
High/Low for: 10/03/2011

Currency Future & Options High/Low
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Close Price

Today Close
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Today's High Today's Low% Movement 
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Open InterestContract Details Call/

Put

Strike

10/03/2011 Foreign Exchange Future  6.87460  6.90450  6.91910  6.8745 0.43493  175,954    $ / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  6,050 C 8.00   $ / R 2011/03/14

10/03/2011 Foreign Exchange Future  1.12500  1.09600  0.00000  0.0000 2.57778  0 P 8.00   $ / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  340 C 8.05   $ / R 2011/03/14

10/03/2011 Foreign Exchange Future  1.17500  1.14600  0.00000  0.0000 2.46809  0 P 8.05   $ / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 7.95   $ / R 2011/03/14

10/03/2011 Foreign Exchange Future  1.07500  1.04600  0.00000  0.0000 2.69767  0 P 7.95   $ / R 2011/03/14

10/03/2011 Foreign Exchange Future  1.62500  1.59600  0.00000  0.0000 1.78462  0 P 8.50   $ / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  30,000 C 8.50   $ / R 2011/03/14

10/03/2011 Foreign Exchange Future  3.62500  3.59600  0.00000  0.0000 0.80000  0 P 10.50   $ / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  30,000 C 10.50   $ / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.42500  0.39600  0.00000  0.0000 6.82353  2,000 P 7.30   $ / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  6,050 C 7.30   $ / R 2011/03/14

10/03/2011 Foreign Exchange Future  1.52500  1.49600  0.00000  0.0000 1.90164  0 P 8.40   $ / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  3,000 C 8.40   $ / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.62500  0.59600  0.00000  0.0000 4.64000  0 P 7.50   $ / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  12,000 C 7.50   $ / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.67500  0.64600  0.00000  0.0000 4.29630  0 P 7.55   $ / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  871 C 7.55   $ / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.72500  0.69600  0.00000  0.0000 4.00000  0 P 7.60   $ / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  3,071 C 7.60   $ / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.37500  0.34600  0.00000  0.0000 7.73333  3,000 P 7.25   $ / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  7,600 C 7.25   $ / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.22700  0.19700  0.00000  0.0000 13.21586  3,000 P 7.10   $ / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.00200  0.00100  0.00000  0.0000 50.00000  3,280 C 7.10   $ / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.52500  0.49600  0.00000  0.0000 5.52381  0 P 7.40   $ / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 7.40   $ / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.27600  0.24700  0.00000  0.0000 10.50725  0 P 7.15   $ / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.00100  0.00100  0.00000  0.0000 0.00000  100 C 7.15   $ / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.47500  0.44600  0.00000  0.0000 6.10526  0 P 7.35   $ / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 7.35   $ / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 7.20   $ / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.32500  0.29600  0.00000  0.0000 8.92308  2,571 P 7.20   $ / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.02700  0.01400  0.00000  0.0000 48.14815  0 P 6.85   $ / R 2011/03/14
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10/03/2011 Foreign Exchange Future  0.05200  0.06800  0.00000  0.0000 30.76923  8,500 C 6.85   $ / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.13300  0.10400  0.00000  0.0000 21.80451  0 P 7.00   $ / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.00800  0.00800  0.00000  0.0000 0.00000  1,600 C 7.00   $ / R 2011/03/14

10/03/2011 Foreign Exchange Future  6.96850  6.99530  13.80760  6.9680 0.38459  109,390    $ / R 2011/06/13

10/03/2011 Foreign Exchange Future  0.07400  0.07300  0.00000  0.0000 1.35135  0 C 7.45   $ / R 2011/06/13

10/03/2011 Foreign Exchange Future  0.55600  0.52800  0.00000  0.0000 5.03597  0 P 7.45   $ / R 2011/06/13

10/03/2011 Foreign Exchange Future  0.06700  0.06600  0.00000  0.0000 1.49254  800 C 7.50   $ / R 2011/06/13

10/03/2011 Foreign Exchange Future  0.59900  0.57100  0.00000  0.0000 4.67446  0 P 7.50   $ / R 2011/06/13

10/03/2011 Foreign Exchange Future  0.08200  0.08100  0.00000  0.0000 1.21951  0 C 7.40   $ / R 2011/06/13

10/03/2011 Foreign Exchange Future  0.51400  0.48600  0.00000  0.0000 5.44747  1,000 P 7.40   $ / R 2011/06/13

10/03/2011 Foreign Exchange Future  0.36200  0.38000  0.00000  0.0000 4.97238  0 C 6.70   $ / R 2011/06/13

10/03/2011 Foreign Exchange Future  0.09400  0.08500  0.00000  0.0000 9.57447  300 P 6.70   $ / R 2011/06/13

10/03/2011 Foreign Exchange Future  0.35500  0.33000  0.00000  0.0000 7.04225  0 P 7.20   $ / R 2011/06/13

10/03/2011 Foreign Exchange Future  0.12300  0.12500  0.00000  0.0000 1.62602  400 C 7.20   $ / R 2011/06/13

10/03/2011 Foreign Exchange Future  0.25000  0.22800  0.00000  0.0000 8.80000  0 P 7.05   $ / R 2011/06/13

10/03/2011 Foreign Exchange Future  0.16800  0.17300  0.00000  0.0000 2.97619  500 C 7.05   $ / R 2011/06/13

10/03/2011 Foreign Exchange Future  1.05900  1.02900  0.00000  0.0000 2.83286  0 P 8.00   $ / R 2011/06/13

10/03/2011 Foreign Exchange Future  0.02700  0.02400  0.00000  0.0000 11.11111  500 C 8.00   $ / R 2011/06/13

10/03/2011 Foreign Exchange Future  0.87100  0.84100  0.00000  0.0000 3.44432  0 P 7.80   $ / R 2011/06/13

10/03/2011 Foreign Exchange Future  0.03900  0.03600  0.00000  0.0000 7.69231  1,000 C 7.80   $ / R 2011/06/13

10/03/2011 Foreign Exchange Future  0.39300  0.36700  0.00000  0.0000 6.61578  0 P 7.25   $ / R 2011/06/13

10/03/2011 Foreign Exchange Future  0.11100  0.11200  0.00000  0.0000 0.90090  500 C 7.25   $ / R 2011/06/13

10/03/2011 Foreign Exchange Future  0.10100  0.10100  0.00000  0.0000 0.00000  250 C 7.30   $ / R 2011/06/13

10/03/2011 Foreign Exchange Future  0.43300  0.40600  0.00000  0.0000 6.23557  0 P 7.30   $ / R 2011/06/13

10/03/2011 Foreign Exchange Future  0.28400  0.26100  0.00000  0.0000 8.09859  0 P 7.10   $ / R 2011/06/13

10/03/2011 Foreign Exchange Future  0.15200  0.15600  0.00000  0.0000 2.63158  650 C 7.10   $ / R 2011/06/13

10/03/2011 Foreign Exchange Future  7.07150  7.09860  7.10200  7.0816 0.38323  28,476    $ / R 2011/09/19

10/03/2011 Foreign Exchange Future  0.09200  0.08800  0.00000  0.0000 4.34783  0 C 8.05   $ / R 2011/09/19

10/03/2011 Foreign Exchange Future  1.07100  1.03900  0.00000  0.0000 2.98786  0 P 8.05   $ / R 2011/09/19

10/03/2011 Foreign Exchange Future  0.08700  0.08300  0.00000  0.0000 4.59770  0 C 8.10   $ / R 2011/09/19

10/03/2011 Foreign Exchange Future  1.11600  1.08400  0.00000  0.0000 2.86738  0 P 8.10   $ / R 2011/09/19

10/03/2011 Foreign Exchange Future  0.09700  0.09400  0.00000  0.0000 3.09278  3,000 C 8.00   $ / R 2011/09/19

10/03/2011 Foreign Exchange Future  1.02600  0.99500  0.00000  0.0000 3.02144  0 P 8.00   $ / R 2011/09/19

10/03/2011 Foreign Exchange Future  0.85000  0.82000  0.00000  0.0000 3.52941  0 P 7.80   $ / R 2011/09/19

10/03/2011 Foreign Exchange Future  0.12100  0.11900  0.00000  0.0000 1.65289  2,800 C 7.80   $ / R 2011/09/19

10/03/2011 Foreign Exchange Future  0.19600  0.19900  0.00000  0.0000 1.53061  0 C 7.40   $ / R 2011/09/19

10/03/2011 Foreign Exchange Future  0.52500  0.50000  0.00000  0.0000 4.76190  2,800 P 7.40   $ / R 2011/09/19

10/03/2011 Foreign Exchange Future  0.45100  0.46500  0.00000  0.0000 3.10421  0 C 6.80   $ / R 2011/09/19

10/03/2011 Foreign Exchange Future  0.18000  0.16600  0.00000  0.0000 7.77778  10,000 P 6.80   $ / R 2011/09/19

10/03/2011 Foreign Exchange Future  0.39000  0.40400  0.00000  0.0000 3.58974  0 C 6.90   $ / R 2011/09/19

10/03/2011 Foreign Exchange Future  0.21900  0.20500  0.00000  0.0000 6.39269  10,000 P 6.90   $ / R 2011/09/19

10/03/2011 Foreign Exchange Future  0.56300  0.53700  0.00000  0.0000 4.61812  0 P 7.45   $ / R 2011/09/19

10/03/2011 Foreign Exchange Future  0.18400  0.18600  0.00000  0.0000 1.08696  10,000 C 7.45   $ / R 2011/09/19

10/03/2011 Foreign Exchange Future  0.68200  0.65400  0.00000  0.0000 4.10557  0 P 7.60   $ / R 2011/09/19

10/03/2011 Foreign Exchange Future  0.15300  0.15300  0.00000  0.0000 0.00000  200 C 7.60   $ / R 2011/09/19
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10/03/2011 Foreign Exchange Future  7.17120  7.19850  0.00000  0.0000 0.38069  1,875    $ / R 2011/12/19

10/03/2011 Foreign Exchange Future  0.31400  0.31700  0.00000  0.0000 0.95541  0 C 7.35   $ / R 2011/12/19

10/03/2011 Foreign Exchange Future  0.49300  0.46900  0.00000  0.0000 4.86815  0 P 7.35   $ / R 2011/12/19

10/03/2011 Foreign Exchange Future  0.29800  0.30000  0.00000  0.0000 0.67114  0 C 7.40   $ / R 2011/12/19

10/03/2011 Foreign Exchange Future  0.52700  0.50200  0.00000  0.0000 4.74383  0 P 7.40   $ / R 2011/12/19

10/03/2011 Foreign Exchange Future  0.33000  0.33400  0.00000  0.0000 1.21212  0 C 7.30   $ / R 2011/12/19

10/03/2011 Foreign Exchange Future  0.45900  0.43600  0.00000  0.0000 5.01089  0 P 7.30   $ / R 2011/12/19

10/03/2011 Foreign Exchange Future  7.28110  7.30860  0.00000  0.0000 0.37769  277    $ / R 2012/03/19

10/03/2011 Foreign Exchange Future  0.56800  0.57900  0.00000  0.0000 1.93662  0 C 7.04   $ / R 2012/03/19

10/03/2011 Foreign Exchange Future  0.32300  0.30600  0.00000  0.0000 5.26316  0 P 7.04   $ / R 2012/03/19

10/03/2011 Foreign Exchange Future  0.54200  0.55200  0.00000  0.0000 1.84502  0 C 7.09   $ / R 2012/03/19

10/03/2011 Foreign Exchange Future  0.34700  0.32900  0.00000  0.0000 5.18732  0 P 7.09   $ / R 2012/03/19

10/03/2011 Foreign Exchange Future  0.59500  0.60600  0.00000  0.0000 1.84874  0 C 6.99   $ / R 2012/03/19

10/03/2011 Foreign Exchange Future  0.30000  0.28300  0.00000  0.0000 5.66667  0 P 6.99   $ / R 2012/03/19

10/03/2011 Foreign Exchange Future  0.58700  0.59800  0.00000  0.0000 1.87394  0 C 7.00   $ / R 2012/03/19

10/03/2011 Foreign Exchange Future  0.30600  0.28900  0.00000  0.0000 5.55556  1,000 P 7.00   $ / R 2012/03/19

10/03/2011 Foreign Exchange Future  9.19760  9.22730  0.00000  0.0000 0.32291  0    $ / R 2015/12/14

10/03/2011 Foreign Exchange Future  1.47400  1.47300  0.00000  0.0000 0.06784  0 C 9.20   $ / R 2015/12/14

10/03/2011 Foreign Exchange Future  1.47600  1.44600  0.00000  0.0000 2.03252  0 P 9.20   $ / R 2015/12/14

10/03/2011 Foreign Exchange Future  1.45700  1.45700  0.00000  0.0000 0.00000  0 C 9.25   $ / R 2015/12/14

10/03/2011 Foreign Exchange Future  1.50900  1.48000  0.00000  0.0000 1.92180  0 P 9.25   $ / R 2015/12/14

10/03/2011 Foreign Exchange Future  1.49000  1.49000  0.00000  0.0000 0.00000  0 C 9.15   $ / R 2015/12/14

10/03/2011 Foreign Exchange Future  1.44200  1.41300  0.00000  0.0000 2.01110  0 P 9.15   $ / R 2015/12/14

10/03/2011 Foreign Exchange Future  6.87460  6.90450  0.00000  0.0000 0.43493  70    $ / R MAXI 2011/03/14

10/03/2011 Foreign Exchange Future  0.00795  0.00811  0.00000  0.0000 2.01258  0 C 7.00   $ / R MAXI 2011/03/14

10/03/2011 Foreign Exchange Future  0.13335  0.10361  0.00000  0.0000 22.30221  0 P 7.00   $ / R MAXI 2011/03/14

10/03/2011 Foreign Exchange Future  0.00390  0.00348  0.00000  0.0000 10.76923  0 C 7.05   $ / R MAXI 2011/03/14

10/03/2011 Foreign Exchange Future  0.17930  0.14898  0.00000  0.0000 16.91021  0 P 7.05   $ / R MAXI 2011/03/14

10/03/2011 Foreign Exchange Future  0.01570  0.01786  0.00000  0.0000 13.75796  0 C 6.95   $ / R MAXI 2011/03/14

10/03/2011 Foreign Exchange Future  0.09110  0.06336  0.00000  0.0000 30.45005  0 P 6.95   $ / R MAXI 2011/03/14

10/03/2011 Foreign Exchange Future  6.96850  6.99530  6.97330  6.9733 0.38459  350    $ / R MAXI 2011/06/13

10/03/2011 Foreign Exchange Future  0.16848  0.17338  0.00000  0.0000 2.90836  0 C 7.05   $ / R MAXI 2011/06/13

10/03/2011 Foreign Exchange Future  0.24998  0.22808  0.00000  0.0000 8.76070  0 P 7.05   $ / R MAXI 2011/06/13

10/03/2011 Foreign Exchange Future  0.15186  0.15557  0.00000  0.0000 2.44304  0 C 7.10   $ / R MAXI 2011/06/13

10/03/2011 Foreign Exchange Future  0.28336  0.26027  0.00000  0.0000 8.14864  0 P 7.10   $ / R MAXI 2011/06/13

10/03/2011 Foreign Exchange Future  0.18690  0.19312  0.00000  0.0000 3.32798  0 C 7.00   $ / R MAXI 2011/06/13

10/03/2011 Foreign Exchange Future  0.21840  0.19782  0.00000  0.0000 9.42308  0 P 7.00   $ / R MAXI 2011/06/13

10/03/2011 Foreign Exchange Future  0.09083  0.09035  0.00000  0.0000 0.52846  0 C 7.35   $ / R MAXI 2011/06/13

10/03/2011 Foreign Exchange Future  0.47233  0.44505  0.00000  0.0000 5.77562  60 P 7.35   $ / R MAXI 2011/06/13

10/03/2011 Foreign Exchange Future  11.12140  11.10760  11.12110  11.1211 0.12409  28,263    £ / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 11.80   £ / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.67900  0.69200  0.00000  0.0000 1.91458  2,000 P 11.80   £ / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 11.85   £ / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.72900  0.74200  0.00000  0.0000 1.78326  0 P 11.85   £ / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 11.75   £ / R 2011/03/14
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10/03/2011 Foreign Exchange Future  0.62900  0.64200  0.00000  0.0000 2.06677  0 P 11.75   £ / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.33300  0.34400  0.00000  0.0000 3.30330  0 P 11.45   £ / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.00400  0.00200  0.00000  0.0000 50.00000  569 C 11.45   £ / R 2011/03/14

10/03/2011 Foreign Exchange Future  1.42900  1.44200  0.00000  0.0000 0.90973  0 P 12.55   £ / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  569 C 12.55   £ / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.87900  0.89200  0.00000  0.0000 1.47895  0 P 12.00   £ / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  150 C 12.00   £ / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 P 8.00   £ / R 2011/03/14

10/03/2011 Foreign Exchange Future  3.12100  3.10800  0.00000  0.0000 0.41653  0 C 8.00   £ / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 P 7.30   £ / R 2011/03/14

10/03/2011 Foreign Exchange Future  3.82100  3.80800  0.00000  0.0000 0.34023  0 C 7.30   £ / R 2011/03/14

10/03/2011 Foreign Exchange Future  11.26100  11.24210  11.30400  11.2210 0.16784  5,409    £ / R 2011/06/13

10/03/2011 Foreign Exchange Future  0.13500  0.12500  0.00000  0.0000 7.40741  0 C 11.85   £ / R 2011/06/13

10/03/2011 Foreign Exchange Future  0.72400  0.73300  0.00000  0.0000 1.24309  0 P 11.85   £ / R 2011/06/13

10/03/2011 Foreign Exchange Future  0.12600  0.11600  0.00000  0.0000 7.93651  0 C 11.90   £ / R 2011/06/13

10/03/2011 Foreign Exchange Future  0.76500  0.77400  0.00000  0.0000 1.17647  0 P 11.90   £ / R 2011/06/13

10/03/2011 Foreign Exchange Future  0.14600  0.13500  0.00000  0.0000 7.53425  0 C 11.80   £ / R 2011/06/13

10/03/2011 Foreign Exchange Future  0.68500  0.69300  0.00000  0.0000 1.16788  0 P 11.80   £ / R 2011/06/13

10/03/2011 Foreign Exchange Future  0.62600  0.60700  0.00000  0.0000 3.03514  0 C 10.75   £ / R 2011/06/13

10/03/2011 Foreign Exchange Future  0.11500  0.11500  0.00000  0.0000 0.00000  10 P 10.75   £ / R 2011/06/13

10/03/2011 Foreign Exchange Future  0.42900  0.43400  0.00000  0.0000 1.16550  0 P 11.45   £ / R 2011/06/13

10/03/2011 Foreign Exchange Future  0.24000  0.22600  0.00000  0.0000 5.83333  10 C 11.45   £ / R 2011/06/13

10/03/2011 Foreign Exchange Future  0.20800  0.19500  0.00000  0.0000 6.25000  0 C 11.55   £ / R 2011/06/13

10/03/2011 Foreign Exchange Future  0.49700  0.50300  0.00000  0.0000 1.20724  100 P 11.55   £ / R 2011/06/13

10/03/2011 Foreign Exchange Future  0.11700  0.10800  0.00000  0.0000 7.69231  0 C 11.95   £ / R 2011/06/13

10/03/2011 Foreign Exchange Future  0.80600  0.81600  0.00000  0.0000 1.24069  100 P 11.95   £ / R 2011/06/13

10/03/2011 Foreign Exchange Future  11.40640  11.38820  11.41260  11.4126 0.15956  5,750    £ / R 2011/09/19

10/03/2011 Foreign Exchange Future  0.43700  0.42200  0.00000  0.0000 3.43249  0 C 11.50   £ / R 2011/09/19

10/03/2011 Foreign Exchange Future  0.53100  0.53400  0.00000  0.0000 0.56497  0 P 11.50   £ / R 2011/09/19

10/03/2011 Foreign Exchange Future  0.41900  0.40300  0.00000  0.0000 3.81862  0 C 11.55   £ / R 2011/09/19

10/03/2011 Foreign Exchange Future  0.56300  0.56500  0.00000  0.0000 0.35524  0 P 11.55   £ / R 2011/09/19

10/03/2011 Foreign Exchange Future  0.45700  0.44100  0.00000  0.0000 3.50109  0 C 11.45   £ / R 2011/09/19

10/03/2011 Foreign Exchange Future  0.50100  0.50300  0.00000  0.0000 0.39920  0 P 11.45   £ / R 2011/09/19

10/03/2011 Foreign Exchange Future  0.38400  0.36900  0.00000  0.0000 3.90625  0 C 11.65   £ / R 2011/09/19

10/03/2011 Foreign Exchange Future  0.62800  0.63100  0.00000  0.0000 0.47771  100 P 11.65   £ / R 2011/09/19

10/03/2011 Foreign Exchange Future  0.25900  0.24800  0.00000  0.0000 4.24710  0 C 12.10   £ / R 2011/09/19

10/03/2011 Foreign Exchange Future  0.95300  0.96000  0.00000  0.0000 0.73452  200 P 12.10   £ / R 2011/09/19

10/03/2011 Foreign Exchange Future  11.54220  11.52480  0.00000  0.0000 0.15075  87    £ / R 2011/12/19

10/03/2011 Foreign Exchange Future  0.54900  0.53400  0.00000  0.0000 2.73224  0 C 11.65   £ / R 2011/12/19

10/03/2011 Foreign Exchange Future  0.65700  0.65900  0.00000  0.0000 0.30441  0 P 11.65   £ / R 2011/12/19

10/03/2011 Foreign Exchange Future  0.53100  0.51600  0.00000  0.0000 2.82486  0 C 11.70   £ / R 2011/12/19

10/03/2011 Foreign Exchange Future  0.68900  0.69100  0.00000  0.0000 0.29028  0 P 11.70   £ / R 2011/12/19

10/03/2011 Foreign Exchange Future  0.56900  0.55300  0.00000  0.0000 2.81195  0 C 11.60   £ / R 2011/12/19

10/03/2011 Foreign Exchange Future  0.62700  0.62800  0.00000  0.0000 0.15949  0 P 11.60   £ / R 2011/12/19

10/03/2011 Foreign Exchange Future  0.37700  0.36400  0.00000  0.0000 3.44828  0 C 12.20   £ / R 2011/12/19
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10/03/2011 Foreign Exchange Future  1.03500  1.03900  0.00000  0.0000 0.38647  250 P 12.20   £ / R 2011/12/19

10/03/2011 Foreign Exchange Future  0.08310  0.08320  0.00000  0.0000 0.12034  400    ¥ / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.00003  0.00002  0.00000  0.0000 33.33333  0 C 0.09   ¥ / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.00393  0.00382  0.00000  0.0000 2.79898  0 P 0.09   ¥ / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 C 0.10   ¥ / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.01390  0.01380  0.00000  0.0000 0.71942  0 P 0.10   ¥ / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.00610  0.00620  0.00000  0.0000 1.63934  0 C 0.08   ¥ / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 P 0.08   ¥ / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.08430  0.08440  0.00000  0.0000 0.11862  573    ¥ / R 2011/06/13

10/03/2011 Foreign Exchange Future  0.00251  0.00250  0.00000  0.0000 0.39841  0 C 0.09   ¥ / R 2011/06/13

10/03/2011 Foreign Exchange Future  0.00321  0.00310  0.00000  0.0000 3.42679  0 P 0.09   ¥ / R 2011/06/13

10/03/2011 Foreign Exchange Future  0.00056  0.00054  0.00000  0.0000 3.57143  0 C 0.10   ¥ / R 2011/06/13

10/03/2011 Foreign Exchange Future  0.01126  0.01114  0.00000  0.0000 1.06572  0 P 0.10   ¥ / R 2011/06/13

10/03/2011 Foreign Exchange Future  0.00951  0.00960  0.00000  0.0000 0.94637  0 C 0.08   ¥ / R 2011/06/13

10/03/2011 Foreign Exchange Future  0.00021  0.00020  0.00000  0.0000 4.76190  0 P 0.08   ¥ / R 2011/06/13

10/03/2011 Foreign Exchange Future  9.55850  9.54980  9.55620  9.5300 0.09102  15,829    € / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.00500  0.00200  0.00000  0.0000 60.00000  0 C 9.80   € / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.24700  0.25200  0.00000  0.0000 2.02429  0 P 9.80   € / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.00300  0.00100  0.00000  0.0000 66.66667  0 C 9.85   € / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.29500  0.30100  0.00000  0.0000 2.03390  0 P 9.85   € / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.00800  0.00400  0.00000  0.0000 50.00000  0 C 9.75   € / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.20000  0.20400  0.00000  0.0000 2.00000  0 P 9.75   € / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.03000  0.02500  0.00000  0.0000 16.66667  0 P 9.50   € / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.08800  0.07500  0.00000  0.0000 14.77273  10,429 C 9.50   € / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.84200  0.85000  0.00000  0.0000 0.95012  0 P 10.40   € / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  14,937 C 10.40   € / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.94200  0.95000  0.00000  0.0000 0.84926  0 P 10.50   € / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  4,508 C 10.50   € / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.54200  0.55000  0.00000  0.0000 1.47601  0 P 10.10   € / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  100 C 10.10   € / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.03600  0.02600  0.00000  0.0000 27.77778  500 C 9.60   € / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.07800  0.07600  0.00000  0.0000 2.56410  3,000 P 9.60   € / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.44300  0.45000  0.00000  0.0000 1.58014  0 P 10.00   € / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.00100  0.00000  0.00000  0.0000 100.00000  500 C 10.00   € / R 2011/03/14

10/03/2011 Foreign Exchange Future  9.67490  9.66260  19.07740  9.6325 0.12713  9,082    € / R 2011/06/13

10/03/2011 Foreign Exchange Future  0.21100  0.20100  0.00000  0.0000 4.73934  0 C 9.80   € / R 2011/06/13

10/03/2011 Foreign Exchange Future  0.33600  0.33800  0.00000  0.0000 0.59524  0 P 9.80   € / R 2011/06/13

10/03/2011 Foreign Exchange Future  0.19400  0.18500  0.00000  0.0000 4.63918  0 C 9.85   € / R 2011/06/13

10/03/2011 Foreign Exchange Future  0.36900  0.37200  0.00000  0.0000 0.81301  0 P 9.85   € / R 2011/06/13

10/03/2011 Foreign Exchange Future  0.22800  0.21800  0.00000  0.0000 4.38596  0 C 9.75   € / R 2011/06/13

10/03/2011 Foreign Exchange Future  0.30300  0.30500  0.00000  0.0000 0.66007  0 P 9.75   € / R 2011/06/13

10/03/2011 Foreign Exchange Future  9.79420  9.78160  9.77970  9.7797 0.12865  4,430    € / R 2011/09/19

10/03/2011 Foreign Exchange Future  0.45900  0.45100  0.00000  0.0000 1.74292  0 C 9.65   € / R 2011/09/19

10/03/2011 Foreign Exchange Future  0.31500  0.31900  0.00000  0.0000 1.26984  0 P 9.65   € / R 2011/09/19

10/03/2011 Foreign Exchange Future  0.43300  0.42500  0.00000  0.0000 1.84758  0 C 9.70   € / R 2011/09/19
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10/03/2011 Foreign Exchange Future  0.33900  0.34300  0.00000  0.0000 1.17994  0 P 9.70   € / R 2011/09/19

10/03/2011 Foreign Exchange Future  0.48700  0.47800  0.00000  0.0000 1.84805  0 C 9.60   € / R 2011/09/19

10/03/2011 Foreign Exchange Future  0.29300  0.29600  0.00000  0.0000 1.02389  0 P 9.60   € / R 2011/09/19

10/03/2011 Foreign Exchange Future  9.90480  9.89230  0.00000  0.0000 0.12620  300    € / R 2011/12/19

10/03/2011 Foreign Exchange Future  0.53000  0.52100  0.00000  0.0000 1.69811  0 C 9.80   € / R 2011/12/19

10/03/2011 Foreign Exchange Future  0.42500  0.42900  0.00000  0.0000 0.94118  0 P 9.80   € / R 2011/12/19

10/03/2011 Foreign Exchange Future  0.50500  0.49700  0.00000  0.0000 1.58416  0 C 9.85   € / R 2011/12/19

10/03/2011 Foreign Exchange Future  0.45000  0.45500  0.00000  0.0000 1.11111  0 P 9.85   € / R 2011/12/19

10/03/2011 Foreign Exchange Future  0.55500  0.54700  0.00000  0.0000 1.44144  0 C 9.75   € / R 2011/12/19

10/03/2011 Foreign Exchange Future  0.40000  0.40500  0.00000  0.0000 1.25000  0 P 9.75   € / R 2011/12/19

10/03/2011 Foreign Exchange Future  6.94240  6.90990  6.94240  6.9424 0.46814  5,324    AU$ / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.24300  0.21000  0.00000  0.0000 13.58025  0 C 6.70   AU$ / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.00100  0.00000  0.00000  0.0000 100.00000  0 P 6.70   AU$ / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.19400  0.16000  0.00000  0.0000 17.52577  0 C 6.75   AU$ / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.00200  0.00000  0.00000  0.0000 100.00000  0 P 6.75   AU$ / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.29300  0.26000  0.00000  0.0000 11.26280  0 C 6.65   AU$ / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.00100  0.00000  0.00000  0.0000 100.00000  0 P 6.65   AU$ / R 2011/03/14

10/03/2011 Foreign Exchange Future  6.95740  6.92410  6.92400  6.9240 0.47863  11,588    AU$ / R 2011/06/13

10/03/2011 Foreign Exchange Future  0.36700  0.33500  0.00000  0.0000 8.71935  0 C 6.65   AU$ / R 2011/06/13

10/03/2011 Foreign Exchange Future  0.06000  0.06100  0.00000  0.0000 1.66667  0 P 6.65   AU$ / R 2011/06/13

10/03/2011 Foreign Exchange Future  0.32600  0.29400  0.00000  0.0000 9.81595  0 C 6.70   AU$ / R 2011/06/13

10/03/2011 Foreign Exchange Future  0.06900  0.07000  0.00000  0.0000 1.44928  0 P 6.70   AU$ / R 2011/06/13

10/03/2011 Foreign Exchange Future  0.40900  0.37700  0.00000  0.0000 7.82396  0 C 6.60   AU$ / R 2011/06/13

10/03/2011 Foreign Exchange Future  0.05200  0.05300  0.00000  0.0000 1.92308  0 P 6.60   AU$ / R 2011/06/13

10/03/2011 Foreign Exchange Future  6.97220  6.93980  6.96740  6.9650 0.46470  6,790    AU$ / R 2011/09/19

10/03/2011 Foreign Exchange Future  0.44000  0.41300  0.00000  0.0000 6.13636  0 C 6.65   AU$ / R 2011/09/19

10/03/2011 Foreign Exchange Future  0.11800  0.12300  0.00000  0.0000 4.23729  0 P 6.65   AU$ / R 2011/09/19

10/03/2011 Foreign Exchange Future  0.40200  0.37600  0.00000  0.0000 6.46766  0 C 6.70   AU$ / R 2011/09/19

10/03/2011 Foreign Exchange Future  0.13000  0.13600  0.00000  0.0000 4.61538  0 P 6.70   AU$ / R 2011/09/19

10/03/2011 Foreign Exchange Future  0.47900  0.45100  0.00000  0.0000 5.84551  0 C 6.60   AU$ / R 2011/09/19

10/03/2011 Foreign Exchange Future  0.10700  0.11100  0.00000  0.0000 3.73832  0 P 6.60   AU$ / R 2011/09/19

10/03/2011 Foreign Exchange Future  7.87430  7.83270  0.00000  0.0000 0.52830  0    AU$ / R 2015/12/14

10/03/2011 Foreign Exchange Future  1.11200  1.08600  0.00000  0.0000 2.33813  0 C 7.30   AU$ / R 2015/12/14

10/03/2011 Foreign Exchange Future  0.53800  0.55300  0.00000  0.0000 2.78810  0 P 7.30   AU$ / R 2015/12/14

10/03/2011 Foreign Exchange Future  1.08600  1.06100  0.00000  0.0000 2.30203  0 C 7.35   AU$ / R 2015/12/14

10/03/2011 Foreign Exchange Future  0.56200  0.57800  0.00000  0.0000 2.84698  0 P 7.35   AU$ / R 2015/12/14

10/03/2011 Foreign Exchange Future  1.13800  1.11200  0.00000  0.0000 2.28471  0 C 7.25   AU$ / R 2015/12/14

10/03/2011 Foreign Exchange Future  0.51400  0.52900  0.00000  0.0000 2.91829  0 P 7.25   AU$ / R 2015/12/14

10/03/2011 Foreign Exchange Future  7.09110  7.08070  0.00000  0.0000 0.14666  1,641    CAD/ R 2011/03/14

10/03/2011 Foreign Exchange Future  0.06200  0.05400  0.00000  0.0000 12.90323  0 C 7.05   CAD/ R 2011/03/14

10/03/2011 Foreign Exchange Future  0.02100  0.02300  0.00000  0.0000 9.52381  0 P 7.05   CAD/ R 2011/03/14

10/03/2011 Foreign Exchange Future  0.03200  0.02600  0.00000  0.0000 18.75000  0 C 7.10   CAD/ R 2011/03/14

10/03/2011 Foreign Exchange Future  0.04100  0.04500  0.00000  0.0000 9.75610  0 P 7.10   CAD/ R 2011/03/14

10/03/2011 Foreign Exchange Future  0.10100  0.09100  0.00000  0.0000 9.90099  0 C 7.00   CAD/ R 2011/03/14

10/03/2011 Foreign Exchange Future  0.01000  0.01000  0.00000  0.0000 0.00000  0 P 7.00   CAD/ R 2011/03/14
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10/03/2011 Foreign Exchange Future  7.17330  7.15930  0.00000  0.0000 0.19517  0    CAD/ R 2011/06/13

10/03/2011 Foreign Exchange Future  0.35400  0.34200  0.00000  0.0000 3.38983  0 C 6.90   CAD/ R 2011/06/13

10/03/2011 Foreign Exchange Future  0.08100  0.08300  0.00000  0.0000 2.46914  0 P 6.90   CAD/ R 2011/06/13

10/03/2011 Foreign Exchange Future  0.31800  0.30600  0.00000  0.0000 3.77358  0 C 6.95   CAD/ R 2011/06/13

10/03/2011 Foreign Exchange Future  0.09500  0.09700  0.00000  0.0000 2.10526  0 P 6.95   CAD/ R 2011/06/13

10/03/2011 Foreign Exchange Future  0.39200  0.37900  0.00000  0.0000 3.31633  0 C 6.85   CAD/ R 2011/06/13

10/03/2011 Foreign Exchange Future  0.06900  0.07000  0.00000  0.0000 1.44928  0 P 6.85   CAD/ R 2011/06/13

10/03/2011 Foreign Exchange Future  7.40890  7.41320  0.00000  0.0000 0.05804  0    CHF / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.16300  0.16700  0.00000  0.0000 2.45399  0 C 7.25   CHF / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.00400  0.00400  0.00000  0.0000 0.00000  0 P 7.25   CHF / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.11900  0.12100  0.00000  0.0000 1.68067  0 C 7.30   CHF / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.01000  0.00800  0.00000  0.0000 20.00000  0 P 7.30   CHF / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.21100  0.21500  0.00000  0.0000 1.89573  0 C 7.20   CHF / R 2011/03/14

10/03/2011 Foreign Exchange Future  0.00200  0.00200  0.00000  0.0000 0.00000  0 P 7.20   CHF / R 2011/03/14

10/03/2011 Foreign Exchange Future  7.51510  7.51580  0.00000  0.0000 0.00931  0    CHF / R 2011/06/13

10/03/2011 Foreign Exchange Future  0.48400  0.48400  0.00000  0.0000 0.00000  0 C 7.10   CHF / R 2011/06/13

10/03/2011 Foreign Exchange Future  0.06900  0.06800  0.00000  0.0000 1.44928  0 P 7.10   CHF / R 2011/06/13

10/03/2011 Foreign Exchange Future  0.44600  0.44500  0.00000  0.0000 0.22422  0 C 7.15   CHF / R 2011/06/13

10/03/2011 Foreign Exchange Future  0.08100  0.07900  0.00000  0.0000 2.46914  0 P 7.15   CHF / R 2011/06/13

10/03/2011 Foreign Exchange Future  0.52400  0.52400  0.00000  0.0000 0.00000  0 C 7.05   CHF / R 2011/06/13

10/03/2011 Foreign Exchange Future  0.05900  0.05800  0.00000  0.0000 1.69492  0 P 7.05   CHF / R 2011/06/13

10/03/2011 Foreign Exchange Future  13,715.62000  13,726.29000  0.00000  0.0000 0.07779  0    RAIN 2011/03/14

10/03/2011 Foreign Exchange Future  115.60000  126.30000  0.00000  0.0000 9.25606  0 C 13,600.00   RAIN 2011/03/14

10/03/2011 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 P 13,600.00   RAIN 2011/03/14

10/03/2011 Foreign Exchange Future  115.60000  126.30000  0.00000  0.0000 9.25606  0 C 13,600.01   RAIN 2011/03/14

10/03/2011 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 P 13,600.01   RAIN 2011/03/14

10/03/2011 Foreign Exchange Future  115.60000  126.30000  0.00000  0.0000 9.25606  0 C 13,599.99   RAIN 2011/03/14

10/03/2011 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 P 13,599.99   RAIN 2011/03/14

10/03/2011 Foreign Exchange Future  13,903.79000  13,907.86000  0.00000  0.0000 0.02927  0    RAIN 2011/06/13

10/03/2011 Foreign Exchange Future  403.80000  407.90000  0.00000  0.0000 1.01535  0 C 13,500.00   RAIN 2011/06/13

10/03/2011 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 P 13,500.00   RAIN 2011/06/13

10/03/2011 Foreign Exchange Future  403.80000  407.90000  0.00000  0.0000 1.01535  0 C 13,500.01   RAIN 2011/06/13

10/03/2011 Foreign Exchange Future  0.00000  0.10000  0.00000  0.0000 100.00000  0 P 13,500.01   RAIN 2011/06/13

10/03/2011 Foreign Exchange Future  403.80000  407.90000  0.00000  0.0000 1.01535  0 C 13,499.99   RAIN 2011/06/13

10/03/2011 Foreign Exchange Future  0.00000  0.00000  0.00000  0.0000 0.00000  0 P 13,499.99   RAIN 2011/06/13

10/03/2011 Foreign Exchange Future  1.04800  1.05010  0.00000  0.0000 0.20038  0    YUAN/R 2011/03/14

10/03/2011 Foreign Exchange Future  0.00540  0.00530  0.00000  0.0000 1.85185  0 C 1.05   YUAN/R 2011/03/14

10/03/2011 Foreign Exchange Future  0.00740  0.00520  0.00000  0.0000 29.72973  0 P 1.05   YUAN/R 2011/03/14

10/03/2011 Foreign Exchange Future  0.00020  0.00010  0.00000  0.0000 50.00000  0 C 1.10   YUAN/R 2011/03/14

10/03/2011 Foreign Exchange Future  0.05220  0.05000  0.00000  0.0000 4.21456  0 P 1.10   YUAN/R 2011/03/14

10/03/2011 Foreign Exchange Future  0.04810  0.05010  0.00000  0.0000 4.15800  0 C 1.00   YUAN/R 2011/03/14

10/03/2011 Foreign Exchange Future  0.00010  0.00000  0.00000  0.0000 100.00000  0 P 1.00   YUAN/R 2011/03/14

10/03/2011 Foreign Exchange Future  1.06540  1.06650  0.00000  0.0000 0.10325  0    YUAN/R 2011/06/13

10/03/2011 Foreign Exchange Future  0.03800  0.03790  0.00000  0.0000 0.26316  0 C 1.05   YUAN/R 2011/06/13

10/03/2011 Foreign Exchange Future  0.02260  0.02140  0.00000  0.0000 5.30973  0 P 1.05   YUAN/R 2011/06/13
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10/03/2011 Foreign Exchange Future  0.01870  0.01820  0.00000  0.0000 2.67380  0 C 1.10   YUAN/R 2011/06/13

10/03/2011 Foreign Exchange Future  0.05330  0.05170  0.00000  0.0000 3.00188  0 P 1.10   YUAN/R 2011/06/13

10/03/2011 Foreign Exchange Future  0.07220  0.07270  0.00000  0.0000 0.69252  0 C 1.00   YUAN/R 2011/06/13

10/03/2011 Foreign Exchange Future  0.00680  0.00620  0.00000  0.0000 8.82353  0 P 1.00   YUAN/R 2011/06/13

Total  618,683 

Future Open Interest

Option Open Interest  206,825 

 411,858 
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