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High/Low for: 05/10/2010

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
05/10/2010  $/R2010/12/13 Foreign Exchange Future 7.09320 6.98800 1.48311 7.10900 6.9900 303,033
05/10/2010  $/R2010/12/13 15.95 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 15.95 P Foreign Exchange Future 8.85700 8.96200 1.18550 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 13.95 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 13.95 P Foreign Exchange Future 6.85700 6.96200 1.53128 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 11.95 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 11.95 P Foreign Exchange Future 4.85700 4.96200 2.16183 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 9.95 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 9.95 P Foreign Exchange Future 2.85700 2.96200 3.67518 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 7.95 c Foreign Exchange Future 0.01400 0.01000 28.57143 0.00000 0.0000 1,000
05/10/2010  $/R2010/12/13 7.95 P Foreign Exchange Future 0.87100 0.97200 11.59587 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 6.95 c Foreign Exchange Future 0.25200 0.18900 25.00000 0.00000 0.0000 0
05/10/2010  $/R 2010/12/13 6.95 P Foreign Exchange Future 0.10900 0.15100 38.53211 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 5.95 C Foreign Exchange Future 1.14500 1.04000 9.17031 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 5.95 P Foreign Exchange Future 0.00200 0.00200 0.00000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 4.95 c Foreign Exchange Future 2.14300 2.03800 4.89967 0.00000 0.0000 0
05/10/2010  $/R 2010/12/13 4.95 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 3.95 c Foreign Exchange Future 3.14300 3.03800 3.34076 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 3.95 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 8.55 c Foreign Exchange Future 0.00300 0.00200 33.33333 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 8.55 P Foreign Exchange Future 1.46000 1.56400 7.12329 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 16.00 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 16.00 P Foreign Exchange Future 8.90700 9.01200 1.17885 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 14.00 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 14.00 P Foreign Exchange Future 6.90700 7.01200 1.52020 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 12.00 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 12.00 P Foreign Exchange Future 4.90700 5.01200 2.13980 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 10.00 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 300
05/10/2010  $/R2010/12/13 10.00 P Foreign Exchange Future 2.90700 3.01200 3.61197 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 7.00 c Foreign Exchange Future 0.22100 0.16300 26.24434 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 7.00 P Foreign Exchange Future 0.12800 0.17500 36.71875 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 6.00 c Foreign Exchange Future 1.09500 0.99100 9.49772 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 6.00 P Foreign Exchange Future 0.00200 0.00300 50.00000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 5.00 c Foreign Exchange Future 2.09300 1.98800 5.01672 0.00000 0.0000 0
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05/10/2010  $/R2010/12/13 5.00 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 4.00 c Foreign Exchange Future 3.09300 2.98800 3.39476 0.00000 0.0000 0
05/10/2010  $/R 2010/12/13 4.00 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  $/R 2010/12/13 16.05 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 16.05 P Foreign Exchange Future 8.95700 9.06200 1.17227 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 14.05 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 14.05 P Foreign Exchange Future 6.95700 7.06200 1.50927 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 12.05 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 12.05 P Foreign Exchange Future 4.95700 5.06200 2.11822 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 10.05 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 10.05 P Foreign Exchange Future 2.95700 3.06200 3.55090 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 8.05 o] Foreign Exchange Future 0.01000 0.00800 20.00000 0.00000 0.0000 16,000
05/10/2010  $/R2010/12/13 8.05 P Foreign Exchange Future 0.96700 1.07000 10.65150 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 7.05 c Foreign Exchange Future 0.19200 0.14200 26.04167 0.00000 0.0000 10,534
05/10/2010  $/R2010/12/13 7.05 P Foreign Exchange Future 0.14900 0.20400 36.91275 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 6.05 o] Foreign Exchange Future 1.04600 0.94200 9.94264 0.00000 0.0000 0
05/10/2010 $ /R 2010/12/13 6.05 P Foreign Exchange Future 0.00300 0.00400 33.33333 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 5.05 c Foreign Exchange Future 2.04300 1.93800 5.13950 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 5.05 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 4.05 c Foreign Exchange Future 3.04300 2.93800 3.45054 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 4.05 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 16.10 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  $/R 2010/12/13 16.10 P Foreign Exchange Future 9.00700 9.11200 1.16576 0.00000 0.0000 0
05/10/2010  $/R 2010/12/13 14.10 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 14.10 P Foreign Exchange Future 7.00700 7.11200 1.49850 0.00000 0.0000 0
05/10/2010  $/R 2010/12/13 12.10 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  $/R 2010/12/13 12.10 P Foreign Exchange Future 5.00700 5.11200 2.09706 0.00000 0.0000 0
05/10/2010  $/R 2010/12/13 10.10 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 10.10 P Foreign Exchange Future 3.00700 3.11200 3.49185 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 8.10 o] Foreign Exchange Future 0.00900 0.00700 2222222 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 8.10 P Foreign Exchange Future 1.01600 1.11900 10.13780 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 7.10 o] Foreign Exchange Future 0.16500 0.12400 24.84848 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 7.10 P Foreign Exchange Future 0.17200 0.23600 37.20930 0.00000 0.0000 100
05/10/2010  $/R2010/12/13 6.10 o] Foreign Exchange Future 0.99600 0.89300 10.34137 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 6.10 P Foreign Exchange Future 0.00300 0.00500 66.66667 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 5.10 o] Foreign Exchange Future 1.99300 1.88800 5.26844 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 5.10 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 4.10 c Foreign Exchange Future 2.99300 2.88800 3.50819 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 4.10 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 8.00 c Foreign Exchange Future 0.01200 0.00900 25.00000 0.00000 0.0000 27,690
05/10/2010 $ /R 2010/12/13 8.00 P Foreign Exchange Future 0.91900 1.02100 11.09902 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 16.15 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 16.15 P Foreign Exchange Future 9.05700 9.16200 1.15932 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 14.15 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 14.15 P Foreign Exchange Future 7.05700 7.16200 1.48788 0.00000 0.0000 0
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05/10/2010  $/R2010/12/13 12.15 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  $/R 2010/12/13 12.15 P Foreign Exchange Future 5.05700 5.16200 2.07633 0.00000 0.0000 0
05/10/2010  $/R 2010/12/13 10.15 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  $/R 2010/12/13 10.15 P Foreign Exchange Future 3.05700 3.16200 3.43474 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 8.15 o] Foreign Exchange Future 0.00800 0.00600 25.00000 0.00000 0.0000 4,400
05/10/2010  $/R2010/12/13 8.15 P Foreign Exchange Future 1.06500 1.16800 9.67136 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 7.15 o] Foreign Exchange Future 0.14400 0.10800 25.00000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 7.15 P Foreign Exchange Future 0.20100 0.27000 34.32836 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 6.15 o] Foreign Exchange Future 0.94700 0.84400 10.87645 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 6.15 P Foreign Exchange Future 0.00400 0.00600 50.00000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 5.15 o] Foreign Exchange Future 1.94300 1.83800 5.40401 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 5.15 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 4.15 o] Foreign Exchange Future 2.94300 2.83800 3.56779 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 4.15 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 16.20 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 16.20 P Foreign Exchange Future 9.10700 9.21200 1.15296 0.00000 0.0000 0
05/10/2010 $/R 2010/12/13 14.20 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 14.20 P Foreign Exchange Future 7.10700 7.21200 1.47742 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 12.20 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 12.20 P Foreign Exchange Future 5.10700 5.21200 2.05600 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 10.20 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 10.20 P Foreign Exchange Future 3.10700 3.21200 3.37947 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 8.20 c Foreign Exchange Future 0.00700 0.00500 28.57143 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 8.20 P Foreign Exchange Future 1.11400 1.21700 9.24596 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 7.20 C Foreign Exchange Future 0.12600 0.09400 25.39683 0.00000 0.0000 0
05/10/2010  $/R 2010/12/13 7.20 P Foreign Exchange Future 0.23300 0.30600 31.33047 0.00000 0.0000 3,500
05/10/2010  $/R 2010/12/13 6.20 c Foreign Exchange Future 0.89800 0.79600 11.35857 0.00000 0.0000 0
05/10/2010  $/R 2010/12/13 6.20 P Foreign Exchange Future 0.00500 0.00800 60.00000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 5.20 o] Foreign Exchange Future 1.89300 1.78800 5.54675 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 5.20 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 4.20 o] Foreign Exchange Future 2.89300 2.78800 3.62945 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 4.20 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 16.25 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 16.25 P Foreign Exchange Future 9.15700 9.26200 1.14666 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 14.25 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 14.25 P Foreign Exchange Future 7.15700 7.26200 1.46710 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 12.25 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 12.25 P Foreign Exchange Future 5.15700 5.26200 2.03607 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 10.25 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 10.25 P Foreign Exchange Future 3.15700 3.26200 3.32594 0.00000 0.0000 0
05/10/2010 $ /R 2010/12/13 8.25 C Foreign Exchange Future 0.00600 0.00400 33.33333 0.00000 0.0000 4,000
05/10/2010  $/R2010/12/13 8.25 P Foreign Exchange Future 1.16300 1.26600 8.85641 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 7.25 c Foreign Exchange Future 0.10900 0.08100 25.68807 0.00000 0.0000 0
05/10/2010  $/R 2010/12/13 7.25 P Foreign Exchange Future 0.26600 0.34300 28.94737 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 6.25 c Foreign Exchange Future 0.85000 0.74800 12.00000 0.00000 0.0000 0
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05/10/2010 $/R2010/12/13 6.25 P Foreign Exchange Future 0.00700 0.01000 42.85714 0.00000 0.0000 0
05/10/2010 $/R 2010/12/13 5.25 Cc Foreign Exchange Future 1.84300 1.73800 5.69723 0.00000 0.0000 0
05/10/2010 $/R 2010/12/13 5.25 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010 $/R 2010/12/13 4.25 Cc Foreign Exchange Future 2.84300 2.73800 3.69328 0.00000 0.0000 0
05/10/2010 $/R 2010/12/13 4.25 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010 $/R 2010/12/13 16.45 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010 $/R 2010/12/13 16.45 P Foreign Exchange Future 9.35700 9.46200 1.12215 0.00000 0.0000 0
05/10/2010 $/R 2010/12/13 14.45 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010 $/R 2010/12/13 14.45 P Foreign Exchange Future 7.35700 7.46200 1.42721 0.00000 0.0000 0
05/10/2010 $/R 2010/12/13 12.45 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010 $/R 2010/12/13 12.45 P Foreign Exchange Future 5.35700 5.46200 1.96005 0.00000 0.0000 0
05/10/2010 $/R 2010/12/13 10.45 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010 $/R 2010/12/13 10.45 P Foreign Exchange Future 3.35700 3.46200 3.12779 0.00000 0.0000 0
05/10/2010 $/R 2010/12/13 8.45 C Foreign Exchange Future 0.00300 0.00300 0.00000 0.00000 0.0000 0
05/10/2010 $/R 2010/12/13 8.45 P Foreign Exchange Future 1.36000 1.46500 7.72059 0.00000 0.0000 0
05/10/2010 $ /R 2010/12/13 7.45 C Foreign Exchange Future 0.06100 0.04500 26.22951 0.00000 0.0000 0
05/10/2010 $ /R 2010/12/13 7.45 P Foreign Exchange Future 0.41800 0.50700 21.29187 0.00000 0.0000 0
05/10/2010 $ /R 2010/12/13 6.45 C Foreign Exchange Future 0.66000 0.56300 14.69697 0.00000 0.0000 0
05/10/2010 $ /R 2010/12/13 6.45 P Foreign Exchange Future 0.01700 0.02500 47.05882 0.00000 0.0000 0
05/10/2010 $/R 2010/12/13 5.45 C Foreign Exchange Future 1.64300 1.53800 6.39075 0.00000 0.0000 0
05/10/2010 $/R2010/12/13 5.45 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010 $/R2010/12/13 4.45 Cc Foreign Exchange Future 2.64300 2.53800 3.97276 0.00000 0.0000 0
05/10/2010 $/R 2010/12/13 4.45 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010 $/R 2010/12/13 16.40 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010 $/R2010/12/13 16.40 P Foreign Exchange Future 9.30700 9.41200 1.12818 0.00000 0.0000 0
05/10/2010 $/R 2010/12/13 14.40 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010 $ /R 2010/12/13 14.40 P Foreign Exchange Future 7.30700 7.41200 1.43698 0.00000 0.0000 0
05/10/2010 $/R 2010/12/13 12.40 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010 $/R 2010/12/13 12.40 P Foreign Exchange Future 5.30700 5.41200 1.97852 0.00000 0.0000 0
05/10/2010 $/R 2010/12/13 10.40 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010 $/R 2010/12/13 10.40 P Foreign Exchange Future 3.30700 3.41200 3.17508 0.00000 0.0000 0
05/10/2010 $/R 2010/12/13 8.40 C Foreign Exchange Future 0.00400 0.00300 25.00000 0.00000 0.0000 0
05/10/2010 $/R 2010/12/13 8.40 P Foreign Exchange Future 1.31100 1.41500 7.93288 0.00000 0.0000 0
05/10/2010 $/R 2010/12/13 7.40 C Foreign Exchange Future 0.07100 0.05200 26.76056 0.00000 0.0000 7,407
05/10/2010 $/R 2010/12/13 7.40 P Foreign Exchange Future 0.37800 0.46400 22.75132 0.00000 0.0000 48,000
05/10/2010 $/R 2010/12/13 6.40 C Foreign Exchange Future 0.70600 0.60800 13.88102 0.00000 0.0000 0
05/10/2010 $/R 2010/12/13 6.40 P Foreign Exchange Future 0.01300 0.02000 53.84615 0.00000 0.0000 0
05/10/2010 $/R 2010/12/13 5.40 C Foreign Exchange Future 1.69300 1.58800 6.20201 0.00000 0.0000 0
05/10/2010 $/R 2010/12/13 5.40 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010 $ /R 2010/12/13 4.40 C Foreign Exchange Future 2.69300 2.58800 3.89900 0.00000 0.0000 0
05/10/2010 $ /R 2010/12/13 4.40 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010 $/R 2010/12/13 8.60 C Foreign Exchange Future 0.00200 0.00200 0.00000 0.00000 0.0000 3,185
05/10/2010 $ /R 2010/12/13 8.60 P Foreign Exchange Future 1.50900 1.61400 6.95825 0.00000 0.0000 0
05/10/2010 $ /R 2010/12/13 16.50 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010 $/R2010/12/13 16.50 P Foreign Exchange Future 9.40700 9.51200 1.11619 0.00000 0.0000 0
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05/10/2010  $/R2010/12/13 14.50 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  $/R 2010/12/13 14.50 P Foreign Exchange Future 7.40700 7.51200 1.41758 0.00000 0.0000 0
05/10/2010  $/R 2010/12/13 12.50 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  $/R 2010/12/13 12.50 P Foreign Exchange Future 5.40700 5.51200 1.94193 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 10.50 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 10.50 P Foreign Exchange Future 3.40700 3.51200 3.08189 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 8.50 o] Foreign Exchange Future 0.00300 0.00200 33.33333 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 8.50 P Foreign Exchange Future 1.41000 1.51400 7.37589 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 7.50 o] Foreign Exchange Future 0.05300 0.03900 26.41509 0.00000 0.0000 33,300
05/10/2010  $/R2010/12/13 7.50 P Foreign Exchange Future 0.46000 0.55100 19.78261 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 6.50 o] Foreign Exchange Future 0.61400 0.51900 15.47231 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 6.50 P Foreign Exchange Future 0.02100 0.03100 47.61905 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 5.50 o] Foreign Exchange Future 1.59400 1.48800 6.64994 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 5.50 P Foreign Exchange Future 0.00100 0.00000 100.00000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 450 c Foreign Exchange Future 2.59300 2.48800 4.04936 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 450 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010 $ /R 2010/12/13 8.30 C Foreign Exchange Future 0.00500 0.00400 20.00000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 8.30 P Foreign Exchange Future 1.21200 1.31600 8.58086 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 15.85 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 15.85 P Foreign Exchange Future 8.75700 8.86200 1.19904 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 13.85 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 13.85 P Foreign Exchange Future 6.75700 6.86200 1.55394 0.00000 0.0000 0
05/10/2010  $/R 2010/12/13 11.85 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 11.85 P Foreign Exchange Future 475700 4.86200 2.20727 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 9.85 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  $/R 2010/12/13 9.85 P Foreign Exchange Future 2.75700 2.86200 3.80849 0.00000 0.0000 0
05/10/2010  $/R 2010/12/13 7.85 c Foreign Exchange Future 0.01900 0.01400 26.31579 0.00000 0.0000 14,644
05/10/2010  $/R 2010/12/13 7.85 P Foreign Exchange Future 0.77600 0.87600 12.88660 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 6.85 o] Foreign Exchange Future 0.32200 0.24900 22.67081 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 6.85 P Foreign Exchange Future 0.07900 0.11100 40.50633 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 5.85 o] Foreign Exchange Future 1.24400 1.13900 8.44051 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 5.85 P Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 4.85 o] Foreign Exchange Future 2.24300 2.13800 468123 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 4.85 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 3.85 o] Foreign Exchange Future 3.24300 3.13800 3.23774 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 3.85 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 15.90 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 15.90 P Foreign Exchange Future 8.80700 8.91200 1.19223 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 13.90 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 13.90 P Foreign Exchange Future 6.80700 6.91200 1.54253 0.00000 0.0000 0
05/10/2010 $ /R 2010/12/13 11.90 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 11.90 P Foreign Exchange Future 4.80700 4.91200 2.18431 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 9.90 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  $/R 2010/12/13 9.90 P Foreign Exchange Future 2.80700 2.91200 3.74065 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 7.90 c Foreign Exchange Future 0.01600 0.01200 25.00000 0.00000 0.0000 30,000
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05/10/2010  $/R2010/12/13 7.90 P Foreign Exchange Future 0.82300 0.92400 12.27217 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 6.90 c Foreign Exchange Future 0.28600 0.21800 23.77622 0.00000 0.0000 0
05/10/2010  $/R 2010/12/13 6.90 P Foreign Exchange Future 0.09300 0.13000 39.78495 0.00000 0.0000 0
05/10/2010  $/R 2010/12/13 5.90 o] Foreign Exchange Future 1.19500 1.09000 8.78661 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 5.90 P Foreign Exchange Future 0.00200 0.00200 0.00000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 4.90 o] Foreign Exchange Future 2.19300 2.08800 4.78796 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 4.90 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 3.90 o] Foreign Exchange Future 3.19300 3.08800 3.28844 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 3.90 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 16.30 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 16.30 P Foreign Exchange Future 9.20700 9.31200 1.14044 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 14.30 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 14.30 P Foreign Exchange Future 7.20700 7.31200 1.45692 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 12.30 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 12.30 P Foreign Exchange Future 5.20700 5.31200 2.01652 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 10.30 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010 $ /R 2010/12/13 10.30 P Foreign Exchange Future 3.20700 3.31200 3.27409 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 7.30 c Foreign Exchange Future 0.09500 0.07000 26.31579 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 7.30 P Foreign Exchange Future 0.30200 0.38200 26.49007 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 6.30 o] Foreign Exchange Future 0.80100 0.70100 12.48439 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 6.30 P Foreign Exchange Future 0.00800 0.01300 62.50000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 5.30 c Foreign Exchange Future 1.79300 1.68800 5.85611 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 5.30 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 4.30 C Foreign Exchange Future 2.79300 2.68800 3.75940 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 4.30 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  $/R 2010/12/13 16.35 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  $/R 2010/12/13 16.35 P Foreign Exchange Future 9.25700 9.36200 1.13428 0.00000 0.0000 0
05/10/2010  $/R 2010/12/13 14.35 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 14.35 P Foreign Exchange Future 7.25700 7.36200 1.44688 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 12.35 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 12.35 P Foreign Exchange Future 5.25700 5.36200 1.99734 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 10.35 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 10.35 P Foreign Exchange Future 3.25700 3.36200 3.22383 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 8.35 o] Foreign Exchange Future 0.00400 0.00300 25.00000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 8.35 P Foreign Exchange Future 1.26100 1.36500 8.24742 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 7.35 o] Foreign Exchange Future 0.08200 0.06100 25.60976 0.00000 0.0000 2,040
05/10/2010  $/R2010/12/13 7.35 P Foreign Exchange Future 0.33900 0.42300 24.77876 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 6.35 c Foreign Exchange Future 0.75400 0.65400 13.26260 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 6.35 P Foreign Exchange Future 0.01100 0.01600 45.45455 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 5.35 c Foreign Exchange Future 1.74300 1.63800 6.02410 0.00000 0.0000 0
05/10/2010 $ /R 2010/12/13 5.35 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 4.35 c Foreign Exchange Future 2.74300 2.63800 3.82793 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 4.35 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 15.05 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 15.05 P Foreign Exchange Future 7.95700 8.06200 1.31959 0.00000 0.0000 0
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05/10/2010  $/R2010/12/13 13.05 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 13.05 P Foreign Exchange Future 5.95700 6.06200 1.76263 0.00000 0.0000 0
05/10/2010  $/R 2010/12/13 11.05 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  $/R 2010/12/13 11.05 P Foreign Exchange Future 3.95700 4.06200 2.65353 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 9.05 c Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 9.05 P Foreign Exchange Future 1.95800 2.06300 5.36261 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 3.05 c Foreign Exchange Future 4.04300 3.93800 2.59708 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 3.05 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 9.10 P Foreign Exchange Future 2.00800 2.11300 5.22908 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 9.10 c Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 500
05/10/2010  $/R2010/12/13 9.50 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 9.50 P Foreign Exchange Future 2.40700 2.51200 4.36228 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 9.20 c Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 9.20 P Foreign Exchange Future 2.10800 2.21300 4.98102 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 9.55 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 9.55 P Foreign Exchange Future 2.45700 2.56200 4.27350 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 7.80 c Foreign Exchange Future 0.02200 0.01600 27.27273 0.00000 0.0000 2,423
05/10/2010  $/R2010/12/13 7.80 P Foreign Exchange Future 0.72900 0.82800 13.58025 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 8.90 P Foreign Exchange Future 1.80800 1.91300 5.80752 0.00000 0.0000 0
05/10/2010  $/R 2010/12/13 8.90 c Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 30,000
05/10/2010  $/R2010/12/13 7.60 P Foreign Exchange Future 0.54600 0.64100 17.39927 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 7.60 c Foreign Exchange Future 0.03900 0.02900 25.64103 0.00000 0.0000 15,000
05/10/2010  $/R2010/12/13 8.80 P Foreign Exchange Future 1.70800 1.81300 6.14754 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 8.80 C Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 15,000
05/10/2010  $/R2010/12/13 7.70 C Foreign Exchange Future 0.02900 0.02100 27.58621 0.00000 0.0000 1,000
05/10/2010  $/R2010/12/13 7.70 P Foreign Exchange Future 0.63600 0.73300 15.25157 0.00000 0.0000 500
05/10/2010  $/R 2010/12/13 9.00 P Foreign Exchange Future 1.90800 2.01300 5.50314 0.00000 0.0000 0
05/10/2010  $/R 2010/12/13 9.00 c Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 20,000
05/10/2010  $/R2010/12/13 7.55 P Foreign Exchange Future 0.50300 0.59600 18.48907 0.00000 0.0000 0
05/10/2010  $/R2010/12/13 7.55 c Foreign Exchange Future 0.04600 0.03400 26.08696 0.00000 0.0000 6,534
05/10/2010  $/R2011/03/14 Foreign Exchange Future 7.19270 7.08620 1.48067 7.17260 7.0768 52,560
05/10/2010  $/R2011/03/14 8.00 c Foreign Exchange Future 0.08600 0.07600 11.62791 0.00000 0.0000 33,350
05/10/2010  $/R2011/03/14 8.00 P Foreign Exchange Future 0.89300 0.99000 10.86226 0.00000 0.0000 0
05/10/2010  $/R2011/03/14 8.05 c Foreign Exchange Future 0.08000 0.07100 11.25000 0.00000 0.0000 340
05/10/2010  $/R2011/03/14 8.05 P Foreign Exchange Future 0.93700 1.03500 10.45891 0.00000 0.0000 0
05/10/2010  $/R2011/03/14 7.95 c Foreign Exchange Future 0.09200 0.08100 11.95652 0.00000 0.0000 0
05/10/2010  $/R2011/03/14 7.95 P Foreign Exchange Future 0.84900 0.94500 11.30742 0.00000 0.0000 0
05/10/2010  $/R2011/03/14 8.50 P Foreign Exchange Future 1.35400 1.45700 7.60709 0.00000 0.0000 0
05/10/2010  $/R2011/03/14 8.50 c Foreign Exchange Future 0.04700 0.04300 8.51064 0.00000 0.0000 30,000
05/10/2010  $/R2011/03/14 10.50 P Foreign Exchange Future 3.31000 3.41700 3.23263 0.00000 0.0000 0
05/10/2010  $/R2011/03/14 10.50 c Foreign Exchange Future 0.00300 0.00300 0.00000 0.00000 0.0000 30,000
05/10/2010  $/R2011/03/14 7.30 P Foreign Exchange Future 0.33800 0.41100 21.59763 0.00000 0.0000 0
05/10/2010  $/R2011/03/14 7.30 c Foreign Exchange Future 0.23100 0.19700 14.71861 0.00000 0.0000 33,350
05/10/2010  $/R 2011/03/14 8.40 P Foreign Exchange Future 1.26000 1.36200 8.09524 0.00000 0.0000 0
05/10/2010  $/R 2011/03/14 8.40 c Foreign Exchange Future 0.05300 0.04800 9.43396 0.00000 0.0000 3,000
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05/10/2010  $/R 2011/03/14 7.50 P Foreign Exchange Future 0.47900 0.56100 17.11900 0.00000 0.0000 0
05/10/2010  $/R 2011/03/14 7.50 c Foreign Exchange Future 0.17200 0.14700 14.53488 0.00000 0.0000 12,000

05/10/2010  $/R 2011/03/14 7.55 P Foreign Exchange Future 0.51700 0.60100 16.24758 0.00000 0.0000 0
05/10/2010  $/R 2011/03/14 7.55 o] Foreign Exchange Future 0.16000 0.13700 14.37500 0.00000 0.0000 371

05/10/2010  $/R 2011/03/14 7.60 P Foreign Exchange Future 0.55600 0.64200 15.46763 0.00000 0.0000 0
05/10/2010  $/R 2011/03/14 7.60 o] Foreign Exchange Future 0.14900 0.12800 14.09396 0.00000 0.0000 500

05/10/2010  $/R 2011/03/14 7.25 P Foreign Exchange Future 0.30600 0.37600 22.87582 0.00000 0.0000 0
05/10/2010  $/R 2011/03/14 7.25 o] Foreign Exchange Future 0.24900 0.21200 14.85944 0.00000 0.0000 7,500

05/10/2010  $/R 2011/06/13 Foreign Exchange Future 7.29160 7.18400 1.47567 7.26550 7.2061 13,955

05/10/2010  $/R 2011/06/13 7.45 o] Foreign Exchange Future 0.29200 0.25900 11.30137 0.00000 0.0000 0
05/10/2010  $/R 2011/06/13 7.45 P Foreign Exchange Future 0.45000 0.52500 16.66667 0.00000 0.0000 0
05/10/2010  $/R 2011/06/13 7.50 o] Foreign Exchange Future 0.27600 0.24500 11.23188 0.00000 0.0000 0
05/10/2010  $/R 2011/06/13 7.50 P Foreign Exchange Future 0.48400 0.56100 15.90909 0.00000 0.0000 0
05/10/2010  $/R 2011/06/13 7.40 c Foreign Exchange Future 0.30800 0.27300 11.36364 0.00000 0.0000 0
05/10/2010  $/R 2011/06/13 7.40 P Foreign Exchange Future 0.41600 0.48900 17.54808 0.00000 0.0000 0
05/10/2010  $/R 2011/06/13 6.70 o] Foreign Exchange Future 0.70600 0.62700 11.18980 0.00000 0.0000 0
05/10/2010 $ /R 2011/06/13 6.70 P Foreign Exchange Future 0.11400 0.14300 25.43860 0.00000 0.0000 0
05/10/2010  $/R 2011/09/19 Foreign Exchange Future 8.05000 7.29090 9.42981 0.00000 0.0000 288
05/10/2010  $/R 2011/09/19 8.05 c Foreign Exchange Future 0.00000 0.22500 100.00000 0.00000 0.0000 0
05/10/2010  $/R 2011/09/19 8.05 P Foreign Exchange Future 0.00000 0.98400 100.00000 0.00000 0.0000 0
05/10/2010  $/R 2011/09/19 8.10 c Foreign Exchange Future 0.00000 0.21700 100.00000 0.00000 0.0000 0
05/10/2010  $/R 2011/09/19 8.10 P Foreign Exchange Future 0.00000 1.02600 100.00000 0.00000 0.0000 0
05/10/2010  $/R 2011/09/19 8.00 c Foreign Exchange Future 0.00000 0.23400 100.00000 0.00000 0.0000 0
05/10/2010  $/R 2011/09/19 8.00 P Foreign Exchange Future 0.00000 0.94300 100.00000 0.00000 0.0000 0
05/10/2010  £/R2010/12/13 Foreign Exchange Future 11.23230 11.11860 1.01226 11.22350 11.1111 21,820
05/10/2010  £/R 2010/12/13 11.90 c Foreign Exchange Future 0.07300 0.05600 23.28767 0.00000 0.0000 0
05/10/2010  £/R 2010/12/13 11.90 P Foreign Exchange Future 0.74100 0.83700 12.95547 0.00000 0.0000 0
05/10/2010  £/R 2010/12/13 11.85 P Foreign Exchange Future 0.69800 0.79200 13.46705 0.00000 0.0000 0
05/10/2010  £/R 2010/12/13 11.85 o] Foreign Exchange Future 0.08000 0.06100 23.75000 0.00000 0.0000 50
05/10/2010  £/R 2011/03/14 Foreign Exchange Future 11.38240 11.26750 1.00945 11.37400 11.3200 22,561

05/10/2010  £/R 2011/03/14 11.80 o] Foreign Exchange Future 0.26400 0.23000 12.87879 0.00000 0.0000 0
05/10/2010  £/R 2011/03/14 11.80 P Foreign Exchange Future 0.68200 0.76300 11.87683 0.00000 0.0000 0
05/10/2010  £/R 2011/03/14 11.85 o] Foreign Exchange Future 0.25200 0.21800 13.49206 0.00000 0.0000 0
05/10/2010  £/R 2011/03/14 11.85 P Foreign Exchange Future 0.72000 0.80100 11.25000 0.00000 0.0000 0
05/10/2010  £/R 2011/03/14 11.75 o] Foreign Exchange Future 0.27800 0.24100 13.30935 0.00000 0.0000 0
05/10/2010  £/R 2011/03/14 11.75 P Foreign Exchange Future 0.64600 0.72400 12.07430 0.00000 0.0000 0
05/10/2010  £/R 2011/03/14 11.45 P Foreign Exchange Future 0.44500 0.51200 15.05618 0.00000 0.0000 0
05/10/2010  £/R 2011/03/14 11.45 o] Foreign Exchange Future 0.37700 0.32900 12.73210 0.00000 0.0000 870
05/10/2010  £/R 2011/03/14 12.55 P Foreign Exchange Future 1.29600 1.39400 7.56173 0.00000 0.0000 0
05/10/2010  £/R 2011/03/14 12.55 o] Foreign Exchange Future 0.12800 0.11100 13.28125 0.00000 0.0000 870
05/10/2010 £ /R 2011/03/14 12.00 P Foreign Exchange Future 0.00000 0.92100 100.00000 0.00000 0.0000 0
05/10/2010  £/R 2011/03/14 12.00 o] Foreign Exchange Future 0.00000 0.18800 100.00000 0.00000 0.0000 150
05/10/2010  £/R 2011/06/13 Foreign Exchange Future 11.53130 11.41520 1.00682 0.00000 0.0000 1,510
05/10/2010  £/R 2011/06/13 11.85 c Foreign Exchange Future 0.41100 0.36600 10.94891 0.00000 0.0000 0
05/10/2010  £/R 2011/06/13 11.85 P Foreign Exchange Future 0.73000 0.80100 9.72603 0.00000 0.0000 0
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05/10/2010  £/R 2011/06/13 11.90 C Foreign Exchange Future 0.39500 0.35200 10.88608 0.00000 0.0000 0
05/10/2010  £/R 2011/06/13 11.90 P Foreign Exchange Future 0.76400 0.83700 9.55497 0.00000 0.0000 0
05/10/2010  £/R 2011/06/13 11.80 c Foreign Exchange Future 0.42600 0.38000 10.79812 0.00000 0.0000 0
05/10/2010  £/R 2011/06/13 11.80 P Foreign Exchange Future 0.69500 0.76500 10.07194 0.00000 0.0000 0
05/10/2010  ¥/R2010/12/13 Foreign Exchange Future 0.08510 0.08420 1.05758 0.00000 0.0000 141

05/10/2010  ¥/R2010/12/13 0.09 o] Foreign Exchange Future 0.00246 0.00209 15.04065 0.00000 0.0000 0
05/10/2010  ¥/R 2010/12/13 0.09 P Foreign Exchange Future 0.00336 0.00389 15.77381 0.00000 0.0000 0
05/10/2010  ¥/R2010/12/13 0.10 o] Foreign Exchange Future 0.00049 0.00041 16.32653 0.00000 0.0000 0
05/10/2010  ¥/R 2010/12/13 0.10 P Foreign Exchange Future 0.01139 0.01221 7.19930 0.00000 0.0000 0
05/10/2010  ¥/R 2010/12/13 0.08 o] Foreign Exchange Future 0.00937 0.00853 8.96478 0.00000 0.0000 0
05/10/2010  ¥/R 2010/12/13 0.08 P Foreign Exchange Future 0.00027 0.00033 2222222 0.00000 0.0000 0
05/10/2010  ¥/R 2011/03/14 Foreign Exchange Future 0.08640 0.08550 1.04167 0.00000 0.0000 0
05/10/2010  ¥/R 2011/03/14 0.09 o] Foreign Exchange Future 0.00425 0.00387 8.94118 0.00000 0.0000 0
05/10/2010  ¥/R 2011/03/14 0.09 P Foreign Exchange Future 0.00485 0.00537 10.72165 0.00000 0.0000 0
05/10/2010  ¥/R 2011/03/14 0.10 o] Foreign Exchange Future 0.00172 0.00155 9.88372 0.00000 0.0000 0
05/10/2010  ¥/R 2011/03/14 0.10 P Foreign Exchange Future 0.01232 0.01305 5.92532 0.00000 0.0000 0
05/10/2010 ¥ /R 2011/03/14 0.08 (o} Foreign Exchange Future 0.01027 0.00950 7.49757 0.00000 0.0000 0
05/10/2010  ¥/R 2011/03/14 0.08 P Foreign Exchange Future 0.00087 0.00100 14.94253 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 Foreign Exchange Future 9.70180 9.66630 0.36591 9.67900 9.6790 10,486

05/10/2010  €/R 2010/12/13 20.20 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  €/R2010/12/13 20.20 P Foreign Exchange Future 10.49800 10.53400 0.34292 0.00000 0.0000 0
05/10/2010  €/R2010/12/13 18.20 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  €/R2010/12/13 18.20 P Foreign Exchange Future 8.49800 8.53400 0.42363 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 16.20 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 16.20 P Foreign Exchange Future 6.49800 6.53400 0.55402 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 14.20 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 14.20 P Foreign Exchange Future 4.49800 453400 0.80036 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 12.20 o] Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 12.20 P Foreign Exchange Future 2.49900 2.53500 1.44058 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 11.20 o] Foreign Exchange Future 0.00700 0.00600 14.28571 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 11.20 P Foreign Exchange Future 1.50500 1.54000 2.32558 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 10.20 o] Foreign Exchange Future 0.06700 0.06200 7.46269 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 10.20 P Foreign Exchange Future 0.56500 0.59600 5.48673 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 9.20 o] Foreign Exchange Future 0.55100 0.52200 5.26316 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 9.20 P Foreign Exchange Future 0.04900 0.05600 14.28571 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 8.20 o] Foreign Exchange Future 1.50400 1.46800 2.39362 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 8.20 P Foreign Exchange Future 0.00200 0.00200 0.00000 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 12.05 o] Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 12.05 P Foreign Exchange Future 2.34900 2.38500 1.53257 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 20.25 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010 €/R2010/12/13 20.25 P Foreign Exchange Future 10.54800 10.58400 0.34130 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 18.25 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 18.25 P Foreign Exchange Future 8.54800 8.58400 0.42115 0.00000 0.0000 0
05/10/2010  €/R2010/12/13 16.25 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  €/R2010/12/13 16.25 P Foreign Exchange Future 6.54800 6.58400 0.54979 0.00000 0.0000 0
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05/10/2010  €/R 2010/12/13 14.25 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 14.25 P Foreign Exchange Future 454800 458400 0.79156 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 12.25 c Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 12.25 P Foreign Exchange Future 2.54900 2.58500 1.41232 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 11.25 o] Foreign Exchange Future 0.00600 0.00500 16.66667 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 11.25 P Foreign Exchange Future 1.55400 1.58900 2.25225 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 10.25 o] Foreign Exchange Future 0.06000 0.05500 8.33333 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 10.25 P Foreign Exchange Future 0.60800 0.63900 5.09868 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 9.25 o] Foreign Exchange Future 0.51000 0.48200 5.49020 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 9.25 P Foreign Exchange Future 0.05800 0.06600 13.79310 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 8.25 o] Foreign Exchange Future 1.45400 1.41900 2.40715 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 8.25 P Foreign Exchange Future 0.00200 0.00300 50.00000 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 20.95 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 20.95 P Foreign Exchange Future 11.24800 11.28400 0.32006 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 18.95 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 18.95 P Foreign Exchange Future 9.24800 9.28400 0.38927 0.00000 0.0000 0
05/10/2010 €/R2010/12/13 16.95 (o} Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 16.95 P Foreign Exchange Future 7.24800 7.28400 0.49669 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 14.95 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  €/R2010/12/13 14.95 P Foreign Exchange Future 5.24800 5.28400 0.68598 0.00000 0.0000 0
05/10/2010  €/R2010/12/13 12.95 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  €/R2010/12/13 12.95 P Foreign Exchange Future 3.24800 3.28400 1.10837 0.00000 0.0000 0
05/10/2010  €/R2010/12/13 11.95 c Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 11.95 P Foreign Exchange Future 2.24900 2.28500 1.60071 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 10.95 C Foreign Exchange Future 0.01100 0.01100 0.00000 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 10.95 P Foreign Exchange Future 1.25900 1.29500 2.85941 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 9.95 c Foreign Exchange Future 0.12000 0.11100 7.50000 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 9.95 P Foreign Exchange Future 0.36800 0.39500 7.33696 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 8.95 o] Foreign Exchange Future 0.77200 0.73900 4.27461 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 8.95 P Foreign Exchange Future 0.02000 0.02300 15.00000 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 20.85 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 20.85 P Foreign Exchange Future 11.14800 11.18400 0.32293 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 18.85 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 18.85 P Foreign Exchange Future 9.14800 9.18400 0.39353 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 16.85 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 16.85 P Foreign Exchange Future 7.14800 7.18400 0.50364 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 14.85 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 14.85 P Foreign Exchange Future 5.14800 5.18400 0.69930 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 12.85 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 12.85 P Foreign Exchange Future 3.14800 3.18400 1.14358 0.00000 0.0000 0
05/10/2010 €/R2010/12/13 11.85 (o} Foreign Exchange Future 0.00200 0.00200 0.00000 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 11.85 P Foreign Exchange Future 2.15000 2.18600 1.67442 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 10.85 o] Foreign Exchange Future 0.01400 0.01300 7.14286 0.00000 0.0000 0
05/10/2010  €/R2010/12/13 10.85 P Foreign Exchange Future 1.16200 1.19700 3.01205 0.00000 0.0000 0
05/10/2010  €/R2010/12/13 9.85 c Foreign Exchange Future 0.15100 0.14000 7.28477 0.00000 0.0000 750
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05/10/2010  €/R 2010/12/13 9.85 P Foreign Exchange Future 0.29900 0.32400 8.36120 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 8.85 c Foreign Exchange Future 0.86500 0.83100 3.93064 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 8.85 P Foreign Exchange Future 0.01300 0.01500 15.38462 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 20.00 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 20.00 P Foreign Exchange Future 10.29800 10.33400 0.34958 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 18.00 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 18.00 P Foreign Exchange Future 8.29800 8.33400 0.43384 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 16.00 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 16.00 P Foreign Exchange Future 6.29800 6.33400 0.57161 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 14.00 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 14.00 P Foreign Exchange Future 4.29800 4.33400 0.83760 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 12.00 o] Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 12.00 P Foreign Exchange Future 2.29900 2.33500 1.56590 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 11.00 o] Foreign Exchange Future 0.01000 0.01000 0.00000 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 11.00 P Foreign Exchange Future 1.30800 1.34400 2.75229 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 10.00 o] Foreign Exchange Future 0.10700 0.09900 7.47664 0.00000 0.0000 0
05/10/2010 €/R2010/12/13 10.00 P Foreign Exchange Future 0.40500 0.43300 6.91358 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 9.00 o] Foreign Exchange Future 0.72600 0.69400 4.40771 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 9.00 P Foreign Exchange Future 0.02400 0.02800 16.66667 0.00000 0.0000 0
05/10/2010  €/R2010/12/13 8.00 c Foreign Exchange Future 1.70300 1.66800 2.05520 0.00000 0.0000 0
05/10/2010  €/R2010/12/13 8.00 P Foreign Exchange Future 0.00100 0.00200 100.00000 0.00000 0.0000 0
05/10/2010  €/R2010/12/13 20.10 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  €/R2010/12/13 20.10 P Foreign Exchange Future 10.39800 10.43400 0.34622 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 18.10 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 18.10 P Foreign Exchange Future 8.39800 8.43400 0.42867 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 16.10 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 16.10 P Foreign Exchange Future 6.39800 6.43400 0.56268 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 14.10 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 14.10 P Foreign Exchange Future 4.39800 4.43400 0.81855 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 12.10 o] Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 12.10 P Foreign Exchange Future 2.39900 2.43500 1.50063 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 11.10 o] Foreign Exchange Future 0.00800 0.00800 0.00000 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 11.10 P Foreign Exchange Future 1.40600 1.44200 2.56046 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 10.10 o] Foreign Exchange Future 0.08500 0.07900 7.05882 0.00000 0.0000 375
05/10/2010  €/R 2010/12/13 10.10 P Foreign Exchange Future 0.48300 0.51300 6.21118 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 9.10 o] Foreign Exchange Future 0.63700 0.60600 4.86656 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 9.10 P Foreign Exchange Future 0.03500 0.04000 14.28571 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 8.10 o] Foreign Exchange Future 1.60300 1.56800 2.18341 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 8.10 P Foreign Exchange Future 0.00100 0.00200 100.00000 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 20.40 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010 €/R2010/12/13 20.40 P Foreign Exchange Future 10.69800 10.73400 0.33651 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 18.40 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 18.40 P Foreign Exchange Future 8.69800 8.73400 0.41389 0.00000 0.0000 0
05/10/2010  €/R2010/12/13 16.40 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  €/R2010/12/13 16.40 P Foreign Exchange Future 6.69800 6.73400 0.53747 0.00000 0.0000 0
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05/10/2010  €/R 2010/12/13 14.40 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 14.40 P Foreign Exchange Future 4.69800 473400 0.76628 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 12.40 c Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 12.40 P Foreign Exchange Future 2.69900 2.73500 1.33383 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 11.40 o] Foreign Exchange Future 0.00400 0.00400 0.00000 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 11.40 P Foreign Exchange Future 1.70200 1.73800 2.11516 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 10.40 o] Foreign Exchange Future 0.04200 0.03900 7.14286 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 10.40 P Foreign Exchange Future 0.74000 0.77300 4.45946 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 9.40 o] Foreign Exchange Future 0.39500 0.37000 6.32911 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 9.40 P Foreign Exchange Future 0.09300 0.10400 11.82796 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 8.40 o] Foreign Exchange Future 1.30500 1.27000 2.68199 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 8.40 P Foreign Exchange Future 0.00300 0.00400 33.33333 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 20.55 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 20.55 P Foreign Exchange Future 10.84800 10.88400 0.33186 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 18.55 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 18.55 P Foreign Exchange Future 8.84800 8.88400 0.40687 0.00000 0.0000 0
05/10/2010 €/R2010/12/13 16.55 (o} Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 16.55 P Foreign Exchange Future 6.84800 6.88400 0.52570 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 14.55 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  €/R2010/12/13 14.55 P Foreign Exchange Future 4.84800 4.88400 0.74257 0.00000 0.0000 0
05/10/2010  €/R2010/12/13 12.55 c Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
05/10/2010  €/R2010/12/13 12.55 P Foreign Exchange Future 2.84900 2.88500 1.26360 0.00000 0.0000 0
05/10/2010  €/R2010/12/13 11.55 c Foreign Exchange Future 0.00300 0.00300 0.00000 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 11.55 P Foreign Exchange Future 1.85100 1.88700 1.94489 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 10.55 C Foreign Exchange Future 0.02900 0.02700 6.89655 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 10.55 P Foreign Exchange Future 0.87700 0.91100 3.87685 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 9.55 c Foreign Exchange Future 0.29400 0.27200 7.48299 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 9.55 P Foreign Exchange Future 0.14200 0.15600 9.85915 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 8.55 o] Foreign Exchange Future 1.15700 1.12100 3.11150 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 8.55 P Foreign Exchange Future 0.00500 0.00500 0.00000 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 19.85 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 19.85 P Foreign Exchange Future 10.14800 10.18400 0.35475 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 17.85 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 17.85 P Foreign Exchange Future 8.14800 8.18400 0.44183 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 15.85 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 15.85 P Foreign Exchange Future 6.14800 6.18400 0.58556 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 13.85 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 13.85 P Foreign Exchange Future 4.14800 4.18400 0.86789 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 7.85 o] Foreign Exchange Future 1.85300 1.81700 1.94280 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 7.85 P Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
05/10/2010 €/R2010/12/13 19.90 (o} Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 19.90 P Foreign Exchange Future 10.19800 10.23400 0.35301 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 17.90 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  €/R2010/12/13 17.90 P Foreign Exchange Future 8.19800 8.23400 0.43913 0.00000 0.0000 0
05/10/2010  €/R2010/12/13 15.90 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
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05/10/2010  €/R 2010/12/13 15.90 P Foreign Exchange Future 6.19800 6.23400 0.58083 0.00000 0.0000 0
05/10/2010  €/R2010/12/13 13.90 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 13.90 P Foreign Exchange Future 4.19800 4.23400 0.85755 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 11.90 c Foreign Exchange Future 0.00200 0.00200 0.00000 0.00000 0.0000 0
05/10/2010  €/R2010/12/13 11.90 P Foreign Exchange Future 2.20000 2.23600 1.63636 0.00000 0.0000 0
05/10/2010  €/R2010/12/13 10.90 C Foreign Exchange Future 0.01300 0.01200 7.69231 0.00000 0.0000 0
05/10/2010  €/R2010/12/13 10.90 P Foreign Exchange Future 1.21100 1.24600 2.89017 0.00000 0.0000 0
05/10/2010  €/R2010/12/13 9.90 c Foreign Exchange Future 0.13500 0.12500 7.40741 0.00000 0.0000 0
05/10/2010  €/R2010/12/13 9.90 P Foreign Exchange Future 0.33300 0.35900 7.80781 0.00000 0.0000 0
05/10/2010  €/R2010/12/13 8.90 c Foreign Exchange Future 0.81800 0.78500 4.03423 0.00000 0.0000 0
05/10/2010  €/R2010/12/13 8.90 P Foreign Exchange Future 0.01600 0.01900 18.75000 0.00000 0.0000 0
05/10/2010  €/R2010/12/13 7.90 c Foreign Exchange Future 1.80300 1.76700 1.99667 0.00000 0.0000 0
05/10/2010  €/R2010/12/13 7.90 P Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
05/10/2010  €/R2010/12/13 19.95 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  €/R2010/12/13 19.95 P Foreign Exchange Future 10.24800 10.28400 0.35129 0.00000 0.0000 0
05/10/2010  €/R2010/12/13 17.95 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 17.95 P Foreign Exchange Future 8.24800 8.28400 0.43647 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 15.95 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 15.95 P Foreign Exchange Future 6.24800 6.28400 0.57618 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 13.95 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 13.95 P Foreign Exchange Future 4.24800 4.28400 0.84746 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 7.95 c Foreign Exchange Future 1.75300 1.71700 2.05362 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 7.95 P Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
05/10/2010  €/R 2010/12/13 10.30 P Foreign Exchange Future 0.65100 0.68300 4.91551 0.00000 0.0000 0
05/10/2010  €/R2010/12/13 10.30 C Foreign Exchange Future 0.05300 0.04900 7.54717 0.00000 0.0000 60
05/10/2010  €/R2010/12/13 9.60 c Foreign Exchange Future 0.26400 0.24300 7.95455 0.00000 0.0000 0
05/10/2010  €/R2010/12/13 9.60 P Foreign Exchange Future 0.16200 0.17700 9.25926 0.00000 0.0000 750
05/10/2010  €/R2010/12/13 9.30 c Foreign Exchange Future 0.47100 0.44300 5.94480 0.00000 0.0000 0
05/10/2010  €/R2010/12/13 9.30 P Foreign Exchange Future 0.06900 0.07700 11.59420 0.00000 0.0000 1,125
05/10/2010  €/R2011/03/14 Foreign Exchange Future 9.83010 9.79490 0.35808 0.00000 0.0000 12,157
05/10/2010  €/R2011/03/14 9.80 c Foreign Exchange Future 0.34600 0.33400 3.46821 0.00000 0.0000 0
05/10/2010  €/R2011/03/14 9.80 P Foreign Exchange Future 0.31600 0.33900 7.27848 0.00000 0.0000 0
05/10/2010  €/R2011/03/14 9.85 c Foreign Exchange Future 0.32300 0.31400 2.78638 0.00000 0.0000 0
05/10/2010  €/R2011/03/14 9.85 P Foreign Exchange Future 0.34300 0.36900 7.58017 0.00000 0.0000 0
05/10/2010  €/R 2011/03/14 9.75 c Foreign Exchange Future 0.37100 0.35800 3.50404 0.00000 0.0000 0
05/10/2010  €/R2011/03/14 9.75 P Foreign Exchange Future 0.29100 0.31300 7.56014 0.00000 0.0000 0
05/10/2010  €/R 2011/03/14 9.50 P Foreign Exchange Future 0.18400 0.20100 9.23913 0.00000 0.0000 0
05/10/2010  €/R 2011/03/14 9.50 c Foreign Exchange Future 0.51400 0.49600 3.50195 0.00000 0.0000 10,429
05/10/2010  €/R 2011/03/14 10.40 P Foreign Exchange Future 0.73600 0.76900 4.48370 0.00000 0.0000 0
05/10/2010  €/R2011/03/14 10.40 c Foreign Exchange Future 0.16600 0.16400 1.20482 0.00000 0.0000 14,937
05/10/2010 €/R2011/03/14 10.50 P Foreign Exchange Future 0.81800 0.85100 4.03423 0.00000 0.0000 0
05/10/2010  €/R 2011/03/14 10.50 c Foreign Exchange Future 0.14800 0.14600 1.35135 0.00000 0.0000 4,508
05/10/2010  €/R 2011/06/13 Foreign Exchange Future 9.95640 9.92100 0.35555 0.00000 0.0000 5,820
05/10/2010  €/R 2011/06/13 9.80 c Foreign Exchange Future 0.50100 0.48900 2.39521 0.00000 0.0000 0
05/10/2010  €/R 2011/06/13 9.80 P Foreign Exchange Future 0.34500 0.36800 6.66667 0.00000 0.0000 0

Page 13 of 15

2010/10/05, 05:57:30PM



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

05/10/2010  €/R 2011/06/13 9.85 C Foreign Exchange Future 0.47500 0.46400 2.31579 0.00000 0.0000 0
05/10/2010  €/R 2011/06/13 9.85 P Foreign Exchange Future 0.36900 0.39300 6.50407 0.00000 0.0000 0
05/10/2010  €/R 2011/06/13 9.75 c Foreign Exchange Future 0.52700 0.51500 2.27704 0.00000 0.0000 0
05/10/2010  €/R 2011/06/13 9.75 P Foreign Exchange Future 0.32100 0.34400 7.16511 0.00000 0.0000 0
05/10/2010  AU$ /R 2010/12/13 Foreign Exchange Future 6.80240 6.71990 1.21281 0.00000 0.0000 14,965
05/10/2010  AU$ /R 2010/12/13 6.90 o] Foreign Exchange Future 0.08200 0.06100 25.60976 0.00000 0.0000 0
05/10/2010  AU$ /R 2010/12/13 6.90 P Foreign Exchange Future 0.18000 0.24100 33.88889 0.00000 0.0000 0
05/10/2010  AU$ /R 2010/12/13 6.95 P Foreign Exchange Future 0.21400 0.27900 30.37383 0.00000 0.0000 0
05/10/2010  AU$ /R 2010/12/13 6.95 o] Foreign Exchange Future 0.06600 0.04900 25.75758 0.00000 0.0000 200
05/10/2010  AU$ /R 2011/03/14 Foreign Exchange Future 6.81650 6.73680 1.16922 0.00000 0.0000 631
05/10/2010  AU$ /R 2011/03/14 6.70 o] Foreign Exchange Future 0.26300 0.21600 17.87072 0.00000 0.0000 0
05/10/2010  AU$ /R 2011/03/14 6.70 P Foreign Exchange Future 0.14700 0.17900 21.76871 0.00000 0.0000 0
05/10/2010  AU$ /R 2011/03/14 6.75 o] Foreign Exchange Future 0.23400 0.19000 18.80342 0.00000 0.0000 0
05/10/2010  AU$ /R 2011/03/14 6.75 P Foreign Exchange Future 0.16800 0.20300 20.83333 0.00000 0.0000 0
05/10/2010  AU$ /R 2011/03/14 6.65 c Foreign Exchange Future 0.29300 0.24500 16.38225 0.00000 0.0000 0
05/10/2010  AU$ /R 2011/03/14 6.65 P Foreign Exchange Future 0.12700 0.15800 24.40945 0.00000 0.0000 0
05/10/2010 AU$ /R 2011/06/13 Foreign Exchange Future 6.82750 6.75120 1.11754 0.00000 0.0000 0
05/10/2010  AU$ /R 2011/06/13 6.65 c Foreign Exchange Future 0.35300 0.30900 12.46459 0.00000 0.0000 0
05/10/2010  AU$ /R 2011/06/13 6.65 P Foreign Exchange Future 0.17600 0.20800 18.18182 0.00000 0.0000 0
05/10/2010  AU$ /R 2011/06/13 6.70 c Foreign Exchange Future 0.32400 0.28100 13.27160 0.00000 0.0000 0
05/10/2010  AU$ /R 2011/06/13 6.70 P Foreign Exchange Future 0.19700 0.23000 16.75127 0.00000 0.0000 0
05/10/2010  AU$ /R 2011/06/13 6.60 c Foreign Exchange Future 0.38400 0.33800 11.97917 0.00000 0.0000 0
05/10/2010  AU$ /R 2011/06/13 6.60 P Foreign Exchange Future 0.15700 0.18700 19.10828 0.00000 0.0000 0
05/10/2010  AU$ /R 2011/09/19 Foreign Exchange Future 6.65000 6.75660 1.60301 0.00000 0.0000 149
05/10/2010  AU$ /R 2011/09/19 6.65 C Foreign Exchange Future 0.00000 0.36600 100.00000 0.00000 0.0000 0
05/10/2010  AU$ /R 2011/09/19 6.65 P Foreign Exchange Future 0.00000 0.25900 100.00000 0.00000 0.0000 0
05/10/2010  AU$ /R 2011/09/19 6.70 c Foreign Exchange Future 0.00000 0.33900 100.00000 0.00000 0.0000 0
05/10/2010  AU$ /R 2011/09/19 6.70 P Foreign Exchange Future 0.00000 0.28200 100.00000 0.00000 0.0000 0
05/10/2010  AU$ /R 2011/09/19 6.60 o] Foreign Exchange Future 0.00000 0.39400 100.00000 0.00000 0.0000 0
05/10/2010  AU$ /R 2011/09/19 6.60 P Foreign Exchange Future 0.00000 0.23700 100.00000 0.00000 0.0000 0
05/10/2010  CAD/ R 2010/12/13 Foreign Exchange Future 6.93050 6.86620 0.92778 0.00000 0.0000 821
05/10/2010  CAD/ R 2010/12/13 7.70 o] Foreign Exchange Future 0.01100 0.00800 27.27273 0.00000 0.0000 0
05/10/2010  CAD/ R 2010/12/13 7.70 P Foreign Exchange Future 0.78100 0.84200 7.81050 0.00000 0.0000 0
05/10/2010  CAD/ R 2010/12/13 7.75 o] Foreign Exchange Future 0.00900 0.00700 2222222 0.00000 0.0000 0
05/10/2010  CAD/ R 2010/12/13 7.75 P Foreign Exchange Future 0.82900 0.89100 7.47889 0.00000 0.0000 0
05/10/2010  CAD/ R 2010/12/13 7.65 o] Foreign Exchange Future 0.01300 0.01000 23.07692 0.00000 0.0000 0
05/10/2010  CAD/ R 2010/12/13 7.65 P Foreign Exchange Future 0.73300 0.79400 8.32196 0.00000 0.0000 0
05/10/2010  CAD/ R 2011/03/14 Foreign Exchange Future 7.01150 6.94660 0.92562 0.00000 0.0000 0
05/10/2010  CAD/ R 2011/03/14 7.05 o] Foreign Exchange Future 0.17800 0.15400 13.48315 0.00000 0.0000 0
05/10/2010  CAD/ R 2011/03/14 7.05 P Foreign Exchange Future 0.21700 0.25700 18.43318 0.00000 0.0000 0
05/10/2010 CAD/ R 2011/03/14 7.10 (o} Foreign Exchange Future 0.15900 0.13700 13.83648 0.00000 0.0000 0
05/10/2010  CAD/ R 2011/03/14 7.10 P Foreign Exchange Future 0.24800 0.29000 16.93548 0.00000 0.0000 0
05/10/2010  CAD/ R 2011/03/14 7.00 o] Foreign Exchange Future 0.20000 0.17200 14.00000 0.00000 0.0000 0
05/10/2010  CAD/ R 2011/03/14 7.00 P Foreign Exchange Future 0.18900 0.22500 19.04762 0.00000 0.0000 0
05/10/2010  CHF /R 2010/12/13 Foreign Exchange Future 7.29510 7.24170 0.73200 0.00000 0.0000 150
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05/10/2010  CHF /R 2010/12/13 7.05 C Foreign Exchange Future 0.33600 0.29700 11.60714 0.00000 0.0000 0
05/10/2010  CHF /R 2010/12/13 7.05 P Foreign Exchange Future 0.09100 0.10500 15.38462 0.00000 0.0000 0
05/10/2010  CHF /R 2010/12/13 7.10 c Foreign Exchange Future 0.30100 0.26500 11.96013 0.00000 0.0000 0
05/10/2010  CHF /R 2010/12/13 7.10 P Foreign Exchange Future 0.10600 0.12300 16.03774 0.00000 0.0000 0
05/10/2010  CHF /R 2010/12/13 7.00 c Foreign Exchange Future 0.37200 0.33200 10.75269 0.00000 0.0000 0
05/10/2010  CHF /R 2010/12/13 7.00 P Foreign Exchange Future 0.07700 0.09000 16.88312 0.00000 0.0000 0
05/10/2010  CHF /R 2011/03/14 Foreign Exchange Future 7.40420 7.35020 0.72932 0.00000 0.0000 0
05/10/2010  CHF /R 2011/03/14 7.25 c Foreign Exchange Future 0.36500 0.33400 8.49315 0.00000 0.0000 0
05/10/2010  CHF /R 2011/03/14 7.25 P Foreign Exchange Future 0.21100 0.23400 10.90047 0.00000 0.0000 0
05/10/2010  CHF /R 2011/03/14 7.30 c Foreign Exchange Future 0.33800 0.30900 8.57988 0.00000 0.0000 0
05/10/2010  CHF /R 2011/03/14 7.30 P Foreign Exchange Future 0.23400 0.25900 10.68376 0.00000 0.0000 0
05/10/2010  CHF /R 2011/03/14 7.20 c Foreign Exchange Future 0.39300 0.36100 8.14249 0.00000 0.0000 0
05/10/2010  CHF /R 2011/03/14 7.20 P Foreign Exchange Future 0.18900 0.21100 11.64021 0.00000 0.0000 0
Future Open Interest 461,047
Option Open Interest 482,542
Total 943,589
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