
Currency Derivatives Daily MTM Report
Daily summary for: 04/03/2011

Contract Details Strike MTM 

Yield

Previous 

MTM
Premium On 

Option

Volatility Value Contracts

Traded 

Open 

Interest
Call /

Put

$ / R On 14/03/2011 6.90860  6.90820  15,357,817.80  2,223  216,944 Foreign Exchange Future

$ / R On 13/06/2011 7.00310  7.00190  36,787,284.30  5,253  78,313 Foreign Exchange Future

$ / R On 19/09/2011 7.10730  7.10430  213,219.00  30  13,136 Foreign Exchange Future

$ / R On 19/12/2011 7.20810  7.20230  50,456.70  7  970 Foreign Exchange Future

$ / R On 19/03/2012 7.31670  7.30920  0.00  0  277 Foreign Exchange Future

 52,408,777.80  7,513  309,640 Total $ / R Future

$ / R On 14/03/2011  8.00  0.00000  0,000  23.73  0.00  0  6,050 CallForeign Exchange Option

$ / R On 14/03/2011  8.00  1,092.00000  1,091,000  23.73  0.00  0  0 PutForeign Exchange Option

$ / R On 14/03/2011  8.05  0.00000  0,000  24.23  0.00  0  340 CallForeign Exchange Option

$ / R On 14/03/2011  8.05  1,142.00000  1,141,000  24.23  0.00  0  0 PutForeign Exchange Option

$ / R On 14/03/2011  7.95  0.00000  0,000  23.22  0.00  0  0 CallForeign Exchange Option

$ / R On 14/03/2011  7.95  1,042.00000  1,041,000  23.22  0.00  0  0 PutForeign Exchange Option

$ / R On 14/03/2011  8.50  1,592.00000  1,591,000  28.78  0.00  0  0 PutForeign Exchange Option

$ / R On 14/03/2011  8.50  0.00000  0,000  28.78  0.00  0  30,000 CallForeign Exchange Option

$ / R On 14/03/2011  10.50  3,592.00000  3,591,000  41.86  0.00  0  0 PutForeign Exchange Option

$ / R On 14/03/2011  10.50  0.00000  0,000  41.86  0.00  0  30,000 CallForeign Exchange Option
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$ / R On 14/03/2011  7.30  394.00000  393,000  16.66  0.00  0  2,000 PutForeign Exchange Option

$ / R On 14/03/2011  7.30  2.00000  2,000  16.66  0.00  0  6,050 CallForeign Exchange Option

$ / R On 14/03/2011  8.40  1,492.00000  1,491,000  27.77  0.00  0  0 PutForeign Exchange Option

$ / R On 14/03/2011  8.40  0.00000  0,000  27.77  0.00  0  3,000 CallForeign Exchange Option

$ / R On 14/03/2011  7.50  592.00000  591,000  18.68  0.00  0  0 PutForeign Exchange Option

$ / R On 14/03/2011  7.50  0.00000  0,000  18.68  0.00  0  12,000 CallForeign Exchange Option

$ / R On 14/03/2011  7.55  642.00000  641,000  19.18  0.00  0  0 PutForeign Exchange Option

$ / R On 14/03/2011  7.55  0.00000  0,000  19.18  0.00  0  871 CallForeign Exchange Option

$ / R On 14/03/2011  7.60  692.00000  691,000  19.69  0.00  0  0 PutForeign Exchange Option

$ / R On 14/03/2011  7.60  0.00000  0,000  19.69  0.00  0  3,071 CallForeign Exchange Option

$ / R On 14/03/2011  7.25  346.00000  344,000  16.15  0.00  0  3,000 PutForeign Exchange Option

$ / R On 14/03/2011  7.25  4.00000  3,000  16.15  0.00  0  7,600 CallForeign Exchange Option

$ / R On 14/03/2011  7.10  206.00000  202,000  14.64  0.00  0  3,000 PutForeign Exchange Option

$ / R On 14/03/2011  7.10  14.00000  11,000  14.64  0.00  0  3,280 CallForeign Exchange Option

$ / R On 14/03/2011  7.40  493.00000  492,000  17.67  0.00  0  0 PutForeign Exchange Option

$ / R On 14/03/2011  7.40  1.00000  1,000  17.67  0.00  0  0 CallForeign Exchange Option

$ / R On 14/03/2011  7.15  251.00000  248,000  15.14  0.00  0  0 PutForeign Exchange Option

$ / R On 14/03/2011  7.15  9.00000  7,000  15.14  0.00  0  100 CallForeign Exchange Option

$ / R On 14/03/2011  7.35  444.00000  442,000  17.16  0.00  0  0 PutForeign Exchange Option

$ / R On 14/03/2011  7.35  2.00000  1,000  17.16  0.00  0  0 CallForeign Exchange Option

$ / R On 14/03/2011  7.20  6.00000  4,000  15.65  0.00  0  0 CallForeign Exchange Option

$ / R On 14/03/2011  7.20  298.00000  295,000  15.65  0.00  0  2,571 PutForeign Exchange Option

$ / R On 14/03/2011  6.85  39.00000  34,000  13.02  0.00  0  0 PutForeign Exchange Option

$ / R On 14/03/2011  6.85  97.00000  93,000  13.02  0.00  0  8,500 CallForeign Exchange Option

$ / R On 14/03/2011  7.00  123.00000  118,000  13.63  0.00  0  0 PutForeign Exchange Option
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$ / R On 14/03/2011  7.00  31.00000  27,000  13.63  0.00  0  1,600 CallForeign Exchange Option

$ / R On 13/06/2011  7.45  88.00000  87,000  16.42  0.00  0  0 CallForeign Exchange Option

$ / R On 13/06/2011  7.45  536.00000  534,000  16.42  0.00  0  0 PutForeign Exchange Option

$ / R On 13/06/2011  7.50  80.00000  79,000  16.67  0.00  0  800 CallForeign Exchange Option

$ / R On 13/06/2011  7.50  578.00000  576,000  16.67  0.00  0  0 PutForeign Exchange Option

$ / R On 13/06/2011  7.40  97.00000  96,000  16.18  0.00  0  0 CallForeign Exchange Option

$ / R On 13/06/2011  7.40  495.00000  493,000  16.18  0.00  0  1,000 PutForeign Exchange Option

$ / R On 13/06/2011  6.70  394.00000  395,000  14.55  0.00  0  0 CallForeign Exchange Option

$ / R On 13/06/2011  6.70  92.00000  92,000  14.55  0.00  0  300 PutForeign Exchange Option

$ / R On 13/06/2011  7.20  340.00000  339,000  15.21  0.00  0  0 PutForeign Exchange Option

$ / R On 13/06/2011  7.20  142.00000  142,000  15.21  0.00  0  400 CallForeign Exchange Option

$ / R On 13/06/2011  7.05  239.00000  238,000  14.49  0.00  0  0 PutForeign Exchange Option

$ / R On 13/06/2011  7.05  191.00000  191,000  14.49  0.00  0  500 CallForeign Exchange Option

$ / R On 13/06/2011  8.00  1,032.00000  1,029,000  19.09  0.00  0  0 PutForeign Exchange Option

$ / R On 13/06/2011  8.00  34.00000  32,000  19.09  0.00  0  500 CallForeign Exchange Option

$ / R On 13/06/2011  7.80  845.00000  842,000  18.12  0.00  0  0 PutForeign Exchange Option

$ / R On 13/06/2011  7.80  47.00000  45,000  18.12  0.00  0  1,000 CallForeign Exchange Option

$ / R On 13/06/2011  7.25  377.00000  375,000  15.46  0.00  0  0 PutForeign Exchange Option

$ / R On 13/06/2011  7.25  129.00000  128,000  15.46  0.00  0  500 CallForeign Exchange Option

$ / R On 13/06/2011  7.30  117.00000  116,000  15.70  0.00  0  250 CallForeign Exchange Option

$ / R On 13/06/2011  7.30  415.00000  413,000  15.70  82,600.00  200  0 PutForeign Exchange Option

$ / R On 13/06/2011  7.10  271.00000  270,000  14.73  0.00  0  0 PutForeign Exchange Option

$ / R On 13/06/2011  7.10  173.00000  173,000  14.73  0.00  0  650 CallForeign Exchange Option

$ / R On 19/09/2011  8.05  99.00000  96,000  18.15  0.00  0  0 CallForeign Exchange Option

$ / R On 19/09/2011  8.05  1,045.00000  1,039,000  18.15  0.00  0  0 PutForeign Exchange Option
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$ / R On 19/09/2011  8.10  94.00000  91,000  18.33  0.00  0  0 CallForeign Exchange Option

$ / R On 19/09/2011  8.10  1,090.00000  1,084,000  18.33  0.00  0  0 PutForeign Exchange Option

$ / R On 19/09/2011  8.00  104.00000  102,000  17.97  0.00  0  3,000 CallForeign Exchange Option

$ / R On 19/09/2011  8.00  1,000.00000  995,000  17.97  0.00  0  0 PutForeign Exchange Option

$ / R On 19/09/2011  7.80  827.00000  821,000  17.24  0.00  0  0 PutForeign Exchange Option

$ / R On 19/09/2011  7.80  131.00000  128,000  17.24  0.00  0  2,800 CallForeign Exchange Option

$ / R On 19/09/2011  7.40  212.00000  211,000  15.79  0.00  0  0 CallForeign Exchange Option

$ / R On 19/09/2011  7.40  508.00000  504,000  15.79  0.00  0  2,800 PutForeign Exchange Option

$ / R On 19/09/2011  6.80  477.00000  478,000  14.63  0.00  0  0 CallForeign Exchange Option

$ / R On 19/09/2011  6.80  173.00000  171,000  14.63  0.00  0  10,000 PutForeign Exchange Option

$ / R On 19/09/2011  6.90  417.00000  417,000  14.65  0.00  0  0 CallForeign Exchange Option

$ / R On 19/09/2011  6.90  213.00000  210,000  14.65  0.00  0  10,000 PutForeign Exchange Option

$ / R On 19/09/2011  7.45  545.00000  541,000  15.97  0.00  0  0 PutForeign Exchange Option

$ / R On 19/09/2011  7.45  199.00000  198,000  15.97  0.00  0  10,000 CallForeign Exchange Option

$ / R On 19/09/2011  7.60  662.00000  657,000  16.52  0.00  0  0 PutForeign Exchange Option

$ / R On 19/09/2011  7.60  166.00000  164,000  16.52  0.00  0  200 CallForeign Exchange Option

$ / R On 19/12/2011  7.35  328.00000  330,000  15.33  0.00  0  0 CallForeign Exchange Option

$ / R On 19/12/2011  7.35  476.00000  472,000  15.33  0.00  0  0 PutForeign Exchange Option

$ / R On 19/12/2011  7.40  311.00000  313,000  15.48  0.00  0  0 CallForeign Exchange Option

$ / R On 19/12/2011  7.40  509.00000  505,000  15.48  0.00  0  0 PutForeign Exchange Option

$ / R On 19/12/2011  7.30  345.00000  347,000  15.18  0.00  0  0 CallForeign Exchange Option

$ / R On 19/12/2011  7.30  443.00000  439,000  15.18  0.00  0  0 PutForeign Exchange Option

$ / R On 19/03/2012  7.04  585.00000  589,000  14.86  0.00  0  0 CallForeign Exchange Option

$ / R On 19/03/2012  7.04  312.00000  308,000  14.86  0.00  0  0 PutForeign Exchange Option

$ / R On 19/03/2012  7.09  558.00000  562,000  14.91  0.00  0  0 CallForeign Exchange Option
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$ / R On 19/03/2012  7.09  335.00000  331,000  14.91  0.00  0  0 PutForeign Exchange Option

$ / R On 19/03/2012  6.99  613.00000  617,000  14.81  0.00  0  0 CallForeign Exchange Option

$ / R On 19/03/2012  6.99  290.00000  286,000  14.81  0.00  0  0 PutForeign Exchange Option

$ / R On 19/03/2012  7.00  605.00000  609,000  14.83  0.00  0  0 CallForeign Exchange Option

$ / R On 19/03/2012  7.00  296.00000  292,000  14.83  0.00  0  1,000 PutForeign Exchange Option

 82,600.00  200  168,733 Total $ / R Option

 478,373  7,713  52,491,377.80Total $ / R

$ / R MAXIOn 14/03/2011 6.90860  6.90820  69,086.00  10  70 Foreign Exchange Future

$ / R MAXIOn 13/06/2011 7.00310  7.00190  70,031.00  10  280 Foreign Exchange Future

 139,117.00  20  350 Total $ / R MAXI Future

$ / R MAXIOn 14/03/2011  7.00  3,139.00000  2,722,000  13.63  0.00  0  0 CallForeign Exchange Option

$ / R MAXIOn 14/03/2011  7.00  12,319.00000  11,862,000  13.63  0.00  0  0 PutForeign Exchange Option

$ / R MAXIOn 14/03/2011  7.05  2,091.00000  1,745,000  14.14  0.00  0  0 CallForeign Exchange Option

$ / R MAXIOn 14/03/2011  7.05  16,271.00000  15,885,000  14.14  0.00  0  0 PutForeign Exchange Option

$ / R MAXIOn 14/03/2011  6.95  4,628.00000  4,161,000  13.13  0.00  0  0 CallForeign Exchange Option

$ / R MAXIOn 14/03/2011  6.95  8,808.00000  8,301,000  13.13  0.00  0  0 PutForeign Exchange Option

$ / R MAXIOn 13/06/2011  7.05  19,099.00000  19,093,000  14.49  0.00  0  0 CallForeign Exchange Option

$ / R MAXIOn 13/06/2011  7.05  23,909.00000  23,783,000  14.49  0.00  0  0 PutForeign Exchange Option

$ / R MAXIOn 13/06/2011  7.10  17,310.00000  17,287,000  14.73  0.00  0  0 CallForeign Exchange Option

$ / R MAXIOn 13/06/2011  7.10  27,120.00000  26,977,000  14.73  0.00  0  0 PutForeign Exchange Option

$ / R MAXIOn 13/06/2011  7.00  21,069.00000  21,080,000  14.24  0.00  0  0 CallForeign Exchange Option

$ / R MAXIOn 13/06/2011  7.00  20,879.00000  20,770,000  14.24  0.00  0  0 PutForeign Exchange Option

$ / R MAXIOn 13/06/2011  7.35  10,622.00000  10,533,000  15.94  0.00  0  0 CallForeign Exchange Option

$ / R MAXIOn 13/06/2011  7.35  45,432.00000  45,223,000  15.94  0.00  0  60 PutForeign Exchange Option
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 0.00  0  60 Total $ / R MAXI Option

 410  20  139,117.00Total $ / R MAXI

£ / R On 14/03/2011 11.25090  11.23610  8,021,891.70  713  30,352 Foreign Exchange Future

£ / R On 13/06/2011 11.39240  11.37610  9,170,882.00  805  3,821 Foreign Exchange Future

£ / R On 19/09/2011 11.54080  11.52080  0.00  0  2,512 Foreign Exchange Future

£ / R On 19/12/2011 11.67920  11.65500  0.00  0  87 Foreign Exchange Future

 17,192,773.70  1,518  36,772 Total £ / R Future

£ / R On 14/03/2011  11.80  6.00000  5,000  16.29  0.00  0  0 CallForeign Exchange Option

£ / R On 14/03/2011  11.80  570.00000  554,000  16.29  0.00  0  2,000 PutForeign Exchange Option

£ / R On 14/03/2011  11.85  5.00000  4,000  16.61  0.00  0  0 CallForeign Exchange Option

£ / R On 14/03/2011  11.85  619.00000  603,000  16.61  0.00  0  0 PutForeign Exchange Option

£ / R On 14/03/2011  11.75  8.00000  6,000  15.97  0.00  0  0 CallForeign Exchange Option

£ / R On 14/03/2011  11.75  522.00000  505,000  15.97  0.00  0  0 PutForeign Exchange Option

£ / R On 14/03/2011  11.45  250.00000  234,000  14.08  0.00  0  0 PutForeign Exchange Option

£ / R On 14/03/2011  11.45  36.00000  35,000  14.08  0.00  0  569 CallForeign Exchange Option

£ / R On 14/03/2011  12.55  1,314.00000  1,299,000  21.03  0.00  0  0 PutForeign Exchange Option

£ / R On 14/03/2011  12.55  0.00000  0,000  21.03  0.00  0  569 CallForeign Exchange Option

£ / R On 14/03/2011  12.00  766.00000  751,000  17.55  0.00  0  0 PutForeign Exchange Option

£ / R On 14/03/2011  12.00  2.00000  2,000  17.55  0.00  0  150 CallForeign Exchange Option

£ / R On 14/03/2011  8.00  0.00000  0,000  22.18  0.00  0  0 PutForeign Exchange Option

£ / R On 14/03/2011  8.00  3,236.00000  3,251,000  22.18  0.00  0  0 CallForeign Exchange Option

£ / R On 14/03/2011  7.30  0.00000  0,000  33.63  0.00  0  0 PutForeign Exchange Option

£ / R On 14/03/2011  7.30  3,936.00000  3,951,000  33.63  0.00  0  0 CallForeign Exchange Option

£ / R On 13/06/2011  11.85  177.00000  182,000  15.01  0.00  0  0 CallForeign Exchange Option
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£ / R On 13/06/2011  11.85  651.00000  640,000  15.01  0.00  0  0 PutForeign Exchange Option

£ / R On 13/06/2011  11.90  166.00000  170,000  15.13  0.00  0  0 CallForeign Exchange Option

£ / R On 13/06/2011  11.90  690.00000  678,000  15.13  0.00  0  0 PutForeign Exchange Option

£ / R On 13/06/2011  11.80  190.00000  194,000  14.89  0.00  0  0 CallForeign Exchange Option

£ / R On 13/06/2011  11.80  614.00000  602,000  14.89  0.00  0  0 PutForeign Exchange Option

£ / R On 13/06/2011  10.75  728.00000  741,000  13.91  0.00  0  0 CallForeign Exchange Option

£ / R On 13/06/2011  10.75  102.00000  99,000  13.91  0.00  0  10 PutForeign Exchange Option

£ / R On 13/06/2011  11.45  376.00000  367,000  14.06  0.00  0  0 PutForeign Exchange Option

£ / R On 13/06/2011  11.45  302.00000  309,000  14.06  0.00  0  10 CallForeign Exchange Option

£ / R On 13/06/2011  11.55  265.00000  271,000  14.30  0.00  0  0 CallForeign Exchange Option

£ / R On 13/06/2011  11.55  439.00000  429,000  14.30  0.00  0  100 PutForeign Exchange Option

£ / R On 13/06/2011  11.95  155.00000  159,000  15.25  0.00  0  0 CallForeign Exchange Option

£ / R On 13/06/2011  11.95  729.00000  717,000  15.25  0.00  0  100 PutForeign Exchange Option

£ / R On 19/09/2011  11.50  499.00000  507,000  14.35  0.00  0  0 CallForeign Exchange Option

£ / R On 19/09/2011  11.50  478.00000  466,000  14.35  0.00  0  0 PutForeign Exchange Option

£ / R On 19/09/2011  11.55  479.00000  484,000  14.37  0.00  0  0 CallForeign Exchange Option

£ / R On 19/09/2011  11.55  508.00000  493,000  14.37  0.00  0  0 PutForeign Exchange Option

£ / R On 19/09/2011  11.45  523.00000  532,000  14.33  0.00  0  0 CallForeign Exchange Option

£ / R On 19/09/2011  11.45  452.00000  441,000  14.33  0.00  0  0 PutForeign Exchange Option

£ / R On 19/09/2011  11.65  440.00000  444,000  14.56  0.00  0  0 CallForeign Exchange Option

£ / R On 19/09/2011  11.65  569.00000  553,000  14.56  0.00  0  100 PutForeign Exchange Option

£ / R On 19/09/2011  12.10  301.00000  304,000  15.45  0.00  0  0 CallForeign Exchange Option

£ / R On 19/09/2011  12.10  880.00000  863,000  15.45  0.00  0  200 PutForeign Exchange Option

£ / R On 19/12/2011  11.65  607.00000  618,000  14.55  0.00  0  0 CallForeign Exchange Option

£ / R On 19/12/2011  11.65  602.00000  589,000  14.55  0.00  0  0 PutForeign Exchange Option
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£ / R On 19/12/2011  11.70  587.00000  598,000  14.64  0.00  0  0 CallForeign Exchange Option

£ / R On 19/12/2011  11.70  632.00000  619,000  14.64  0.00  0  0 PutForeign Exchange Option

£ / R On 19/12/2011  11.60  630.00000  642,000  14.53  0.00  0  0 CallForeign Exchange Option

£ / R On 19/12/2011  11.60  575.00000  563,000  14.53  0.00  0  0 PutForeign Exchange Option

£ / R On 19/12/2011  12.20  420.00000  428,000  15.46  0.00  0  0 CallForeign Exchange Option

£ / R On 19/12/2011  12.20  965.00000  949,000  15.46  0.00  0  250 PutForeign Exchange Option

 0.00  0  4,058 Total £ / R Option

 40,830  1,518  17,192,773.70Total £ / R

¥ / R On 14/03/2011 0.08390  0.08390  1,006.80  12  426 Foreign Exchange Future

¥ / R On 13/06/2011 0.08510  0.08510  0.00  0  573 Foreign Exchange Future

 1,006.80  12  999 Total ¥ / R Future

¥ / R On 14/03/2011  0.09  17.00000  15,000  18.36  0.00  0  0 CallForeign Exchange Option

¥ / R On 14/03/2011  0.09  327.00000  325,000  18.36  0.00  0  0 PutForeign Exchange Option

¥ / R On 14/03/2011  0.10  0.00000  0,000  25.31  0.00  0  0 CallForeign Exchange Option

¥ / R On 14/03/2011  0.10  1,310.00000  1,310,000  25.31  0.00  0  0 PutForeign Exchange Option

¥ / R On 14/03/2011  0.08  690.00000  690,000  16.62  0.00  0  0 CallForeign Exchange Option

¥ / R On 14/03/2011  0.08  0.00000  0,000  16.62  0.00  0  0 PutForeign Exchange Option

¥ / R On 13/06/2011  0.09  303.00000  303,000  16.69  0.00  0  0 CallForeign Exchange Option

¥ / R On 13/06/2011  0.09  293.00000  293,000  16.69  0.00  0  0 PutForeign Exchange Option

¥ / R On 13/06/2011  0.10  74.00000  74,000  20.13  0.00  0  0 CallForeign Exchange Option

¥ / R On 13/06/2011  0.10  1,064.00000  1,064,000  20.13  0.00  0  0 PutForeign Exchange Option

¥ / R On 13/06/2011  0.08  1,031.00000  1,031,000  16.19  0.00  0  0 CallForeign Exchange Option

¥ / R On 13/06/2011  0.08  21.00000  21,000  16.19  0.00  0  0 PutForeign Exchange Option

 0.00  0  0 Total ¥ / R Option
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 999  12  1,006.80Total ¥ / R

€ / R On 14/03/2011 9.66980  9.62570  10,395,035.00  1,075  17,807 Foreign Exchange Future

€ / R On 13/06/2011 9.78750  9.74200  420,862.50  43  8,895 Foreign Exchange Future

€ / R On 19/09/2011 9.90790  9.86000  0.00  0  3,161 Foreign Exchange Future

€ / R On 19/12/2011 10.02030  9.96810  0.00  0  0 Foreign Exchange Future

 10,815,897.50  1,118  29,863 Total € / R Future

€ / R On 14/03/2011  9.80  31.00000  37,000  13.59  0.00  0  0 CallForeign Exchange Option

€ / R On 14/03/2011  9.80  205.00000  167,000  13.59  0.00  0  0 PutForeign Exchange Option

€ / R On 14/03/2011  9.85  23.00000  27,000  13.99  0.00  0  0 CallForeign Exchange Option

€ / R On 14/03/2011  9.85  247.00000  207,000  13.99  0.00  0  0 PutForeign Exchange Option

€ / R On 14/03/2011  9.75  41.00000  50,000  13.20  0.00  0  0 CallForeign Exchange Option

€ / R On 14/03/2011  9.75  165.00000  130,000  13.20  0.00  0  0 PutForeign Exchange Option

€ / R On 14/03/2011  9.50  38.00000  27,000  13.82  0.00  0  0 PutForeign Exchange Option

€ / R On 14/03/2011  9.50  164.00000  197,000  13.82  0.00  0  10,429 CallForeign Exchange Option

€ / R On 14/03/2011  10.40  775.00000  731,000  18.36  0.00  0  0 PutForeign Exchange Option

€ / R On 14/03/2011  10.40  1.00000  1,000  18.36  0.00  0  14,937 CallForeign Exchange Option

€ / R On 14/03/2011  10.50  875.00000  830,000  19.15  0.00  0  0 PutForeign Exchange Option

€ / R On 14/03/2011  10.50  1.00000  0,000  19.15  0.00  0  4,508 CallForeign Exchange Option

€ / R On 14/03/2011  10.10  479.00000  435,000  15.97  0.00  0  0 PutForeign Exchange Option

€ / R On 14/03/2011  10.10  5.00000  5,000  15.97  0.00  0  100 CallForeign Exchange Option

€ / R On 14/03/2011  9.60  95.00000  121,000  12.87  0.00  0  500 CallForeign Exchange Option

€ / R On 14/03/2011  9.60  69.00000  51,000  12.87  0.00  0  3,000 PutForeign Exchange Option

€ / R On 14/03/2011  10.00  383.00000  340,000  15.18  0.00  0  0 PutForeign Exchange Option

€ / R On 14/03/2011  10.00  9.00000  10,000  15.18  0.00  0  500 CallForeign Exchange Option

€ / R On 13/06/2011  9.80  247.00000  269,000  13.38  0.00  0  0 CallForeign Exchange Option
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€ / R On 13/06/2011  9.80  305.00000  282,000  13.38  0.00  0  0 PutForeign Exchange Option

€ / R On 13/06/2011  9.85  229.00000  249,000  13.57  0.00  0  0 CallForeign Exchange Option

€ / R On 13/06/2011  9.85  337.00000  312,000  13.57  0.00  0  0 PutForeign Exchange Option

€ / R On 13/06/2011  9.75  267.00000  294,000  13.40  0.00  0  0 CallForeign Exchange Option

€ / R On 13/06/2011  9.75  275.00000  257,000  13.40  0.00  0  0 PutForeign Exchange Option

€ / R On 19/09/2011  9.65  502.00000  532,000  13.54  0.00  0  0 CallForeign Exchange Option

€ / R On 19/09/2011  9.65  292.00000  274,000  13.54  0.00  0  0 PutForeign Exchange Option

€ / R On 19/09/2011  9.70  474.00000  504,000  13.54  0.00  0  0 CallForeign Exchange Option

€ / R On 19/09/2011  9.70  314.00000  296,000  13.54  0.00  0  0 PutForeign Exchange Option

€ / R On 19/09/2011  9.60  530.00000  562,000  13.53  0.00  0  0 CallForeign Exchange Option

€ / R On 19/09/2011  9.60  270.00000  254,000  13.53  0.00  0  0 PutForeign Exchange Option

€ / R On 19/12/2011  9.80  565.00000  599,000  13.67  0.00  0  0 CallForeign Exchange Option

€ / R On 19/12/2011  9.80  397.00000  379,000  13.67  0.00  0  0 PutForeign Exchange Option

€ / R On 19/12/2011  9.85  539.00000  573,000  13.68  0.00  0  0 CallForeign Exchange Option

€ / R On 19/12/2011  9.85  421.00000  403,000  13.68  0.00  0  0 PutForeign Exchange Option

€ / R On 19/12/2011  9.75  592.00000  627,000  13.65  0.00  0  0 CallForeign Exchange Option

€ / R On 19/12/2011  9.75  374.00000  357,000  13.65  0.00  0  0 PutForeign Exchange Option

 0.00  0  33,974 Total € / R Option

 63,837  1,118  10,815,897.50Total € / R

AU$ / R On 14/03/2011 6.99070  7.00330  0.00  0  8,189 Foreign Exchange Future

AU$ / R On 13/06/2011 7.00590  7.01770  70,059.00  10  10,093 Foreign Exchange Future

AU$ / R On 19/09/2011 7.02150  7.03120  1,404,300.00  200  6,040 Foreign Exchange Future

 1,474,359.00  210  24,322 Total AU$ / R Future

AU$ / R On 14/03/2011  6.70  304.00000  292,000  13.45  0.00  0  0 CallForeign Exchange Option
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AU$ / R On 14/03/2011  6.70  1.00000  1,000  13.45  0.00  0  0 PutForeign Exchange Option

AU$ / R On 14/03/2011  6.75  255.00000  244,000  12.80  0.00  0  0 CallForeign Exchange Option

AU$ / R On 14/03/2011  6.75  2.00000  3,000  12.80  0.00  0  0 PutForeign Exchange Option

AU$ / R On 14/03/2011  6.65  354.00000  342,000  14.09  0.00  0  0 CallForeign Exchange Option

AU$ / R On 14/03/2011  6.65  1.00000  1,000  14.09  0.00  0  0 PutForeign Exchange Option

AU$ / R On 13/06/2011  6.65  422.00000  413,000  12.70  0.00  0  0 CallForeign Exchange Option

AU$ / R On 13/06/2011  6.65  54.00000  57,000  12.70  0.00  0  0 PutForeign Exchange Option

AU$ / R On 13/06/2011  6.70  380.00000  371,000  12.36  0.00  0  0 CallForeign Exchange Option

AU$ / R On 13/06/2011  6.70  62.00000  65,000  12.36  0.00  0  0 PutForeign Exchange Option

AU$ / R On 13/06/2011  6.60  466.00000  455,000  13.05  0.00  0  0 CallForeign Exchange Option

AU$ / R On 13/06/2011  6.60  48.00000  49,000  13.05  0.00  0  0 PutForeign Exchange Option

AU$ / R On 19/09/2011  6.65  490.00000  482,000  12.62  0.00  0  0 CallForeign Exchange Option

AU$ / R On 19/09/2011  6.65  109.00000  111,000  12.62  0.00  0  0 PutForeign Exchange Option

AU$ / R On 19/09/2011  6.70  451.00000  443,000  12.39  0.00  0  0 CallForeign Exchange Option

AU$ / R On 19/09/2011  6.70  120.00000  122,000  12.39  0.00  0  0 PutForeign Exchange Option

AU$ / R On 19/09/2011  6.60  530.00000  521,000  12.85  0.00  0  0 CallForeign Exchange Option

AU$ / R On 19/09/2011  6.60  99.00000  100,000  12.85  0.00  0  0 PutForeign Exchange Option

 0.00  0  0 Total AU$ / R Option

 24,322  210  1,474,359.00Total AU$ / R

CAD/ R On 14/03/2011 7.11190  7.09520  0.00  0  1,791 Foreign Exchange Future

CAD/ R On 13/06/2011 7.19420  7.17620  0.00  0  0 Foreign Exchange Future

 0.00  0  1,791 Total CAD/ R Future

CAD/ R On 14/03/2011  7.05  87.00000  92,000  11.98  0.00  0  0 CallForeign Exchange Option

CAD/ R On 14/03/2011  7.05  42.00000  30,000  11.98  0.00  0  0 PutForeign Exchange Option
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CAD/ R On 14/03/2011  7.10  58.00000  60,000  11.58  0.00  0  0 CallForeign Exchange Option

CAD/ R On 14/03/2011  7.10  63.00000  48,000  11.58  0.00  0  0 PutForeign Exchange Option

CAD/ R On 14/03/2011  7.00  122.00000  130,000  12.39  0.00  0  0 CallForeign Exchange Option

CAD/ R On 14/03/2011  7.00  27.00000  18,000  12.39  0.00  0  0 PutForeign Exchange Option

CAD/ R On 13/06/2011  6.90  355.00000  367,000  12.42  0.00  0  0 CallForeign Exchange Option

CAD/ R On 13/06/2011  6.90  79.00000  73,000  12.42  0.00  0  0 PutForeign Exchange Option

CAD/ R On 13/06/2011  6.95  319.00000  330,000  12.28  0.00  0  0 CallForeign Exchange Option

CAD/ R On 13/06/2011  6.95  93.00000  86,000  12.28  0.00  0  0 PutForeign Exchange Option

CAD/ R On 13/06/2011  6.85  393.00000  406,000  12.56  0.00  0  0 CallForeign Exchange Option

CAD/ R On 13/06/2011  6.85  67.00000  62,000  12.56  0.00  0  0 PutForeign Exchange Option

 0.00  0  0 Total CAD/ R Option

 1,791  0  0.00Total CAD/ R

CHF / R On 14/03/2011 7.47430  7.42530  0.00  0  0 Foreign Exchange Future

CHF / R On 13/06/2011 7.58140  7.53190  0.00  0  0 Foreign Exchange Future

 0.00  0  0 Total CHF / R Future

CHF / R On 14/03/2011  7.25  192.00000  233,000  14.65  0.00  0  0 CallForeign Exchange Option

CHF / R On 14/03/2011  7.25  17.00000  9,000  14.65  0.00  0  0 PutForeign Exchange Option

CHF / R On 14/03/2011  7.30  151.00000  189,000  14.25  0.00  0  0 CallForeign Exchange Option

CHF / R On 14/03/2011  7.30  26.00000  15,000  14.25  0.00  0  0 PutForeign Exchange Option

CHF / R On 14/03/2011  7.20  236.00000  280,000  15.05  0.00  0  0 CallForeign Exchange Option

CHF / R On 14/03/2011  7.20  11.00000  6,000  15.05  0.00  0  0 PutForeign Exchange Option

CHF / R On 13/06/2011  7.10  503.00000  543,000  14.60  0.00  0  0 CallForeign Exchange Option

CHF / R On 13/06/2011  7.10  71.00000  62,000  14.60  0.00  0  0 PutForeign Exchange Option

CHF / R On 13/06/2011  7.15  465.00000  504,000  14.57  0.00  0  0 CallForeign Exchange Option
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CHF / R On 13/06/2011  7.15  83.00000  73,000  14.57  0.00  0  0 PutForeign Exchange Option

CHF / R On 13/06/2011  7.05  543.00000  584,000  14.64  0.00  0  0 CallForeign Exchange Option

CHF / R On 13/06/2011  7.05  61.00000  53,000  14.64  0.00  0  0 PutForeign Exchange Option

 0.00  0  0 Total CHF / R Option

 0  0  0.00Total CHF / R

RAIN On 14/03/2011 13,833.55000  13,803.09000  0.00  0  0 Foreign Exchange Future

RAIN On 13/06/2011 14,020.77000  13,987.58000  0.00  0  0 Foreign Exchange Future

 0.00  0  0 Total RAIN Future

RAIN On 14/03/2011  13600.00  2,031.00000  2,336,000  2.00  0.00  0  0 CallForeign Exchange Option

RAIN On 14/03/2011  13600.00  0.00000  1,000  2.00  0.00  0  0 PutForeign Exchange Option

RAIN On 14/03/2011  13600.01  2,031.00000  2,335,000  2.00  0.00  0  0 CallForeign Exchange Option

RAIN On 14/03/2011  13600.01  0.00000  0,000  2.00  0.00  0  0 PutForeign Exchange Option

RAIN On 14/03/2011  13599.99  2,031.00000  2,336,000  2.00  0.00  0  0 CallForeign Exchange Option

RAIN On 14/03/2011  13599.99  0.00000  0,000  2.00  0.00  0  0 PutForeign Exchange Option

RAIN On 13/06/2011  13500.00  4,876.00000  5,208,000  0.00  0  0 CallForeign Exchange Option

RAIN On 13/06/2011  13500.00  0.00000  0,000  0.00  0  0 PutForeign Exchange Option

RAIN On 13/06/2011  13500.01  4,876.00000  5,208,000  0.00  0  0 CallForeign Exchange Option

RAIN On 13/06/2011  13500.01  0.00000  0,000  0.00  0  0 PutForeign Exchange Option

RAIN On 13/06/2011  13499.99  4,876.00000  5,208,000  0.00  0  0 CallForeign Exchange Option

RAIN On 13/06/2011  13499.99  0.00000  0,000  0.00  0  0 PutForeign Exchange Option

 0.00  0  0 Total RAIN Option

 0  0  0.00Total RAIN

YUAN/R On 14/03/2011 1.05200  1.05120  0.00  0  0 Foreign Exchange Future

YUAN/R On 13/06/2011 1.06870  1.06740  0.00  0  0 Foreign Exchange Future
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 0.00  0  0 Total YUAN/R Future

YUAN/R On 14/03/2011  1.05  101.00000  101,000  13.00  0.00  0  0 CallForeign Exchange Option

YUAN/R On 14/03/2011  1.05  89.00000  81,000  13.00  0.00  0  0 PutForeign Exchange Option

YUAN/R On 14/03/2011  1.10  6.00000  5,000  16.00  0.00  0  0 CallForeign Exchange Option

YUAN/R On 14/03/2011  1.10  494.00000  485,000  16.00  0.00  0  0 PutForeign Exchange Option

YUAN/R On 14/03/2011  1.00  518.00000  524,000  17.00  0.00  0  0 CallForeign Exchange Option

YUAN/R On 14/03/2011  1.00  6.00000  4,000  17.00  0.00  0  0 PutForeign Exchange Option

YUAN/R On 13/06/2011  1.05  403.00000  412,000  13.92  0.00  0  0 CallForeign Exchange Option

YUAN/R On 13/06/2011  1.05  229.00000  225,000  13.92  0.00  0  0 PutForeign Exchange Option

YUAN/R On 13/06/2011  1.10  204.00000  207,000  15.00  0.00  0  0 CallForeign Exchange Option

YUAN/R On 13/06/2011  1.10  530.00000  520,000  15.00  0.00  0  0 PutForeign Exchange Option

YUAN/R On 13/06/2011  1.00  746.00000  758,000  13.66  0.00  0  0 CallForeign Exchange Option

YUAN/R On 13/06/2011  1.00  72.00000  71,000  13.66  0.00  0  0 PutForeign Exchange Option

 0.00  0  0 Total YUAN/R Option

 0  0  0.00Total YUAN/R

Grand Total:  610,562  10,591  82,114,531.80 

 403,737 

 206,825 

 10,391 

 200  82,600.00

 82,031,931.80

Total Options

Total Futures
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