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High/Low for: 04/11/2010

Deal Date  Contract Details Strike  Calll  Product Previous Today Close % Movement Today's High Today's Low Open Interest
Put Close Price Price In MTM
04/11/2010  $/R2010/12/13 Foreign Exchange Future 6.94650 6.83410 1.61808 6.91000 6.8087 270,046
04/11/2010  $/R2010/12/13 15.95 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 15.95 P Foreign Exchange Future 9.00400 9.11600 1.24389 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 13.95 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 13.95 P Foreign Exchange Future 7.00400 7.11600 1.59909 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 11.95 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 11.95 P Foreign Exchange Future 5.00400 5.11600 2.23821 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 9.95 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 9.95 P Foreign Exchange Future 3.00400 3.11600 3.72836 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 7.95 c Foreign Exchange Future 0.00300 0.00200 33.33333 0.00000 0.0000 1,000
04/11/2010  $/R2010/12/13 7.95 P Foreign Exchange Future 1.00700 1.11800 11.02284 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 6.95 c Foreign Exchange Future 0.13400 0.08400 37.31343 0.00000 0.0000 0
04/11/2010  $/R 2010/12/13 6.95 P Foreign Exchange Future 0.13800 0.20000 44.92754 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 5.95 C Foreign Exchange Future 0.99700 0.88500 11.23370 0.00000 0.0000 0
04/11/2010  $/R 2010/12/13 5.95 P Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 4.95 c Foreign Exchange Future 1.99700 1.88400 5.65849 0.00000 0.0000 0
04/11/2010  $/R 2010/12/13 4.95 P Foreign Exchange Future 0.00100 0.00000 100.00000 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 3.95 c Foreign Exchange Future 2.99700 2.88400 3.77044 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 3.95 P Foreign Exchange Future 0.00100 0.00000 100.00000 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 8.55 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 8.55 P Foreign Exchange Future 1.60400 1.71600 6.98254 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 16.00 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 16.00 P Foreign Exchange Future 9.05400 9.16600 1.23702 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 14.00 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 14.00 P Foreign Exchange Future 7.05400 7.16600 1.58775 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 12.00 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 12.00 P Foreign Exchange Future 5.05400 5.16600 2.21607 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 10.00 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 300
04/11/2010  $/R2010/12/13 10.00 P Foreign Exchange Future 3.05400 3.16600 3.66732 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 7.00 c Foreign Exchange Future 0.11300 0.06900 38.93805 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 7.00 P Foreign Exchange Future 0.16700 0.23500 40.71856 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 6.00 c Foreign Exchange Future 0.94800 0.83600 11.81435 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 6.00 P Foreign Exchange Future 0.00200 0.00200 0.00000 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 5.00 c Foreign Exchange Future 1.94700 1.83400 5.80380 0.00000 0.0000 0
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04/11/2010  $/R2010/12/13 5.00 P Foreign Exchange Future 0.00100 0.00000 100.00000 0.00000 0.0000 0
04/11/2010  $/R 2010/12/13 4.00 c Foreign Exchange Future 2.94700 2.83400 3.83441 0.00000 0.0000 0
04/11/2010  $/R 2010/12/13 4.00 P Foreign Exchange Future 0.00100 0.00000 100.00000 0.00000 0.0000 0
04/11/2010  $/R 2010/12/13 16.05 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 16.05 P Foreign Exchange Future 9.10400 9.21600 1.23023 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 14.05 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 14.05 P Foreign Exchange Future 7.10400 7.21600 1.57658 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 12.05 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 12.05 P Foreign Exchange Future 5.10400 5.21600 2.19436 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 10.05 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 10.05 P Foreign Exchange Future 3.10400 3.21600 3.60825 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 8.05 o] Foreign Exchange Future 0.00200 0.00100 50.00000 0.00000 0.0000 16,000
04/11/2010  $/R2010/12/13 8.05 P Foreign Exchange Future 1.10600 1.21700 10.03617 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 7.05 c Foreign Exchange Future 0.09500 0.05700 40.00000 0.00000 0.0000 10,534
04/11/2010  $/R2010/12/13 7.05 P Foreign Exchange Future 0.19900 0.27300 37.18593 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 6.05 o] Foreign Exchange Future 0.89800 0.78700 12.36080 0.00000 0.0000 0
04/11/2010 $ /R 2010/12/13 6.05 P Foreign Exchange Future 0.00200 0.00300 50.00000 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 5.05 c Foreign Exchange Future 1.89700 1.78400 5.95677 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 5.05 P Foreign Exchange Future 0.00100 0.00000 100.00000 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 4.05 c Foreign Exchange Future 2.89700 2.78400 3.90059 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 4.05 P Foreign Exchange Future 0.00100 0.00000 100.00000 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 16.10 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 16.10 P Foreign Exchange Future 9.15400 9.26600 1.22351 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 14.10 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 14.10 P Foreign Exchange Future 7.15400 7.26600 1.56556 0.00000 0.0000 0
04/11/2010  $/R 2010/12/13 12.10 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010  $/R 2010/12/13 12.10 P Foreign Exchange Future 5.15400 5.26600 2.17307 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 10.10 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 10.10 P Foreign Exchange Future 3.15400 3.26600 3.55105 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 8.10 o] Foreign Exchange Future 0.00200 0.00100 50.00000 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 8.10 P Foreign Exchange Future 1.15600 1.26700 9.60208 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 7.10 o] Foreign Exchange Future 0.08000 0.04700 41.25000 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 7.10 P Foreign Exchange Future 0.23400 0.31300 33.76068 0.00000 0.0000 100
04/11/2010  $/R2010/12/13 6.10 o] Foreign Exchange Future 0.84900 0.73800 13.07420 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 6.10 P Foreign Exchange Future 0.00300 0.00400 33.33333 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 5.10 o] Foreign Exchange Future 1.84700 1.73400 6.11803 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 5.10 P Foreign Exchange Future 0.00100 0.00000 100.00000 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 4.10 c Foreign Exchange Future 2.84700 2.73400 3.96909 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 4.10 P Foreign Exchange Future 0.00100 0.00000 100.00000 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 8.00 c Foreign Exchange Future 0.00300 0.00100 66.66667 0.00000 0.0000 27,690
04/11/2010 $ /R 2010/12/13 8.00 P Foreign Exchange Future 1.05700 1.16700 10.40681 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 16.15 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 16.15 P Foreign Exchange Future 9.20400 9.31600 1.21686 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 14.15 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 14.15 P Foreign Exchange Future 7.20400 7.31600 1.55469 0.00000 0.0000 0
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04/11/2010 $/R2010/12/13 12.15 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 $/R 2010/12/13 12.15 P Foreign Exchange Future 5.20400 5.31600 2.15219 0.00000 0.0000 0
04/11/2010 $/R 2010/12/13 10.15 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 $ /R 2010/12/13 10.15 P Foreign Exchange Future 3.20400 3.31600 3.49563 0.00000 0.0000 0
04/11/2010 $/R 2010/12/13 8.15 C Foreign Exchange Future 0.00200 0.00100 50.00000 0.00000 0.0000 4,400
04/11/2010 $/R 2010/12/13 8.15 P Foreign Exchange Future 1.20600 1.31700 9.20398 0.00000 0.0000 0
04/11/2010 $/R 2010/12/13 7.15 C Foreign Exchange Future 0.06700 0.03900 41.79104 0.00000 0.0000 0
04/11/2010 $/R 2010/12/13 7.15 P Foreign Exchange Future 0.27100 0.35500 30.99631 0.00000 0.0000 0
04/11/2010 $/R 2010/12/13 6.15 C Foreign Exchange Future 0.80000 0.68900 13.87500 0.00000 0.0000 0
04/11/2010 $/R 2010/12/13 6.15 P Foreign Exchange Future 0.00400 0.00500 25.00000 0.00000 0.0000 0
04/11/2010 $/R 2010/12/13 5.15 C Foreign Exchange Future 1.79700 1.68400 6.28826 0.00000 0.0000 0
04/11/2010 $/R 2010/12/13 5.15 P Foreign Exchange Future 0.00100 0.00000 100.00000 0.00000 0.0000 0
04/11/2010 $/R 2010/12/13 4.15 C Foreign Exchange Future 2.79700 2.68400 4.04004 0.00000 0.0000 0
04/11/2010 $/R 2010/12/13 4.15 P Foreign Exchange Future 0.00100 0.00000 100.00000 0.00000 0.0000 0
04/11/2010 $ /R 2010/12/13 16.20 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 $ /R 2010/12/13 16.20 P Foreign Exchange Future 9.25400 9.36600 1.21029 0.00000 0.0000 0
04/11/2010 $/R 2010/12/13 14.20 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 $ /R 2010/12/13 14.20 P Foreign Exchange Future 7.25400 7.36600 1.54398 0.00000 0.0000 0
04/11/2010 $ /R 2010/12/13 12.20 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 $/R 2010/12/13 12.20 P Foreign Exchange Future 5.25400 5.36600 213171 0.00000 0.0000 0
04/11/2010 $/R2010/12/13 10.20 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 $/R2010/12/13 10.20 P Foreign Exchange Future 3.25400 3.36600 3.44192 0.00000 0.0000 0
04/11/2010 $/R 2010/12/13 8.20 Cc Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
04/11/2010 $/R2010/12/13 8.20 P Foreign Exchange Future 1.25500 1.36700 8.92430 0.00000 0.0000 0
04/11/2010 $/R 2010/12/13 7.20 Cc Foreign Exchange Future 0.05600 0.03200 42.85714 0.00000 0.0000 0
04/11/2010 $/R 2010/12/13 7.20 P Foreign Exchange Future 0.31000 0.39800 28.38710 0.00000 0.0000 3,500
04/11/2010 $/R 2010/12/13 6.20 Cc Foreign Exchange Future 0.75100 0.64000 14.78029 0.00000 0.0000 0
04/11/2010 $/R 2010/12/13 6.20 P Foreign Exchange Future 0.00500 0.00600 20.00000 0.00000 0.0000 0
04/11/2010 $/R 2010/12/13 5.20 C Foreign Exchange Future 1.74700 1.63400 6.46823 0.00000 0.0000 0
04/11/2010 $/R 2010/12/13 5.20 P Foreign Exchange Future 0.00100 0.00000 100.00000 0.00000 0.0000 0
04/11/2010 $/R 2010/12/13 4.20 C Foreign Exchange Future 2.74700 2.63400 4.11358 0.00000 0.0000 0
04/11/2010 $/R 2010/12/13 4.20 P Foreign Exchange Future 0.00100 0.00000 100.00000 0.00000 0.0000 0
04/11/2010 $/R 2010/12/13 16.25 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 $/R 2010/12/13 16.25 P Foreign Exchange Future 9.30400 9.41600 1.20378 0.00000 0.0000 0
04/11/2010 $/R 2010/12/13 14.25 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 $/R 2010/12/13 14.25 P Foreign Exchange Future 7.30400 7.41600 1.53341 0.00000 0.0000 0
04/11/2010 $/R 2010/12/13 12.25 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 $/R 2010/12/13 12.25 P Foreign Exchange Future 5.30400 5.41600 2.11161 0.00000 0.0000 0
04/11/2010 $/R 2010/12/13 10.25 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 $ /R 2010/12/13 10.25 P Foreign Exchange Future 3.30400 3.41600 3.38983 0.00000 0.0000 0
04/11/2010 $ /R 2010/12/13 8.25 C Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 4,000
04/11/2010 $/R 2010/12/13 8.25 P Foreign Exchange Future 1.30500 1.41700 8.58238 0.00000 0.0000 0
04/11/2010 $/R 2010/12/13 7.25 C Foreign Exchange Future 0.04600 0.02600 43.47826 0.00000 0.0000 0
04/11/2010 $/R 2010/12/13 7.25 P Foreign Exchange Future 0.35000 0.44200 26.28571 0.00000 0.0000 0
04/11/2010 $/R2010/12/13 6.25 Cc Foreign Exchange Future 0.70200 0.59200 15.66952 0.00000 0.0000 0
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04/11/2010 $/R2010/12/13 6.25 P Foreign Exchange Future 0.00600 0.00800 33.33333 0.00000 0.0000 0
04/11/2010 $/R 2010/12/13 5.25 Cc Foreign Exchange Future 1.69700 1.58400 6.65881 0.00000 0.0000 0
04/11/2010 $/R 2010/12/13 5.25 P Foreign Exchange Future 0.00100 0.00000 100.00000 0.00000 0.0000 0
04/11/2010 $/R 2010/12/13 4.25 C Foreign Exchange Future 2.69700 2.58400 4.18984 0.00000 0.0000 0
04/11/2010 $/R 2010/12/13 4.25 P Foreign Exchange Future 0.00100 0.00000 100.00000 0.00000 0.0000 0
04/11/2010 $/R 2010/12/13 16.45 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 $/R 2010/12/13 16.45 P Foreign Exchange Future 9.50400 9.61600 1.17845 0.00000 0.0000 0
04/11/2010 $/R 2010/12/13 14.45 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 $/R 2010/12/13 14.45 P Foreign Exchange Future 7.50400 7.61600 1.49254 0.00000 0.0000 0
04/11/2010 $/R 2010/12/13 12.45 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 $/R 2010/12/13 12.45 P Foreign Exchange Future 5.50400 5.61600 2.03488 0.00000 0.0000 0
04/11/2010 $/R 2010/12/13 10.45 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 $/R 2010/12/13 10.45 P Foreign Exchange Future 3.50400 3.61600 3.19635 0.00000 0.0000 0
04/11/2010 $/R 2010/12/13 8.45 C Foreign Exchange Future 0.00100 0.00000 100.00000 0.00000 0.0000 0
04/11/2010 $/R 2010/12/13 8.45 P Foreign Exchange Future 1.50500 1.61600 7.37542 0.00000 0.0000 0
04/11/2010 $ /R 2010/12/13 7.45 C Foreign Exchange Future 0.02200 0.01200 45.45455 0.00000 0.0000 0
04/11/2010 $ /R 2010/12/13 7.45 P Foreign Exchange Future 0.52600 0.62800 19.39163 0.00000 0.0000 0
04/11/2010 $ /R 2010/12/13 6.45 C Foreign Exchange Future 0.51200 0.40800 20.31250 0.00000 0.0000 0
04/11/2010 $ /R 2010/12/13 6.45 P Foreign Exchange Future 0.01600 0.02400 50.00000 0.00000 0.0000 0
04/11/2010 $/R 2010/12/13 5.45 C Foreign Exchange Future 1.49700 1.38400 7.54843 0.00000 0.0000 0
04/11/2010 $/R2010/12/13 5.45 P Foreign Exchange Future 0.00100 0.00000 100.00000 0.00000 0.0000 0
04/11/2010 $/R2010/12/13 4.45 Cc Foreign Exchange Future 2.49700 2.38400 4.52543 0.00000 0.0000 0
04/11/2010 $/R 2010/12/13 4.45 P Foreign Exchange Future 0.00100 0.00000 100.00000 0.00000 0.0000 0
04/11/2010 $/R 2010/12/13 16.40 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 $/R2010/12/13 16.40 P Foreign Exchange Future 9.45400 9.56600 1.18468 0.00000 0.0000 0
04/11/2010 $/R 2010/12/13 14.40 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 $ /R 2010/12/13 14.40 P Foreign Exchange Future 7.45400 7.56600 1.50255 0.00000 0.0000 0
04/11/2010 $/R 2010/12/13 12.40 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 $/R 2010/12/13 12.40 P Foreign Exchange Future 5.45400 5.56600 2.05354 0.00000 0.0000 0
04/11/2010 $/R 2010/12/13 10.40 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 $/R 2010/12/13 10.40 P Foreign Exchange Future 3.45400 3.56600 3.24262 0.00000 0.0000 0
04/11/2010 $/R 2010/12/13 8.40 C Foreign Exchange Future 0.00100 0.00000 100.00000 0.00000 0.0000 0
04/11/2010 $/R 2010/12/13 8.40 P Foreign Exchange Future 1.45500 1.56600 7.62887 0.00000 0.0000 0
04/11/2010 $/R 2010/12/13 7.40 C Foreign Exchange Future 0.02600 0.01400 46.15385 0.00000 0.0000 13,307
04/11/2010 $/R 2010/12/13 7.40 P Foreign Exchange Future 0.48000 0.58000 20.83333 0.00000 0.0000 48,000
04/11/2010 $/R 2010/12/13 6.40 C Foreign Exchange Future 0.55900 0.45300 18.96243 0.00000 0.0000 0
04/11/2010 $/R 2010/12/13 6.40 P Foreign Exchange Future 0.01300 0.01900 46.15385 0.00000 0.0000 0
04/11/2010 $/R 2010/12/13 5.40 C Foreign Exchange Future 1.54700 1.43400 7.30446 0.00000 0.0000 0
04/11/2010 $/R 2010/12/13 5.40 P Foreign Exchange Future 0.00100 0.00000 100.00000 0.00000 0.0000 0
04/11/2010 $ /R 2010/12/13 4.40 C Foreign Exchange Future 2.54700 2.43400 4.43659 0.00000 0.0000 0
04/11/2010 $ /R 2010/12/13 4.40 P Foreign Exchange Future 0.00100 0.00000 100.00000 0.00000 0.0000 0
04/11/2010 $/R 2010/12/13 8.60 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 3,185
04/11/2010 $ /R 2010/12/13 8.60 P Foreign Exchange Future 1.65400 1.76600 6.77146 0.00000 0.0000 0
04/11/2010 $ /R 2010/12/13 16.50 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 $/R2010/12/13 16.50 P Foreign Exchange Future 9.55400 9.66600 1.17228 0.00000 0.0000 0
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04/11/2010  $/R2010/12/13 14.50 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 14.50 P Foreign Exchange Future 7.55400 7.66600 1.48266 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 12.50 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 12.50 P Foreign Exchange Future 5.55400 5.66600 2.01656 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 10.50 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 10.50 P Foreign Exchange Future 3.55400 3.66600 3.15138 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 8.50 o] Foreign Exchange Future 0.00100 0.00000 100.00000 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 8.50 P Foreign Exchange Future 1.55500 1.66600 7.13826 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 7.50 o] Foreign Exchange Future 0.01800 0.00900 50.00000 0.00000 0.0000 33,300
04/11/2010  $/R2010/12/13 7.50 P Foreign Exchange Future 0.57200 0.67500 18.00699 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 6.50 o] Foreign Exchange Future 0.46700 0.36500 21.84154 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 6.50 P Foreign Exchange Future 0.02100 0.03100 47.61905 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 5.50 o] Foreign Exchange Future 1.44700 1.33400 7.80926 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 5.50 P Foreign Exchange Future 0.00100 0.00000 100.00000 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 450 c Foreign Exchange Future 2.44700 2.33400 461790 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 450 P Foreign Exchange Future 0.00100 0.00000 100.00000 0.00000 0.0000 0
04/11/2010 $ /R 2010/12/13 8.30 C Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 8.30 P Foreign Exchange Future 1.35500 1.46700 8.26568 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 15.85 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 15.85 P Foreign Exchange Future 8.90400 9.01600 1.25786 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 13.85 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 13.85 P Foreign Exchange Future 6.90400 7.01600 1.62225 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 11.85 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 11.85 P Foreign Exchange Future 4.90400 5.01600 2.28385 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 9.85 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010  $/R 2010/12/13 9.85 P Foreign Exchange Future 2.90400 3.01600 3.85675 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 7.85 c Foreign Exchange Future 0.00500 0.00200 60.00000 0.00000 0.0000 14,644
04/11/2010  $/R 2010/12/13 7.85 P Foreign Exchange Future 0.90900 1.01800 11.99120 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 6.85 o] Foreign Exchange Future 0.19200 0.12000 37.50000 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 6.85 P Foreign Exchange Future 0.09600 0.13600 41.66667 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 5.85 o] Foreign Exchange Future 1.09700 0.98500 10.20966 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 5.85 P Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 4.85 o] Foreign Exchange Future 2.09700 1.98400 5.38865 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 4.85 P Foreign Exchange Future 0.00100 0.00000 100.00000 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 3.85 o] Foreign Exchange Future 3.09700 2.98400 3.64869 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 3.85 P Foreign Exchange Future 0.00100 0.00000 100.00000 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 15.90 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 15.90 P Foreign Exchange Future 8.95400 9.06600 1.25084 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 13.90 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 13.90 P Foreign Exchange Future 6.95400 7.06600 1.61058 0.00000 0.0000 0
04/11/2010 $ /R 2010/12/13 11.90 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 11.90 P Foreign Exchange Future 4.95400 5.06600 2.26080 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 9.90 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 9.90 P Foreign Exchange Future 2.95400 3.06600 3.79147 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 7.90 c Foreign Exchange Future 0.00400 0.00200 50.00000 0.00000 0.0000 30,000
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04/11/2010  $/R2010/12/13 7.90 P Foreign Exchange Future 0.95800 1.06800 11.48225 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 6.90 c Foreign Exchange Future 0.16200 0.10100 37.65432 0.00000 0.0000 30,000
04/11/2010  $/R2010/12/13 6.90 P Foreign Exchange Future 0.11600 0.16700 43.96552 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 5.90 c Foreign Exchange Future 1.04700 0.93500 10.69723 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 5.90 P Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 4.90 C Foreign Exchange Future 2.04700 1.93400 5.52027 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 4.90 P Foreign Exchange Future 0.00100 0.00000 100.00000 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 3.90 c Foreign Exchange Future 3.04700 2.93400 3.70857 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 3.90 P Foreign Exchange Future 0.00100 0.00000 100.00000 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 16.30 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 16.30 P Foreign Exchange Future 9.35400 9.46600 1.19735 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 14.30 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 14.30 P Foreign Exchange Future 7.35400 7.46600 1.52298 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 12.30 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 12.30 P Foreign Exchange Future 5.35400 5.46600 2.09189 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 10.30 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 10.30 P Foreign Exchange Future 3.35400 3.46600 3.33930 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 7.30 c Foreign Exchange Future 0.03800 0.02100 44.73684 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 7.30 P Foreign Exchange Future 0.39200 0.48700 24.23469 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 6.30 c Foreign Exchange Future 0.65400 0.54500 16.66667 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 6.30 P Foreign Exchange Future 0.00800 0.01100 37.50000 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 5.30 c Foreign Exchange Future 1.64700 1.53400 6.86096 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 5.30 P Foreign Exchange Future 0.00100 0.00000 100.00000 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 4.30 C Foreign Exchange Future 2.64700 2.53400 4.26898 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 430 P Foreign Exchange Future 0.00100 0.00000 100.00000 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 16.35 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 16.35 P Foreign Exchange Future 9.40400 9.51600 1.19098 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 14.35 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 14.35 P Foreign Exchange Future 7.40400 7.51600 1.51270 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 12.35 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 12.35 P Foreign Exchange Future 5.40400 5.51600 2.07254 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 10.35 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 10.35 P Foreign Exchange Future 3.40400 3.51600 3.29025 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 8.35 c Foreign Exchange Future 0.00100 0.00000 100.00000 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 8.35 P Foreign Exchange Future 1.40500 1.51600 7.90036 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 7.35 c Foreign Exchange Future 0.03200 0.01700 46.87500 0.00000 0.0000 2,040
04/11/2010  $/R2010/12/13 7.35 P Foreign Exchange Future 0.43600 0.53300 22.24771 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 6.35 c Foreign Exchange Future 0.60600 0.49800 17.82178 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 6.35 P Foreign Exchange Future 0.01000 0.01400 40.00000 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 5.35 c Foreign Exchange Future 1.59700 1.48400 7.07577 0.00000 0.0000 0
04/11/2010 $ /R 2010/12/13 5.35 P Foreign Exchange Future 0.00100 0.00000 100.00000 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 435 c Foreign Exchange Future 2.59700 2.48400 435117 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 435 P Foreign Exchange Future 0.00100 0.00000 100.00000 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 15.05 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 15.05 P Foreign Exchange Future 8.10400 8.21600 1.38203 0.00000 0.0000 0

Page 6 of 15

2010/11/04, 05:39:32PM



Deal Date = Contract Details Strike  Calll  Product Previous Today Close % Movement Today's High Today's Low Open Interest
Put Close Price Price In MTM
04/11/2010  $/R2010/12/13 13.05 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 13.05 P Foreign Exchange Future 6.10400 6.21600 1.83486 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 11.05 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 11.05 P Foreign Exchange Future 4.10400 4.21600 2.72904 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 9.05 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 9.05 P Foreign Exchange Future 2.10400 2.21600 5.32319 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 3.05 c Foreign Exchange Future 3.89700 3.78400 2.89967 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 3.05 P Foreign Exchange Future 0.00100 0.00000 100.00000 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 9.10 P Foreign Exchange Future 2.15400 2.26600 5.19963 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 9.10 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 500
04/11/2010  $/R2010/12/13 9.50 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 9.50 P Foreign Exchange Future 2.55400 2.66600 4.38528 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 9.20 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 9.20 P Foreign Exchange Future 2.25400 2.36600 4.96894 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 9.55 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 9.55 P Foreign Exchange Future 2.60400 2.71600 4.30108 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 7.80 c Foreign Exchange Future 0.00600 0.00300 50.00000 0.00000 0.0000 2,423
04/11/2010  $/R2010/12/13 7.80 P Foreign Exchange Future 0.86000 0.96900 12.67442 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 8.90 P Foreign Exchange Future 1.95400 2.06600 5.73183 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 8.90 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 30,000
04/11/2010  $/R2010/12/13 7.60 P Foreign Exchange Future 0.66600 0.77200 15.91592 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 7.60 c Foreign Exchange Future 0.01200 0.00600 50.00000 0.00000 0.0000 15,000
04/11/2010  $/R2010/12/13 8.80 P Foreign Exchange Future 1.85400 1.96600 6.04099 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 8.80 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 15,000
04/11/2010  $/R2010/12/13 7.70 C Foreign Exchange Future 0.00800 0.00400 50.00000 0.00000 0.0000 1,000
04/11/2010  $/R2010/12/13 7.70 P Foreign Exchange Future 0.76200 0.87000 14.17323 0.00000 0.0000 500
04/11/2010  $/R2010/12/13 9.00 P Foreign Exchange Future 2.05400 2.16600 5.45278 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 9.00 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 20,000
04/11/2010  $/R2010/12/13 7.55 P Foreign Exchange Future 0.61900 0.72400 16.96284 0.00000 0.0000 0
04/11/2010  $/R2010/12/13 7.55 c Foreign Exchange Future 0.01500 0.00800 46.66667 0.00000 0.0000 6,534
04/11/2010  $/R2011/03/14 Foreign Exchange Future 7.03890 6.92550 1.61105 6.99450 6.9100 66,628
04/11/2010  $/R2011/03/14 8.00 c Foreign Exchange Future 0.05800 0.04200 27.58621 0.00000 0.0000 33,350
04/11/2010  $/R2011/03/14 8.00 P Foreign Exchange Future 1.01900 1.11700 9.61727 0.00000 0.0000 0
04/11/2010  $/R2011/03/14 8.05 c Foreign Exchange Future 0.05400 0.04000 25.92593 0.00000 0.0000 340
04/11/2010  $/R2011/03/14 8.05 P Foreign Exchange Future 1.06500 1.16500 9.38967 0.00000 0.0000 0
04/11/2010  $/R2011/03/14 7.95 c Foreign Exchange Future 0.06200 0.04600 25.80645 0.00000 0.0000 0
04/11/2010  $/R2011/03/14 7.95 P Foreign Exchange Future 0.97300 1.07100 10.07194 0.00000 0.0000 0
04/11/2010  $/R2011/03/14 8.50 P Foreign Exchange Future 1.49200 1.59700 7.03753 0.00000 0.0000 0
04/11/2010  $/R2011/03/14 8.50 c Foreign Exchange Future 0.03100 0.02200 29.03226 0.00000 0.0000 30,000
04/11/2010  $/R2011/03/14 10.50 P Foreign Exchange Future 3.46200 3.57600 3.29289 0.00000 0.0000 0
04/11/2010  $/R2011/03/14 10.50 c Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 30,000
04/11/2010  $/R2011/03/14 7.30 P Foreign Exchange Future 0.42700 0.50300 17.79859 0.00000 0.0000 0
04/11/2010  $/R2011/03/14 7.30 c Foreign Exchange Future 0.16600 0.12800 22.89157 0.00000 0.0000 33,350
04/11/2010  $/R2011/03/14 8.40 P Foreign Exchange Future 1.39600 1.50000 7.44986 0.00000 0.0000 0
04/11/2010  $/R 2011/03/14 8.40 c Foreign Exchange Future 0.03500 0.02500 28.57143 0.00000 0.0000 3,000
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04/11/2010  $/R 2011/03/14 7.50 P Foreign Exchange Future 0.58200 0.66700 14.60481 0.00000 0.0000 0
04/11/2010  $/R 2011/03/14 7.50 c Foreign Exchange Future 0.12100 0.09200 23.96694 0.00000 0.0000 12,000
04/11/2010  $/R 2011/03/14 7.55 P Foreign Exchange Future 0.62300 0.71000 13.96469 0.00000 0.0000 0
04/11/2010  $/R 2011/03/14 7.55 o] Foreign Exchange Future 0.11200 0.08500 24.10714 0.00000 0.0000 371
04/11/2010  $/R 2011/03/14 7.60 P Foreign Exchange Future 0.66500 0.75300 13.23308 0.00000 0.0000 0
04/11/2010  $/R 2011/03/14 7.60 o] Foreign Exchange Future 0.10400 0.07800 25.00000 0.00000 0.0000 500
04/11/2010  $/R 2011/03/14 7.25 P Foreign Exchange Future 0.39100 0.46500 18.92583 0.00000 0.0000 0
04/11/2010  $/R 2011/03/14 7.25 o] Foreign Exchange Future 0.18000 0.14000 2222222 0.00000 0.0000 7,500
04/11/2010  $/R 2011/03/14 7.10 P Foreign Exchange Future 0.29100 0.35500 21.99313 0.00000 0.0000 0
04/11/2010  $/R 2011/03/14 7.10 o] Foreign Exchange Future 0.23000 0.18000 21.73913 0.00000 0.0000 1,200
04/11/2010  $/R 2011/03/14 7.40 P Foreign Exchange Future 0.50300 0.58300 15.90457 0.00000 0.0000 0
04/11/2010  $/R 2011/03/14 7.40 o] Foreign Exchange Future 0.14200 0.10800 23.94366 0.00000 0.0000 65
04/11/2010  $/R 2011/06/13 Foreign Exchange Future 7.13020 7.01540 1.61005 7.06300 7.0360 15,189
04/11/2010  $/R 2011/06/13 7.45 c Foreign Exchange Future 0.23100 0.19300 16.45022 0.00000 0.0000 0
04/11/2010  $/R 2011/06/13 7.45 P Foreign Exchange Future 0.55100 0.62800 13.97459 0.00000 0.0000 0
04/11/2010  $/R 2011/06/13 7.50 o] Foreign Exchange Future 0.21800 0.18200 16.51376 0.00000 0.0000 0
04/11/2010 $ /R 2011/06/13 7.50 P Foreign Exchange Future 0.58800 0.66700 13.43537 0.00000 0.0000 0
04/11/2010  $/R 2011/06/13 7.40 c Foreign Exchange Future 0.24400 0.20400 16.39344 0.00000 0.0000 0
04/11/2010  $/R 2011/06/13 7.40 P Foreign Exchange Future 0.51400 0.58900 14.59144 0.00000 0.0000 0
04/11/2010  $/R 2011/06/13 6.70 c Foreign Exchange Future 0.58400 0.49800 14.72603 0.00000 0.0000 0
04/11/2010  $/R 2011/06/13 6.70 P Foreign Exchange Future 0.15400 0.18300 18.83117 0.00000 0.0000 0
04/11/2010  $/R 2011/09/19 Foreign Exchange Future 7.22990 7.11290 1.61828 0.00000 0.0000 288
04/11/2010  $/R 2011/09/19 8.05 c Foreign Exchange Future 0.19900 0.17200 13.56784 0.00000 0.0000 0
04/11/2010  $/R 2011/09/19 8.05 P Foreign Exchange Future 1.01900 1.10900 8.83219 0.00000 0.0000 0
04/11/2010  $/R 2011/09/19 8.10 C Foreign Exchange Future 0.19200 0.16500 14.06250 0.00000 0.0000 0
04/11/2010  $/R 2011/09/19 8.10 P Foreign Exchange Future 1.06200 1.15200 8.47458 0.00000 0.0000 0
04/11/2010  $/R 2011/09/19 8.00 c Foreign Exchange Future 0.20800 0.17900 13.94231 0.00000 0.0000 0
04/11/2010  $/R 2011/09/19 8.00 P Foreign Exchange Future 0.97800 1.06600 8.99796 0.00000 0.0000 0
04/11/2010  $/R 2015/12/14 Foreign Exchange Future 9.23160 9.12330 1.17314 0.00000 0.0000 0
04/11/2010  $/R 2015/12/14 9.20 o] Foreign Exchange Future 1.65400 1.59400 3.62757 0.00000 0.0000 0
04/11/2010  $/R 2015/12/14 9.20 P Foreign Exchange Future 1.62200 1.67100 3.02096 0.00000 0.0000 0
04/11/2010  $/R 2015/12/14 9.25 o] Foreign Exchange Future 1.63600 1.57800 3.54523 0.00000 0.0000 0
04/11/2010  $/R 2015/12/14 9.25 P Foreign Exchange Future 1.65400 1.70500 3.08343 0.00000 0.0000 0
04/11/2010  $/R2015/12/14 9.15 o] Foreign Exchange Future 1.67100 1.60900 3.71035 0.00000 0.0000 0
04/11/2010  $/R 2015/12/14 9.15 P Foreign Exchange Future 1.58900 1.63600 2.95784 0.00000 0.0000 0
04/11/2010  £/R 2010/12/13 Foreign Exchange Future 11.17380 11.12450 0.44121 11.13250 11.0925 23,566
04/11/2010  £/R 2010/12/13 11.90 o] Foreign Exchange Future 0.03400 0.02600 23.52941 0.00000 0.0000 0
04/11/2010  £/R 2010/12/13 11.90 P Foreign Exchange Future 0.76000 0.80200 5.52632 0.00000 0.0000 0
04/11/2010  £/R 2010/12/13 11.85 P Foreign Exchange Future 0.71500 0.75600 5.73427 0.00000 0.0000 0
04/11/2010  £/R 2010/12/13 11.85 o] Foreign Exchange Future 0.03900 0.03000 23.07692 0.00000 0.0000 50
04/11/2010 £ /R 2011/03/14 Foreign Exchange Future 11.31320 11.26300 0.44373 0.00000 0.0000 22,649
04/11/2010  £/R 2011/03/14 11.80 o] Foreign Exchange Future 0.22500 0.20300 9.77778 0.00000 0.0000 0
04/11/2010  £/R 2011/03/14 11.80 P Foreign Exchange Future 0.71200 0.74000 3.93258 0.00000 0.0000 0
04/11/2010  £/R 2011/03/14 11.85 c Foreign Exchange Future 0.21300 0.19100 10.32864 0.00000 0.0000 0
04/11/2010  £/R2011/03/14 11.85 P Foreign Exchange Future 0.75000 0.77800 3.73333 0.00000 0.0000 0
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04/11/2010 £/R 2011/03/14 11.75 Cc Foreign Exchange Future 0.23800 0.21500 9.66387 0.00000 0.0000 0
04/11/2010 £/R 2011/03/14 11.75 P Foreign Exchange Future 0.67500 0.70200 4.00000 0.00000 0.0000 0
04/11/2010 £/R 2011/03/14 11.45 P Foreign Exchange Future 0.46900 0.49000 4.47761 0.00000 0.0000 0
04/11/2010 £/R 2011/03/14 11.45 Cc Foreign Exchange Future 0.33200 0.30300 8.73494 0.00000 0.0000 870
04/11/2010 £/R2011/03/14 12.55 P Foreign Exchange Future 1.33600 1.37400 2.84431 0.00000 0.0000 0
04/11/2010 £/R 2011/03/14 12.55 C Foreign Exchange Future 0.09900 0.08700 12.12121 0.00000 0.0000 870
04/11/2010 £/R2011/03/14 12.00 P Foreign Exchange Future 0.86700 0.89800 3.57555 0.00000 0.0000 0
04/11/2010 £/R 2011/03/14 12.00 C Foreign Exchange Future 0.18000 0.16100 10.55556 0.00000 0.0000 150
04/11/2010 £/R 2011/06/13 Foreign Exchange Future 11.44890 11.39710 0.45245 11.38800 11.3880 1,568
04/11/2010 £/R2011/06/13 11.85 C Foreign Exchange Future 0.36900 0.34700 5.96206 0.00000 0.0000 0
04/11/2010 £/R 2011/06/13 11.85 P Foreign Exchange Future 0.77000 0.80000 3.89610 0.00000 0.0000 0
04/11/2010 £/R2011/06/13 11.90 C Foreign Exchange Future 0.35400 0.33300 5.93220 0.00000 0.0000 0
04/11/2010 £/R2011/06/13 11.90 P Foreign Exchange Future 0.80500 0.83600 3.85093 0.00000 0.0000 0
04/11/2010 £/R2011/06/13 11.80 C Foreign Exchange Future 0.38400 0.36200 5.72917 0.00000 0.0000 0
04/11/2010 £/R2011/06/13 11.80 P Foreign Exchange Future 0.73500 0.76500 4.08163 0.00000 0.0000 0
04/11/2010 ¥/R2010/12/13 Foreign Exchange Future 0.08540 0.08470 0.81967 0.00000 0.0000 286
04/11/2010 ¥ /R 2010/12/13 0.09 (o} Foreign Exchange Future 0.00196 0.00165 15.81633 0.00000 0.0000 0
04/11/2010 ¥ /R 2010/12/13 0.09 P Foreign Exchange Future 0.00256 0.00295 15.23438 0.00000 0.0000 0
04/11/2010 ¥ /R 2010/12/13 0.10 (o} Foreign Exchange Future 0.00023 0.00018 21.73913 0.00000 0.0000 0
04/11/2010 ¥ /R 2010/12/13 0.10 P Foreign Exchange Future 0.01083 0.01148 6.00185 0.00000 0.0000 0
04/11/2010 ¥/R2010/12/13 0.08 Cc Foreign Exchange Future 0.00946 0.00878 7.18816 0.00000 0.0000 0
04/11/2010 ¥/R2010/12/13 0.08 P Foreign Exchange Future 0.00006 0.00008 33.33333 0.00000 0.0000 0
04/11/2010 ¥ /R 2011/03/14 Foreign Exchange Future 0.08660 0.08600 0.69284 0.00000 0.0000 0
04/11/2010 ¥ /R 2011/03/14 0.09 Cc Foreign Exchange Future 0.00391 0.00364 6.90537 0.00000 0.0000 0
04/11/2010 ¥ /R 2011/03/14 0.09 P Foreign Exchange Future 0.00431 0.00464 7.65661 0.00000 0.0000 0
04/11/2010 ¥ /R 2011/03/14 0.10 Cc Foreign Exchange Future 0.00142 0.00131 7.74648 0.00000 0.0000 0
04/11/2010 ¥ /R 2011/03/14 0.10 P Foreign Exchange Future 0.01182 0.01231 4.14552 0.00000 0.0000 0
04/11/2010 ¥ /R 2011/03/14 0.08 Cc Foreign Exchange Future 0.01016 0.00964 5.11811 0.00000 0.0000 0
04/11/2010 ¥ /R 2011/03/14 0.08 P Foreign Exchange Future 0.00056 0.00064 14.28571 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 Foreign Exchange Future 9.73810 9.73600 0.02156 0.00000 0.0000 11,304
04/11/2010 €/R2010/12/13 20.20 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 20.20 P Foreign Exchange Future 10.46200 10.46400 0.01912 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 18.20 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 18.20 P Foreign Exchange Future 8.46200 8.46400 0.02364 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 16.20 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 16.20 P Foreign Exchange Future 6.46200 6.46400 0.03095 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 14.20 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 14.20 P Foreign Exchange Future 4.46200 4.46400 0.04482 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 12.20 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 12.20 P Foreign Exchange Future 2.46200 2.46400 0.08123 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 11.20 (o} Foreign Exchange Future 0.00200 0.00100 50.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 11.20 P Foreign Exchange Future 1.46400 1.46500 0.06831 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 10.20 (o} Foreign Exchange Future 0.03600 0.03300 8.33333 0.00000 0.0000 0
04/11/2010 €/R 2010/12/13 10.20 P Foreign Exchange Future 0.49800 0.49700 0.20080 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 9.20 Cc Foreign Exchange Future 0.55900 0.55500 0.71556 0.00000 0.0000 0
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04/11/2010 €/R2010/12/13 9.20 P Foreign Exchange Future 0.02100 0.01900 9.52381 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 8.20 Cc Foreign Exchange Future 1.53800 1.53600 0.13004 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 8.20 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 12.05 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 12.05 P Foreign Exchange Future 2.31200 2.31400 0.08651 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 20.25 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 20.25 P Foreign Exchange Future 10.51200 10.51400 0.01903 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 18.25 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 18.25 P Foreign Exchange Future 8.51200 8.51400 0.02350 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 16.25 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 16.25 P Foreign Exchange Future 6.51200 6.51400 0.03071 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 14.25 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 14.25 P Foreign Exchange Future 4.51200 4.51400 0.04433 0.00000 0.0000 0
04/11/2010 €/R 2010/12/13 12.25 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 12.25 P Foreign Exchange Future 2.51200 2.51400 0.07962 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 11.25 C Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 11.25 P Foreign Exchange Future 1.51300 1.51500 0.13219 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 10.25 (o} Foreign Exchange Future 0.03100 0.02800 9.67742 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 10.25 P Foreign Exchange Future 0.54300 0.54200 0.18416 0.00000 0.0000 0
04/11/2010 €/R 2010/12/13 9.25 C Foreign Exchange Future 0.51400 0.51000 0.77821 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 9.25 P Foreign Exchange Future 0.02600 0.02400 7.69231 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 8.25 Cc Foreign Exchange Future 1.48800 1.48600 0.13441 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 8.25 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 20.95 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 20.95 P Foreign Exchange Future 11.21200 11.21400 0.01784 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 18.95 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 18.95 P Foreign Exchange Future 9.21200 9.21400 0.02171 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 16.95 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 16.95 P Foreign Exchange Future 7.21200 7.21400 0.02773 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 14.95 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 14.95 P Foreign Exchange Future 5.21200 5.21400 0.03837 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 12.95 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 12.95 P Foreign Exchange Future 3.21200 3.21400 0.06227 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 11.95 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 11.95 P Foreign Exchange Future 2.21200 2.21400 0.09042 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 10.95 C Foreign Exchange Future 0.00300 0.00300 0.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 10.95 P Foreign Exchange Future 1.21500 1.21700 0.16461 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 9.95 C Foreign Exchange Future 0.08100 0.07600 6.17284 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 9.95 P Foreign Exchange Future 0.29300 0.29000 1.02389 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 8.95 C Foreign Exchange Future 0.79500 0.79200 0.37736 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 8.95 P Foreign Exchange Future 0.00700 0.00600 14.28571 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 20.85 (o} Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 20.85 P Foreign Exchange Future 11.11200 11.11400 0.01800 0.00000 0.0000 0
04/11/2010 €/R 2010/12/13 18.85 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 18.85 P Foreign Exchange Future 9.11200 9.11400 0.02195 0.00000 0.0000 0

Page 10 of 15

2010/11/04, 05:39:32PM



Deal Date = Contract Details Strike  Calll  Product Previous Today Close % Movement Today's High Today's Low Open Interest
Put Close Price Price In MTM
04/11/2010 €/R2010/12/13 16.85 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 16.85 P Foreign Exchange Future 7.11200 7.11400 0.02812 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 14.85 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 14.85 P Foreign Exchange Future 5.11200 5.11400 0.03912 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 12.85 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 12.85 P Foreign Exchange Future 3.11200 3.11400 0.06427 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 11.85 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 11.85 P Foreign Exchange Future 2.11200 2.11400 0.09470 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 10.85 C Foreign Exchange Future 0.00500 0.00400 20.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 10.85 P Foreign Exchange Future 1.11700 1.11800 0.08953 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 9.85 C Foreign Exchange Future 0.11000 0.10400 5.45455 0.00000 0.0000 750
04/11/2010 €/R2010/12/13 9.85 P Foreign Exchange Future 0.22200 0.21800 1.80180 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 8.85 C Foreign Exchange Future 0.89200 0.88900 0.33632 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 8.85 P Foreign Exchange Future 0.00400 0.00300 25.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 20.00 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 20.00 P Foreign Exchange Future 10.26200 10.26400 0.01949 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 18.00 (o} Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 18.00 P Foreign Exchange Future 8.26200 8.26400 0.02421 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 16.00 (o} Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 €/R 2010/12/13 16.00 P Foreign Exchange Future 6.26200 6.26400 0.03194 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 14.00 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 14.00 P Foreign Exchange Future 4.26200 4.26400 0.04693 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 12.00 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 12.00 P Foreign Exchange Future 2.26200 2.26400 0.08842 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 11.00 Cc Foreign Exchange Future 0.00300 0.00200 33.33333 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 11.00 P Foreign Exchange Future 1.26500 1.26600 0.07905 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 10.00 Cc Foreign Exchange Future 0.06900 0.06400 7.24638 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 10.00 P Foreign Exchange Future 0.33100 0.32800 0.90634 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 9.00 C Foreign Exchange Future 0.74700 0.74300 0.53548 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 9.00 P Foreign Exchange Future 0.00900 0.00700 22.22222 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 8.00 C Foreign Exchange Future 1.73800 1.73600 0.11507 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 8.00 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 20.10 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 20.10 P Foreign Exchange Future 10.36200 10.36400 0.01930 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 18.10 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 18.10 P Foreign Exchange Future 8.36200 8.36400 0.02392 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 16.10 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 16.10 P Foreign Exchange Future 6.36200 6.36400 0.03144 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 14.10 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 14.10 P Foreign Exchange Future 4.36200 4.36400 0.04585 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 12.10 (o} Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 12.10 P Foreign Exchange Future 2.36200 2.36400 0.08467 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 11.10 (o} Foreign Exchange Future 0.00200 0.00200 0.00000 0.00000 0.0000 0
04/11/2010 €/R 2010/12/13 11.10 P Foreign Exchange Future 1.36400 1.36600 0.14663 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 10.10 Cc Foreign Exchange Future 0.05000 0.04600 8.00000 0.00000 0.0000 375
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04/11/2010 €/R2010/12/13 10.10 P Foreign Exchange Future 0.41200 0.41000 0.48544 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 9.10 Cc Foreign Exchange Future 0.65200 0.64800 0.61350 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 9.10 P Foreign Exchange Future 0.01400 0.01200 14.28571 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 8.10 Cc Foreign Exchange Future 1.63800 1.63600 0.12210 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 8.10 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 20.40 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 20.40 P Foreign Exchange Future 10.66200 10.66400 0.01876 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 18.40 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 18.40 P Foreign Exchange Future 8.66200 8.66400 0.02309 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 16.40 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 16.40 P Foreign Exchange Future 6.66200 6.66400 0.03002 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 14.40 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 14.40 P Foreign Exchange Future 4.66200 4.66400 0.04290 0.00000 0.0000 0
04/11/2010 €/R 2010/12/13 12.40 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 12.40 P Foreign Exchange Future 2.66200 2.66400 0.07513 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 11.40 C Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 11.40 P Foreign Exchange Future 1.66300 1.66500 0.12026 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 10.40 (o} Foreign Exchange Future 0.01900 0.01700 10.52632 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 10.40 P Foreign Exchange Future 0.68100 0.68100 0.00000 0.00000 0.0000 0
04/11/2010 €/R 2010/12/13 9.40 C Foreign Exchange Future 0.38600 0.38000 1.55440 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 9.40 P Foreign Exchange Future 0.04800 0.04400 8.33333 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 8.40 Cc Foreign Exchange Future 1.33900 1.33600 0.22405 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 8.40 P Foreign Exchange Future 0.00100 0.00000 100.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 20.55 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 20.55 P Foreign Exchange Future 10.81200 10.81400 0.01850 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 18.55 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 18.55 P Foreign Exchange Future 8.81200 8.81400 0.02270 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 16.55 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 16.55 P Foreign Exchange Future 6.81200 6.81400 0.02936 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 14.55 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 14.55 P Foreign Exchange Future 4.81200 4.81400 0.04156 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 12.55 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 12.55 P Foreign Exchange Future 2.81200 2.81400 0.07112 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 11.55 C Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 11.55 P Foreign Exchange Future 1.81300 1.81500 0.11031 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 10.55 C Foreign Exchange Future 0.01200 0.01000 16.66667 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 10.55 P Foreign Exchange Future 0.82400 0.82400 0.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 9.55 C Foreign Exchange Future 0.27200 0.26500 2.57353 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 9.55 P Foreign Exchange Future 0.08400 0.07900 5.95238 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 8.55 C Foreign Exchange Future 1.18900 1.18700 0.16821 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 8.55 P Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 19.85 (o} Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 19.85 P Foreign Exchange Future 10.11200 10.11400 0.01978 0.00000 0.0000 0
04/11/2010 €/R 2010/12/13 17.85 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 17.85 P Foreign Exchange Future 8.11200 8.11400 0.02465 0.00000 0.0000 0
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04/11/2010 €/R2010/12/13 15.85 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 15.85 P Foreign Exchange Future 6.11200 6.11400 0.03272 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 13.85 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 13.85 P Foreign Exchange Future 4.11200 4.11400 0.04864 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 7.85 C Foreign Exchange Future 1.88800 1.88600 0.10593 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 7.85 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 19.90 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 19.90 P Foreign Exchange Future 10.16200 10.16400 0.01968 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 17.90 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 17.90 P Foreign Exchange Future 8.16200 8.16400 0.02450 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 15.90 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 15.90 P Foreign Exchange Future 6.16200 6.16400 0.03246 0.00000 0.0000 0
04/11/2010 €/R 2010/12/13 13.90 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 13.90 P Foreign Exchange Future 4.16200 4.16400 0.04805 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 11.90 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 11.90 P Foreign Exchange Future 2.16200 2.16400 0.09251 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 10.90 (o} Foreign Exchange Future 0.00400 0.00300 25.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 10.90 P Foreign Exchange Future 1.16600 1.16700 0.08576 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 9.90 (o} Foreign Exchange Future 0.09500 0.08900 6.31579 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 9.90 P Foreign Exchange Future 0.25700 0.25300 1.55642 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 8.90 Cc Foreign Exchange Future 0.84300 0.84000 0.35587 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 8.90 P Foreign Exchange Future 0.00500 0.00400 20.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 7.90 Cc Foreign Exchange Future 1.83800 1.83600 0.10881 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 7.90 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 19.95 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 19.95 P Foreign Exchange Future 10.21200 10.21400 0.01958 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 17.95 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 17.95 P Foreign Exchange Future 8.21200 8.21400 0.02435 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 15.95 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 15.95 P Foreign Exchange Future 6.21200 6.21400 0.03220 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 13.95 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 13.95 P Foreign Exchange Future 4.21200 4.21400 0.04748 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 7.95 C Foreign Exchange Future 1.78800 1.78600 0.11186 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 7.95 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 10.30 P Foreign Exchange Future 0.58800 0.58700 0.17007 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 10.30 C Foreign Exchange Future 0.02600 0.02300 11.53846 0.00000 0.0000 60
04/11/2010 €/R2010/12/13 9.60 C Foreign Exchange Future 0.23700 0.23100 2.53165 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 9.60 P Foreign Exchange Future 0.09900 0.09500 4.04040 0.00000 0.0000 750
04/11/2010 €/R2010/12/13 9.30 C Foreign Exchange Future 0.47000 0.46500 1.06383 0.00000 0.0000 0
04/11/2010 €/R2010/12/13 9.30 P Foreign Exchange Future 0.03200 0.02900 9.37500 0.00000 0.0000 1,125
04/11/2010 €/R2011/03/14 Foreign Exchange Future 9.85370 9.85140 0.02334 9.87700 9.8130 11,402
04/11/2010 €/R2011/03/14 9.80 (o} Foreign Exchange Future 0.32800 0.32200 1.82927 0.00000 0.0000 0
04/11/2010 €/R2011/03/14 9.80 P Foreign Exchange Future 0.27400 0.27100 1.09489 0.00000 0.0000 0
04/11/2010 €/R 2011/03/14 9.85 C Foreign Exchange Future 0.30400 0.29800 1.97368 0.00000 0.0000 0
04/11/2010 €/R2011/03/14 9.85 P Foreign Exchange Future 0.30000 0.29700 1.00000 0.00000 0.0000 0
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04/11/2010 €/R2011/03/14 9.75 Cc Foreign Exchange Future 0.35400 0.34900 1.41243 0.00000 0.0000 0
04/11/2010 €/R2011/03/14 9.75 P Foreign Exchange Future 0.25000 0.24800 0.80000 0.00000 0.0000 0
04/11/2010 €/R2011/03/14 9.50 P Foreign Exchange Future 0.15000 0.14800 1.33333 0.00000 0.0000 0
04/11/2010 €/R2011/03/14 9.50 Cc Foreign Exchange Future 0.50400 0.49900 0.99206 0.00000 0.0000 10,429

04/11/2010 €/R 2011/03/14 10.40 P Foreign Exchange Future 0.69000 0.68700 0.43478 0.00000 0.0000 0
04/11/2010 €/R 2011/03/14 10.40 C Foreign Exchange Future 0.14400 0.13800 4.16667 0.00000 0.0000 14,937

04/11/2010 €/R 2011/03/14 10.50 P Foreign Exchange Future 0.77200 0.77000 0.25907 0.00000 0.0000 0
04/11/2010 €/R 2011/03/14 10.50 C Foreign Exchange Future 0.12600 0.12100 3.96825 0.00000 0.0000 4,508

04/11/2010 €/R 2011/03/14 10.10 P Foreign Exchange Future 0.46200 0.45900 0.64935 0.00000 0.0000 0
04/11/2010 €/R 2011/03/14 10.10 C Foreign Exchange Future 0.21600 0.21000 277778 0.00000 0.0000 100

04/11/2010 €/R 2011/06/13 Foreign Exchange Future 9.96520 9.96240 0.02810 0.00000 0.0000 5,820

04/11/2010 €/R 2011/06/13 9.80 C Foreign Exchange Future 0.48700 0.48200 1.02669 0.00000 0.0000 0
04/11/2010 €/R 2011/06/13 9.80 P Foreign Exchange Future 0.32200 0.32000 0.62112 0.00000 0.0000 0
04/11/2010 €/R 2011/06/13 9.85 C Foreign Exchange Future 0.46100 0.45600 1.08460 0.00000 0.0000 0
04/11/2010 €/R 2011/06/13 9.85 P Foreign Exchange Future 0.34600 0.34400 0.57803 0.00000 0.0000 0
04/11/2010 €/R 2011/06/13 9.75 C Foreign Exchange Future 0.51400 0.50900 0.97276 0.00000 0.0000 0
04/11/2010 €/R2011/06/13 9.75 P Foreign Exchange Future 0.29900 0.29700 0.66890 0.00000 0.0000 0
04/11/2010 AU$ /R 2010/12/13 Foreign Exchange Future 6.88700 6.90210 0.21925 6.89970 6.8997 14,804

04/11/2010 AU$ /R 2010/12/13 6.90 C Foreign Exchange Future 0.09000 0.09600 6.66667 0.00000 0.0000 0
04/11/2010 AU$ /R 2010/12/13 6.90 P Foreign Exchange Future 0.10300 0.09400 8.73786 0.00000 0.0000 0
04/11/2010 AU$ /R 2010/12/13 6.95 P Foreign Exchange Future 0.13400 0.12400 7.46269 0.00000 0.0000 0
04/11/2010 AU$ /R 2010/12/13 6.95 Cc Foreign Exchange Future 0.07100 0.07600 7.04225 0.00000 0.0000 200
04/11/2010 AU$ /R 2011/03/14 Foreign Exchange Future 6.89760 6.91330 0.22762 6.91450 6.9145 831

04/11/2010 AU$ /R 2011/03/14 6.70 Cc Foreign Exchange Future 0.31000 0.32000 3.22581 0.00000 0.0000 0
04/11/2010 AU$ /R 2011/03/14 6.70 P Foreign Exchange Future 0.11200 0.10700 4.46429 0.00000 0.0000 0
04/11/2010 AU$ /R 2011/03/14 6.75 Cc Foreign Exchange Future 0.27400 0.28300 3.28467 0.00000 0.0000 0
04/11/2010 AU$ / R 2011/03/14 6.75 P Foreign Exchange Future 0.12600 0.12000 4.76190 0.00000 0.0000 0
04/11/2010 AU$ / R 2011/03/14 6.65 Cc Foreign Exchange Future 0.34700 0.35800 3.17003 0.00000 0.0000 0
04/11/2010 AU$ /R 2011/03/14 6.65 P Foreign Exchange Future 0.09900 0.09500 4.04040 0.00000 0.0000 0
04/11/2010 AU$ /R 2011/06/13 Foreign Exchange Future 6.90400 6.91880 0.21437 0.00000 0.0000 70
04/11/2010 AU$ /R 2011/06/13 6.65 C Foreign Exchange Future 0.40200 0.41100 2.23881 0.00000 0.0000 0
04/11/2010 AU$ /R 2011/06/13 6.65 P Foreign Exchange Future 0.14800 0.14200 4.05405 0.00000 0.0000 0
04/11/2010 AU$ /R 2011/06/13 6.70 C Foreign Exchange Future 0.36700 0.37500 2.17984 0.00000 0.0000 0
04/11/2010 AU$ /R 2011/06/13 6.70 P Foreign Exchange Future 0.16300 0.15600 4.29448 0.00000 0.0000 0
04/11/2010 AU$ /R 2011/06/13 6.60 C Foreign Exchange Future 0.43900 0.44900 2.27790 0.00000 0.0000 0
04/11/2010 AU$ /R 2011/06/13 6.60 P Foreign Exchange Future 0.13500 0.13000 3.70370 0.00000 0.0000 0
04/11/2010 AUS$ / R 2011/09/19 Foreign Exchange Future 6.90900 6.92150 0.18092 0.00000 0.0000 149
04/11/2010 AUS$ / R 2011/09/19 6.65 C Foreign Exchange Future 0.45100 0.45800 1.55211 0.00000 0.0000 0
04/11/2010 AU$ / R 2011/09/19 6.65 P Foreign Exchange Future 0.19200 0.18700 2.60417 0.00000 0.0000 0
04/11/2010 AU$ / R 2011/09/19 6.70 C Foreign Exchange Future 0.41700 0.42400 1.67866 0.00000 0.0000 0
04/11/2010 AU$ / R 2011/09/19 6.70 P Foreign Exchange Future 0.20800 0.20300 2.40385 0.00000 0.0000 0
04/11/2010 AU$ / R 2011/09/19 6.60 C Foreign Exchange Future 0.48600 0.49400 1.64609 0.00000 0.0000 0
04/11/2010 AU$ / R 2011/09/19 6.60 P Foreign Exchange Future 0.17700 0.17300 2.25989 0.00000 0.0000 0
04/11/2010 AUS$ / R 2015/12/14 Foreign Exchange Future 7.39070 7.37560 0.20431 0.00000 0.0000 0
04/11/2010 AU$ /R 2015/12/14 7.30 Cc Foreign Exchange Future 0.88600 0.87200 1.58014 0.00000 0.0000 0
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04/11/2010 AUS$ / R 2015/12/14 7.30 P Foreign Exchange Future 0.79500 0.79600 0.12579 0.00000 0.0000 0
04/11/2010 AUS$ / R 2015/12/14 7.35 c Foreign Exchange Future 0.86600 0.85200 1.61663 0.00000 0.0000 0
04/11/2010 AU$ / R 2015/12/14 7.35 P Foreign Exchange Future 0.82500 0.82600 0.12121 0.00000 0.0000 0
04/11/2010 AU$ / R 2015/12/14 7.25 C Foreign Exchange Future 0.90700 0.89300 1.54355 0.00000 0.0000 0
04/11/2010 AUS$ /R 2015/12/14 7.25 P Foreign Exchange Future 0.76600 0.76700 0.13055 0.00000 0.0000 0
04/11/2010 CAD/ R 2010/12/13 Foreign Exchange Future 6.88020 6.81100 1.00578 6.82300 6.8230 679
04/11/2010 CAD/ R 2010/12/13 7.70 (o} Foreign Exchange Future 0.00200 0.00100 50.00000 0.00000 0.0000 0
04/11/2010 CAD/ R 2010/12/13 7.70 P Foreign Exchange Future 0.82200 0.89000 8.27251 0.00000 0.0000 0
04/11/2010 CAD/ R 2010/12/13 7.75 C Foreign Exchange Future 0.00200 0.00100 50.00000 0.00000 0.0000 0
04/11/2010 CAD/ R 2010/12/13 7.75 P Foreign Exchange Future 0.87200 0.94000 7.79817 0.00000 0.0000 0
04/11/2010 CAD/ R 2010/12/13 7.65 C Foreign Exchange Future 0.00200 0.00100 50.00000 0.00000 0.0000 0
04/11/2010 CAD/ R 2010/12/13 7.65 P Foreign Exchange Future 0.77200 0.84000 8.80829 0.00000 0.0000 0
04/11/2010 CAD/ R 2011/03/14 Foreign Exchange Future 6.95580 6.88540 1.01211 0.00000 0.0000 0
04/11/2010 CAD/ R 2011/03/14 7.05 C Foreign Exchange Future 0.15300 0.12000 21.56863 0.00000 0.0000 0
04/11/2010 CAD/ R 2011/03/14 7.05 P Foreign Exchange Future 0.24700 0.28500 15.38462 0.00000 0.0000 0
04/11/2010 CAD/ R 2011/03/14 7.10 C Foreign Exchange Future 0.13600 0.10600 22.05882 0.00000 0.0000 0
04/11/2010 CAD/ R 2011/03/14 7.10 P Foreign Exchange Future 0.28000 0.32100 14.64286 0.00000 0.0000 0
04/11/2010 CAD/ R 2011/03/14 7.00 C Foreign Exchange Future 0.17200 0.13600 20.93023 0.00000 0.0000 0
04/11/2010 CAD/ R 2011/03/14 7.00 P Foreign Exchange Future 0.21600 0.25100 16.20370 0.00000 0.0000 0
04/11/2010 CHF /R 2010/12/13 Foreign Exchange Future 7.09460 7.10970 0.21284 0.00000 0.0000 150
04/11/2010 CHF / R 2010/12/13 7.05 c Foreign Exchange Future 0.15700 0.16600 5.73248 0.00000 0.0000 0
04/11/2010 CHF / R 2010/12/13 7.05 P Foreign Exchange Future 0.11200 0.10600 5.35714 0.00000 0.0000 0
04/11/2010 CHF / R 2010/12/13 7.10 c Foreign Exchange Future 0.12900 0.13600 5.42636 0.00000 0.0000 0
04/11/2010 CHF / R 2010/12/13 7.10 P Foreign Exchange Future 0.13400 0.12600 5.97015 0.00000 0.0000 0
04/11/2010 CHF / R 2010/12/13 7.00 c Foreign Exchange Future 0.18800 0.19800 5.31915 0.00000 0.0000 0
04/11/2010 CHF / R 2010/12/13 7.00 P Foreign Exchange Future 0.09300 0.08800 5.37634 0.00000 0.0000 0
04/11/2010 CHF / R 2011/03/14 Foreign Exchange Future 7.19430 7.21030 0.22240 0.00000 0.0000 0
04/11/2010 CHF /R 2011/03/14 7.25 C Foreign Exchange Future 0.23200 0.23700 2.15517 0.00000 0.0000 0
04/11/2010 CHF / R 2011/03/14 7.25 P Foreign Exchange Future 0.28800 0.27700 3.81944 0.00000 0.0000 0
04/11/2010 CHF / R 2011/03/14 7.30 (o} Foreign Exchange Future 0.21400 0.21800 1.86916 0.00000 0.0000 0
04/11/2010 CHF / R 2011/03/14 7.30 P Foreign Exchange Future 0.32000 0.30800 3.75000 0.00000 0.0000 0
04/11/2010 CHF / R 2011/03/14 7.20 C Foreign Exchange Future 0.25200 0.25800 2.38095 0.00000 0.0000 0
04/11/2010 CHF / R 2011/03/14 7.20 P Foreign Exchange Future 0.25800 0.24800 3.87597 0.00000 0.0000 0
Future Open Interest 445,429
Option Open Interest 519,807
Total 965,236
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