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High/Low for: 04/08/2010

Deal Date  Contract Details Strike  Calll  Product Previous Today Close % Movement Today's High Today's Low Open Interest
Put Close Price Price In MTM
04/08/2010  $/R 2010/09/13 Foreign Exchange Future 7.33100 7.32090 0.13777 7.37200 7.3099 237,269
04/08/2010  $/R 2010/09/13 15.85 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 15.85 P Foreign Exchange Future 8.51900 8.52900 0.11738 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 13.85 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 13.85 P Foreign Exchange Future 6.51900 6.52900 0.15340 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 11.85 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 11.85 P Foreign Exchange Future 4.51900 4.52900 0.22129 0.00000 0.0000 0
04/08/2010 $ /R 2010/09/13 9.85 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 9.85 P Foreign Exchange Future 2.51900 2.52900 0.39698 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 6.85 c Foreign Exchange Future 0.50200 0.49200 1.99203 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 6.85 P Foreign Exchange Future 0.02100 0.02100 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 5.85 c Foreign Exchange Future 1.48100 1.47100 0.67522 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 5.85 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 485 c Foreign Exchange Future 2.48100 2.47100 0.40306 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 485 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 3.85 C Foreign Exchange Future 3.48100 3.47100 0.28727 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 3.85 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 15.80 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 15.80 P Foreign Exchange Future 8.46900 8.47900 0.11808 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 13.80 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 13.80 P Foreign Exchange Future 6.46900 6.47900 0.15458 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 11.80 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 11.80 P Foreign Exchange Future 4.46900 4.47900 0.22376 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 9.80 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 9.80 P Foreign Exchange Future 2.46900 2.47900 0.40502 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 7.80 o] Foreign Exchange Future 0.02900 0.02700 6.89655 0.00000 0.0000 2,000
04/08/2010  $/R 2010/09/13 7.80 P Foreign Exchange Future 0.49800 0.50600 1.60643 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 6.80 o] Foreign Exchange Future 0.54800 0.53700 2.00730 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 6.80 P Foreign Exchange Future 0.01700 0.01600 5.88235 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 5.80 o] Foreign Exchange Future 1.53100 1.52100 0.65317 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 5.80 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 4.80 c Foreign Exchange Future 2.53100 2.52100 0.39510 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 4.80 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 3.80 o] Foreign Exchange Future 3.53100 3.52100 0.28321 0.00000 0.0000 0
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04/08/2010  $/R 2010/09/13 3.80 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 7.85 c Foreign Exchange Future 0.02500 0.02300 8.00000 0.00000 0.0000 669
04/08/2010  $/R 2010/09/13 7.85 P Foreign Exchange Future 0.54400 0.55200 1.47059 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 15.90 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 15.90 P Foreign Exchange Future 8.56900 8.57900 0.11670 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 13.90 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 13.90 P Foreign Exchange Future 6.56900 6.57900 0.15223 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 11.90 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 11.90 P Foreign Exchange Future 4.56900 457900 0.21887 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 9.90 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 9.90 P Foreign Exchange Future 2.56900 2.57900 0.38926 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 7.90 o] Foreign Exchange Future 0.02100 0.01900 9.52381 0.00000 0.0000 2,771
04/08/2010  $/R 2010/09/13 7.90 P Foreign Exchange Future 0.59000 0.59800 1.35593 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 6.90 c Foreign Exchange Future 0.45700 0.44700 2.18818 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 6.90 P Foreign Exchange Future 0.02600 0.02600 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 5.90 o] Foreign Exchange Future 1.43100 1.42100 0.69881 0.00000 0.0000 0
04/08/2010 $ /R 2010/09/13 5.90 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 4.90 c Foreign Exchange Future 2.43100 2.42100 0.41135 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 4.90 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 3.90 c Foreign Exchange Future 3.43100 3.42100 0.29146 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 3.90 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 15.95 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 15.95 P Foreign Exchange Future 8.61900 8.62900 0.11602 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 13.95 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 13.95 P Foreign Exchange Future 6.61900 6.62900 0.15108 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 11.95 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 11.95 P Foreign Exchange Future 4.61900 462900 0.21650 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 9.95 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 9.95 P Foreign Exchange Future 2.61900 2.62900 0.38183 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 7.95 o] Foreign Exchange Future 0.01700 0.01600 5.88235 0.00000 0.0000 100
04/08/2010  $/R 2010/09/13 7.95 P Foreign Exchange Future 0.63600 0.64500 1.41509 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 6.95 o] Foreign Exchange Future 0.41400 0.40300 2.65700 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 6.95 P Foreign Exchange Future 0.03300 0.03200 3.03030 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 5.95 o] Foreign Exchange Future 1.38100 1.37100 0.72411 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 5.95 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 4.95 o] Foreign Exchange Future 2.38100 2.37100 0.41999 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 4.95 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 3.95 c Foreign Exchange Future 3.38100 3.37100 0.29577 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 3.95 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 16.05 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010 $ /R 2010/09/13 16.05 P Foreign Exchange Future 8.71900 8.72900 0.11469 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 14.05 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 14.05 P Foreign Exchange Future 6.71900 6.72900 0.14883 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 12.05 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 12.05 P Foreign Exchange Future 4.71900 472900 0.21191 0.00000 0.0000 0
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04/08/2010  $/R 2010/09/13 10.05 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 10.05 P Foreign Exchange Future 2.71900 2.72900 0.36778 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 8.05 c Foreign Exchange Future 0.01200 0.01200 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 8.05 P Foreign Exchange Future 0.73100 0.74100 1.36799 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 7.05 o] Foreign Exchange Future 0.33100 0.32000 3.32326 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 7.05 P Foreign Exchange Future 0.05000 0.04900 2.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 6.05 o] Foreign Exchange Future 1.28100 1.27100 0.78064 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 6.05 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 5.05 o] Foreign Exchange Future 2.28100 2.27100 0.43840 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 5.05 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 4.05 o] Foreign Exchange Future 3.28100 3.27100 0.30479 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 4.05 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 16.10 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 16.10 P Foreign Exchange Future 8.76900 8.77900 0.11404 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 14.10 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 14.10 P Foreign Exchange Future 6.76900 6.77900 0.14773 0.00000 0.0000 0
04/08/2010 $ /R 2010/09/13 12.10 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 12.10 P Foreign Exchange Future 4.76900 4.77900 0.20969 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 10.10 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 10.10 P Foreign Exchange Future 2.76900 2.77900 0.36114 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 8.10 c Foreign Exchange Future 0.01100 0.01000 9.09091 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 8.10 P Foreign Exchange Future 0.78000 0.78900 1.15385 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 7.10 c Foreign Exchange Future 0.29200 0.28100 3.76712 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 7.10 P Foreign Exchange Future 0.06100 0.06000 1.63934 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 6.10 C Foreign Exchange Future 1.23100 1.22100 0.81235 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 6.10 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 5.10 c Foreign Exchange Future 2.23100 2.22100 0.44823 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 5.10 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 4.10 o] Foreign Exchange Future 3.23100 3.22100 0.30950 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 4.10 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 16.15 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 16.15 P Foreign Exchange Future 8.81900 8.82900 0.11339 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 14.15 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 14.15 P Foreign Exchange Future 6.81900 6.82900 0.14665 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 12.15 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 12.15 P Foreign Exchange Future 4.81900 4.82900 0.20751 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 10.15 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 10.15 P Foreign Exchange Future 2.81900 2.82900 0.35474 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 8.15 c Foreign Exchange Future 0.00900 0.00800 11.11111 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 8.15 P Foreign Exchange Future 0.82800 0.83700 1.08696 0.00000 0.0000 0
04/08/2010 $ /R 2010/09/13 7.15 C Foreign Exchange Future 0.25600 0.24400 4.68750 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 7.15 P Foreign Exchange Future 0.07500 0.07300 2.66667 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 6.15 c Foreign Exchange Future 1.18200 1.17100 0.93063 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 6.15 P Foreign Exchange Future 0.00100 0.00000 100.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 5.15 c Foreign Exchange Future 2.18100 2.17100 0.45851 0.00000 0.0000 0
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04/08/2010  $/R 2010/09/13 5.15 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 4.15 c Foreign Exchange Future 3.18100 3.17100 0.31437 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 4.15 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 16.30 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 16.30 P Foreign Exchange Future 8.96900 8.97900 0.11150 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 14.30 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 14.30 P Foreign Exchange Future 6.96900 6.97900 0.14349 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 12.30 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 12.30 P Foreign Exchange Future 4.96900 4.97900 0.20125 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 10.30 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 10.30 P Foreign Exchange Future 2.96900 2.97900 0.33681 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 7.30 o] Foreign Exchange Future 0.15900 0.14800 6.91824 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 7.30 P Foreign Exchange Future 0.12800 0.12700 0.78125 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 6.30 c Foreign Exchange Future 1.03200 1.02200 0.96899 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 6.30 P Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 5.30 o] Foreign Exchange Future 2.03100 2.02100 0.49237 0.00000 0.0000 0
04/08/2010 $ /R 2010/09/13 5.30 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 4.30 c Foreign Exchange Future 3.03100 3.02100 0.32992 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 4.30 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 16.25 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 16.25 P Foreign Exchange Future 8.91900 8.92900 0.11212 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 14.25 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 14.25 P Foreign Exchange Future 6.91900 6.92900 0.14453 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 12.25 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 12.25 P Foreign Exchange Future 4.91900 4.92900 0.20329 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 10.25 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 10.25 P Foreign Exchange Future 2.91900 2.92900 0.34258 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 8.25 o] Foreign Exchange Future 0.00700 0.00600 14.28571 0.00000 0.0000 55,000
04/08/2010  $/R 2010/09/13 8.25 P Foreign Exchange Future 0.92600 0.93500 0.97192 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 7.25 o] Foreign Exchange Future 0.18900 0.17700 6.34921 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 7.25 P Foreign Exchange Future 0.10800 0.10600 1.85185 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 6.25 o] Foreign Exchange Future 1.08200 1.07200 0.92421 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 6.25 P Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 5.25 o] Foreign Exchange Future 2.08100 2.07100 0.48054 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 5.25 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 4.25 o] Foreign Exchange Future 3.08100 3.07100 0.32457 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 4.25 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 16.40 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 16.40 P Foreign Exchange Future 9.06900 9.07900 0.11027 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 14.40 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010 $ /R 2010/09/13 14.40 P Foreign Exchange Future 7.06900 7.07900 0.14146 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 12.40 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 12.40 P Foreign Exchange Future 5.06900 5.07900 0.19728 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 10.40 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 10.40 P Foreign Exchange Future 3.06900 3.07900 0.32584 0.00000 0.0000 0
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04/08/2010  $/R 2010/09/13 8.40 C Foreign Exchange Future 0.00400 0.00400 0.00000 0.00000 0.0000 585
04/08/2010  $/R 2010/09/13 8.40 P Foreign Exchange Future 1.07300 1.08300 0.93197 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 7.40 c Foreign Exchange Future 0.11300 0.10700 5.30973 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 7.40 P Foreign Exchange Future 0.18200 0.18600 2.19780 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 6.40 o] Foreign Exchange Future 0.93300 0.92300 1.07181 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 6.40 P Foreign Exchange Future 0.00200 0.00200 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 5.40 o] Foreign Exchange Future 1.93100 1.92100 0.51787 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 5.40 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 4.40 o] Foreign Exchange Future 2.93100 2.92100 0.34118 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 4.40 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 8.30 o] Foreign Exchange Future 0.00600 0.00500 16.66667 0.00000 0.0000 1,000
04/08/2010  $/R 2010/09/13 8.30 P Foreign Exchange Future 0.97500 0.98400 0.92308 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 15.70 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 15.70 P Foreign Exchange Future 8.36900 8.37900 0.11949 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 13.70 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 13.70 P Foreign Exchange Future 6.36900 6.37900 0.15701 0.00000 0.0000 0
04/08/2010 $ /R 2010/09/13 11.70 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 11.70 P Foreign Exchange Future 4.36900 4.37900 0.22889 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 9.70 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 9.70 P Foreign Exchange Future 2.36900 2.37900 0.42212 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 7.70 c Foreign Exchange Future 0.04100 0.03900 4.87805 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 7.70 P Foreign Exchange Future 0.41000 0.41800 1.95122 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 6.70 c Foreign Exchange Future 0.64100 0.63100 1.56006 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 6.70 P Foreign Exchange Future 0.01000 0.01000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 5.70 C Foreign Exchange Future 1.63100 1.62100 0.61312 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 5.70 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 4.70 c Foreign Exchange Future 2.63100 2.62100 0.38008 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 4.70 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 3.70 o] Foreign Exchange Future 3.63100 3.62100 0.27541 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 3.70 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 15.75 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 15.75 P Foreign Exchange Future 8.41900 8.42900 0.11878 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 13.75 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 13.75 P Foreign Exchange Future 6.41900 6.42900 0.15579 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 11.75 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 11.75 P Foreign Exchange Future 4.41900 4.42900 0.22630 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 9.75 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 9.75 P Foreign Exchange Future 2.41900 2.42900 0.41339 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 7.75 c Foreign Exchange Future 0.03500 0.03200 8.57143 0.00000 0.0000 1,200
04/08/2010  $/R 2010/09/13 7.75 P Foreign Exchange Future 0.45400 0.46100 1.54185 0.00000 0.0000 0
04/08/2010 $ /R 2010/09/13 6.75 C Foreign Exchange Future 0.59400 0.58400 1.68350 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 6.75 P Foreign Exchange Future 0.01300 0.01300 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 5.75 c Foreign Exchange Future 1.58100 1.57100 0.63251 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 5.75 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 475 c Foreign Exchange Future 2.58100 2.57100 0.38745 0.00000 0.0000 0
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04/08/2010  $/R 2010/09/13 475 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 3.75 c Foreign Exchange Future 3.58100 3.57100 0.27925 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 3.75 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 16.00 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 16.00 P Foreign Exchange Future 8.66900 8.67900 0.11535 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 14.00 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 14.00 P Foreign Exchange Future 6.66900 6.67900 0.14995 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 12.00 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 12.00 P Foreign Exchange Future 4.66900 4.67900 0.21418 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 10.00 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 10.00 P Foreign Exchange Future 2.66900 2.67900 0.37467 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 8.00 o] Foreign Exchange Future 0.01500 0.01400 6.66667 0.00000 0.0000 20,500
04/08/2010  $/R 2010/09/13 8.00 P Foreign Exchange Future 0.68400 0.69300 1.31579 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 7.00 c Foreign Exchange Future 0.37200 0.36100 2.95699 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 7.00 P Foreign Exchange Future 0.04100 0.04000 2.43902 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 6.00 o] Foreign Exchange Future 1.33100 1.32100 0.75131 0.00000 0.0000 0
04/08/2010 $ /R 2010/09/13 6.00 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 5.00 c Foreign Exchange Future 2.33100 2.32100 0.42900 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 5.00 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 4.00 c Foreign Exchange Future 3.33100 3.32100 0.30021 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 4.00 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 16.20 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 16.20 P Foreign Exchange Future 8.86900 8.87900 0.11275 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 14.20 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 14.20 P Foreign Exchange Future 6.86900 6.87900 0.14558 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 12.20 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 12.20 P Foreign Exchange Future 4.86900 4.87900 0.20538 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 10.20 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 10.20 P Foreign Exchange Future 2.86900 2.87900 0.34855 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 8.20 o] Foreign Exchange Future 0.00800 0.00700 12.50000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 8.20 P Foreign Exchange Future 0.87700 0.88600 1.02623 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 7.20 o] Foreign Exchange Future 0.22100 0.21000 4.97738 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 7.20 P Foreign Exchange Future 0.09000 0.08900 111111 0.00000 0.0000 15,000
04/08/2010  $/R 2010/09/13 6.20 o] Foreign Exchange Future 1.13200 1.12200 0.88339 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 6.20 P Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 5.20 o] Foreign Exchange Future 2.13100 2.12100 0.46926 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 5.20 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 4.20 c Foreign Exchange Future 3.13100 3.12100 0.31939 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 4.20 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 16.35 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010 $ /R 2010/09/13 16.35 P Foreign Exchange Future 9.01900 9.02900 0.11088 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 14.35 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 14.35 P Foreign Exchange Future 7.01900 7.02900 0.14247 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 12.35 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 12.35 P Foreign Exchange Future 5.01900 5.02900 0.19924 0.00000 0.0000 0
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04/08/2010  $/R 2010/09/13 10.35 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 10.35 P Foreign Exchange Future 3.01900 3.02900 0.33124 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 8.35 c Foreign Exchange Future 0.00500 0.00400 20.00000 0.00000 0.0000 3,000
04/08/2010  $/R 2010/09/13 8.35 P Foreign Exchange Future 1.02400 1.03300 0.87891 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 7.35 c Foreign Exchange Future 0.13200 0.12600 454545 0.00000 0.0000 1,500
04/08/2010  $/R 2010/09/13 7.35 P Foreign Exchange Future 0.15100 0.15500 2.64901 0.00000 0.0000 100
04/08/2010  $/R 2010/09/13 6.35 c Foreign Exchange Future 0.98300 0.97300 1.01729 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 6.35 P Foreign Exchange Future 0.00200 0.00200 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 5.35 c Foreign Exchange Future 1.98100 1.97100 0.50480 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 5.35 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 435 c Foreign Exchange Future 2.98100 2.97100 0.33546 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 435 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 9.30 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 9.30 P Foreign Exchange Future 1.96900 1.97900 0.50787 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 9.15 c Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 9.15 P Foreign Exchange Future 1.82000 1.83000 0.54945 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 8.55 P Foreign Exchange Future 1.22200 1.23100 0.73650 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 8.55 c Foreign Exchange Future 0.00300 0.00200 33.33333 0.00000 0.0000 500
04/08/2010  $/R 2010/09/13 8.70 P Foreign Exchange Future 1.37100 1.38100 0.72939 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 8.70 c Foreign Exchange Future 0.00200 0.00200 0.00000 0.00000 0.0000 3,000
04/08/2010  $/R 2010/09/13 9.10 c Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 9.10 P Foreign Exchange Future 1.77000 1.78000 0.56497 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 9.00 c Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 500
04/08/2010  $/R 2010/09/13 9.00 P Foreign Exchange Future 1.67000 1.68000 0.59880 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 8.60 C Foreign Exchange Future 0.00200 0.00200 0.00000 0.00000 0.0000 1,000
04/08/2010  $/R 2010/09/13 8.60 P Foreign Exchange Future 1.27100 1.28100 0.78678 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 7.60 P Foreign Exchange Future 0.32700 0.33400 2.14067 0.00000 0.0000 100
04/08/2010  $/R 2010/09/13 7.60 c Foreign Exchange Future 0.05800 0.05500 5.17241 0.00000 0.0000 100
04/08/2010  $/R 2010/09/13 7.65 c Foreign Exchange Future 0.04900 0.04600 6.12245 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 7.65 P Foreign Exchange Future 0.36800 0.37500 1.90217 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 8.50 P Foreign Exchange Future 1.17200 1.18200 0.85324 0.00000 0.0000 0
04/08/2010  $/R 2010/09/13 8.50 c Foreign Exchange Future 0.00300 0.00300 0.00000 0.00000 0.0000 500
04/08/2010  $/R2010/12/13 Foreign Exchange Future 7.42580 7.41650 0.12524 7.47710 7.4300 48,083
04/08/2010  $/R2010/12/13 15.95 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 15.95 P Foreign Exchange Future 8.52400 8.53400 0.11732 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 13.95 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 13.95 P Foreign Exchange Future 6.52400 6.53400 0.15328 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 11.95 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 11.95 P Foreign Exchange Future 4.52400 4.53400 0.22104 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 9.95 c Foreign Exchange Future 0.01000 0.00900 10.00000 0.00000 0.0000 0
04/08/2010 $ /R 2010/12/13 9.95 P Foreign Exchange Future 2.53400 2.54300 0.35517 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 7.95 c Foreign Exchange Future 0.12200 0.11900 2.45902 0.00000 0.0000 1,000
04/08/2010  $/R2010/12/13 7.95 P Foreign Exchange Future 0.64600 0.65300 1.08359 0.00000 0.0000 0
04/08/2010  $/R 2010/12/13 6.95 c Foreign Exchange Future 0.55700 0.54800 1.61580 0.00000 0.0000 0
04/08/2010  $/R 2010/12/13 6.95 P Foreign Exchange Future 0.08100 0.08200 1.23457 0.00000 0.0000 0
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04/08/2010  $/R2010/12/13 5.95 C Foreign Exchange Future 1.47900 1.47000 0.60852 0.00000 0.0000 0
04/08/2010  $/R 2010/12/13 5.95 P Foreign Exchange Future 0.00300 0.00400 33.33333 0.00000 0.0000 0
04/08/2010  $/R 2010/12/13 4.95 c Foreign Exchange Future 2.47600 2.46700 0.36349 0.00000 0.0000 0
04/08/2010  $/R 2010/12/13 4.95 P Foreign Exchange Future 0.00000 0.00100 100.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 3.95 o] Foreign Exchange Future 3.47600 3.46700 0.25892 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 3.95 P Foreign Exchange Future 0.00000 0.00100 100.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 8.55 o] Foreign Exchange Future 0.05700 0.05500 3.50877 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 8.55 P Foreign Exchange Future 1.18100 1.18900 0.67739 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 16.00 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 16.00 P Foreign Exchange Future 8.57400 8.58400 0.11663 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 14.00 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 14.00 P Foreign Exchange Future 6.57400 6.58400 0.15211 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 12.00 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 12.00 P Foreign Exchange Future 4.57400 458400 0.21863 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 10.00 c Foreign Exchange Future 0.00900 0.00900 0.00000 0.00000 0.0000 300
04/08/2010  $/R2010/12/13 10.00 P Foreign Exchange Future 2.58300 2.59300 0.38715 0.00000 0.0000 0
04/08/2010 $ /R 2010/12/13 7.00 C Foreign Exchange Future 0.51900 0.51100 1.54143 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 7.00 P Foreign Exchange Future 0.09300 0.09500 2.15054 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 6.00 c Foreign Exchange Future 1.43000 1.42000 0.69930 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 6.00 P Foreign Exchange Future 0.00400 0.00400 0.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 5.00 c Foreign Exchange Future 2.42600 2.41700 0.37098 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 5.00 P Foreign Exchange Future 0.00000 0.00100 100.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 4.00 c Foreign Exchange Future 3.42600 3.41700 0.26270 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 4.00 P Foreign Exchange Future 0.00000 0.00100 100.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 16.05 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/12/13 16.05 P Foreign Exchange Future 8.62400 8.63400 0.11596 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 14.05 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/12/13 14.05 P Foreign Exchange Future 6.62400 6.63400 0.15097 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 12.05 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 12.05 P Foreign Exchange Future 4.62400 463400 0.21626 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 10.05 o] Foreign Exchange Future 0.00900 0.00800 11.11111 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 10.05 P Foreign Exchange Future 2.63300 2.64200 0.34182 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 8.05 o] Foreign Exchange Future 0.10600 0.10400 1.88679 0.00000 0.0000 16,000
04/08/2010  $/R2010/12/13 8.05 P Foreign Exchange Future 0.73000 0.73800 1.09589 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 7.05 o] Foreign Exchange Future 0.48400 0.47600 1.65289 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 7.05 P Foreign Exchange Future 0.10800 0.11000 1.85185 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 6.05 c Foreign Exchange Future 1.38000 1.37100 0.65217 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 6.05 P Foreign Exchange Future 0.00400 0.00500 25.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 5.05 c Foreign Exchange Future 2.37600 2.36700 0.37879 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 5.05 P Foreign Exchange Future 0.00000 0.00100 100.00000 0.00000 0.0000 0
04/08/2010 $ /R 2010/12/13 4.05 C Foreign Exchange Future 3.37600 3.36700 0.26659 0.00000 0.0000 0
04/08/2010  $/R 2010/12/13 4.05 P Foreign Exchange Future 0.00000 0.00100 100.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 16.10 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 16.10 P Foreign Exchange Future 8.67400 8.68400 0.11529 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 14.10 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
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04/08/2010  $/R2010/12/13 14.10 P Foreign Exchange Future 6.67400 6.68400 0.14984 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 12.10 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/12/13 12.10 P Foreign Exchange Future 4.67400 4.68400 0.21395 0.00000 0.0000 0
04/08/2010  $/R 2010/12/13 10.10 c Foreign Exchange Future 0.00800 0.00700 12.50000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 10.10 P Foreign Exchange Future 2.68200 2.69100 0.33557 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 8.10 C Foreign Exchange Future 0.10000 0.09700 3.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 8.10 P Foreign Exchange Future 0.77400 0.78100 0.90439 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 7.10 c Foreign Exchange Future 0.44900 0.44200 1.55902 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 7.10 P Foreign Exchange Future 0.12300 0.12600 2.43902 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 6.10 c Foreign Exchange Future 1.33100 1.32100 0.75131 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 6.10 P Foreign Exchange Future 0.00500 0.00500 0.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 5.10 c Foreign Exchange Future 2.32600 2.31700 0.38693 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 5.10 P Foreign Exchange Future 0.00000 0.00100 100.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 410 c Foreign Exchange Future 3.32600 3.31700 0.27060 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 410 P Foreign Exchange Future 0.00000 0.00100 100.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 8.00 c Foreign Exchange Future 0.11400 0.11100 2.63158 0.00000 0.0000 21,440
04/08/2010  $/R2010/12/13 8.00 P Foreign Exchange Future 0.68800 0.69500 1.01744 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 16.15 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 16.15 P Foreign Exchange Future 8.72400 8.73400 0.11463 0.00000 0.0000 0
04/08/2010  $/R 2010/12/13 14.15 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 14.15 P Foreign Exchange Future 6.72400 6.73400 0.14872 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 12.15 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 12.15 P Foreign Exchange Future 4.72400 4.73400 0.21169 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 10.15 C Foreign Exchange Future 0.00700 0.00700 0.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 10.15 P Foreign Exchange Future 2.73100 2.74100 0.36617 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 8.15 c Foreign Exchange Future 0.09300 0.09100 2.15054 0.00000 0.0000 4,400
04/08/2010  $/R 2010/12/13 8.15 P Foreign Exchange Future 0.81700 0.82500 0.97919 0.00000 0.0000 0
04/08/2010  $/R 2010/12/13 7.15 c Foreign Exchange Future 0.41600 0.40900 1.68269 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 7.15 P Foreign Exchange Future 0.14000 0.14300 2.14286 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 6.15 c Foreign Exchange Future 1.28100 1.27200 0.70258 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 6.15 P Foreign Exchange Future 0.00500 0.00600 20.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 5.15 c Foreign Exchange Future 2.27600 2.26700 0.39543 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 5.15 P Foreign Exchange Future 0.00000 0.00100 100.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 4.15 c Foreign Exchange Future 3.27600 3.26700 0.27473 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 4.15 P Foreign Exchange Future 0.00000 0.00100 100.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 16.20 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 16.20 P Foreign Exchange Future 8.77400 8.78400 0.11397 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 14.20 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 14.20 P Foreign Exchange Future 6.77400 6.78400 0.14762 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 12.20 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 12.20 P Foreign Exchange Future 4.77400 4.78400 0.20947 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 10.20 c Foreign Exchange Future 0.00700 0.00600 14.28571 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 10.20 P Foreign Exchange Future 2.78100 2.79000 0.32362 0.00000 0.0000 0
04/08/2010  $/R 2010/12/13 8.20 c Foreign Exchange Future 0.08700 0.08500 2.29885 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 8.20 P Foreign Exchange Future 0.86100 0.86900 0.92915 0.00000 0.0000 0
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04/08/2010  $/R2010/12/13 7.20 C Foreign Exchange Future 0.38500 0.37800 1.81818 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 7.20 P Foreign Exchange Future 0.15900 0.16200 1.88679 0.00000 0.0000 0
04/08/2010  $/R 2010/12/13 6.20 c Foreign Exchange Future 1.23200 1.22200 0.81169 0.00000 0.0000 0
04/08/2010  $/R 2010/12/13 6.20 P Foreign Exchange Future 0.00600 0.00600 0.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 5.20 c Foreign Exchange Future 2.22600 2.21700 0.40431 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 5.20 P Foreign Exchange Future 0.00000 0.00100 100.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 4.20 c Foreign Exchange Future 3.22600 3.21700 0.27898 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 4.20 P Foreign Exchange Future 0.00000 0.00100 100.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 16.25 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 16.25 P Foreign Exchange Future 8.82400 8.83400 0.11333 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 14.25 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 14.25 P Foreign Exchange Future 6.82400 6.83400 0.14654 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 12.25 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 12.25 P Foreign Exchange Future 4.82400 4.83400 0.20730 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 10.25 c Foreign Exchange Future 0.00600 0.00600 0.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 10.25 P Foreign Exchange Future 2.83000 2.84000 0.35336 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 8.25 c Foreign Exchange Future 0.08200 0.07900 3.65854 0.00000 0.0000 4,000
04/08/2010  $/R2010/12/13 8.25 P Foreign Exchange Future 0.90600 0.91300 0.77263 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 7.25 c Foreign Exchange Future 0.35500 0.34900 1.69014 0.00000 0.0000 0
04/08/2010  $/R 2010/12/13 7.25 P Foreign Exchange Future 0.17900 0.18300 2.23464 0.00000 0.0000 0
04/08/2010  $/R 2010/12/13 6.25 c Foreign Exchange Future 1.18300 1.17300 0.84531 0.00000 0.0000 0
04/08/2010  $/R 2010/12/13 6.25 P Foreign Exchange Future 0.00700 0.00700 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/12/13 5.25 c Foreign Exchange Future 2.17700 2.16700 0.45935 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 5.25 P Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/12/13 425 C Foreign Exchange Future 3.17600 3.16700 0.28338 0.00000 0.0000 0
04/08/2010  $/R 2010/12/13 4.25 P Foreign Exchange Future 0.00000 0.00100 100.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/12/13 16.45 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/12/13 16.45 P Foreign Exchange Future 9.02400 9.03400 0.11082 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 14.45 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 14.45 P Foreign Exchange Future 7.02400 7.03400 0.14237 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 12.45 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 12.45 P Foreign Exchange Future 5.02400 5.03400 0.19904 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 10.45 c Foreign Exchange Future 0.00400 0.00400 0.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 10.45 P Foreign Exchange Future 3.02800 3.03800 0.33025 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 8.45 c Foreign Exchange Future 0.06400 0.06200 3.12500 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 8.45 P Foreign Exchange Future 1.08800 1.09600 0.73529 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 7.45 c Foreign Exchange Future 0.25500 0.25000 1.96078 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 7.45 P Foreign Exchange Future 0.27900 0.28400 1.79211 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 6.45 c Foreign Exchange Future 0.98800 0.97800 1.01215 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 6.45 P Foreign Exchange Future 0.01200 0.01200 0.00000 0.00000 0.0000 0
04/08/2010 $ /R 2010/12/13 5.45 C Foreign Exchange Future 1.97700 1.96800 0.45524 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 5.45 P Foreign Exchange Future 0.00100 0.00200 100.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 445 c Foreign Exchange Future 2.97600 2.96700 0.30242 0.00000 0.0000 0
04/08/2010  $/R 2010/12/13 445 P Foreign Exchange Future 0.00000 0.00100 100.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/12/13 16.40 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
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04/08/2010  $/R2010/12/13 16.40 P Foreign Exchange Future 8.97400 8.98400 0.11143 0.00000 0.0000 0
04/08/2010  $/R 2010/12/13 14.40 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/12/13 14.40 P Foreign Exchange Future 6.97400 6.98400 0.14339 0.00000 0.0000 0
04/08/2010  $/R 2010/12/13 12.40 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 12.40 P Foreign Exchange Future 4.97400 4.98400 0.20105 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 10.40 o] Foreign Exchange Future 0.00500 0.00400 20.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 10.40 P Foreign Exchange Future 2.97900 2.98800 0.30211 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 8.40 o] Foreign Exchange Future 0.06800 0.06600 2.94118 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 8.40 P Foreign Exchange Future 1.04200 1.05000 0.76775 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 7.40 o] Foreign Exchange Future 0.27500 0.27000 1.81818 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 7.40 P Foreign Exchange Future 0.24900 0.25400 2.00803 0.00000 0.0000 48,000
04/08/2010  $/R2010/12/13 6.40 o] Foreign Exchange Future 1.03600 1.02600 0.96525 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 6.40 P Foreign Exchange Future 0.01000 0.01000 0.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 5.40 c Foreign Exchange Future 2.02700 2.01800 0.44401 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 5.40 P Foreign Exchange Future 0.00100 0.00200 100.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 4.40 o] Foreign Exchange Future 3.02600 3.01700 0.29742 0.00000 0.0000 0
04/08/2010 $ /R 2010/12/13 4.40 P Foreign Exchange Future 0.00000 0.00100 100.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 8.60 c Foreign Exchange Future 0.05400 0.05200 3.70370 0.00000 0.0000 3,185
04/08/2010  $/R2010/12/13 8.60 P Foreign Exchange Future 1.22800 1.23600 0.65147 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 16.50 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 16.50 P Foreign Exchange Future 9.07400 9.08400 0.11020 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 14.50 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 14.50 P Foreign Exchange Future 7.07400 7.08400 0.14136 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 12.50 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 12.50 P Foreign Exchange Future 5.07400 5.08400 0.19708 0.00000 0.0000 0
04/08/2010  $/R 2010/12/13 10.50 c Foreign Exchange Future 0.00400 0.00400 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/12/13 10.50 P Foreign Exchange Future 3.07800 3.08800 0.32489 0.00000 0.0000 0
04/08/2010  $/R 2010/12/13 8.50 o] Foreign Exchange Future 0.06000 0.05800 3.33333 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 8.50 P Foreign Exchange Future 1.13400 1.14200 0.70547 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 7.50 o] Foreign Exchange Future 0.23600 0.23200 1.69492 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 7.50 P Foreign Exchange Future 0.31000 0.31600 1.93548 0.00000 0.0000 0
04/08/2010  $/R 2010/12/13 6.50 o] Foreign Exchange Future 0.94100 0.93100 1.06270 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 6.50 P Foreign Exchange Future 0.01500 0.01500 0.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 5.50 o] Foreign Exchange Future 1.92700 1.91800 0.46705 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 5.50 P Foreign Exchange Future 0.00100 0.00200 100.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 4.50 o] Foreign Exchange Future 2.92600 2.91700 0.30759 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 450 P Foreign Exchange Future 0.00000 0.00100 100.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 8.30 c Foreign Exchange Future 0.07700 0.07500 2.59740 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 8.30 P Foreign Exchange Future 0.95100 0.95900 0.84122 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 15.85 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010 $ /R 2010/12/13 15.85 P Foreign Exchange Future 8.42400 8.43400 0.11871 0.00000 0.0000 0
04/08/2010  $/R 2010/12/13 13.85 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 13.85 P Foreign Exchange Future 6.42400 6.43400 0.15567 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 11.85 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 11.85 P Foreign Exchange Future 4.42400 4.43400 0.22604 0.00000 0.0000 0
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04/08/2010  $/R2010/12/13 9.85 C Foreign Exchange Future 0.01200 0.01100 8.33333 0.00000 0.0000 0
04/08/2010  $/R 2010/12/13 9.85 P Foreign Exchange Future 2.43600 2.44500 0.36946 0.00000 0.0000 0
04/08/2010  $/R 2010/12/13 7.85 c Foreign Exchange Future 0.14100 0.13800 2.12766 0.00000 0.0000 14,644
04/08/2010  $/R 2010/12/13 7.85 P Foreign Exchange Future 0.56500 0.57200 1.23894 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 6.85 o] Foreign Exchange Future 0.63500 0.62600 1.41732 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 6.85 P Foreign Exchange Future 0.05900 0.06000 1.69492 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 5.85 o] Foreign Exchange Future 1.57900 1.56900 0.63331 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 5.85 P Foreign Exchange Future 0.00300 0.00300 0.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 4.85 o] Foreign Exchange Future 2.57600 2.56700 0.34938 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 4.85 P Foreign Exchange Future 0.00000 0.00100 100.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 3.85 o] Foreign Exchange Future 3.57600 3.56700 0.25168 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 3.85 P Foreign Exchange Future 0.00000 0.00100 100.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 15.90 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 15.90 P Foreign Exchange Future 8.47400 8.48400 0.11801 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 13.90 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 13.90 P Foreign Exchange Future 6.47400 6.48400 0.15446 0.00000 0.0000 0
04/08/2010 $/R 2010/12/13 11.90 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 11.90 P Foreign Exchange Future 4.47400 4.48400 0.22351 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 9.90 c Foreign Exchange Future 0.01100 0.01000 9.09091 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 9.90 P Foreign Exchange Future 2.48500 2.49400 0.36217 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 7.90 c Foreign Exchange Future 0.13100 0.12800 2.29008 0.00000 0.0000 30,000
04/08/2010  $/R2010/12/13 7.90 P Foreign Exchange Future 0.60500 0.61200 1.15702 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 6.90 c Foreign Exchange Future 0.59500 0.58600 1.51261 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 6.90 P Foreign Exchange Future 0.06900 0.07000 1.44928 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 5.90 C Foreign Exchange Future 1.52900 1.52000 0.58862 0.00000 0.0000 0
04/08/2010  $/R 2010/12/13 5.90 P Foreign Exchange Future 0.00300 0.00400 33.33333 0.00000 0.0000 0
04/08/2010  $/R 2010/12/13 4.90 c Foreign Exchange Future 2.52600 2.51700 0.35629 0.00000 0.0000 0
04/08/2010  $/R 2010/12/13 4.90 P Foreign Exchange Future 0.00000 0.00100 100.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 3.90 o] Foreign Exchange Future 3.52600 3.51700 0.25525 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 3.90 P Foreign Exchange Future 0.00000 0.00100 100.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 16.30 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 16.30 P Foreign Exchange Future 8.87400 8.88400 0.11269 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 14.30 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 14.30 P Foreign Exchange Future 6.87400 6.88400 0.14548 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 12.30 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 12.30 P Foreign Exchange Future 4.87400 4.88400 0.20517 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 10.30 c Foreign Exchange Future 0.00600 0.00500 16.66667 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 10.30 P Foreign Exchange Future 2.88000 2.88900 0.31250 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 7.30 c Foreign Exchange Future 0.32700 0.32100 1.83486 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 7.30 P Foreign Exchange Future 0.20100 0.20500 1.99005 0.00000 0.0000 0
04/08/2010 $ /R 2010/12/13 6.30 C Foreign Exchange Future 1.13400 1.12400 0.88183 0.00000 0.0000 0
04/08/2010  $/R 2010/12/13 6.30 P Foreign Exchange Future 0.00800 0.00800 0.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 5.30 c Foreign Exchange Future 2.12700 2.11700 0.47015 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 5.30 P Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 4.30 c Foreign Exchange Future 3.12600 3.11700 0.28791 0.00000 0.0000 0
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04/08/2010  $/R2010/12/13 4.30 P Foreign Exchange Future 0.00000 0.00100 100.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/12/13 16.35 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R 2010/12/13 16.35 P Foreign Exchange Future 8.92400 8.93400 0.11206 0.00000 0.0000 0
04/08/2010  $/R 2010/12/13 14.35 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 14.35 P Foreign Exchange Future 6.92400 6.93400 0.14443 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 12.35 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 12.35 P Foreign Exchange Future 4.92400 4.93400 0.20309 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 10.35 o] Foreign Exchange Future 0.00500 0.00500 0.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 10.35 P Foreign Exchange Future 2.92900 2.93900 0.34141 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 8.35 o] Foreign Exchange Future 0.07200 0.07000 277778 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 8.35 P Foreign Exchange Future 0.99600 1.00400 0.80321 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 7.35 o] Foreign Exchange Future 0.30000 0.29500 1.66667 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 7.35 P Foreign Exchange Future 0.22400 0.22900 2.23214 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 6.35 c Foreign Exchange Future 1.08500 1.07500 0.92166 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 6.35 P Foreign Exchange Future 0.00900 0.00900 0.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 5.35 o] Foreign Exchange Future 2.07700 2.06700 0.48146 0.00000 0.0000 0
04/08/2010 $ /R 2010/12/13 5.35 P Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 4.35 c Foreign Exchange Future 3.07600 3.06700 0.29259 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 4.35 P Foreign Exchange Future 0.00000 0.00100 100.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 15.05 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 15.05 P Foreign Exchange Future 7.62400 7.63400 0.13116 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 13.05 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 13.05 P Foreign Exchange Future 5.62400 5.63400 0.17781 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 11.05 C Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 11.05 P Foreign Exchange Future 3.62500 3.63500 0.27586 0.00000 0.0000 0
04/08/2010  $/R 2010/12/13 9.05 c Foreign Exchange Future 0.03400 0.03300 2.94118 0.00000 0.0000 0
04/08/2010  $/R 2010/12/13 9.05 P Foreign Exchange Future 1.65800 1.66700 0.54282 0.00000 0.0000 0
04/08/2010  $/R 2010/12/13 3.05 o] Foreign Exchange Future 4.37600 4.36700 0.20567 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 3.05 P Foreign Exchange Future 0.00000 0.00100 100.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 9.10 P Foreign Exchange Future 1.70700 1.71500 0.46866 0.00000 0.0000 0
04/08/2010  $/R 2010/12/13 9.10 o] Foreign Exchange Future 0.03300 0.03100 6.06061 0.00000 0.0000 500
04/08/2010  $/R2010/12/13 9.50 o] Foreign Exchange Future 0.02200 0.02000 9.09091 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 9.50 P Foreign Exchange Future 2.09600 2.10400 0.38168 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 9.20 o] Foreign Exchange Future 0.03000 0.02900 3.33333 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 9.20 P Foreign Exchange Future 1.80400 1.81300 0.49889 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 9.55 o] Foreign Exchange Future 0.02000 0.01900 5.00000 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 9.55 P Foreign Exchange Future 2.14400 2.15300 0.41978 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 7.80 c Foreign Exchange Future 0.15100 0.14800 1.98675 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 7.80 P Foreign Exchange Future 0.52500 0.53200 1.33333 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 8.90 P Foreign Exchange Future 1.51300 1.52200 0.59484 0.00000 0.0000 0
04/08/2010 $ /R 2010/12/13 8.90 C Foreign Exchange Future 0.03900 0.03800 2.56410 0.00000 0.0000 30,000
04/08/2010  $/R 2010/12/13 7.60 P Foreign Exchange Future 0.37700 0.38300 1.59151 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 7.60 c Foreign Exchange Future 0.20300 0.19900 1.97044 0.00000 0.0000 15,000
04/08/2010  $/R2010/12/13 8.80 P Foreign Exchange Future 1.41800 1.42600 0.56417 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 8.80 c Foreign Exchange Future 0.04400 0.04200 454545 0.00000 0.0000 15,000
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04/08/2010  $/R2010/12/13 7.70 C Foreign Exchange Future 0.17500 0.17200 1.71429 0.00000 0.0000 0
04/08/2010  $/R 2010/12/13 7.70 P Foreign Exchange Future 0.44900 0.45600 1.55902 0.00000 0.0000 500
04/08/2010  $/R 2010/12/13 9.00 P Foreign Exchange Future 1.61000 1.61800 0.49689 0.00000 0.0000 0
04/08/2010  $/R 2010/12/13 9.00 o] Foreign Exchange Future 0.03600 0.03400 5.55556 0.00000 0.0000 20,000
04/08/2010  $/R2010/12/13 7.55 P Foreign Exchange Future 0.34300 0.34900 1.74927 0.00000 0.0000 0
04/08/2010  $/R2010/12/13 7.55 o] Foreign Exchange Future 0.21900 0.21500 1.82648 0.00000 0.0000 4,000
04/08/2010  $/R 2011/03/14 Foreign Exchange Future 7.52380 7.51430 0.12627 7.58500 7.5400 5,875
04/08/2010  $/R 2011/03/14 8.00 o] Foreign Exchange Future 0.22000 0.21600 1.81818 0.00000 0.0000 27,300
04/08/2010  $/R 2011/03/14 8.00 P Foreign Exchange Future 0.69600 0.70200 0.86207 0.00000 0.0000 0
04/08/2010  $/R 2011/03/14 8.05 o] Foreign Exchange Future 0.20900 0.20600 1.43541 0.00000 0.0000 340
04/08/2010  $/R 2011/03/14 8.05 P Foreign Exchange Future 0.73500 0.74200 0.95238 0.00000 0.0000 0
04/08/2010  $/R 2011/03/14 7.95 o] Foreign Exchange Future 0.23100 0.22700 1.73160 0.00000 0.0000 0
04/08/2010  $/R 2011/03/14 7.95 P Foreign Exchange Future 0.65700 0.66300 0.91324 0.00000 0.0000 0
04/08/2010  $/R 2011/03/14 8.50 P Foreign Exchange Future 1.11400 1.12100 0.62837 0.00000 0.0000 0
04/08/2010  $/R 2011/03/14 8.50 c Foreign Exchange Future 0.13800 0.13500 2.17391 0.00000 0.0000 30,000
04/08/2010  $/R 2011/03/14 10.50 P Foreign Exchange Future 3.00800 3.01700 0.29920 0.00000 0.0000 0
04/08/2010 $ /R 2011/03/14 10.50 C Foreign Exchange Future 0.03200 0.03100 3.12500 0.00000 0.0000 30,000
04/08/2010  $/R 2011/03/14 7.30 P Foreign Exchange Future 0.24700 0.25000 1.21457 0.00000 0.0000 0
04/08/2010  $/R 2011/03/14 7.30 c Foreign Exchange Future 0.47100 0.46400 1.48620 0.00000 0.0000 27,300
04/08/2010  $/R 2011/03/14 8.40 P Foreign Exchange Future 1.02700 1.03400 0.68160 0.00000 0.0000 0
04/08/2010  $/R 2011/03/14 8.40 c Foreign Exchange Future 0.15100 0.14800 1.98675 0.00000 0.0000 3,000
04/08/2010  $/R2011/03/14 7.50 P Foreign Exchange Future 0.34600 0.35100 1.44509 0.00000 0.0000 0
04/08/2010  $/R 2011/03/14 7.50 c Foreign Exchange Future 0.37000 0.36500 1.35135 0.00000 0.0000 12,000
04/08/2010  $/R 2011/06/13 Foreign Exchange Future 7.62310 7.61270 0.13643 0.00000 0.0000 2,900
04/08/2010  $/R 2011/06/13 7.45 C Foreign Exchange Future 0.52200 0.51600 1.14943 0.00000 0.0000 0
04/08/2010  $/R 2011/06/13 7.45 P Foreign Exchange Future 0.34900 0.35300 1.14613 0.00000 0.0000 0
04/08/2010  $/R 2011/06/13 7.50 c Foreign Exchange Future 0.49800 0.49200 1.20482 0.00000 0.0000 0
04/08/2010  $/R 2011/06/13 7.50 P Foreign Exchange Future 0.37500 0.37900 1.06667 0.00000 0.0000 0
04/08/2010  $/R 2011/06/13 7.40 o] Foreign Exchange Future 0.54800 0.54100 1.27737 0.00000 0.0000 0
04/08/2010  $/R 2011/06/13 7.40 P Foreign Exchange Future 0.32500 0.32800 0.92308 0.00000 0.0000 0
04/08/2010  £/R 2010/09/13 Foreign Exchange Future 11.68460 11.61980 0.55458 0.00000 0.0000 21,442
04/08/2010  £/R 2010/09/13 12.80 o] Foreign Exchange Future 0.01800 0.01500 16.66667 0.00000 0.0000 0
04/08/2010  £/R 2010/09/13 12.80 P Foreign Exchange Future 1.13300 1.19500 5.47220 0.00000 0.0000 0
04/08/2010  £/R 2010/09/13 12.70 o] Foreign Exchange Future 0.02200 0.01800 18.18182 0.00000 0.0000 0
04/08/2010  £/R 2010/09/13 12.70 P Foreign Exchange Future 1.03700 1.09800 5.88235 0.00000 0.0000 0
04/08/2010  £/R 2010/09/13 12.75 o] Foreign Exchange Future 0.02000 0.01600 20.00000 0.00000 0.0000 0
04/08/2010  £/R 2010/09/13 12.75 P Foreign Exchange Future 1.08500 1.14600 5.62212 0.00000 0.0000 0
04/08/2010  £/R 2010/09/13 12.00 P Foreign Exchange Future 0.42300 0.47000 11.11111 0.00000 0.0000 0
04/08/2010  £/R 2010/09/13 12.00 o] Foreign Exchange Future 0.10800 0.09000 16.66667 0.00000 0.0000 417
04/08/2010  £/R 2010/12/13 Foreign Exchange Future 11.82970 11.76550 0.54270 0.00000 0.0000 12,755
04/08/2010 £/R2010/12/13 11.90 (o} Foreign Exchange Future 0.37800 0.35300 6.61376 0.00000 0.0000 0
04/08/2010  £/R 2010/12/13 11.90 P Foreign Exchange Future 0.44800 0.48800 8.92857 0.00000 0.0000 0
04/08/2010  £/R 2010/12/13 11.85 P Foreign Exchange Future 0.41700 0.45500 9.11271 0.00000 0.0000 0
04/08/2010  £/R2010/12/13 11.85 c Foreign Exchange Future 0.39700 0.37000 6.80101 0.00000 0.0000 50
04/08/2010  £/R 2011/03/14 Foreign Exchange Future 11.97820 11.91340 0.54098 0.00000 0.0000 534
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04/08/2010  £/R2011/03/14 11.80 C Foreign Exchange Future 0.62800 0.59500 5.25478 0.00000 0.0000 0
04/08/2010  £/R 2011/03/14 11.80 P Foreign Exchange Future 0.45000 0.48200 711111 0.00000 0.0000 0
04/08/2010  £/R2011/03/14 11.85 c Foreign Exchange Future 0.60500 0.57200 5.45455 0.00000 0.0000 0
04/08/2010  £/R 2011/03/14 11.85 P Foreign Exchange Future 0.47700 0.50900 6.70860 0.00000 0.0000 0
04/08/2010  £/R2011/03/14 11.75 c Foreign Exchange Future 0.65300 0.61900 5.20674 0.00000 0.0000 0
04/08/2010  £/R2011/03/14 11.75 P Foreign Exchange Future 0.42500 0.45600 7.29412 0.00000 0.0000 0
04/08/2010  ¥/R 2010/09/13 Foreign Exchange Future 0.08540 0.08480 0.70258 0.00000 0.0000 293
04/08/2010  ¥/R 2010/09/13 0.08 c Foreign Exchange Future 0.00343 0.00306 10.78717 0.00000 0.0000 0
04/08/2010  ¥/R 2010/09/13 0.08 P Foreign Exchange Future 0.00093 0.00116 2473118 0.00000 0.0000 0
04/08/2010  ¥/R2010/12/13 Foreign Exchange Future 0.08660 0.08600 0.69284 0.00000 0.0000 0
04/08/2010  ¥/R2010/12/13 0.09 c Foreign Exchange Future 0.00428 0.00396 7.47664 0.00000 0.0000 0
04/08/2010  ¥/R2010/12/13 0.09 P Foreign Exchange Future 0.00368 0.00396 7.60870 0.00000 0.0000 0
04/08/2010  ¥/R2010/12/13 0.10 c Foreign Exchange Future 0.00166 0.00152 8.43373 0.00000 0.0000 0
04/08/2010  ¥/R2010/12/13 0.10 P Foreign Exchange Future 0.01106 0.01152 415913 0.00000 0.0000 0
04/08/2010  ¥/R2010/12/13 0.08 c Foreign Exchange Future 0.01106 0.01050 5.06329 0.00000 0.0000 0
04/08/2010  ¥/R2010/12/13 0.08 P Foreign Exchange Future 0.00046 0.00050 8.69565 0.00000 0.0000 0
04/08/2010  €/R 2010/09/13 Foreign Exchange Future 9.68800 9.62070 0.69467 0.00000 0.0000 16,343
04/08/2010  €/R 2010/09/13 11.66 c Foreign Exchange Future 0.00100 0.00000 100.00000 0.00000 0.0000 0
04/08/2010  €/R 2010/09/13 11.66 P Foreign Exchange Future 1.97800 2.04400 3.33670 0.00000 0.0000 0
04/08/2010  €/R 2010/09/13 10.20 c Foreign Exchange Future 0.03600 0.02900 19.44444 0.00000 0.0000 0
04/08/2010  €/R 2010/09/13 10.20 P Foreign Exchange Future 0.54800 0.60800 10.94891 0.00000 0.0000 0
04/08/2010  €/R 2010/09/13 10.50 P Foreign Exchange Future 0.82600 0.89000 7.74818 0.00000 0.0000 0
04/08/2010  €/R 2010/09/13 10.50 c Foreign Exchange Future 0.01400 0.01100 21.42857 0.00000 0.0000 2,530
04/08/2010  €/R 2010/09/13 10.00 P Foreign Exchange Future 0.37800 0.43200 14.28571 0.00000 0.0000 0
04/08/2010  €/R 2010/09/13 10.00 C Foreign Exchange Future 0.06600 0.05300 19.69697 0.00000 0.0000 2,000
04/08/2010  €/R 2010/09/13 9.80 P Foreign Exchange Future 0.23100 0.27700 19.91342 0.00000 0.0000 0
04/08/2010  €/R 2010/09/13 9.80 c Foreign Exchange Future 0.11900 0.09800 17.64706 0.00000 0.0000 750
04/08/2010  €/R 2010/09/13 9.30 c Foreign Exchange Future 0.43200 0.37600 12.96296 0.00000 0.0000 0
04/08/2010  €/R 2010/09/13 9.30 P Foreign Exchange Future 0.04400 0.05500 25.00000 0.00000 0.0000 1,500
04/08/2010  €/R2010/12/13 Foreign Exchange Future 9.80890 9.74190 0.68305 9.76500 9.7650 7,990
04/08/2010  €/R2010/12/13 20.20 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 20.20 P Foreign Exchange Future 10.39100 10.45800 0.64479 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 18.20 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 18.20 P Foreign Exchange Future 8.39100 8.45800 0.79847 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 16.20 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 16.20 P Foreign Exchange Future 6.39100 6.45800 1.04835 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 14.20 c Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 14.20 P Foreign Exchange Future 4.39200 4.45900 1.52550 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 12.20 c Foreign Exchange Future 0.02300 0.02000 13.04348 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 12.20 P Foreign Exchange Future 2.41400 2.47800 2.65120 0.00000 0.0000 0
04/08/2010 €/R2010/12/13 11.20 (o} Foreign Exchange Future 0.06500 0.05900 9.23077 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 11.20 P Foreign Exchange Future 1.45600 1.51700 4.18956 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 10.20 c Foreign Exchange Future 0.18800 0.17500 6.91489 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 10.20 P Foreign Exchange Future 0.57900 0.63300 9.32642 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 9.20 c Foreign Exchange Future 0.69100 0.64400 6.80174 0.00000 0.0000 0
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04/08/2010  €/R2010/12/13 9.20 P Foreign Exchange Future 0.08200 0.10200 24.39024 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 8.20 c Foreign Exchange Future 1.61700 1.55200 4.01979 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 8.20 P Foreign Exchange Future 0.00800 0.01000 25.00000 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 12.05 o] Foreign Exchange Future 0.02800 0.02500 10.71429 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 12.05 P Foreign Exchange Future 2.26900 2.33300 2.82063 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 20.25 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 20.25 P Foreign Exchange Future 10.44100 10.50800 0.64170 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 18.25 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 18.25 P Foreign Exchange Future 8.44100 8.50800 0.79374 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 16.25 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 16.25 P Foreign Exchange Future 6.44100 6.50800 1.04021 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 14.25 o] Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 14.25 P Foreign Exchange Future 4.44200 450900 1.50833 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 12.25 o] Foreign Exchange Future 0.02100 0.01800 14.28571 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 12.25 P Foreign Exchange Future 2.46200 2.52600 2.59951 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 11.25 o] Foreign Exchange Future 0.06200 0.05700 8.06452 0.00000 0.0000 0
04/08/2010 €/R2010/12/13 11.25 P Foreign Exchange Future 1.50300 1.56500 4.12508 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 10.25 o] Foreign Exchange Future 0.17700 0.16400 7.34463 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 10.25 P Foreign Exchange Future 0.61800 0.67200 8.73786 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 9.25 c Foreign Exchange Future 0.65200 0.60800 6.74847 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 9.25 P Foreign Exchange Future 0.09300 0.11600 24.73118 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 8.25 c Foreign Exchange Future 1.56800 1.50300 4.14541 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 8.25 P Foreign Exchange Future 0.00900 0.01100 2222222 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 20.95 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 20.95 P Foreign Exchange Future 11.14100 11.20800 0.60138 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 18.95 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 18.95 P Foreign Exchange Future 9.14100 9.20800 0.73296 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 16.95 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 16.95 P Foreign Exchange Future 7.14100 7.20800 0.93824 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 14.95 o] Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 14.95 P Foreign Exchange Future 5.14200 5.20900 1.30299 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 12.95 o] Foreign Exchange Future 0.00700 0.00700 0.00000 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 12.95 P Foreign Exchange Future 3.14800 3.21500 2.12834 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 11.95 o] Foreign Exchange Future 0.03200 0.02800 12.50000 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 11.95 P Foreign Exchange Future 2.17300 2.23600 2.89922 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 10.95 o] Foreign Exchange Future 0.08200 0.07600 7.31707 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 10.95 P Foreign Exchange Future 1.22300 1.28400 4.98774 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 9.95 o] Foreign Exchange Future 0.25700 0.23800 7.39300 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 9.95 P Foreign Exchange Future 0.39800 0.44600 12.06030 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 8.95 o] Foreign Exchange Future 0.89800 0.84400 6.01336 0.00000 0.0000 0
04/08/2010 €/R2010/12/13 8.95 P Foreign Exchange Future 0.03900 0.05200 33.33333 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 20.85 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 20.85 P Foreign Exchange Future 11.04100 11.10800 0.60683 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 18.85 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 18.85 P Foreign Exchange Future 9.04100 9.10800 0.74107 0.00000 0.0000 0
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04/08/2010  €/R 2010/12/13 16.85 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 16.85 P Foreign Exchange Future 7.04100 7.10800 0.95157 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 14.85 c Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 14.85 P Foreign Exchange Future 5.04200 5.10900 1.32884 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 12.85 o] Foreign Exchange Future 0.00900 0.00800 11.11111 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 12.85 P Foreign Exchange Future 3.05000 3.11600 2.16393 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 11.85 o] Foreign Exchange Future 0.03700 0.03300 10.81081 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 11.85 P Foreign Exchange Future 2.07800 2.14100 3.03176 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 10.85 o] Foreign Exchange Future 0.09100 0.08400 7.69231 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 10.85 P Foreign Exchange Future 1.13200 1.19200 5.30035 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 9.85 o] Foreign Exchange Future 0.29200 0.27100 7.19178 0.00000 0.0000 750
04/08/2010  €/R 2010/12/13 9.85 P Foreign Exchange Future 0.33300 0.37900 13.81381 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 8.85 o] Foreign Exchange Future 0.98700 0.93000 5.77508 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 8.85 P Foreign Exchange Future 0.02800 0.03800 35.71429 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 20.00 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 20.00 P Foreign Exchange Future 10.19100 10.25800 0.65744 0.00000 0.0000 0
04/08/2010 €/R2010/12/13 18.00 (o} Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 18.00 P Foreign Exchange Future 8.19100 8.25800 0.81797 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 16.00 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 16.00 P Foreign Exchange Future 6.19100 6.25800 1.08222 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 14.00 c Foreign Exchange Future 0.00200 0.00200 0.00000 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 14.00 P Foreign Exchange Future 4.19300 4.26000 1.59790 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 12.00 c Foreign Exchange Future 0.03000 0.02600 13.33333 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 12.00 P Foreign Exchange Future 2.22100 2.28400 2.83656 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 11.00 C Foreign Exchange Future 0.07800 0.07200 7.69231 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 11.00 P Foreign Exchange Future 1.26900 1.33000 4.80693 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 10.00 c Foreign Exchange Future 0.24100 0.22400 7.05394 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 10.00 P Foreign Exchange Future 0.43200 0.48200 11.57407 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 9.00 o] Foreign Exchange Future 0.85400 0.80200 6.08899 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 9.00 P Foreign Exchange Future 0.04500 0.06000 33.33333 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 8.00 o] Foreign Exchange Future 1.81500 1.74900 3.63636 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 8.00 P Foreign Exchange Future 0.00600 0.00700 16.66667 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 20.10 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 20.10 P Foreign Exchange Future 10.29100 10.35800 0.65105 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 18.10 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 18.10 P Foreign Exchange Future 8.29100 8.35800 0.80811 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 16.10 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 16.10 P Foreign Exchange Future 6.29100 6.35800 1.06501 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 14.10 o] Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 14.10 P Foreign Exchange Future 4.29200 4.35900 1.56104 0.00000 0.0000 0
04/08/2010 €/R2010/12/13 12.10 (o} Foreign Exchange Future 0.02600 0.02300 11.53846 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 12.10 P Foreign Exchange Future 2.31700 2.38100 2.76219 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 11.10 o] Foreign Exchange Future 0.07100 0.06500 8.45070 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 11.10 P Foreign Exchange Future 1.36200 1.42300 4.47871 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 10.10 c Foreign Exchange Future 0.21300 0.19800 7.04225 0.00000 0.0000 375

Page 17 of 20

2010/08/04, 05:26:11PM



Deal Date = Contract Details Strike  Calll  Product Previous Today Close % Movement Today's High Today's Low Open Interest
Put Close Price Price In MTM
04/08/2010  €/R 2010/12/13 10.10 P Foreign Exchange Future 0.50400 0.55600 10.31746 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 9.10 c Foreign Exchange Future 0.77100 0.72100 6.48508 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 9.10 P Foreign Exchange Future 0.06200 0.07900 27.41935 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 8.10 c Foreign Exchange Future 1.71600 1.65000 3.84615 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 8.10 P Foreign Exchange Future 0.00700 0.00800 14.28571 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 20.40 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 20.40 P Foreign Exchange Future 10.59100 10.65800 0.63261 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 18.40 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 18.40 P Foreign Exchange Future 8.59100 8.65800 0.77989 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 16.40 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 16.40 P Foreign Exchange Future 6.59100 6.65800 1.01654 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 14.40 c Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 14.40 P Foreign Exchange Future 4.59200 4.65900 1.45906 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 12.40 c Foreign Exchange Future 0.01700 0.01500 11.76471 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 12.40 P Foreign Exchange Future 2.60800 2.67300 2.49233 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 11.40 c Foreign Exchange Future 0.05400 0.05000 7.40741 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 11.40 P Foreign Exchange Future 1.64500 1.70800 3.82979 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 10.40 c Foreign Exchange Future 0.14800 0.13700 7.43243 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 10.40 P Foreign Exchange Future 0.73900 0.79500 7.57781 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 9.40 c Foreign Exchange Future 0.54400 0.50400 7.35294 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 9.40 P Foreign Exchange Future 0.13500 0.16200 20.00000 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 8.40 c Foreign Exchange Future 1.42000 1.35600 450704 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 8.40 P Foreign Exchange Future 0.01100 0.01400 27.27273 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 20.55 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 20.55 P Foreign Exchange Future 10.74100 10.80800 0.62378 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 18.55 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 18.55 P Foreign Exchange Future 8.74100 8.80800 0.76650 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 16.55 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 16.55 P Foreign Exchange Future 6.74100 6.80800 0.99392 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 14.55 c Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 14.55 P Foreign Exchange Future 4.74200 4.80900 1.41291 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 12.55 c Foreign Exchange Future 0.01300 0.01200 7.69231 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 12.55 P Foreign Exchange Future 2.75400 2.82000 2.39651 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 11.55 c Foreign Exchange Future 0.04800 0.04400 8.33333 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 11.55 P Foreign Exchange Future 1.78900 1.85200 3.52152 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 10.55 c Foreign Exchange Future 0.12500 0.11600 7.20000 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 10.55 P Foreign Exchange Future 0.86600 0.92400 6.69746 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 9.55 c Foreign Exchange Future 0.44700 0.41200 7.82998 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 9.55 P Foreign Exchange Future 0.18800 0.22000 17.02128 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 8.55 c Foreign Exchange Future 1.27400 1.21100 4.94505 0.00000 0.0000 0
04/08/2010 €/R2010/12/13 8.55 P Foreign Exchange Future 0.01500 0.01900 26.66667 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 19.85 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 19.85 P Foreign Exchange Future 10.04100 10.10800 0.66726 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 17.85 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 17.85 P Foreign Exchange Future 8.04100 8.10800 0.83323 0.00000 0.0000 0
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04/08/2010  €/R 2010/12/13 15.85 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 15.85 P Foreign Exchange Future 6.04100 6.10800 1.10909 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 13.85 c Foreign Exchange Future 0.00200 0.00200 0.00000 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 13.85 P Foreign Exchange Future 4.04300 4.11000 1.65719 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 7.85 c Foreign Exchange Future 1.96300 1.89700 3.36220 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 7.85 P Foreign Exchange Future 0.00400 0.00500 25.00000 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 19.90 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 19.90 P Foreign Exchange Future 10.09100 10.15800 0.66396 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 17.90 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 17.90 P Foreign Exchange Future 8.09100 8.15800 0.82808 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 15.90 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 15.90 P Foreign Exchange Future 6.09100 6.15800 1.09998 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 13.90 c Foreign Exchange Future 0.00200 0.00200 0.00000 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 13.90 P Foreign Exchange Future 4.09300 4.16000 1.63694 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 11.90 c Foreign Exchange Future 0.03500 0.03000 14.28571 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 11.90 P Foreign Exchange Future 2.12600 2.18800 2.91627 0.00000 0.0000 0
04/08/2010 €/R2010/12/13 10.90 (o} Foreign Exchange Future 0.08600 0.07900 8.13953 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 10.90 P Foreign Exchange Future 1.17700 1.23700 5.09771 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 9.90 c Foreign Exchange Future 0.27400 0.25400 7.29927 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 9.90 P Foreign Exchange Future 0.36500 0.41200 12.87671 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 8.90 c Foreign Exchange Future 0.94200 0.88700 5.83864 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 8.90 P Foreign Exchange Future 0.03300 0.04500 36.36364 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 7.90 c Foreign Exchange Future 1.91400 1.84800 3.44828 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 7.90 P Foreign Exchange Future 0.00500 0.00600 20.00000 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 19.95 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 19.95 P Foreign Exchange Future 10.14100 10.20800 0.66068 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 17.95 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  €/R 2010/12/13 17.95 P Foreign Exchange Future 8.14100 8.20800 0.82299 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 15.95 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 15.95 P Foreign Exchange Future 6.14100 6.20800 1.09103 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 13.95 c Foreign Exchange Future 0.00200 0.00200 0.00000 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 13.95 P Foreign Exchange Future 4.14300 4.21000 1.61719 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 7.95 c Foreign Exchange Future 1.86400 1.79800 3.54077 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 7.95 P Foreign Exchange Future 0.00500 0.00600 20.00000 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 10.30 P Foreign Exchange Future 0.65800 0.71300 8.35866 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 10.30 c Foreign Exchange Future 0.16700 0.15500 7.18563 0.00000 0.0000 60
04/08/2010  €/R2010/12/13 9.60 c Foreign Exchange Future 0.41700 0.38400 7.91367 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 9.60 P Foreign Exchange Future 0.20800 0.24200 16.34615 0.00000 0.0000 750
04/08/2010  €/R2010/12/13 9.30 c Foreign Exchange Future 0.61500 0.57200 6.99187 0.00000 0.0000 0
04/08/2010  €/R2010/12/13 9.30 P Foreign Exchange Future 0.10600 0.13000 2264151 0.00000 0.0000 1,125
04/08/2010  €/R2011/03/14 Foreign Exchange Future 9.93290 9.86510 0.68258 0.00000 0.0000 8,620
04/08/2010  €/R2011/03/14 9.80 c Foreign Exchange Future 0.48100 0.44900 6.65281 0.00000 0.0000 0
04/08/2010  €/R2011/03/14 9.80 P Foreign Exchange Future 0.34800 0.38400 10.34483 0.00000 0.0000 0
04/08/2010  €/R2011/03/14 9.85 c Foreign Exchange Future 0.45600 0.42600 6.57895 0.00000 0.0000 0
04/08/2010  €/R 2011/03/14 9.85 P Foreign Exchange Future 0.37300 0.41100 10.18767 0.00000 0.0000 0
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04/08/2010  €/R 2011/03/14 9.75 C Foreign Exchange Future 0.50700 0.47400 6.50888 0.00000 0.0000 0
04/08/2010  €/R 2011/03/14 9.75 P Foreign Exchange Future 0.32400 0.35900 10.80247 0.00000 0.0000 0
04/08/2010  €/R 2011/03/14 9.50 P Foreign Exchange Future 0.21800 0.24800 13.76147 0.00000 0.0000 0
04/08/2010  €/R 2011/03/14 9.50 c Foreign Exchange Future 0.65100 0.61300 5.83717 0.00000 0.0000 14,937

04/08/2010  €/R2011/03/14 10.40 P Foreign Exchange Future 0.74200 0.79600 7.27763 0.00000 0.0000 0
04/08/2010  €/R2011/03/14 10.40 C Foreign Exchange Future 0.27500 0.26100 5.09091 0.00000 0.0000 14,937

04/08/2010  AU$ /R 2010/09/13 Foreign Exchange Future 6.65870 6.66510 0.09611 0.00000 0.0000 7,991

04/08/2010  AU$ /R 2010/09/13 6.90 c Foreign Exchange Future 0.03000 0.03100 3.33333 0.00000 0.0000 0
04/08/2010  AU$ /R 2010/09/13 6.90 P Foreign Exchange Future 0.27100 0.26600 1.84502 0.00000 0.0000 0
04/08/2010  AU$ /R 2010/12/13 Foreign Exchange Future 6.67220 6.67930 0.10641 0.00000 0.0000 8,119

04/08/2010  AU$ /R 2010/12/13 6.90 c Foreign Exchange Future 0.11300 0.11500 1.76991 0.00000 0.0000 0
04/08/2010  AU$ /R 2010/12/13 6.90 P Foreign Exchange Future 0.34100 0.33600 1.46628 0.00000 0.0000 0
04/08/2010  AU$ /R 2010/12/13 6.95 P Foreign Exchange Future 0.37900 0.37300 1.58311 0.00000 0.0000 0
04/08/2010  AU$ /R 2010/12/13 6.95 c Foreign Exchange Future 0.10100 0.10200 0.99010 0.00000 0.0000 200

04/08/2010  AU$ /R 2011/03/14 Foreign Exchange Future 6.68600 6.69260 0.09871 0.00000 0.0000 125
04/08/2010  AU$ /R 2011/03/14 6.70 c Foreign Exchange Future 0.25500 0.25800 1.17647 0.00000 0.0000 0
04/08/2010  AU$ /R 2011/03/14 6.70 P Foreign Exchange Future 0.26900 0.26500 1.48699 0.00000 0.0000 0
04/08/2010  AU$ /R 2011/03/14 6.75 c Foreign Exchange Future 0.23600 0.23900 1.27119 0.00000 0.0000 0
04/08/2010  AU$ /R 2011/03/14 6.75 P Foreign Exchange Future 0.30000 0.29600 1.33333 0.00000 0.0000 0
04/08/2010  AU$ /R 2011/03/14 6.65 c Foreign Exchange Future 0.27900 0.28300 1.43369 0.00000 0.0000 0
04/08/2010  AU$ /R 2011/03/14 6.65 P Foreign Exchange Future 0.24300 0.24000 1.23457 0.00000 0.0000 0
04/08/2010  CAD/ R 2010/09/13 Foreign Exchange Future 7.15620 7.17050 0.19983 0.00000 0.0000 60
04/08/2010  CAD/ R 2010/09/13 7.50 c Foreign Exchange Future 0.02100 0.02300 9.52381 0.00000 0.0000 0
04/08/2010  CAD/ R 2010/09/13 7.50 P Foreign Exchange Future 0.36500 0.35300 3.28767 0.00000 0.0000 0
04/08/2010  CAD/ R 2010/12/13 Foreign Exchange Future 7.23560 7.25050 0.20593 0.00000 0.0000 0
04/08/2010  CAD/ R 2010/12/13 7.70 c Foreign Exchange Future 0.05300 0.05500 3.77358 0.00000 0.0000 0
04/08/2010  CAD/ R 2010/12/13 7.70 P Foreign Exchange Future 0.51700 0.50500 2.32108 0.00000 0.0000 0
04/08/2010  CAD/ R 2010/12/13 7.75 c Foreign Exchange Future 0.04600 0.04800 434783 0.00000 0.0000 0
04/08/2010  CAD/ R 2010/12/13 7.75 P Foreign Exchange Future 0.56000 0.54800 2.14286 0.00000 0.0000 0
04/08/2010  CAD/ R 2010/12/13 7.65 c Foreign Exchange Future 0.06000 0.06300 5.00000 0.00000 0.0000 0
04/08/2010  CAD/ R 2010/12/13 7.65 P Foreign Exchange Future 0.47400 0.46300 2.32068 0.00000 0.0000 0
Future Open Interest 378,399

Option Open Interest 507,415
Total 885,814
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