
High/Low for: 23/09/2010

Currency Future & Options High/Low

Deal Date Product Previous 

Close Price

Today Close

Price
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Open InterestContract Details Call/

Put
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23/09/2010 Foreign Exchange Future  7.11010  7.14620  7.17450  7.1146 0.50773  323,142    $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 15.95   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  8.84000  8.80400  0.00000  0.0000 0.40724  0 P 15.95   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 13.95   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  6.84000  6.80400  0.00000  0.0000 0.52632  0 P 13.95   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 11.95   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  4.84000  4.80400  0.00000  0.0000 0.74380  0 P 11.95   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00100  0.00100  0.00000  0.0000 0.00000  0 C 9.95   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  2.84100  2.80500  0.00000  0.0000 1.26716  0 P 9.95   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.02900  0.03200  0.00000  0.0000 10.34483  1,000 C 7.95   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.86900  0.83600  0.00000  0.0000 3.79747  0 P 7.95   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.27800  0.30400  0.00000  0.0000 9.35252  0 C 6.95   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.11800  0.10800  0.00000  0.0000 8.47458  0 P 6.95   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  1.16300  1.19800  0.00000  0.0000 3.00946  0 C 5.95   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00300  0.00200  0.00000  0.0000 33.33333  0 P 5.95   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  2.16000  2.19600  0.00000  0.0000 1.66667  0 C 4.95   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 P 4.95   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  3.16000  3.19600  0.00000  0.0000 1.13924  0 C 3.95   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 P 3.95   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.01000  0.01100  0.00000  0.0000 10.00000  0 C 8.55   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  1.45000  1.41500  0.00000  0.0000 2.41379  0 P 8.55   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 16.00   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  8.89000  8.85400  0.00000  0.0000 0.40495  0 P 16.00   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 14.00   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  6.89000  6.85400  0.00000  0.0000 0.52250  0 P 14.00   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 12.00   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  4.89000  4.85400  0.00000  0.0000 0.73620  0 P 12.00   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00100  0.00100  0.00000  0.0000 0.00000  300 C 10.00   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  2.89100  2.85500  0.00000  0.0000 1.24524  0 P 10.00   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.24700  0.27200  0.00000  0.0000 10.12146  0 C 7.00   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.13700  0.12600  0.00000  0.0000 8.02920  0 P 7.00   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  1.11300  1.14900  0.00000  0.0000 3.23450  0 C 6.00   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00300  0.00300  0.00000  0.0000 0.00000  0 P 6.00   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  2.11000  2.14600  0.00000  0.0000 1.70616  0 C 5.00   $ / R 2010/12/13
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23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 P 5.00   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  3.11000  3.14600  0.00000  0.0000 1.15756  0 C 4.00   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 P 4.00   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 16.05   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  8.94000  8.90400  0.00000  0.0000 0.40268  0 P 16.05   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 14.05   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  6.94000  6.90400  0.00000  0.0000 0.51873  0 P 14.05   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 12.05   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  4.94000  4.90400  0.00000  0.0000 0.72874  0 P 12.05   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00100  0.00100  0.00000  0.0000 0.00000  0 C 10.05   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  2.94100  2.90500  0.00000  0.0000 1.22407  0 P 10.05   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.02400  0.02600  0.00000  0.0000 8.33333  16,000 C 8.05   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.96400  0.93000  0.00000  0.0000 3.52697  0 P 8.05   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.21700  0.24100  0.00000  0.0000 11.05991  0 C 7.05   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.15700  0.14500  0.00000  0.0000 7.64331  0 P 7.05   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  1.06300  1.09900  0.00000  0.0000 3.38664  0 C 6.05   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00300  0.00300  0.00000  0.0000 0.00000  0 P 6.05   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  2.06000  2.09600  0.00000  0.0000 1.74757  0 C 5.05   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 P 5.05   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  3.06000  3.09600  0.00000  0.0000 1.17647  0 C 4.05   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 P 4.05   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 16.10   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  8.99000  8.95400  0.00000  0.0000 0.40044  0 P 16.10   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 14.10   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  6.99000  6.95400  0.00000  0.0000 0.51502  0 P 14.10   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 12.10   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  4.99000  4.95400  0.00000  0.0000 0.72144  0 P 12.10   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00100  0.00100  0.00000  0.0000 0.00000  0 C 10.10   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  2.99100  2.95500  0.00000  0.0000 1.20361  0 P 10.10   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.02200  0.02400  0.00000  0.0000 9.09091  0 C 8.10   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  1.01200  0.97800  0.00000  0.0000 3.35968  0 P 8.10   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.19000  0.21300  0.00000  0.0000 12.10526  0 C 7.10   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.18000  0.16700  0.00000  0.0000 7.22222  100 P 7.10   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  1.01400  1.05000  0.00000  0.0000 3.55030  0 C 6.10   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00400  0.00400  0.00000  0.0000 0.00000  0 P 6.10   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  2.01000  2.04600  0.00000  0.0000 1.79104  0 C 5.10   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 P 5.10   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  3.01000  3.04600  0.00000  0.0000 1.19601  0 C 4.10   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 P 4.10   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.02700  0.02900  0.00000  0.0000 7.40741  27,690 C 8.00   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.91700  0.88300  0.00000  0.0000 3.70774  0 P 8.00   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 16.15   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  9.04000  9.00400  0.00000  0.0000 0.39823  0 P 16.15   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 14.15   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  7.04000  7.00400  0.00000  0.0000 0.51136  0 P 14.15   $ / R 2010/12/13
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23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 12.15   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  5.04000  5.00400  0.00000  0.0000 0.71429  0 P 12.15   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00100  0.00100  0.00000  0.0000 0.00000  0 C 10.15   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  3.04100  3.00500  0.00000  0.0000 1.18382  0 P 10.15   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.02000  0.02200  0.00000  0.0000 10.00000  4,400 C 8.15   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  1.06000  1.02600  0.00000  0.0000 3.20755  0 P 8.15   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.17000  0.18700  0.00000  0.0000 10.00000  0 C 7.15   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.21000  0.19100  0.00000  0.0000 9.04762  0 P 7.15   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.96500  1.00000  0.00000  0.0000 3.62694  0 C 6.15   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00500  0.00400  0.00000  0.0000 20.00000  0 P 6.15   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  1.96000  1.99600  0.00000  0.0000 1.83673  0 C 5.15   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 P 5.15   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  2.96000  2.99600  0.00000  0.0000 1.21622  0 C 4.15   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 P 4.15   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 16.20   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  9.09000  9.05400  0.00000  0.0000 0.39604  0 P 16.20   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 14.20   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  7.09000  7.05400  0.00000  0.0000 0.50776  0 P 14.20   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 12.20   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  5.09000  5.05400  0.00000  0.0000 0.70727  0 P 12.20   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00100  0.00100  0.00000  0.0000 0.00000  0 C 10.20   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  3.09100  3.05500  0.00000  0.0000 1.16467  0 P 10.20   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.01800  0.02000  0.00000  0.0000 11.11111  0 C 8.20   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  1.10800  1.07400  0.00000  0.0000 3.06859  0 P 8.20   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.15200  0.16700  0.00000  0.0000 9.86842  0 C 7.20   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.24200  0.22100  0.00000  0.0000 8.67769  3,500 P 7.20   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.91600  0.95100  0.00000  0.0000 3.82096  0 C 6.20   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00600  0.00500  0.00000  0.0000 16.66667  0 P 6.20   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  1.91000  1.94600  0.00000  0.0000 1.88482  0 C 5.20   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 P 5.20   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  2.91000  2.94600  0.00000  0.0000 1.23711  0 C 4.20   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 P 4.20   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 16.25   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  9.14000  9.10400  0.00000  0.0000 0.39387  0 P 16.25   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 14.25   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  7.14000  7.10400  0.00000  0.0000 0.50420  0 P 14.25   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 12.25   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  5.14000  5.10400  0.00000  0.0000 0.70039  0 P 12.25   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00100  0.00000  0.0000 100.00000  0 C 10.25   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  3.14000  3.10500  0.00000  0.0000 1.11465  0 P 10.25   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.01700  0.01800  0.00000  0.0000 5.88235  4,000 C 8.25   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  1.15700  1.12200  0.00000  0.0000 3.02506  0 P 8.25   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.13500  0.14900  0.00000  0.0000 10.37037  0 C 7.25   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.27500  0.25300  0.00000  0.0000 8.00000  0 P 7.25   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.86800  0.90300  0.00000  0.0000 4.03226  0 C 6.25   $ / R 2010/12/13
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23/09/2010 Foreign Exchange Future  0.00800  0.00700  0.00000  0.0000 12.50000  0 P 6.25   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  1.86000  1.89700  0.00000  0.0000 1.98925  0 C 5.25   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00100  0.00000  0.0000 100.00000  0 P 5.25   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  2.86000  2.89600  0.00000  0.0000 1.25874  0 C 4.25   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 P 4.25   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 16.45   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  9.34000  9.30400  0.00000  0.0000 0.38544  0 P 16.45   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 14.45   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  7.34000  7.30400  0.00000  0.0000 0.49046  0 P 14.45   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 12.45   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  5.34000  5.30400  0.00000  0.0000 0.67416  0 P 12.45   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 10.45   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  3.34000  3.30400  0.00000  0.0000 1.07784  0 P 10.45   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.01200  0.01300  0.00000  0.0000 8.33333  0 C 8.45   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  1.35200  1.31700  0.00000  0.0000 2.58876  0 P 8.45   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.08600  0.09500  0.00000  0.0000 10.46512  0 C 7.45   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.42600  0.39900  0.00000  0.0000 6.33803  0 P 7.45   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.68000  0.71300  0.00000  0.0000 4.85294  0 C 6.45   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.02000  0.01700  0.00000  0.0000 15.00000  0 P 6.45   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  1.66100  1.69700  0.00000  0.0000 2.16737  0 C 5.45   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00100  0.00100  0.00000  0.0000 0.00000  0 P 5.45   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  2.66000  2.69600  0.00000  0.0000 1.35338  0 C 4.45   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 P 4.45   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 16.40   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  9.29000  9.25400  0.00000  0.0000 0.38751  0 P 16.40   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 14.40   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  7.29000  7.25400  0.00000  0.0000 0.49383  0 P 14.40   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 12.40   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  5.29000  5.25400  0.00000  0.0000 0.68053  0 P 12.40   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 10.40   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  3.29000  3.25400  0.00000  0.0000 1.09422  0 P 10.40   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.01300  0.01400  0.00000  0.0000 7.69231  0 C 8.40   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  1.30300  1.26800  0.00000  0.0000 2.68611  0 P 8.40   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.09600  0.10600  0.00000  0.0000 10.41667  7,407 C 7.40   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.38600  0.36000  0.00000  0.0000 6.73575  48,000 P 7.40   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.72600  0.76000  0.00000  0.0000 4.68320  0 C 6.40   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.01600  0.01400  0.00000  0.0000 12.50000  0 P 6.40   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  1.71100  1.74700  0.00000  0.0000 2.10403  0 C 5.40   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00100  0.00100  0.00000  0.0000 0.00000  0 P 5.40   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  2.71000  2.74600  0.00000  0.0000 1.32841  0 C 4.40   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 P 4.40   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.01000  0.01000  0.00000  0.0000 0.00000  3,185 C 8.60   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  1.50000  1.46400  0.00000  0.0000 2.40000  0 P 8.60   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 16.50   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  9.39000  9.35400  0.00000  0.0000 0.38339  0 P 16.50   $ / R 2010/12/13

Page 4 of 15 2010/09/23, 05:45:24PM



Deal Date Product Previous 

Close Price

Today Close

Price

Today's High Today's Low% Movement 

In MTM

Open InterestContract Details Call/

Put

Strike

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 14.50   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  7.39000  7.35400  0.00000  0.0000 0.48714  0 P 14.50   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 12.50   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  5.39000  5.35400  0.00000  0.0000 0.66790  0 P 12.50   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 10.50   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  3.39000  3.35400  0.00000  0.0000 1.06195  0 P 10.50   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.01100  0.01200  0.00000  0.0000 9.09091  0 C 8.50   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  1.40100  1.36600  0.00000  0.0000 2.49822  0 P 8.50   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.07700  0.08500  0.00000  0.0000 10.38961  33,300 C 7.50   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.46700  0.43900  0.00000  0.0000 5.99572  0 P 7.50   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.63400  0.66700  0.00000  0.0000 5.20505  0 C 6.50   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.02400  0.02100  0.00000  0.0000 12.50000  0 P 6.50   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  1.61100  1.64700  0.00000  0.0000 2.23464  0 C 5.50   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00100  0.00100  0.00000  0.0000 0.00000  0 P 5.50   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  2.61000  2.64600  0.00000  0.0000 1.37931  0 C 4.50   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 P 4.50   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.01500  0.01600  0.00000  0.0000 6.66667  0 C 8.30   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  1.20500  1.17000  0.00000  0.0000 2.90456  0 P 8.30   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 15.85   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  8.74000  8.70400  0.00000  0.0000 0.41190  0 P 15.85   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 13.85   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  6.74000  6.70400  0.00000  0.0000 0.53412  0 P 13.85   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 11.85   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  4.74000  4.70400  0.00000  0.0000 0.75949  0 P 11.85   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00100  0.00100  0.00000  0.0000 0.00000  0 C 9.85   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  2.74100  2.70500  0.00000  0.0000 1.31339  0 P 9.85   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.03600  0.03900  0.00000  0.0000 8.33333  14,644 C 7.85   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.77600  0.74300  0.00000  0.0000 4.25258  0 P 7.85   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.34700  0.37500  0.00000  0.0000 8.06916  0 C 6.85   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.08700  0.07900  0.00000  0.0000 9.19540  0 P 6.85   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  1.26200  1.29800  0.00000  0.0000 2.85261  0 C 5.85   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00200  0.00200  0.00000  0.0000 0.00000  0 P 5.85   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  2.26000  2.29600  0.00000  0.0000 1.59292  0 C 4.85   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 P 4.85   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  3.26000  3.29600  0.00000  0.0000 1.10429  0 C 3.85   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 P 3.85   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 15.90   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  8.79000  8.75400  0.00000  0.0000 0.40956  0 P 15.90   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 13.90   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  6.79000  6.75400  0.00000  0.0000 0.53019  0 P 13.90   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 11.90   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  4.79000  4.75400  0.00000  0.0000 0.75157  0 P 11.90   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00100  0.00100  0.00000  0.0000 0.00000  0 C 9.90   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  2.79100  2.75500  0.00000  0.0000 1.28986  0 P 9.90   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.03300  0.03500  0.00000  0.0000 6.06061  30,000 C 7.90   $ / R 2010/12/13
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23/09/2010 Foreign Exchange Future  0.82300  0.78900  0.00000  0.0000 4.13123  0 P 7.90   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.31200  0.33900  0.00000  0.0000 8.65385  0 C 6.90   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.10200  0.09300  0.00000  0.0000 8.82353  0 P 6.90   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  1.21200  1.24800  0.00000  0.0000 2.97030  0 C 5.90   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00200  0.00200  0.00000  0.0000 0.00000  0 P 5.90   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  2.21000  2.24600  0.00000  0.0000 1.62896  0 C 4.90   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 P 4.90   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  3.21000  3.24600  0.00000  0.0000 1.12150  0 C 3.90   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 P 3.90   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 16.30   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  9.19000  9.15400  0.00000  0.0000 0.39173  0 P 16.30   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 14.30   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  7.19000  7.15400  0.00000  0.0000 0.50070  0 P 14.30   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 12.30   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  5.19000  5.15400  0.00000  0.0000 0.69364  0 P 12.30   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 10.30   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  3.19000  3.15400  0.00000  0.0000 1.12853  0 P 10.30   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.12100  0.13300  0.00000  0.0000 9.91736  0 C 7.30   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.31100  0.28700  0.00000  0.0000 7.71704  0 P 7.30   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.82000  0.85500  0.00000  0.0000 4.26829  0 C 6.30   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.01000  0.00900  0.00000  0.0000 10.00000  0 P 6.30   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  1.81000  1.84700  0.00000  0.0000 2.04420  0 C 5.30   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00100  0.00000  0.0000 100.00000  0 P 5.30   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  2.81000  2.84600  0.00000  0.0000 1.28114  0 C 4.30   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 P 4.30   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 16.35   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  9.24000  9.20400  0.00000  0.0000 0.38961  0 P 16.35   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 14.35   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  7.24000  7.20400  0.00000  0.0000 0.49724  0 P 14.35   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 12.35   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  5.24000  5.20400  0.00000  0.0000 0.68702  0 P 12.35   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 10.35   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  3.24000  3.20400  0.00000  0.0000 1.11111  0 P 10.35   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.01400  0.01500  0.00000  0.0000 7.14286  0 C 8.35   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  1.25400  1.21900  0.00000  0.0000 2.79107  0 P 8.35   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.10800  0.11900  0.00000  0.0000 10.18519  2,040 C 7.35   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.34800  0.32300  0.00000  0.0000 7.18391  0 P 7.35   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.77300  0.80700  0.00000  0.0000 4.39845  0 C 6.35   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.01300  0.01100  0.00000  0.0000 15.38462  0 P 6.35   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  1.76100  1.79700  0.00000  0.0000 2.04429  0 C 5.35   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00100  0.00100  0.00000  0.0000 0.00000  0 P 5.35   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  2.76000  2.79600  0.00000  0.0000 1.30435  0 C 4.35   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 P 4.35   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 15.05   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  7.94000  7.90400  0.00000  0.0000 0.45340  0 P 15.05   $ / R 2010/12/13
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23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 13.05   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  5.94000  5.90400  0.00000  0.0000 0.60606  0 P 13.05   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 11.05   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  3.94000  3.90400  0.00000  0.0000 0.91371  0 P 11.05   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00500  0.00500  0.00000  0.0000 0.00000  0 C 9.05   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  1.94500  1.90900  0.00000  0.0000 1.85090  0 P 9.05   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  4.06000  4.09600  0.00000  0.0000 0.88670  0 C 3.05   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 P 3.05   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  1.99500  1.95900  0.00000  0.0000 1.80451  0 P 9.10   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00500  0.00500  0.00000  0.0000 0.00000  500 C 9.10   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00200  0.00200  0.00000  0.0000 0.00000  0 C 9.50   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  2.39200  2.35600  0.00000  0.0000 1.50502  0 P 9.50   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00400  0.00400  0.00000  0.0000 0.00000  0 C 9.20   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  2.09400  2.05800  0.00000  0.0000 1.71920  0 P 9.20   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00200  0.00200  0.00000  0.0000 0.00000  0 C 9.55   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  2.44200  2.40600  0.00000  0.0000 1.47420  0 P 9.55   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.04000  0.04400  0.00000  0.0000 10.00000  2,423 C 7.80   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.73000  0.69800  0.00000  0.0000 4.38356  0 P 7.80   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  1.79600  1.76000  0.00000  0.0000 2.00445  0 P 8.90   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00600  0.00600  0.00000  0.0000 0.00000  30,000 C 8.90   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.55100  0.52200  0.00000  0.0000 5.26316  0 P 7.60   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.06100  0.06800  0.00000  0.0000 11.47541  15,000 C 7.60   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  1.69700  1.66100  0.00000  0.0000 2.12139  0 P 8.80   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00700  0.00700  0.00000  0.0000 0.00000  15,000 C 8.80   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.04900  0.05400  0.00000  0.0000 10.20408  1,000 C 7.70   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.63900  0.60800  0.00000  0.0000 4.85133  500 P 7.70   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  1.89600  1.86000  0.00000  0.0000 1.89873  0 P 9.00   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00600  0.00600  0.00000  0.0000 0.00000  20,000 C 9.00   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.50900  0.48000  0.00000  0.0000 5.69745  0 P 7.55   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.06900  0.07600  0.00000  0.0000 10.14493  4,000 C 7.55   $ / R 2010/12/13

23/09/2010 Foreign Exchange Future  7.20920  7.24580  7.26420  7.2400 0.50768  36,222    $ / R 2011/03/14

23/09/2010 Foreign Exchange Future  0.10300  0.10800  0.00000  0.0000 4.85437  33,350 C 8.00   $ / R 2011/03/14

23/09/2010 Foreign Exchange Future  0.89400  0.86200  0.00000  0.0000 3.57942  0 P 8.00   $ / R 2011/03/14

23/09/2010 Foreign Exchange Future  0.09700  0.10200  0.00000  0.0000 5.15464  340 C 8.05   $ / R 2011/03/14

23/09/2010 Foreign Exchange Future  0.93800  0.90600  0.00000  0.0000 3.41151  0 P 8.05   $ / R 2011/03/14

23/09/2010 Foreign Exchange Future  0.10900  0.11500  0.00000  0.0000 5.50459  0 C 7.95   $ / R 2011/03/14

23/09/2010 Foreign Exchange Future  0.85000  0.81900  0.00000  0.0000 3.64706  0 P 7.95   $ / R 2011/03/14

23/09/2010 Foreign Exchange Future  1.35100  1.31600  0.00000  0.0000 2.59067  0 P 8.50   $ / R 2011/03/14

23/09/2010 Foreign Exchange Future  0.06000  0.06200  0.00000  0.0000 3.33333  30,000 C 8.50   $ / R 2011/03/14

23/09/2010 Foreign Exchange Future  3.29500  3.25900  0.00000  0.0000 1.09256  0 P 10.50   $ / R 2011/03/14

23/09/2010 Foreign Exchange Future  0.00400  0.00500  0.00000  0.0000 25.00000  30,000 C 10.50   $ / R 2011/03/14

23/09/2010 Foreign Exchange Future  0.34500  0.32300  0.00000  0.0000 6.37681  0 P 7.30   $ / R 2011/03/14

23/09/2010 Foreign Exchange Future  0.25400  0.26900  0.00000  0.0000 5.90551  33,350 C 7.30   $ / R 2011/03/14

23/09/2010 Foreign Exchange Future  1.25800  1.22300  0.00000  0.0000 2.78219  0 P 8.40   $ / R 2011/03/14

23/09/2010 Foreign Exchange Future  0.06700  0.06900  0.00000  0.0000 2.98507  3,000 C 8.40   $ / R 2011/03/14
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23/09/2010 Foreign Exchange Future  0.48400  0.45900  0.00000  0.0000 5.16529  0 P 7.50   $ / R 2011/03/14

23/09/2010 Foreign Exchange Future  0.19300  0.20500  0.00000  0.0000 6.21762  12,000 C 7.50   $ / R 2011/03/14

23/09/2010 Foreign Exchange Future  0.52200  0.49500  0.00000  0.0000 5.17241  0 P 7.55   $ / R 2011/03/14

23/09/2010 Foreign Exchange Future  0.18100  0.19100  0.00000  0.0000 5.52486  371 C 7.55   $ / R 2011/03/14

23/09/2010 Foreign Exchange Future  0.56000  0.53300  0.00000  0.0000 4.82143  0 P 7.60   $ / R 2011/03/14

23/09/2010 Foreign Exchange Future  0.16900  0.17900  0.00000  0.0000 5.91716  500 C 7.60   $ / R 2011/03/14

23/09/2010 Foreign Exchange Future  7.30760  7.34550  7.37750  7.3747 0.51864  13,655    $ / R 2011/06/13

23/09/2010 Foreign Exchange Future  0.31200  0.32800  0.00000  0.0000 5.12821  0 C 7.45   $ / R 2011/06/13

23/09/2010 Foreign Exchange Future  0.45400  0.43300  0.00000  0.0000 4.62555  0 P 7.45   $ / R 2011/06/13

23/09/2010 Foreign Exchange Future  0.29600  0.31100  0.00000  0.0000 5.06757  0 C 7.50   $ / R 2011/06/13

23/09/2010 Foreign Exchange Future  0.48800  0.46600  0.00000  0.0000 4.50820  0 P 7.50   $ / R 2011/06/13

23/09/2010 Foreign Exchange Future  0.32900  0.34500  0.00000  0.0000 4.86322  0 C 7.40   $ / R 2011/06/13

23/09/2010 Foreign Exchange Future  0.42100  0.40000  0.00000  0.0000 4.98812  0 P 7.40   $ / R 2011/06/13

23/09/2010 Foreign Exchange Future  0.72700  0.75500  0.00000  0.0000 3.85144  0 C 6.70   $ / R 2011/06/13

23/09/2010 Foreign Exchange Future  0.11900  0.11000  0.00000  0.0000 7.56303  0 P 6.70   $ / R 2011/06/13

23/09/2010 Foreign Exchange Future  11.12750  11.22570  11.25750  11.1770 0.88250  21,596    £ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.07900  0.09600  0.00000  0.0000 21.51899  0 C 11.90   £ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.85200  0.77000  0.00000  0.0000 9.62441  0 P 11.90   £ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.80900  0.72700  0.00000  0.0000 10.13597  0 P 11.85   £ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.08600  0.10300  0.00000  0.0000 19.76744  50 C 11.85   £ / R 2010/12/13

23/09/2010 Foreign Exchange Future  11.27500  11.37510  0.00000  0.0000 0.88780  20,351    £ / R 2011/03/14

23/09/2010 Foreign Exchange Future  0.25100  0.28400  0.00000  0.0000 13.14741  0 C 11.80   £ / R 2011/03/14

23/09/2010 Foreign Exchange Future  0.77600  0.70900  0.00000  0.0000 8.63402  0 P 11.80   £ / R 2011/03/14

23/09/2010 Foreign Exchange Future  0.23900  0.27100  0.00000  0.0000 13.38912  0 C 11.85   £ / R 2011/03/14

23/09/2010 Foreign Exchange Future  0.81400  0.74600  0.00000  0.0000 8.35381  0 P 11.85   £ / R 2011/03/14

23/09/2010 Foreign Exchange Future  0.26300  0.29800  0.00000  0.0000 13.30798  0 C 11.75   £ / R 2011/03/14

23/09/2010 Foreign Exchange Future  0.73800  0.67300  0.00000  0.0000 8.80759  0 P 11.75   £ / R 2011/03/14

23/09/2010 Foreign Exchange Future  0.52700  0.47100  0.00000  0.0000 10.62619  0 P 11.45   £ / R 2011/03/14

23/09/2010 Foreign Exchange Future  0.35200  0.39600  0.00000  0.0000 12.50000  870 C 11.45   £ / R 2011/03/14

23/09/2010 Foreign Exchange Future  1.40100  1.31900  0.00000  0.0000 5.85296  0 P 12.55   £ / R 2011/03/14

23/09/2010 Foreign Exchange Future  0.12600  0.14400  0.00000  0.0000 14.28571  870 C 12.55   £ / R 2011/03/14

23/09/2010 Foreign Exchange Future  11.42040  11.52350  0.00000  0.0000 0.90277  1,502    £ / R 2011/06/13

23/09/2010 Foreign Exchange Future  0.38700  0.42700  0.00000  0.0000 10.33592  0 C 11.85   £ / R 2011/06/13

23/09/2010 Foreign Exchange Future  0.81700  0.75400  0.00000  0.0000 7.71114  0 P 11.85   £ / R 2011/06/13

23/09/2010 Foreign Exchange Future  0.37300  0.41100  0.00000  0.0000 10.18767  0 C 11.90   £ / R 2011/06/13

23/09/2010 Foreign Exchange Future  0.85300  0.78800  0.00000  0.0000 7.62016  0 P 11.90   £ / R 2011/06/13

23/09/2010 Foreign Exchange Future  0.40200  0.44300  0.00000  0.0000 10.19900  0 C 11.80   £ / R 2011/06/13

23/09/2010 Foreign Exchange Future  0.78200  0.72000  0.00000  0.0000 7.92839  0 P 11.80   £ / R 2011/06/13

23/09/2010 Foreign Exchange Future  0.08420  0.08480  0.00000  0.0000 0.71259  211    ¥ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00233  0.00256  0.00000  0.0000 9.87124  0 C 0.09   ¥ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00413  0.00376  0.00000  0.0000 8.95884  0 P 0.09   ¥ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00056  0.00061  0.00000  0.0000 8.92857  0 C 0.10   ¥ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.01236  0.01181  0.00000  0.0000 4.44984  0 P 0.10   ¥ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00861  0.00915  0.00000  0.0000 6.27178  0 C 0.08   ¥ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00041  0.00035  0.00000  0.0000 14.63415  0 P 0.08   ¥ / R 2010/12/13
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23/09/2010 Foreign Exchange Future  0.08550  0.08610  0.00000  0.0000 0.70175  0    ¥ / R 2011/03/14

23/09/2010 Foreign Exchange Future  0.00404  0.00429  0.00000  0.0000 6.18812  0 C 0.09   ¥ / R 2011/03/14

23/09/2010 Foreign Exchange Future  0.00554  0.00519  0.00000  0.0000 6.31769  0 P 0.09   ¥ / R 2011/03/14

23/09/2010 Foreign Exchange Future  0.00172  0.00182  0.00000  0.0000 5.81395  0 C 0.10   ¥ / R 2011/03/14

23/09/2010 Foreign Exchange Future  0.01322  0.01272  0.00000  0.0000 3.78215  0 P 0.10   ¥ / R 2011/03/14

23/09/2010 Foreign Exchange Future  0.00958  0.01007  0.00000  0.0000 5.11482  0 C 0.08   ¥ / R 2011/03/14

23/09/2010 Foreign Exchange Future  0.00108  0.00097  0.00000  0.0000 10.18519  0 P 0.08   ¥ / R 2011/03/14

23/09/2010 Foreign Exchange Future  9.53030  9.52260  9.56000  9.5275 0.08079  14,549    € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 20.20   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  10.67000  10.67700  0.00000  0.0000 0.06560  0 P 20.20   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 18.20   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  8.67000  8.67700  0.00000  0.0000 0.08074  0 P 18.20   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 16.20   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  6.67000  6.67700  0.00000  0.0000 0.10495  0 P 16.20   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 14.20   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  4.67000  4.67700  0.00000  0.0000 0.14989  0 P 14.20   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00200  0.00300  0.00000  0.0000 50.00000  0 C 12.20   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  2.67200  2.68000  0.00000  0.0000 0.29940  0 P 12.20   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.01100  0.01300  0.00000  0.0000 18.18182  0 C 11.20   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  1.68100  1.69000  0.00000  0.0000 0.53540  0 P 11.20   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.06100  0.06500  0.00000  0.0000 6.55738  0 C 10.20   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.73100  0.74200  0.00000  0.0000 1.50479  0 P 10.20   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.42800  0.42400  0.00000  0.0000 0.93458  0 C 9.20   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.09800  0.10100  0.00000  0.0000 3.06122  0 P 9.20   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  1.33400  1.32700  0.00000  0.0000 0.52474  0 C 8.20   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00400  0.00400  0.00000  0.0000 0.00000  0 P 8.20   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00300  0.00300  0.00000  0.0000 0.00000  0 C 12.05   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  2.52300  2.53000  0.00000  0.0000 0.27745  0 P 12.05   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 20.25   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  10.72000  10.72700  0.00000  0.0000 0.06530  0 P 20.25   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 18.25   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  8.72000  8.72700  0.00000  0.0000 0.08028  0 P 18.25   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 16.25   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  6.72000  6.72700  0.00000  0.0000 0.10417  0 P 16.25   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 14.25   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  4.72000  4.72700  0.00000  0.0000 0.14831  0 P 14.25   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00200  0.00200  0.00000  0.0000 0.00000  0 C 12.25   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  2.72200  2.72900  0.00000  0.0000 0.25716  0 P 12.25   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.01100  0.01200  0.00000  0.0000 9.09091  0 C 11.25   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  1.73100  1.73900  0.00000  0.0000 0.46216  0 P 11.25   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.05600  0.05900  0.00000  0.0000 5.35714  0 C 10.25   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.77600  0.78600  0.00000  0.0000 1.28866  0 P 10.25   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.39200  0.38900  0.00000  0.0000 0.76531  0 C 9.25   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.11200  0.11600  0.00000  0.0000 3.57143  0 P 9.25   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  1.28500  1.27700  0.00000  0.0000 0.62257  0 C 8.25   € / R 2010/12/13

Page 9 of 15 2010/09/23, 05:45:24PM



Deal Date Product Previous 

Close Price

Today Close

Price

Today's High Today's Low% Movement 

In MTM

Open InterestContract Details Call/

Put

Strike

23/09/2010 Foreign Exchange Future  0.00500  0.00400  0.00000  0.0000 20.00000  0 P 8.25   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 20.95   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  11.42000  11.42700  0.00000  0.0000 0.06130  0 P 20.95   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 18.95   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  9.42000  9.42700  0.00000  0.0000 0.07431  0 P 18.95   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 16.95   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  7.42000  7.42700  0.00000  0.0000 0.09434  0 P 16.95   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 14.95   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  5.42000  5.42700  0.00000  0.0000 0.12915  0 P 14.95   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00100  0.00100  0.00000  0.0000 0.00000  0 C 12.95   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  3.42100  3.42800  0.00000  0.0000 0.20462  0 P 12.95   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00300  0.00400  0.00000  0.0000 33.33333  0 C 11.95   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  2.42300  2.43100  0.00000  0.0000 0.33017  0 P 11.95   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.01700  0.01900  0.00000  0.0000 11.76471  0 C 10.95   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  1.43700  1.44600  0.00000  0.0000 0.62630  0 P 10.95   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.09900  0.10300  0.00000  0.0000 4.04040  0 C 9.95   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.51900  0.53000  0.00000  0.0000 2.11946  0 P 9.95   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.62500  0.62000  0.00000  0.0000 0.80000  0 C 8.95   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.04500  0.04700  0.00000  0.0000 4.44444  0 P 8.95   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 20.85   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  11.32000  11.32700  0.00000  0.0000 0.06184  0 P 20.85   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 18.85   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  9.32000  9.32700  0.00000  0.0000 0.07511  0 P 18.85   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 16.85   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  7.32000  7.32700  0.00000  0.0000 0.09563  0 P 16.85   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 14.85   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  5.32000  5.32700  0.00000  0.0000 0.13158  0 P 14.85   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00100  0.00100  0.00000  0.0000 0.00000  0 C 12.85   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  3.32100  3.32800  0.00000  0.0000 0.21078  0 P 12.85   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00400  0.00500  0.00000  0.0000 25.00000  0 C 11.85   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  2.32400  2.33200  0.00000  0.0000 0.34423  0 P 11.85   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.02000  0.02200  0.00000  0.0000 10.00000  0 C 10.85   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  1.34000  1.34900  0.00000  0.0000 0.67164  0 P 10.85   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.12000  0.12400  0.00000  0.0000 3.33333  750 C 9.85   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.44000  0.45100  0.00000  0.0000 2.50000  0 P 9.85   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.71100  0.70600  0.00000  0.0000 0.70323  0 C 8.85   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.03100  0.03300  0.00000  0.0000 6.45161  0 P 8.85   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 20.00   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  10.47000  10.47700  0.00000  0.0000 0.06686  0 P 20.00   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 18.00   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  8.47000  8.47700  0.00000  0.0000 0.08264  0 P 18.00   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 16.00   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  6.47000  6.47700  0.00000  0.0000 0.10819  0 P 16.00   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 14.00   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  4.47000  4.47700  0.00000  0.0000 0.15660  0 P 14.00   € / R 2010/12/13
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23/09/2010 Foreign Exchange Future  0.00300  0.00400  0.00000  0.0000 33.33333  0 C 12.00   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  2.47300  2.48100  0.00000  0.0000 0.32349  0 P 12.00   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.01500  0.01800  0.00000  0.0000 20.00000  0 C 11.00   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  1.48500  1.49500  0.00000  0.0000 0.67340  0 P 11.00   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.09000  0.09400  0.00000  0.0000 4.44444  0 C 10.00   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.56000  0.57100  0.00000  0.0000 1.96429  0 P 10.00   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.58300  0.57800  0.00000  0.0000 0.85763  0 C 9.00   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.05300  0.05500  0.00000  0.0000 3.77358  0 P 9.00   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  1.53300  1.52500  0.00000  0.0000 0.52185  0 C 8.00   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00300  0.00200  0.00000  0.0000 33.33333  0 P 8.00   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 20.10   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  10.57000  10.57700  0.00000  0.0000 0.06623  0 P 20.10   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 18.10   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  8.57000  8.57700  0.00000  0.0000 0.08168  0 P 18.10   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 16.10   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  6.57000  6.57700  0.00000  0.0000 0.10654  0 P 16.10   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 14.10   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  4.57000  4.57700  0.00000  0.0000 0.15317  0 P 14.10   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00300  0.00300  0.00000  0.0000 0.00000  0 C 12.10   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  2.57300  2.58000  0.00000  0.0000 0.27206  0 P 12.10   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.01300  0.01500  0.00000  0.0000 15.38462  0 C 11.10   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  1.58300  1.59200  0.00000  0.0000 0.56854  0 P 11.10   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.07400  0.07800  0.00000  0.0000 5.40541  375 C 10.10   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.64400  0.65500  0.00000  0.0000 1.70807  0 P 10.10   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.50300  0.49900  0.00000  0.0000 0.79523  0 C 9.10   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.07300  0.07600  0.00000  0.0000 4.10959  0 P 9.10   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  1.43300  1.42600  0.00000  0.0000 0.48849  0 C 8.10   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00300  0.00300  0.00000  0.0000 0.00000  0 P 8.10   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 20.40   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  10.87000  10.87700  0.00000  0.0000 0.06440  0 P 20.40   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 18.40   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  8.87000  8.87700  0.00000  0.0000 0.07892  0 P 18.40   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 16.40   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  6.87000  6.87700  0.00000  0.0000 0.10189  0 P 16.40   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 14.40   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  4.87000  4.87700  0.00000  0.0000 0.14374  0 P 14.40   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00200  0.00200  0.00000  0.0000 0.00000  0 C 12.40   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  2.87200  2.87900  0.00000  0.0000 0.24373  0 P 12.40   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00900  0.01000  0.00000  0.0000 11.11111  0 C 11.40   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  1.87900  1.88700  0.00000  0.0000 0.42576  0 P 11.40   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.04200  0.04600  0.00000  0.0000 9.52381  0 C 10.40   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.91200  0.92300  0.00000  0.0000 1.20614  0 P 10.40   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.29600  0.29300  0.00000  0.0000 1.01351  0 C 9.40   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.16600  0.17000  0.00000  0.0000 2.40964  0 P 9.40   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  1.13700  1.12900  0.00000  0.0000 0.70361  0 C 8.40   € / R 2010/12/13
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23/09/2010 Foreign Exchange Future  0.00700  0.00600  0.00000  0.0000 14.28571  0 P 8.40   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 20.55   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  11.02000  11.02700  0.00000  0.0000 0.06352  0 P 20.55   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 18.55   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  9.02000  9.02700  0.00000  0.0000 0.07761  0 P 18.55   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 16.55   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  7.02000  7.02700  0.00000  0.0000 0.09972  0 P 16.55   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 14.55   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  5.02000  5.02700  0.00000  0.0000 0.13944  0 P 14.55   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00100  0.00100  0.00000  0.0000 0.00000  0 C 12.55   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  3.02100  3.02800  0.00000  0.0000 0.23171  0 P 12.55   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00700  0.00800  0.00000  0.0000 14.28571  0 C 11.55   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  2.02700  2.03500  0.00000  0.0000 0.39467  0 P 11.55   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.03200  0.03500  0.00000  0.0000 9.37500  0 C 10.55   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  1.05200  1.06200  0.00000  0.0000 0.95057  0 P 10.55   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.21500  0.21700  0.00000  0.0000 0.93023  0 C 9.55   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.23500  0.24400  0.00000  0.0000 3.82979  0 P 9.55   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.99000  0.98300  0.00000  0.0000 0.70707  0 C 8.55   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.01000  0.01000  0.00000  0.0000 0.00000  0 P 8.55   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 19.85   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  10.32000  10.32700  0.00000  0.0000 0.06783  0 P 19.85   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 17.85   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  8.32000  8.32700  0.00000  0.0000 0.08413  0 P 17.85   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 15.85   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  6.32000  6.32700  0.00000  0.0000 0.11076  0 P 15.85   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 13.85   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  4.32000  4.32700  0.00000  0.0000 0.16204  0 P 13.85   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  1.68200  1.67500  0.00000  0.0000 0.41617  0 C 7.85   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00200  0.00200  0.00000  0.0000 0.00000  0 P 7.85   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 19.90   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  10.37000  10.37700  0.00000  0.0000 0.06750  0 P 19.90   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 17.90   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  8.37000  8.37700  0.00000  0.0000 0.08363  0 P 17.90   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 15.90   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  6.37000  6.37700  0.00000  0.0000 0.10989  0 P 15.90   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 13.90   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  4.37000  4.37700  0.00000  0.0000 0.16018  0 P 13.90   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00400  0.00400  0.00000  0.0000 0.00000  0 C 11.90   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  2.37400  2.38100  0.00000  0.0000 0.29486  0 P 11.90   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.01800  0.02000  0.00000  0.0000 11.11111  0 C 10.90   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  1.38800  1.39700  0.00000  0.0000 0.64841  0 P 10.90   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.10900  0.11300  0.00000  0.0000 3.66972  0 C 9.90   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.47900  0.49000  0.00000  0.0000 2.29645  0 P 9.90   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.66800  0.66300  0.00000  0.0000 0.74850  0 C 8.90   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.03800  0.04000  0.00000  0.0000 5.26316  0 P 8.90   € / R 2010/12/13
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23/09/2010 Foreign Exchange Future  1.63200  1.62500  0.00000  0.0000 0.42892  0 C 7.90   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00200  0.00200  0.00000  0.0000 0.00000  0 P 7.90   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 19.95   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  10.42000  10.42700  0.00000  0.0000 0.06718  0 P 19.95   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 17.95   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  8.42000  8.42700  0.00000  0.0000 0.08314  0 P 17.95   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 15.95   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  6.42000  6.42700  0.00000  0.0000 0.10903  0 P 15.95   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 13.95   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  4.42000  4.42700  0.00000  0.0000 0.15837  0 P 13.95   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  1.58300  1.57500  0.00000  0.0000 0.50537  0 C 7.95   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.00300  0.00200  0.00000  0.0000 33.33333  0 P 7.95   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.82100  0.83100  0.00000  0.0000 1.21803  0 P 10.30   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.05100  0.05400  0.00000  0.0000 5.88235  60 C 10.30   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.19600  0.19800  0.00000  0.0000 1.02041  0 C 9.60   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.26600  0.27500  0.00000  0.0000 3.38346  750 P 9.60   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.35900  0.35600  0.00000  0.0000 0.83565  0 C 9.30   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.12900  0.13300  0.00000  0.0000 3.10078  1,125 P 9.30   € / R 2010/12/13

23/09/2010 Foreign Exchange Future  9.65780  9.65080  0.00000  0.0000 0.07248  12,184    € / R 2011/03/14

23/09/2010 Foreign Exchange Future  0.29000  0.29400  0.00000  0.0000 1.37931  0 C 9.80   € / R 2011/03/14

23/09/2010 Foreign Exchange Future  0.43200  0.44300  0.00000  0.0000 2.54630  0 P 9.80   € / R 2011/03/14

23/09/2010 Foreign Exchange Future  0.27300  0.27700  0.00000  0.0000 1.46520  0 C 9.85   € / R 2011/03/14

23/09/2010 Foreign Exchange Future  0.46500  0.47600  0.00000  0.0000 2.36559  0 P 9.85   € / R 2011/03/14

23/09/2010 Foreign Exchange Future  0.30700  0.31100  0.00000  0.0000 1.30293  0 C 9.75   € / R 2011/03/14

23/09/2010 Foreign Exchange Future  0.39900  0.41000  0.00000  0.0000 2.75689  0 P 9.75   € / R 2011/03/14

23/09/2010 Foreign Exchange Future  0.26400  0.27400  0.00000  0.0000 3.78788  0 P 9.50   € / R 2011/03/14

23/09/2010 Foreign Exchange Future  0.42200  0.42500  0.00000  0.0000 0.71090  10,429 C 9.50   € / R 2011/03/14

23/09/2010 Foreign Exchange Future  0.89100  0.90100  0.00000  0.0000 1.12233  0 P 10.40   € / R 2011/03/14

23/09/2010 Foreign Exchange Future  0.14900  0.15200  0.00000  0.0000 2.01342  14,937 C 10.40   € / R 2011/03/14

23/09/2010 Foreign Exchange Future  0.97600  0.98600  0.00000  0.0000 1.02459  0 P 10.50   € / R 2011/03/14

23/09/2010 Foreign Exchange Future  0.13400  0.13700  0.00000  0.0000 2.23881  4,508 C 10.50   € / R 2011/03/14

23/09/2010 Foreign Exchange Future  9.78300  9.77800  0.00000  0.0000 0.05111  5,820    € / R 2011/06/13

23/09/2010 Foreign Exchange Future  0.42600  0.43000  0.00000  0.0000 0.93897  0 C 9.80   € / R 2011/06/13

23/09/2010 Foreign Exchange Future  0.44300  0.45200  0.00000  0.0000 2.03160  0 P 9.80   € / R 2011/06/13

23/09/2010 Foreign Exchange Future  0.40700  0.41100  0.00000  0.0000 0.98280  0 C 9.85   € / R 2011/06/13

23/09/2010 Foreign Exchange Future  0.47400  0.48300  0.00000  0.0000 1.89873  0 P 9.85   € / R 2011/06/13

23/09/2010 Foreign Exchange Future  0.44900  0.45000  0.00000  0.0000 0.22272  0 C 9.75   € / R 2011/06/13

23/09/2010 Foreign Exchange Future  0.41600  0.42200  0.00000  0.0000 1.44231  0 P 9.75   € / R 2011/06/13

23/09/2010 Foreign Exchange Future  6.73790  6.73510  0.00000  0.0000 0.04156  14,807    AU$ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.07800  0.07600  0.00000  0.0000 2.56410  0 C 6.90   AU$ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.24000  0.24100  0.00000  0.0000 0.41667  0 P 6.90   AU$ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.27700  0.27900  0.00000  0.0000 0.72202  0 P 6.95   AU$ / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.06500  0.06400  0.00000  0.0000 1.53846  200 C 6.95   AU$ / R 2010/12/13

23/09/2010 Foreign Exchange Future  6.75200  6.74970  0.00000  0.0000 0.03406  631    AU$ / R 2011/03/14

23/09/2010 Foreign Exchange Future  0.24300  0.24100  0.00000  0.0000 0.82305  0 C 6.70   AU$ / R 2011/03/14
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23/09/2010 Foreign Exchange Future  0.19100  0.19100  0.00000  0.0000 0.00000  0 P 6.70   AU$ / R 2011/03/14

23/09/2010 Foreign Exchange Future  0.21700  0.21600  0.00000  0.0000 0.46083  0 C 6.75   AU$ / R 2011/03/14

23/09/2010 Foreign Exchange Future  0.21500  0.21600  0.00000  0.0000 0.46512  0 P 6.75   AU$ / R 2011/03/14

23/09/2010 Foreign Exchange Future  0.27000  0.26800  0.00000  0.0000 0.74074  0 C 6.65   AU$ / R 2011/03/14

23/09/2010 Foreign Exchange Future  0.16800  0.16800  0.00000  0.0000 0.00000  0 P 6.65   AU$ / R 2011/03/14

23/09/2010 Foreign Exchange Future  6.76280  6.76220  0.00000  0.0000 0.00887  0    AU$ / R 2011/06/13

23/09/2010 Foreign Exchange Future  0.33400  0.33400  0.00000  0.0000 0.00000  0 C 6.65   AU$ / R 2011/06/13

23/09/2010 Foreign Exchange Future  0.22100  0.22200  0.00000  0.0000 0.45249  0 P 6.65   AU$ / R 2011/06/13

23/09/2010 Foreign Exchange Future  0.30800  0.30800  0.00000  0.0000 0.00000  0 C 6.70   AU$ / R 2011/06/13

23/09/2010 Foreign Exchange Future  0.24500  0.24600  0.00000  0.0000 0.40816  0 P 6.70   AU$ / R 2011/06/13

23/09/2010 Foreign Exchange Future  0.36200  0.36200  0.00000  0.0000 0.00000  0 C 6.60   AU$ / R 2011/06/13

23/09/2010 Foreign Exchange Future  0.19900  0.20000  0.00000  0.0000 0.50251  0 P 6.60   AU$ / R 2011/06/13

23/09/2010 Foreign Exchange Future  6.90220  6.89410  6.90200  6.9020 0.11735  831    CAD/ R 2010/12/13

23/09/2010 Foreign Exchange Future  0.01600  0.01400  0.00000  0.0000 12.50000  0 C 7.70   CAD/ R 2010/12/13

23/09/2010 Foreign Exchange Future  0.81400  0.82000  0.00000  0.0000 0.73710  0 P 7.70   CAD/ R 2010/12/13

23/09/2010 Foreign Exchange Future  0.01300  0.01200  0.00000  0.0000 7.69231  0 C 7.75   CAD/ R 2010/12/13

23/09/2010 Foreign Exchange Future  0.86100  0.86800  0.00000  0.0000 0.81301  0 P 7.75   CAD/ R 2010/12/13

23/09/2010 Foreign Exchange Future  0.01800  0.01600  0.00000  0.0000 11.11111  0 C 7.65   CAD/ R 2010/12/13

23/09/2010 Foreign Exchange Future  0.76600  0.77200  0.00000  0.0000 0.78329  0 P 7.65   CAD/ R 2010/12/13

23/09/2010 Foreign Exchange Future  6.98150  6.97370  0.00000  0.0000 0.11172  0    CAD/ R 2011/03/14

23/09/2010 Foreign Exchange Future  0.17400  0.17000  0.00000  0.0000 2.29885  0 C 7.05   CAD/ R 2011/03/14

23/09/2010 Foreign Exchange Future  0.24300  0.24600  0.00000  0.0000 1.23457  0 P 7.05   CAD/ R 2011/03/14

23/09/2010 Foreign Exchange Future  0.15600  0.15200  0.00000  0.0000 2.56410  0 C 7.10   CAD/ R 2011/03/14

23/09/2010 Foreign Exchange Future  0.27500  0.27800  0.00000  0.0000 1.09091  0 P 7.10   CAD/ R 2011/03/14

23/09/2010 Foreign Exchange Future  0.19400  0.19000  0.00000  0.0000 2.06186  0 C 7.00   CAD/ R 2011/03/14

23/09/2010 Foreign Exchange Future  0.21300  0.21600  0.00000  0.0000 1.40845  0 P 7.00   CAD/ R 2011/03/14

23/09/2010 Foreign Exchange Future  7.22180  7.26200  0.00000  0.0000 0.55665  0    CHF / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.29600  0.32400  0.00000  0.0000 9.45946  0 C 7.05   CHF / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.12400  0.11200  0.00000  0.0000 9.67742  0 P 7.05   CHF / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.26500  0.29100  0.00000  0.0000 9.81132  0 C 7.10   CHF / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.14300  0.12900  0.00000  0.0000 9.79021  0 P 7.10   CHF / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.33000  0.35900  0.00000  0.0000 8.78788  0 C 7.00   CHF / R 2010/12/13

23/09/2010 Foreign Exchange Future  0.10800  0.09700  0.00000  0.0000 10.18519  0 P 7.00   CHF / R 2010/12/13

23/09/2010 Foreign Exchange Future  7.32920  7.37060  0.00000  0.0000 0.56486  0    CHF / R 2011/03/14

23/09/2010 Foreign Exchange Future  0.33300  0.35700  0.00000  0.0000 7.20721  0 C 7.25   CHF / R 2011/03/14

23/09/2010 Foreign Exchange Future  0.25400  0.23600  0.00000  0.0000 7.08661  0 P 7.25   CHF / R 2011/03/14

23/09/2010 Foreign Exchange Future  0.30900  0.33100  0.00000  0.0000 7.11974  0 C 7.30   CHF / R 2011/03/14

23/09/2010 Foreign Exchange Future  0.28000  0.26000  0.00000  0.0000 7.14286  0 P 7.30   CHF / R 2011/03/14

23/09/2010 Foreign Exchange Future  0.36000  0.38400  0.00000  0.0000 6.66667  0 C 7.20   CHF / R 2011/03/14

23/09/2010 Foreign Exchange Future  0.23100  0.21300  0.00000  0.0000 7.79221  0 P 7.20   CHF / R 2011/03/14
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Total  927,325 

Future Open Interest

Option Open Interest  461,824 

 465,501 
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