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High/Low for: 07/10/2010

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
07/10/2010  $/R2010/12/13 Foreign Exchange Future 6.94270 6.95280 0.14548 6.96620 6.9105 303,357
07/10/2010  $/R2010/12/13 15.95 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 15.95 P Foreign Exchange Future 9.00700 8.99700 0.11102 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 13.95 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 13.95 P Foreign Exchange Future 7.00700 6.99700 0.14271 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 11.95 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 11.95 P Foreign Exchange Future 5.00700 4.99700 0.19972 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 9.95 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 9.95 P Foreign Exchange Future 3.00700 2.99700 0.33256 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 7.95 c Foreign Exchange Future 0.00900 0.01000 11.11111 0.00000 0.0000 1,000
07/10/2010  $/R2010/12/13 7.95 P Foreign Exchange Future 1.01600 1.00700 0.88583 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 6.95 c Foreign Exchange Future 0.16400 0.17400 6.09756 0.00000 0.0000 0
07/10/2010  $/R 2010/12/13 6.95 P Foreign Exchange Future 0.17100 0.17100 0.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 5.95 C Foreign Exchange Future 0.99500 1.00600 1.10553 0.00000 0.0000 0
07/10/2010  $/R 2010/12/13 5.95 P Foreign Exchange Future 0.00200 0.00300 50.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 4.95 c Foreign Exchange Future 1.99300 2.00300 0.50176 0.00000 0.0000 0
07/10/2010  $/R 2010/12/13 4.95 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 3.95 c Foreign Exchange Future 2.99300 3.00300 0.33411 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 3.95 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 8.55 c Foreign Exchange Future 0.00200 0.00200 0.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 8.55 P Foreign Exchange Future 1.60900 1.59900 0.62150 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 16.00 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 16.00 P Foreign Exchange Future 9.05700 9.04700 0.11041 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 14.00 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 14.00 P Foreign Exchange Future 7.05700 7.04700 0.14170 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 12.00 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 12.00 P Foreign Exchange Future 5.05700 5.04700 0.19775 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 10.00 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 300
07/10/2010  $/R2010/12/13 10.00 P Foreign Exchange Future 3.05700 3.04700 0.32712 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 7.00 c Foreign Exchange Future 0.14300 0.15300 6.99301 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 7.00 P Foreign Exchange Future 0.20000 0.20000 0.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 6.00 c Foreign Exchange Future 0.94600 0.95700 1.16279 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 6.00 P Foreign Exchange Future 0.00300 0.00400 33.33333 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 5.00 c Foreign Exchange Future 1.94300 1.95300 0.51467 0.00000 0.0000 0
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07/10/2010 $/R2010/12/13 5.00 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010 $/R 2010/12/13 4.00 Cc Foreign Exchange Future 2.94300 2.95300 0.33979 0.00000 0.0000 0
07/10/2010 $/R 2010/12/13 4.00 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010 $/R 2010/12/13 16.05 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010 $/R2010/12/13 16.05 P Foreign Exchange Future 9.10700 9.09700 0.10981 0.00000 0.0000 0
07/10/2010 $/R2010/12/13 14.05 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010 $/R2010/12/13 14.05 P Foreign Exchange Future 7.10700 7.09700 0.14071 0.00000 0.0000 0
07/10/2010 $/R2010/12/13 12.05 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010 $ /R 2010/12/13 12.05 P Foreign Exchange Future 5.10700 5.09700 0.19581 0.00000 0.0000 0
07/10/2010 $/R2010/12/13 10.05 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010 $/R2010/12/13 10.05 P Foreign Exchange Future 3.10700 3.09700 0.32185 0.00000 0.0000 0
07/10/2010 $ /R 2010/12/13 8.05 c Foreign Exchange Future 0.00700 0.00700 0.00000 0.00000 0.0000 16,000
07/10/2010 $/R2010/12/13 8.05 P Foreign Exchange Future 1.11400 1.10400 0.89767 0.00000 0.0000 0
07/10/2010 $ /R 2010/12/13 7.05 Cc Foreign Exchange Future 0.12500 0.13400 7.20000 0.00000 0.0000 10,534
07/10/2010 $/R2010/12/13 7.05 P Foreign Exchange Future 0.23200 0.23100 0.43103 0.00000 0.0000 0
07/10/2010 $/R 2010/12/13 6.05 Cc Foreign Exchange Future 0.89700 0.90800 1.22631 0.00000 0.0000 0
07/10/2010 $ /R 2010/12/13 6.05 P Foreign Exchange Future 0.00400 0.00500 25.00000 0.00000 0.0000 0
07/10/2010 $ /R 2010/12/13 5.05 C Foreign Exchange Future 1.89300 1.90300 0.52826 0.00000 0.0000 0
07/10/2010 $ /R 2010/12/13 5.05 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010 $/R 2010/12/13 4.05 C Foreign Exchange Future 2.89300 2.90300 0.34566 0.00000 0.0000 0
07/10/2010 $/R2010/12/13 4.05 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010 $/R2010/12/13 16.10 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010 $/R 2010/12/13 16.10 P Foreign Exchange Future 9.15700 9.14700 0.10921 0.00000 0.0000 0
07/10/2010 $/R 2010/12/13 14.10 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010 $/R2010/12/13 14.10 P Foreign Exchange Future 7.15700 7.14700 0.13972 0.00000 0.0000 0
07/10/2010 $/R 2010/12/13 12.10 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010 $/R 2010/12/13 12.10 P Foreign Exchange Future 5.15700 5.14700 0.19391 0.00000 0.0000 0
07/10/2010 $/R 2010/12/13 10.10 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010 $/R2010/12/13 10.10 P Foreign Exchange Future 3.15700 3.14700 0.31676 0.00000 0.0000 0
07/10/2010 $/R2010/12/13 8.10 C Foreign Exchange Future 0.00600 0.00600 0.00000 0.00000 0.0000 0
07/10/2010 $/R2010/12/13 8.10 P Foreign Exchange Future 1.16300 1.15300 0.85985 0.00000 0.0000 0
07/10/2010 $/R2010/12/13 7.10 Cc Foreign Exchange Future 0.10900 0.11700 7.33945 0.00000 0.0000 0
07/10/2010 $/R2010/12/13 7.10 P Foreign Exchange Future 0.26600 0.26400 0.75188 0.00000 0.0000 100
07/10/2010 $/R2010/12/13 6.10 C Foreign Exchange Future 0.84900 0.86000 1.29564 0.00000 0.0000 0
07/10/2010 $/R2010/12/13 6.10 P Foreign Exchange Future 0.00600 0.00700 16.66667 0.00000 0.0000 0
07/10/2010 $/R2010/12/13 5.10 c Foreign Exchange Future 1.84300 1.85300 0.54259 0.00000 0.0000 0
07/10/2010 $/R2010/12/13 5.10 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010 $ /R 2010/12/13 4.10 C Foreign Exchange Future 2.84300 2.85300 0.35174 0.00000 0.0000 0
07/10/2010 $/R2010/12/13 4.10 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010 $/R 2010/12/13 8.00 Cc Foreign Exchange Future 0.00800 0.00900 12.50000 0.00000 0.0000 27,690
07/10/2010 $ /R 2010/12/13 8.00 P Foreign Exchange Future 1.06500 1.05600 0.84507 0.00000 0.0000 0
07/10/2010 $/R 2010/12/13 16.15 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010 $ /R 2010/12/13 16.15 P Foreign Exchange Future 9.20700 9.19700 0.10861 0.00000 0.0000 0
07/10/2010 $ /R 2010/12/13 14.15 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010 $/R2010/12/13 14.15 P Foreign Exchange Future 7.20700 7.19700 0.13875 0.00000 0.0000 0
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07/10/2010  $/R2010/12/13 12.15 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  $/R 2010/12/13 12.15 P Foreign Exchange Future 5.20700 5.19700 0.19205 0.00000 0.0000 0
07/10/2010  $/R 2010/12/13 10.15 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  $/R 2010/12/13 10.15 P Foreign Exchange Future 3.20700 3.19700 0.31182 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 8.15 o] Foreign Exchange Future 0.00500 0.00600 20.00000 0.00000 0.0000 4,400
07/10/2010  $/R2010/12/13 8.15 P Foreign Exchange Future 1.21200 1.20300 0.74257 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 7.15 o] Foreign Exchange Future 0.09400 0.10200 8.51064 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 7.15 P Foreign Exchange Future 0.30100 0.29900 0.66445 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 6.15 o] Foreign Exchange Future 0.80000 0.81100 1.37500 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 6.15 P Foreign Exchange Future 0.00700 0.00800 14.28571 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 5.15 o] Foreign Exchange Future 1.79300 1.80300 0.55772 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 5.15 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 4.15 o] Foreign Exchange Future 2.79300 2.80300 0.35804 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 4.15 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 16.20 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 16.20 P Foreign Exchange Future 9.25700 9.24700 0.10803 0.00000 0.0000 0
07/10/2010 $/R 2010/12/13 14.20 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 14.20 P Foreign Exchange Future 7.25700 7.24700 0.13780 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 12.20 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 12.20 P Foreign Exchange Future 5.25700 5.24700 0.19022 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 10.20 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 10.20 P Foreign Exchange Future 3.25700 3.24700 0.30703 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 8.20 c Foreign Exchange Future 0.00400 0.00500 25.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 8.20 P Foreign Exchange Future 1.26100 1.25200 0.71372 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 7.20 C Foreign Exchange Future 0.08100 0.08900 9.87654 0.00000 0.0000 0
07/10/2010  $/R 2010/12/13 7.20 P Foreign Exchange Future 0.33800 0.33600 0.59172 0.00000 0.0000 3,500
07/10/2010  $/R2010/12/13 6.20 c Foreign Exchange Future 0.75300 0.76400 1.46082 0.00000 0.0000 0
07/10/2010  $/R 2010/12/13 6.20 P Foreign Exchange Future 0.01000 0.01100 10.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 5.20 o] Foreign Exchange Future 1.74300 1.75300 0.57372 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 5.20 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 4.20 o] Foreign Exchange Future 2.74300 2.75300 0.36456 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 4.20 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 16.25 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 16.25 P Foreign Exchange Future 9.30700 9.29700 0.10745 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 14.25 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 14.25 P Foreign Exchange Future 7.30700 7.29700 0.13686 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 12.25 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 12.25 P Foreign Exchange Future 5.30700 5.29700 0.18843 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 10.25 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 10.25 P Foreign Exchange Future 3.30700 3.29700 0.30239 0.00000 0.0000 0
07/10/2010 $ /R 2010/12/13 8.25 C Foreign Exchange Future 0.00400 0.00400 0.00000 0.00000 0.0000 4,000
07/10/2010  $/R2010/12/13 8.25 P Foreign Exchange Future 1.31100 1.30100 0.76278 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 7.25 c Foreign Exchange Future 0.07000 0.07700 10.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 7.25 P Foreign Exchange Future 0.37700 0.37400 0.79576 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 6.25 c Foreign Exchange Future 0.70500 0.71600 1.56028 0.00000 0.0000 0
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07/10/2010  $/R2010/12/13 6.25 P Foreign Exchange Future 0.01200 0.01300 8.33333 0.00000 0.0000 0
07/10/2010  $/R 2010/12/13 5.25 c Foreign Exchange Future 1.69300 1.70300 0.59067 0.00000 0.0000 0
07/10/2010  $/R 2010/12/13 5.25 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  $/R 2010/12/13 4.25 o] Foreign Exchange Future 2.69300 2.70300 0.37133 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 4.25 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 16.45 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 16.45 P Foreign Exchange Future 9.50700 9.49700 0.10519 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 14.45 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 14.45 P Foreign Exchange Future 7.50700 7.49700 0.13321 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 12.45 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 12.45 P Foreign Exchange Future 5.50700 5.49700 0.18159 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 10.45 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 10.45 P Foreign Exchange Future 3.50700 3.49700 0.28514 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 8.45 c Foreign Exchange Future 0.00200 0.00300 50.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 8.45 P Foreign Exchange Future 1.50900 1.50000 0.59642 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 7.45 o] Foreign Exchange Future 0.03900 0.04300 10.25641 0.00000 0.0000 0
07/10/2010 $ /R 2010/12/13 7.45 P Foreign Exchange Future 0.54600 0.54000 1.09890 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 6.45 c Foreign Exchange Future 0.52300 0.53400 2.10325 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 6.45 P Foreign Exchange Future 0.03000 0.03100 3.33333 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 5.45 c Foreign Exchange Future 1.49300 1.50300 0.66979 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 5.45 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 4.45 c Foreign Exchange Future 2.49300 2.50300 0.40112 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 4.45 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 16.40 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 16.40 P Foreign Exchange Future 9.45700 9.44700 0.10574 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 14.40 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 14.40 P Foreign Exchange Future 7.45700 7.44700 0.13410 0.00000 0.0000 0
07/10/2010  $/R 2010/12/13 12.40 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  $/R 2010/12/13 12.40 P Foreign Exchange Future 5.45700 5.44700 0.18325 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 10.40 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 10.40 P Foreign Exchange Future 3.45700 3.44700 0.28927 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 8.40 o] Foreign Exchange Future 0.00300 0.00300 0.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 8.40 P Foreign Exchange Future 1.46000 1.45000 0.68493 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 7.40 o] Foreign Exchange Future 0.04500 0.05000 11.11111 0.00000 0.0000 7,407
07/10/2010  $/R2010/12/13 7.40 P Foreign Exchange Future 0.50200 0.49700 0.99602 0.00000 0.0000 48,000
07/10/2010  $/R2010/12/13 6.40 o] Foreign Exchange Future 0.56700 0.57900 2.11640 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 6.40 P Foreign Exchange Future 0.02400 0.02600 8.33333 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 5.40 c Foreign Exchange Future 1.54300 1.55300 0.64809 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 5.40 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 4.40 c Foreign Exchange Future 2.54300 2.55300 0.39324 0.00000 0.0000 0
07/10/2010 $ /R 2010/12/13 4.40 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 8.60 c Foreign Exchange Future 0.00200 0.00200 0.00000 0.00000 0.0000 3,185
07/10/2010  $/R2010/12/13 8.60 P Foreign Exchange Future 1.65900 1.64900 0.60277 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 16.50 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 16.50 P Foreign Exchange Future 9.55700 9.54700 0.10464 0.00000 0.0000 0
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07/10/2010  $/R2010/12/13 14.50 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  $/R 2010/12/13 14.50 P Foreign Exchange Future 7.55700 7.54700 0.13233 0.00000 0.0000 0
07/10/2010  $/R 2010/12/13 12.50 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  $/R 2010/12/13 12.50 P Foreign Exchange Future 5.55700 5.54700 0.17995 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 10.50 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 10.50 P Foreign Exchange Future 3.55700 3.54700 0.28114 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 8.50 o] Foreign Exchange Future 0.00200 0.00200 0.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 8.50 P Foreign Exchange Future 1.55900 1.54900 0.64144 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 7.50 o] Foreign Exchange Future 0.03300 0.03700 12.12121 0.00000 0.0000 33,300
07/10/2010  $/R2010/12/13 7.50 P Foreign Exchange Future 0.59000 0.58400 1.01695 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 6.50 o] Foreign Exchange Future 0.47900 0.49100 2.50522 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 6.50 P Foreign Exchange Future 0.03600 0.03800 5.55556 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 5.50 o] Foreign Exchange Future 1.44300 1.45300 0.69300 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 5.50 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 450 c Foreign Exchange Future 2.44300 2.45300 0.40933 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 450 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010 $ /R 2010/12/13 8.30 C Foreign Exchange Future 0.00300 0.00400 33.33333 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 8.30 P Foreign Exchange Future 1.36000 1.35100 0.66176 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 15.85 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 15.85 P Foreign Exchange Future 8.90700 8.89700 0.11227 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 13.85 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 13.85 P Foreign Exchange Future 6.90700 6.89700 0.14478 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 11.85 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 11.85 P Foreign Exchange Future 4.90700 4.89700 0.20379 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 9.85 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  $/R 2010/12/13 9.85 P Foreign Exchange Future 2.90700 2.89700 0.34400 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 7.85 c Foreign Exchange Future 0.01200 0.01300 8.33333 0.00000 0.0000 14,644
07/10/2010  $/R 2010/12/13 7.85 P Foreign Exchange Future 0.91900 0.91000 0.97933 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 6.85 o] Foreign Exchange Future 0.22000 0.23100 5.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 6.85 P Foreign Exchange Future 0.12700 0.12800 0.78740 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 5.85 o] Foreign Exchange Future 1.09500 1.10500 0.91324 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 5.85 P Foreign Exchange Future 0.00200 0.00200 0.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 4.85 o] Foreign Exchange Future 2.09300 2.10300 0.47778 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 4.85 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 3.85 o] Foreign Exchange Future 3.09300 3.10300 0.32331 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 3.85 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 15.90 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 15.90 P Foreign Exchange Future 8.95700 8.94700 0.11164 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 13.90 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 13.90 P Foreign Exchange Future 6.95700 6.94700 0.14374 0.00000 0.0000 0
07/10/2010 $ /R 2010/12/13 11.90 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 11.90 P Foreign Exchange Future 4.95700 4.94700 0.20173 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 9.90 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 9.90 P Foreign Exchange Future 2.95700 2.94700 0.33818 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 7.90 c Foreign Exchange Future 0.01000 0.01100 10.00000 0.00000 0.0000 30,000
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07/10/2010  $/R2010/12/13 7.90 P Foreign Exchange Future 0.96700 0.95800 0.93071 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 6.90 c Foreign Exchange Future 0.19100 0.20100 5.23560 0.00000 0.0000 0
07/10/2010  $/R 2010/12/13 6.90 P Foreign Exchange Future 0.14800 0.14800 0.00000 0.00000 0.0000 0
07/10/2010  $/R 2010/12/13 5.90 c Foreign Exchange Future 1.04500 1.05500 0.95694 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 5.90 P Foreign Exchange Future 0.00200 0.00200 0.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 4.90 C Foreign Exchange Future 2.04300 2.05300 0.48948 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 4.90 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 3.90 c Foreign Exchange Future 3.04300 3.05300 0.32862 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 3.90 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 16.30 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 16.30 P Foreign Exchange Future 9.35700 9.34700 0.10687 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 14.30 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 14.30 P Foreign Exchange Future 7.35700 7.34700 0.13592 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 12.30 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 12.30 P Foreign Exchange Future 5.35700 5.34700 0.18667 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 10.30 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 10.30 P Foreign Exchange Future 3.35700 3.34700 0.29789 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 7.30 c Foreign Exchange Future 0.06100 0.06700 9.83607 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 7.30 P Foreign Exchange Future 0.41800 0.41400 0.95694 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 6.30 c Foreign Exchange Future 0.65800 0.67000 1.82371 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 6.30 P Foreign Exchange Future 0.01500 0.01700 13.33333 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 5.30 c Foreign Exchange Future 1.64300 1.65300 0.60864 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 5.30 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 4.30 C Foreign Exchange Future 2.64300 2.65300 0.37836 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 430 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 16.35 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  $/R 2010/12/13 16.35 P Foreign Exchange Future 9.40700 9.39700 0.10630 0.00000 0.0000 0
07/10/2010  $/R 2010/12/13 14.35 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 14.35 P Foreign Exchange Future 7.40700 7.39700 0.13501 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 12.35 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 12.35 P Foreign Exchange Future 5.40700 5.39700 0.18495 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 10.35 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 10.35 P Foreign Exchange Future 3.40700 3.39700 0.29351 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 8.35 c Foreign Exchange Future 0.00300 0.00300 0.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 8.35 P Foreign Exchange Future 1.41000 1.40000 0.70922 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 7.35 c Foreign Exchange Future 0.05200 0.05800 11.53846 0.00000 0.0000 2,040
07/10/2010  $/R2010/12/13 7.35 P Foreign Exchange Future 0.45900 0.45500 0.87146 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 6.35 c Foreign Exchange Future 0.61200 0.62400 1.96078 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 6.35 P Foreign Exchange Future 0.01900 0.02100 10.52632 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 5.35 c Foreign Exchange Future 1.59300 1.60300 0.62775 0.00000 0.0000 0
07/10/2010 $ /R 2010/12/13 5.35 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 435 c Foreign Exchange Future 2.59300 2.60300 0.38565 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 435 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  $/R 2010/12/13 15.05 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  $/R2010/12/13 15.05 P Foreign Exchange Future 8.10700 8.09700 0.12335 0.00000 0.0000 0
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07/10/2010 $/R2010/12/13 13.05 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010 $/R 2010/12/13 13.05 P Foreign Exchange Future 6.10700 6.09700 0.16375 0.00000 0.0000 0
07/10/2010 $/R 2010/12/13 11.05 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010 $/R 2010/12/13 11.05 P Foreign Exchange Future 4.10700 4.09700 0.24349 0.00000 0.0000 0
07/10/2010 $/R2010/12/13 9.05 Cc Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
07/10/2010 $/R2010/12/13 9.05 P Foreign Exchange Future 2.10800 2.09800 0.47438 0.00000 0.0000 0
07/10/2010 $/R2010/12/13 3.05 C Foreign Exchange Future 3.89300 3.90300 0.25687 0.00000 0.0000 0
07/10/2010 $/R2010/12/13 3.05 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010 $/R2010/12/13 9.10 P Foreign Exchange Future 2.15800 2.14800 0.46339 0.00000 0.0000 0
07/10/2010 $/R2010/12/13 9.10 C Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 500
07/10/2010 $/R2010/12/13 9.50 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010 $ /R 2010/12/13 9.50 P Foreign Exchange Future 2.55700 2.54700 0.39108 0.00000 0.0000 0
07/10/2010 $/R2010/12/13 9.20 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010 $/R2010/12/13 9.20 P Foreign Exchange Future 2.25700 2.24700 0.44307 0.00000 0.0000 0
07/10/2010 $/R2010/12/13 9.55 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010 $/R 2010/12/13 9.55 P Foreign Exchange Future 2.60700 2.59700 0.38358 0.00000 0.0000 0
07/10/2010 $ /R 2010/12/13 7.80 C Foreign Exchange Future 0.01400 0.01500 7.14286 0.00000 0.0000 2,423
07/10/2010 $ /R 2010/12/13 7.80 P Foreign Exchange Future 0.87100 0.86200 1.03330 0.00000 0.0000 0
07/10/2010 $ /R 2010/12/13 8.90 P Foreign Exchange Future 1.95800 1.94800 0.51073 0.00000 0.0000 0
07/10/2010 $/R 2010/12/13 8.90 C Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 30,000
07/10/2010 $/R2010/12/13 7.60 P Foreign Exchange Future 0.68200 0.67500 1.02639 0.00000 0.0000 0
07/10/2010 $/R2010/12/13 7.60 Cc Foreign Exchange Future 0.02500 0.02800 12.00000 0.00000 0.0000 15,000
07/10/2010 $/R 2010/12/13 8.80 P Foreign Exchange Future 1.85800 1.84800 0.53821 0.00000 0.0000 0
07/10/2010 $/R2010/12/13 8.80 Cc Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 15,000
07/10/2010 $/R 2010/12/13 7.70 Cc Foreign Exchange Future 0.01800 0.02100 16.66667 0.00000 0.0000 1,000
07/10/2010 $/R 2010/12/13 7.70 P Foreign Exchange Future 0.77500 0.76800 0.90323 0.00000 0.0000 500
07/10/2010 $/R 2010/12/13 9.00 P Foreign Exchange Future 2.05800 2.04800 0.48591 0.00000 0.0000 0
07/10/2010 $/R 2010/12/13 9.00 Cc Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 20,000
07/10/2010 $/R2010/12/13 7.55 P Foreign Exchange Future 0.63600 0.62900 1.10063 0.00000 0.0000 0
07/10/2010 $/R2010/12/13 7.55 C Foreign Exchange Future 0.02900 0.03200 10.34483 0.00000 0.0000 6,534
07/10/2010 $ /R 2011/03/14 Foreign Exchange Future 7.04020 7.05190 0.16619 7.01250 7.0075 54,246
07/10/2010 $ /R 2011/03/14 8.00 Cc Foreign Exchange Future 0.07100 0.07300 2.81690 0.00000 0.0000 33,350
07/10/2010 $ /R 2011/03/14 8.00 P Foreign Exchange Future 1.03100 1.02100 0.96993 0.00000 0.0000 0
07/10/2010 $ /R 2011/03/14 8.05 C Foreign Exchange Future 0.06700 0.06900 2.98507 0.00000 0.0000 340
07/10/2010 $ /R 2011/03/14 8.05 P Foreign Exchange Future 1.07700 1.06700 0.92851 0.00000 0.0000 0
07/10/2010 $ /R 2011/03/14 7.95 c Foreign Exchange Future 0.07600 0.07800 2.63158 0.00000 0.0000 0
07/10/2010 $ /R 2011/03/14 7.95 P Foreign Exchange Future 0.98600 0.97600 1.01420 0.00000 0.0000 0
07/10/2010 $ /R 2011/03/14 8.50 P Foreign Exchange Future 1.50100 1.48900 0.79947 0.00000 0.0000 0
07/10/2010 $/R 2011/03/14 8.50 Cc Foreign Exchange Future 0.04100 0.04100 0.00000 0.00000 0.0000 30,000
07/10/2010 $ /R 2011/03/14 10.50 P Foreign Exchange Future 3.46200 3.45000 0.34662 0.00000 0.0000 0
07/10/2010 $ /R 2011/03/14 10.50 C Foreign Exchange Future 0.00200 0.00200 0.00000 0.00000 0.0000 30,000
07/10/2010 $ /R 2011/03/14 7.30 P Foreign Exchange Future 0.44500 0.44000 1.12360 0.00000 0.0000 0
07/10/2010 $/R 2011/03/14 7.30 C Foreign Exchange Future 0.18500 0.19200 3.78378 0.00000 0.0000 33,350
07/10/2010 $/R 2011/03/14 8.40 P Foreign Exchange Future 1.40500 1.39300 0.85409 0.00000 0.0000 0
07/10/2010 $/R 2011/03/14 8.40 Cc Foreign Exchange Future 0.04500 0.04500 0.00000 0.00000 0.0000 3,000
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07/10/2010  $/R 2011/03/14 7.50 P Foreign Exchange Future 0.59900 0.59200 1.16861 0.00000 0.0000 0
07/10/2010  $/R 2011/03/14 7.50 c Foreign Exchange Future 0.13900 0.14400 3.59712 0.00000 0.0000 12,000

07/10/2010  $/R 2011/03/14 7.55 P Foreign Exchange Future 0.63900 0.63200 1.09546 0.00000 0.0000 0
07/10/2010  $/R 2011/03/14 7.55 o] Foreign Exchange Future 0.12900 0.13400 3.87597 0.00000 0.0000 371

07/10/2010  $/R 2011/03/14 7.60 P Foreign Exchange Future 0.68100 0.67300 1.17474 0.00000 0.0000 0
07/10/2010  $/R 2011/03/14 7.60 o] Foreign Exchange Future 0.12100 0.12500 3.30579 0.00000 0.0000 500

07/10/2010  $/R2011/03/14 7.25 P Foreign Exchange Future 0.40900 0.40500 0.97800 0.00000 0.0000 0
07/10/2010  $/R 2011/03/14 7.25 o] Foreign Exchange Future 0.19900 0.20700 4.02010 0.00000 0.0000 7,500

07/10/2010  $/R 2011/06/13 Foreign Exchange Future 7.13740 7.14940 0.16813 7.15190 7.1200 14,518

07/10/2010  $/R 2011/06/13 7.45 o] Foreign Exchange Future 0.24800 0.25600 3.22581 0.00000 0.0000 0
07/10/2010  $/R 2011/06/13 7.45 P Foreign Exchange Future 0.56100 0.55700 0.71301 0.00000 0.0000 0
07/10/2010  $/R 2011/06/13 7.50 o] Foreign Exchange Future 0.23500 0.24200 2.97872 0.00000 0.0000 0
07/10/2010  $/R 2011/06/13 7.50 P Foreign Exchange Future 0.59800 0.59300 0.83612 0.00000 0.0000 0
07/10/2010  $/R 2011/06/13 7.40 c Foreign Exchange Future 0.26100 0.27000 3.44828 0.00000 0.0000 0
07/10/2010  $/R 2011/06/13 7.40 P Foreign Exchange Future 0.52400 0.52100 0.57252 0.00000 0.0000 0
07/10/2010  $/R 2011/06/13 6.70 o] Foreign Exchange Future 0.59800 0.61200 2.34114 0.00000 0.0000 0
07/10/2010 $ /R 2011/06/13 6.70 P Foreign Exchange Future 0.16100 0.16300 1.24224 0.00000 0.0000 0
07/10/2010  $/R 2011/09/19 Foreign Exchange Future 7.24430 7.25610 0.16289 0.00000 0.0000 288
07/10/2010  $/R 2011/09/19 8.05 c Foreign Exchange Future 0.21900 0.22300 1.82648 0.00000 0.0000 0
07/10/2010  $/R 2011/09/19 8.05 P Foreign Exchange Future 1.02500 1.01700 0.78049 0.00000 0.0000 0
07/10/2010  $/R 2011/09/19 8.10 c Foreign Exchange Future 0.21100 0.21500 1.89573 0.00000 0.0000 0
07/10/2010  $/R 2011/09/19 8.10 P Foreign Exchange Future 1.06700 1.05900 0.74977 0.00000 0.0000 0
07/10/2010  $/R 2011/09/19 8.00 c Foreign Exchange Future 0.22700 0.23200 2.20264 0.00000 0.0000 0
07/10/2010  $/R 2011/09/19 8.00 P Foreign Exchange Future 0.98300 0.97600 0.71211 0.00000 0.0000 0
07/10/2010  $/R 2015/12/14 Foreign Exchange Future 9.19720 9.21070 0.14678 0.00000 0.0000 0
07/10/2010  $/R 2015/12/14 9.20 c Foreign Exchange Future 0.00000 1.53400 100.00000 0.00000 0.0000 0
07/10/2010  $/R 2015/12/14 9.20 P Foreign Exchange Future 0.00000 1.52300 100.00000 0.00000 0.0000 0
07/10/2010  $/R 2015/12/14 9.25 o] Foreign Exchange Future 0.00000 1.51800 100.00000 0.00000 0.0000 0
07/10/2010  $/R 2015/12/14 9.25 P Foreign Exchange Future 0.00000 1.55700 100.00000 0.00000 0.0000 0
07/10/2010  $/R 2015/12/14 9.15 o] Foreign Exchange Future 0.00000 1.55000 100.00000 0.00000 0.0000 0
07/10/2010  $/R 2015/12/14 9.15 P Foreign Exchange Future 0.00000 1.48900 100.00000 0.00000 0.0000 0
07/10/2010  £/R 2010/12/13 Foreign Exchange Future 11.01900 11.08360 0.58626 11.11500 10.8000 22,671

07/10/2010  £/R 2010/12/13 11.90 o] Foreign Exchange Future 0.04500 0.05900 3111111 0.00000 0.0000 0
07/10/2010  £/R 2010/12/13 11.90 P Foreign Exchange Future 0.92600 0.87500 5.50756 0.00000 0.0000 0
07/10/2010  £/R 2010/12/13 11.85 P Foreign Exchange Future 0.88100 0.83100 5.67537 0.00000 0.0000 0
07/10/2010  £/R 2010/12/13 11.85 o] Foreign Exchange Future 0.05000 0.06500 30.00000 0.00000 0.0000 50
07/10/2010  £/R 2011/03/14 Foreign Exchange Future 11.16610 11.23350 0.60361 11.26350 11.2635 22,561

07/10/2010  £/R 2011/03/14 11.80 o] Foreign Exchange Future 0.20400 0.23300 14.21569 0.00000 0.0000 0
07/10/2010  £/R 2011/03/14 11.80 P Foreign Exchange Future 0.83800 0.80000 453461 0.00000 0.0000 0
07/10/2010  £/R 2011/03/14 11.85 o] Foreign Exchange Future 0.19400 0.22100 13.91753 0.00000 0.0000 0
07/10/2010 £ /R 2011/03/14 11.85 P Foreign Exchange Future 0.87800 0.83800 4.55581 0.00000 0.0000 0
07/10/2010  £/R 2011/03/14 11.75 o] Foreign Exchange Future 0.21500 0.24500 13.95349 0.00000 0.0000 0
07/10/2010  £/R 2011/03/14 11.75 P Foreign Exchange Future 0.79900 0.76200 463079 0.00000 0.0000 0
07/10/2010  £/R2011/03/14 11.45 P Foreign Exchange Future 0.58000 0.55000 5.17241 0.00000 0.0000 0
07/10/2010  £/R 2011/03/14 11.45 c Foreign Exchange Future 0.29600 0.33300 12.50000 0.00000 0.0000 870
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07/10/2010  £/R 2011/03/14 12.55 P Foreign Exchange Future 1.47900 1.42700 3.51589 0.00000 0.0000 0
07/10/2010  £/R 2011/03/14 12.55 c Foreign Exchange Future 0.09500 0.11000 15.78947 0.00000 0.0000 870

07/10/2010  £/R 2011/03/14 12.00 P Foreign Exchange Future 1.00000 0.95700 4.30000 0.00000 0.0000 0
07/10/2010  £/R 2011/03/14 12.00 o] Foreign Exchange Future 0.16600 0.19000 14.45783 0.00000 0.0000 150

07/10/2010  £/R 2011/06/13 Foreign Exchange Future 11.31190 11.38050 0.60644 0.00000 0.0000 1,510

07/10/2010  £/R 2011/06/13 11.85 o] Foreign Exchange Future 0.33800 0.36700 8.57988 0.00000 0.0000 0
07/10/2010  £/R 2011/06/13 11.85 P Foreign Exchange Future 0.87600 0.83700 4.45205 0.00000 0.0000 0
07/10/2010  £/R 2011/06/13 11.90 o] Foreign Exchange Future 0.32500 0.35300 8.61538 0.00000 0.0000 0
07/10/2010  £/R 2011/06/13 11.90 P Foreign Exchange Future 0.91300 0.87300 4.38116 0.00000 0.0000 0
07/10/2010  £/R 2011/06/13 11.80 o] Foreign Exchange Future 0.35100 0.38200 8.83191 0.00000 0.0000 0
07/10/2010  £/R 2011/06/13 11.80 P Foreign Exchange Future 0.83900 0.80200 4.41001 0.00000 0.0000 0
07/10/2010  ¥/R2010/12/13 Foreign Exchange Future 0.08380 0.08450 0.83532 0.00000 0.0000 121

07/10/2010  ¥/R 2010/12/13 0.09 o] Foreign Exchange Future 0.00186 0.00204 9.67742 0.00000 0.0000 0
07/10/2010  ¥/R2010/12/13 0.09 P Foreign Exchange Future 0.00406 0.00354 12.80788 0.00000 0.0000 0
07/10/2010  ¥/R 2010/12/13 0.10 o] Foreign Exchange Future 0.00033 0.00037 12.12121 0.00000 0.0000 0
07/10/2010  ¥/R 2010/12/13 0.10 P Foreign Exchange Future 0.01253 0.01187 5.26736 0.00000 0.0000 0
07/10/2010 ¥ /R 2010/12/13 0.08 (o} Foreign Exchange Future 0.00813 0.00869 6.88807 0.00000 0.0000 0
07/10/2010  ¥/R 2010/12/13 0.08 P Foreign Exchange Future 0.00033 0.00019 42.42424 0.00000 0.0000 0
07/10/2010  ¥/R 2011/03/14 Foreign Exchange Future 0.08510 0.08580 0.82256 0.00000 0.0000 0
07/10/2010  ¥/R2011/03/14 0.09 c Foreign Exchange Future 0.00359 0.00377 5.01393 0.00000 0.0000 0
07/10/2010  ¥/R2011/03/14 0.09 P Foreign Exchange Future 0.00549 0.00497 9.47177 0.00000 0.0000 0
07/10/2010  ¥/R2011/03/14 0.10 c Foreign Exchange Future 0.00140 0.00145 3.57143 0.00000 0.0000 0
07/10/2010  ¥/R2011/03/14 0.10 P Foreign Exchange Future 0.01330 0.01265 4.88722 0.00000 0.0000 0
07/10/2010  ¥/R2011/03/14 0.08 C Foreign Exchange Future 0.00910 0.00959 5.38462 0.00000 0.0000 0
07/10/2010  ¥/R2011/03/14 0.08 P Foreign Exchange Future 0.00100 0.00079 21.00000 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 Foreign Exchange Future 9.63590 9.68650 0.52512 9.67500 9.6470 10,453
07/10/2010  €/R 2010/12/13 20.20 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 20.20 P Foreign Exchange Future 10.56400 10.51400 0.47331 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 18.20 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 18.20 P Foreign Exchange Future 8.56400 8.51400 0.58384 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 16.20 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 16.20 P Foreign Exchange Future 6.56400 6.51400 0.76173 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 14.20 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 14.20 P Foreign Exchange Future 456400 451400 1.09553 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 12.20 o] Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 12.20 P Foreign Exchange Future 2.56500 2.51500 1.94932 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 11.20 o] Foreign Exchange Future 0.00600 0.00800 33.33333 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 11.20 P Foreign Exchange Future 1.57000 1.52200 3.05732 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 10.20 o] Foreign Exchange Future 0.05600 0.07000 25.00000 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 10.20 P Foreign Exchange Future 0.62000 0.58400 5.80645 0.00000 0.0000 0
07/10/2010 €/R2010/12/13 9.20 (o} Foreign Exchange Future 0.49600 0.54000 8.87097 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 9.20 P Foreign Exchange Future 0.06000 0.05400 10.00000 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 8.20 o] Foreign Exchange Future 1.43800 1.48800 3.47705 0.00000 0.0000 0
07/10/2010  €/R2010/12/13 8.20 P Foreign Exchange Future 0.00200 0.00200 0.00000 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 12.05 c Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0

Page 9 of 15

2010/10/07, 06:20:37PM



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
07/10/2010  €/R 2010/12/13 12.05 P Foreign Exchange Future 2.41500 2.36500 2.07039 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 20.25 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 20.25 P Foreign Exchange Future 10.61400 10.56400 0.47108 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 18.25 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 18.25 P Foreign Exchange Future 8.61400 8.56400 0.58045 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 16.25 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 16.25 P Foreign Exchange Future 6.61400 6.56400 0.75597 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 14.25 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 14.25 P Foreign Exchange Future 4.61400 456400 1.08366 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 12.25 o] Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 12.25 P Foreign Exchange Future 2.61500 2.56500 1.91205 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 11.25 o] Foreign Exchange Future 0.00500 0.00700 40.00000 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 11.25 P Foreign Exchange Future 1.61900 1.57100 2.96479 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 10.25 o] Foreign Exchange Future 0.05000 0.06300 26.00000 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 10.25 P Foreign Exchange Future 0.66400 0.62700 5.57229 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 9.25 o] Foreign Exchange Future 0.45600 0.50000 9.64912 0.00000 0.0000 0
07/10/2010 €/R2010/12/13 9.25 P Foreign Exchange Future 0.07000 0.06400 8.57143 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 8.25 o] Foreign Exchange Future 1.38800 1.43900 3.67435 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 8.25 P Foreign Exchange Future 0.00200 0.00300 50.00000 0.00000 0.0000 0
07/10/2010  €/R2010/12/13 20.95 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  €/R2010/12/13 20.95 P Foreign Exchange Future 11.31400 11.26400 0.44193 0.00000 0.0000 0
07/10/2010  €/R2010/12/13 18.95 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  €/R2010/12/13 18.95 P Foreign Exchange Future 9.31400 9.26400 0.53683 0.00000 0.0000 0
07/10/2010  €/R2010/12/13 16.95 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 16.95 P Foreign Exchange Future 7.31400 7.26400 0.68362 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 14.95 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 14.95 P Foreign Exchange Future 5.31400 5.26400 0.94091 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 12.95 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 12.95 P Foreign Exchange Future 3.31400 3.26400 1.50875 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 11.95 o] Foreign Exchange Future 0.00100 0.00200 100.00000 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 11.95 P Foreign Exchange Future 2.31500 2.26600 2.11663 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 10.95 o] Foreign Exchange Future 0.01000 0.01300 30.00000 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 10.95 P Foreign Exchange Future 1.32400 1.27700 3.54985 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 9.95 o] Foreign Exchange Future 0.10200 0.12300 20.58824 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 9.95 P Foreign Exchange Future 0.41600 0.38700 6.97115 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 8.95 o] Foreign Exchange Future 0.71000 0.75700 6.61972 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 8.95 P Foreign Exchange Future 0.02400 0.02100 12.50000 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 20.85 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 20.85 P Foreign Exchange Future 11.21400 11.16400 0.44587 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 18.85 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010 €/R2010/12/13 18.85 P Foreign Exchange Future 9.21400 9.16400 0.54265 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 16.85 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 16.85 P Foreign Exchange Future 7.21400 7.16400 0.69310 0.00000 0.0000 0
07/10/2010  €/R2010/12/13 14.85 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  €/R2010/12/13 14.85 P Foreign Exchange Future 5.21400 5.16400 0.95896 0.00000 0.0000 0
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07/10/2010  €/R 2010/12/13 12.85 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 12.85 P Foreign Exchange Future 3.21400 3.16400 1.55569 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 11.85 c Foreign Exchange Future 0.00200 0.00200 0.00000 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 11.85 P Foreign Exchange Future 2.21600 2.16600 2.25632 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 10.85 o] Foreign Exchange Future 0.01200 0.01600 33.33333 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 10.85 P Foreign Exchange Future 1.22600 1.18000 3.75204 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 9.85 o] Foreign Exchange Future 0.12800 0.15300 19.53125 0.00000 0.0000 750
07/10/2010  €/R 2010/12/13 9.85 P Foreign Exchange Future 0.34200 0.31700 7.30994 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 8.85 o] Foreign Exchange Future 0.80200 0.85000 5.98504 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 8.85 P Foreign Exchange Future 0.01600 0.01400 12.50000 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 20.00 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 20.00 P Foreign Exchange Future 10.36400 10.31400 0.48244 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 18.00 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 18.00 P Foreign Exchange Future 8.36400 8.31400 0.59780 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 16.00 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 16.00 P Foreign Exchange Future 6.36400 6.31400 0.78567 0.00000 0.0000 0
07/10/2010 €/R2010/12/13 14.00 (o} Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 14.00 P Foreign Exchange Future 4.36400 4.31400 1.14574 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 12.00 o] Foreign Exchange Future 0.00100 0.00200 100.00000 0.00000 0.0000 0
07/10/2010  €/R2010/12/13 12.00 P Foreign Exchange Future 2.36500 2.31600 2.07188 0.00000 0.0000 0
07/10/2010  €/R2010/12/13 11.00 c Foreign Exchange Future 0.00900 0.01200 33.33333 0.00000 0.0000 0
07/10/2010  €/R2010/12/13 11.00 P Foreign Exchange Future 1.37300 1.32600 3.42316 0.00000 0.0000 0
07/10/2010  €/R2010/12/13 10.00 c Foreign Exchange Future 0.09000 0.11000 2222222 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 10.00 P Foreign Exchange Future 0.45400 0.42400 6.60793 0.00000 0.0000 0
07/10/2010  €/R2010/12/13 9.00 C Foreign Exchange Future 0.66500 0.71200 7.06767 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 9.00 P Foreign Exchange Future 0.02900 0.02600 10.34483 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 8.00 c Foreign Exchange Future 1.63700 1.68800 3.11546 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 8.00 P Foreign Exchange Future 0.00100 0.00200 100.00000 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 20.10 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 20.10 P Foreign Exchange Future 10.46400 10.41400 0.47783 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 18.10 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 18.10 P Foreign Exchange Future 8.46400 8.41400 0.59074 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 16.10 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 16.10 P Foreign Exchange Future 6.46400 6.41400 0.77351 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 14.10 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 14.10 P Foreign Exchange Future 4.46400 4.41400 1.12007 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 12.10 o] Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 12.10 P Foreign Exchange Future 2.46500 2.41500 2.02840 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 11.10 o] Foreign Exchange Future 0.00700 0.00900 28.57143 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 11.10 P Foreign Exchange Future 1.47100 1.42300 3.26309 0.00000 0.0000 0
07/10/2010 €/R2010/12/13 10.10 (o} Foreign Exchange Future 0.07100 0.08800 23.94366 0.00000 0.0000 375
07/10/2010  €/R 2010/12/13 10.10 P Foreign Exchange Future 0.53500 0.50200 6.16822 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 9.10 o] Foreign Exchange Future 0.57800 0.62400 7.95848 0.00000 0.0000 0
07/10/2010  €/R2010/12/13 9.10 P Foreign Exchange Future 0.04200 0.03800 9.52381 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 8.10 c Foreign Exchange Future 1.53800 1.58800 3.25098 0.00000 0.0000 0
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07/10/2010  €/R 2010/12/13 8.10 P Foreign Exchange Future 0.00200 0.00200 0.00000 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 20.40 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 20.40 P Foreign Exchange Future 10.76400 10.71400 0.46451 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 18.40 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 18.40 P Foreign Exchange Future 8.76400 8.71400 0.57052 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 16.40 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 16.40 P Foreign Exchange Future 6.76400 6.71400 0.73921 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 14.40 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 14.40 P Foreign Exchange Future 4.76400 4.71400 1.04954 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 12.40 o] Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 12.40 P Foreign Exchange Future 2.76500 2.71500 1.80832 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 11.40 o] Foreign Exchange Future 0.00400 0.00500 25.00000 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 11.40 P Foreign Exchange Future 1.76800 1.71900 2.77149 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 10.40 o] Foreign Exchange Future 0.03500 0.04500 28.57143 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 10.40 P Foreign Exchange Future 0.79900 0.75900 5.00626 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 9.40 o] Foreign Exchange Future 0.34700 0.38800 11.81556 0.00000 0.0000 0
07/10/2010 €/R2010/12/13 9.40 P Foreign Exchange Future 0.11100 0.10200 8.10811 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 8.40 o] Foreign Exchange Future 1.23900 1.29000 4.11622 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 8.40 P Foreign Exchange Future 0.00300 0.00400 33.33333 0.00000 0.0000 0
07/10/2010  €/R2010/12/13 20.55 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  €/R2010/12/13 20.55 P Foreign Exchange Future 10.91400 10.86400 0.45813 0.00000 0.0000 0
07/10/2010  €/R2010/12/13 18.55 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  €/R2010/12/13 18.55 P Foreign Exchange Future 8.91400 8.86400 0.56092 0.00000 0.0000 0
07/10/2010  €/R2010/12/13 16.55 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 16.55 P Foreign Exchange Future 6.91400 6.86400 0.72317 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 14.55 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 14.55 P Foreign Exchange Future 4.91400 4.86400 1.01750 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 12.55 o] Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 12.55 P Foreign Exchange Future 2.91500 2.86500 1.71527 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 11.55 o] Foreign Exchange Future 0.00300 0.00400 33.33333 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 11.55 P Foreign Exchange Future 1.91700 1.86800 2.55608 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 10.55 o] Foreign Exchange Future 0.02400 0.03200 33.33333 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 10.55 P Foreign Exchange Future 0.93800 0.89600 4.47761 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 9.55 o] Foreign Exchange Future 0.25300 0.29100 15.01976 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 9.55 P Foreign Exchange Future 0.16700 0.15500 7.18563 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 8.55 o] Foreign Exchange Future 1.09100 1.14100 458295 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 8.55 P Foreign Exchange Future 0.00500 0.00500 0.00000 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 19.85 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 19.85 P Foreign Exchange Future 10.21400 10.16400 0.48952 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 17.85 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010 €/R2010/12/13 17.85 P Foreign Exchange Future 8.21400 8.16400 0.60872 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 15.85 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 15.85 P Foreign Exchange Future 6.21400 6.16400 0.80463 0.00000 0.0000 0
07/10/2010  €/R2010/12/13 13.85 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  €/R2010/12/13 13.85 P Foreign Exchange Future 4.21400 4.16400 1.18652 0.00000 0.0000 0
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07/10/2010  €/R2010/12/13 7.85 C Foreign Exchange Future 1.78700 1.83700 2.79799 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 7.85 P Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 19.90 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 19.90 P Foreign Exchange Future 10.26400 10.21400 0.48714 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 17.90 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 17.90 P Foreign Exchange Future 8.26400 8.21400 0.60503 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 15.90 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 15.90 P Foreign Exchange Future 6.26400 6.21400 0.79821 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 13.90 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 13.90 P Foreign Exchange Future 4.26400 4.21400 1.17261 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 11.90 o] Foreign Exchange Future 0.00100 0.00200 100.00000 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 11.90 P Foreign Exchange Future 2.26500 2.21600 2.16336 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 10.90 o] Foreign Exchange Future 0.01100 0.01500 36.36364 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 10.90 P Foreign Exchange Future 1.27500 1.22900 3.60784 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 9.90 o] Foreign Exchange Future 0.11400 0.13700 20.17544 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 9.90 P Foreign Exchange Future 0.37800 0.35100 7.14286 0.00000 0.0000 0
07/10/2010 €/R2010/12/13 8.90 (o} Foreign Exchange Future 0.75600 0.80300 6.21693 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 8.90 P Foreign Exchange Future 0.02000 0.01700 15.00000 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 7.90 o] Foreign Exchange Future 1.73700 1.78700 2.87853 0.00000 0.0000 0
07/10/2010  €/R2010/12/13 7.90 P Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 19.95 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  €/R2010/12/13 19.95 P Foreign Exchange Future 10.31400 10.26400 0.48478 0.00000 0.0000 0
07/10/2010  €/R2010/12/13 17.95 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 17.95 P Foreign Exchange Future 8.31400 8.26400 0.60140 0.00000 0.0000 0
07/10/2010  €/R2010/12/13 15.95 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 15.95 P Foreign Exchange Future 6.31400 6.26400 0.79189 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 13.95 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 13.95 P Foreign Exchange Future 4.31400 4.26400 1.15902 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 7.95 o] Foreign Exchange Future 1.68700 1.73800 3.02312 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 7.95 P Foreign Exchange Future 0.00100 0.00200 100.00000 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 10.30 P Foreign Exchange Future 0.70800 0.67000 5.36723 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 10.30 o] Foreign Exchange Future 0.04400 0.05600 27.27273 0.00000 0.0000 60
07/10/2010  €/R 2010/12/13 9.60 o] Foreign Exchange Future 0.22600 0.26200 15.92920 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 9.60 P Foreign Exchange Future 0.19000 0.17600 7.36842 0.00000 0.0000 750
07/10/2010  €/R 2010/12/13 9.30 o] Foreign Exchange Future 0.41800 0.46100 10.28708 0.00000 0.0000 0
07/10/2010  €/R 2010/12/13 9.30 P Foreign Exchange Future 0.08200 0.07500 8.53659 0.00000 0.0000 1,125
07/10/2010  €/R 2011/03/14 Foreign Exchange Future 9.76330 9.81560 0.53568 0.00000 0.0000 12,157
07/10/2010  €/R 2011/03/14 9.80 o] Foreign Exchange Future 0.31900 0.35300 10.65831 0.00000 0.0000 0
07/10/2010  €/R 2011/03/14 9.80 P Foreign Exchange Future 0.35600 0.33700 5.33708 0.00000 0.0000 0
07/10/2010  €/R 2011/03/14 9.85 o] Foreign Exchange Future 0.30000 0.33300 11.00000 0.00000 0.0000 0
07/10/2010 €/R2011/03/14 9.85 P Foreign Exchange Future 0.38700 0.36700 5.16796 0.00000 0.0000 0
07/10/2010  €/R 2011/03/14 9.75 o] Foreign Exchange Future 0.33900 0.37800 11.50442 0.00000 0.0000 0
07/10/2010  €/R 2011/03/14 9.75 P Foreign Exchange Future 0.32600 0.31200 4.29448 0.00000 0.0000 0
07/10/2010  €/R 2011/03/14 9.50 P Foreign Exchange Future 0.21100 0.20300 3.79147 0.00000 0.0000 0
07/10/2010  €/R 2011/03/14 9.50 c Foreign Exchange Future 0.47400 0.51900 9.49367 0.00000 0.0000 10,429
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07/10/2010  €/R2011/03/14 10.40 P Foreign Exchange Future 0.79300 0.76000 4.16141 0.00000 0.0000 0
07/10/2010  €/R 2011/03/14 10.40 c Foreign Exchange Future 0.15600 0.17600 12.82051 0.00000 0.0000 14,937
07/10/2010  €/R 2011/03/14 10.50 P Foreign Exchange Future 0.87600 0.84100 3.99543 0.00000 0.0000 0
07/10/2010  €/R2011/03/14 10.50 c Foreign Exchange Future 0.13900 0.15700 12.94964 0.00000 0.0000 4,508
07/10/2010  €/R2011/06/13 Foreign Exchange Future 9.88830 9.94130 0.53599 0.00000 0.0000 5,820
07/10/2010  €/R2011/06/13 9.80 C Foreign Exchange Future 0.47300 0.51400 8.66808 0.00000 0.0000 0
07/10/2010  €/R2011/06/13 9.80 P Foreign Exchange Future 0.38500 0.37300 3.11688 0.00000 0.0000 0
07/10/2010  €/R 2011/06/13 9.85 c Foreign Exchange Future 0.44800 0.48900 9.15179 0.00000 0.0000 0
07/10/2010  €/R 2011/06/13 9.85 P Foreign Exchange Future 0.41000 0.39800 2.92683 0.00000 0.0000 0
07/10/2010  €/R 2011/06/13 9.75 c Foreign Exchange Future 0.49800 0.54000 8.43373 0.00000 0.0000 0
07/10/2010  €/R 2011/06/13 9.75 P Foreign Exchange Future 0.36000 0.34900 3.05556 0.00000 0.0000 0
07/10/2010  AU$ /R 2010/12/13 Foreign Exchange Future 6.71630 6.78580 1.03480 6.81060 6.7880 14,610
07/10/2010  AU$ /R 2010/12/13 6.90 c Foreign Exchange Future 0.06000 0.07900 31.66667 0.00000 0.0000 0
07/10/2010  AU$ /R 2010/12/13 6.90 P Foreign Exchange Future 0.24400 0.19300 20.90164 0.00000 0.0000 0
07/10/2010  AU$ /R 2010/12/13 6.95 P Foreign Exchange Future 0.28200 0.22800 19.14894 0.00000 0.0000 0
07/10/2010  AU$ /R 2010/12/13 6.95 c Foreign Exchange Future 0.04800 0.06400 33.33333 0.00000 0.0000 200
07/10/2010  AU$ /R 2011/03/14 Foreign Exchange Future 6.73360 6.79990 0.98461 6.79500 6.7950 531
07/10/2010  AU$ /R 2011/03/14 6.70 c Foreign Exchange Future 0.21400 0.25300 18.22430 0.00000 0.0000 0
07/10/2010  AU$ /R 2011/03/14 6.70 P Foreign Exchange Future 0.18000 0.15300 15.00000 0.00000 0.0000 0
07/10/2010  AU$ /R 2011/03/14 6.75 c Foreign Exchange Future 0.18800 0.22500 19.68085 0.00000 0.0000 0
07/10/2010  AU$ /R 2011/03/14 6.75 P Foreign Exchange Future 0.20400 0.17500 14.21569 0.00000 0.0000 0
07/10/2010  AUS$ /R 2011/03/14 6.65 c Foreign Exchange Future 0.24100 0.28300 17.42739 0.00000 0.0000 0
07/10/2010  AU$/R 2011/03/14 6.65 P Foreign Exchange Future 0.15700 0.13300 15.28662 0.00000 0.0000 0
07/10/2010  AUS$ /R 2011/06/13 Foreign Exchange Future 6.74520 6.81380 1.01702 0.00000 0.0000 0
07/10/2010  AUS$ /R 2011/06/13 6.65 C Foreign Exchange Future 0.30200 0.34500 14.23841 0.00000 0.0000 0
07/10/2010  AU$ /R 2011/06/13 6.65 P Foreign Exchange Future 0.20700 0.18100 12.56039 0.00000 0.0000 0
07/10/2010  AU$ /R 2011/06/13 6.70 c Foreign Exchange Future 0.27600 0.31600 14.49275 0.00000 0.0000 0
07/10/2010  AU$ /R 2011/06/13 6.70 P Foreign Exchange Future 0.23100 0.20200 12.55411 0.00000 0.0000 0
07/10/2010  AU$ /R 2011/06/13 6.60 c Foreign Exchange Future 0.33000 0.37500 13.63636 0.00000 0.0000 0
07/10/2010  AU$ /R 2011/06/13 6.60 P Foreign Exchange Future 0.18500 0.16100 12.97297 0.00000 0.0000 0
07/10/2010  AU$ /R 2011/09/19 Foreign Exchange Future 6.75050 6.81350 0.93326 0.00000 0.0000 149
07/10/2010  AU$ /R 2011/09/19 6.65 c Foreign Exchange Future 0.35800 0.39600 10.61453 0.00000 0.0000 0
07/10/2010  AU$ /R 2011/09/19 6.65 P Foreign Exchange Future 0.25800 0.23300 9.68992 0.00000 0.0000 0
07/10/2010  AU$ /R 2011/09/19 6.70 c Foreign Exchange Future 0.33300 0.36900 10.81081 0.00000 0.0000 0
07/10/2010  AU$ /R 2011/09/19 6.70 P Foreign Exchange Future 0.28300 0.25600 9.54064 0.00000 0.0000 0
07/10/2010  AU$ /R 2011/09/19 6.60 c Foreign Exchange Future 0.38500 0.42400 10.12987 0.00000 0.0000 0
07/10/2010  AU$ /R 2011/09/19 6.60 P Foreign Exchange Future 0.23500 0.21100 10.21277 0.00000 0.0000 0
07/10/2010  AU$ /R 2015/12/14 Foreign Exchange Future 7.33370 7.35070 0.23181 0.00000 0.0000 0
07/10/2010  AU$ /R 2015/12/14 7.30 c Foreign Exchange Future 0.00000 0.87400 100.00000 0.00000 0.0000 0
07/10/2010  AU$ /R 2015/12/14 7.30 P Foreign Exchange Future 0.00000 0.82300 100.00000 0.00000 0.0000 0
07/10/2010 AUS$ / R 2015/12/14 7.35 C Foreign Exchange Future 0.00000 0.85200 100.00000 0.00000 0.0000 0
07/10/2010  AU$ /R 2015/12/14 7.35 P Foreign Exchange Future 0.00000 0.85100 100.00000 0.00000 0.0000 0
07/10/2010  AU$ /R 2015/12/14 7.25 c Foreign Exchange Future 0.00000 0.89600 100.00000 0.00000 0.0000 0
07/10/2010  AU$ /R 2015/12/14 7.25 P Foreign Exchange Future 0.00000 0.79500 100.00000 0.00000 0.0000 0
07/10/2010  CAD/ R 2010/12/13 Foreign Exchange Future 6.86170 6.83950 0.32353 0.00000 0.0000 801

Page 14 of 15

2010/10/07, 06:20:37PM



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
07/10/2010 CAD/ R 2010/12/13 7.70 C Foreign Exchange Future 0.01000 0.01000 0.00000 0.00000 0.0000 0
07/10/2010 CAD/ R 2010/12/13 7.70 P Foreign Exchange Future 0.84800 0.87100 2.71226 0.00000 0.0000 0
07/10/2010 CAD/ R 2010/12/13 7.75 C Foreign Exchange Future 0.00800 0.00800 0.00000 0.00000 0.0000 0
07/10/2010 CAD/ R 2010/12/13 7.75 P Foreign Exchange Future 0.89600 0.91900 2.56696 0.00000 0.0000 0
07/10/2010 CAD/ R 2010/12/13 7.65 (o} Foreign Exchange Future 0.01100 0.01100 0.00000 0.00000 0.0000 0
07/10/2010 CAD/ R 2010/12/13 7.65 P Foreign Exchange Future 0.79900 0.82200 2.87860 0.00000 0.0000 0
07/10/2010 CAD/ R 2011/03/14 Foreign Exchange Future 6.94150 6.91990 0.31117 0.00000 0.0000 0
07/10/2010 CAD/ R 2011/03/14 7.05 C Foreign Exchange Future 0.15800 0.15300 3.16456 0.00000 0.0000 0
07/10/2010 CAD/ R 2011/03/14 7.05 P Foreign Exchange Future 0.26700 0.28300 5.99251 0.00000 0.0000 0
07/10/2010 CAD/ R 2011/03/14 7.10 (¢} Foreign Exchange Future 0.14100 0.13800 2.12766 0.00000 0.0000 0
07/10/2010 CAD/ R 2011/03/14 7.10 P Foreign Exchange Future 0.30000 0.31800 6.00000 0.00000 0.0000 0
07/10/2010 CAD/ R 2011/03/14 7.00 (o} Foreign Exchange Future 0.17600 0.17100 2.84091 0.00000 0.0000 0
07/10/2010 CAD/ R 2011/03/14 7.00 P Foreign Exchange Future 0.23500 0.25100 6.80851 0.00000 0.0000 0
07/10/2010 CHF / R 2010/12/13 Foreign Exchange Future 7.21220 7.19730 0.20659 0.00000 0.0000 150
07/10/2010 CHF / R 2010/12/13 7.05 (¢} Foreign Exchange Future 0.27900 0.27600 1.07527 0.00000 0.0000 0
07/10/2010 CHF / R 2010/12/13 7.05 P Foreign Exchange Future 0.11700 0.12900 10.25641 0.00000 0.0000 0
07/10/2010 CHF / R 2010/12/13 7.10 (o} Foreign Exchange Future 0.24700 0.24500 0.80972 0.00000 0.0000 0
07/10/2010  CHF /R 2010/12/13 7.10 P Foreign Exchange Future 0.13500 0.14800 9.62963 0.00000 0.0000 0
07/10/2010  CHF /R 2010/12/13 7.00 c Foreign Exchange Future 0.31200 0.30800 1.28205 0.00000 0.0000 0
07/10/2010  CHF /R 2010/12/13 7.00 P Foreign Exchange Future 0.10000 0.11100 11.00000 0.00000 0.0000 0
07/10/2010 CHF / R 2011/03/14 Foreign Exchange Future 7.32010 7.30610 0.19125 0.00000 0.0000 0
07/10/2010 CHF / R 2011/03/14 7.25 C Foreign Exchange Future 0.31600 0.31000 1.89873 0.00000 0.0000 0
07/10/2010 CHF / R 2011/03/14 7.25 P Foreign Exchange Future 0.24600 0.25400 3.25203 0.00000 0.0000 0
07/10/2010 CHF / R 2011/03/14 7.30 C Foreign Exchange Future 0.29100 0.28500 2.06186 0.00000 0.0000 0
07/10/2010 CHF /R 2011/03/14 7.30 P Foreign Exchange Future 0.27100 0.27900 2.95203 0.00000 0.0000 0
07/10/2010 CHF /R 2011/03/14 7.20 C Foreign Exchange Future 0.34200 0.33600 1.75439 0.00000 0.0000 0
07/10/2010 CHF /R 2011/03/14 7.20 P Foreign Exchange Future 0.22200 0.23000 3.60360 0.00000 0.0000 0
Future Open Interest 463,943
Option Open Interest 482,542
Total 946,485
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