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Daily summary for: 19/04/2011

Contract Details Strike Call / MTM Previous  Premium On  Volatility Value Contracts Open
Put Yield MTM Option Traded Interest
$/R On 13/06/2011 Foreign Exchange Future 6.88840 6.94450 79,471,470.80 11,537 413,456
$/R On 19/09/2011  Foreign Exchange Future 6.98920 7.04620 3,222,021.20 461 112,466
$/R On 19/12/2011 Foreign Exchange Future 7.08720 7.14540 0.00 0 11,931
$/R On 19/03/2012  Foreign Exchange Future 7.19100 7.25030 0.00 0 888
Total $ / R Future 82,693,492.00 11,998 538,741
$/R On 13/06/2011  Foreign Exchange Option 745 Call 27.00000 21,000 15.72 0.00 0 0
$/R On 13/06/2011  Foreign Exchange Option 745 Put 533.00000 583,000 15.72 0.00 0 0
$/R On 13/06/2011  Foreign Exchange Option 7.50 Call 22.00000 17,000 15.95 0.00 0 800
$/R On 13/06/2011  Foreign Exchange Option 7.50 Put 578.00000 629,000 15.95 0.00 0 0
$/R On 13/06/2011 Foreign Exchange Option 740 Call 32.00000 25,000 15.49 0.00 0 7,200
$/R On 13/06/2011  Foreign Exchange Option 740 Put 488.00000 537,000 15.49 0.00 0 1,000
$/R On 13/06/2011  Foreign Exchange Option 6.70 Call 303.00000 260,000 13.94 0.00 0 650
$/R On 13/06/2011 Foreign Exchange Option 6.70 Put 59.00000 72,000 13.94 0.00 0 300
$/R On 13/06/2011  Foreign Exchange Option 7.20 Put 318.00000 361,000 14.58 0.00 0 0
$/R On 13/06/2011  Foreign Exchange Option 7.20 Call 62.00000 49,000 14.58 0.00 0 1,690
$/R On 13/06/2011  Foreign Exchange Option 7.05 Put 209.00000 245,000 13.89 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 13/06/2011  Foreign Exchange Option 7.05 Call 103.00000 83,000 13.89 0.00 0 6,000
$/R On 13/06/2011 Foreign Exchange Option 8.00 Put 1,060.00000 1,115,000 18.23 0.00 0 0
$/R On 13/06/2011 Foreign Exchange Option 8.00 Call 4.00000 3,000 18.23 0.00 0 500
$/R On 13/06/2011 Foreign Exchange Option 7.80 Put 864.00000 918,000 17.32 0.00 0 0
$/R On 13/06/2011  Foreign Exchange Option 7.80 Call 8.00000 6,000 17.32 0.00 0 1,000
$/R On 13/06/2011 Foreign Exchange Option 7.25 Put 359.00000 404,000 14.80 0.00 0 0
$/R On 13/06/2011  Foreign Exchange Option 7.25 Call 53.00000 42,000 14.80 0.00 0 1,000
$/R On 13/06/2011  Foreign Exchange Option 7.30 Call 44.00000 35,000 15.03 0.00 0 250
$/R On 13/06/2011  Foreign Exchange Option 7.30 Put 400.00000 447,000 15.03 0.00 0 0
$/R On 13/06/2011 Foreign Exchange Option 7.10 Put 243.00000 282,000 14.12 0.00 0 0
$/R On 13/06/2011 Foreign Exchange Option 7.10 Call 87.00000 70,000 14.12 0.00 0 100
$/R On 13/06/2011  Foreign Exchange Option 7.00 Put 176.00000 210,000 13.66 0.00 0 3,000
$/R On 13/06/2011 Foreign Exchange Option 7.00 Call 120.00000 98,000 13.66 0.00 0 19,330
$/R On 13/06/2011 Foreign Exchange Option 7.35 Put 443.00000 491,000 15.26 0.00 0 0
$/R On 13/06/2011  Foreign Exchange Option 7.35 Call 37.00000 29,000 15.26 0.00 0 5,500
$/R On 13/06/2011  Foreign Exchange Option 6.95 Put 147.00000 177,000 13.43 0.00 0 0
$/R On 13/06/2011  Foreign Exchange Option 6.95 Call 141.00000 115,000 13.43 0.00 0 100
$/R On 13/06/2011 Foreign Exchange Option 6.65 Call 342.00000 297,000 14.13 0.00 0 0
$/R On 13/06/2011 Foreign Exchange Option 6.65 Put 48.00000 59,000 14.13 0.00 0 7,450
$/R On 13/06/2011  Foreign Exchange Option 6.85 Call 198.00000 162,000 13.39 0.00 0 0
$/R On 13/06/2011 Foreign Exchange Option 6.85 Put 104.00000 124,000 13.39 0.00 0 2,400
$/R On 13/06/2011 Foreign Exchange Option 6.90 Put 124.00000 147,000 13.20 0.00 0 0
$/R On 13/06/2011  Foreign Exchange Option 6.90 Call 168.00000 135,000 13.20 0.00 0 2,650
$/R On 13/06/2011  Foreign Exchange Option 6.50 Call 469.00000 419,000 14.68 0.00 0 0
$/R On 13/06/2011  Foreign Exchange Option 6.50 Put 25.00000 31,000 14.68 0.00 0 100
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Contract Details Strike Call/ MTM Previous Premium On  Volatility Value Contracts Open

Put Yield MTM Option Traded Interest
$/R On 13/06/2011  Foreign Exchange Option 6.80 Put 87.00000 104,000 13.57 0.00 0 0
$/R On 13/06/2011  Foreign Exchange Option 6.80 Call 231.00000 192,000 13.57 0.00 0 100
$/R On 13/06/2011 Foreign Exchange Option 6.75 Put 72.00000 87,000 13.76 0.00 0 0
$/R On 13/06/2011  Foreign Exchange Option 6.75 Call 266.00000 225,000 13.76 0.00 0 175
$/R On 19/09/2011  Foreign Exchange Option 8.05 Call 66.00000 61,000 19.34 0.00 0 0
$/R On 19/09/2011 Foreign Exchange Option 8.05 Put 1,070.00000 1,122,000 19.34 0.00 0 0
$/R On 19/09/2011  Foreign Exchange Option 8.10 Call 62.00000 57,000 19.57 0.00 0 0
$/R On 19/09/2011  Foreign Exchange Option 8.10 Put 1,116.00000 1,168,000 19.57 0.00 0 0
$/R On 19/09/2011  Foreign Exchange Option 8.00 Call 70.00000 65,000 19.12 0.00 0 3,000
$/R On 19/09/2011 Foreign Exchange Option 8.00 Put 1,024.00000 1,076,000 19.12 0.00 0 0
$/R On 19/09/2011 Foreign Exchange Option 7.80 Put 844.00000 894,000 18.22 0.00 0 0
$/R On 19/09/2011  Foreign Exchange Option 7.80 Call 90.00000 83,000 18.22 0.00 0 2,800
$/R On 19/09/2011 Foreign Exchange Option 740 Call 157.00000 143,000 16.43 0.00 0 5,000
$/R On 19/09/2011  Foreign Exchange Option 740 Put 511.00000 554,000 16.43 0.00 0 2,800
$/R On 19/09/2011  Foreign Exchange Option 6.80 Call 403.00000 367,000 14.68 0.00 0 0
$/R On 19/09/2011  Foreign Exchange Option 6.80 Put 157.00000 178,000 14.68 0.00 0 10,000
$/R On 19/09/2011  Foreign Exchange Option 6.90 Call 343.00000 310,000 14.66 0.00 0 0
$/R On 19/09/2011 Foreign Exchange Option 6.90 Put 197.00000 221,000 14.66 0.00 0 10,000
$/R On 19/09/2011 Foreign Exchange Option 745 Put 550.00000 594,000 16.66 0.00 0 0
$/R On 19/09/2011  Foreign Exchange Option 745 Call 146.00000 133,000 16.66 0.00 0 10,000
$/R On 19/09/2011 Foreign Exchange Option 7.60 Put 672.00000 719,000 17.33 0.00 0 0
$/R On 19/09/2011 Foreign Exchange Option 7.60 Call 118.00000 108,000 17.33 0.00 0 200
$/R On 19/09/2011  Foreign Exchange Option 6.70 Call 469.00000 430,000 14.70 0.00 0 0
$/R On 19/09/2011  Foreign Exchange Option 6.70 Put 123.00000 141,000 14.70 0.00 0 5,000
$/R On 19/12/2011  Foreign Exchange Option 7.35 Call 276.00000 255,000 15.79 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 19/12/2011  Foreign Exchange Option 7.35 Put 481.00000 518,000 15.79 0.00 0 0
$/R On 19/12/2011 Foreign Exchange Option 7.40 Call 261.00000 241,000 15.97 0.00 0 0
$/R On 19/12/2011 Foreign Exchange Option 740 Put 516.00000 554,000 15.97 0.00 0 0
$/R On 19/12/2011  Foreign Exchange Option 7.30 Call 292.00000 270,000 15.62 0.00 0 0
$/R On 19/12/2011 Foreign Exchange Option 7.30 Put 447.00000 483,000 15.62 0.00 0 0
$/R On 19/03/2012  Foreign Exchange Option 7.04 Call 529.00000 494,000 15.15 0.00 0 0
$/R On 19/03/2012  Foreign Exchange Option 7.04 Put 315.00000 339,000 15.15 0.00 0 0
$/R On 19/03/2012  Foreign Exchange Option 7.09 Call 503.00000 468,000 15.18 0.00 0 0
$/R On 19/03/2012  Foreign Exchange Option 7.09 Put 339.00000 363,000 15.18 0.00 0 0
$/R On 19/03/2012  Foreign Exchange Option 6.99 Call 556.00000 520,000 15.12 0.00 0 0
$/R On 19/03/2012  Foreign Exchange Option 6.99 Put 292.00000 315,000 15.12 0.00 0 0
$/R On 19/03/2012  Foreign Exchange Option 7.00 Call 549.00000 512,000 15.13 0.00 0 0
$/R On 19/03/2012  Foreign Exchange Option 7.00 Put 299.00000 321,000 15.13 0.00 0 1,000
Total $ / R Option 0.00 0 111,095
Total $/R 82,693,492.00 11,998 649,836
$ /R MAXOn 13/06/2011 Foreign Exchange Future 6.88840 6.94450 0.00 0 284
$ /R MAXOn 19/09/2011 Foreign Exchange Future 6.98920 7.04620 0.00 0 0
Total $ / R MAXI Future 0.00 0 284
$ /R MAXOn 13/06/2011  Foreign Exchange Option 7.05 Call 10,265.00000 8,274,000 13.89 0.00 0 0
$ /R MAXOn 13/06/2011 Foreign Exchange Option 7.05 Put 20,815.00000 24,434,000 13.89 0.00 0 0
$ /R MAXOn 13/06/2011  Foreign Exchange Option 7.10 Call 8,720.00000 6,982,000 14.12 0.00 0 0
$/RMAXOn 13/06/2011  Foreign Exchange Option 7.10 Put 24,270.00000 28,142,000 14.12 0.00 0 0
$ /R MAXOn 13/06/2011  Foreign Exchange Option 7.00 Call 12,046.00000 9,778,000 13.66 0.00 0 0
$ /R MAXOn 13/06/2011  Foreign Exchange Option 7.00 Put 17,596.00000 20,938,000 13.66 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 MAXOn 13/06/2011  Foreign Exchange Option 7.35 Call 3,745.00000 2,921,000 15.26 0.00 0 0
$ /R MAXOn 13/06/2011 Foreign Exchange Option 7.35 Put 44,295.00000 49,081,000 15.26 0.00 0 60
$ /R MAXOn 19/09/2011  Foreign Exchange Option 7.10 Call 24,472.00000 22,257,000 15.09 0.00 0 0
$/RMAXOn 19/09/2011  Foreign Exchange Option 7.10 Put 29,852.00000 33,337,000 15.09 0.00 0 0
$ /R MAXOn 19/09/2011  Foreign Exchange Option 7.15 Call 22,694.00000 20,640,000 15.31 0.00 0 0
$ /R MAXOn 19/09/2011  Foreign Exchange Option 7.15 Put 33,074.00000 36,720,000 15.31 0.00 0 0
$ /R MAXOn 19/09/2011  Foreign Exchange Option 7.05 Call 26,392.00000 24,008,000 14.86 0.00 0 0
$ /R MAXOn 19/09/2011  Foreign Exchange Option 7.05 Put 26,772.00000 30,088,000 14.86 0.00 0 0
Total $ / R MAXI Option 0.00 0 60
Total $ / R MAXI 0.00 0 344
£/R On 13/06/2011  Foreign Exchange Future 11.23660 11.24650 5,944,161.40 529 26,987
£/R On 19/09/2011  Foreign Exchange Future 11.38430 11.39490 1,138,430.00 100 29,945
£/R On 19/12/2011  Foreign Exchange Future 11.52420 11.53600 0.00 0 993
Total £ / R Future 7,082,591.40 629 57,925
£/R On 13/06/2011 Foreign Exchange Option 11.85 Call 63.00000 60,000 14.47 0.00 0 0
£/R On 13/06/2011  Foreign Exchange Option 11.85 Put 667.00000 673,000 14.47 0.00 0 0
£/R On 13/06/2011  Foreign Exchange Option 11.90 Call 56.00000 53,000 14.61 0.00 0 0
£/R On 13/06/2011  Foreign Exchange Option 11.90 Put 710.00000 716,000 14.61 0.00 0 0
£/R On 13/06/2011  Foreign Exchange Option 11.80 Call 70.00000 67,000 14.33 0.00 0 0
£/R On 13/06/2011 Foreign Exchange Option 11.80 Put 624.00000 630,000 14.33 0.00 0 0
£/R On 13/06/2011  Foreign Exchange Option 10.75 Call 556.00000 547,000 13.23 0.00 0 0
£/R On 13/06/2011 Foreign Exchange Option 10.75 Put 60.00000 60,000 13.23 0.00 0 10
£/R On 13/06/2011  Foreign Exchange Option 11.45 Put 352.00000 356,000 13.33 0.00 0 0
£/R On 13/06/2011 Foreign Exchange Option 11.45 Call 148.00000 143,000 13.33 0.00 0 10
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Contract Details Strike Call/ MTM Previous Premium On  Volatility Value Contracts Open

Put Yield MTM Option Traded Interest
£/R On 13/06/2011  Foreign Exchange Option 11.55 Call 120.00000 115,000 13.61 0.00 0 0
£/R On 13/06/2011 Foreign Exchange Option 11.55 Put 424.00000 428,000 13.61 0.00 0 100
£/R On 13/06/2011  Foreign Exchange Option 11.95 Call 51.00000 48,000 14.75 0.00 0 0
£/R On 13/06/2011  Foreign Exchange Option 11.95 Put 755.00000 761,000 14.75 0.00 0 100
£/R On 19/09/2011  Foreign Exchange Option 11.50 Call 372.00000 368,000 14.33 0.00 0 0
£/R On 19/09/2011 Foreign Exchange Option 11.50 Put 477.00000 484,000 14.33 0.00 0 0
£/R On 19/09/2011  Foreign Exchange Option 11.55 Call 354.00000 350,000 14.44 0.00 0 0
£/R On 19/09/2011  Foreign Exchange Option 11.55  Put 509.00000 516,000 14.44 0.00 0 0
£/R On 19/09/2011  Foreign Exchange Option 11.45 Call 392.00000 387,000 14.23 0.00 0 0
£/R On 19/09/2011 Foreign Exchange Option 1145 Put 447.00000 453,000 14.23 0.00 0 0
£/R On 19/09/2011  Foreign Exchange Option 11.65 Call 319.00000 316,000 14.66 0.00 0 0
£/R On 19/09/2011  Foreign Exchange Option 11.65 Put 574.00000 582,000 14.66 0.00 0 100
£/R On 19/09/2011  Foreign Exchange Option 12.10 Call 201.00000 199,000 15.63 0.00 0 0
£/R On 19/09/2011 Foreign Exchange Option 1210  Put 906.00000 915,000 15.63 0.00 0 200
£/R On 19/12/2011  Foreign Exchange Option 11.65 Call 497.00000 491,000 14.60 0.00 0 0
£/R On 19/12/2011  Foreign Exchange Option 11.65 Put 611.00000 617,000 14.60 0.00 0 0
£/R On 19/12/2011  Foreign Exchange Option 11.70 Call 478.00000 473,000 14.69 0.00 0 0
£/R On 19/12/2011 Foreign Exchange Option 11.70  Put 642.00000 649,000 14.69 0.00 0 0
£/R On 19/12/2011  Foreign Exchange Option 11.60 Call 516.00000 510,000 14.51 0.00 0 0
£/R On 19/12/2011 Foreign Exchange Option 11.60 Put 580.00000 586,000 14.51 0.00 0 0
£/R On 19/12/2011  Foreign Exchange Option 12.20 Call 327.00000 324,000 15.59 0.00 0 0
£/R On 19/12/2011 Foreign Exchange Option 1220 Put 991.00000 1,000,000 15.59 0.00 0 250
Total £/ R Option 0.00 0 770
Total £/ R 7,082,591.40 629 58,695
¥/R On 13/06/2011 Foreign Exchange Future 0.08350 0.08440 835.00 10 647
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Contract Details Strike Call/ MTM Previous Premium On  Volatility Value Contracts Open

Put Yield MTM Option Traded Interest
¥/R On 19/09/2011 Foreign Exchange Future 0.08480 0.08570 0.00 0 16,271
Total ¥ / R Future 835.00 10 16,918
¥/R On 13/06/2011  Foreign Exchange Option 0.09 Call 191.00000 152,000 16.80 0.00 0 0
¥/R On 13/06/2011 Foreign Exchange Option 0.09 Put 251.00000 302,000 16.80 0.00 0 0
¥/R On 13/06/2011  Foreign Exchange Option 0.10 Call 25.00000 19,000 21.31 0.00 0 0
¥/R On 13/06/2011  Foreign Exchange Option 0.10 Put 1,085.00000 1,169,000 21.31 0.00 0 0
¥/R On 13/06/2011  Foreign Exchange Option 0.08 Call 945.00000 857,000 15.43 0.00 0 0
¥/R On 13/06/2011 Foreign Exchange Option 0.08 Put 5.00000 7,000 15.43 0.00 0 0
¥/R On 19/09/2011  Foreign Exchange Option 0.08 Call 700.00000 633,000 16.03 0.00 0 0
¥/R On 19/09/2011 Foreign Exchange Option 0.08 Put 130.00000 153,000 16.03 0.00 0 0
¥/R On 19/09/2011 Foreign Exchange Option 0.09 Call 255.00000 225,000 19.35 0.00 0 0
¥/R On 19/09/2011 Foreign Exchange Option 0.09 Put 685.00000 745,000 19.35 0.00 0 0
¥/R On 19/09/2011  Foreign Exchange Option 0.07 Call 1,575.00000 1,487,000 15.01 0.00 0 0
¥/R On 19/09/2011  Foreign Exchange Option 0.07 Put 5.00000 7,000 15.01 0.00 0 0
Total ¥ / R Option 0.00 0 0
Total ¥/R 835.00 10 16,918
€/R On 13/06/2011  Foreign Exchange Future 9.84690 9.85600 9,718,890.30 987 16,974
€/R On 19/09/2011 Foreign Exchange Future 9.96260 9.97150 0.00 0 51,077
€/R On 19/12/2011  Foreign Exchange Future 10.06940 10.08060 0.00 0 2,000
Total € / R Future 9,718,890.30 987 70,051
€/R On 13/06/2011  Foreign Exchange Option 9.80 Call 214.00000 206,000 11.93 0.00 0 0
€/R On 13/06/2011  Foreign Exchange Option 9.80 Put 158.00000 159,000 11.93 0.00 0 0
€/R On 13/06/2011  Foreign Exchange Option 9.85 Call 187.00000 179,000 11.81 0.00 0 0
€/R On 13/06/2011  Foreign Exchange Option 9.85 Put 181.00000 182,000 11.81 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 13/06/2011  Foreign Exchange Option 9.75 Call 244.00000 235,000 12.06 0.00 0 0
€/R On 13/06/2011 Foreign Exchange Option 9.75 Put 138.00000 138,000 12.06 0.00 0 0
€/R On 19/09/2011  Foreign Exchange Option 9.65 Call 520.00000 512,000 13.13 0.00 0 0
€/R On 19/09/2011 Foreign Exchange Option 9.65 Put 199.00000 199,000 13.13 0.00 0 0
€/R On 19/09/2011  Foreign Exchange Option 9.70 Call 489.00000 481,000 13.12 0.00 0 0
€/R On 19/09/2011 Foreign Exchange Option 9.70  Put 218.00000 218,000 13.12 0.00 0 0
€/R On 19/09/2011  Foreign Exchange Option 9.60 Call 553.00000 544,000 13.14 0.00 0 0
€/R On 19/09/2011  Foreign Exchange Option 9.60 Put 182.00000 181,000 13.14 0.00 0 0
€/R On 19/12/2011  Foreign Exchange Option 9.80 Call 595.00000 584,000 13.46 0.00 0 0
€/R On 19/12/2011 Foreign Exchange Option 9.80 Put 314.00000 315,000 13.46 0.00 0 0
€/R On 19/12/2011  Foreign Exchange Option 9.85 Call 567.00000 556,000 13.47 0.00 0 0
€/R On 19/12/2011 Foreign Exchange Option 9.85 Put 336.00000 337,000 13.47 0.00 0 0
€/R On 19/12/2011  Foreign Exchange Option 9.75 Call 624.00000 613,000 13.46 0.00 0 0
€/R On 19/12/2011 Foreign Exchange Option 9.75 Put 293.00000 294,000 13.46 0.00 0 0
Total € / R Option 0.00 0 0
Total €/ R 9,718,890.30 987 70,051
AU$/R On 13/06/2011 Foreign Exchange Future 7.18980 7.22020 0.00 0 12,696
AU$/R On 19/09/2011 Foreign Exchange Future 7.20600 7.23660 0.00 0 8,820
AU$/R On 19/12/2011 Foreign Exchange Future 7.22380 7.25570 0.00 0 150
Total AU$ / R Future 0.00 (] 21,666
AU$ /R On 13/06/2011  Foreign Exchange Option 6.65 Call 576.00000 546,000 12.00 0.00 0 0
AU$/R On 13/06/2011 Foreign Exchange Option 6.65 Put 6.00000 6,000 12.00 0.00 0 0
AU$/R On 13/06/2011  Foreign Exchange Option 6.70 Call 528.00000 498,000 11.80 0.00 0 0
AU$/R On 13/06/2011 Foreign Exchange Option 6.70 Put 8.00000 8,000 11.80 0.00 0 0
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AU$ /R On 13/06/2011  Foreign Exchange Option 6.60 Call 624.00000 594,000 12.21 0.00 0 0
AU$/R On 13/06/2011 Foreign Exchange Option 6.60 Put 4.00000 4,000 12.21 0.00 0 0
AU$ /R On 19/09/2011  Foreign Exchange Option 6.65 Call 622.00000 593,000 11.54 0.00 0 0
AU$/R On 19/09/2011 Foreign Exchange Option 6.65 Put 35.00000 37,000 11.54 0.00 0 0
AU$/R On 19/09/2011  Foreign Exchange Option 6.70 Call 579.00000 551,000 11.46 0.00 0 0
AU$/R On 19/09/2011 Foreign Exchange Option 6.70 Put 42.00000 45,000 11.46 0.00 0 0
AU$ /R On 19/09/2011  Foreign Exchange Option 6.60 Call 666.00000 637,000 11.62 0.00 0 0
AU$ /R On 19/09/2011  Foreign Exchange Option 6.60 Put 29.00000 31,000 11.62 0.00 0 0
AU$/R On 19/12/2011  Foreign Exchange Option 6.65 Call 676.00000 649,000 12.00 0.00 0 0
AU$/R On 19/12/2011 Foreign Exchange Option 6.65 Put 70.00000 75,000 12.00 0.00 0 0
AU$/R On 19/12/2011  Foreign Exchange Option 6.70 Call 637.00000 594,000 11.00 0.00 0 0
AU$/R On 19/12/2011 Foreign Exchange Option 6.70 Put 81.00000 70,000 11.00 0.00 0 0
AU$/R On 19/12/2011  Foreign Exchange Option 6.60 Call 716.00000 689,000 12.00 0.00 0 0
AU$ /R On 19/12/2011  Foreign Exchange Option 6.60 Put 60.00000 65,000 12.00 0.00 0 0
Total AUS$ / R Option 0.00 0 0
Total AU$ /R 0.00 0 21,666
CAD/R On 13/06/2011 Foreign Exchange Future 7.18660 7.14050 0.00 0 0
CAD/R On 19/09/2011 Foreign Exchange Future 7.27270 7.22750 0.00 0 0
Total CAD/ R Future 0.00 0 0
CAD/R On 13/06/2011  Foreign Exchange Option 6.90 Call 283.00000 322,000 12.06 0.00 0 0
CAD/R On 13/06/2011 Foreign Exchange Option 6.90 Put 43.00000 35,000 12.06 0.00 0 0
CAD/R On 13/06/2011  Foreign Exchange Option 6.95 Call 244.00000 281,000 11.81 0.00 0 0
CAD/R On 13/06/2011  Foreign Exchange Option 6.95 Put 54.00000 44,000 11.81 0.00 0 0
CAD/R On 13/06/2011  Foreign Exchange Option 6.85 Call 325.00000 364,000 12.31 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
CAD/R On 13/06/2011  Foreign Exchange Option 6.85 Put 35.00000 27,000 12.31 0.00 0 0
CAD/R On 19/09/2011  Foreign Exchange Option 7.25 Call 199.00000 221,000 11.16 0.00 0 0
CAD/R On 19/09/2011  Foreign Exchange Option 7.25 Put 222.00000 198,000 11.16 0.00 0 0
CAD/R On 19/09/2011  Foreign Exchange Option 7.30 Call 179.00000 199,000 11.30 0.00 0 0
CAD/R On 19/09/2011  Foreign Exchange Option 7.30 Put 252.00000 226,000 11.30 0.00 0 0
CAD/R On 19/09/2011  Foreign Exchange Option 7.20 Call 221.00000 249,000 11.27 0.00 0 0
CAD/R On 19/09/2011  Foreign Exchange Option 7.20 Put 194.00000 176,000 11.27 0.00 0 0
Total CAD/ R Option 0.00 0 0
Total CAD/ R 0.00 0 0
CHF /R On 13/06/2011 Foreign Exchange Future 7.67380 7.73690 0.00 0 900
CHF /R On 19/09/2011 Foreign Exchange Future 7.78930 7.85440 0.00 0 0
Total CHF / R Future 0.00 0 900
CHF /R On 13/06/2011  Foreign Exchange Option 7.10 Call 660.00000 600,000 16.64 0.00 0 0
CHF /R On 13/06/2011 Foreign Exchange Option 7.10 Put 23.00000 26,000 16.64 0.00 0 0
CHF /R On 13/06/2011  Foreign Exchange Option 7.15 Call 614.00000 555,000 16.40 0.00 0 0
CHF /R On 13/06/2011  Foreign Exchange Option 7.15 Put 27.00000 31,000 16.40 0.00 0 0
CHF /R On 13/06/2011  Foreign Exchange Option 7.05 Call 706.00000 646,000 16.89 0.00 0 0
CHF /R On 13/06/2011  Foreign Exchange Option 7.05 Put 19.00000 22,000 16.89 0.00 0 0
CHF /R On 19/09/2011  Foreign Exchange Option 7.65 Call 418.00000 378,000 15.21 0.00 0 0
CHF/R On 19/09/2011 Foreign Exchange Option 7.65 Put 214.00000 239,000 15.21 0.00 0 0
CHF /R On 19/09/2011  Foreign Exchange Option 7.70 Call 390.00000 351,000 15.21 0.00 0 0
CHF /R On 19/09/2011  Foreign Exchange Option 7.70 Put 236.00000 262,000 15.21 0.00 0 0
CHF /R On 19/09/2011  Foreign Exchange Option 7.60 Call 448.00000 406,000 15.21 0.00 0 0
CHF /R On 19/09/2011  Foreign Exchange Option 7.60 Put 194.00000 217,000 15.21 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
Total CHF / R Option 0.00 0 0
Total CHF /R 0.00 0 900
RAIN On 13/06/2011 Foreign Exchange Future 13,938.42000 14,007.00000 0.00 0 0
Total RAIN Future 0.00 0 0
RAIN On 13/06/2011  Foreign Exchange Option ~ 13500.00  Call 5,070.00000 4,384,000 0.00 0 0
RAIN On 13/06/2011 Foreign Exchange Option  13500.00  Put 0.00000 0,000 0.00 0 0
RAIN On 13/06/2011 Foreign Exchange Option  13500.01  Call 5,070.00000 4,384,000 0.00 0 0
RAIN On 13/06/2011 Foreign Exchange Option  13500.01  Put 0.00000 0,000 0.00 0 0
RAIN On 13/06/2011  Foreign Exchange Option  13499.99  Call 5,070.00000 4,384,000 0.00 0 0
RAIN On 13/06/2011  Foreign Exchange Option ~ 13499.99  Put 0.00000 0,000 0.00 0 0
Total RAIN Option 0.00 0 0
Total RAIN 0.00 0 0
YUAN/R On 13/06/2011  Foreign Exchange Future 1.05670 1.06580 0.00 0 0
YUAN/R On 19/09/2011  Foreign Exchange Future 1.07620 1.08500 0.00 0 0
Total YUAN/R Future 0.00 0 0
YUAN/R On 13/06/2011  Foreign Exchange Option 1.05 Call 301.00000 249,000 13.11 0.00 0 0
YUAN/R On 13/06/2011 Foreign Exchange Option 1.05 Put 143.00000 182,000 13.11 0.00 0 0
YUAN/R On 13/06/2011  Foreign Exchange Option 1.10 Call 112.00000 90,000 14.91 0.00 0 0
YUAN/R On 13/06/2011  Foreign Exchange Option 1.10 Put 454.00000 523,000 14.91 0.00 0 0
YUAN/R On 13/06/2011  Foreign Exchange Option 1.00 Call 680.00000 599,000 12.48 0.00 0 0
YUAN/R On 13/06/2011  Foreign Exchange Option 1.00 Put 22.00000 32,000 12.48 0.00 0 0
YUAN/R On 19/09/2011  Foreign Exchange Option 1.10 Call 348.00000 313,000 14.98 0.00 0 0
YUAN/R On 19/09/2011  Foreign Exchange Option 1.10 Put 498.00000 551,000 14.98 0.00 0 0
YUAN/R On 19/09/2011  Foreign Exchange Option 1.15 Call 211.00000 189,000 16.32 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 19/09/2011  Foreign Exchange Option 1.15 Put 861.00000 927,000 16.32 0.00 0 0
YUAN/R On 19/09/2011 Foreign Exchange Option 1.05 Call 580.00000 525,000 13.84 0.00 0 0
YUAN/R On 19/09/2011  Foreign Exchange Option 1.05 Put 230.00000 263,000 13.84 0.00 0 0
Total YUAN/R Option 0.00 0 0
Total YUAN/R 0.00 0 0
Total Futures 99,495,808.70 13,624 706,485
Total Options 0.00 0 111,925
Grand Total: 99,495,808.70 13,624 818,410
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