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High/Low for: 01/02/2011

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
01/02/2011  $/R2011/03/14 Foreign Exchange Future 7.22630 7.19550 0.42622 7.23130 7.1600 218,675
01/02/2011  $/R2011/03/14 8.00 c Foreign Exchange Future 0.00900 0.00700 2222222 0.00000 0.0000 29,607
01/02/2011  $/R2011/03/14 8.00 P Foreign Exchange Future 0.78300 0.81200 3.70370 0.00000 0.0000 0
01/02/2011  $/R2011/03/14 8.05 c Foreign Exchange Future 0.00700 0.00600 14.28571 0.00000 0.0000 340
01/02/2011  $/R2011/03/14 8.05 P Foreign Exchange Future 0.83100 0.86100 3.61011 0.00000 0.0000 0
01/02/2011  $/R2011/03/14 7.95 c Foreign Exchange Future 0.01100 0.00900 18.18182 0.00000 0.0000 0
01/02/2011  $/R2011/03/14 7.95 P Foreign Exchange Future 0.73500 0.76400 3.94558 0.00000 0.0000 0
01/02/2011  $/R2011/03/14 8.50 P Foreign Exchange Future 1.27600 1.30600 2.35110 0.00000 0.0000 0
01/02/2011  $/R2011/03/14 8.50 c Foreign Exchange Future 0.00200 0.00100 50.00000 0.00000 0.0000 30,000
01/02/2011  $/R2011/03/14 10.50 P Foreign Exchange Future 3.27400 3.30500 0.94685 0.00000 0.0000 0
01/02/2011  $/R2011/03/14 10.50 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 30,000
01/02/2011  $/R2011/03/14 7.30 P Foreign Exchange Future 0.18300 0.20100 9.83607 0.00000 0.0000 0
01/02/2011  $/R2011/03/14 7.30 c Foreign Exchange Future 0.10900 0.09600 11.92661 0.00000 0.0000 29,607
01/02/2011  $/R2011/03/14 8.40 P Foreign Exchange Future 1.17600 1.20700 2.63605 0.00000 0.0000 0
01/02/2011  $/R2011/03/14 8.40 C Foreign Exchange Future 0.00200 0.00200 0.00000 0.00000 0.0000 3,000
01/02/2011  $/R2011/03/14 7.50 P Foreign Exchange Future 0.32800 0.35200 7.31707 0.00000 0.0000 0
01/02/2011  $/R2011/03/14 7.50 c Foreign Exchange Future 0.05400 0.04700 12.96296 0.00000 0.0000 12,000
01/02/2011  $/R2011/03/14 7.55 P Foreign Exchange Future 0.36900 0.39400 6.77507 0.00000 0.0000 0
01/02/2011  $/R2011/03/14 7.55 c Foreign Exchange Future 0.04500 0.03900 13.33333 0.00000 0.0000 871
01/02/2011  $/R2011/03/14 7.60 P Foreign Exchange Future 0.41200 0.43700 6.06796 0.00000 0.0000 0
01/02/2011  $/R2011/03/14 7.60 c Foreign Exchange Future 0.03800 0.03200 15.78947 0.00000 0.0000 3,071
01/02/2011  $/R2011/03/14 7.25 P Foreign Exchange Future 0.15200 0.16800 10.52632 0.00000 0.0000 3,000
01/02/2011  $/R2011/03/14 7.25 c Foreign Exchange Future 0.12800 0.11300 11.71875 0.00000 0.0000 9,600
01/02/2011  $/R2011/03/14 7.10 P Foreign Exchange Future 0.08600 0.09700 12.79070 0.00000 0.0000 3,000
01/02/2011  $/R2011/03/14 7.10 c Foreign Exchange Future 0.21200 0.19200 9.43396 0.00000 0.0000 3,280
01/02/2011  $/R2011/03/14 7.40 P Foreign Exchange Future 0.25100 0.27200 8.36653 0.00000 0.0000 0
01/02/2011  $/R2011/03/14 7.40 c Foreign Exchange Future 0.07700 0.06700 12.98701 0.00000 0.0000 65
01/02/2011  $/R2011/03/14 7.15 P Foreign Exchange Future 0.10400 0.11600 11.53846 0.00000 0.0000 0
01/02/2011  $/R2011/03/14 7.15 c Foreign Exchange Future 0.18000 0.16100 10.55556 0.00000 0.0000 600
01/02/2011  $/R2011/03/14 7.35 P Foreign Exchange Future 0.21600 0.23500 8.79630 0.00000 0.0000 0
01/02/2011  $/R2011/03/14 7.35 c Foreign Exchange Future 0.09200 0.08000 13.04348 0.00000 0.0000 400
01/02/2011  $/R2011/03/14 7.20 c Foreign Exchange Future 0.15000 0.13400 10.66667 0.00000 0.0000 0
01/02/2011  $/R2011/03/14 7.20 P Foreign Exchange Future 0.12400 0.13900 12.09677 0.00000 0.0000 2,571
01/02/2011  $/R2011/03/14 6.85 P Foreign Exchange Future 0.03100 0.03400 9.67742 0.00000 0.0000 0
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01/02/2011 $ /R 2011/03/14 6.85 C Foreign Exchange Future 0.40700 0.37900 6.87961 0.00000 0.0000 8,500
01/02/2011 $ /R 2011/06/13 Foreign Exchange Future 7.32580 7.29310 0.44637 7.30900 7.2805 53,982
01/02/2011 $ /R 2011/06/13 7.45 c Foreign Exchange Future 0.21300 0.20100 5.63380 0.00000 0.0000 0
01/02/2011 $ /R 2011/06/13 7.45 P Foreign Exchange Future 0.33700 0.35800 6.23145 0.00000 0.0000 0
01/02/2011 $ /R 2011/06/13 7.50 o] Foreign Exchange Future 0.19700 0.18600 5.58376 0.00000 0.0000 800
01/02/2011 $ /R 2011/06/13 7.50 P Foreign Exchange Future 0.37100 0.39300 5.92992 0.00000 0.0000 0
01/02/2011 $ /R 2011/06/13 7.40 o] Foreign Exchange Future 0.23000 0.21700 5.65217 0.00000 0.0000 0
01/02/2011 $ /R 2011/06/13 7.40 P Foreign Exchange Future 0.30400 0.32400 6.57895 0.00000 0.0000 1,000
01/02/2011 $ /R 2011/06/13 6.70 o] Foreign Exchange Future 0.67800 0.65000 4.12979 0.00000 0.0000 0
01/02/2011 $ /R 2011/06/13 6.70 P Foreign Exchange Future 0.05200 0.05700 9.61538 0.00000 0.0000 300
01/02/2011 $ /R 2011/06/13 7.20 P Foreign Exchange Future 0.19700 0.21300 8.12183 0.00000 0.0000 0
01/02/2011 $ /R 2011/06/13 7.20 o] Foreign Exchange Future 0.32300 0.30600 5.26316 0.00000 0.0000 300
01/02/2011 $ /R 2011/06/13 7.05 P Foreign Exchange Future 0.13900 0.15100 8.63309 0.00000 0.0000 0
01/02/2011 $ /R 2011/06/13 7.05 c Foreign Exchange Future 0.41500 0.39400 5.06024 0.00000 0.0000 500
01/02/2011 $ /R 2011/06/13 8.00 P Foreign Exchange Future 0.76800 0.79500 3.51563 0.00000 0.0000 0
01/02/2011 $ /R 2011/06/13 8.00 o] Foreign Exchange Future 0.09400 0.08800 6.38298 0.00000 0.0000 500
01/02/2011 $ /R 2011/06/13 7.80 P Foreign Exchange Future 0.59900 0.62500 4.34057 0.00000 0.0000 0
01/02/2011 $ /R 2011/06/13 7.80 c Foreign Exchange Future 0.12500 0.11800 5.60000 0.00000 0.0000 1,000
01/02/2011 $ /R 2011/06/13 7.25 P Foreign Exchange Future 0.00000 0.23600 100.00000 0.00000 0.0000 0
01/02/2011 $ /R 2011/06/13 7.25 c Foreign Exchange Future 0.00000 0.27900 100.00000 0.00000 0.0000 500
01/02/2011 $ /R 2011/09/19 Foreign Exchange Future 7.43490 7.40000 0.46941 0.00000 0.0000 12,055
01/02/2011 $ /R 2011/09/19 8.05 c Foreign Exchange Future 0.18100 0.17000 6.07735 0.00000 0.0000 0
01/02/2011 $ /R 2011/09/19 8.05 P Foreign Exchange Future 0.79600 0.82000 3.01508 0.00000 0.0000 0
01/02/2011 $ /R 2011/09/19 8.10 C Foreign Exchange Future 0.17200 0.16100 6.39535 0.00000 0.0000 0
01/02/2011 $ /R 2011/09/19 8.10 P Foreign Exchange Future 0.83700 0.86100 2.86738 0.00000 0.0000 0
01/02/2011 $ /R 2011/09/19 8.00 c Foreign Exchange Future 0.19000 0.17900 5.78947 0.00000 0.0000 0
01/02/2011 $ /R 2011/09/19 8.00 P Foreign Exchange Future 0.75500 0.77900 3.17881 0.00000 0.0000 0
01/02/2011 $ /R 2011/09/19 7.80 P Foreign Exchange Future 0.60000 0.62200 3.66667 0.00000 0.0000 0
01/02/2011 $ /R 2011/09/19 7.80 o] Foreign Exchange Future 0.23500 0.22200 5.53191 0.00000 0.0000 2,800
01/02/2011 $ /R 2011/09/19 7.40 o] Foreign Exchange Future 0.37000 0.34800 5.94595 0.00000 0.0000 0
01/02/2011 $ /R 2011/09/19 7.40 P Foreign Exchange Future 0.33500 0.34800 3.88060 0.00000 0.0000 2,800
01/02/2011 $/R2011/12/19 Foreign Exchange Future 7.54150 7.50350 0.50388 0.00000 0.0000 190
01/02/2011 $/R2011/12/19 7.35 o] Foreign Exchange Future 0.52200 0.49700 4.78927 0.00000 0.0000 0
01/02/2011 $/R2011/12/19 7.35 P Foreign Exchange Future 0.33100 0.34400 3.92749 0.00000 0.0000 0
01/02/2011 $/R2011/12/19 7.40 o] Foreign Exchange Future 0.49600 0.47200 4.83871 0.00000 0.0000 0
01/02/2011 $/R2011/12/19 7.40 P Foreign Exchange Future 0.35500 0.36900 3.94366 0.00000 0.0000 0
01/02/2011 $/R2011/12/19 7.30 c Foreign Exchange Future 0.54900 0.52300 4.73588 0.00000 0.0000 0
01/02/2011 $/R2011/12/19 7.30 P Foreign Exchange Future 0.30800 0.32000 3.89610 0.00000 0.0000 0
01/02/2011 $ /R 2015/12/14 Foreign Exchange Future 9.50720 9.47860 0.30082 0.00000 0.0000 0
01/02/2011 $ /R 2015/12/14 9.20 c Foreign Exchange Future 1.67400 1.66300 0.65711 0.00000 0.0000 0
01/02/2011 $ /R 2015/12/14 9.20 P Foreign Exchange Future 1.36700 1.38400 1.24360 0.00000 0.0000 0
01/02/2011 $ /R 2015/12/14 9.25 c Foreign Exchange Future 1.65600 1.64500 0.66425 0.00000 0.0000 0
01/02/2011 $ /R 2015/12/14 9.25 P Foreign Exchange Future 1.39900 1.41600 1.21515 0.00000 0.0000 0
01/02/2011 $ /R 2015/12/14 9.15 c Foreign Exchange Future 1.69200 1.68100 0.65012 0.00000 0.0000 0
01/02/2011 $ /R 2015/12/14 9.15 P Foreign Exchange Future 1.33500 1.35200 1.27341 0.00000 0.0000 0
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01/02/2011 $ /R MAXI 2011/03/14 Foreign Exchange Future 7.22630 7.19550 0.42622 0.00000 0.0000 125
01/02/2011 $ / R MAXI 2011/03/14 7.00 c Foreign Exchange Future 0.28441 0.26051 8.40336 0.00000 0.0000 0
01/02/2011 $ / R MAXI 2011/03/14 7.00 P Foreign Exchange Future 0.05811 0.06501 11.87403 0.00000 0.0000 0
01/02/2011 $ / R MAXI 2011/03/14 7.05 o] Foreign Exchange Future 0.24730 0.22499 9.02143 0.00000 0.0000 0
01/02/2011 $ /R MAXI 2011/03/14 7.05 P Foreign Exchange Future 0.07100 0.07949 11.95775 0.00000 0.0000 0
01/02/2011 $ /R MAXI 2011/03/14 6.95 o] Foreign Exchange Future 0.32354 0.29824 7.81974 0.00000 0.0000 0
01/02/2011 $ /R MAXI 2011/03/14 6.95 P Foreign Exchange Future 0.04724 0.05274 11.64268 0.00000 0.0000 0
01/02/2011 $ /R MAXI 2011/06/13 Foreign Exchange Future 7.32580 7.29310 0.44637 0.00000 0.0000 20
01/02/2011 $ /R MAXI 2011/06/13 7.05 o] Foreign Exchange Future 0.41513 0.39370 5.16224 0.00000 0.0000 0
01/02/2011 $ /R MAXI 2011/06/13 7.05 P Foreign Exchange Future 0.13933 0.15060 8.08871 0.00000 0.0000 0
01/02/2011 $ /R MAXI 2011/06/13 7.10 o] Foreign Exchange Future 0.38291 0.36279 5.25450 0.00000 0.0000 0
01/02/2011 $ /R MAXI 2011/06/13 7.10 P Foreign Exchange Future 0.15711 0.16969 8.00713 0.00000 0.0000 0
01/02/2011 $ /R MAXI 2011/06/13 7.00 o] Foreign Exchange Future 0.44880 0.42612 5.05348 0.00000 0.0000 0
01/02/2011 $ /R MAXI 2011/06/13 7.00 P Foreign Exchange Future 0.12300 0.13302 8.14634 0.00000 0.0000 0
01/02/2011  £/R 2011/03/14 Foreign Exchange Future 11.52200 11.58630 0.55806 11.58650 11.5620 31,993

01/02/2011  £/R 2011/03/14 11.80 o] Foreign Exchange Future 0.12400 0.14200 14.51613 0.00000 0.0000 0
01/02/2011 £ /R 2011/03/14 11.80 P Foreign Exchange Future 0.40200 0.35600 11.44279 0.00000 0.0000 0
01/02/2011  £/R 2011/03/14 11.85 o] Foreign Exchange Future 0.11100 0.12700 14.41441 0.00000 0.0000 0
01/02/2011  £/R 2011/03/14 11.85 P Foreign Exchange Future 0.43900 0.39100 10.93394 0.00000 0.0000 0
01/02/2011  £/R2011/03/14 11.75 c Foreign Exchange Future 0.13900 0.15800 13.66906 0.00000 0.0000 0
01/02/2011  £/R 2011/03/14 11.75 P Foreign Exchange Future 0.36700 0.32200 12.26158 0.00000 0.0000 0
01/02/2011  £/R2011/03/14 11.45 P Foreign Exchange Future 0.18900 0.16200 14.28571 0.00000 0.0000 0
01/02/2011  £/R 2011/03/14 11.45 c Foreign Exchange Future 0.26100 0.29800 14.17625 0.00000 0.0000 870
01/02/2011  £/R 2011/03/14 12.55 P Foreign Exchange Future 1.05000 0.99000 5.71429 0.00000 0.0000 0
01/02/2011  £/R2011/03/14 12.55 C Foreign Exchange Future 0.02200 0.02600 18.18182 0.00000 0.0000 870
01/02/2011  £/R 2011/03/14 12.00 P Foreign Exchange Future 0.55700 0.50500 9.33573 0.00000 0.0000 0
01/02/2011  £/R 2011/03/14 12.00 c Foreign Exchange Future 0.07900 0.09100 15.18987 0.00000 0.0000 150
01/02/2011  £/R 2011/06/13 Foreign Exchange Future 11.67040 11.73130 0.52183 11.67100 11.6700 2,391

01/02/2011  £/R 2011/06/13 11.85 o] Foreign Exchange Future 0.33500 0.35800 6.86567 0.00000 0.0000 0
01/02/2011  £/R 2011/06/13 11.85 P Foreign Exchange Future 0.51500 0.47700 7.37864 0.00000 0.0000 0
01/02/2011  £/R 2011/06/13 11.90 o] Foreign Exchange Future 0.31700 0.34000 7.25552 0.00000 0.0000 0
01/02/2011  £/R 2011/06/13 11.90 P Foreign Exchange Future 0.54700 0.50900 6.94698 0.00000 0.0000 0
01/02/2011  £/R 2011/06/13 11.80 o] Foreign Exchange Future 0.35300 0.37700 6.79887 0.00000 0.0000 0
01/02/2011  £/R 2011/06/13 11.80 P Foreign Exchange Future 0.48300 0.44600 7.66046 0.00000 0.0000 0
01/02/2011  £/R 2011/06/13 10.75 o] Foreign Exchange Future 1.00900 1.05800 4.85629 0.00000 0.0000 0
01/02/2011  £/R 2011/06/13 10.75 P Foreign Exchange Future 0.08900 0.07700 13.48315 0.00000 0.0000 10
01/02/2011  £/R 2011/06/13 11.45 P Foreign Exchange Future 0.29800 0.27300 8.38926 0.00000 0.0000 0
01/02/2011  £/R 2011/06/13 11.45 o] Foreign Exchange Future 0.51800 0.55400 6.94981 0.00000 0.0000 10
01/02/2011  £/R 2011/06/13 11.55 o] Foreign Exchange Future 0.46300 0.49700 7.34341 0.00000 0.0000 0
01/02/2011  £/R 2011/06/13 11.55 P Foreign Exchange Future 0.34300 0.31600 7.87172 0.00000 0.0000 100
01/02/2011 £ /R 2011/09/19 Foreign Exchange Future 11.82680 11.88300 0.47519 0.00000 0.0000 2,457
01/02/2011  £/R 2011/09/19 11.50 o] Foreign Exchange Future 0.71500 0.74700 4.47552 0.00000 0.0000 0
01/02/2011  £/R 2011/09/19 11.50 P Foreign Exchange Future 0.38800 0.36400 6.18557 0.00000 0.0000 0
01/02/2011  £/R 2011/09/19 11.55 c Foreign Exchange Future 0.68700 0.71800 451237 0.00000 0.0000 0
01/02/2011  £/R 2011/09/19 11.55 P Foreign Exchange Future 0.41000 0.38500 6.09756 0.00000 0.0000 0
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01/02/2011  £/R 2011/09/19 11.45 C Foreign Exchange Future 0.74400 0.77600 4.30108 0.00000 0.0000 0
01/02/2011  £/R 2011/09/19 11.45 P Foreign Exchange Future 0.36700 0.34300 6.53951 0.00000 0.0000 0
01/02/2011  £/R 2011/09/19 11.65 c Foreign Exchange Future 0.63300 0.66300 4.73934 0.00000 0.0000 0
01/02/2011  £/R 2011/09/19 11.65 P Foreign Exchange Future 0.45600 0.43000 5.70175 0.00000 0.0000 100
01/02/2011  £/R2011/12/19 Foreign Exchange Future 11.97500 12.02610 0.42672 0.00000 0.0000 0
01/02/2011  £/R2011/12/19 11.65 o] Foreign Exchange Future 0.82400 0.85000 3.15534 0.00000 0.0000 0
01/02/2011  £/R2011/12/19 11.65 P Foreign Exchange Future 0.49900 0.47400 5.01002 0.00000 0.0000 0
01/02/2011  £/R2011/12/19 11.70 o] Foreign Exchange Future 0.79700 0.82300 3.26223 0.00000 0.0000 0
01/02/2011  £/R2011/12/19 11.70 P Foreign Exchange Future 0.52200 0.49700 4.78927 0.00000 0.0000 0
01/02/2011  £/R2011/12/19 11.60 o] Foreign Exchange Future 0.85100 0.87700 3.05523 0.00000 0.0000 0
01/02/2011  £/R2011/12/19 11.60 P Foreign Exchange Future 0.47600 0.45100 5.25210 0.00000 0.0000 0
01/02/2011  ¥/R 2011/03/14 Foreign Exchange Future 0.08810 0.08810 0.00000 0.00000 0.0000 522
01/02/2011  ¥/R 2011/03/14 0.09 o] Foreign Exchange Future 0.00265 0.00260 1.88679 0.00000 0.0000 0
01/02/2011  ¥/R 2011/03/14 0.09 P Foreign Exchange Future 0.00155 0.00150 3.22581 0.00000 0.0000 0
01/02/2011  ¥/R 2011/03/14 0.10 o] Foreign Exchange Future 0.00029 0.00026 10.34483 0.00000 0.0000 0
01/02/2011  ¥/R 2011/03/14 0.10 P Foreign Exchange Future 0.00919 0.00916 0.32644 0.00000 0.0000 0
01/02/2011 ¥ /R 2011/03/14 0.08 (o} Foreign Exchange Future 0.01112 0.01111 0.08993 0.00000 0.0000 0
01/02/2011  ¥/R 2011/03/14 0.08 P Foreign Exchange Future 0.00002 0.00001 50.00000 0.00000 0.0000 0
01/02/2011  ¥/R 2011/06/13 Foreign Exchange Future 0.08940 0.08940 0.00000 0.00000 0.0000 573
01/02/2011  ¥/R2011/06/13 0.09 c Foreign Exchange Future 0.00620 0.00611 1.45161 0.00000 0.0000 0
01/02/2011  ¥/R 2011/06/13 0.09 P Foreign Exchange Future 0.00180 0.00171 5.00000 0.00000 0.0000 0
01/02/2011  ¥/R 2011/06/13 0.10 c Foreign Exchange Future 0.00215 0.00207 3.72093 0.00000 0.0000 0
01/02/2011  ¥/R 2011/06/13 0.10 P Foreign Exchange Future 0.00775 0.00767 1.03226 0.00000 0.0000 0
01/02/2011  ¥/R 2011/06/13 0.08 C Foreign Exchange Future 0.01457 0.01455 0.13727 0.00000 0.0000 0
01/02/2011  ¥/R 2011/06/13 0.08 P Foreign Exchange Future 0.00017 0.00015 11.76471 0.00000 0.0000 0
01/02/2011  €/R 2011/03/14 Foreign Exchange Future 9.90330 9.89500 0.08381 9.84400 9.8440 17,115
01/02/2011  €/R 2011/03/14 9.80 c Foreign Exchange Future 0.24500 0.23200 5.30612 0.00000 0.0000 0
01/02/2011  €/R 2011/03/14 9.80 P Foreign Exchange Future 0.14200 0.13700 3.52113 0.00000 0.0000 0
01/02/2011  €/R 2011/03/14 9.85 o] Foreign Exchange Future 0.21500 0.20300 5.58140 0.00000 0.0000 0
01/02/2011  €/R 2011/03/14 9.85 P Foreign Exchange Future 0.16200 0.15800 2.46914 0.00000 0.0000 0
01/02/2011  €/R 2011/03/14 9.75 o] Foreign Exchange Future 0.27600 0.26400 4.34783 0.00000 0.0000 0
01/02/2011  €/R 2011/03/14 9.75 P Foreign Exchange Future 0.12300 0.11900 3.25203 0.00000 0.0000 0
01/02/2011  €/R 2011/03/14 9.50 P Foreign Exchange Future 0.05800 0.05300 8.62069 0.00000 0.0000 0
01/02/2011  €/R 2011/03/14 9.50 o] Foreign Exchange Future 0.46100 0.44800 2.81996 0.00000 0.0000 10,429
01/02/2011  €/R 2011/03/14 10.40 P Foreign Exchange Future 0.54800 0.55100 0.54745 0.00000 0.0000 0
01/02/2011  €/R 2011/03/14 10.40 o] Foreign Exchange Future 0.05100 0.04600 9.80392 0.00000 0.0000 14,937
01/02/2011  €/R 2011/03/14 10.50 P Foreign Exchange Future 0.63600 0.64000 0.62893 0.00000 0.0000 0
01/02/2011  €/R 2011/03/14 10.50 o] Foreign Exchange Future 0.03900 0.03500 10.25641 0.00000 0.0000 4,508
01/02/2011  €/R 2011/03/14 10.10 P Foreign Exchange Future 0.31100 0.31000 0.32154 0.00000 0.0000 0
01/02/2011  €/R 2011/03/14 10.10 o] Foreign Exchange Future 0.11400 0.10500 7.89474 0.00000 0.0000 100
01/02/2011 €/R2011/03/14 9.60 (o} Foreign Exchange Future 0.38200 0.36900 3.40314 0.00000 0.0000 500
01/02/2011  €/R 2011/03/14 9.60 P Foreign Exchange Future 0.07900 0.07400 6.32911 0.00000 0.0000 3,000
01/02/2011  €/R 2011/03/14 10.00 P Foreign Exchange Future 0.24400 0.24200 0.81967 0.00000 0.0000 0
01/02/2011  €/R2011/03/14 10.00 c Foreign Exchange Future 0.14700 0.13700 6.80272 0.00000 0.0000 500
01/02/2011  €/R 2011/06/13 Foreign Exchange Future 10.02660 10.01700 0.09575 9.96700 9.9670 7,278
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01/02/2011  €/R 2011/06/13 9.80 C Foreign Exchange Future 0.45200 0.44300 1.99115 0.00000 0.0000 0
01/02/2011  €/R 2011/06/13 9.80 P Foreign Exchange Future 0.22500 0.22600 0.44444 0.00000 0.0000 0
01/02/2011  €/R 2011/06/13 9.85 c Foreign Exchange Future 0.42200 0.41400 1.89573 0.00000 0.0000 0
01/02/2011  €/R 2011/06/13 9.85 P Foreign Exchange Future 0.24500 0.24700 0.81633 0.00000 0.0000 0
01/02/2011  €/R 2011/06/13 9.75 o] Foreign Exchange Future 0.48200 0.47400 1.65975 0.00000 0.0000 0
01/02/2011  €/R 2011/06/13 9.75 P Foreign Exchange Future 0.20500 0.20700 0.97561 0.00000 0.0000 0
01/02/2011  €/R 2011/09/19 Foreign Exchange Future 10.15800 10.14520 0.12601 0.00000 0.0000 2,463
01/02/2011  €/R 2011/09/19 9.65 o] Foreign Exchange Future 0.73300 0.71500 2.45566 0.00000 0.0000 0
01/02/2011  €/R 2011/09/19 9.65 P Foreign Exchange Future 0.22500 0.22000 2.22222 0.00000 0.0000 0
01/02/2011  €/R 2011/09/19 9.70 o] Foreign Exchange Future 0.70000 0.68300 2.42857 0.00000 0.0000 0
01/02/2011  €/R 2011/09/19 9.70 P Foreign Exchange Future 0.24200 0.23800 1.65289 0.00000 0.0000 0
01/02/2011  €/R 2011/09/19 9.60 o] Foreign Exchange Future 0.76600 0.74800 2.34987 0.00000 0.0000 0
01/02/2011  €/R 2011/09/19 9.60 P Foreign Exchange Future 0.20800 0.20300 2.40385 0.00000 0.0000 0
01/02/2011  €/R 2011/12/19 Foreign Exchange Future 10.28270 10.26660 0.15657 0.00000 0.0000 0
01/02/2011  €/R2011/12/19 9.80 o] Foreign Exchange Future 0.79200 0.76800 3.03030 0.00000 0.0000 0
01/02/2011  €/R2011/12/19 9.80 P Foreign Exchange Future 0.30900 0.30100 2.58900 0.00000 0.0000 0
01/02/2011 €/R2011/12/19 9.85 (o} Foreign Exchange Future 0.76100 0.73900 2.89093 0.00000 0.0000 0
01/02/2011  €/R2011/12/19 9.85 P Foreign Exchange Future 0.32800 0.32200 1.82927 0.00000 0.0000 0
01/02/2011  €/R2011/12/19 9.75 o] Foreign Exchange Future 0.82200 0.79900 2.79805 0.00000 0.0000 0
01/02/2011  €/R2011/12/19 9.75 P Foreign Exchange Future 0.28900 0.28200 2.42215 0.00000 0.0000 0
01/02/2011  AU$ /R 2011/03/14 Foreign Exchange Future 7.15420 7.21670 0.87361 7.20700 7.1800 7,822
01/02/2011  AU$ /R 2011/03/14 6.70 c Foreign Exchange Future 0.46700 0.52600 12.63383 0.00000 0.0000 0
01/02/2011  AU$ /R 2011/03/14 6.70 P Foreign Exchange Future 0.01300 0.00900 30.76923 0.00000 0.0000 0
01/02/2011  AU$ /R 2011/03/14 6.75 C Foreign Exchange Future 0.42000 0.47800 13.80952 0.00000 0.0000 0
01/02/2011  AU$ /R 2011/03/14 6.75 P Foreign Exchange Future 0.01600 0.01100 31.25000 0.00000 0.0000 0
01/02/2011  AU$ /R 2011/03/14 6.65 c Foreign Exchange Future 0.51500 0.57500 11.65049 0.00000 0.0000 0
01/02/2011  AUS$ /R 2011/03/14 6.65 P Foreign Exchange Future 0.01100 0.00800 27.27273 0.00000 0.0000 0
01/02/2011  AU$ /R 2011/06/13 Foreign Exchange Future 7.17020 7.23120 0.85074 7.22750 7.2200 1,505
01/02/2011  AU$ /R 2011/06/13 6.65 o] Foreign Exchange Future 0.56900 0.62700 10.19332 0.00000 0.0000 0
01/02/2011  AU$ /R 2011/06/13 6.65 P Foreign Exchange Future 0.04900 0.04600 6.12245 0.00000 0.0000 0
01/02/2011  AU$ /R 2011/06/13 6.70 o] Foreign Exchange Future 0.52500 0.58300 11.04762 0.00000 0.0000 0
01/02/2011  AU$ /R 2011/06/13 6.70 P Foreign Exchange Future 0.05500 0.05200 5.45455 0.00000 0.0000 0
01/02/2011  AU$ /R 2011/06/13 6.60 o] Foreign Exchange Future 0.61400 0.67200 9.44625 0.00000 0.0000 0
01/02/2011  AU$ /R 2011/06/13 6.60 P Foreign Exchange Future 0.04400 0.04100 6.81818 0.00000 0.0000 0
01/02/2011  AU$ /R 2011/09/19 Foreign Exchange Future 7.18640 7.24670 0.83908 0.00000 0.0000 5,840
01/02/2011  AU$ /R 2011/09/19 6.65 o] Foreign Exchange Future 0.62700 0.67700 7.97448 0.00000 0.0000 0
01/02/2011  AU$ /R 2011/09/19 6.65 P Foreign Exchange Future 0.09100 0.08000 12.08791 0.00000 0.0000 0
01/02/2011  AU$ /R 2011/09/19 6.70 c Foreign Exchange Future 0.58600 0.63500 8.36177 0.00000 0.0000 0
01/02/2011  AU$ /R 2011/09/19 6.70 P Foreign Exchange Future 0.10000 0.08800 12.00000 0.00000 0.0000 0
01/02/2011  AU$ /R 2011/09/19 6.60 c Foreign Exchange Future 0.67000 0.72000 7.46269 0.00000 0.0000 0
01/02/2011 AU$ / R 2011/09/19 6.60 P Foreign Exchange Future 0.08400 0.07300 13.09524 0.00000 0.0000 0
01/02/2011  AU$ /R 2015/12/14 Foreign Exchange Future 7.94420 8.04740 1.29906 0.00000 0.0000 0
01/02/2011  AU$ /R 2015/12/14 7.30 c Foreign Exchange Future 1.15500 1.21500 5.19481 0.00000 0.0000 0
01/02/2011  AU$ /R 2015/12/14 7.30 P Foreign Exchange Future 0.51100 0.46800 8.41487 0.00000 0.0000 0
01/02/2011  AU$ /R 2015/12/14 7.35 c Foreign Exchange Future 1.12700 1.18600 5.23514 0.00000 0.0000 0
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01/02/2011 AU$ /R 2015/12/14 7.35 P Foreign Exchange Future 0.53300 0.48900 8.25516 0.00000 0.0000 0
01/02/2011 AU$ /R 2015/12/14 7.25 Cc Foreign Exchange Future 1.18400 1.24400 5.06757 0.00000 0.0000 0
01/02/2011 AU$ /R 2015/12/14 7.25 P Foreign Exchange Future 0.49000 0.44700 8.77551 0.00000 0.0000 0
01/02/2011 CAD/ R 2011/03/14 Foreign Exchange Future 7.23130 7.21310 0.25168 0.00000 0.0000 1,791
01/02/2011 CAD/ R 2011/03/14 7.05 C Foreign Exchange Future 0.23200 0.21500 7.32759 0.00000 0.0000 0
01/02/2011 CAD/ R 2011/03/14 7.05 P Foreign Exchange Future 0.05100 0.05200 1.96078 0.00000 0.0000 0
01/02/2011 CAD/ R 2011/03/14 7.10 C Foreign Exchange Future 0.19500 0.17900 8.20513 0.00000 0.0000 0
01/02/2011 CAD/ R 2011/03/14 7.10 P Foreign Exchange Future 0.06400 0.06600 3.12500 0.00000 0.0000 0
01/02/2011 CAD/ R 2011/03/14 7.00 C Foreign Exchange Future 0.27100 0.25400 6.27306 0.00000 0.0000 0
01/02/2011 CAD/ R 2011/03/14 7.00 P Foreign Exchange Future 0.04000 0.04100 2.50000 0.00000 0.0000 0
01/02/2011 CAD/ R 2011/06/13 Foreign Exchange Future 7.31530 7.29550 0.27067 0.00000 0.0000 0
01/02/2011 CAD/ R 2011/06/13 6.90 C Foreign Exchange Future 0.47800 0.46100 3.55649 0.00000 0.0000 0
01/02/2011 CAD/ R 2011/06/13 6.90 P Foreign Exchange Future 0.06300 0.06600 4.76190 0.00000 0.0000 0
01/02/2011 CAD/ R 2011/06/13 6.95 C Foreign Exchange Future 0.43900 0.42200 3.87244 0.00000 0.0000 0
01/02/2011 CAD/ R 2011/06/13 6.95 P Foreign Exchange Future 0.07400 0.07700 4.05405 0.00000 0.0000 0
01/02/2011 CAD/ R 2011/06/13 6.85 C Foreign Exchange Future 0.51900 0.50100 3.46821 0.00000 0.0000 0
01/02/2011 CAD/ R 2011/06/13 6.85 P Foreign Exchange Future 0.05400 0.05600 3.70370 0.00000 0.0000 0
01/02/2011 CHF / R 2011/03/14 Foreign Exchange Future 7.68750 7.64240 0.58667 0.00000 0.0000 1,390
01/02/2011 CHF / R 2011/03/14 7.25 (o} Foreign Exchange Future 0.46800 0.42500 9.18803 0.00000 0.0000 0
01/02/2011 CHF /R 2011/03/14 7.25 P Foreign Exchange Future 0.03100 0.03300 6.45161 0.00000 0.0000 0
01/02/2011 CHF / R 2011/03/14 7.30 Cc Foreign Exchange Future 0.42400 0.38300 9.66981 0.00000 0.0000 0
01/02/2011 CHF / R 2011/03/14 7.30 P Foreign Exchange Future 0.03700 0.04100 10.81081 0.00000 0.0000 0
01/02/2011 CHF / R 2011/03/14 7.20 Cc Foreign Exchange Future 0.51200 0.46900 8.39844 0.00000 0.0000 0
01/02/2011 CHF / R 2011/03/14 7.20 P Foreign Exchange Future 0.02500 0.02700 8.00000 0.00000 0.0000 0
01/02/2011 CHF / R 2011/06/13 Foreign Exchange Future 7.80090 7.75370 0.60506 0.00000 0.0000 0
01/02/2011 CHF / R 2011/06/13 7.10 Cc Foreign Exchange Future 0.75300 0.70500 6.37450 0.00000 0.0000 0
01/02/2011 CHF / R 2011/06/13 7.10 P Foreign Exchange Future 0.05200 0.05100 1.92308 0.00000 0.0000 0
01/02/2011 CHF / R 2011/06/13 7.15 C Foreign Exchange Future 0.71100 0.66400 6.61041 0.00000 0.0000 0
01/02/2011 CHF /R 2011/06/13 7.15 P Foreign Exchange Future 0.06000 0.06000 0.00000 0.00000 0.0000 0
01/02/2011 CHF /R 2011/06/13 7.05 C Foreign Exchange Future 0.79600 0.74700 6.15578 0.00000 0.0000 0
01/02/2011 CHF /R 2011/06/13 7.05 P Foreign Exchange Future 0.04500 0.04300 4.44444 0.00000 0.0000 0
01/02/2011 RAIN 2011/03/14 Foreign Exchange Future 14,304.27000 14,288.98000 0.10689 0.00000 0.0000 0
01/02/2011 RAIN 2011/03/14 13,600.00 C Foreign Exchange Future 704.30000 689.00000 2.17237 0.00000 0.0000 0
01/02/2011 RAIN 2011/03/14 13,600.00 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
01/02/2011 RAIN 2011/03/14 13,600.01 C Foreign Exchange Future 704.30000 689.00000 2.17237 0.00000 0.0000 0
01/02/2011 RAIN 2011/03/14 13,600.01 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
01/02/2011 RAIN 2011/03/14 13,599.99 C Foreign Exchange Future 704.30000 689.00000 2.17237 0.00000 0.0000 0
01/02/2011 RAIN 2011/03/14 13,599.99 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
01/02/2011 RAIN 2011/06/13 Foreign Exchange Future 14,498.74000 14,482.36000 0.11298 0.00000 0.0000 0
01/02/2011 RAIN 2011/06/13 13,500.00 C Foreign Exchange Future 998.70000 982.40000 1.63212 0.00000 0.0000 0
01/02/2011 RAIN 2011/06/13 13,500.00 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
01/02/2011 RAIN 2011/06/13 13,500.01 (o} Foreign Exchange Future 998.70000 982.40000 1.63212 0.00000 0.0000 0
01/02/2011 RAIN 2011/06/13 13,500.01 P Foreign Exchange Future 0.00000 0.10000 100.00000 0.00000 0.0000 0
01/02/2011 RAIN 2011/06/13 13,499.99 C Foreign Exchange Future 998.80000 982.40000 1.64197 0.00000 0.0000 0
01/02/2011 RAIN 2011/06/13 13,499.99 P Foreign Exchange Future 0.10000 0.00000 100.00000 0.00000 0.0000 0
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01/02/2011  YUAN/R 2011/03/14 Foreign Exchange Future 1.09340 1.09090 0.22864 0.00000 0.0000 0
01/02/2011  YUAN/R 2011/03/14 1.05 c Foreign Exchange Future 0.04900 0.04680 4.48980 0.00000 0.0000 0
01/02/2011  YUAN/R 2011/03/14 1.05 P Foreign Exchange Future 0.00560 0.00590 5.35714 0.00000 0.0000 0
01/02/2011  YUAN/R 2011/03/14 1.10 c Foreign Exchange Future 0.01910 0.01770 7.32984 0.00000 0.0000 0
01/02/2011  YUAN/R 2011/03/14 1.10 P Foreign Exchange Future 0.02570 0.02680 4.28016 0.00000 0.0000 0
01/02/2011  YUAN/R 2011/03/14 1.00 C Foreign Exchange Future 0.09460 0.09180 2.95983 0.00000 0.0000 0
01/02/2011  YUAN/R 2011/03/14 1.00 P Foreign Exchange Future 0.00120 0.00090 25.00000 0.00000 0.0000 0
01/02/2011  YUAN/R 2011/06/13 Foreign Exchange Future 1.11000 1.10770 0.20721 0.00000 0.0000 0
01/02/2011  YUAN/R 2011/06/13 1.05 c Foreign Exchange Future 0.07370 0.07210 2.17096 0.00000 0.0000 0
01/02/2011  YUAN/R 2011/06/13 1.05 P Foreign Exchange Future 0.01370 0.01440 5.10949 0.00000 0.0000 0
01/02/2011  YUAN/R 2011/06/13 1.10 c Foreign Exchange Future 0.04350 0.04230 2.75862 0.00000 0.0000 0
01/02/2011  YUAN/R 2011/06/13 1.10 P Foreign Exchange Future 0.03350 0.03460 3.28358 0.00000 0.0000 0
01/02/2011  YUAN/R 2011/06/13 1.00 c Foreign Exchange Future 0.11430 0.11230 1.74978 0.00000 0.0000 0
01/02/2011  YUAN/R 2011/06/13 1.00 P Foreign Exchange Future 0.00430 0.00460 6.97674 0.00000 0.0000 0
Future Open Interest 368,187
Option Open Interest 216,096
Total 584,283
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