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 8.50 Call 0.00000 0,000 24 .97 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 8.50 Put 1,458.00000 1,490,000 24.97 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 7.50 Call 15.00000 12,000 18.20 0.00 0 33,300
$/R On 13/12/2010  Foreign Exchange Option 7.50 Put 473.00000 502,000 18.20 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 6.50 Call 549.00000 518,000 18.15 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 6.50 Put 7.00000 8,000 18.15 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 5.50 Call 1,542.00000 1,510,000 19.64 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 5.50 Put 0.00000 0,000 19.64 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 450 Call 2,542.00000 2,510,000 17.80 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 450 Put 0.00000 0,000 17.80 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 8.30 Call 1.00000 0,000 23.62 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 8.30 Put 1,259.00000 1,290,000 23.62 0.00 0 0
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Contract Details Strike Call/ MTM Previous Premium On  Volatility Value Contracts Open

Put Yield MTM Option Traded Interest
$/R On 13/12/2010  Foreign Exchange Option 15.85 Call 0.00000 0,000 46.53 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 15.85 Put 8,808.00000 8,840,000 46.53 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 13.85 Call 0.00000 0,000 43.47 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 13.85 Put 6,808.00000 6,840,000 43.47 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 11.85 Call 0.00000 0,000 37.89 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 11.85 Put 4,808.00000 4,840,000 37.89 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 9.85 Call 0.00000 0,000 31.36 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 9.85 Put 2,808.00000 2,840,000 31.36 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 7.85 Call 3.00000 3,000 20.57 0.00 0 14,644
$/R On 13/12/2010  Foreign Exchange Option 7.85 Put 811.00000 843,000 20.57 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 6.85 Call 240.00000 212,000 15.81 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 6.85 Put 48.00000 52,000 15.81 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 5.85 Call 1,192.00000 1,160,000 20.93 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 5.85 Put 0.00000 0,000 20.93 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 485 Call 2,192.00000 2,160,000 17.80 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 485 Put 0.00000 0,000 17.80 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 3.85 Call 3,192.00000 3,160,000 17.80 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 3.85 Put 0.00000 0,000 17.80 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 15.90 Call 0.00000 0,000 46.53 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 1590 Put 8,858.00000 8,890,000 46.53 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 13.90 Call 0.00000 0,000 43.61 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 13.90 Put 6,858.00000 6,890,000 43.61 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 11.90 Call 0.00000 0,000 38.03 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 11.90 Put 4,858.00000 4,890,000 38.03 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 9.90 Call 0.00000 0,000 31.54 0.00 0 0
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Contract Details Strike Call/ MTM Previous Premium On  Volatility Value Contracts Open

Put Yield MTM Option Traded Interest
$/R On 13/12/2010  Foreign Exchange Option 9.90 Put 2,858.00000 2,890,000 31.54 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 7.90 Call 3.00000 2,000 20.91 0.00 0 30,000
$/R On 13/12/2010  Foreign Exchange Option 7.90 Put 861.00000 892,000 20.91 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 6.90 Call 203.00000 176,000 15.48 0.00 0 30,000
$/R On 13/12/2010  Foreign Exchange Option 6.90 Put 61.00000 66,000 15.48 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 5.90 Call 1,142.00000 1,110,000 21.11 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 590 Put 0.00000 0,000 21.11 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 4.90 Call 2,142.00000 2,110,000 17.80 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 490 Put 0.00000 0,000 17.80 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 3.90 Call 3,142.00000 3,110,000 17.80 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 3.90 Put 0.00000 0,000 17.80 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 16.30 Call 0.00000 0,000 46.53 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 16.30 Put 9,258.00000 9,290,000 46.53 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 14.30 Call 0.00000 0,000 44.67 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 1430 Put 7,258.00000 7,290,000 44.67 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 12.30 Call 0.00000 0,000 39.19 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 12.30 Put 5,258.00000 5,290,000 39.19 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 10.30 Call 0.00000 0,000 32.95 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 10.30  Put 3,258.00000 3,290,000 32.95 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 7.30 Call 37.00000 31,000 16.84 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 7.30 Put 295.00000 321,000 16.84 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 6.30 Call 744.00000 712,000 19.48 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 6.30 Put 2.00000 2,000 19.48 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 5.30 Call 1,742.00000 1,710,000 18.90 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 530 Put 0.00000 0,000 18.90 0.00 0 0
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Contract Details Strike Call/ MTM Previous Premium On  Volatility Value Contracts Open

Put Yield MTM Option Traded Interest
$/R On 13/12/2010  Foreign Exchange Option 430 Call 2,742.00000 2,710,000 17.80 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 430 Put 0.00000 0,000 17.80 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 16.35 Call 0.00000 0,000 46.53 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 16.35 Put 9,308.00000 9,340,000 46.53 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 14.35 Call 0.00000 0,000 44.80 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 14.35 Put 7,308.00000 7,340,000 44.80 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 12.35 Call 0.00000 0,000 39.33 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 12.35 Put 5,308.00000 5,340,000 39.33 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 10.35 Call 0.00000 0,000 33.13 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 10.35 Put 3,308.00000 3,340,000 33.13 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 8.35 Call 0.00000 0,000 23.96 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 8.35 Put 1,308.00000 1,340,000 23.96 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 7.35 Call 30.00000 24,000 17.18 0.00 0 2,040
$/R On 13/12/2010  Foreign Exchange Option 7.35 Put 338.00000 364,000 17.18 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 6.35 Call 695.00000 663,000 19.14 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 6.35 Put 3.00000 3,000 19.14 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 5.35 Call 1,692.00000 1,660,000 19.09 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 5.35 Put 0.00000 0,000 19.09 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 4.35 Call 2,692.00000 2,660,000 17.80 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 435 Put 0.00000 0,000 17.80 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 15.05 Call 0.00000 0,000 46.53 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 15.05 Put 8,008.00000 8,040,000 46.53 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 13.05 Call 0.00000 0,000 41.34 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 13.05 Put 6,008.00000 6,040,000 41.34 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 11.05 Call 0.00000 0,000 35.57 0.00 0 0

Page 11 of 30

2010/11/18, 05:40:16PN



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

Put Yield MTM Option Traded Interest
$/R On 13/12/2010  Foreign Exchange Option 11.05 Put 4,008.00000 4,040,000 35.57 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 9.05 Call 0.00000 0,000 28.54 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 9.05 Put 2,008.00000 2,040,000 28.54 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 3.05 Call 3,992.00000 3,960,000 17.80 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 3.05 Put 0.00000 0,000 17.80 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 9.10 Put 2,058.00000 2,090,000 28.71 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 9.10 Call 0.00000 0,000 28.71 0.00 0 500
$/R On 13/12/2010  Foreign Exchange Option 9.50 Call 0.00000 0,000 30.13 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 9.50 Put 2,458.00000 2,490,000 30.13 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 9.20 Call 0.00000 0,000 29.07 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 9.20 Put 2,158.00000 2,190,000 29.07 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 9.55 Call 0.00000 0,000 30.30 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 9.55 Put 2,508.00000 2,540,000 30.30 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 7.80 Call 4.00000 3,000 20.23 0.00 0 2,423
$/R On 13/12/2010  Foreign Exchange Option 7.80 Put 762.00000 793,000 20.23 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 8.90 Put 1,858.00000 1,890,000 27.68 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 8.90 Call 0.00000 0,000 27.68 0.00 0 30,000
$/R On 13/12/2010  Foreign Exchange Option 7.60 Put 568.00000 598,000 18.88 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 7.60 Call 10.00000 8,000 18.88 0.00 0 15,000
$/R On 13/12/2010  Foreign Exchange Option 8.80 Put 1,758.00000 1,790,000 27.01 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 8.80 Call 0.00000 0,000 27.01 0.00 0 15,000
$/R On 13/12/2010  Foreign Exchange Option 7.70 Call 6.00000 5,000 19.55 0.00 0 1,000
$/R On 13/12/2010  Foreign Exchange Option 7.70 Put 664.00000 695,000 19.55 0.00 0 500
$/R On 13/12/2010  Foreign Exchange Option 9.00 Put 1,958.00000 1,990,000 28.36 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 9.00 Call 0.00000 0,000 28.36 0.00 0 20,000
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Contract Details Strike Call/ MTM Previous Premium On  Volatility Value Contracts Open

Put Yield MTM Option Traded Interest
$/R On 13/12/2010  Foreign Exchange Option 7.55 Put 520.00000 550,000 18.54 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 7.55 Call 12.00000 10,000 18.54 0.00 0 6,534
$/R On 14/03/2011  Foreign Exchange Option 8.00 Call 57.00000 53,000 18.95 0.00 0 33,350
$/R On 14/03/2011 Foreign Exchange Option 8.00 Put 931.00000 957,000 18.95 0.00 0 0
$/R On 14/03/2011  Foreign Exchange Option 8.05 Call 53.00000 49,000 19.17 0.00 0 340
$/R On 14/03/2011  Foreign Exchange Option 8.05 Put 977.00000 1,003,000 19.17 0.00 0 0
$/R On 14/03/2011  Foreign Exchange Option 7.95 Call 62.00000 57,000 18.74 0.00 0 0
$/R On 14/03/2011  Foreign Exchange Option 7.95 Put 886.00000 911,000 18.74 0.00 0 0
$/R On 14/03/2011  Foreign Exchange Option 8.50 Put 1,402.00000 1,430,000 21.14 0.00 0 0
$/R On 14/03/2011  Foreign Exchange Option 8.50 Call 28.00000 26,000 21.14 0.00 0 30,000
$/R On 14/03/2011  Foreign Exchange Option 10.50 Put 3,375.00000 3,405,000 25.19 0.00 0 0
$/R On 14/03/2011  Foreign Exchange Option 10.50 Call 1.00000 1,000 25.19 0.00 0 30,000
$/R On 14/03/2011 Foreign Exchange Option 7.30 Put 354.00000 372,000 15.90 0.00 0 0
$/R On 14/03/2011  Foreign Exchange Option 7.30 Call 180.00000 168,000 15.90 0.00 0 33,350
$/R On 14/03/2011  Foreign Exchange Option 840 Put 1,306.00000 1,334,000 20.70 0.00 0 0
$/R On 14/03/2011  Foreign Exchange Option 8.40 Call 32.00000 30,000 20.70 0.00 0 3,000
$/R On 14/03/2011  Foreign Exchange Option 7.50 Put 502.00000 523,000 16.77 0.00 0 0
$/R On 14/03/2011  Foreign Exchange Option 7.50 Call 128.00000 119,000 16.77 0.00 0 12,000
$/R On 14/03/2011 Foreign Exchange Option 7.55 Put 542.00000 563,000 16.99 0.00 0 0
$/R On 14/03/2011  Foreign Exchange Option 7.55 Call 118.00000 109,000 16.99 0.00 0 871
$/R On 14/03/2011 Foreign Exchange Option 7.60 Put 582.00000 604,000 17.21 0.00 0 0
$/R On 14/03/2011  Foreign Exchange Option 7.60 Call 108.00000 100,000 17.21 0.00 0 500
$/R On 14/03/2011  Foreign Exchange Option 7.25 Put 320.00000 337,000 15.68 0.00 0 0
$/R On 14/03/2011  Foreign Exchange Option 7.25 Call 196.00000 183,000 15.68 0.00 0 7,500
$/R On 14/03/2011  Foreign Exchange Option 7.10 Put 227.00000 242,000 15.03 0.00 0 0
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Contract Details Strike Call/ MTM Previous Premium On  Volatility Value Contracts Open

Put Yield MTM Option Traded Interest
$/R On 14/03/2011  Foreign Exchange Option 7.10 Call 253.00000 238,000 15.03 19,040.00 80 1,280
$/R On 14/03/2011 Foreign Exchange Option 740 Put 426.00000 445,000 16.34 0.00 0 0
$/R On 14/03/2011 Foreign Exchange Option 740 Call 152.00000 141,000 16.34 0.00 0 65
$/R On 14/03/2011 Foreign Exchange Option 7.15 Put 257.00000 272,000 15.24 0.00 0 0
$/R On 14/03/2011  Foreign Exchange Option 7.15 Call 233.00000 218,000 15.24 0.00 0 500
$/R On 13/06/2011  Foreign Exchange Option 745 Call 254.00000 238,000 16.12 0.00 0 0
$/R On 13/06/2011  Foreign Exchange Option 745 Put 474.00000 501,000 16.12 0.00 0 0
$/R On 13/06/2011  Foreign Exchange Option 7.50 Call 239.00000 224,000 16.29 0.00 0 0
$/R On 13/06/2011  Foreign Exchange Option 7.50 Put 509.00000 537,000 16.29 0.00 0 0
$/R On 13/06/2011 Foreign Exchange Option 740 Call 269.00000 253,000 15.94 0.00 0 0
$/R On 13/06/2011 Foreign Exchange Option 740 Put 439.00000 466,000 15.94 0.00 0 0
$/R On 13/06/2011  Foreign Exchange Option 6.70 Call 649.00000 617,000 15.14 0.00 0 0
$/R On 13/06/2011 Foreign Exchange Option 6.70 Put 119.00000 130,000 15.14 0.00 0 0
$/R On 19/09/2011  Foreign Exchange Option 8.05 Call 214.00000 205,000 17.70 0.00 0 0
$/R On 19/09/2011  Foreign Exchange Option 8.05 Put 926.00000 964,000 17.70 0.00 0 0
$/R On 19/09/2011  Foreign Exchange Option 8.10 Call 205.00000 196,000 17.85 0.00 0 0
$/R On 19/09/2011  Foreign Exchange Option 8.10 Put 967.00000 1,005,000 17.85 0.00 0 0
$/R On 19/09/2011 Foreign Exchange Option 8.00 Call 223.00000 214,000 17.55 0.00 0 0
$/R On 19/09/2011 Foreign Exchange Option 8.00 Put 885.00000 923,000 17.55 0.00 0 0
Total $ / R Option 19,040.00 80 485,713
Total $ /R 61,013,281.00 8,723 835,827
$/RMAXOn 13/12/2010  Foreign Exchange Future 7.01020 7.04220 0.00 0 0
$ /R MAXOn 14/03/2011 Foreign Exchange Future 7.09590 7.12640 0.00 0 20
Total $ / R MAXI Future 0.00 0 20
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Contract Details Strike Call/ MTM Previous Premium On  Volatility Value Contracts Open

Put Yield MTM Option Traded Interest
$ /R MAXOn 13/12/2010  Foreign Exchange Option 7.00 Call 13,668.00000 11,351,000 14.81 0.00 0 0
$ /R MAXOn 13/12/2010  Foreign Exchange Option 7.00 Put 9,448.00000 10,331,000 14.81 0.00 0 0
$ /R MAXOn 13/12/2010  Foreign Exchange Option 7.05 Call 10,857.00000 9,243,000 15.15 0.00 0 0
$/RMAXOn 13/12/2010  Foreign Exchange Option 7.05 Put 11,637.00000 13,223,000 15.15 0.00 0 0
$ /R MAXOn 13/12/2010  Foreign Exchange Option 6.95 Call 16,811.00000 14,307,000 15.15 0.00 0 0
$ /R MAXOn 13/12/2010  Foreign Exchange Option 6.95 Put 7,591.00000 8,287,000 15.15 0.00 0 0
$ /R MAXOn 14/03/2011  Foreign Exchange Option 7.00 Call 30,784.00000 29,002,000 15.08 0.00 0 0
$ /R MAXOn 14/03/2011  Foreign Exchange Option 7.00 Put 18,144.00000 19,412,000 15.08 0.00 0 0
$ /R MAXOn 14/03/2011  Foreign Exchange Option 7.05 Call 27,977.00000 26,306,000 15.06 0.00 0 0
$ /R MAXOn 14/03/2011 Foreign Exchange Option 7.05 Put 20,337.00000 21,716,000 15.06 0.00 0 0
$ /R MAXOn 14/03/2011  Foreign Exchange Option 6.95 Call 33,755.00000 31,862,000 15.11 0.00 0 0
$ /RMAXOn 14/03/2011  Foreign Exchange Option 6.95 Put 16,115.00000 17,272,000 15.11 0.00 0 0
Total $ / R MAXI Option 0.00 0 0
Total $ / R MAXI 0.00 0 20
£/R On 13/12/2010  Foreign Exchange Future 11.22140 11.20900 235,649.40 21 22,607
£/R On 14/03/2011  Foreign Exchange Future 11.34970 11.33410 102,147.30 9 20,667
£/R On 13/06/2011  Foreign Exchange Future 11.48430 11.48680 9,095,565.60 792 1,901
Total £/ R Future 9,433,362.30 822 45,175
£/R On 13/12/2010  Foreign Exchange Option 11.90 Call 21.00000 22,000 16.88 0.00 0 0
£/R On 13/12/2010  Foreign Exchange Option 11.90 Put 712.00000 701,000 16.88 0.00 0 0
£/R On 13/12/2010  Foreign Exchange Option 11.85 Put 666.00000 654,000 16.66 0.00 0 0
£/R On 13/12/2010  Foreign Exchange Option 11.85 Call 25.00000 25,000 16.66 0.00 0 50
£/R On 14/03/2011  Foreign Exchange Option 11.80 Call 212.00000 213,000 15.29 0.00 0 0
£/R On 14/03/2011  Foreign Exchange Option 11.80 Put 678.00000 663,000 15.29 0.00 0 0
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Contract Details Strike Call/ MTM Previous Premium On  Volatility Value Contracts Open

Put Yield MTM Option Traded Interest
£/R On 14/03/2011  Foreign Exchange Option 11.85 Call 199.00000 200,000 15.39 0.00 0 0
£/R On 14/03/2011 Foreign Exchange Option 11.85 Put 715.00000 700,000 15.39 0.00 0 0
£/R On 14/03/2011  Foreign Exchange Option 11.75 Call 225.00000 226,000 15.18 0.00 0 0
£/R On 14/03/2011 Foreign Exchange Option 11.75 Put 641.00000 626,000 15.18 0.00 0 0
£/R On 14/03/2011  Foreign Exchange Option 11.45 Put 439.00000 425,000 14.56 0.00 0 0
£/R On 14/03/2011  Foreign Exchange Option 11.45 Call 323.00000 325,000 14.56 0.00 0 870
£/R On 14/03/2011  Foreign Exchange Option 12.55 Put 1,301.00000 1,284,000 16.86 0.00 0 0
£/R On 14/03/2011  Foreign Exchange Option 12.55 Call 85.00000 84,000 16.86 0.00 0 870
£/R On 14/03/2011  Foreign Exchange Option 12.00 Put 832.00000 816,000 15.71 0.00 0 0
£/R On 14/03/2011  Foreign Exchange Option 12.00 Call 166.00000 166,000 15.71 0.00 0 150
£/R On 13/06/2011  Foreign Exchange Option 11.85 Call 371.00000 367,000 15.13 0.00 0 0
£/R On 13/06/2011 Foreign Exchange Option 11.85 Put 734.00000 733,000 15.13 0.00 0 0
£/R On 13/06/2011  Foreign Exchange Option 11.90 Call 356.00000 352,000 15.22 0.00 0 0
£/R On 13/06/2011 Foreign Exchange Option 11.90 Put 769.00000 768,000 15.22 0.00 0 0
£/R On 13/06/2011  Foreign Exchange Option 11.80 Call 387.00000 383,000 15.04 0.00 0 0
£/R On 13/06/2011  Foreign Exchange Option 11.80 Put 700.00000 699,000 15.04 0.00 0 0
Total £/ R Option 0.00 0 1,940
Total£/R 9,433,362.30 822 47,115
¥/R On 13/12/2010  Foreign Exchange Future 0.08420 0.08460 0.00 0 286
¥/R On 14/03/2011 Foreign Exchange Future 0.08530 0.08570 0.00 0 0
Total ¥ /R Future 0.00 0 286
¥/R On 13/12/2010  Foreign Exchange Option 0.09 Call 121.00000 105,000 20.43 0.00 0 0
¥/R On 13/12/2010  Foreign Exchange Option 0.09 Put 261.00000 285,000 20.43 0.00 0 0
¥/R On 13/12/2010  Foreign Exchange Option 0.10 Call 7.00000 5,000 25.32 0.00 0 0
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Put Yield MTM Option Traded Interest
¥/R On 13/12/2010  Foreign Exchange Option 0.10 Put 1,147.00000 1,185,000 25.32 0.00 0 0
¥/R On 13/12/2010  Foreign Exchange Option 0.08 Call 863.00000 824,000 19.79 0.00 0 0
¥/R On 13/12/2010  Foreign Exchange Option 0.08 Put 3.00000 4,000 19.79 0.00 0 0
¥/R On 14/03/2011  Foreign Exchange Option 0.09 Call 327.00000 311,000 20.14 0.00 0 0
¥/R On 14/03/2011 Foreign Exchange Option 0.09 Put 457.00000 481,000 20.14 0.00 0 0
¥/R On 14/03/2011  Foreign Exchange Option 0.10 Call 108.00000 102,000 23.19 0.00 0 0
¥/R On 14/03/2011  Foreign Exchange Option 0.10 Put 1,238.00000 1,272,000 23.19 0.00 0 0
¥/R On 14/03/2011  Foreign Exchange Option 0.08 Call 928.00000 894,000 17.66 0.00 0 0
¥/R On 14/03/2011  Foreign Exchange Option 0.08 Put 58.00000 64,000 17.66 0.00 0 0
Total ¥ / R Option 0.00 0 0
Total ¥/R 0.00 0 286
€/R On 13/12/2010  Foreign Exchange Future 9.55260 9.53170 1,251,390.60 131 11,462
€/R On 14/03/2011 Foreign Exchange Future 9.65870 9.63450 0.00 0 11,312
€/R On 13/06/2011 Foreign Exchange Future 9.76970 9.76090 0.00 0 5,820
Total € / R Future 1,251,390.60 131 28,594
€/R On 13/12/2010  Foreign Exchange Option 20.20 Call 0.00000 0,000 38.17 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 20.20 Put 10,668.00000 10,647,000 38.17 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 18.20 Call 0.00000 0,000 38.17 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 18.20 Put 8,668.00000 8,647,000 38.17 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 16.20 Call 0.00000 0,000 35.07 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 16.20 Put 6,668.00000 6,647,000 35.07 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 14.20 Call 0.00000 0,000 30.30 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 1420 Put 4,668.00000 4,647,000 30.30 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 12.20 Call 0.00000 0,000 24.89 0.00 0 0
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Put Yield MTM Option Traded Interest
€/R On 13/12/2010  Foreign Exchange Option 1220 Put 2,668.00000 2,647,000 24.89 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 11.20 Call 0.00000 0,000 21.09 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 11.20 Put 1,668.00000 1,647,000 21.09 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 10.20 Call 9.00000 9,000 15.51 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 10.20 Put 677.00000 656,000 15.51 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 9.20 Call 362.00000 378,000 13.69 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 9.20 Put 30.00000 25,000 13.69 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 8.20 Call 1,332.00000 1,353,000 18.14 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 8.20 Put 0.00000 0,000 18.14 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 12.05 Call 0.00000 0,000 24.46 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 12.05 Put 2,518.00000 2,497,000 24 .46 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 20.25 Call 0.00000 0,000 38.17 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 20.25 Put 10,718.00000 10,697,000 38.17 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 18.25 Call 0.00000 0,000 38.17 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 18.25 Put 8,718.00000 8,697,000 38.17 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 16.25 Call 0.00000 0,000 35.18 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 16.25 Put 6,718.00000 6,697,000 35.18 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 14.25 Call 0.00000 0,000 30.43 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 14.25 Put 4,718.00000 4,697,000 30.43 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 12.25 Call 0.00000 0,000 25.03 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 1225 Put 2,718.00000 2,697,000 25.03 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 11.25 Call 0.00000 0,000 21.37 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 11.25 Put 1,718.00000 1,697,000 21.37 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 10.25 Call 8.00000 7,000 15.79 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 10.25 Put 726.00000 704,000 15.79 0.00 0 0
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Put Yield MTM Option Traded Interest
€/R On 13/12/2010  Foreign Exchange Option 9.25 Call 320.00000 335,000 13.43 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 9.25 Put 38.00000 32,000 13.43 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 8.25 Call 1,282.00000 1,303,000 17.98 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 8.25 Put 0.00000 0,000 17.98 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 20.95 Call 0.00000 0,000 38.17 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 20.95 Put 11,418.00000 11,397,000 38.17 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 18.95 Call 0.00000 0,000 38.17 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 18.95 Put 9,418.00000 9,397,000 38.17 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 16.95 Call 0.00000 0,000 36.79 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 16.95 Put 7,418.00000 7,397,000 36.79 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 14.95 Call 0.00000 0,000 32.12 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 14.95 Put 5,418.00000 5,397,000 32.12 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 1295 Call 0.00000 0,000 27.02 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 1295 Put 3,418.00000 3,397,000 27.02 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 11.95 Call 0.00000 0,000 2418 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 11.95 Put 2,418.00000 2,397,000 2418 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 10.95 Call 1.00000 1,000 19.69 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 10.95 Put 1,419.00000 1,398,000 19.69 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 9.95 Call 25.00000 25,000 14.11 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 9.95 Put 443.00000 422,000 14.11 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 8.95 Call 591.00000 610,000 14.98 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 8.95 Put 9.00000 7,000 14.98 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 20.85 Call 0.00000 0,000 38.17 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 20.85 Put 11,318.00000 11,297,000 38.17 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 18.85 Call 0.00000 0,000 38.17 0.00 0 0
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Contract Details Strike Call/ MTM Previous Premium On  Volatility Value Contracts Open

Put Yield MTM Option Traded Interest
€/R On 13/12/2010  Foreign Exchange Option 18.85 Put 9,318.00000 9,297,000 38.17 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 16.85 Call 0.00000 0,000 36.56 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 16.85 Put 7,318.00000 7,297,000 36.56 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 14.85 Call 0.00000 0,000 31.88 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 14.85 Put 5,318.00000 5,297,000 31.88 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 12.85 Call 0.00000 0,000 26.74 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 12.85 Put 3,318.00000 3,297,000 26.74 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 11.85 Call 0.00000 0,000 23.90 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 11.85 Put 2,318.00000 2,297,000 23.90 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 10.85 Call 1.00000 1,000 19.14 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 10.85 Put 1,319.00000 1,298,000 19.14 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 9.85 Call 38.00000 37,000 13.55 0.00 0 750
€/R On 13/12/2010  Foreign Exchange Option 9.85 Put 356.00000 334,000 13.55 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 8.85 Call 687.00000 707,000 15.49 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 8.85 Put 5.00000 4,000 15.49 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 20.00 Call 0.00000 0,000 38.17 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 20.00 Put 10,468.00000 10,447,000 38.17 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 18.00 Call 0.00000 0,000 38.17 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 18.00 Put 8,468.00000 8,447,000 38.17 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 16.00 Call 0.00000 0,000 34.61 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 16.00 Put 6,468.00000 6,447,000 34.61 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 14.00 Call 0.00000 0,000 29.82 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 14.00 Put 4,468.00000 4,447,000 29.82 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 12.00 Call 0.00000 0,000 24.32 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 12.00 Put 2,468.00000 2,447,000 24.32 0.00 0 0
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€/R On 13/12/2010  Foreign Exchange Option 11.00 Call 1.00000 1,000 19.97 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 11.00 Put 1,469.00000 1,448,000 19.97 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 10.00 Call 21.00000 20,000 14.39 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 10.00 Put 489.00000 467,000 14.39 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 9.00 Call 543.00000 562,000 14.72 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 9.00 Put 11.00000 9,000 14.72 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 8.00 Call 1,532.00000 1,553,000 18.77 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 8.00 Put 0.00000 0,000 18.77 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 20.10 Call 0.00000 0,000 38.17 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 20.10 Put 10,568.00000 10,547,000 38.17 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 18.10 Call 0.00000 0,000 38.17 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 18.10 Put 8,568.00000 8,547,000 38.17 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 16.10 Call 0.00000 0,000 34.84 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 16.10 Put 6,568.00000 6,547,000 34.84 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 14.10 Call 0.00000 0,000 30.06 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 14.10 Put 4,568.00000 4,547,000 30.06 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 12.10 Call 0.00000 0,000 24.61 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 12.10 Put 2,568.00000 2,547,000 24.61 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 11.10 Call 0.00000 0,000 20.53 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 11.10  Put 1,568.00000 1,547,000 20.53 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 10.10 Call 14.00000 13,000 14.95 0.00 0 375
€/R On 13/12/2010  Foreign Exchange Option 10.10  Put 582.00000 560,000 14.95 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 9.10 Call 451.00000 468,000 14.20 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 9.10 Put 19.00000 15,000 14.20 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 8.10 Call 1,432.00000 1,453,000 18.45 0.00 0 0
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Put Yield MTM Option Traded Interest
€/R On 13/12/2010  Foreign Exchange Option 8.10 Put 0.00000 0,000 18.45 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 20.40 Call 0.00000 0,000 38.17 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 20.40 Put 10,868.00000 10,847,000 38.17 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 18.40 Call 0.00000 0,000 38.17 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 18.40 Put 8,868.00000 8,847,000 38.17 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 16.40 Call 0.00000 0,000 35.53 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 16.40 Put 6,868.00000 6,847,000 35.53 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 14.40 Call 0.00000 0,000 30.79 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 14.40 Put 4,868.00000 4,847,000 30.79 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 12.40 Call 0.00000 0,000 25.46 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 1240 Put 2,868.00000 2,847,000 25.46 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 11.40 Call 0.00000 0,000 22.21 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 11.40 Put 1,868.00000 1,847,000 22.21 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 10.40 Call 4.00000 4,000 16.62 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 10.40 Put 872.00000 851,000 16.62 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 940 Call 204.00000 216,000 12.65 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 940 Put 72.00000 63,000 12.65 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 8.40 Call 1,132.00000 1,153,000 17.51 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 8.40 Put 0.00000 0,000 17.51 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 20.55 Call 0.00000 0,000 38.17 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 20.55 Put 11,018.00000 10,997,000 38.17 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 18.55 Call 0.00000 0,000 38.17 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 18.55 Put 9,018.00000 8,997,000 38.17 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 16.55 Call 0.00000 0,000 35.87 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 16.55 Put 7,018.00000 6,997,000 35.87 0.00 0 0
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Put Yield MTM Option Traded Interest
€/R On 13/12/2010  Foreign Exchange Option 14.55 Call 0.00000 0,000 31.15 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 1455 Put 5,018.00000 4,997,000 31.15 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 12.55 Call 0.00000 0,000 25.89 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 12.55 Put 3,018.00000 2,997,000 25.89 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 11.55 Call 0.00000 0,000 23.04 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 11.55  Put 2,018.00000 1,997,000 23.04 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 10.55 Call 3.00000 2,000 17.46 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 10.55 Put 1,021.00000 999,000 17.46 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 9.55 Call 117.00000 120,000 11.88 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 9.55 Put 135.00000 117,000 11.88 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 8.55 Call 983.00000 1,003,000 17.04 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 8.55 Put 1.00000 0,000 17.04 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 19.85 Call 0.00000 0,000 38.17 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 19.85 Put 10,318.00000 10,297,000 38.17 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 17.85 Call 0.00000 0,000 38.17 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 17.85 Put 8,318.00000 8,297,000 38.17 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 15.85 Call 0.00000 0,000 34.26 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 15.85 Put 6,318.00000 6,297,000 34.26 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 13.85 Call 0.00000 0,000 29.46 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 13.85 Put 4,318.00000 4,297,000 29.46 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 7.85 Call 1,682.00000 1,703,000 19.24 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 7.85 Put 0.00000 0,000 19.24 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 19.90 Call 0.00000 0,000 38.17 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 19.90 Put 10,368.00000 10,347,000 38.17 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 17.90 Call 0.00000 0,000 38.17 0.00 0 0
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Put Yield MTM Option Traded Interest
€/R On 13/12/2010  Foreign Exchange Option 17.90 Put 8,368.00000 8,347,000 38.17 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 15.90 Call 0.00000 0,000 34.38 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 15.90 Put 6,368.00000 6,347,000 34.38 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 13.90 Call 0.00000 0,000 29.58 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 13.90 Put 4,368.00000 4,347,000 29.58 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 11.90 Call 0.00000 0,000 24.04 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 11.90 Put 2,368.00000 2,347,000 24.04 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 10.90 Call 1.00000 1,000 19.41 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 10.90 Put 1,369.00000 1,348,000 19.41 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 9.90 Call 31.00000 30,000 13.83 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 9.90 Put 399.00000 377,000 13.83 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 8.90 Call 639.00000 658,000 15.24 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 8.90 Put 7.00000 5,000 15.24 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 7.90 Call 1,632.00000 1,653,000 19.08 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 7.90 Put 0.00000 0,000 19.08 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 19.95 Call 0.00000 0,000 38.17 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 19.95 Put 10,418.00000 10,397,000 38.17 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 17.95 Call 0.00000 0,000 38.17 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 17.95 Put 8,418.00000 8,397,000 38.17 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 15.95 Call 0.00000 0,000 34.49 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 15.95 Put 6,418.00000 6,397,000 34.49 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 13.95 Call 0.00000 0,000 29.70 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 13.95 Put 4,418.00000 4,397,000 29.70 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 7.95 Call 1,582.00000 1,603,000 18.92 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 7.95 Put 0.00000 0,000 18.92 0.00 0 0
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Put Yield MTM Option Traded Interest
€/R On 13/12/2010  Foreign Exchange Option 10.30 Put 774.00000 753,000 16.07 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 10.30 Call 6.00000 6,000 16.07 0.00 0 60
€/R On 13/12/2010  Foreign Exchange Option 9.60 Call 98.00000 99,000 12.16 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 9.60 Put 166.00000 146,000 12.16 0.00 0 750
€/R On 13/12/2010  Foreign Exchange Option 9.30 Call 279.00000 293,000 13.17 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 9.30 Put 47.00000 40,000 13.17 0.00 0 1,125
€/R On 14/03/2011  Foreign Exchange Option 9.80 Call 221.00000 227,000 13.36 0.00 0 0
€/R On 14/03/2011  Foreign Exchange Option 9.80 Put 387.00000 368,000 13.36 0.00 0 0
€/R On 14/03/2011  Foreign Exchange Option 9.85 Call 205.00000 211,000 13.51 0.00 0 0
€/R On 14/03/2011 Foreign Exchange Option 9.85 Put 421.00000 402,000 13.51 0.00 0 0
€/R On 14/03/2011  Foreign Exchange Option 9.75 Call 238.00000 245,000 13.20 0.00 0 0
€/R On 14/03/2011 Foreign Exchange Option 9.75 Put 354.00000 336,000 13.20 0.00 0 0
€/R On 14/03/2011  Foreign Exchange Option 9.50 Put 217.00000 205,000 12.89 0.00 0 0
€/R On 14/03/2011  Foreign Exchange Option 9.50 Call 351.00000 364,000 12.89 0.00 0 10,429
€/R On 14/03/2011  Foreign Exchange Option 10.40 Put 857.00000 833,000 15.22 0.00 0 0
€/R On 14/03/2011  Foreign Exchange Option 10.40 Call 91.00000 92,000 15.22 0.00 0 14,937
€/R On 14/03/2011  Foreign Exchange Option 10.50 Put 945.00000 921,000 15.52 0.00 0 0
€/R On 14/03/2011 Foreign Exchange Option 10.50 Call 79.00000 80,000 15.52 0.00 0 4,508
€/R On 14/03/2011 Foreign Exchange Option 10.10  Put 607.00000 585,000 14.29 0.00 0 0
€/R On 14/03/2011  Foreign Exchange Option 10.10 Call 141.00000 144,000 14.29 0.00 0 100
€/R On 13/06/2011  Foreign Exchange Option 9.80 Call 373.00000 375,000 13.29 0.00 0 0
€/R On 13/06/2011 Foreign Exchange Option 9.80 Put 412.00000 405,000 13.29 0.00 0 0
€/R On 13/06/2011  Foreign Exchange Option 9.85 Call 354.00000 357,000 13.42 0.00 0 0
€/R On 13/06/2011  Foreign Exchange Option 9.85 Put 443.00000 437,000 13.42 0.00 0 0
€/R On 13/06/2011  Foreign Exchange Option 9.75 Call 393.00000 395,000 13.15 0.00 0 0
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Put Yield MTM Option Traded Interest
€/R On 13/06/2011  Foreign Exchange Option 9.75 Put 382.00000 375,000 13.15 0.00 0 0
Total € / R Option 0.00 0 33,034
Total €/R 1,251,390.60 131 61,628
AU$/R On 13/12/2010  Foreign Exchange Future 6.90720 6.88690 0.00 0 14,802
AU$/R On 14/03/2011 Foreign Exchange Future 6.90740 6.88380 0.00 0 1,234
AU$/R On 13/06/2011 Foreign Exchange Future 6.91280 6.90090 0.00 0 70
AU$/R On 19/09/2011 Foreign Exchange Future 6.92160 6.91350 0.00 0 0
Total AUS$ / R Future 0.00 0 16,106
AU$ /R On 13/12/2010  Foreign Exchange Option 6.90 Call 74.00000 80,000 10.65 0.00 0 0
AU$ /R On 13/12/2010  Foreign Exchange Option 6.90 Put 87.00000 73,000 10.65 0.00 0 0
AU$/R On 13/12/2010  Foreign Exchange Option 6.95 Put 118.00000 103,000 10.97 0.00 0 0
AU$/R On 13/12/2010  Foreign Exchange Option 6.95 Call 55.00000 60,000 10.97 0.00 0 200
AU$ /R On 14/03/2011  Foreign Exchange Option 6.70 Call 284.00000 304,000 11.88 0.00 0 0
AU$/R On 14/03/2011 Foreign Exchange Option 6.70 Put 100.00000 97,000 11.88 0.00 0 0
AU$ /R On 14/03/2011  Foreign Exchange Option 6.75 Call 247.00000 267,000 11.55 0.00 0 0
AU$ /R On 14/03/2011  Foreign Exchange Option 6.75 Put 113.00000 110,000 11.55 0.00 0 0
AU$ /R On 14/03/2011  Foreign Exchange Option 6.65 Call 322.00000 342,000 12.21 0.00 0 0
AU$ /R On 14/03/2011  Foreign Exchange Option 6.65 Put 88.00000 85,000 12.21 0.00 0 0
AU$ /R On 13/06/2011  Foreign Exchange Option 6.65 Call 390.00000 397,000 11.98 0.00 0 0
AU$/R On 13/06/2011 Foreign Exchange Option 6.65 Put 139.00000 134,000 11.98 0.00 0 0
AU$ /R On 13/06/2011  Foreign Exchange Option 6.70 Call 354.00000 361,000 11.72 0.00 0 0
AU$ /R On 13/06/2011  Foreign Exchange Option 6.70 Put 153.00000 148,000 11.72 0.00 0 0
AU$/R On 13/06/2011  Foreign Exchange Option 6.60 Call 427.00000 435,000 12.23 0.00 0 0
AU$/R On 13/06/2011 Foreign Exchange Option 6.60 Put 126.00000 122,000 12.23 0.00 0 0
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AU$ /R On 19/09/2011  Foreign Exchange Option 6.65 Call 443.00000 448,000 11.82 0.00 0 0
AU$/R On 19/09/2011 Foreign Exchange Option 6.65 Put 180.00000 176,000 11.82 0.00 0 0
AU$ /R On 19/09/2011  Foreign Exchange Option 6.70 Call 408.00000 413,000 11.62 0.00 0 0
AU$ /R On 19/09/2011  Foreign Exchange Option 6.70 Put 195.00000 191,000 11.62 0.00 0 0
AU$/R On 19/09/2011  Foreign Exchange Option 6.60 Call 479.00000 484,000 12.02 0.00 0 0
AU$/R On 19/09/2011 Foreign Exchange Option 6.60 Put 166.00000 162,000 12.02 0.00 0 0
Total AU$ / R Option 0.00 0 200
Total AU$ /R 0.00 0 16,306
CAD/R On 13/12/2010  Foreign Exchange Future 6.88220 6.89750 0.00 0 400
CAD/R On 14/03/2011 Foreign Exchange Future 6.95000 6.96460 0.00 0 0
Total CAD/ R Future 0.00 0 400
CAD/R On 13/12/2010  Foreign Exchange Option 7.70 Call 0.00000 0,000 15.60 0.00 0 0
CAD/R On 13/12/2010  Foreign Exchange Option 7.70 Put 803.00000 818,000 15.60 0.00 0 0
CAD/R On 13/12/2010  Foreign Exchange Option 7.75 Call 0.00000 0,000 15.94 0.00 0 0
CAD/R On 13/12/2010  Foreign Exchange Option 7.75 Put 853.00000 868,000 15.94 0.00 0 0
CAD/R On 13/12/2010  Foreign Exchange Option 765 Call 1.00000 0,000 15.27 0.00 0 0
CAD/R On 13/12/2010  Foreign Exchange Option 765 Put 754.00000 768,000 15.27 0.00 0 0
CAD/R On 14/03/2011  Foreign Exchange Option 7.05 Call 146.00000 137,000 11.57 0.00 0 0
CAD/R On 14/03/2011  Foreign Exchange Option 7.05 Put 231.00000 237,000 11.57 0.00 0 0
CAD/R On 14/03/2011 Foreign Exchange Option 7.10 Call 129.00000 120,000 11.74 0.00 0 0
CAD/R On 14/03/2011  Foreign Exchange Option 7.10 Put 264.00000 270,000 11.74 0.00 0 0
CAD/R On 14/03/2011  Foreign Exchange Option 7.00 Call 165.00000 155,000 11.40 0.00 0 0
CAD/R On 14/03/2011  Foreign Exchange Option 7.00 Put 200.00000 205,000 11.40 0.00 0 0
Total CAD/ R Option 0.00 0 0
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Total CAD/ R 0.00 0 400
CHF/R On 13/12/2010  Foreign Exchange Future 7.09660 7.11560 0.00 0 150
CHF /R On 14/03/2011 Foreign Exchange Future 7.18970 7.20680 0.00 0 0
Total CHF / R Future 0.00 0 150
CHF /R On 13/12/2010  Foreign Exchange Option 7.05 Call 145.00000 133,000 14.65 0.00 0 0
CHF /R On 13/12/2010  Foreign Exchange Option 7.05 Put 79.00000 86,000 14.65 0.00 0 0
CHF /R On 13/12/2010  Foreign Exchange Option 7.10 Call 114.00000 104,000 14.32 0.00 0 0
CHF /R On 13/12/2010  Foreign Exchange Option 7.10 Put 98.00000 107,000 14.32 0.00 0 0
CHF /R On 13/12/2010  Foreign Exchange Option 7.00 Call 178.00000 165,000 14.98 0.00 0 0
CHF /R On 13/12/2010  Foreign Exchange Option 7.00 Put 62.00000 68,000 14.98 0.00 0 0
CHF /R On 14/03/2011  Foreign Exchange Option 7.25 Call 221.00000 214,000 14.96 0.00 0 0
CHF /R On 14/03/2011  Foreign Exchange Option 7.25 Put 264.00000 274,000 14.96 0.00 0 0
CHF /R On 14/03/2011  Foreign Exchange Option 7.30 Call 202.00000 195,000 15.13 0.00 0 0
CHF /R On 14/03/2011  Foreign Exchange Option 7.30 Put 295.00000 305,000 15.13 0.00 0 0
CHF /R On 14/03/2011 Foreign Exchange Option 7.20 Call 242.00000 234,000 14.80 0.00 0 0
CHF /R On 14/03/2011  Foreign Exchange Option 7.20 Put 235.00000 244,000 14.80 0.00 0 0
Total CHF / R Option 0.00 0 0
Total CHF /R 0.00 0 150
RAIN On 13/12/2010  Foreign Exchange Future 13,810.56000 13,824.28000 0.00 0 0
RAIN On 14/03/2011  Foreign Exchange Future 13,982.46000 13,992.23000 0.00 0 0
Total RAIN Future 0.00 0 0
RAIN On 13/12/2010  Foreign Exchange Option ~ 13500.00 Call 3,243.00000 3,106,000 2.00 0.00 0 0
RAIN On 13/12/2010  Foreign Exchange Option ~ 13500.00  Put 0.00000 0,000 2.00 0.00 0 0
RAIN On 13/12/2010  Foreign Exchange Option ~ 13500.01  Call 3,243.00000 3,106,000 2.00 0.00 0 0
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RAIN On 13/12/2010  Foreign Exchange Option ~ 13500.01  Put 0.00000 1,000 2.00 0.00 0 0
RAIN On 13/12/2010  Foreign Exchange Option ~ 13499.99  Call 3,243.00000 3,106,000 2.00 0.00 0 0
RAIN On 13/12/2010  Foreign Exchange Option  13499.99  Put 0.00000 0,000 2.00 0.00 0 0
RAIN On 14/03/2011  Foreign Exchange Option ~ 13600.00  Call 3,925.00000 3,828,000 2.00 0.00 0 0
RAIN On 14/03/2011 Foreign Exchange Option  13600.00  Put 3.00000 3,000 2.00 0.00 0 0
RAIN On 14/03/2011  Foreign Exchange Option ~ 13600.01  Call 3,925.00000 3,828,000 2.00 0.00 0 0
RAIN On 14/03/2011  Foreign Exchange Option ~ 13600.01  Put 3.00000 4,000 2.00 0.00 0 0
RAIN On 14/03/2011  Foreign Exchange Option ~ 13599.99  Call 3,925.00000 3,828,000 2.00 0.00 0 0
RAIN On 14/03/2011  Foreign Exchange Option ~ 13599.99  Put 3.00000 3,000 2.00 0.00 0 0
Total RAIN Option 0.00 0 0
Total RAIN 0.00 0 0
YUAN/R On 13/12/2010  Foreign Exchange Future 1.05660 1.05990 0.00 0 0
YUAN/R On 14/03/2011 Foreign Exchange Future 1.07250 1.07540 0.00 0 0
Total YUAN/R Future 0.00 0 0
YUAN/R On 13/12/2010  Foreign Exchange Option 1.00 Call 612.00000 581,000 15.00 0.00 0 0
YUAN/R On 13/12/2010  Foreign Exchange Option 1.00 Put 13.00000 15,000 15.00 0.00 0 0
YUAN/R On 13/12/2010  Foreign Exchange Option 1.05 Call 223.00000 200,000 15.00 0.00 0 0
YUAN/R On 13/12/2010  Foreign Exchange Option 1.05 Put 124.00000 134,000 15.00 0.00 0 0
YUAN/R On 13/12/2010  Foreign Exchange Option 0.95 Call 1,103.00000 1,070,000 20.00 0.00 0 0
YUAN/R On 13/12/2010  Foreign Exchange Option 0.95 Put 4.00000 4,000 20.00 0.00 0 0
YUAN/R On 14/03/2011  Foreign Exchange Option 1.05 Call 501.00000 482,000 15.00 0.00 0 0
YUAN/R On 14/03/2011  Foreign Exchange Option 1.05 Put 247.00000 257,000 15.00 0.00 0 0
YUAN/R On 14/03/2011  Foreign Exchange Option 1.10 Call 282.00000 269,000 16.00 0.00 0 0
YUAN/R On 14/03/2011  Foreign Exchange Option 110 Put 528.00000 544,000 16.00 0.00 0 0
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Contract Details Strike Call/ MTM Previous Premium On  Volatility Value Contracts Open

Put Yield MTM Option Traded Interest
YUAN/R On 14/03/2011  Foreign Exchange Option 1.00 Call 850.00000 825,000 15.00 0.00 0 0
YUAN/R On 14/03/2011 Foreign Exchange Option 1.00 Put 96.00000 100,000 15.00 0.00 0 0
Total YUAN/R Option 0.00 0 0
Total YUAN/R 0.00 0 0
Total Futures 71,678,993.90 9,596 440,845
Total Options 19,040.00 80 520,887
Grand Total: 71,698,033.90 9,676 961,732

Page 30 of 30 2010/11/18, 05:40:16PN



