Yield-X Currency Futures & Options Monthly Statistics

JSE Interest Rate Exchange From: 01/02/2011 To: 08/02/2011
Date Contract Details Srike Call/ Product MTM Price Previous Day's Open Interest
Put Closing Price
01/02/2011 $ /R On 14 March 2011 Foreign Exchange Future 7.19550 7.22630 218,675
01/02/2011 $ /R On 14 March 2011 8.00 C Foreign Exchange Future 0.00700 0.00900 29,607
01/02/2011 $ /R On 14 March 2011 8.05 C Foreign Exchange Future 0.00600 0.00700 340
01/02/2011 $ /R On 14 March 2011 7.95 C Foreign Exchange Future 0.00900 0.01100 0
01/02/2011 $ /R On 14 March 2011 8.50 C Foreign Exchange Future 0.00100 0.00200 30,000
01/02/2011 $ /R On 14 March 2011 10.50 C Foreign Exchange Future 0.00000 0.00000 30,000
01/02/2011 $ /R On 14 March 2011 7.30 C Foreign Exchange Future 0.09600 0.10900 29,607
01/02/2011 $ /R On 14 March 2011 8.40 C Foreign Exchange Future 0.00200 0.00200 3,000
01/02/2011 $/R On 14 March 2011 7.50 C Foreign Exchange Future 0.04700 0.05400 12,000
01/02/2011 $ /R On 14 March 2011 7.55 C Foreign Exchange Future 0.03900 0.04500 871
01/02/2011 $ /R On 14 March 2011 7.60 C Foreign Exchange Future 0.03200 0.03800 3,071
01/02/2011 $ /R On 14 March 2011 7.25 C Foreign Exchange Future 0.11300 0.12800 9,600
01/02/2011 $ /R On 14 March 2011 7.10 C Foreign Exchange Future 0.19200 0.21200 3,280
01/02/2011 $ /R On 14 March 2011 7.40 C Foreign Exchange Future 0.06700 0.07700 65
01/02/2011 $ /R On 14 March 2011 7.15 C Foreign Exchange Future 0.16100 0.18000 600
01/02/2011 $ /R On 14 March 2011 6.85 C Foreign Exchange Future 0.37900 0.40700 8,500
01/02/2011 $ /R On 14 March 2011 7.35 C Foreign Exchange Future 0.08000 0.09200 400
01/02/2011 $ /R On 14 March 2011 7.20 C Foreign Exchange Future 0.13400 0.15000 0
01/02/2011 $ /R On 14 March 2011 7.20 P Foreign Exchange Future 0.13900 0.12400 2,571
01/02/2011 $ /R On 14 March 2011 6.85 P Foreign Exchange Future 0.03400 0.03100 0
01/02/2011 $ /R On 14 March 2011 7.35 P Foreign Exchange Future 0.23500 0.21600 0
01/02/2011 $ /R On 14 March 2011 7.15 P Foreign Exchange Future 0.11600 0.10400 0
01/02/2011 $ /R On 14 March 2011 7.40 P Foreign Exchange Future 0.27200 0.25100 0
01/02/2011 $ /R On 14 March 2011 7.10 P Foreign Exchange Future 0.09700 0.08600 3,000
01/02/2011 $ /R On 14 March 2011 7.25 P Foreign Exchange Future 0.16800 0.15200 3,000
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Date Contract Details Srike Call/ Product MTM Price Previous Day's Open Interest
Put Closing Price
01/02/2011 $ /R On 14 March 2011 7.60 P Foreign Exchange Future 0.43700 0.41200 0
01/02/2011 $ /R On 14 March 2011 7.55 P Foreign Exchange Future 0.39400 0.36900 0
01/02/2011 $ /R On 14 March 2011 7.50 P Foreign Exchange Future 0.35200 0.32800 0
01/02/2011 $ /R On 14 March 2011 8.40 P Foreign Exchange Future 1.20700 1.17600 0
01/02/2011 $ /R On 14 March 2011 7.30 P Foreign Exchange Future 0.20100 0.18300 0
01/02/2011 $ /R On 14 March 2011 10.50 P Foreign Exchange Future 3.30500 3.27400 0
01/02/2011 $ /R On 14 March 2011 7.95 P Foreign Exchange Future 0.76400 0.73500 0
01/02/2011 $ /R On 14 March 2011 8.50 P Foreign Exchange Future 1.30600 1.27600 0
01/02/2011 $ /R On 14 March 2011 8.05 P Foreign Exchange Future 0.86100 0.83100 0
01/02/2011 $ /R On 14 March 2011 8.00 P Foreign Exchange Future 0.81200 0.78300 0
01/02/2011 $ /R On 13 June 2011 Foreign Exchange Future 7.29310 7.32580 53,982
01/02/2011 $/R On 13 June 2011 7.45 C Foreign Exchange Future 0.20100 0.21300 0
01/02/2011 $ /R On 13 June 2011 7.50 C Foreign Exchange Future 0.18600 0.19700 800
01/02/2011 $/R On 13 June 2011 7.40 C Foreign Exchange Future 0.21700 0.23000 0
01/02/2011 $ /R On 13 June 2011 6.70 C Foreign Exchange Future 0.65000 0.67800 0
01/02/2011 $ /R On 13 June 2011 7.20 C Foreign Exchange Future 0.30600 0.32300 300
01/02/2011 $ /R On 13 June 2011 7.05 (e} Foreign Exchange Future 0.39400 0.41500 500
01/02/2011 $ /R On 13 June 2011 8.00 C Foreign Exchange Future 0.08800 0.09400 500
01/02/2011 $ /R On 13 June 2011 7.80 C Foreign Exchange Future 0.11800 0.12500 1,000
01/02/2011 $/R On 13 June 2011 7.25 C Foreign Exchange Future 0.27900 0.00000 500
01/02/2011 $ /R On 13 June 2011 7.25 P Foreign Exchange Future 0.23600 0.00000 0
01/02/2011 $ /R On 13 June 2011 7.80 P Foreign Exchange Future 0.62500 0.59900 0
01/02/2011 $ /R On 13 June 2011 8.00 P Foreign Exchange Future 0.79500 0.76800 0
01/02/2011 $/R On 13 June 2011 7.05 P Foreign Exchange Future 0.15100 0.13900 0
01/02/2011 $/R On 13 June 2011 6.70 P Foreign Exchange Future 0.05700 0.05200 300
01/02/2011 $/R On 13 June 2011 7.20 P Foreign Exchange Future 0.21300 0.19700 0
01/02/2011 $ /R On 13 June 2011 7.40 P Foreign Exchange Future 0.32400 0.30400 1,000
01/02/2011 $ /R On 13 June 2011 7.50 P Foreign Exchange Future 0.39300 0.37100 0
01/02/2011 $ /R On 13 June 2011 7.45 P Foreign Exchange Future 0.35800 0.33700 0
01/02/2011 $ /R On 19 September 2011 Foreign Exchange Future 7.40000 7.43490 12,055
01/02/2011 $ /R On 19 September 2011 8.05 C Foreign Exchange Future 0.17000 0.18100 0
01/02/2011 $ /R On 19 September 2011 8.10 C Foreign Exchange Future 0.16100 0.17200 0
01/02/2011 $ /R On 19 September 2011 8.00 C Foreign Exchange Future 0.17900 0.19000 0
01/02/2011 $ /R On 19 September 2011 7.80 C Foreign Exchange Future 0.22200 0.23500 2,800
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Date Contract Details Srike Call/ Product MTM Price Previous Day's Open Interest
Put Closing Price
01/02/2011 $ /R On 19 September 2011 7.40 C Foreign Exchange Future 0.34800 0.37000 0
01/02/2011 $ /R On 19 September 2011 7.40 P Foreign Exchange Future 0.34800 0.33500 2,800
01/02/2011 $ /R On 19 September 2011 8.00 P Foreign Exchange Future 0.77900 0.75500 0
01/02/2011 $ /R On 19 September 2011 7.80 P Foreign Exchange Future 0.62200 0.60000 0
01/02/2011 $ /R On 19 September 2011 8.10 P Foreign Exchange Future 0.86100 0.83700 0
01/02/2011 $ /R On 19 September 2011 8.05 P Foreign Exchange Future 0.82000 0.79600 0
01/02/2011 $ /R On 19 December 2011 Foreign Exchange Future 7.50350 7.54150 190
01/02/2011 $ /R On 19 December 2011 7.35 C Foreign Exchange Future 0.49700 0.52200 0
01/02/2011 $ /R On 19 December 2011 7.30 C Foreign Exchange Future 0.52300 0.54900 0
01/02/2011 $ /R On 19 December 2011 7.40 C Foreign Exchange Future 0.47200 0.49600 0
01/02/2011 $ /R On 19 December 2011 7.40 P Foreign Exchange Future 0.36900 0.35500 0
01/02/2011 $ /R On 19 December 2011 7.30 P Foreign Exchange Future 0.32000 0.30800 0
01/02/2011 $ /R On 19 December 2011 7.35 P Foreign Exchange Future 0.34400 0.33100 0
01/02/2011 $ /R On 14 December 2015 Foreign Exchange Future 9.47860 9.50720 0
01/02/2011 $ /R On 14 December 2015 9.20 C Foreign Exchange Future 1.66300 1.67400 0
01/02/2011 $ /R On 14 December 2015 9.25 C Foreign Exchange Future 1.64500 1.65600 0
01/02/2011 $ /R On 14 December 2015 9.15 C Foreign Exchange Future 1.68100 1.69200 0
01/02/2011 $ /R On 14 December 2015 9.15 P Foreign Exchange Future 1.35200 1.33500 0
01/02/2011 $ /R On 14 December 2015 9.25 P Foreign Exchange Future 1.41600 1.39900 0
01/02/2011 $ /R On 14 December 2015 9.20 P Foreign Exchange Future 1.38400 1.36700 0
01/02/2011 $ /R MAXI On 14 March 2011 Foreign Exchange Future 7.19550 7.22630 125
01/02/2011 $ / R MAXI On 14 March 2011 7.00 C Foreign Exchange Future 0.26051 0.28441 0
01/02/2011 $ / R MAXI On 14 March 2011 7.05 C Foreign Exchange Future 0.22499 0.24730 0
01/02/2011 $ / R MAXI On 14 March 2011 6.95 C Foreign Exchange Future 0.29824 0.32354 0
01/02/2011 $ / R MAXI On 14 March 2011 6.95 P Foreign Exchange Future 0.05274 0.04724 0
01/02/2011 $ /R MAXI On 14 March 2011 7.05 P Foreign Exchange Future 0.07949 0.07100 0
01/02/2011 $ / R MAXI On 14 March 2011 7.00 P Foreign Exchange Future 0.06501 0.05811 0
01/02/2011 $ /R MAXI On 13 June 2011 Foreign Exchange Future 7.29310 7.32580 20
01/02/2011 $ /R MAXI On 13 June 2011 7.05 C Foreign Exchange Future 0.39370 0.41513 0
01/02/2011 $ /R MAXI On 13 June 2011 7.10 C Foreign Exchange Future 0.36279 0.38291 0
01/02/2011 $ /R MAXI On 13 June 2011 7.00 C Foreign Exchange Future 0.42612 0.44880 0
01/02/2011 $ /R MAXI On 13 June 2011 7.00 P Foreign Exchange Future 0.13302 0.12300 0
01/02/2011 $ /R MAXI On 13 June 2011 7.10 P Foreign Exchange Future 0.16969 0.15711 0
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Date Contract Details Srike Call/ Product MTM Price Previous Day's Open Interest
Put Closing Price
01/02/2011 $ /R MAXI On 13 June 2011 7.05 P Foreign Exchange Future 0.15060 0.13933 0
01/02/2011 £/R On 14 March 2011 Foreign Exchange Future 11.58630 11.52200 31,993
01/02/2011 £ /R On 14 March 2011 11.80 C Foreign Exchange Future 0.14200 0.12400 0
01/02/2011 £ /R On 14 March 2011 11.85 C Foreign Exchange Future 0.12700 0.11100 0
01/02/2011 £/R On 14 March 2011 11.75 C Foreign Exchange Future 0.15800 0.13900 0
01/02/2011 £ /R On 14 March 2011 11.45 C Foreign Exchange Future 0.29800 0.26100 870
01/02/2011 £/R On 14 March 2011 12.55 C Foreign Exchange Future 0.02600 0.02200 870
01/02/2011 £ /R On 14 March 2011 12.00 C Foreign Exchange Future 0.09100 0.07900 150
01/02/2011 £ /R On 14 March 2011 12.00 P Foreign Exchange Future 0.50500 0.55700 0
01/02/2011 £/R On 14 March 2011 12.55 P Foreign Exchange Future 0.99000 1.05000 0
01/02/2011 £ /R On 14 March 2011 11.75 P Foreign Exchange Future 0.32200 0.36700 0
01/02/2011 £/R On 14 March 2011 11.45 P Foreign Exchange Future 0.16200 0.18900 0
01/02/2011 £/R On 14 March 2011 11.85 P Foreign Exchange Future 0.39100 0.43900 0
01/02/2011 £/R On 14 March 2011 11.80 P Foreign Exchange Future 0.35600 0.40200 0
01/02/2011 £/R On 13 June 2011 Foreign Exchange Future 11.73130 11.67040 2,391
01/02/2011 £/R On 13 June 2011 11.85 C Foreign Exchange Future 0.35800 0.33500 0
01/02/2011 £/R On 13 June 2011 11.90 C Foreign Exchange Future 0.34000 0.31700 0
01/02/2011 £/R On 13 June 2011 11.80 C Foreign Exchange Future 0.37700 0.35300 0
01/02/2011 £/R On 13 June 2011 10.75 C Foreign Exchange Future 1.05800 1.00900 0
01/02/2011 £/R On 13 June 2011 11.45 C Foreign Exchange Future 0.55400 0.51800 10
01/02/2011 £/R On 13 June 2011 11.55 C Foreign Exchange Future 0.49700 0.46300 0
01/02/2011 £/R On 13 June 2011 11.55 P Foreign Exchange Future 0.31600 0.34300 100
01/02/2011 £/R On 13 June 2011 10.75 P Foreign Exchange Future 0.07700 0.08900 10
01/02/2011 £/R On 13 June 2011 11.45 P Foreign Exchange Future 0.27300 0.29800 0
01/02/2011 £/R On 13 June 2011 11.80 P Foreign Exchange Future 0.44600 0.48300 0
01/02/2011 £/R On 13 June 2011 11.90 P Foreign Exchange Future 0.50900 0.54700 0
01/02/2011 £/R On 13 June 2011 11.85 P Foreign Exchange Future 0.47700 0.51500 0
01/02/2011 £/R On 19 September 2011 Foreign Exchange Future 11.88300 11.82680 2457
01/02/2011 £/R On 19 September 2011 11.50 C Foreign Exchange Future 0.74700 0.71500 0
01/02/2011 £/R On 19 September 2011 11.55 C Foreign Exchange Future 0.71800 0.68700 0
01/02/2011 £/R On 19 September 2011 11.45 C Foreign Exchange Future 0.77600 0.74400 0
01/02/2011 £/R On 19 September 2011 11.65 C Foreign Exchange Future 0.66300 0.63300 0
01/02/2011 £ /R On 19 September 2011 11.65 P Foreign Exchange Future 0.43000 0.45600 100
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Date Contract Details Srike Call/ Product MTM Price Previous Day's Open Interest
Put Closing Price
01/02/2011 £/R On 19 September 2011 11.45 P Foreign Exchange Future 0.34300 0.36700 0
01/02/2011 £/R On 19 September 2011 11.55 Foreign Exchange Future 0.38500 0.41000 0
01/02/2011 £/R On 19 September 2011 11.50 P Foreign Exchange Future 0.36400 0.38800 0
01/02/2011 £/R On 19 December 2011 Foreign Exchange Future 12.02610 11.97500 0
01/02/2011 £/R On 19 December 2011 11.65 C Foreign Exchange Future 0.85000 0.82400 0
01/02/2011 £/R On 19 December 2011 11.70 C Foreign Exchange Future 0.82300 0.79700 0
01/02/2011 £ /R On 19 December 2011 11.60 C Foreign Exchange Future 0.87700 0.85100 0
01/02/2011 £/R On 19 December 2011 11.60 P Foreign Exchange Future 0.45100 0.47600 0
01/02/2011 £/R On 19 December 2011 11.70 P Foreign Exchange Future 0.49700 0.52200 0
01/02/2011 £/R On 19 December 2011 11.65 P Foreign Exchange Future 0.47400 0.49900 0
01/02/2011 ¥ /R On 14 March 2011 Foreign Exchange Future 0.08810 0.08810 522
01/02/2011 ¥ /R On 14 March 2011 0.09 C Foreign Exchange Future 0.00260 0.00265 0
01/02/2011 ¥ /R On 14 March 2011 0.10 C Foreign Exchange Future 0.00026 0.00029 0
01/02/2011 ¥ /R On 14 March 2011 0.08 C Foreign Exchange Future 0.01111 0.01112 0
01/02/2011 ¥ /R On 14 March 2011 0.08 P Foreign Exchange Future 0.00001 0.00002 0
01/02/2011 ¥ /R On 14 March 2011 0.10 P Foreign Exchange Future 0.00916 0.00919 0
01/02/2011 ¥ /R On 14 March 2011 0.09 P Foreign Exchange Future 0.00150 0.00155 0
01/02/2011 ¥ /R On 13 June 2011 Foreign Exchange Future 0.08940 0.08940 573
01/02/2011 ¥ /R On 13 June 2011 0.09 C Foreign Exchange Future 0.00611 0.00620 0
01/02/2011 ¥ /R On 13 June 2011 0.08 C Foreign Exchange Future 0.01455 0.01457 0
01/02/2011 ¥ /R On 13 June 2011 0.10 C Foreign Exchange Future 0.00207 0.00215 0
01/02/2011 ¥ /R On 13 June 2011 0.10 P Foreign Exchange Future 0.00767 0.00775 0
01/02/2011 ¥/R On 13 June 2011 0.08 P Foreign Exchange Future 0.00015 0.00017 0
01/02/2011 ¥ /R On 13 June 2011 0.09 P Foreign Exchange Future 0.00171 0.00180 0
01/02/2011 € /R On 14 March 2011 Foreign Exchange Future 9.89500 9.90330 17,115
01/02/2011 €/R On 14 March 2011 9.80 C Foreign Exchange Future 0.23200 0.24500 0
01/02/2011 €/R On 14 March 2011 9.85 C Foreign Exchange Future 0.20300 0.21500 0
01/02/2011 €/R On 14 March 2011 9.75 C Foreign Exchange Future 0.26400 0.27600 0
01/02/2011 €/R On 14 March 2011 9.50 C Foreign Exchange Future 0.44800 0.46100 10,429
01/02/2011 €/R On 14 March 2011 10.40 C Foreign Exchange Future 0.04600 0.05100 14,937
01/02/2011 €/R On 14 March 2011 10.10 C Foreign Exchange Future 0.10500 0.11400 100
01/02/2011 €/R On 14 March 2011 9.60 C Foreign Exchange Future 0.36900 0.38200 500
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Date Contract Details Srike Call/ Product MTM Price Previous Day's Open Interest
Put Closing Price
01/02/2011 € /R On 14 March 2011 10.00 C Foreign Exchange Future 0.13700 0.14700 500
01/02/2011 € /R On 14 March 2011 10.50 C Foreign Exchange Future 0.03500 0.03900 4,508
01/02/2011 €/R On 14 March 2011 10.10 P Foreign Exchange Future 0.31000 0.31100 0
01/02/2011 € /R On 14 March 2011 9.60 P Foreign Exchange Future 0.07400 0.07900 3,000
01/02/2011 €/R On 14 March 2011 10.00 P Foreign Exchange Future 0.24200 0.24400 0
01/02/2011 €/R On 14 March 2011 10.50 P Foreign Exchange Future 0.64000 0.63600 0
01/02/2011 €/R On 14 March 2011 10.40 P Foreign Exchange Future 0.55100 0.54800 0
01/02/2011 €/R On 14 March 2011 9.75 P Foreign Exchange Future 0.11900 0.12300 0
01/02/2011 €/R On 14 March 2011 9.50 P Foreign Exchange Future 0.05300 0.05800 0
01/02/2011 €/R On 14 March 2011 9.85 P Foreign Exchange Future 0.15800 0.16200 0
01/02/2011 €/R On 14 March 2011 9.80 P Foreign Exchange Future 0.13700 0.14200 0
01/02/2011 €/R On 13 June 2011 Foreign Exchange Future 10.01700 10.02660 7,278
01/02/2011 €/R On 13 June 2011 9.80 C Foreign Exchange Future 0.44300 0.45200 0
01/02/2011 € /R On 13 June 2011 9.75 C Foreign Exchange Future 0.47400 0.48200 0
01/02/2011 €/R On 13 June 2011 9.85 C Foreign Exchange Future 0.41400 0.42200 0
01/02/2011 €/R On 13 June 2011 9.85 P Foreign Exchange Future 0.24700 0.24500 0
01/02/2011 €/R On 13 June 2011 9.75 P Foreign Exchange Future 0.20700 0.20500 0
01/02/2011 €/R On 13 June 2011 9.80 P Foreign Exchange Future 0.22600 0.22500 0
01/02/2011 €/R On 19 September 2011 Foreign Exchange Future 10.14520 10.15800 2463
01/02/2011 €/R On 19 September 2011 9.65 C Foreign Exchange Future 0.71500 0.73300 0
01/02/2011 €/R On 19 September 2011 9.60 (¢} Foreign Exchange Future 0.74800 0.76600 0
01/02/2011 €/R On 19 September 2011 9.70 C Foreign Exchange Future 0.68300 0.70000 0
01/02/2011 €/R On 19 September 2011 9.70 P Foreign Exchange Future 0.23800 0.24200 0
01/02/2011 €/R On 19 September 2011 9.60 P Foreign Exchange Future 0.20300 0.20800 0
01/02/2011 €/R On 19 September 2011 9.65 P Foreign Exchange Future 0.22000 0.22500 0
01/02/2011 € /R On 19 December 2011 Foreign Exchange Future 10.26660 10.28270 0
01/02/2011 € /R On 19 December 2011 9.80 C Foreign Exchange Future 0.76800 0.79200 0
01/02/2011 €/ R On 19 December 2011 9.85 C Foreign Exchange Future 0.73900 0.76100 0
01/02/2011 € /R On 19 December 2011 9.75 C Foreign Exchange Future 0.79900 0.82200 0
01/02/2011 €/ R On 19 December 2011 9.75 P Foreign Exchange Future 0.28200 0.28900 0
01/02/2011 € /R On 19 December 2011 9.85 P Foreign Exchange Future 0.32200 0.32800 0
01/02/2011 € /R On 19 December 2011 9.80 P Foreign Exchange Future 0.30100 0.30900 0
01/02/2011 AU$ / R On 14 March 2011 Foreign Exchange Future 7.21670 7.15420 7,822
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Date Contract Details Srike Call/ Product MTM Price Previous Day's Open Interest
Put Closing Price
01/02/2011 AU$ / R On 14 March 2011 6.70 C Foreign Exchange Future 0.52600 0.46700 0
01/02/2011 AU$ / R On 14 March 2011 6.75 C Foreign Exchange Future 0.47800 0.42000 0
01/02/2011 AU$ / R On 14 March 2011 6.65 C Foreign Exchange Future 0.57500 0.51500 0
01/02/2011 AUS$ / R On 14 March 2011 6.65 P Foreign Exchange Future 0.00800 0.01100 0
01/02/2011 AU$ / R On 14 March 2011 6.75 P Foreign Exchange Future 0.01100 0.01600 0
01/02/2011 AUS$ / R On 14 March 2011 6.70 P Foreign Exchange Future 0.00900 0.01300 0
01/02/2011 AUS$ /R On 13 June 2011 Foreign Exchange Future 7.23120 7.17020 1,505
01/02/2011 AU$ /R On 13 June 2011 6.65 C Foreign Exchange Future 0.62700 0.56900 0
01/02/2011 AU$ /R On 13 June 2011 6.60 C Foreign Exchange Future 0.67200 0.61400 0
01/02/2011 AU$ /R On 13 June 2011 6.70 C Foreign Exchange Future 0.58300 0.52500 0
01/02/2011 AUS$ / R On 13 June 2011 6.70 P Foreign Exchange Future 0.05200 0.05500 0
01/02/2011 AUS$ /R On 13 June 2011 6.60 P Foreign Exchange Future 0.04100 0.04400 0
01/02/2011 AUS$ / R On 13 June 2011 6.65 P Foreign Exchange Future 0.04600 0.04900 0
01/02/2011 AUS$ / R On 19 September 2011 Foreign Exchange Future 7.24670 7.18640 5,840
01/02/2011 AU$ / R On 19 September 2011 6.65 C Foreign Exchange Future 0.67700 0.62700 0
01/02/2011 AUS$ / R On 19 September 2011 6.70 C Foreign Exchange Future 0.63500 0.58600 0
01/02/2011 AU$ / R On 19 September 2011 6.60 C Foreign Exchange Future 0.72000 0.67000 0
01/02/2011 AUS$ / R On 19 September 2011 6.60 P Foreign Exchange Future 0.07300 0.08400 0
01/02/2011 AUS$ / R On 19 September 2011 6.70 P Foreign Exchange Future 0.08800 0.10000 0
01/02/2011 AU$ / R On 19 September 2011 6.65 P Foreign Exchange Future 0.08000 0.09100 0
01/02/2011 AU$ / R On 14 December 2015 Foreign Exchange Future 8.04740 7.94420 0
01/02/2011 AU$ / R On 14 December 2015 7.30 C Foreign Exchange Future 1.21500 1.15500 0
01/02/2011 AUS$ / R On 14 December 2015 7.35 C Foreign Exchange Future 1.18600 1.12700 0
01/02/2011 AU$ / R On 14 December 2015 7.25 C Foreign Exchange Future 1.24400 1.18400 0
01/02/2011 AUS$ / R On 14 December 2015 7.25 P Foreign Exchange Future 0.44700 0.49000 0
01/02/2011 AU$ / R On 14 December 2015 7.35 P Foreign Exchange Future 0.48900 0.53300 0
01/02/2011 AU$ / R On 14 December 2015 7.30 P Foreign Exchange Future 0.46800 0.51100 0
01/02/2011 CAD/ R On 14 March 2011 Foreign Exchange Future 7.21310 7.23130 1,791
01/02/2011 CAD/ R On 14 March 2011 7.05 C Foreign Exchange Future 0.21500 0.23200 0
01/02/2011 CAD/ R On 14 March 2011 710 C Foreign Exchange Future 0.17900 0.19500 0
01/02/2011 CAD/ R On 14 March 2011 7.00 C Foreign Exchange Future 0.25400 0.27100 0
01/02/2011 CAD/ R On 14 March 2011 7.00 P Foreign Exchange Future 0.04100 0.04000 0
01/02/2011 CAD/ R On 14 March 2011 7.10 P Foreign Exchange Future 0.06600 0.06400 0
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Date Contract Details Srike Call/ Product MTM Price Previous Day's Open Interest
Put Closing Price
01/02/2011 CAD/ R On 14 March 2011 7.05 P Foreign Exchange Future 0.05200 0.05100 0
01/02/2011 CAD/ R On 13 June 2011 Foreign Exchange Future 7.29550 7.31530 0
01/02/2011 CAD/ R On 13 June 2011 6.90 C Foreign Exchange Future 0.46100 0.47800 0
01/02/2011 GAD/ R On 13 June 2011 6.95 o Foreign Exchange Future 0.42200 0.43900 0
01/02/2011 CAD/ R On 13 June 2011 6.85 C Foreign Exchange Future 0.50100 0.51900 0
01/02/2011 CAD/ R On 13 June 2011 6.85 P Foreign Exchange Future 0.05600 0.05400 0
01/02/2011 CAD/ R On 13 June 2011 6.95 P Foreign Exchange Future 0.07700 0.07400 0
01/02/2011 CAD/R On 13 June 2011 6.90 P Foreign Exchange Future 0.06600 0.06300 0
01/02/2011 CHF / R On 14 March 2011 Foreign Exchange Future 7.64240 7.68750 1,390
01/02/2011 CHF / R On 14 March 2011 7.25 C Foreign Exchange Future 0.42500 0.46800 0
01/02/2011 CHF / R On 14 March 2011 7.20 C Foreign Exchange Future 0.46900 0.51200 0
01/02/2011 CHF /R On 14 March 2011 7.30 C Foreign Exchange Future 0.38300 0.42400 0
01/02/2011 CHF /R On 14 March 2011 7.30 P Foreign Exchange Future 0.04100 0.03700 0
01/02/2011 CHF /R On 14 March 2011 7.20 P Foreign Exchange Future 0.02700 0.02500 0
01/02/2011 CHF /R On 14 March 2011 7.25 P Foreign Exchange Future 0.03300 0.03100 0
01/02/2011 CHF /R On 13 June 2011 Foreign Exchange Future 7.75370 7.80090 0
01/02/2011 CHF /R On 13 June 2011 7.10 C Foreign Exchange Future 0.70500 0.75300 0
01/02/2011 CHF /R On 13 June 2011 7.15 C Foreign Exchange Future 0.66400 0.71100 0
01/02/2011 CHF /R On 13 June 2011 7.05 C Foreign Exchange Future 0.74700 0.79600 0
01/02/2011 CHF /R On 13 June 2011 7.05 P Foreign Exchange Future 0.04300 0.04500 0
01/02/2011 CHF /R On 13 June 2011 7.15 P Foreign Exchange Future 0.06000 0.06000 0
01/02/2011 CHF /R On 13 June 2011 7.10 P Foreign Exchange Future 0.05100 0.05200 0
01/02/2011 RAIN On 14 March 2011 Foreign Exchange Future 14,288.98000 14,304.27000 0
01/02/2011 RAIN On 14 March 2011 13600.00 C Foreign Exchange Future 689.00000 704.30000 0
01/02/2011 RAIN On 14 March 2011 13599.99 C Foreign Exchange Future 689.00000 704.30000 0
01/02/2011 RAIN On 14 March 2011 13600.01 C Foreign Exchange Future 689.00000 704.30000 0
01/02/2011 RAIN On 14 March 2011 13600.01 P Foreign Exchange Future 0.00000 0.00000 0
01/02/2011 RAIN On 14 March 2011 13599.99 P Foreign Exchange Future 0.00000 0.00000 0
01/02/2011 RAIN On 14 March 2011 13600.00 P Foreign Exchange Future 0.00000 0.00000 0
01/02/2011 RAIN On 13 June 2011 Foreign Exchange Future 14,482.36000 14,498.74000 0
01/02/2011 RAIN On 13 June 2011 13500.00 C Foreign Exchange Future 982.40000 998.70000 0
01/02/2011 RAIN On 13 June 2011 13500.01 Foreign Exchange Future 982.40000 998.70000 0
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Date Contract Details Srike Call/ Product MTM Price Previous Day's Open Interest
Put Closing Price
01/02/2011 RAIN On 13 June 2011 13499.99 C Foreign Exchange Future 982.40000 998.80000 0
01/02/2011 RAIN On 13 June 2011 13499.99 P Foreign Exchange Future 0.00000 0.10000 0
01/02/2011 RAIN On 13 June 2011 13500.01 P Foreign Exchange Future 0.10000 0.00000 0
01/02/2011 RAIN On 13 June 2011 13500.00 P Foreign Exchange Future 0.00000 0.00000 0
01/02/2011 YUAN/R On 14 March 2011 Foreign Exchange Future 1.09090 1.09340 0
01/02/2011 YUAN/R On 14 March 2011 1.05 C Foreign Exchange Future 0.04680 0.04900 0
01/02/2011 YUAN/R On 14 March 2011 1.10 C Foreign Exchange Future 0.01770 0.01910 0
01/02/2011 YUAN/R On 14 March 2011 1.00 C Foreign Exchange Future 0.09180 0.09460 0
01/02/2011 YUAN/R On 14 March 2011 1.00 P Foreign Exchange Future 0.00090 0.00120 0
01/02/2011 YUAN/R On 14 March 2011 1.10 P Foreign Exchange Future 0.02680 0.02570 0
01/02/2011 YUAN/R On 14 March 2011 1.05 P Foreign Exchange Future 0.00590 0.00560 0
01/02/2011 YUAN/R On 13 June 2011 Foreign Exchange Future 1.10770 1.11000 0
01/02/2011 YUAN/R On 13 June 2011 1.05 C Foreign Exchange Future 0.07210 0.07370 0
01/02/2011 YUAN/R On 13 June 2011 1.00 C Foreign Exchange Future 0.11230 0.11430 0
01/02/2011 YUAN/R On 13 June 2011 1.10 C Foreign Exchange Future 0.04230 0.04350 0
01/02/2011 YUAN/R On 13 June 2011 1.10 P Foreign Exchange Future 0.03460 0.03350 0
01/02/2011 YUAN/R On 13 June 2011 1.00 P Foreign Exchange Future 0.00460 0.00430 0
01/02/2011 YUAN/R On 13 June 2011 1.05 P Foreign Exchange Future 0.01440 0.01370 0
02/02/2011 $ /R On 14 March 2011 Foreign Exchange Future 7.20340 7.19550 221,542
02/02/2011 $ /R On 14 March 2011 8.00 C Foreign Exchange Future 0.00600 0.00700 29,607
02/02/2011 $ /R On 14 March 2011 8.05 C Foreign Exchange Future 0.00500 0.00600 340
02/02/2011 $ /R On 14 March 2011 7.95 C Foreign Exchange Future 0.00800 0.00900 0
02/02/2011 $ /R On 14 March 2011 6.85 C Foreign Exchange Future 0.38200 0.37900 8,500
02/02/2011 $ /R On 14 March 2011 7.15 C Foreign Exchange Future 0.15900 0.16100 600
02/02/2011 $ /R On 14 March 2011 7.10 C Foreign Exchange Future 0.19100 0.19200 3,280
02/02/2011 $ /R On 14 March 2011 7.40 C Foreign Exchange Future 0.06400 0.06700 0
02/02/2011 $ /R On 14 March 2011 7.35 C Foreign Exchange Future 0.07700 0.08000 400
02/02/2011 $ /R On 14 March 2011 7.20 C Foreign Exchange Future 0.13100 0.13400 0
02/02/2011 $ /R On 14 March 2011 8.50 C Foreign Exchange Future 0.00100 0.00100 30,000
02/02/2011 $ /R On 14 March 2011 10.50 C Foreign Exchange Future 0.00000 0.00000 30,000
02/02/2011 $ /R On 14 March 2011 7.30 C Foreign Exchange Future 0.09200 0.09600 29,607
02/02/2011 $ /R On 14 March 2011 8.40 C Foreign Exchange Future 0.00200 0.00200 3,000
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Put Closing Price
02/02/2011 $ /R On 14 March 2011 7.50 C Foreign Exchange Future 0.04400 0.04700 12,000
02/02/2011 $ /R On 14 March 2011 7.55 C Foreign Exchange Future 0.03600 0.03900 871
02/02/2011 $ /R On 14 March 2011 7.60 C Foreign Exchange Future 0.03000 0.03200 3,071
02/02/2011 $ /R On 14 March 2011 7.25 C Foreign Exchange Future 0.11000 0.11300 9,600
02/02/2011 $ /R On 14 March 2011 7.10 P Foreign Exchange Future 0.08800 0.09700 3,000
02/02/2011 $ /R On 14 March 2011 7.25 P Foreign Exchange Future 0.15700 0.16800 3,000
02/02/2011 $ /R On 14 March 2011 7.60 P Foreign Exchange Future 0.42700 0.43700 0
02/02/2011 $ /R On 14 March 2011 7.55 P Foreign Exchange Future 0.38300 0.39400 0
02/02/2011 $ /R On 14 March 2011 7.50 P Foreign Exchange Future 0.34100 0.35200 0
02/02/2011 $ /R On 14 March 2011 8.40 P Foreign Exchange Future 1.19900 1.20700 0
02/02/2011 $ /R On 14 March 2011 7.30 P Foreign Exchange Future 0.18900 0.20100 0
02/02/2011 $ /R On 14 March 2011 10.50 P Foreign Exchange Future 3.29700 3.30500 0
02/02/2011 $ /R On 14 March 2011 7.20 P Foreign Exchange Future 0.12800 0.13900 2,571
02/02/2011 $ /R On 14 March 2011 6.85 P Foreign Exchange Future 0.02900 0.03400 0
02/02/2011 $ /R On 14 March 2011 7.15 P Foreign Exchange Future 0.10600 0.11600 0
02/02/2011 $ /R On 14 March 2011 7.40 P Foreign Exchange Future 0.26100 0.27200 0
02/02/2011 $ /R On 14 March 2011 7.35 P Foreign Exchange Future 0.22400 0.23500 0
02/02/2011 $ /R On 14 March 2011 7.95 P Foreign Exchange Future 0.75500 0.76400 0
02/02/2011 $ /R On 14 March 2011 8.50 P Foreign Exchange Future 1.29800 1.30600 0
02/02/2011 $ /R On 14 March 2011 8.05 P Foreign Exchange Future 0.85200 0.86100 0
02/02/2011 $ /R On 14 March 2011 8.00 P Foreign Exchange Future 0.80300 0.81200 0
02/02/2011 $ /R On 13 June 2011 Foreign Exchange Future 7.30100 7.29310 54,007
02/02/2011 $ /R On 13 June 2011 7.45 C Foreign Exchange Future 0.19800 0.20100 0
02/02/2011 $ /R On 13 June 2011 7.80 C Foreign Exchange Future 0.11400 0.11800 1,000
02/02/2011 $ /R On 13 June 2011 7.05 C Foreign Exchange Future 0.39300 0.39400 500
02/02/2011 $ /R On 13 June 2011 8.00 C Foreign Exchange Future 0.08500 0.08800 500
02/02/2011 $ /R On 13 June 2011 7.50 C Foreign Exchange Future 0.18300 0.18600 800
02/02/2011 $ /R On 13 June 2011 7.40 C Foreign Exchange Future 0.21500 0.21700 0
02/02/2011 $ /R On 13 June 2011 6.70 C Foreign Exchange Future 0.65200 0.65000 0
02/02/2011 $ /R On 13 June 2011 7.20 C Foreign Exchange Future 0.30400 0.30600 300
02/02/2011 $ /R On 13 June 2011 7.25 C Foreign Exchange Future 0.27700 0.27900 500
02/02/2011 $ /R On 13 June 2011 7.05 P Foreign Exchange Future 0.14200 0.15100 0
02/02/2011 $ /R On 13 June 2011 6.70 P Foreign Exchange Future 0.05100 0.05700 300
02/02/2011 $ /R On 13 June 2011 7.20 P Foreign Exchange Future 0.20300 0.21300 0
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02/02/2011 $ /R On 13 June 2011 7.40 P Foreign Exchange Future 0.31400 0.32400 1,000
02/02/2011 $ /R On 13 June 2011 7.50 P Foreign Exchange Future 0.38200 0.39300 0
02/02/2011 $ /R On 13 June 2011 7.80 P Foreign Exchange Future 0.61300 0.62500 0
02/02/2011 $ /R On 13 June 2011 8.00 P Foreign Exchange Future 0.78400 0.79500 0
02/02/2011 $ /R On 13 June 2011 7.25 P Foreign Exchange Future 0.22600 0.23600 0
02/02/2011 $ /R On 13 June 2011 7.45 P Foreign Exchange Future 0.34700 0.35800 0
02/02/2011 $ /R On 19 September 2011 Foreign Exchange Future 7.40820 7.40000 12,065
02/02/2011 $ /R On 19 September 2011 8.05 C Foreign Exchange Future 0.16800 0.17000 0
02/02/2011 $ /R On 19 September 2011 8.10 C Foreign Exchange Future 0.15900 0.16100 0
02/02/2011 $ /R On 19 September 2011 8.00 C Foreign Exchange Future 0.17700 0.17900 0
02/02/2011 $ /R On 19 September 2011 7.80 C Foreign Exchange Future 0.22000 0.22200 2,800
02/02/2011 $ /R On 19 September 2011 7.40 C Foreign Exchange Future 0.34700 0.34800 0
02/02/2011 $ /R On 19 September 2011 7.40 P Foreign Exchange Future 0.33900 0.34800 2,800
02/02/2011 $ /R On 19 September 2011 8.00 P Foreign Exchange Future 0.76900 0.77900 0
02/02/2011 $ /R On 19 September 2011 7.80 P Foreign Exchange Future 0.61200 0.62200 0
02/02/2011 $ /R On 19 September 2011 8.10 P Foreign Exchange Future 0.85100 0.86100 0
02/02/2011 $ /R On 19 September 2011 8.05 P Foreign Exchange Future 0.81000 0.82000 0
02/02/2011 $ /R On 19 December 2011 Foreign Exchange Future 7.51200 7.50350 190
02/02/2011 $ /R On 19 December 2011 7.35 C Foreign Exchange Future 0.49300 0.49700 0
02/02/2011 $ /R On 19 December 2011 7.30 C Foreign Exchange Future 0.51900 0.52300 0
02/02/2011 $ /R On 19 December 2011 7.40 C Foreign Exchange Future 0.46800 0.47200 0
02/02/2011 $ /R On 19 December 2011 7.40 P Foreign Exchange Future 0.35600 0.36900 0
02/02/2011 $ /R On 19 December 2011 7.30 P Foreign Exchange Future 0.30700 0.32000 0
02/02/2011 $ /R On 19 December 2011 7.35 P Foreign Exchange Future 0.33100 0.34400 0
02/02/2011 $ /R On 14 December 2015 Foreign Exchange Future 9.48780 9.47860 0
02/02/2011 $ /R On 14 December 2015 9.20 C Foreign Exchange Future 1.64900 1.66300 0
02/02/2011 $ /R On 14 December 2015 9.15 C Foreign Exchange Future 1.66700 1.68100 0
02/02/2011 $ /R On 14 December 2015 9.25 C Foreign Exchange Future 1.63200 1.64500 0
02/02/2011 $ /R On 14 December 2015 9.25 P Foreign Exchange Future 1.39400 1.41600 0
02/02/2011 $ /R On 14 December 2015 9.15 P Foreign Exchange Future 1.32900 1.35200 0
02/02/2011 $ /R On 14 December 2015 9.20 P Foreign Exchange Future 1.36100 1.38400 0
02/02/2011 $ / R MAXI On 14 March 2011 Foreign Exchange Future 7.20340 7.19550 125
02/02/2011 $ /R MAXI On 14 March 2011 7.00 C Foreign Exchange Future 0.26090 0.26051 0
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02/02/2011 $ / R MAXI On 14 March 2011 7.05 C Foreign Exchange Future 0.22450 0.22499 0
02/02/2011 $ / R MAXI On 14 March 2011 6.95 C Foreign Exchange Future 0.29952 0.29824 0
02/02/2011 $ / R MAXI On 14 March 2011 6.95 P Foreign Exchange Future 0.04612 0.05274 0
02/02/2011 $ / R MAXI On 14 March 2011 7.05 P Foreign Exchange Future 0.07110 0.07949 0
02/02/2011 $ / R MAXI On 14 March 2011 7.00 P Foreign Exchange Future 0.05750 0.06501 0
02/02/2011 $ /R MAXI On 13 June 2011 Foreign Exchange Future 7.30100 7.29310 20
02/02/2011 $ /R MAXI On 13 June 2011 7.05 C Foreign Exchange Future 0.39262 0.39370 0
02/02/2011 $ /R MAXI On 13 June 2011 7.10 C Foreign Exchange Future 0.36135 0.36279 0
02/02/2011 $ /R MAXI On 13 June 2011 7.00 C Foreign Exchange Future 0.42543 0.42612 0
02/02/2011 $ /R MAXI On 13 June 2011 7.00 P Foreign Exchange Future 0.12443 0.13302 0
02/02/2011 $ /R MAXI On 13 June 2011 7.10 P Foreign Exchange Future 0.16035 0.16969 0
02/02/2011 $ /R MAXI On 13 June 2011 7.05 P Foreign Exchange Future 0.14162 0.15060 0
02/02/2011 £/R On 14 March 2011 Foreign Exchange Future 11.66630 11.58630 31,438
02/02/2011 £/R On 14 March 2011 11.80 C Foreign Exchange Future 0.16200 0.14200 0
02/02/2011 £ /R On 14 March 2011 11.85 C Foreign Exchange Future 0.14600 0.12700 0
02/02/2011 £/R On 14 March 2011 11.75 C Foreign Exchange Future 0.18100 0.15800 0
02/02/2011 £/R On 14 March 2011 12.00 C Foreign Exchange Future 0.10400 0.09100 150
02/02/2011 £/R On 14 March 2011 11.45 C Foreign Exchange Future 0.34200 0.29800 870
02/02/2011 £/R On 14 March 2011 12.55 C Foreign Exchange Future 0.02800 0.02600 870
02/02/2011 £/R On 14 March 2011 12.00 P Foreign Exchange Future 0.43800 0.50500 0
02/02/2011 £ /R On 14 March 2011 12.55 P Foreign Exchange Future 0.91200 0.99000 0
02/02/2011 £/R On 14 March 2011 11.75 P Foreign Exchange Future 0.26500 0.32200 0
02/02/2011 £ /R On 14 March 2011 11.45 P Foreign Exchange Future 0.12600 0.16200 0
02/02/2011 £/R On 14 March 2011 11.85 P Foreign Exchange Future 0.33000 0.39100 0
02/02/2011 £/R On 14 March 2011 11.80 P Foreign Exchange Future 0.29600 0.35600 0
02/02/2011 £/R On 13 June 2011 Foreign Exchange Future 11.81080 11.73130 2,391
02/02/2011 £ /R On 13 June 2011 11.85 C Foreign Exchange Future 0.38300 0.35800 0
02/02/2011 £/R On 13 June 2011 11.90 C Foreign Exchange Future 0.36400 0.34000 0
02/02/2011 £/R On 13 June 2011 11.80 C Foreign Exchange Future 0.40400 0.37700 0
02/02/2011 £/R On 13 June 2011 10.75 C Foreign Exchange Future 1.12400 1.05800 0
02/02/2011 £/R On 13 June 2011 11.45 C Foreign Exchange Future 0.59800 0.55400 10
02/02/2011 £/R On 13 June 2011 11.55 C Foreign Exchange Future 0.53700 0.49700 0
02/02/2011 £/R On 13 June 2011 11.55 P Foreign Exchange Future 0.27600 0.31600 100
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02/02/2011 £/R On 13 June 2011 10.75 P Foreign Exchange Future 0.06300 0.07700 10
02/02/2011 £/R On 13 June 2011 11.45 P Foreign Exchange Future 0.23700 0.27300 0
02/02/2011 £/R On 13 June 2011 11.80 P Foreign Exchange Future 0.39300 0.44600 0
02/02/2011 £/R On 13 June 2011 11.90 P Foreign Exchange Future 0.45300 0.50900 0
02/02/2011 £/R On 13 June 2011 11.85 P Foreign Exchange Future 0.42200 0.47700 0
02/02/2011 £/R On 19 September 2011 Foreign Exchange Future 11.96190 11.88300 2,457
02/02/2011 £ /R On 19 September 2011 11.50 C Foreign Exchange Future 0.79300 0.74700 0
02/02/2011 £/R On 19 September 2011 11.55 C Foreign Exchange Future 0.76400 0.71800 0
02/02/2011 £/R On 19 September 2011 11.45 C Foreign Exchange Future 0.82400 0.77600 0
02/02/2011 £/R On 19 September 2011 11.65 C Foreign Exchange Future 0.70700 0.66300 0
02/02/2011 £/R On 19 September 2011 11.65 P Foreign Exchange Future 0.39500 0.43000 100
02/02/2011 £ /R On 19 September 2011 11.45 P Foreign Exchange Future 0.31200 0.34300 0
02/02/2011 £ /R On 19 September 2011 11.55 P Foreign Exchange Future 0.35200 0.38500 0
02/02/2011 £/R On 19 September 2011 11.50 P Foreign Exchange Future 0.33100 0.36400 0
02/02/2011 £/R On 19 December 2011 Foreign Exchange Future 12.10370 12.02610 0
02/02/2011 £/R On 19 December 2011 11.65 C Foreign Exchange Future 0.89100 0.85000 0
02/02/2011 £/R On 19 December 2011 11.70 C Foreign Exchange Future 0.86300 0.82300 0
02/02/2011 £/R On 19 December 2011 11.60 C Foreign Exchange Future 0.91900 0.87700 0
02/02/2011 £ /R On 19 December 2011 11.60 P Foreign Exchange Future 0.41500 0.45100 0
02/02/2011 £/R On 19 December 2011 11.70 P Foreign Exchange Future 0.45900 0.49700 0
02/02/2011 £/R On 19 December 2011 11.65 P Foreign Exchange Future 0.43700 0.47400 0
02/02/2011 ¥ /R On 14 March 2011 Foreign Exchange Future 0.08840 0.08810 522
02/02/2011 ¥ /R On 14 March 2011 0.09 C Foreign Exchange Future 0.00275 0.00260 0
02/02/2011 ¥ /R On 14 March 2011 0.10 C Foreign Exchange Future 0.00026 0.00026 0
02/02/2011 ¥ /R On 14 March 2011 0.08 C Foreign Exchange Future 0.01141 0.01111 0
02/02/2011 ¥ /R On 14 March 2011 0.08 P Foreign Exchange Future 0.00001 0.00001 0
02/02/2011 ¥ /R On 14 March 2011 0.10 P Foreign Exchange Future 0.00886 0.00916 0
02/02/2011 ¥ /R On 14 March 2011 0.09 P Foreign Exchange Future 0.00135 0.00150 0
02/02/2011 ¥ /R On 13 June 2011 Foreign Exchange Future 0.08970 0.08940 573
02/02/2011 ¥ /R On 13 June 2011 0.09 C Foreign Exchange Future 0.00630 0.00611 0
02/02/2011 ¥ /R On 13 June 2011 0.08 C Foreign Exchange Future 0.01484 0.01455 0
02/02/2011 ¥ /R On 13 June 2011 0.10 C Foreign Exchange Future 0.00213 0.00207 0
02/02/2011 ¥ /R On 13 June 2011 0.10 P Foreign Exchange Future 0.00743 0.00767 0
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02/02/2011 ¥ /R On 13 June 2011 0.08 P Foreign Exchange Future 0.00014 0.00015 0
02/02/2011 ¥ /R On 13 June 2011 0.09 P Foreign Exchange Future 0.00160 0.00171 0
02/02/2011 € /R On 14 March 2011 Foreign Exchange Future 9.94040 9.89500 17,185
02/02/2011 €/R On 14 March 2011 9.80 C Foreign Exchange Future 0.25600 0.23200 0
02/02/2011 € /R On 14 March 2011 9.85 C Foreign Exchange Future 0.22500 0.20300 0
02/02/2011 €/R On 14 March 2011 9.75 C Foreign Exchange Future 0.29000 0.26400 0
02/02/2011 €/R On 14 March 2011 9.50 C Foreign Exchange Future 0.48200 0.44800 10,429
02/02/2011 €/R On 14 March 2011 10.40 C Foreign Exchange Future 0.04900 0.04600 14,937
02/02/2011 € /R On 14 March 2011 10.50 C Foreign Exchange Future 0.03700 0.03500 4,508
02/02/2011 €/R On 14 March 2011 10.10 C Foreign Exchange Future 0.11300 0.10500 100
02/02/2011 € /R On 14 March 2011 9.60 C Foreign Exchange Future 0.40100 0.36900 500
02/02/2011 €/R On 14 March 2011 10.00 C Foreign Exchange Future 0.14800 0.13700 500
02/02/2011 €/R On 14 March 2011 9.60 P Foreign Exchange Future 0.06100 0.07400 3,000
02/02/2011 €/R On 14 March 2011 10.00 P Foreign Exchange Future 0.20800 0.24200 0
02/02/2011 € /R On 14 March 2011 10.10 P Foreign Exchange Future 0.27300 0.31000 0
02/02/2011 € /R On 14 March 2011 10.50 P Foreign Exchange Future 0.59700 0.64000 0
02/02/2011 €/R On 14 March 2011 10.40 P Foreign Exchange Future 0.50900 0.55100 0
02/02/2011 €/R On 14 March 2011 9.75 P Foreign Exchange Future 0.10000 0.11900 0
02/02/2011 €/R On 14 March 2011 9.50 P Foreign Exchange Future 0.04200 0.05300 0
02/02/2011 €/R On 14 March 2011 9.85 P Foreign Exchange Future 0.13500 0.15800 0
02/02/2011 € /R On 14 March 2011 9.80 P Foreign Exchange Future 0.11600 0.13700 0
02/02/2011 €/R On 13 June 2011 Foreign Exchange Future 10.06240 10.01700 7,278
02/02/2011 €/R On 13 June 2011 9.80 C Foreign Exchange Future 0.46400 0.44300 0
02/02/2011 €/R On 13 June 2011 9.85 C Foreign Exchange Future 0.43400 0.41400 0
02/02/2011 €/R On 13 June 2011 9.75 C Foreign Exchange Future 0.49500 0.47400 0
02/02/2011 € /R On 13 June 2011 9.75 P Foreign Exchange Future 0.18300 0.20700 0
02/02/2011 €/R On 13 June 2011 9.85 P Foreign Exchange Future 0.22200 0.24700 0
02/02/2011 € /R On 13 June 2011 9.80 P Foreign Exchange Future 0.20200 0.22600 0
02/02/2011 €/R On 19 September 2011 Foreign Exchange Future 10.19100 10.14520 2,463
02/02/2011 €/R On 19 September 2011 9.65 C Foreign Exchange Future 0.73800 0.71500 0
02/02/2011 €/R On 19 September 2011 9.60 C Foreign Exchange Future 0.77100 0.74800 0
02/02/2011 €/R On 19 September 2011 9.70 C Foreign Exchange Future 0.70500 0.68300 0
02/02/2011 €/R On 19 September 2011 9.70 P Foreign Exchange Future 0.21400 0.23800 0
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02/02/2011 €/R On 19 September 2011 9.60 Foreign Exchange Future 0.18000 0.20300 0
02/02/2011 €/R On 19 September 2011 9.65 P Foreign Exchange Future 0.19700 0.22000 0
02/02/2011 € /R On 19 December 2011 Foreign Exchange Future 10.31280 10.26660 0
02/02/2011 €/R On 19 December 2011 9.80 C Foreign Exchange Future 0.79500 0.76800 0
02/02/2011 € /R On 19 December 2011 9.85 C Foreign Exchange Future 0.76500 0.73900 0
02/02/2011 €/R On 19 December 2011 9.75 C Foreign Exchange Future 0.82600 0.79900 0
02/02/2011 € /R On 19 December 2011 9.75 P Foreign Exchange Future 0.26300 0.28200 0
02/02/2011 € /R On 19 December 2011 9.85 P Foreign Exchange Future 0.30200 0.32200 0
02/02/2011 €/ R On 19 December 2011 9.80 P Foreign Exchange Future 0.28200 0.30100 0
02/02/2011 AUS$ / R On 14 March 2011 Foreign Exchange Future 7.23220 7.21670 7,822
02/02/2011 AU$ / R On 14 March 2011 6.70 C Foreign Exchange Future 0.54000 0.52600 0
02/02/2011 AU$ / R On 14 March 2011 6.75 C Foreign Exchange Future 0.49200 0.47800 0
02/02/2011 AU$ / R On 14 March 2011 6.65 C Foreign Exchange Future 0.58900 0.57500 0
02/02/2011 AU$ / R On 14 March 2011 6.65 P Foreign Exchange Future 0.00700 0.00800 0
02/02/2011 AU$ / R On 14 March 2011 6.75 P Foreign Exchange Future 0.01000 0.01100 0
02/02/2011 AUS$ / R On 14 March 2011 6.70 P Foreign Exchange Future 0.00800 0.00900 0
02/02/2011 AUS$ / R On 13 June 2011 Foreign Exchange Future 7.24660 7.23120 1,707
02/02/2011 AUS$ / R On 13 June 2011 6.65 C Foreign Exchange Future 0.64000 0.62700 0
02/02/2011 AU$ /R On 13 June 2011 6.70 C Foreign Exchange Future 0.59500 0.58300 0
02/02/2011 AUS$ / R On 13 June 2011 6.60 C Foreign Exchange Future 0.68500 0.67200 0
02/02/2011 AUS$ /R On 13 June 2011 6.60 P Foreign Exchange Future 0.03800 0.04100 0
02/02/2011 AU$ /R On 13 June 2011 6.70 P Foreign Exchange Future 0.04800 0.05200 0
02/02/2011 AUS$ / R On 13 June 2011 6.65 P Foreign Exchange Future 0.04300 0.04600 0
02/02/2011 AU$ / R On 19 September 2011 Foreign Exchange Future 7.26240 7.24670 5,840
02/02/2011 AU$ / R On 19 September 2011 6.65 C Foreign Exchange Future 0.69000 0.67700 0
02/02/2011 AUS$ / R On 19 September 2011 6.60 C Foreign Exchange Future 0.73300 0.72000 0
02/02/2011 AUS$ / R On 19 September 2011 6.70 C Foreign Exchange Future 0.64700 0.63500 0
02/02/2011 AUS$ / R On 19 September 2011 6.70 P Foreign Exchange Future 0.08500 0.08800 0
02/02/2011 AU$ / R On 19 September 2011 6.60 P Foreign Exchange Future 0.07100 0.07300 0
02/02/2011 AU$ / R On 19 September 2011 6.65 P Foreign Exchange Future 0.07800 0.08000 0
02/02/2011 AUS$ / R On 14 December 2015 Foreign Exchange Future 8.04540 8.04740 0
02/02/2011 AUS$ / R On 14 December 2015 7.30 C Foreign Exchange Future 1.21300 1.21500 0
02/02/2011 AU$ / R On 14 December 2015 7.35 Foreign Exchange Future 1.18500 1.18600 0
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02/02/2011 AU$ / R On 14 December 2015 7.25 C Foreign Exchange Future 1.24100 1.24400 0
02/02/2011 AU$ / R On 14 December 2015 7.25 P Foreign Exchange Future 0.44600 0.44700 0
02/02/2011 AU$ / R On 14 December 2015 7.35 P Foreign Exchange Future 0.49000 0.48900 0
02/02/2011 AUS$ / R On 14 December 2015 7.30 P Foreign Exchange Future 0.46800 0.46800 0
02/02/2011 CAD/ R On 14 March 2011 Foreign Exchange Future 7.29100 7.21310 1,791
02/02/2011 CAD/ R On 14 March 2011 7.05 C Foreign Exchange Future 0.27400 0.21500 0
02/02/2011 CAD/ R On 14 March 2011 7.00 C Foreign Exchange Future 0.31600 0.25400 0
02/02/2011 CAD/ R On 14 March 2011 710 C Foreign Exchange Future 0.23300 0.17900 0
02/02/2011 CAD/ R On 14 March 2011 7.10 P Foreign Exchange Future 0.04200 0.06600 0
02/02/2011 CAD/ R On 14 March 2011 7.00 P Foreign Exchange Future 0.02500 0.04100 0
02/02/2011 CAD/ R On 14 March 2011 7.05 P Foreign Exchange Future 0.03300 0.05200 0
02/02/2011 CAD/ R On 13 June 2011 Foreign Exchange Future 7.37440 7.29550 0
02/02/2011 CAD/ R On 13 June 2011 6.90 C Foreign Exchange Future 0.52200 0.46100 0
02/02/2011 CAD/ R On 13 June 2011 6.95 C Foreign Exchange Future 0.48100 0.42200 0
02/02/2011 CAD/ R On 13 June 2011 6.85 C Foreign Exchange Future 0.56500 0.50100 0
02/02/2011 CAD/ R On 13 June 2011 6.85 P Foreign Exchange Future 0.04100 0.05600 0
02/02/2011 CAD/ R On 13 June 2011 6.95 P Foreign Exchange Future 0.05700 0.07700 0
02/02/2011 CAD/ R On 13 June 2011 6.90 P Foreign Exchange Future 0.04800 0.06600 0
02/02/2011 CHF /R On 14 March 2011 Foreign Exchange Future 7.68810 7.64240 1,390
02/02/2011 CHF / R On 14 March 2011 7.25 C Foreign Exchange Future 0.46400 0.42500 0
02/02/2011 CHF /R On 14 March 2011 7.30 C Foreign Exchange Future 0.42000 0.38300 0
02/02/2011 CHF /R On 14 March 2011 7.20 C Foreign Exchange Future 0.50900 0.46900 0
02/02/2011 CHF /R On 14 March 2011 7.20 P Foreign Exchange Future 0.02100 0.02700 0
02/02/2011 CHF /R On 14 March 2011 7.30 P Foreign Exchange Future 0.03200 0.04100 0
02/02/2011 CHF /R On 14 March 2011 7.25 P Foreign Exchange Future 0.02600 0.03300 0
02/02/2011 CHF /R On 13 June 2011 Foreign Exchange Future 7.79950 7.75370 0
02/02/2011 CHF /R On 13 June 2011 710 C Foreign Exchange Future 0.74300 0.70500 0
02/02/2011 CHF /R On 13 June 2011 7.15 C Foreign Exchange Future 0.70200 0.66400 0
02/02/2011 CHF /R On 13 June 2011 7.05 C Foreign Exchange Future 0.78600 0.74700 0
02/02/2011 CHF /R On 13 June 2011 7.05 P Foreign Exchange Future 0.03700 0.04300 0
02/02/2011 CHF /R On 13 June 2011 7.15 P Foreign Exchange Future 0.05300 0.06000 0
02/02/2011 CHF /R On 13 June 2011 710 P Foreign Exchange Future 0.04400 0.05100 0
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02/02/2011 RAIN On 14 March 2011 Foreign Exchange Future 14,353.89000 14,288.98000 0
02/02/2011 RAIN On 14 March 2011 13600.00 C Foreign Exchange Future 753.90000 689.00000 0
02/02/2011 RAIN On 14 March 2011 13599.99 C Foreign Exchange Future 753.90000 689.00000 0
02/02/2011 RAIN On 14 March 2011 13600.01 C Foreign Exchange Future 753.90000 689.00000 0
02/02/2011 RAIN On 14 March 2011 13600.01 P Foreign Exchange Future 0.00000 0.00000 0
02/02/2011 RAIN On 14 March 2011 13599.99 P Foreign Exchange Future 0.00000 0.00000 0
02/02/2011 RAIN On 14 March 2011 13600.00 P Foreign Exchange Future 0.00000 0.00000 0
02/02/2011 RAIN On 13 June 2011 Foreign Exchange Future 14,548.42000 14,482.36000 0
02/02/2011 RAIN On 13 June 2011 13500.00 C Foreign Exchange Future 1,048.40000 982.40000 0
02/02/2011 RAIN On 13 June 2011 13500.01 C Foreign Exchange Future 1,048.40000 982.40000 0
02/02/2011 RAIN On 13 June 2011 13499.99 C Foreign Exchange Future 1,048.40000 982.40000 0
02/02/2011 RAIN On 13 June 2011 13499.99 P Foreign Exchange Future 0.00000 0.00000 0
02/02/2011 RAIN On 13 June 2011 13500.01 P Foreign Exchange Future 0.00000 0.10000 0
02/02/2011 RAIN On 13 June 2011 13500.00 P Foreign Exchange Future 0.00000 0.00000 0
02/02/2011 YUAN/R On 14 March 2011 Foreign Exchange Future 1.09800 1.09090 0
02/02/2011 YUAN/R On 14 March 2011 1.05 C Foreign Exchange Future 0.05160 0.04680 0
02/02/2011 YUAN/R On 14 March 2011 1.10 C Foreign Exchange Future 0.01930 0.01770 0
02/02/2011 YUAN/R On 14 March 2011 1.00 C Foreign Exchange Future 0.09860 0.09180 0
02/02/2011 YUAN/R On 14 March 2011 1.00 P Foreign Exchange Future 0.00060 0.00090 0
02/02/2011 YUAN/R On 14 March 2011 1.10 P Foreign Exchange Future 0.02130 0.02680 0
02/02/2011 YUAN/R On 14 March 2011 1.05 P Foreign Exchange Future 0.00360 0.00590 0
02/02/2011 YUAN/R On 13 June 2011 Foreign Exchange Future 1.11520 1.10770 0
02/02/2011 YUAN/R On 13 June 2011 1.05 C Foreign Exchange Future 0.07690 0.07210 0
02/02/2011 YUAN/R On 13 June 2011 1.00 C Foreign Exchange Future 0.11850 0.11230 0
02/02/2011 YUAN/R On 13 June 2011 1.10 C Foreign Exchange Future 0.04540 0.04230 0
02/02/2011 YUAN/R On 13 June 2011 1.10 P Foreign Exchange Future 0.03020 0.03460 0
02/02/2011 YUAN/R On 13 June 2011 1.00 P Foreign Exchange Future 0.00330 0.00460 0
02/02/2011 YUAN/R On 13 June 2011 1.05 P Foreign Exchange Future 0.01170 0.01440 0
03/02/2011 $ /R On 14 March 2011 Foreign Exchange Future 7.29000 7.20340 226,828
03/02/2011 $ /R On 14 March 2011 8.00 Foreign Exchange Future 0.00800 0.00600 29,607
03/02/2011 $ /R On 14 March 2011 8.05 Foreign Exchange Future 0.00600 0.00500 340
03/02/2011 $ /R On 14 March 2011 7.95 Foreign Exchange Future 0.01000 0.00800 0
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03/02/2011 $ /R On 14 March 2011 6.85 C Foreign Exchange Future 0.45800 0.38200 8,500
03/02/2011 $ /R On 14 March 2011 7.15 C Foreign Exchange Future 0.21300 0.15900 600
03/02/2011 $ /R On 14 March 2011 7.10 C Foreign Exchange Future 0.24900 0.19100 3,280
03/02/2011 $ /R On 14 March 2011 7.40 C Foreign Exchange Future 0.08400 0.06400 0
03/02/2011 $ /R On 14 March 2011 7.35 C Foreign Exchange Future 0.10100 0.07700 400
03/02/2011 $ /R On 14 March 2011 7.20 C Foreign Exchange Future 0.18000 0.13100 0
03/02/2011 $ /R On 14 March 2011 8.50 C Foreign Exchange Future 0.00100 0.00100 30,000
03/02/2011 $ /R On 14 March 2011 10.50 C Foreign Exchange Future 0.00000 0.00000 30,000
03/02/2011 $ /R On 14 March 2011 7.30 C Foreign Exchange Future 0.12100 0.09200 29,607
03/02/2011 $ /R On 14 March 2011 8.40 C Foreign Exchange Future 0.00200 0.00200 3,000
03/02/2011 $ /R On 14 March 2011 7.50 C Foreign Exchange Future 0.05700 0.04400 12,000
03/02/2011 $ /R On 14 March 2011 7.55 C Foreign Exchange Future 0.04700 0.03600 871
03/02/2011 $ /R On 14 March 2011 7.60 C Foreign Exchange Future 0.03900 0.03000 3,071
03/02/2011 $ /R On 14 March 2011 7.25 C Foreign Exchange Future 0.14900 0.11000 9,600
03/02/2011 $ /R On 14 March 2011 7.10 P Foreign Exchange Future 0.05900 0.08800 3,000
03/02/2011 $ /R On 14 March 2011 7.25 P Foreign Exchange Future 0.10900 0.15700 3,000
03/02/2011 $ /R On 14 March 2011 7.60 P Foreign Exchange Future 0.34900 0.42700 0
03/02/2011 $ /R On 14 March 2011 7.55 P Foreign Exchange Future 0.30700 0.38300 0
03/02/2011 $ /R On 14 March 2011 7.50 P Foreign Exchange Future 0.26700 0.34100 0
03/02/2011 $ /R On 14 March 2011 8.40 P Foreign Exchange Future 1.11200 1.19900 0
03/02/2011 $ /R On 14 March 2011 7.30 P Foreign Exchange Future 0.13100 0.18900 0
03/02/2011 $ /R On 14 March 2011 10.50 P Foreign Exchange Future 3.21000 3.29700 0
03/02/2011 $ /R On 14 March 2011 7.20 P Foreign Exchange Future 0.09000 0.12800 2,571
03/02/2011 $ /R On 14 March 2011 6.85 P Foreign Exchange Future 0.01800 0.02900 0
03/02/2011 $ /R On 14 March 2011 715 P Foreign Exchange Future 0.07300 0.10600 0
03/02/2011 $ /R On 14 March 2011 7.40 P Foreign Exchange Future 0.19400 0.26100 0
03/02/2011 $ /R On 14 March 2011 7.35 P Foreign Exchange Future 0.16100 0.22400 0
03/02/2011 $ /R On 14 March 2011 7.95 P Foreign Exchange Future 0.67000 0.75500 0
03/02/2011 $ /R On 14 March 2011 8.50 P Foreign Exchange Future 1.21100 1.29800 0
03/02/2011 $ /R On 14 March 2011 8.05 P Foreign Exchange Future 0.76600 0.85200 0
03/02/2011 $ /R On 14 March 2011 8.00 P Foreign Exchange Future 0.71800 0.80300 0
03/02/2011 $ /R On 13 June 2011 Foreign Exchange Future 7.38050 7.30100 52,218
03/02/2011 $ /R On 13 June 2011 7.45 (¢} Foreign Exchange Future 0.22000 0.19800 0
03/02/2011 $ /R On 13 June 2011 7.50 C Foreign Exchange Future 0.20200 0.18300 800

Page 18 of 51

2011/02/08, 05:39:49PM



Date Contract Details Srike Call/ Product MTM Price Previous Day's Open Interest
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03/02/2011 $ /R On 13 June 2011 7.25 C Foreign Exchange Future 0.31600 0.27700 500
03/02/2011 $ /R On 13 June 2011 8.00 C Foreign Exchange Future 0.09200 0.08500 500
03/02/2011 $ /R On 13 June 2011 7.80 C Foreign Exchange Future 0.12500 0.11400 1,000
03/02/2011 $ /R On 13 June 2011 7.40 C Foreign Exchange Future 0.23800 0.21500 0
03/02/2011 $ /R On 13 June 2011 6.70 C Foreign Exchange Future 0.71800 0.65200 0
03/02/2011 $ /R On 13 June 2011 7.20 (¢} Foreign Exchange Future 0.34600 0.30400 300
03/02/2011 $/R On 13 June 2011 7.05 C Foreign Exchange Future 0.44300 0.39300 500
03/02/2011 $ /R On 13 June 2011 8.00 P Foreign Exchange Future 0.71200 0.78400 0
03/02/2011 $ /R On 13 June 2011 7.05 P Foreign Exchange Future 0.11300 0.14200 0
03/02/2011 $ /R On 13 June 2011 6.70 P Foreign Exchange Future 0.03800 0.05100 300
03/02/2011 $ /R On 13 June 2011 7.20 P Foreign Exchange Future 0.16600 0.20300 0
03/02/2011 $/R On 13 June 2011 7.40 P Foreign Exchange Future 0.25800 0.31400 1,000
03/02/2011 $ /R On 13 June 2011 7.25 P Foreign Exchange Future 0.18600 0.22600 0
03/02/2011 $/R On 13 June 2011 7.80 P Foreign Exchange Future 0.54500 0.61300 0
03/02/2011 $ /R On 13 June 2011 7.50 P Foreign Exchange Future 0.32200 0.38200 0
03/02/2011 $ /R On 13 June 2011 7.45 P Foreign Exchange Future 0.29000 0.34700 0
03/02/2011 $ /R On 19 September 2011 Foreign Exchange Future 7.49210 7.40820 12,150
03/02/2011 $ /R On 19 September 2011 8.05 C Foreign Exchange Future 0.18100 0.16800 0
03/02/2011 $ /R On 19 September 2011 8.10 C Foreign Exchange Future 0.17200 0.15900 0
03/02/2011 $ /R On 19 September 2011 8.00 C Foreign Exchange Future 0.19100 0.17700 0
03/02/2011 $ /R On 19 September 2011 7.80 C Foreign Exchange Future 0.23900 0.22000 2,800
03/02/2011 $ /R On 19 September 2011 7.40 C Foreign Exchange Future 0.38600 0.34700 0
03/02/2011 $ /R On 19 September 2011 7.40 P Foreign Exchange Future 0.29400 0.33900 2,800
03/02/2011 $ /R On 19 September 2011 8.00 P Foreign Exchange Future 0.69900 0.76900 0
03/02/2011 $ /R On 19 September 2011 7.80 P Foreign Exchange Future 0.54700 0.61200 0
03/02/2011 $ /R On 19 September 2011 8.10 P Foreign Exchange Future 0.78000 0.85100 0
03/02/2011 $ /R On 19 September 2011 8.05 P Foreign Exchange Future 0.73900 0.81000 0
03/02/2011 $ /R On 19 December 2011 Foreign Exchange Future 7.60650 7.51200 190
03/02/2011 $ /R On 19 December 2011 7.35 C Foreign Exchange Future 0.54500 0.49300 0
03/02/2011 $ /R On 19 December 2011 7.40 C Foreign Exchange Future 0.51700 0.46800 0
03/02/2011 $ /R On 19 December 2011 7.30 C Foreign Exchange Future 0.57300 0.51900 0
03/02/2011 $ /R On 19 December 2011 7.30 P Foreign Exchange Future 0.26700 0.30700 0
03/02/2011 $ /R On 19 December 2011 7.40 P Foreign Exchange Future 0.31100 0.35600 0
03/02/2011 $ /R On 19 December 2011 7.35 P Foreign Exchange Future 0.28900 0.33100 0
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03/02/2011 $ /R On 14 December 2015 Foreign Exchange Future 9.58070 9.48780 0
03/02/2011 $ /R On 14 December 2015 9.20 C Foreign Exchange Future 1.70400 1.64900 0
03/02/2011 $ /R On 14 December 2015 9.25 C Foreign Exchange Future 1.68400 1.63200 0
03/02/2011 $ /R On 14 December 2015 9.15 C Foreign Exchange Future 1.72500 1.66700 0
03/02/2011 $ /R On 14 December 2015 9.15 P Foreign Exchange Future 1.29400 1.32900 0
03/02/2011 $ /R On 14 December 2015 9.25 P Foreign Exchange Future 1.35300 1.39400 0
03/02/2011 $ /R On 14 December 2015 9.20 P Foreign Exchange Future 1.32300 1.36100 0
03/02/2011 $ / R MAXI On 14 March 2011 Foreign Exchange Future 7.29000 7.20340 125
03/02/2011 $ /R MAXI On 14 March 2011 7.00 C Foreign Exchange Future 0.32788 0.26090 0
03/02/2011 $ / R MAXI On 14 March 2011 7.05 C Foreign Exchange Future 0.28755 0.22450 0
03/02/2011 $ /R MAXI On 14 March 2011 6.95 C Foreign Exchange Future 0.36995 0.29952 0
03/02/2011 $ / R MAXI On 14 March 2011 6.95 P Foreign Exchange Future 0.02995 0.04612 0
03/02/2011 $ / R MAXI On 14 March 2011 7.05 P Foreign Exchange Future 0.04755 0.07110 0
03/02/2011 $ /R MAXI On 14 March 2011 7.00 P Foreign Exchange Future 0.03788 0.05750 0
03/02/2011 $ /R MAXI On 13 June 2011 Foreign Exchange Future 7.38050 7.30100 20
03/02/2011 $ /R MAXI On 13 June 2011 7.05 C Foreign Exchange Future 0.44265 0.39262 0
03/02/2011 $ /R MAXI On 13 June 2011 7.10 C Foreign Exchange Future 0.40877 0.36135 0
03/02/2011 $ /R MAXI On 13 June 2011 7.00 C Foreign Exchange Future 0.47801 0.42543 0
03/02/2011 $ /R MAXI On 13 June 2011 7.00 P Foreign Exchange Future 0.09751 0.12443 0
03/02/2011 $ /R MAXI On 13 June 2011 7.10 P Foreign Exchange Future 0.12827 0.16035 0
03/02/2011 $ /R MAXI On 13 June 2011 7.05 P Foreign Exchange Future 0.11215 0.14162 0
03/02/2011 £/R On 14 March 2011 Foreign Exchange Future 11.77760 11.66630 31,634
03/02/2011 £ /R On 14 March 2011 11.80 C Foreign Exchange Future 0.20500 0.16200 0
03/02/2011 £/R On 14 March 2011 11.85 C Foreign Exchange Future 0.18400 0.14600 0
03/02/2011 £ /R On 14 March 2011 11.75 C Foreign Exchange Future 0.22700 0.18100 0
03/02/2011 £ /R On 14 March 2011 11.45 C Foreign Exchange Future 0.42000 0.34200 870
03/02/2011 £/R On 14 March 2011 12.55 C Foreign Exchange Future 0.03600 0.02800 870
03/02/2011 £/R On 14 March 2011 12.00 C Foreign Exchange Future 0.13300 0.10400 150
03/02/2011 £ /R On 14 March 2011 12.00 P Foreign Exchange Future 0.35500 0.43800 0
03/02/2011 £ /R On 14 March 2011 12.55 P Foreign Exchange Future 0.80800 0.91200 0
03/02/2011 £/R On 14 March 2011 11.75 P Foreign Exchange Future 0.19900 0.26500 0
03/02/2011 £/R On 14 March 2011 11.45 P Foreign Exchange Future 0.09200 0.12600 0
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Put Closing Price
03/02/2011 £ /R On 14 March 2011 11.85 Foreign Exchange Future 0.25600 0.33000 0
03/02/2011 £ /R On 14 March 2011 11.80 P Foreign Exchange Future 0.22700 0.29600 0
03/02/2011 £/R On 13 June 2011 Foreign Exchange Future 11.91000 11.81080 2,372
03/02/2011 £/R On 13 June 2011 11.85 C Foreign Exchange Future 0.42700 0.38300 0
03/02/2011 £/R On 13 June 2011 11.90 C Foreign Exchange Future 0.40300 0.36400 0
03/02/2011 £/R On 13 June 2011 11.45 C Foreign Exchange Future 0.66100 0.59800 10
03/02/2011 £/R On 13 June 2011 11.55 C Foreign Exchange Future 0.59700 0.53700 0
03/02/2011 £/R On 13 June 2011 11.80 C Foreign Exchange Future 0.45300 0.40400 0
03/02/2011 £/R On 13 June 2011 10.75 C Foreign Exchange Future 1.21400 1.12400 0
03/02/2011 £/R On 13 June 2011 10.75 P Foreign Exchange Future 0.05400 0.06300 10
03/02/2011 £/R On 13 June 2011 11.45 P Foreign Exchange Future 0.20100 0.23700 0
03/02/2011 £/R On 13 June 2011 11.80 P Foreign Exchange Future 0.34300 0.39300 0
03/02/2011 £/R On 13 June 2011 11.55 P Foreign Exchange Future 0.23700 0.27600 100
03/02/2011 £/R On 13 June 2011 11.90 P Foreign Exchange Future 0.39300 0.45300 0
03/02/2011 £/R On 13 June 2011 11.85 P Foreign Exchange Future 0.36700 0.42200 0
03/02/2011 £/R On 19 September 2011 Foreign Exchange Future 12.06780 11.96190 2,457
03/02/2011 £/R On 19 September 2011 11.50 C Foreign Exchange Future 0.86100 0.79300 0
03/02/2011 £/R On 19 September 2011 11.55 C Foreign Exchange Future 0.83000 0.76400 0
03/02/2011 £ /R On 19 September 2011 11.65 C Foreign Exchange Future 0.76900 0.70700 0
03/02/2011 £/R On 19 September 2011 11.45 C Foreign Exchange Future 0.89300 0.82400 0
03/02/2011 £/R On 19 September 2011 11.45 P Foreign Exchange Future 0.27500 0.31200 0
03/02/2011 £/R On 19 September 2011 11.65 P Foreign Exchange Future 0.35100 0.39500 100
03/02/2011 £/R On 19 September 2011 11.55 P Foreign Exchange Future 0.31200 0.35200 0
03/02/2011 £ /R On 19 September 2011 11.50 P Foreign Exchange Future 0.29300 0.33100 0
03/02/2011 £ /R On 19 December 2011 Foreign Exchange Future 12.22770 12.10370 0
03/02/2011 £ /R On 19 December 2011 11.65 C Foreign Exchange Future 0.96700 0.89100 0
03/02/2011 £/R On 19 December 2011 11.70 C Foreign Exchange Future 0.93800 0.86300 0
03/02/2011 £/R On 19 December 2011 11.60 C Foreign Exchange Future 0.99700 0.91900 0
03/02/2011 £/R On 19 December 2011 11.60 P Foreign Exchange Future 0.36900 0.41500 0
03/02/2011 £/R On 19 December 2011 11.70 P Foreign Exchange Future 0.41000 0.45900 0
03/02/2011 £ /R On 19 December 2011 11.65 P Foreign Exchange Future 0.38900 0.43700 0
03/02/2011 ¥ /R On 14 March 2011 Foreign Exchange Future 0.08910 0.08840 566
03/02/2011 ¥ /R On 14 March 2011 0.09 C Foreign Exchange Future 0.00318 0.00275 0
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03/02/2011 ¥ /R On 14 March 2011 0.10 C Foreign Exchange Future 0.00029 0.00026 0
03/02/2011 ¥ /R On 14 March 2011 0.08 C Foreign Exchange Future 0.01211 0.01141 0
03/02/2011 ¥ /R On 14 March 2011 0.08 P Foreign Exchange Future 0.00001 0.00001 0
03/02/2011 ¥ /R On 14 March 2011 0.10 P Foreign Exchange Future 0.00819 0.00886 0
03/02/2011 ¥ /R On 14 March 2011 0.09 P Foreign Exchange Future 0.00108 0.00135 0
03/02/2011 ¥ /R On 13 June 2011 Foreign Exchange Future 0.09030 0.08970 573
03/02/2011 ¥ /R On 13 June 2011 0.09 C Foreign Exchange Future 0.00669 0.00630 0
03/02/2011 ¥ /R On 13 June 2011 0.10 C Foreign Exchange Future 0.00225 0.00213 0
03/02/2011 ¥ /R On 13 June 2011 0.08 (¢} Foreign Exchange Future 0.01542 0.01484 0
03/02/2011 ¥ /R On 13 June 2011 0.08 P Foreign Exchange Future 0.00012 0.00014 0
03/02/2011 ¥ /R On 13 June 2011 0.10 P Foreign Exchange Future 0.00695 0.00743 0
03/02/2011 ¥ /R On 13 June 2011 0.09 P Foreign Exchange Future 0.00139 0.00160 0
03/02/2011 €/R On 14 March 2011 Foreign Exchange Future 9.94440 9.94040 17,499
03/02/2011 €/R On 14 March 2011 9.80 C Foreign Exchange Future 0.25300 0.25600 0
03/02/2011 € /R On 14 March 2011 9.85 C Foreign Exchange Future 0.22100 0.22500 0
03/02/2011 € /R On 14 March 2011 9.75 C Foreign Exchange Future 0.28700 0.29000 0
03/02/2011 €/R On 14 March 2011 9.50 C Foreign Exchange Future 0.48300 0.48200 10,429
03/02/2011 € /R On 14 March 2011 10.40 C Foreign Exchange Future 0.04500 0.04900 14,937
03/02/2011 €/R On 14 March 2011 10.50 C Foreign Exchange Future 0.03300 0.03700 4,508
03/02/2011 € /R On 14 March 2011 10.10 C Foreign Exchange Future 0.10800 0.11300 100
03/02/2011 €/R On 14 March 2011 9.60 C Foreign Exchange Future 0.40000 0.40100 500
03/02/2011 €/R On 14 March 2011 10.00 C Foreign Exchange Future 0.14300 0.14800 500
03/02/2011 €/R On 14 March 2011 9.60 P Foreign Exchange Future 0.05600 0.06100 3,000
03/02/2011 €/R On 14 March 2011 10.00 P Foreign Exchange Future 0.19900 0.20800 0
03/02/2011 € /R On 14 March 2011 10.10 P Foreign Exchange Future 0.26400 0.27300 0
03/02/2011 €/R On 14 March 2011 10.50 P Foreign Exchange Future 0.58900 0.59700 0
03/02/2011 € /R On 14 March 2011 10.40 P Foreign Exchange Future 0.50100 0.50900 0
03/02/2011 € /R On 14 March 2011 9.75 P Foreign Exchange Future 0.09300 0.10000 0
03/02/2011 €/R On 14 March 2011 9.50 P Foreign Exchange Future 0.03900 0.04200 0
03/02/2011 € /R On 14 March 2011 9.85 P Foreign Exchange Future 0.12700 0.13500 0
03/02/2011 €/R On 14 March 2011 9.80 P Foreign Exchange Future 0.10900 0.11600 0
03/02/2011 € /R On 13 June 2011 Foreign Exchange Future 10.05580 10.06240 7,278
03/02/2011 € /R On 13 June 2011 9.80 C Foreign Exchange Future 0.45500 0.46400 0
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03/02/2011 €/R On 13 June 2011 9.75 C Foreign Exchange Future 0.48600 0.49500 0
03/02/2011 € /R On 13 June 2011 9.85 C Foreign Exchange Future 0.42500 0.43400 0
03/02/2011 € /R On 13 June 2011 9.85 P Foreign Exchange Future 0.21900 0.22200 0
03/02/2011 €/R On 13 June 2011 9.75 P Foreign Exchange Future 0.18000 0.18300 0
03/02/2011 €/R On 13 June 2011 9.80 P Foreign Exchange Future 0.19900 0.20200 0
03/02/2011 €/R On 19 September 2011 Foreign Exchange Future 10.19040 10.19100 2,463
03/02/2011 €/R On 19 September 2011 9.65 C Foreign Exchange Future 0.73500 0.73800 0
03/02/2011 €/R On 19 September 2011 9.70 C Foreign Exchange Future 0.70200 0.70500 0
03/02/2011 €/R On 19 September 2011 9.60 C Foreign Exchange Future 0.76900 0.77100 0
03/02/2011 €/R On 19 September 2011 9.60 P Foreign Exchange Future 0.17900 0.18000 0
03/02/2011 €/R On 19 September 2011 9.70 P Foreign Exchange Future 0.21200 0.21400 0
03/02/2011 €/R On 19 September 2011 9.65 P Foreign Exchange Future 0.19500 0.19700 0
03/02/2011 € /R On 19 December 2011 Foreign Exchange Future 10.32720 10.31280 0
03/02/2011 € /R On 19 December 2011 9.80 C Foreign Exchange Future 0.80100 0.79500 0
03/02/2011 € /R On 19 December 2011 9.75 C Foreign Exchange Future 0.83300 0.82600 0
03/02/2011 €/R On 19 December 2011 9.85 C Foreign Exchange Future 0.77100 0.76500 0
03/02/2011 € /R On 19 December 2011 9.85 P Foreign Exchange Future 0.29400 0.30200 0
03/02/2011 €/R On 19 December 2011 9.75 P Foreign Exchange Future 0.25600 0.26300 0
03/02/2011 € /R On 19 December 2011 9.80 P Foreign Exchange Future 0.27400 0.28200 0
03/02/2011 AU$ / R On 14 March 2011 Foreign Exchange Future 7.34110 7.23220 7,822
03/02/2011 AUS$ / R On 14 March 2011 6.70 C Foreign Exchange Future 0.64700 0.54000 0
03/02/2011 AU$ / R On 14 March 2011 6.75 C Foreign Exchange Future 0.59800 0.49200 0
03/02/2011 AU$ / R On 14 March 2011 6.65 C Foreign Exchange Future 0.69600 0.58900 0
03/02/2011 AU$ / R On 14 March 2011 6.65 P Foreign Exchange Future 0.00500 0.00700 0
03/02/2011 AUS$ / R On 14 March 2011 6.75 P Foreign Exchange Future 0.00700 0.01000 0
03/02/2011 AUS$ / R On 14 March 2011 6.70 P Foreign Exchange Future 0.00600 0.00800 0
03/02/2011 AU$ /R On 13 June 2011 Foreign Exchange Future 7.34750 7.24660 1,707
03/02/2011 AUS$ /R On 13 June 2011 6.65 C Foreign Exchange Future 0.73300 0.64000 0
03/02/2011 AU$ /R On 13 June 2011 6.60 C Foreign Exchange Future 0.78000 0.68500 0
03/02/2011 AUS$ / R On 13 June 2011 6.70 C Foreign Exchange Future 0.68700 0.59500 0
03/02/2011 AU$ /R On 13 June 2011 6.70 P Foreign Exchange Future 0.04000 0.04800 0
03/02/2011 AUS$ / R On 13 June 2011 6.60 P Foreign Exchange Future 0.03300 0.03800 0
03/02/2011 AUS$ /R On 13 June 2011 6.65 P Foreign Exchange Future 0.03600 0.04300 0
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03/02/2011 AUS$ / R On 19 September 2011 Foreign Exchange Future 7.36600 7.26240 5,842
03/02/2011 AUS$ / R On 19 September 2011 6.65 C Foreign Exchange Future 0.78200 0.69000 0
03/02/2011 AU$ / R On 19 September 2011 6.70 C Foreign Exchange Future 0.73800 0.64700 0
03/02/2011 AUS$ / R On 19 September 2011 6.60 C Foreign Exchange Future 0.82700 0.73300 0
03/02/2011 AU$ / R On 19 September 2011 6.60 P Foreign Exchange Future 0.06100 0.07100 0
03/02/2011 AUS$ / R On 19 September 2011 6.70 P Foreign Exchange Future 0.07200 0.08500 0
03/02/2011 AUS$ / R On 19 September 2011 6.65 P Foreign Exchange Future 0.06600 0.07800 0
03/02/2011 AUS$ / R On 14 December 2015 Foreign Exchange Future 8.17970 8.04540 0
03/02/2011 AU$ / R On 14 December 2015 7.30 C Foreign Exchange Future 1.30500 1.21300 0
03/02/2011 AU$ / R On 14 December 2015 7.35 C Foreign Exchange Future 1.27500 1.18500 0
03/02/2011 AUS$ / R On 14 December 2015 7.25 C Foreign Exchange Future 1.33500 1.24100 0
03/02/2011 AU$ / R On 14 December 2015 7.25 P Foreign Exchange Future 0.40500 0.44600 0
03/02/2011 AUS$ / R On 14 December 2015 7.35 P Foreign Exchange Future 0.44500 0.49000 0
03/02/2011 AU$ / R On 14 December 2015 7.30 P Foreign Exchange Future 0.42500 0.46800 0
03/02/2011 CAD/ R On 14 March 2011 Foreign Exchange Future 7.36790 7.29100 1,791
03/02/2011 CAD/ R On 14 March 2011 7.05 C Foreign Exchange Future 0.33900 0.27400 0
03/02/2011 CAD/ R On 14 March 2011 7.10 C Foreign Exchange Future 0.29500 0.23300 0
03/02/2011 CAD/ R On 14 March 2011 7.00 C Foreign Exchange Future 0.38400 0.31600 0
03/02/2011 CAD/ R On 14 March 2011 7.00 P Foreign Exchange Future 0.01600 0.02500 0
03/02/2011 CAD/ R On 14 March 2011 7.10 P Foreign Exchange Future 0.02700 0.04200 0
03/02/2011 CAD/ R On 14 March 2011 7.05 P Foreign Exchange Future 0.02100 0.03300 0
03/02/2011 CAD/ R On 13 June 2011 Foreign Exchange Future 7.44320 7.37440 0
03/02/2011 CAD/ R On 13 June 2011 6.90 C Foreign Exchange Future 0.58200 0.52200 0
03/02/2011 CAD/ R On 13 June 2011 6.85 C Foreign Exchange Future 0.62500 0.56500 0
03/02/2011 CAD/ R On 13 June 2011 6.95 C Foreign Exchange Future 0.53900 0.48100 0
03/02/2011 CAD/ R On 13 June 2011 6.95 P Foreign Exchange Future 0.04600 0.05700 0
03/02/2011 CAD/ R On 13 June 2011 6.85 P Foreign Exchange Future 0.03200 0.04100 0
03/02/2011 CAD/ R On 13 June 2011 6.90 P Foreign Exchange Future 0.03900 0.04800 0
03/02/2011 CHF / R On 14 March 2011 Foreign Exchange Future 7.68390 7.68810 1,240
03/02/2011 CHF /R On 14 March 2011 7.25 Foreign Exchange Future 0.45900 0.46400 0
03/02/2011 CHF /R On 14 March 2011 7.20 Foreign Exchange Future 0.50400 0.50900 0
03/02/2011 CHF /R On 14 March 2011 7.30 Foreign Exchange Future 0.41500 0.42000 0
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03/02/2011 CHF /R On 14 March 2011 7.30 P Foreign Exchange Future 0.03100 0.03200 0
03/02/2011 CHF /R On 14 March 2011 7.20 Foreign Exchange Future 0.02000 0.02100 0
03/02/2011 CHF /R On 14 March 2011 7.25 P Foreign Exchange Future 0.02500 0.02600 0
03/02/2011 CHF /R On 13 June 2011 Foreign Exchange Future 7.78640 7.79950 0
03/02/2011 CHF /R On 13 June 2011 7.10 C Foreign Exchange Future 0.73200 0.74300 0
03/02/2011 CHF /R On 13 June 2011 7.05 C Foreign Exchange Future 0.77500 0.78600 0
03/02/2011 CHF /R On 13 June 2011 7.15 C Foreign Exchange Future 0.69000 0.70200 0
03/02/2011 CHF /R On 13 June 2011 7.15 P Foreign Exchange Future 0.05400 0.05300 0
03/02/2011 CHF /R On 13 June 2011 7.05 P Foreign Exchange Future 0.03900 0.03700 0
03/02/2011 CHF /R On 13 June 2011 7.10 P Foreign Exchange Future 0.04600 0.04400 0
03/02/2011 RAIN On 14 March 2011 Foreign Exchange Future 14,446.70000 14,353.89000 0
03/02/2011 RAIN On 14 March 2011 13600.00 C Foreign Exchange Future 846.70000 753.90000 0
03/02/2011 RAIN On 14 March 2011 13600.01 C Foreign Exchange Future 846.70000 753.90000 0
03/02/2011 RAIN On 14 March 2011 13599.99 C Foreign Exchange Future 846.70000 753.90000 0
03/02/2011 RAIN On 14 March 2011 13599.99 P Foreign Exchange Future 0.00000 0.00000 0
03/02/2011 RAIN On 14 March 2011 13600.01 P Foreign Exchange Future 0.00000 0.00000 0
03/02/2011 RAIN On 14 March 2011 13600.00 P Foreign Exchange Future 0.00000 0.00000 0
03/02/2011 RAIN On 13 June 2011 Foreign Exchange Future 14,626.53000 14,548.42000 0
03/02/2011 RAIN On 13 June 2011 13500.00 C Foreign Exchange Future 1,126.50000 1,048.40000 0
03/02/2011 RAIN On 13 June 2011 13500.01 C Foreign Exchange Future 1,126.50000 1,048.40000 0
03/02/2011 RAIN On 13 June 2011 13499.99 C Foreign Exchange Future 1,126.50000 1,048.40000 0
03/02/2011 RAIN On 13 June 2011 13499.99 P Foreign Exchange Future 0.00000 0.00000 0
03/02/2011 RAIN On 13 June 2011 13500.01 P Foreign Exchange Future 0.00000 0.00000 0
03/02/2011 RAIN On 13 June 2011 13500.00 P Foreign Exchange Future 0.00000 0.00000 0
03/02/2011 YUAN/R On 14 March 2011 Foreign Exchange Future 1.11110 1.09800 0
03/02/2011 YUAN/R On 14 March 2011 1.05 C Foreign Exchange Future 0.06310 0.05160 0
03/02/2011 YUAN/R On 14 March 2011 1.00 C Foreign Exchange Future 0.11180 0.09860 0
03/02/2011 YUAN/R On 14 March 2011 1.10 C Foreign Exchange Future 0.02620 0.01930 0
03/02/2011 YUAN/R On 14 March 2011 1.10 P Foreign Exchange Future 0.01510 0.02130 0
03/02/2011 YUAN/R On 14 March 2011 1.00 P Foreign Exchange Future 0.00070 0.00060 0
03/02/2011 YUAN/R On 14 March 2011 1.05 P Foreign Exchange Future 0.00200 0.00360 0
03/02/2011 YUAN/R On 13 June 2011 Foreign Exchange Future 1.12730 1.11520 0
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03/02/2011 YUAN/R On 13 June 2011 1.05 C Foreign Exchange Future 0.08620 0.07690 0
03/02/2011 YUAN/R On 13 June 2011 1.10 C Foreign Exchange Future 0.05140 0.04540 0
03/02/2011 YUAN/R On 13 June 2011 1.00 C Foreign Exchange Future 0.13000 0.11850 0
03/02/2011 YUAN/R On 13 June 2011 1.00 P Foreign Exchange Future 0.00270 0.00330 0
03/02/2011 YUAN/R On 13 June 2011 1.10 P Foreign Exchange Future 0.02410 0.03020 0
03/02/2011 YUAN/R On 13 June 2011 1.05 P Foreign Exchange Future 0.00890 0.01170 0
04/02/2011 $ /R On 14 March 2011 Foreign Exchange Future 7.30080 7.29000 223,335
04/02/2011 $ /R On 14 March 2011 8.00 C Foreign Exchange Future 0.01000 0.00800 29,607
04/02/2011 $ /R On 14 March 2011 8.05 C Foreign Exchange Future 0.00800 0.00600 340
04/02/2011 $ /R On 14 March 2011 7.95 C Foreign Exchange Future 0.01200 0.01000 0
04/02/2011 $ /R On 14 March 2011 8.50 C Foreign Exchange Future 0.00200 0.00100 30,000
04/02/2011 $ /R On 14 March 2011 10.50 C Foreign Exchange Future 0.00000 0.00000 30,000
04/02/2011 $ /R On 14 March 2011 7.30 C Foreign Exchange Future 0.13300 0.12100 29,607
04/02/2011 $ /R On 14 March 2011 8.40 C Foreign Exchange Future 0.00200 0.00200 3,000
04/02/2011 $ /R On 14 March 2011 7.50 C Foreign Exchange Future 0.06600 0.05700 12,000
04/02/2011 $ /R On 14 March 2011 6.85 C Foreign Exchange Future 0.47000 0.45800 8,500
04/02/2011 $ /R On 14 March 2011 7.55 C Foreign Exchange Future 0.05400 0.04700 871
04/02/2011 $ /R On 14 March 2011 7.60 C Foreign Exchange Future 0.04500 0.03900 3,071
04/02/2011 $ /R On 14 March 2011 7.25 C Foreign Exchange Future 0.16100 0.14900 9,600
04/02/2011 $ /R On 14 March 2011 7.10 C Foreign Exchange Future 0.26100 0.24900 3,280
04/02/2011 $ /R On 14 March 2011 7.40 C Foreign Exchange Future 0.09400 0.08400 0
04/02/2011 $ /R On 14 March 2011 715 C Foreign Exchange Future 0.22500 0.21300 600
04/02/2011 $ /R On 14 March 2011 7.35 C Foreign Exchange Future 0.11200 0.10100 150
04/02/2011 $ /R On 14 March 2011 7.20 C Foreign Exchange Future 0.19200 0.18000 0
04/02/2011 $ /R On 14 March 2011 7.20 P Foreign Exchange Future 0.09100 0.09000 2,571
04/02/2011 $ /R On 14 March 2011 6.85 P Foreign Exchange Future 0.01900 0.01800 0
04/02/2011 $ /R On 14 March 2011 7.35 P Foreign Exchange Future 0.16100 0.16100 0
04/02/2011 $ /R On 14 March 2011 7.15 P Foreign Exchange Future 0.07400 0.07300 0
04/02/2011 $ /R On 14 March 2011 7.40 P Foreign Exchange Future 0.19300 0.19400 0
04/02/2011 $ /R On 14 March 2011 7.10 P Foreign Exchange Future 0.06000 0.05900 3,000
04/02/2011 $ /R On 14 March 2011 7.25 P Foreign Exchange Future 0.11000 0.10900 3,000
04/02/2011 $ /R On 14 March 2011 7.60 P Foreign Exchange Future 0.34400 0.34900 0
04/02/2011 $ /R On 14 March 2011 7.55 P Foreign Exchange Future 0.30300 0.30700 0
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04/02/2011 $ /R On 14 March 2011 7.50 P Foreign Exchange Future 0.26500 0.26700 0
04/02/2011 $ /R On 14 March 2011 8.40 P Foreign Exchange Future 1.10100 1.11200 0
04/02/2011 $ /R On 14 March 2011 7.30 P Foreign Exchange Future 0.13200 0.13100 2,000
04/02/2011 $ /R On 14 March 2011 10.50 P Foreign Exchange Future 3.19900 3.21000 0
04/02/2011 $ /R On 14 March 2011 7.95 P Foreign Exchange Future 0.66100 0.67000 0
04/02/2011 $ /R On 14 March 2011 8.50 P Foreign Exchange Future 1.20100 1.21100 0
04/02/2011 $ /R On 14 March 2011 8.05 P Foreign Exchange Future 0.75700 0.76600 0
04/02/2011 $ /R On 14 March 2011 8.00 P Foreign Exchange Future 0.70900 0.71800 0
04/02/2011 $ /R On 13 June 2011 Foreign Exchange Future 7.39210 7.38050 51,050
04/02/2011 $ /R On 13 June 2011 7.45 C Foreign Exchange Future 0.23300 0.22000 0
04/02/2011 $ /R On 13 June 2011 7.50 C Foreign Exchange Future 0.21600 0.20200 800
04/02/2011 $/R On 13 June 2011 7.40 C Foreign Exchange Future 0.25300 0.23800 0
04/02/2011 $ /R On 13 June 2011 6.70 C Foreign Exchange Future 0.73000 0.71800 0
04/02/2011 $ /R On 13 June 2011 7.20 C Foreign Exchange Future 0.36000 0.34600 300
04/02/2011 $/R On 13 June 2011 7.05 C Foreign Exchange Future 0.45700 0.44300 500
04/02/2011 $ /R On 13 June 2011 8.00 C Foreign Exchange Future 0.10100 0.09200 500
04/02/2011 $ /R On 13 June 2011 7.25 C Foreign Exchange Future 0.33100 0.31600 500
04/02/2011 $ /R On 13 June 2011 7.80 C Foreign Exchange Future 0.13500 0.12500 1,000
04/02/2011 $/R On 13 June 2011 7.25 P Foreign Exchange Future 0.18900 0.18600 0
04/02/2011 $ /R On 13 June 2011 7.80 P Foreign Exchange Future 0.54300 0.54500 0
04/02/2011 $ /R On 13 June 2011 8.00 P Foreign Exchange Future 0.70900 0.71200 0
04/02/2011 $ /R On 13 June 2011 7.05 P Foreign Exchange Future 0.11500 0.11300 0
04/02/2011 $ /R On 13 June 2011 6.70 P Foreign Exchange Future 0.03800 0.03800 300
04/02/2011 $/R On 13 June 2011 7.20 P Foreign Exchange Future 0.16800 0.16600 0
04/02/2011 $ /R On 13 June 2011 7.40 P Foreign Exchange Future 0.26100 0.25800 1,000
04/02/2011 $ /R On 13 June 2011 7.50 P Foreign Exchange Future 0.32400 0.32200 0
04/02/2011 $ /R On 13 June 2011 7.45 P Foreign Exchange Future 0.29100 0.29000 0
04/02/2011 $ /R On 19 September 2011 Foreign Exchange Future 7.50450 7.49210 12,150
04/02/2011 $ /R On 19 September 2011 8.05 C Foreign Exchange Future 0.19400 0.18100 0
04/02/2011 $ /R On 19 September 2011 8.10 C Foreign Exchange Future 0.18400 0.17200 0
04/02/2011 $ /R On 19 September 2011 8.00 C Foreign Exchange Future 0.20500 0.19100 0
04/02/2011 $ /R On 19 September 2011 7.80 C Foreign Exchange Future 0.25400 0.23900 2,800
04/02/2011 $ /R On 19 September 2011 7.40 C Foreign Exchange Future 0.40300 0.38600 0
04/02/2011 $ /R On 19 September 2011 7.40 P Foreign Exchange Future 0.29900 0.29400 2,800
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04/02/2011 $ /R On 19 September 2011 8.00 P Foreign Exchange Future 0.70100 0.69900 0
04/02/2011 $ /R On 19 September 2011 7.80 P Foreign Exchange Future 0.55000 0.54700 0
04/02/2011 $ /R On 19 September 2011 8.10 P Foreign Exchange Future 0.78000 0.78000 0
04/02/2011 $ /R On 19 September 2011 8.05 P Foreign Exchange Future 0.74000 0.73900 0
04/02/2011 $ /R On 19 December 2011 Foreign Exchange Future 7.62020 7.60650 190
04/02/2011 $ /R On 19 December 2011 7.35 C Foreign Exchange Future 0.56300 0.54500 0
04/02/2011 $ /R On 19 December 2011 7.30 C Foreign Exchange Future 0.59100 0.57300 0
04/02/2011 $ /R On 19 December 2011 7.40 C Foreign Exchange Future 0.53600 0.51700 0
04/02/2011 $ /R On 19 December 2011 7.40 P Foreign Exchange Future 0.31600 0.31100 0
04/02/2011 $ /R On 19 December 2011 7.30 P Foreign Exchange Future 0.27100 0.26700 0
04/02/2011 $ /R On 19 December 2011 7.35 P Foreign Exchange Future 0.29300 0.28900 0
04/02/2011 $ /R On 14 December 2015 Foreign Exchange Future 9.59190 9.58070 0
04/02/2011 $ /R On 14 December 2015 9.20 C Foreign Exchange Future 1.73800 1.70400 0
04/02/2011 $ /R On 14 December 2015 9.25 C Foreign Exchange Future 1.71900 1.68400 0
04/02/2011 $ /R On 14 December 2015 9.15 C Foreign Exchange Future 1.75800 1.72500 0
04/02/2011 $ /R On 14 December 2015 9.15 P Foreign Exchange Future 1.31600 1.29400 0
04/02/2011 $ /R On 14 December 2015 9.25 P Foreign Exchange Future 1.37700 1.35300 0
04/02/2011 $ /R On 14 December 2015 9.20 P Foreign Exchange Future 1.34600 1.32300 0
04/02/2011 $ / R MAXI On 14 March 2011 Foreign Exchange Future 7.30080 7.29000 125
04/02/2011 $ / R MAXI On 14 March 2011 7.00 C Foreign Exchange Future 0.33948 0.32788 0
04/02/2011 $ /R MAXI On 14 March 2011 7.05 C Foreign Exchange Future 0.29929 0.28755 0
04/02/2011 $ / R MAXI On 14 March 2011 6.95 C Foreign Exchange Future 0.38141 0.36995 0
04/02/2011 $ / R MAXI On 14 March 2011 6.95 P Foreign Exchange Future 0.03061 0.02995 0
04/02/2011 $ / R MAXI On 14 March 2011 7.05 P Foreign Exchange Future 0.04849 0.04755 0
04/02/2011 $ / R MAXI On 14 March 2011 7.00 P Foreign Exchange Future 0.03868 0.03788 0
04/02/2011 $ /R MAXI On 13 June 2011 Foreign Exchange Future 7.39210 7.38050 20
04/02/2011 $ /R MAXI On 13 June 2011 7.05 C Foreign Exchange Future 0.45660 0.44265 0
04/02/2011 $ /R MAXI On 13 June 2011 7.10 C Foreign Exchange Future 0.42285 0.40877 0
04/02/2011 $ /R MAXI On 13 June 2011 7.00 C Foreign Exchange Future 0.49180 0.47801 0
04/02/2011 $ /R MAXI On 13 June 2011 7.00 P Foreign Exchange Future 0.09970 0.09751 0
04/02/2011 $ /R MAXI On 13 June 2011 7.10 P Foreign Exchange Future 0.13075 0.12827 0
04/02/2011 $ /R MAXI On 13 June 2011 7.05 P Foreign Exchange Future 0.11450 0.11215 0
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04/02/2011 £ /R On 14 March 2011 Foreign Exchange Future 11.72270 11.77760 31,613
04/02/2011 £ /R On 14 March 2011 11.80 C Foreign Exchange Future 0.17800 0.20500 0
04/02/2011 £/R On 14 March 2011 11.85 C Foreign Exchange Future 0.16000 0.18400 0
04/02/2011 £/R On 14 March 2011 12.55 C Foreign Exchange Future 0.03000 0.03600 870
04/02/2011 £/R On 14 March 2011 11.75 C Foreign Exchange Future 0.19900 0.22700 0
04/02/2011 £/R On 14 March 2011 11.45 (¢} Foreign Exchange Future 0.37600 0.42000 870
04/02/2011 £/R On 14 March 2011 12.00 C Foreign Exchange Future 0.11400 0.13300 150
04/02/2011 £/R On 14 March 2011 12.55 P Foreign Exchange Future 0.85700 0.80800 0
04/02/2011 £ /R On 14 March 2011 11.75 P Foreign Exchange Future 0.22600 0.19900 0
04/02/2011 £/R On 14 March 2011 11.45 P Foreign Exchange Future 0.10300 0.09200 0
04/02/2011 £/R On 14 March 2011 12.00 P Foreign Exchange Future 0.39100 0.35500 0
04/02/2011 £/R On 14 March 2011 11.85 P Foreign Exchange Future 0.28700 0.25600 0
04/02/2011 £ /R On 14 March 2011 11.80 P Foreign Exchange Future 0.25500 0.22700 2,000
04/02/2011 £/R On 13 June 2011 Foreign Exchange Future 11.85630 11.91000 2,381
04/02/2011 £/R On 13 June 2011 11.85 C Foreign Exchange Future 0.39900 0.42700 0
04/02/2011 £/R On 13 June 2011 11.90 C Foreign Exchange Future 0.37900 0.40300 0
04/02/2011 £/R On 13 June 2011 11.80 C Foreign Exchange Future 0.42400 0.45300 0
04/02/2011 £/R On 13 June 2011 11.95 C Foreign Exchange Future 0.35900 0.00000 0
04/02/2011 £/R On 13 June 2011 10.75 C Foreign Exchange Future 1.16400 1.21400 0
04/02/2011 £/R On 13 June 2011 11.45 C Foreign Exchange Future 0.62400 0.66100 10
04/02/2011 £/R On 13 June 2011 11.55 C Foreign Exchange Future 0.56200 0.59700 0
04/02/2011 £/R On 13 June 2011 11.55 P Foreign Exchange Future 0.25600 0.23700 100
04/02/2011 £/R On 13 June 2011 10.75 P Foreign Exchange Future 0.05800 0.05400 10
04/02/2011 £/R On 13 June 2011 11.45 P Foreign Exchange Future 0.21800 0.20100 0
04/02/2011 £ /R On 13 June 2011 11.95 P Foreign Exchange Future 0.45300 0.00000 100
04/02/2011 £/R On 13 June 2011 11.80 P Foreign Exchange Future 0.36800 0.34300 0
04/02/2011 £/R On 13 June 2011 11.90 P Foreign Exchange Future 0.42300 0.39300 0
04/02/2011 £/R On 13 June 2011 11.85 P Foreign Exchange Future 0.39300 0.36700 0
04/02/2011 £/R On 19 September 2011 Foreign Exchange Future 12.01440 12.06780 2,457
04/02/2011 £/R On 19 September 2011 11.50 C Foreign Exchange Future 0.82400 0.86100 0
04/02/2011 £/R On 19 September 2011 11.55 C Foreign Exchange Future 0.79400 0.83000 0
04/02/2011 £/R On 19 September 2011 11.45 C Foreign Exchange Future 0.85600 0.89300 0
04/02/2011 £/R On 19 September 2011 12.10 C Foreign Exchange Future 0.51500 0.00000 0
04/02/2011 £/R On 19 September 2011 11.65 C Foreign Exchange Future 0.73600 0.76900 0
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04/02/2011 £/R On 19 September 2011 11.65 P Foreign Exchange Future 0.37200 0.35100 100
04/02/2011 £/R On 19 September 2011 12.10 P Foreign Exchange Future 0.60100 0.00000 200
04/02/2011 £/R On 19 September 2011 11.45 P Foreign Exchange Future 0.29200 0.27500 0
04/02/2011 £/R On 19 September 2011 11.55 P Foreign Exchange Future 0.33000 0.31200 0
04/02/2011 £/R On 19 September 2011 11.50 P Foreign Exchange Future 0.31000 0.29300 0
04/02/2011 £/R On 19 December 2011 Foreign Exchange Future 12.17500 12.22770 0
04/02/2011 £ /R On 19 December 2011 11.65 C Foreign Exchange Future 0.93200 0.96700 0
04/02/2011 £/R On 19 December 2011 11.70 C Foreign Exchange Future 0.90300 0.93800 0
04/02/2011 £/R On 19 December 2011 11.60 (¢} Foreign Exchange Future 0.96100 0.99700 0
04/02/2011 £/R On 19 December 2011 11.60 P Foreign Exchange Future 0.38600 0.36900 0
04/02/2011 £/R On 19 December 2011 11.70 P Foreign Exchange Future 0.42800 0.41000 0
04/02/2011 £ /R On 19 December 2011 11.65 P Foreign Exchange Future 0.40700 0.38900 0
04/02/2011 ¥ /R On 14 March 2011 Foreign Exchange Future 0.08930 0.08910 518
04/02/2011 ¥ /R On 14 March 2011 0.09 C Foreign Exchange Future 0.00329 0.00318 0
04/02/2011 ¥ /R On 14 March 2011 0.10 C Foreign Exchange Future 0.00031 0.00029 0
04/02/2011 ¥ /R On 14 March 2011 0.08 C Foreign Exchange Future 0.01231 0.01211 0
04/02/2011 ¥ /R On 14 March 2011 0.08 P Foreign Exchange Future 0.00001 0.00001 0
04/02/2011 ¥ /R On 14 March 2011 0.10 P Foreign Exchange Future 0.00801 0.00819 0
04/02/2011 ¥ /R On 14 March 2011 0.09 P Foreign Exchange Future 0.00099 0.00108 0
04/02/2011 ¥ /R On 13 June 2011 Foreign Exchange Future 0.09050 0.09030 573
04/02/2011 ¥ /R On 13 June 2011 0.09 C Foreign Exchange Future 0.00684 0.00669 0
04/02/2011 ¥ /R On 13 June 2011 0.10 C Foreign Exchange Future 0.00232 0.00225 0
04/02/2011 ¥ /R On 13 June 2011 0.08 C Foreign Exchange Future 0.01561 0.01542 0
04/02/2011 ¥ /R On 13 June 2011 0.08 P Foreign Exchange Future 0.00011 0.00012 0
04/02/2011 ¥ /R On 13 June 2011 0.10 P Foreign Exchange Future 0.00682 0.00695 0
04/02/2011 ¥ /R On 13 June 2011 0.09 P Foreign Exchange Future 0.00134 0.00139 0
04/02/2011 €/R On 14 March 2011 Foreign Exchange Future 9.89430 9.94440 17,178
04/02/2011 € /R On 14 March 2011 9.80 C Foreign Exchange Future 0.22100 0.25300 0
04/02/2011 € /R On 14 March 2011 9.85 C Foreign Exchange Future 0.19100 0.22100 0
04/02/2011 € /R On 14 March 2011 9.75 C Foreign Exchange Future 0.25300 0.28700 0
04/02/2011 €/R On 14 March 2011 9.50 C Foreign Exchange Future 0.44000 0.48300 10,429
04/02/2011 €/R On 14 March 2011 10.40 C Foreign Exchange Future 0.03900 0.04500 14,937
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04/02/2011 €/R On 14 March 2011 10.10 C Foreign Exchange Future 0.09400 0.10800 100
04/02/2011 €/R On 14 March 2011 9.60 C Foreign Exchange Future 0.36000 0.40000 500
04/02/2011 €/R On 14 March 2011 10.00 C Foreign Exchange Future 0.12500 0.14300 500
04/02/2011 €/R On 14 March 2011 10.50 C Foreign Exchange Future 0.02900 0.03300 4,508
04/02/2011 €/R On 14 March 2011 10.10 P Foreign Exchange Future 0.30000 0.26400 0
04/02/2011 €/R On 14 March 2011 9.60 P Foreign Exchange Future 0.06600 0.05600 3,000
04/02/2011 € /R On 14 March 2011 10.00 P Foreign Exchange Future 0.23100 0.19900 0
04/02/2011 €/R On 14 March 2011 10.50 P Foreign Exchange Future 0.63500 0.58900 0
04/02/2011 € /R On 14 March 2011 10.40 P Foreign Exchange Future 0.54500 0.50100 0
04/02/2011 €/R On 14 March 2011 9.75 P Foreign Exchange Future 0.10900 0.09300 0
04/02/2011 €/R On 14 March 2011 9.50 P Foreign Exchange Future 0.04600 0.03900 0
04/02/2011 €/R On 14 March 2011 9.85 P Foreign Exchange Future 0.14700 0.12700 0
04/02/2011 € /R On 14 March 2011 9.80 P Foreign Exchange Future 0.12700 0.10900 0
04/02/2011 €/R On 13 June 2011 Foreign Exchange Future 10.00620 10.05580 7,278
04/02/2011 €/R On 13 June 2011 9.80 C Foreign Exchange Future 0.42900 0.45500 0
04/02/2011 €/R On 13 June 2011 9.85 C Foreign Exchange Future 0.40000 0.42500 0
04/02/2011 €/R On 13 June 2011 9.75 C Foreign Exchange Future 0.45900 0.48600 0
04/02/2011 €/R On 13 June 2011 9.75 P Foreign Exchange Future 0.20300 0.18000 0
04/02/2011 € /R On 13 June 2011 9.85 P Foreign Exchange Future 0.24400 0.21900 0
04/02/2011 € /R On 13 June 2011 9.80 P Foreign Exchange Future 0.22300 0.19900 0
04/02/2011 €/R On 19 September 2011 Foreign Exchange Future 10.14060 10.19040 2,463
04/02/2011 €/R On 19 September 2011 9.65 C Foreign Exchange Future 0.70900 0.73500 0
04/02/2011 €/R On 19 September 2011 9.60 C Foreign Exchange Future 0.74200 0.76900 0
04/02/2011 €/R On 19 September 2011 9.70 C Foreign Exchange Future 0.67700 0.70200 0
04/02/2011 €/R On 19 September 2011 9.70 P Foreign Exchange Future 0.23600 0.21200 0
04/02/2011 €/R On 19 September 2011 9.60 P Foreign Exchange Future 0.20100 0.17900 0
04/02/2011 €/R On 19 September 2011 9.65 P Foreign Exchange Future 0.21800 0.19500 0
04/02/2011 €/R On 19 December 2011 Foreign Exchange Future 10.27770 10.32720 0
04/02/2011 € /R On 19 December 2011 9.80 C Foreign Exchange Future 0.77700 0.80100 0
04/02/2011 €/R On 19 December 2011 9.85 C Foreign Exchange Future 0.74800 0.77100 0
04/02/2011 € /R On 19 December 2011 9.75 C Foreign Exchange Future 0.80800 0.83300 0
04/02/2011 € /R On 19 December 2011 9.75 P Foreign Exchange Future 0.28000 0.25600 0
04/02/2011 €/R On 19 December 2011 9.85 P Foreign Exchange Future 0.32000 0.29400 0
04/02/2011 € /R On 19 December 2011 9.80 P Foreign Exchange Future 0.29900 0.27400 0
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04/02/2011 AU$ / R On 14 March 2011 Foreign Exchange Future 7.40510 7.34110 7,827
04/02/2011 AUS$ / R On 14 March 2011 6.70 C Foreign Exchange Future 0.70900 0.64700 0
04/02/2011 AU$ / R On 14 March 2011 6.75 C Foreign Exchange Future 0.66000 0.59800 0
04/02/2011 AUS$ / R On 14 March 2011 6.65 C Foreign Exchange Future 0.75900 0.69600 0
04/02/2011 AU$ / R On 14 March 2011 6.65 P Foreign Exchange Future 0.00400 0.00500 0
04/02/2011 AUS$ / R On 14 March 2011 6.75 P Foreign Exchange Future 0.00500 0.00700 0
04/02/2011 AU$ / R On 14 March 2011 6.70 P Foreign Exchange Future 0.00400 0.00600 0
04/02/2011 AUS$ / R On 13 June 2011 Foreign Exchange Future 7.41200 7.34750 6,257
04/02/2011 AUS$ /R On 13 June 2011 6.65 C Foreign Exchange Future 0.79300 0.73300 0
04/02/2011 AU$ /R On 13 June 2011 6.60 C Foreign Exchange Future 0.84000 0.78000 0
04/02/2011 AU$ /R On 13 June 2011 6.70 C Foreign Exchange Future 0.74600 0.68700 0
04/02/2011 AU$ /R On 13 June 2011 6.70 P Foreign Exchange Future 0.03400 0.04000 0
04/02/2011 AUS$ / R On 13 June 2011 6.60 P Foreign Exchange Future 0.02800 0.03300 0
04/02/2011 AUS$ /R On 13 June 2011 6.65 P Foreign Exchange Future 0.03100 0.03600 0
04/02/2011 AUS$ / R On 19 September 2011 Foreign Exchange Future 7.42980 7.36600 5,842
04/02/2011 AUS$ / R On 19 September 2011 6.65 C Foreign Exchange Future 0.83900 0.78200 0
04/02/2011 AU$ / R On 19 September 2011 6.70 C Foreign Exchange Future 0.79400 0.73800 0
04/02/2011 AUS$ / R On 19 September 2011 6.60 C Foreign Exchange Future 0.88400 0.82700 0
04/02/2011 AU$ / R On 19 September 2011 6.60 P Foreign Exchange Future 0.05400 0.06100 0
04/02/2011 AUS$ / R On 19 September 2011 6.70 P Foreign Exchange Future 0.06400 0.07200 0
04/02/2011 AUS$ / R On 19 September 2011 6.65 P Foreign Exchange Future 0.05900 0.06600 0
04/02/2011 AU$ / R On 14 December 2015 Foreign Exchange Future 8.22590 8.17970 0
04/02/2011 AU$ / R On 14 December 2015 7.30 C Foreign Exchange Future 1.33600 1.30500 0
04/02/2011 AU$ / R On 14 December 2015 7.35 C Foreign Exchange Future 1.30600 1.27500 0
04/02/2011 AUS$ / R On 14 December 2015 7.25 C Foreign Exchange Future 1.36700 1.33500 0
04/02/2011 AU$ / R On 14 December 2015 7.25 P Foreign Exchange Future 0.39100 0.40500 0
04/02/2011 AUS$ / R On 14 December 2015 7.35 P Foreign Exchange Future 0.43000 0.44500 0
04/02/2011 AU$ / R On 14 December 2015 7.30 P Foreign Exchange Future 0.41000 0.42500 0
04/02/2011 CAD/ R On 14 March 2011 Foreign Exchange Future 7.40480 7.36790 1,791
04/02/2011 CAD/ R On 14 March 2011 7.05 Foreign Exchange Future 0.37300 0.33900 0
04/02/2011 CAD/ R On 14 March 2011 7.10 Foreign Exchange Future 0.32900 0.29500 0
04/02/2011 CAD/ R On 14 March 2011 7.00 Foreign Exchange Future 0.41900 0.38400 0
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04/02/2011 CAD/ R On 14 March 2011 7.00 P Foreign Exchange Future 0.01400 0.01600 0
04/02/2011 CAD/ R On 14 March 2011 7.10 Foreign Exchange Future 0.02400 0.02700 0
04/02/2011 CAD/ R On 14 March 2011 7.05 P Foreign Exchange Future 0.01800 0.02100 0
04/02/2011 CAD/ R On 13 June 2011 Foreign Exchange Future 7.48120 7.44320 0
04/02/2011 CAD/ R On 13 June 2011 6.90 C Foreign Exchange Future 0.61600 0.58200 0
04/02/2011 CAD/ R On 13 June 2011 6.85 C Foreign Exchange Future 0.66000 0.62500 0
04/02/2011 CAD/ R On 13 June 2011 6.95 C Foreign Exchange Future 0.57200 0.53900 0
04/02/2011 CAD/ R On 13 June 2011 6.95 P Foreign Exchange Future 0.04100 0.04600 0
04/02/2011 CAD/ R On 13 June 2011 6.85 P Foreign Exchange Future 0.02900 0.03200 0
04/02/2011 CAD/ R On 13 June 2011 6.90 P Foreign Exchange Future 0.03500 0.03900 0
04/02/2011 CHF /R On 14 March 2011 Foreign Exchange Future 7.64320 7.68390 1,200
04/02/2011 CHF /R On 14 March 2011 7.25 C Foreign Exchange Future 0.42300 0.45900 0
04/02/2011 CHF /R On 14 March 2011 7.20 C Foreign Exchange Future 0.46700 0.50400 0
04/02/2011 CHF /R On 14 March 2011 7.30 C Foreign Exchange Future 0.38000 0.41500 0
04/02/2011 CHF /R On 14 March 2011 7.30 P Foreign Exchange Future 0.03700 0.03100 0
04/02/2011 CHF / R On 14 March 2011 7.20 P Foreign Exchange Future 0.02400 0.02000 0
04/02/2011 CHF /R On 14 March 2011 7.25 P Foreign Exchange Future 0.03000 0.02500 0
04/02/2011 CHF /R On 13 June 2011 Foreign Exchange Future 7.74600 7.78640 0
04/02/2011 CHF /R On 13 June 2011 7.10 C Foreign Exchange Future 0.69700 0.73200 0
04/02/2011 CHF /R On 13 June 2011 7.05 C Foreign Exchange Future 0.73900 0.77500 0
04/02/2011 CHF /R On 13 June 2011 7.15 C Foreign Exchange Future 0.65600 0.69000 0
04/02/2011 CHF /R On 13 June 2011 7.15 P Foreign Exchange Future 0.06000 0.05400 0
04/02/2011 CHF /R On 13 June 2011 7.05 P Foreign Exchange Future 0.04300 0.03900 0
04/02/2011 CHF /R On 13 June 2011 7.10 P Foreign Exchange Future 0.05100 0.04600 0
04/02/2011 RAIN On 14 March 2011 Foreign Exchange Future 14,423.19000 14,446.70000 0
04/02/2011 RAIN On 14 March 2011 13600.00 C Foreign Exchange Future 823.20000 846.70000 0
04/02/2011 RAIN On 14 March 2011 13599.99 C Foreign Exchange Future 823.20000 846.70000 0
04/02/2011 RAIN On 14 March 2011 13600.01 C Foreign Exchange Future 823.20000 846.70000 0
04/02/2011 RAIN On 14 March 2011 13600.01 P Foreign Exchange Future 0.00000 0.00000 0
04/02/2011 RAIN On 14 March 2011 13599.99 P Foreign Exchange Future 0.00000 0.00000 0
04/02/2011 RAIN On 14 March 2011 13600.00 P Foreign Exchange Future 0.00000 0.00000 0
04/02/2011 RAIN On 13 June 2011 Foreign Exchange Future 14,603.98000 14,626.53000 0

Page 33 of 51

2011/02/08, 05:39:49PM



Date Contract Details Srike Call/ Product MTM Price Previous Day's Open Interest
Put Closing Price
04/02/2011 RAIN On 13 June 2011 13500.00 C Foreign Exchange Future 1,104.00000 1,126.50000 0
04/02/2011 RAIN On 13 June 2011 13500.01 c Foreign Exchange Future 1,104.00000 1,126.50000 0
04/02/2011 RAIN On 13 June 2011 13499.99 C Foreign Exchange Future 1,104.00000 1,126.50000 0
04/02/2011 RAIN On 13 June 2011 13499.99 P Foreign Exchange Future 0.00000 0.00000 0
04/02/2011 RAIN On 13 June 2011 13500.01 P Foreign Exchange Future 0.00000 0.00000 0
04/02/2011 RAIN On 13 June 2011 13500.00 P Foreign Exchange Future 0.00000 0.00000 0
04/02/2011 YUAN/R On 14 March 2011 Foreign Exchange Future 1.11270 1.11110 0
04/02/2011 YUAN/R On 14 March 2011 1.05 C Foreign Exchange Future 0.06440 0.06310 0
04/02/2011 YUAN/R On 14 March 2011 1.10 C Foreign Exchange Future 0.02690 0.02620 0
04/02/2011 YUAN/R On 14 March 2011 1.00 C Foreign Exchange Future 0.11310 0.11180 0
04/02/2011 YUAN/R On 14 March 2011 1.00 P Foreign Exchange Future 0.00040 0.00070 0
04/02/2011 YUAN/R On 14 March 2011 1.10 P Foreign Exchange Future 0.01420 0.01510 0
04/02/2011 YUAN/R On 14 March 2011 1.05 P Foreign Exchange Future 0.00170 0.00200 0
04/02/2011 YUAN/R On 13 June 2011 Foreign Exchange Future 1.12900 1.12730 0
04/02/2011 YUAN/R On 13 June 2011 1.05 C Foreign Exchange Future 0.08820 0.08620 0
04/02/2011 YUAN/R On 13 June 2011 1.10 C Foreign Exchange Future 0.05360 0.05140 0
04/02/2011 YUAN/R On 13 June 2011 1.00 C Foreign Exchange Future 0.13150 0.13000 0
04/02/2011 YUAN/R On 13 June 2011 1.00 P Foreign Exchange Future 0.00250 0.00270 0
04/02/2011 YUAN/R On 13 June 2011 1.10 P Foreign Exchange Future 0.02460 0.02410 0
04/02/2011 YUAN/R On 13 June 2011 1.05 P Foreign Exchange Future 0.00920 0.00890 0
07/02/2011 $ /R On 14 March 2011 Foreign Exchange Future 7.28110 7.30080 221,995
07/02/2011 $ /R On 14 March 2011 8.00 C Foreign Exchange Future 0.00800 0.01000 29,607
07/02/2011 $ /R On 14 March 2011 8.05 C Foreign Exchange Future 0.00600 0.00800 340
07/02/2011 $ /R On 14 March 2011 7.95 C Foreign Exchange Future 0.00900 0.01200 0
07/02/2011 $ /R On 14 March 2011 8.50 C Foreign Exchange Future 0.00100 0.00200 30,000
07/02/2011 $ /R On 14 March 2011 10.50 C Foreign Exchange Future 0.00000 0.00000 30,000
07/02/2011 $ /R On 14 March 2011 7.30 C Foreign Exchange Future 0.11800 0.13300 29,607
07/02/2011 $ /R On 14 March 2011 8.40 C Foreign Exchange Future 0.00200 0.00200 3,000
07/02/2011 $ /R On 14 March 2011 7.50 C Foreign Exchange Future 0.05600 0.06600 12,000
07/02/2011 $ /R On 14 March 2011 7.55 C Foreign Exchange Future 0.04600 0.05400 871
07/02/2011 $ /R On 14 March 2011 7.60 C Foreign Exchange Future 0.03800 0.04500 3,071
07/02/2011 $ /R On 14 March 2011 7.25 C Foreign Exchange Future 0.14500 0.16100 9,600
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07/02/2011 $ /R On 14 March 2011 7.10 C Foreign Exchange Future 0.24300 0.26100 3,280
07/02/2011 $ /R On 14 March 2011 7.40 C Foreign Exchange Future 0.08200 0.09400 0
07/02/2011 $ /R On 14 March 2011 715 C Foreign Exchange Future 0.20700 0.22500 600
07/02/2011 $ /R On 14 March 2011 7.00 C Foreign Exchange Future 0.32000 0.00000 500
07/02/2011 $ /R On 14 March 2011 7.35 C Foreign Exchange Future 0.09900 0.11200 150
07/02/2011 $ /R On 14 March 2011 7.20 C Foreign Exchange Future 0.17500 0.19200 0
07/02/2011 $ /R On 14 March 2011 6.85 C Foreign Exchange Future 0.45000 0.47000 8,500
07/02/2011 $ /R On 14 March 2011 7.00 P Foreign Exchange Future 0.03900 0.00000 0
07/02/2011 $ /R On 14 March 2011 7.20 P Foreign Exchange Future 0.09400 0.09100 2,571
07/02/2011 $ /R On 14 March 2011 6.85 P Foreign Exchange Future 0.01900 0.01900 0
07/02/2011 $ /R On 14 March 2011 7.35 P Foreign Exchange Future 0.16800 0.16100 0
07/02/2011 $ /R On 14 March 2011 7.15 P Foreign Exchange Future 0.07600 0.07400 0
07/02/2011 $ /R On 14 March 2011 7.40 P Foreign Exchange Future 0.20100 0.19300 0
07/02/2011 $ /R On 14 March 2011 7.10 P Foreign Exchange Future 0.06200 0.06000 3,000
07/02/2011 $ /R On 14 March 2011 7.25 P Foreign Exchange Future 0.11400 0.11000 3,000
07/02/2011 $ /R On 14 March 2011 7.60 P Foreign Exchange Future 0.35700 0.34400 0
07/02/2011 $ /R On 14 March 2011 7.55 P Foreign Exchange Future 0.31500 0.30300 0
07/02/2011 $ /R On 14 March 2011 7.50 P Foreign Exchange Future 0.27500 0.26500 0
07/02/2011 $ /R On 14 March 2011 8.40 P Foreign Exchange Future 1.12100 1.10100 0
07/02/2011 $ /R On 14 March 2011 7.30 P Foreign Exchange Future 0.13700 0.13200 2,000
07/02/2011 $ /R On 14 March 2011 10.50 P Foreign Exchange Future 3.21900 3.19900 0
07/02/2011 $ /R On 14 March 2011 7.95 P Foreign Exchange Future 0.67800 0.66100 0
07/02/2011 $ /R On 14 March 2011 8.50 P Foreign Exchange Future 1.22000 1.20100 0
07/02/2011 $ /R On 14 March 2011 8.05 P Foreign Exchange Future 0.77500 0.75700 0
07/02/2011 $ /R On 14 March 2011 8.00 P Foreign Exchange Future 0.72700 0.70900 0
07/02/2011 $ /R On 13 June 2011 Foreign Exchange Future 7.37980 7.39210 51,023
07/02/2011 $ /R On 13 June 2011 7.45 C Foreign Exchange Future 0.22500 0.23300 0
07/02/2011 $ /R On 13 June 2011 7.50 C Foreign Exchange Future 0.20800 0.21600 800
07/02/2011 $ /R On 13 June 2011 7.40 C Foreign Exchange Future 0.24400 0.25300 0
07/02/2011 $ /R On 13 June 2011 6.70 C Foreign Exchange Future 0.71700 0.73000 0
07/02/2011 $ /R On 13 June 2011 7.20 C Foreign Exchange Future 0.34700 0.36000 300
07/02/2011 $ /R On 13 June 2011 7.05 C Foreign Exchange Future 0.44300 0.45700 500
07/02/2011 $ /R On 13 June 2011 8.00 C Foreign Exchange Future 0.09600 0.10100 500
07/02/2011 $ /R On 13 June 2011 7.80 C Foreign Exchange Future 0.13000 0.13500 1,000
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07/02/2011 $ /R On 13 June 2011 7.25 C Foreign Exchange Future 0.31800 0.33100 500
07/02/2011 $ /R On 13 June 2011 7.25 P Foreign Exchange Future 0.18800 0.18900 0
07/02/2011 $ /R On 13 June 2011 7.80 P Foreign Exchange Future 0.55000 0.54300 0
07/02/2011 $ /R On 13 June 2011 8.00 P Foreign Exchange Future 0.71600 0.70900 0
07/02/2011 $ /R On 13 June 2011 7.05 P Foreign Exchange Future 0.11300 0.11500 0
07/02/2011 $ /R On 13 June 2011 6.70 P Foreign Exchange Future 0.03700 0.03800 300
07/02/2011 $/R On 13 June 2011 7.20 P Foreign Exchange Future 0.16700 0.16800 0
07/02/2011 $ /R On 13 June 2011 7.40 P Foreign Exchange Future 0.26400 0.26100 1,000
07/02/2011 $ /R On 13 June 2011 7.50 P Foreign Exchange Future 0.32800 0.32400 0
07/02/2011 $ /R On 13 June 2011 7.45 P Foreign Exchange Future 0.29500 0.29100 0
07/02/2011 $ /R On 19 September 2011 Foreign Exchange Future 7.48790 7.50450 12,050
07/02/2011 $ /R On 19 September 2011 8.05 C Foreign Exchange Future 0.18500 0.19400 0
07/02/2011 $ /R On 19 September 2011 7.80 C Foreign Exchange Future 0.24200 0.25400 2,800
07/02/2011 $ /R On 19 September 2011 7.40 C Foreign Exchange Future 0.38800 0.40300 0
07/02/2011 $ /R On 19 September 2011 8.10 C Foreign Exchange Future 0.17500 0.18400 0
07/02/2011 $ /R On 19 September 2011 8.00 C Foreign Exchange Future 0.19500 0.20500 0
07/02/2011 $ /R On 19 September 2011 8.00 P Foreign Exchange Future 0.70700 0.70100 0
07/02/2011 $ /R On 19 September 2011 7.80 P Foreign Exchange Future 0.55400 0.55000 0
07/02/2011 $ /R On 19 September 2011 8.10 P Foreign Exchange Future 0.78700 0.78000 0
07/02/2011 $ /R On 19 September 2011 7.40 P Foreign Exchange Future 0.30000 0.29900 2,800
07/02/2011 $ /R On 19 September 2011 8.05 P Foreign Exchange Future 0.74700 0.74000 0
07/02/2011 $ /R On 19 December 2011 Foreign Exchange Future 7.59130 7.62020 190
07/02/2011 $ /R On 19 December 2011 7.35 C Foreign Exchange Future 0.53900 0.56300 0
07/02/2011 $ /R On 19 December 2011 7.40 C Foreign Exchange Future 0.51300 0.53600 0
07/02/2011 $ /R On 19 December 2011 7.30 C Foreign Exchange Future 0.56700 0.59100 0
07/02/2011 $ /R On 19 December 2011 7.30 P Foreign Exchange Future 0.27600 0.27100 0
07/02/2011 $ /R On 19 December 2011 7.40 P Foreign Exchange Future 0.32200 0.31600 0
07/02/2011 $ /R On 19 December 2011 7.35 P Foreign Exchange Future 0.29800 0.29300 0
07/02/2011 $ /R On 14 December 2015 Foreign Exchange Future 9.57070 9.59190 0
07/02/2011 $ /R On 14 December 2015 9.20 C Foreign Exchange Future 1.71500 1.73800 0
07/02/2011 $ /R On 14 December 2015 9.25 C Foreign Exchange Future 1.69700 1.71900 0
07/02/2011 $ /R On 14 December 2015 9.15 C Foreign Exchange Future 1.73300 1.75800 0
07/02/2011 $ /R On 14 December 2015 9.15 P Foreign Exchange Future 1.31200 1.31600 0
07/02/2011 $ /R On 14 December 2015 9.25 P Foreign Exchange Future 1.37600 1.37700 0
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07/02/2011 $ /R On 14 December 2015 9.20 P Foreign Exchange Future 1.34400 1.34600 0
07/02/2011 $ /R MAXI On 14 March 2011 Foreign Exchange Future 7.28110 7.30080 125
07/02/2011 $ / R MAXI On 14 March 2011 7.00 C Foreign Exchange Future 0.32011 0.33948 0
07/02/2011 $ /R MAXI On 14 March 2011 7.05 C Foreign Exchange Future 0.28032 0.29929 0
07/02/2011 $ / R MAXI On 14 March 2011 6.95 C Foreign Exchange Future 0.36174 0.38141 0
07/02/2011 $ / R MAXI On 14 March 2011 6.95 P Foreign Exchange Future 0.03064 0.03061 0
07/02/2011 $ / R MAXI On 14 March 2011 7.05 P Foreign Exchange Future 0.04922 0.04849 0
07/02/2011 $ / R MAXI On 14 March 2011 7.00 P Foreign Exchange Future 0.03901 0.03868 0
07/02/2011 $ /R MAXI On 13 June 2011 Foreign Exchange Future 7.37980 7.39210 20
07/02/2011 $ /R MAXI On 13 June 2011 7.05 C Foreign Exchange Future 0.44333 0.45660 0
07/02/2011 $ /R MAXI On 13 June 2011 7.10 C Foreign Exchange Future 0.40962 0.42285 0
07/02/2011 $ /R MAXI On 13 June 2011 7.00 C Foreign Exchange Future 0.47852 0.49180 0
07/02/2011 $ /R MAXI On 13 June 2011 7.00 P Foreign Exchange Future 0.09872 0.09970 0
07/02/2011 $ /R MAXI On 13 June 2011 7.10 P Foreign Exchange Future 0.12982 0.13075 0
07/02/2011 $ /R MAXI On 13 June 2011 7.05 P Foreign Exchange Future 0.11353 0.11450 0
07/02/2011 £/R On 14 March 2011 Foreign Exchange Future 11.71980 11.72270 31,563
07/02/2011 £ /R On 14 March 2011 11.80 C Foreign Exchange Future 0.16800 0.17800 0
07/02/2011 £ /R On 14 March 2011 11.85 C Foreign Exchange Future 0.15000 0.16000 0
07/02/2011 £/R On 14 March 2011 11.75 C Foreign Exchange Future 0.18800 0.19900 0
07/02/2011 £/R On 14 March 2011 11.45 C Foreign Exchange Future 0.36700 0.37600 870
07/02/2011 £/R On 14 March 2011 12.55 C Foreign Exchange Future 0.02600 0.03000 870
07/02/2011 £/R On 14 March 2011 12.00 C Foreign Exchange Future 0.10500 0.11400 150
07/02/2011 £ /R On 14 March 2011 12.00 P Foreign Exchange Future 0.38500 0.39100 0
07/02/2011 £/R On 14 March 2011 12.55 P Foreign Exchange Future 0.85600 0.85700 0
07/02/2011 £ /R On 14 March 2011 11.75 P Foreign Exchange Future 0.21800 0.22600 0
07/02/2011 £/R On 14 March 2011 11.45 P Foreign Exchange Future 0.09700 0.10300 0
07/02/2011 £/R On 14 March 2011 11.85 P Foreign Exchange Future 0.28000 0.28700 0
07/02/2011 £/R On 14 March 2011 11.80 P Foreign Exchange Future 0.24800 0.25500 2,000
07/02/2011 £ /R On 13 June 2011 Foreign Exchange Future 11.86380 11.85630 2,372
07/02/2011 £/R On 13 June 2011 11.85 C Foreign Exchange Future 0.40300 0.39900 0
07/02/2011 £/R On 13 June 2011 11.90 Foreign Exchange Future 0.38200 0.37900 0
07/02/2011 £/R On 13 June 2011 11.80 Foreign Exchange Future 0.42700 0.42400 0
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07/02/2011 £/R On 13 June 2011 10.75 C Foreign Exchange Future 1.17000 1.16400 0
07/02/2011 £/R On 13 June 2011 11.45 C Foreign Exchange Future 0.62900 0.62400 10
07/02/2011 £/R On 13 June 2011 11.55 C Foreign Exchange Future 0.56600 0.56200 0
07/02/2011 £/R On 13 June 2011 11.95 C Foreign Exchange Future 0.36200 0.35900 0
07/02/2011 £/R On 13 June 2011 11.95 P Foreign Exchange Future 0.44800 0.45300 100
07/02/2011 £/R On 13 June 2011 11.55 P Foreign Exchange Future 0.25200 0.25600 100
07/02/2011 £/R On 13 June 2011 10.75 P Foreign Exchange Future 0.05600 0.05800 10
07/02/2011 £/R On 13 June 2011 11.45 P Foreign Exchange Future 0.21500 0.21800 0
07/02/2011 £/R On 13 June 2011 11.80 P Foreign Exchange Future 0.36300 0.36800 0
07/02/2011 £/R On 13 June 2011 11.90 P Foreign Exchange Future 0.41800 0.42300 0
07/02/2011 £/R On 13 June 2011 11.85 P Foreign Exchange Future 0.38900 0.39300 0
07/02/2011 £ /R On 19 September 2011 Foreign Exchange Future 12.01460 12.01440 2457
07/02/2011 £/R On 19 September 2011 11.50 C Foreign Exchange Future 0.82300 0.82400 0
07/02/2011 £/R On 19 September 2011 11.55 C Foreign Exchange Future 0.79200 0.79400 0
07/02/2011 £/R On 19 September 2011 11.45 C Foreign Exchange Future 0.85400 0.85600 0
07/02/2011 £/R On 19 September 2011 11.65 C Foreign Exchange Future 0.73400 0.73600 0
07/02/2011 £/R On 19 September 2011 12.10 C Foreign Exchange Future 0.51300 0.51500 0
07/02/2011 £/R On 19 September 2011 12.10 P Foreign Exchange Future 0.59800 0.60100 200
07/02/2011 £ /R On 19 September 2011 11.65 P Foreign Exchange Future 0.36900 0.37200 100
07/02/2011 £/R On 19 September 2011 11.45 P Foreign Exchange Future 0.28900 0.29200 0
07/02/2011 £/R On 19 September 2011 11.55 P Foreign Exchange Future 0.32700 0.33000 0
07/02/2011 £/R On 19 September 2011 11.50 P Foreign Exchange Future 0.30800 0.31000 0
07/02/2011 £/R On 19 December 2011 Foreign Exchange Future 12.15470 12.17500 0
07/02/2011 £ /R On 19 December 2011 11.65 C Foreign Exchange Future 0.91600 0.93200 0
07/02/2011 £ /R On 19 December 2011 11.70 C Foreign Exchange Future 0.88700 0.90300 0
07/02/2011 £ /R On 19 December 2011 11.60 C Foreign Exchange Future 0.94500 0.96100 0
07/02/2011 £/R On 19 December 2011 11.60 P Foreign Exchange Future 0.39000 0.38600 0
07/02/2011 £/R On 19 December 2011 11.70 P Foreign Exchange Future 0.43200 0.42800 0
07/02/2011 £/R On 19 December 2011 11.65 P Foreign Exchange Future 0.41100 0.40700 0
07/02/2011 ¥ /R On 14 March 2011 Foreign Exchange Future 0.08840 0.08930 508
07/02/2011 ¥ /R On 14 March 2011 0.09 Foreign Exchange Future 0.00266 0.00329 0
07/02/2011 ¥ /R On 14 March 2011 0.10 Foreign Exchange Future 0.00021 0.00031 0
07/02/2011 ¥ /R On 14 March 2011 0.08 Foreign Exchange Future 0.01141 0.01231 0
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07/02/2011 ¥ /R On 14 March 2011 0.08 P Foreign Exchange Future 0.00001 0.00001 0
07/02/2011 ¥ /R On 14 March 2011 0.10 Foreign Exchange Future 0.00881 0.00801 0
07/02/2011 ¥ /R On 14 March 2011 0.09 P Foreign Exchange Future 0.00126 0.00099 0
07/02/2011 ¥ /R On 13 June 2011 Foreign Exchange Future 0.08970 0.09050 573
07/02/2011 ¥ /R On 13 June 2011 0.09 C Foreign Exchange Future 0.00624 0.00684 0
07/02/2011 ¥ /R On 13 June 2011 0.08 C Foreign Exchange Future 0.01483 0.01561 0
07/02/2011 ¥ /R On 13 June 2011 0.10 C Foreign Exchange Future 0.00206 0.00232 0
07/02/2011 ¥ /R On 13 June 2011 0.10 P Foreign Exchange Future 0.00736 0.00682 0
07/02/2011 ¥ /R On 13 June 2011 0.08 P Foreign Exchange Future 0.00013 0.00011 0
07/02/2011 ¥ /R On 13 June 2011 0.09 P Foreign Exchange Future 0.00154 0.00134 0
07/02/2011 € /R On 14 March 2011 Foreign Exchange Future 9.83440 9.89430 17,158
07/02/2011 €/R On 14 March 2011 9.80 C Foreign Exchange Future 0.18000 0.22100 0
07/02/2011 €/R On 14 March 2011 10.00 C Foreign Exchange Future 0.09900 0.12500 500
07/02/2011 €/R On 14 March 2011 9.85 C Foreign Exchange Future 0.15300 0.19100 0
07/02/2011 € /R On 14 March 2011 9.75 C Foreign Exchange Future 0.20900 0.25300 0
07/02/2011 € /R On 14 March 2011 9.50 C Foreign Exchange Future 0.38700 0.44000 10,429
07/02/2011 € /R On 14 March 2011 10.40 C Foreign Exchange Future 0.02900 0.03900 14,937
07/02/2011 €/R On 14 March 2011 10.50 C Foreign Exchange Future 0.02100 0.02900 4,508
07/02/2011 €/R On 14 March 2011 10.10 C Foreign Exchange Future 0.07300 0.09400 100
07/02/2011 €/R On 14 March 2011 9.60 C Foreign Exchange Future 0.31000 0.36000 500
07/02/2011 € /R On 14 March 2011 9.60 P Foreign Exchange Future 0.07600 0.06600 3,000
07/02/2011 €/R On 14 March 2011 10.00 P Foreign Exchange Future 0.26500 0.23100 0
07/02/2011 €/R On 14 March 2011 10.10 P Foreign Exchange Future 0.33900 0.30000 0
07/02/2011 €/R On 14 March 2011 10.50 P Foreign Exchange Future 0.68700 0.63500 0
07/02/2011 €/R On 14 March 2011 10.40 P Foreign Exchange Future 0.59500 0.54500 0
07/02/2011 € /R On 14 March 2011 9.75 P Foreign Exchange Future 0.12500 0.10900 0
07/02/2011 € /R On 14 March 2011 9.50 P Foreign Exchange Future 0.05300 0.04600 0
07/02/2011 € /R On 14 March 2011 9.85 P Foreign Exchange Future 0.16900 0.14700 0
07/02/2011 €/R On 14 March 2011 9.80 P Foreign Exchange Future 0.14600 0.12700 0
07/02/2011 €/R On 13 June 2011 Foreign Exchange Future 9.95640 10.00620 8,073
07/02/2011 €/R On 13 June 2011 9.80 C Foreign Exchange Future 0.39700 0.42900 0
07/02/2011 €/R On 13 June 2011 9.75 Foreign Exchange Future 0.42600 0.45900 0
07/02/2011 € /R On 13 June 2011 9.85 Foreign Exchange Future 0.36900 0.40000 0
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07/02/2011 €/R On 13 June 2011 9.85 P Foreign Exchange Future 0.26300 0.24400 0
07/02/2011 € /R On 13 June 2011 9.75 Foreign Exchange Future 0.22000 0.20300 0
07/02/2011 € /R On 13 June 2011 9.80 P Foreign Exchange Future 0.24100 0.22300 0
07/02/2011 €/R On 19 September 2011 Foreign Exchange Future 10.08580 10.14060 2,463
07/02/2011 €/R On 19 September 2011 9.65 C Foreign Exchange Future 0.67200 0.70900 0
07/02/2011 €/R On 19 September 2011 9.70 C Foreign Exchange Future 0.64100 0.67700 0
07/02/2011 €/R On 19 September 2011 9.60 C Foreign Exchange Future 0.70400 0.74200 0
07/02/2011 €/R On 19 September 2011 9.60 P Foreign Exchange Future 0.21800 0.20100 0
07/02/2011 €/R On 19 September 2011 9.70 P Foreign Exchange Future 0.25500 0.23600 0
07/02/2011 €/R On 19 September 2011 9.65 P Foreign Exchange Future 0.23600 0.21800 0
07/02/2011 €/R On 19 December 2011 Foreign Exchange Future 10.20750 10.27770 0
07/02/2011 € /R On 19 December 2011 9.80 C Foreign Exchange Future 0.73100 0.77700 0
07/02/2011 € /R On 19 December 2011 9.75 C Foreign Exchange Future 0.76100 0.80800 0
07/02/2011 € /R On 19 December 2011 9.85 C Foreign Exchange Future 0.70200 0.74800 0
07/02/2011 € /R On 19 December 2011 9.85 P Foreign Exchange Future 0.34500 0.32000 0
07/02/2011 €/R On 19 December 2011 9.75 P Foreign Exchange Future 0.30400 0.28000 0
07/02/2011 € /R On 19 December 2011 9.80 P Foreign Exchange Future 0.32400 0.29900 0
07/02/2011 AU$ / R On 14 March 2011 Foreign Exchange Future 7.34920 7.40510 7,827
07/02/2011 AU$ / R On 14 March 2011 6.70 C Foreign Exchange Future 0.65400 0.70900 0
07/02/2011 AUS$ / R On 14 March 2011 6.75 C Foreign Exchange Future 0.60500 0.66000 0
07/02/2011 AU$ / R On 14 March 2011 6.65 C Foreign Exchange Future 0.70300 0.75900 0
07/02/2011 AU$ / R On 14 March 2011 6.65 P Foreign Exchange Future 0.00400 0.00400 0
07/02/2011 AU$ / R On 14 March 2011 6.75 P Foreign Exchange Future 0.00600 0.00500 0
07/02/2011 AU$ / R On 14 March 2011 6.70 P Foreign Exchange Future 0.00500 0.00400 0
07/02/2011 AU$ /R On 13 June 2011 Foreign Exchange Future 7.36380 7.41200 6,407
07/02/2011 AUS$ /R On 13 June 2011 6.65 C Foreign Exchange Future 0.74700 0.79300 0
07/02/2011 AU$ /R On 13 June 2011 6.70 C Foreign Exchange Future 0.70000 0.74600 0
07/02/2011 AUS$ /R On 13 June 2011 6.60 C Foreign Exchange Future 0.79300 0.84000 0
07/02/2011 AU$ /R On 13 June 2011 6.60 P Foreign Exchange Future 0.02900 0.02800 0
07/02/2011 AUS$ / R On 13 June 2011 6.70 P Foreign Exchange Future 0.03600 0.03400 0
07/02/2011 AU$ /R On 13 June 2011 6.65 P Foreign Exchange Future 0.03300 0.03100 0
07/02/2011 AUS$ / R On 19 September 2011 Foreign Exchange Future 7.37770 7.42980 5,842
07/02/2011 AUS$ / R On 19 September 2011 6.65 C Foreign Exchange Future 0.79100 0.83900 0
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07/02/2011 AUS$ / R On 19 September 2011 6.60 C Foreign Exchange Future 0.83600 0.88400 0
07/02/2011 AUS$ / R On 19 September 2011 6.70 C Foreign Exchange Future 0.74700 0.79400 0
07/02/2011 AU$ / R On 19 September 2011 6.70 P Foreign Exchange Future 0.06900 0.06400 0
07/02/2011 AUS$ / R On 19 September 2011 6.60 P Foreign Exchange Future 0.05800 0.05400 0
07/02/2011 AU$ / R On 19 September 2011 6.65 P Foreign Exchange Future 0.06300 0.05900 0
07/02/2011 AUS$ / R On 14 December 2015 Foreign Exchange Future 8.19580 8.22590 0
07/02/2011 AU$ / R On 14 December 2015 7.30 C Foreign Exchange Future 1.31500 1.33600 0
07/02/2011 AU$ / R On 14 December 2015 7.35 C Foreign Exchange Future 1.28600 1.30600 0
07/02/2011 AU$ / R On 14 December 2015 7.25 C Foreign Exchange Future 1.34500 1.36700 0
07/02/2011 AU$ / R On 14 December 2015 7.25 P Foreign Exchange Future 0.39900 0.39100 0
07/02/2011 AUS$ / R On 14 December 2015 7.35 P Foreign Exchange Future 0.44000 0.43000 0
07/02/2011 AUS$ / R On 14 December 2015 7.30 P Foreign Exchange Future 0.41900 0.41000 0
07/02/2011 CAD/ R On 14 March 2011 Foreign Exchange Future 7.36150 7.40480 1,791
07/02/2011 CAD/ R On 14 March 2011 7.05 C Foreign Exchange Future 0.33200 0.37300 0
07/02/2011 CAD/ R On 14 March 2011 7.00 C Foreign Exchange Future 0.37700 0.41900 0
07/02/2011 CAD/ R On 14 March 2011 7.10 C Foreign Exchange Future 0.28800 0.32900 0
07/02/2011 CAD/ R On 14 March 2011 7.10 P Foreign Exchange Future 0.02700 0.02400 0
07/02/2011 CAD/ R On 14 March 2011 7.00 P Foreign Exchange Future 0.01600 0.01400 0
07/02/2011 CAD/ R On 14 March 2011 7.05 P Foreign Exchange Future 0.02100 0.01800 0
07/02/2011 CAD/ R On 13 June 2011 Foreign Exchange Future 7.44510 7.48120 0
07/02/2011 CAD/ R On 13 June 2011 6.90 C Foreign Exchange Future 0.58300 0.61600 0
07/02/2011 CAD/ R On 13 June 2011 6.95 C Foreign Exchange Future 0.54000 0.57200 0
07/02/2011 CAD/ R On 13 June 2011 6.85 C Foreign Exchange Future 0.62700 0.66000 0
07/02/2011 CAD/ R On 13 June 2011 6.85 P Foreign Exchange Future 0.03200 0.02900 0
07/02/2011 CAD/ R On 13 June 2011 6.95 P Foreign Exchange Future 0.04500 0.04100 0
07/02/2011 CAD/ R On 13 June 2011 6.90 P Foreign Exchange Future 0.03800 0.03500 0
07/02/2011 CHF /R On 14 March 2011 Foreign Exchange Future 7.59710 7.64320 200
07/02/2011 CHF /R On 14 March 2011 7.25 C Foreign Exchange Future 0.38000 0.42300 0
07/02/2011 CHF / R On 14 March 2011 7.30 C Foreign Exchange Future 0.33800 0.38000 0
07/02/2011 CHF /R On 14 March 2011 7.20 C Foreign Exchange Future 0.42300 0.46700 0
07/02/2011 CHF /R On 14 March 2011 7.20 P Foreign Exchange Future 0.02600 0.02400 0
07/02/2011 CHF /R On 14 March 2011 7.30 P Foreign Exchange Future 0.04100 0.03700 0
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07/02/2011 CHF / R On 14 March 2011 7.25 P Foreign Exchange Future 0.03300 0.03000 0
07/02/2011 CHF /R On 13 June 2011 Foreign Exchange Future 7.70730 7.74600 0
07/02/2011 CHF /R On 13 June 2011 7.10 C Foreign Exchange Future 0.66400 0.69700 0
07/02/2011 CHF /R On 13 June 2011 715 C Foreign Exchange Future 0.62300 0.65600 0
07/02/2011 CHF /R On 13 June 2011 7.05 C Foreign Exchange Future 0.70500 0.73900 0
07/02/2011 CHF /R On 13 June 2011 7.05 P Foreign Exchange Future 0.04800 0.04300 0
07/02/2011 CHF /R On 13 June 2011 7.15 P Foreign Exchange Future 0.06600 0.06000 0
07/02/2011 CHF /R On 13 June 2011 7.10 P Foreign Exchange Future 0.05700 0.05100 0
07/02/2011 RAIN On 14 March 2011 Foreign Exchange Future 14,351.95000 14,423.19000 0
07/02/2011 RAIN On 14 March 2011 13600.00 C Foreign Exchange Future 752.00000 823.20000 0
07/02/2011 RAIN On 14 March 2011 13600.01 C Foreign Exchange Future 751.90000 823.20000 0
07/02/2011 RAIN On 14 March 2011 13599.99 C Foreign Exchange Future 752.00000 823.20000 0
07/02/2011 RAIN On 14 March 2011 13599.99 P Foreign Exchange Future 0.00000 0.00000 0
07/02/2011 RAIN On 14 March 2011 13600.01 P Foreign Exchange Future 0.00000 0.00000 0
07/02/2011 RAIN On 14 March 2011 13600.00 P Foreign Exchange Future 0.10000 0.00000 0
07/02/2011 RAIN On 13 June 2011 Foreign Exchange Future 14,547.36000 14,603.98000 0
07/02/2011 RAIN On 13 June 2011 13500.00 C Foreign Exchange Future 1,047.40000 1,104.00000 0
07/02/2011 RAIN On 13 June 2011 13500.01 C Foreign Exchange Future 1,047.40000 1,104.00000 0
07/02/2011 RAIN On 13 June 2011 13499.99 C Foreign Exchange Future 1,047.40000 1,104.00000 0
07/02/2011 RAIN On 13 June 2011 13499.99 P Foreign Exchange Future 0.00000 0.00000 0
07/02/2011 RAIN On 13 June 2011 13500.01 P Foreign Exchange Future 0.10000 0.00000 0
07/02/2011 RAIN On 13 June 2011 13500.00 P Foreign Exchange Future 0.00000 0.00000 0
07/02/2011 YUAN/R On 14 March 2011 Foreign Exchange Future 1.10900 1.11270 0
07/02/2011 YUAN/R On 14 March 2011 1.05 C Foreign Exchange Future 0.06130 0.06440 0
07/02/2011 YUAN/R On 14 March 2011 1.00 C Foreign Exchange Future 0.10950 0.11310 0
07/02/2011 YUAN/R On 14 March 2011 1.10 C Foreign Exchange Future 0.02530 0.02690 0
07/02/2011 YUAN/R On 14 March 2011 1.10 P Foreign Exchange Future 0.01630 0.01420 0
07/02/2011 YUAN/R On 14 March 2011 1.00 P Foreign Exchange Future 0.00050 0.00040 0
07/02/2011 YUAN/R On 14 March 2011 1.05 P Foreign Exchange Future 0.00230 0.00170 0
07/02/2011 YUAN/R On 13 June 2011 Foreign Exchange Future 1.12640 1.12900 0
07/02/2011 YUAN/R On 13 June 2011 1.05 C Foreign Exchange Future 0.08560 0.08820 0
07/02/2011 YUAN/R On 13 June 2011 1.00 Foreign Exchange Future 0.12880 0.13150 0
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07/02/2011 YUAN/R On 13 June 2011 1.10 C Foreign Exchange Future 0.05140 0.05360 0
07/02/2011 YUAN/R On 13 June 2011 1.10 P Foreign Exchange Future 0.02500 0.02460 0
07/02/2011 YUAN/R On 13 June 2011 1.00 P Foreign Exchange Future 0.00240 0.00250 0
07/02/2011 YUAN/R On 13 June 2011 1.05 P Foreign Exchange Future 0.00920 0.00920 0
08/02/2011 $ /R On 14 March 2011 Foreign Exchange Future 7.24610 7.28110 223,934
08/02/2011 $ /R On 14 March 2011 8.00 C Foreign Exchange Future 0.00600 0.00800 29,607
08/02/2011 $ /R On 14 March 2011 8.05 C Foreign Exchange Future 0.00500 0.00600 340
08/02/2011 $ /R On 14 March 2011 7.95 C Foreign Exchange Future 0.00700 0.00900 0
08/02/2011 $ /R On 14 March 2011 8.50 C Foreign Exchange Future 0.00100 0.00100 30,000
08/02/2011 $ /R On 14 March 2011 10.50 C Foreign Exchange Future 0.00000 0.00000 30,000
08/02/2011 $ /R On 14 March 2011 7.30 C Foreign Exchange Future 0.10000 0.11800 29,607
08/02/2011 $ /R On 14 March 2011 7.35 C Foreign Exchange Future 0.08300 0.09900 150
08/02/2011 $ /R On 14 March 2011 7.20 C Foreign Exchange Future 0.14800 0.17500 0
08/02/2011 $ /R On 14 March 2011 6.85 C Foreign Exchange Future 0.41600 0.45000 8,500
08/02/2011 $ /R On 14 March 2011 8.40 C Foreign Exchange Future 0.00100 0.00200 3,000
08/02/2011 $ /R On 14 March 2011 7.50 C Foreign Exchange Future 0.04600 0.05600 12,000
08/02/2011 $ /R On 14 March 2011 7.55 C Foreign Exchange Future 0.03700 0.04600 871
08/02/2011 $ /R On 14 March 2011 7.60 C Foreign Exchange Future 0.03000 0.03800 3,071
08/02/2011 $ /R On 14 March 2011 7.25 C Foreign Exchange Future 0.12000 0.14500 9,600
08/02/2011 $ /R On 14 March 2011 7.10 C Foreign Exchange Future 0.21300 0.24300 3,280
08/02/2011 $ /R On 14 March 2011 7.40 C Foreign Exchange Future 0.06800 0.08200 0
08/02/2011 $ /R On 14 March 2011 7.15 C Foreign Exchange Future 0.17900 0.20700 600
08/02/2011 $ /R On 14 March 2011 7.00 C Foreign Exchange Future 0.28800 0.32000 1,600
08/02/2011 $ /R On 14 March 2011 7.35 P Foreign Exchange Future 0.18700 0.16800 0
08/02/2011 $ /R On 14 March 2011 7.15 P Foreign Exchange Future 0.08300 0.07600 0
08/02/2011 $ /R On 14 March 2011 7.40 P Foreign Exchange Future 0.22200 0.20100 0
08/02/2011 $ /R On 14 March 2011 7.10 P Foreign Exchange Future 0.06700 0.06200 3,000
08/02/2011 $ /R On 14 March 2011 7.25 P Foreign Exchange Future 0.12400 0.11400 3,000
08/02/2011 $ /R On 14 March 2011 7.60 P Foreign Exchange Future 0.38400 0.35700 0
08/02/2011 $ /R On 14 March 2011 7.55 P Foreign Exchange Future 0.34100 0.31500 0
08/02/2011 $ /R On 14 March 2011 7.50 P Foreign Exchange Future 0.30000 0.27500 0
08/02/2011 $ /R On 14 March 2011 7.00 P Foreign Exchange Future 0.04200 0.03900 0
08/02/2011 $ /R On 14 March 2011 7.20 P Foreign Exchange Future 0.10200 0.09400 2,571
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08/02/2011 $ /R On 14 March 2011 6.85 P Foreign Exchange Future 0.02000 0.01900 0
08/02/2011 $ /R On 14 March 2011 8.40 P Foreign Exchange Future 1.15500 1.12100 0
08/02/2011 $ /R On 14 March 2011 7.30 P Foreign Exchange Future 0.15400 0.13700 2,000
08/02/2011 $ /R On 14 March 2011 10.50 P Foreign Exchange Future 3.25400 3.21900 0
08/02/2011 $ /R On 14 March 2011 7.95 P Foreign Exchange Future 0.71100 0.67800 0
08/02/2011 $ /R On 14 March 2011 8.50 P Foreign Exchange Future 1.25500 1.22000 0
08/02/2011 $ /R On 14 March 2011 8.05 P Foreign Exchange Future 0.80900 0.77500 0
08/02/2011 $ /R On 14 March 2011 8.00 P Foreign Exchange Future 0.76000 0.72700 0
08/02/2011 $ /R On 13 June 2011 Foreign Exchange Future 7.34360 7.37980 51,156
08/02/2011 $ /R On 13 June 2011 7.45 C Foreign Exchange Future 0.20900 0.22500 0
08/02/2011 $ /R On 13 June 2011 7.50 C Foreign Exchange Future 0.19300 0.20800 800
08/02/2011 $/R On 13 June 2011 7.40 C Foreign Exchange Future 0.22700 0.24400 0
08/02/2011 $ /R On 13 June 2011 6.70 C Foreign Exchange Future 0.68600 0.71700 0
08/02/2011 $ /R On 13 June 2011 7.25 C Foreign Exchange Future 0.29700 0.31800 500
08/02/2011 $/R On 13 June 2011 7.20 C Foreign Exchange Future 0.32500 0.34700 300
08/02/2011 $ /R On 13 June 2011 7.05 C Foreign Exchange Future 0.41800 0.44300 500
08/02/2011 $ /R On 13 June 2011 8.00 (e} Foreign Exchange Future 0.09000 0.09600 500
08/02/2011 $ /R On 13 June 2011 7.80 C Foreign Exchange Future 0.12100 0.13000 1,000
08/02/2011 $/R On 13 June 2011 7.25 P Foreign Exchange Future 0.20300 0.18800 0
08/02/2011 $ /R On 13 June 2011 7.80 P Foreign Exchange Future 0.57700 0.55000 0
08/02/2011 $ /R On 13 June 2011 8.00 P Foreign Exchange Future 0.74600 0.71600 0
08/02/2011 $ /R On 13 June 2011 7.05 P Foreign Exchange Future 0.12400 0.11300 0
08/02/2011 $ /R On 13 June 2011 6.70 P Foreign Exchange Future 0.04200 0.03700 300
08/02/2011 $/R On 13 June 2011 7.20 P Foreign Exchange Future 0.18100 0.16700 0
08/02/2011 $/R On 13 June 2011 7.40 P Foreign Exchange Future 0.28300 0.26400 1,000
08/02/2011 $/R On 13 June 2011 7.50 P Foreign Exchange Future 0.34900 0.32800 0
08/02/2011 $ /R On 13 June 2011 7.45 P Foreign Exchange Future 0.31500 0.29500 0
08/02/2011 $ /R On 19 September 2011 Foreign Exchange Future 7.45070 7.48790 12,050
08/02/2011 $ /R On 19 September 2011 8.05 (e} Foreign Exchange Future 0.17900 0.18500 0
08/02/2011 $ /R On 19 September 2011 7.80 C Foreign Exchange Future 0.23300 0.24200 2,800
08/02/2011 $ /R On 19 September 2011 7.40 C Foreign Exchange Future 0.36900 0.38800 0
08/02/2011 $ /R On 19 September 2011 8.10 C Foreign Exchange Future 0.17000 0.17500 0
08/02/2011 $ /R On 19 September 2011 8.00 C Foreign Exchange Future 0.18800 0.19500 0
08/02/2011 $ /R On 19 September 2011 8.00 P Foreign Exchange Future 0.73700 0.70700 0
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08/02/2011 $ /R On 19 September 2011 7.80 P Foreign Exchange Future 0.58200 0.55400 0
08/02/2011 $ /R On 19 September 2011 8.10 P Foreign Exchange Future 0.81900 0.78700 0
08/02/2011 $ /R On 19 September 2011 7.40 P Foreign Exchange Future 0.31800 0.30000 2,800
08/02/2011 $ /R On 19 September 2011 8.05 P Foreign Exchange Future 0.77800 0.74700 0
08/02/2011 $ /R On 19 December 2011 Foreign Exchange Future 7.55410 7.59130 190
08/02/2011 $ /R On 19 December 2011 7.35 C Foreign Exchange Future 0.52100 0.53900 0
08/02/2011 $ /R On 19 December 2011 7.40 C Foreign Exchange Future 0.49500 0.51300 0
08/02/2011 $ /R On 19 December 2011 7.30 C Foreign Exchange Future 0.54800 0.56700 0
08/02/2011 $ /R On 19 December 2011 7.30 P Foreign Exchange Future 0.29400 0.27600 0
08/02/2011 $ /R On 19 December 2011 7.40 P Foreign Exchange Future 0.34100 0.32200 0
08/02/2011 $ /R On 19 December 2011 7.35 P Foreign Exchange Future 0.31700 0.29800 0
08/02/2011 $ /R On 14 December 2015 Foreign Exchange Future 9.53720 9.57070 0
08/02/2011 $ /R On 14 December 2015 9.20 C Foreign Exchange Future 1.66400 1.71500 0
08/02/2011 $ /R On 14 December 2015 9.25 C Foreign Exchange Future 1.64600 1.69700 0
08/02/2011 $ /R On 14 December 2015 9.15 C Foreign Exchange Future 1.68200 1.73300 0
08/02/2011 $ /R On 14 December 2015 9.15 P Foreign Exchange Future 1.29500 1.31200 0
08/02/2011 $ /R On 14 December 2015 9.25 P Foreign Exchange Future 1.35900 1.37600 0
08/02/2011 $ /R On 14 December 2015 9.20 P Foreign Exchange Future 1.32700 1.34400 0
08/02/2011 $ / R MAXI On 14 March 2011 Foreign Exchange Future 7.24610 7.28110 125
08/02/2011 $ / R MAXI On 14 March 2011 7.00 C Foreign Exchange Future 0.28847 0.32011 0
08/02/2011 $ /R MAXI On 14 March 2011 7.05 C Foreign Exchange Future 0.24963 0.28032 0
08/02/2011 $ / R MAXI On 14 March 2011 6.95 C Foreign Exchange Future 0.32934 0.36174 0
08/02/2011 $ / R MAXI On 14 March 2011 6.95 P Foreign Exchange Future 0.03324 0.03064 0
08/02/2011 $ / R MAXI On 14 March 2011 7.05 P Foreign Exchange Future 0.05353 0.04922 0
08/02/2011 $ / R MAXI On 14 March 2011 7.00 P Foreign Exchange Future 0.04237 0.03901 0
08/02/2011 $ /R MAXI On 13 June 2011 Foreign Exchange Future 7.34360 7.37980 20
08/02/2011 $ /R MAXI On 13 June 2011 7.05 C Foreign Exchange Future 0.41821 0.44333 0
08/02/2011 $ /R MAXI On 13 June 2011 7.10 C Foreign Exchange Future 0.38554 0.40962 0
08/02/2011 $ /R MAXI On 13 June 2011 7.00 C Foreign Exchange Future 0.45239 0.47852 0
08/02/2011 $ /R MAXI On 13 June 2011 7.00 P Foreign Exchange Future 0.10879 0.09872 0
08/02/2011 $ /R MAXI On 13 June 2011 7.10 P Foreign Exchange Future 0.14194 0.12982 0
08/02/2011 $ /R MAXI On 13 June 2011 7.05 P Foreign Exchange Future 0.12461 0.11353 0
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08/02/2011 £ /R On 14 March 2011 Foreign Exchange Future 11.61600 11.71980 31,162
08/02/2011 £ /R On 14 March 2011 11.80 C Foreign Exchange Future 0.12700 0.16800 0
08/02/2011 £/R On 14 March 2011 11.85 C Foreign Exchange Future 0.11300 0.15000 0
08/02/2011 £ /R On 14 March 2011 11.75 C Foreign Exchange Future 0.14300 0.18800 0
08/02/2011 £/R On 14 March 2011 11.45 C Foreign Exchange Future 0.29200 0.36700 870
08/02/2011 £ /R On 14 March 2011 12.55 C Foreign Exchange Future 0.01900 0.02600 870
08/02/2011 £/R On 14 March 2011 12.00 C Foreign Exchange Future 0.07700 0.10500 150
08/02/2011 £/R On 14 March 2011 12.00 P Foreign Exchange Future 0.46100 0.38500 0
08/02/2011 £/R On 14 March 2011 12.55 P Foreign Exchange Future 0.95300 0.85600 0
08/02/2011 £/R On 14 March 2011 11.75 P Foreign Exchange Future 0.27700 0.21800 0
08/02/2011 £ /R On 14 March 2011 11.45 P Foreign Exchange Future 0.12600 0.09700 0
08/02/2011 £/R On 14 March 2011 11.85 P Foreign Exchange Future 0.34700 0.28000 0
08/02/2011 £ /R On 14 March 2011 11.80 P Foreign Exchange Future 0.31100 0.24800 2,000
08/02/2011 £/R On 13 June 2011 Foreign Exchange Future 11.75830 11.86380 2,513
08/02/2011 £/R On 13 June 2011 11.85 C Foreign Exchange Future 0.35500 0.40300 0
08/02/2011 £/R On 13 June 2011 11.90 C Foreign Exchange Future 0.33600 0.38200 0
08/02/2011 £/R On 13 June 2011 11.80 C Foreign Exchange Future 0.37400 0.42700 0
08/02/2011 £/R On 13 June 2011 10.75 C Foreign Exchange Future 1.07100 1.17000 0
08/02/2011 £/R On 13 June 2011 11.45 C Foreign Exchange Future 0.55700 0.62900 10
08/02/2011 £/R On 13 June 2011 11.55 C Foreign Exchange Future 0.49900 0.56600 0
08/02/2011 £/R On 13 June 2011 11.95 C Foreign Exchange Future 0.31800 0.36200 0
08/02/2011 £/R On 13 June 2011 11.95 P Foreign Exchange Future 0.51000 0.44800 100
08/02/2011 £/R On 13 June 2011 11.55 P Foreign Exchange Future 0.29100 0.25200 100
08/02/2011 £/R On 13 June 2011 10.75 P Foreign Exchange Future 0.06300 0.05600 10
08/02/2011 £/R On 13 June 2011 11.45 P Foreign Exchange Future 0.24900 0.21500 0
08/02/2011 £/R On 13 June 2011 11.80 P Foreign Exchange Future 0.41600 0.36300 0
08/02/2011 £/R On 13 June 2011 11.90 P Foreign Exchange Future 0.47800 0.41800 0
08/02/2011 £/R On 13 June 2011 11.85 P Foreign Exchange Future 0.44700 0.38900 0
08/02/2011 £/R On 19 September 2011 Foreign Exchange Future 11.90760 12.01460 2,457
08/02/2011 £/R On 19 September 2011 11.50 C Foreign Exchange Future 0.75300 0.82300 0
08/02/2011 £/R On 19 September 2011 11.55 C Foreign Exchange Future 0.72400 0.79200 0
08/02/2011 £/R On 19 September 2011 11.45 C Foreign Exchange Future 0.78200 0.85400 0
08/02/2011 £/R On 19 September 2011 11.65 C Foreign Exchange Future 0.66900 0.73400 0
08/02/2011 £/R On 19 September 2011 12.10 C Foreign Exchange Future 0.46800 0.51300 0
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08/02/2011 £/R On 19 September 2011 12.10 P Foreign Exchange Future 0.66000 0.59800 200
08/02/2011 £/R On 19 September 2011 11.65 P Foreign Exchange Future 0.41100 0.36900 100
08/02/2011 £/R On 19 September 2011 11.45 P Foreign Exchange Future 0.32400 0.28900 0
08/02/2011 £/R On 19 September 2011 11.55 P Foreign Exchange Future 0.36600 0.32700 0
08/02/2011 £/R On 19 September 2011 11.50 P Foreign Exchange Future 0.34500 0.30800 0
08/02/2011 £ /R On 19 December 2011 Foreign Exchange Future 12.04860 12.15470 0
08/02/2011 £ /R On 19 December 2011 11.65 C Foreign Exchange Future 0.85000 0.91600 0
08/02/2011 £/R On 19 December 2011 11.70 C Foreign Exchange Future 0.82300 0.88700 0
08/02/2011 £/R On 19 December 2011 11.60 (¢} Foreign Exchange Future 0.87700 0.94500 0
08/02/2011 £/R On 19 December 2011 11.60 P Foreign Exchange Future 0.42800 0.39000 0
08/02/2011 £/R On 19 December 2011 11.70 P Foreign Exchange Future 0.47400 0.43200 0
08/02/2011 £ /R On 19 December 2011 11.65 P Foreign Exchange Future 0.45100 0.41100 0
08/02/2011 ¥ /R On 14 March 2011 Foreign Exchange Future 0.08820 0.08840 428
08/02/2011 ¥ /R On 14 March 2011 0.09 C Foreign Exchange Future 0.00251 0.00266 0
08/02/2011 ¥ /R On 14 March 2011 0.10 C Foreign Exchange Future 0.00018 0.00021 0
08/02/2011 ¥ /R On 14 March 2011 0.08 C Foreign Exchange Future 0.01121 0.01141 0
08/02/2011 ¥ /R On 14 March 2011 0.08 P Foreign Exchange Future 0.00001 0.00001 0
08/02/2011 ¥ /R On 14 March 2011 0.10 P Foreign Exchange Future 0.00898 0.00881 0
08/02/2011 ¥ /R On 14 March 2011 0.09 P Foreign Exchange Future 0.00131 0.00126 0
08/02/2011 ¥ /R On 13 June 2011 Foreign Exchange Future 0.08950 0.08970 573
08/02/2011 ¥ /R On 13 June 2011 0.09 C Foreign Exchange Future 0.00610 0.00624 0
08/02/2011 ¥ /R On 13 June 2011 0.08 C Foreign Exchange Future 0.01463 0.01483 0
08/02/2011 ¥ /R On 13 June 2011 0.10 C Foreign Exchange Future 0.00200 0.00206 0
08/02/2011 ¥ /R On 13 June 2011 0.10 P Foreign Exchange Future 0.00750 0.00736 0
08/02/2011 ¥ /R On 13 June 2011 0.08 P Foreign Exchange Future 0.00013 0.00013 0
08/02/2011 ¥ /R On 13 June 2011 0.09 P Foreign Exchange Future 0.00160 0.00154 0
08/02/2011 €/R On 14 March 2011 Foreign Exchange Future 9.86890 9.83440 17,245
08/02/2011 €/R On 14 March 2011 9.80 C Foreign Exchange Future 0.19500 0.18000 0
08/02/2011 € /R On 14 March 2011 9.85 C Foreign Exchange Future 0.16600 0.15300 0
08/02/2011 € /R On 14 March 2011 9.75 C Foreign Exchange Future 0.22600 0.20900 0
08/02/2011 €/R On 14 March 2011 9.50 C Foreign Exchange Future 0.41300 0.38700 10,429
08/02/2011 € /R On 14 March 2011 10.40 C Foreign Exchange Future 0.03100 0.02900 14,937

Page 47 of 51

2011/02/08, 05:39:49PM



Date Contract Details Srike Call/ Product MTM Price Previous Day's Open Interest
Put Closing Price
08/02/2011 € /R On 14 March 2011 10.50 C Foreign Exchange Future 0.02300 0.02100 4,508
08/02/2011 € /R On 14 March 2011 10.10 C Foreign Exchange Future 0.08000 0.07300 100
08/02/2011 €/R On 14 March 2011 9.60 C Foreign Exchange Future 0.33300 0.31000 500
08/02/2011 €/R On 14 March 2011 10.00 C Foreign Exchange Future 0.10800 0.09900 500
08/02/2011 €/R On 14 March 2011 9.60 P Foreign Exchange Future 0.06400 0.07600 3,000
08/02/2011 €/R On 14 March 2011 10.00 P Foreign Exchange Future 0.23900 0.26500 0
08/02/2011 €/R On 14 March 2011 10.10 P Foreign Exchange Future 0.31100 0.33900 0
08/02/2011 €/R On 14 March 2011 10.50 P Foreign Exchange Future 0.65400 0.68700 0
08/02/2011 € /R On 14 March 2011 10.40 P Foreign Exchange Future 0.56200 0.59500 0
08/02/2011 €/R On 14 March 2011 9.75 P Foreign Exchange Future 0.10700 0.12500 0
08/02/2011 €/R On 14 March 2011 9.50 P Foreign Exchange Future 0.04400 0.05300 0
08/02/2011 €/R On 14 March 2011 9.85 P Foreign Exchange Future 0.14700 0.16900 0
08/02/2011 € /R On 14 March 2011 9.80 P Foreign Exchange Future 0.12600 0.14600 0
08/02/2011 € /R On 13 June 2011 Foreign Exchange Future 9.98950 9.95640 8,073
08/02/2011 €/R On 13 June 2011 9.80 C Foreign Exchange Future 0.41400 0.39700 0
08/02/2011 €/R On 13 June 2011 9.75 C Foreign Exchange Future 0.44400 0.42600 0
08/02/2011 €/R On 13 June 2011 9.85 C Foreign Exchange Future 0.38600 0.36900 0
08/02/2011 €/R On 13 June 2011 9.85 P Foreign Exchange Future 0.24700 0.26300 0
08/02/2011 € /R On 13 June 2011 9.75 P Foreign Exchange Future 0.20500 0.22000 0
08/02/2011 € /R On 13 June 2011 9.80 P Foreign Exchange Future 0.22500 0.24100 0
08/02/2011 €/R On 19 September 2011 Foreign Exchange Future 10.11760 10.08580 2,460
08/02/2011 €/R On 19 September 2011 9.65 C Foreign Exchange Future 0.69000 0.67200 0
08/02/2011 €/R On 19 September 2011 9.70 C Foreign Exchange Future 0.65800 0.64100 0
08/02/2011 €/R On 19 September 2011 9.60 C Foreign Exchange Future 0.72200 0.70400 0
08/02/2011 €/R On 19 September 2011 9.60 P Foreign Exchange Future 0.20400 0.21800 0
08/02/2011 €/R On 19 September 2011 9.70 P Foreign Exchange Future 0.24000 0.25500 0
08/02/2011 €/R On 19 September 2011 9.65 P Foreign Exchange Future 0.22200 0.23600 0
08/02/2011 €/R On 19 December 2011 Foreign Exchange Future 10.23880 10.20750 0
08/02/2011 € /R On 19 December 2011 9.80 C Foreign Exchange Future 0.74700 0.73100 0
08/02/2011 €/R On 19 December 2011 9.75 C Foreign Exchange Future 0.77700 0.76100 0
08/02/2011 € /R On 19 December 2011 9.85 C Foreign Exchange Future 0.71800 0.70200 0
08/02/2011 € /R On 19 December 2011 9.85 P Foreign Exchange Future 0.32900 0.34500 0
08/02/2011 €/ R On 19 December 2011 9.75 P Foreign Exchange Future 0.28800 0.30400 0
08/02/2011 € /R On 19 December 2011 9.80 P Foreign Exchange Future 0.30800 0.32400 0
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08/02/2011 AU$ /R On 14 March 2011 Foreign Exchange Future 7.31950 7.34920 7,848
08/02/2011 AUS$ / R On 14 March 2011 6.70 C Foreign Exchange Future 0.62500 0.65400 0
08/02/2011 AU$ / R On 14 March 2011 6.75 C Foreign Exchange Future 0.57600 0.60500 0
08/02/2011 AUS$ / R On 14 March 2011 6.65 C Foreign Exchange Future 0.67400 0.70300 0
08/02/2011 AU$ / R On 14 March 2011 6.65 P Foreign Exchange Future 0.00500 0.00400 0
08/02/2011 AUS$ / R On 14 March 2011 6.75 P Foreign Exchange Future 0.00700 0.00600 0
08/02/2011 AU$ / R On 14 March 2011 6.70 P Foreign Exchange Future 0.00600 0.00500 0
08/02/2011 AUS$ / R On 13 June 2011 Foreign Exchange Future 7.33330 7.36380 6,407
08/02/2011 AUS$ /R On 13 June 2011 6.65 C Foreign Exchange Future 0.71900 0.74700 0
08/02/2011 AU$ /R On 13 June 2011 6.70 C Foreign Exchange Future 0.67400 0.70000 0
08/02/2011 AU$ /R On 13 June 2011 6.60 C Foreign Exchange Future 0.76500 0.79300 0
08/02/2011 AU$ /R On 13 June 2011 6.60 P Foreign Exchange Future 0.03200 0.02900 0
08/02/2011 AUS$ / R On 13 June 2011 6.70 P Foreign Exchange Future 0.04100 0.03600 0
08/02/2011 AUS$ /R On 13 June 2011 6.65 P Foreign Exchange Future 0.03600 0.03300 0
08/02/2011 AUS$ / R On 19 September 2011 Foreign Exchange Future 7.34680 7.37770 5,842
08/02/2011 AUS$ / R On 19 September 2011 6.65 C Foreign Exchange Future 0.76500 0.79100 0
08/02/2011 AU$ / R On 19 September 2011 6.60 C Foreign Exchange Future 0.80900 0.83600 0
08/02/2011 AUS$ / R On 19 September 2011 6.70 C Foreign Exchange Future 0.72100 0.74700 0
08/02/2011 AU$ / R On 19 September 2011 6.70 P Foreign Exchange Future 0.07400 0.06900 0
08/02/2011 AUS$ / R On 19 September 2011 6.60 P Foreign Exchange Future 0.06200 0.05800 0
08/02/2011 AUS$ / R On 19 September 2011 6.65 P Foreign Exchange Future 0.06800 0.06300 0
08/02/2011 AU$ / R On 14 December 2015 Foreign Exchange Future 8.16510 8.19580 0
08/02/2011 AU$ / R On 14 December 2015 7.30 C Foreign Exchange Future 1.28900 1.31500 0
08/02/2011 AU$ / R On 14 December 2015 7.35 C Foreign Exchange Future 1.26000 1.28600 0
08/02/2011 AUS$ / R On 14 December 2015 7.25 C Foreign Exchange Future 1.31800 1.34500 0
08/02/2011 AU$ / R On 14 December 2015 7.25 P Foreign Exchange Future 0.40300 0.39900 0
08/02/2011 AUS$ / R On 14 December 2015 7.35 P Foreign Exchange Future 0.44500 0.44000 0
08/02/2011 AU$ / R On 14 December 2015 7.30 P Foreign Exchange Future 0.42400 0.41900 0
08/02/2011 CAD/ R On 14 March 2011 Foreign Exchange Future 7.30370 7.36150 1,791
08/02/2011 CAD/ R On 14 March 2011 7.05 Foreign Exchange Future 0.27900 0.33200 0
08/02/2011 CAD/ R On 14 March 2011 7.00 Foreign Exchange Future 0.32300 0.37700 0
08/02/2011 CAD/ R On 14 March 2011 710 Foreign Exchange Future 0.23700 0.28800 0
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08/02/2011 CAD/ R On 14 March 2011 7.10 P Foreign Exchange Future 0.03300 0.02700 0
08/02/2011 CAD/ R On 14 March 2011 7.00 Foreign Exchange Future 0.01900 0.01600 0
08/02/2011 CAD/ R On 14 March 2011 7.05 P Foreign Exchange Future 0.02500 0.02100 0
08/02/2011 CAD/ R On 13 June 2011 Foreign Exchange Future 7.38620 7.44510 0
08/02/2011 CAD/ R On 13 June 2011 6.90 C Foreign Exchange Future 0.53100 0.58300 0
08/02/2011 CAD/ R On 13 June 2011 6.95 C Foreign Exchange Future 0.49000 0.54000 0
08/02/2011 CAD/ R On 13 June 2011 6.85 C Foreign Exchange Future 0.57400 0.62700 0
08/02/2011 CAD/ R On 13 June 2011 6.85 P Foreign Exchange Future 0.03800 0.03200 0
08/02/2011 CAD/ R On 13 June 2011 6.95 P Foreign Exchange Future 0.05400 0.04500 0
08/02/2011 CAD/ R On 13 June 2011 6.90 P Foreign Exchange Future 0.04500 0.03800 0
08/02/2011 CHF /R On 14 March 2011 Foreign Exchange Future 7.57020 7.59710 200
08/02/2011 CHF /R On 14 March 2011 7.25 C Foreign Exchange Future 0.35500 0.38000 0
08/02/2011 CHF /R On 14 March 2011 7.30 C Foreign Exchange Future 0.31400 0.33800 0
08/02/2011 CHF /R On 14 March 2011 7.20 C Foreign Exchange Future 0.39800 0.42300 0
08/02/2011 CHF /R On 14 March 2011 7.20 P Foreign Exchange Future 0.02800 0.02600 0
08/02/2011 CHF /R On 14 March 2011 7.30 P Foreign Exchange Future 0.04400 0.04100 0
08/02/2011 CHF /R On 14 March 2011 7.25 P Foreign Exchange Future 0.03500 0.03300 0
08/02/2011 CHF /R On 13 June 2011 Foreign Exchange Future 7.67910 7.70730 0
08/02/2011 CHF /R On 13 June 2011 7.10 C Foreign Exchange Future 0.64000 0.66400 0
08/02/2011 CHF /R On 13 June 2011 7.15 C Foreign Exchange Future 0.60000 0.62300 0
08/02/2011 CHF /R On 13 June 2011 7.05 C Foreign Exchange Future 0.68100 0.70500 0
08/02/2011 CHF /R On 13 June 2011 7.05 P Foreign Exchange Future 0.05200 0.04800 0
08/02/2011 CHF /R On 13 June 2011 715 P Foreign Exchange Future 0.07100 0.06600 0
08/02/2011 CHF /R On 13 June 2011 7.10 P Foreign Exchange Future 0.06100 0.05700 0
08/02/2011 RAIN On 14 March 2011 Foreign Exchange Future 14,335.77000 14,351.95000 0
08/02/2011 RAIN On 14 March 2011 13600.00 C Foreign Exchange Future 735.80000 752.00000 0
08/02/2011 RAIN On 14 March 2011 13600.01 C Foreign Exchange Future 735.80000 751.90000 0
08/02/2011 RAIN On 14 March 2011 13599.99 C Foreign Exchange Future 735.80000 752.00000 0
08/02/2011 RAIN On 14 March 2011 13599.99 P Foreign Exchange Future 0.00000 0.00000 0
08/02/2011 RAIN On 14 March 2011 13600.01 P Foreign Exchange Future 0.00000 0.00000 0
08/02/2011 RAIN On 14 March 2011 13600.00 P Foreign Exchange Future 0.00000 0.10000 0
08/02/2011 RAIN On 13 June 2011 Foreign Exchange Future 14,529.21000 14,547.36000 0

Page 50 of 51

2011/02/08, 05:39:49PM



Date Contract Details Srike Call/ Product MTM Price Previous Day's Open Interest
Put Closing Price
08/02/2011 RAIN On 13 June 2011 13500.00 C Foreign Exchange Future 1,029.20000 1,047.40000 0
08/02/2011 RAIN On 13 June 2011 13500.01 C Foreign Exchange Future 1,029.20000 1,047.40000 0
08/02/2011 RAIN On 13 June 2011 13499.99 C Foreign Exchange Future 1,029.20000 1,047.40000 0
08/02/2011 RAIN On 13 June 2011 13499.99 P Foreign Exchange Future 0.00000 0.00000 0
08/02/2011 RAIN On 13 June 2011 13500.01 P Foreign Exchange Future 0.00000 0.10000 0
08/02/2011 RAIN On 13 June 2011 13500.00 P Foreign Exchange Future 0.00000 0.00000 0
08/02/2011 YUAN/R On 14 March 2011 Foreign Exchange Future 1.10500 1.10900 0
08/02/2011 YUAN/R On 14 March 2011 1.05 C Foreign Exchange Future 0.05700 0.06130 0
08/02/2011 YUAN/R On 14 March 2011 1.00 C Foreign Exchange Future 0.10540 0.10950 0
08/02/2011 YUAN/R On 14 March 2011 1.10 C Foreign Exchange Future 0.02140 0.02530 0
08/02/2011 YUAN/R On 14 March 2011 1.10 P Foreign Exchange Future 0.01640 0.01630 0
08/02/2011 YUAN/R On 14 March 2011 1.00 P Foreign Exchange Future 0.00040 0.00050 0
08/02/2011 YUAN/R On 14 March 2011 1.05 P Foreign Exchange Future 0.00200 0.00230 0
08/02/2011 YUAN/R On 13 June 2011 Foreign Exchange Future 1.12220 1.12640 0
08/02/2011 YUAN/R On 13 June 2011 1.05 C Foreign Exchange Future 0.08200 0.08560 0
08/02/2011 YUAN/R On 13 June 2011 1.00 C Foreign Exchange Future 0.12470 0.12880 0
08/02/2011 YUAN/R On 13 June 2011 1.10 C Foreign Exchange Future 0.04860 0.05140 0
08/02/2011 YUAN/R On 13 June 2011 1.10 P Foreign Exchange Future 0.02640 0.02500 0
08/02/2011 YUAN/R On 13 June 2011 1.00 P Foreign Exchange Future 0.00250 0.00240 0
08/02/2011 YUAN/R On 13 June 2011 1.05 P Foreign Exchange Future 0.00980 0.00920 0
Future Open Interest 374,474.00
Option Open Interest 221,681.00
Grand Total 596,155.00
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