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Currency Futures & Options Weekly Statistics

From: 20/02/2012 To: 24/02/2012

Date Contract Details Strike Call/ Product MTM Price Previous Day's Open Interest
Put Closing Price
20/02/2012 $ /R On 14-December-15 Foreign Exchange Future 10.00140 10.05620 0
20/02/2012 $ /R On 19-March-12 6.10 C Foreign Exchange Future 1.60500 1.66100 0
20/02/2012 $ /R On 19-March-12 6.10 P Foreign Exchange Future 0.00000 0.00000 0
20/02/2012 $ /R On 19-March-12 6.15 C Foreign Exchange Future 1.55500 1.61100 0
20/02/2012 $ /R On 19-March-12 6.15 P Foreign Exchange Future 0.00000 0.00000 0
20/02/2012 $ /R On 19-March-12 6.20 C Foreign Exchange Future 1.50500 1.56100 0
20/02/2012 $ /R On 19-March-12 6.20 P Foreign Exchange Future 0.00000 0.00000 0
20/02/2012 $ /R On 19-March-12 6.35 C Foreign Exchange Future 1.35500 1.41100 0
20/02/2012 $ /R On 19-March-12 6.35 P Foreign Exchange Future 0.00000 0.00000 0
20/02/2012 $ /R On 19-March-12 6.40 C Foreign Exchange Future 1.30500 1.36100 0
20/02/2012 $ /R On 19-March-12 6.40 P Foreign Exchange Future 0.00000 0.00000 0
20/02/2012 $ /R On 19-March-12 6.45 C Foreign Exchange Future 1.25500 1.31100 0
20/02/2012 $ /R On 19-March-12 6.45 P Foreign Exchange Future 0.00000 0.00000 0
20/02/2012 $ /R On 19-March-12 6.50 C Foreign Exchange Future 1.20500 1.26100 0
20/02/2012 $ /R On 19-March-12 6.50 P Foreign Exchange Future 0.00000 0.00000 2,420
20/02/2012 $ /R On 19-March-12 6.55 C Foreign Exchange Future 1.15600 1.21100 0
20/02/2012 $ /R On 19-March-12 6.55 P Foreign Exchange Future 0.00100 0.00000 0
20/02/2012 $ /R On 19-March-12 6.60 C Foreign Exchange Future 1.10600 1.16100 0
20/02/2012 $ /R On 19-March-12 6.60 P Foreign Exchange Future 0.00100 0.00000 0
20/02/2012 $ /R On 19-March-12 6.65 C Foreign Exchange Future 1.05600 1.11100 0
20/02/2012 $ /R On 19-March-12 6.65 P Foreign Exchange Future 0.00100 0.00000 0
20/02/2012 $ /R On 19-March-12 6.70 C Foreign Exchange Future 1.00600 1.06200 0
20/02/2012 $ /R On 19-March-12 6.70 P Foreign Exchange Future 0.00100 0.00100 10,000
20/02/2012 $ /R On 18-June-12 6.75 C Foreign Exchange Future 1.07700 1.13100 4,850
20/02/2012 $ /R On 18-June-12 6.75 P Foreign Exchange Future 0.02000 0.01900 0
20/02/2012 $ /R On 19-March-12 6.80 C Foreign Exchange Future 0.90600 0.96200 0
20/02/2012 $ /R On 19-March-12 6.80 P Foreign Exchange Future 0.00100 0.00100 0
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Date Contract Details Strike Call/ Product MTM Price Previous Day's Open Interest
Put Closing Price
20/02/2012 $ /R On 19-March-12 6.85 C Foreign Exchange Future 0.85700 0.91200 0
20/02/2012 $ /R On 19-March-12 6.85 P Foreign Exchange Future 0.00200 0.00100 0
20/02/2012 $ /R On 19-March-12 6.90 C Foreign Exchange Future 0.80700 0.86300 0
20/02/2012 $ /R On 19-March-12 6.90 P Foreign Exchange Future 0.00200 0.00200 0
20/02/2012 $ /R On 19-March-12 6.95 C Foreign Exchange Future 0.75800 0.81300 0
20/02/2012 $/R On 19-March-12 6.95 P Foreign Exchange Future 0.00300 0.00200 0
20/02/2012 $/R On 19-March-12 6.99 C Foreign Exchange Future 0.72200 0.77800 0
20/02/2012 $/R On 19-March-12 6.99 P Foreign Exchange Future 0.00300 0.00300 0
20/02/2012 $/ROn 18-June-12 7.00 C Foreign Exchange Future 0.84500 0.89800 0
20/02/2012 $/ROn 18-June-12 7.00 P Foreign Exchange Future 0.03800 0.03600 2,000
20/02/2012 $/R On 19-March-12 7.04 C Foreign Exchange Future 0.67300 0.72800 0
20/02/2012 $/R On 19-March-12 7.04 P Foreign Exchange Future 0.00400 0.00300 0
20/02/2012 $/R On 19-March-12 7.05 C Foreign Exchange Future 0.66000 0.71500 0
20/02/2012 $/R On 19-March-12 7.05 P Foreign Exchange Future 0.00500 0.00400 0
20/02/2012 $/R On 19-March-12 7.09 C Foreign Exchange Future 0.62500 0.68000 0
20/02/2012 $/R On 19-March-12 7.09 P Foreign Exchange Future 0.00600 0.00500 0
20/02/2012 $/R On 19-March-12 7.10 C Foreign Exchange Future 0.61100 0.66600 10,000
20/02/2012 $ /R On 19-March-12 7.10 P Foreign Exchange Future 0.00600 0.00500 0
20/02/2012 $ /R On 17-September-12 7.15 C Foreign Exchange Future 0.85900 0.90800 16,000
20/02/2012 $ /R On 17-September-12 7.15 P Foreign Exchange Future 0.09900 0.09200 9,200
20/02/2012 $ /R On 17-September-12 7.20 C Foreign Exchange Future 0.82100 0.86900 0
20/02/2012 $ /R On 17-September-12 7.20 P Foreign Exchange Future 0.11100 0.10300 0
20/02/2012 $ /R On 17-September-12 7.25 C Foreign Exchange Future 0.78400 0.83100 0
20/02/2012 $ /R On 17-September-12 7.25 P Foreign Exchange Future 0.12400 0.11500 0
20/02/2012 $ /R On 17-September-12 7.30 C Foreign Exchange Future 0.74800 0.79400 37,000
20/02/2012 $ /R On 17-September-12 7.30 P Foreign Exchange Future 0.13800 0.12800 0
20/02/2012 $ /R On 19-March-12 7.35 C Foreign Exchange Future 0.38000 0.43200 0
20/02/2012 $ /R On 19-March-12 7.35 P Foreign Exchange Future 0.02500 0.02100 0
20/02/2012 $ /R On 19-March-12 7.40 C Foreign Exchange Future 0.33800 0.38900 0
20/02/2012 $ /R On 19-March-12 7.40 P Foreign Exchange Future 0.03300 0.02800 0
20/02/2012 $ /R On 19-March-12 7.45 c Foreign Exchange Future 0.29900 0.34900 0
20/02/2012 $ /R On 19-March-12 7.45 P Foreign Exchange Future 0.04400 0.03800 0
20/02/2012 $/ROn 18-June-12 7.50 c Foreign Exchange Future 0.46000 0.50000 0
20/02/2012 $/ROn 18-June-12 7.50 P Foreign Exchange Future 0.15300 0.13800 14,000
20/02/2012 $ /R On 19-March-12 7.55 c Foreign Exchange Future 0.22800 0.27300 0
20/02/2012 $ /R On 19-March-12 7.55 P Foreign Exchange Future 0.07300 0.06200 9,200
20/02/2012 $ /R On 19-March-12 7.60 c Foreign Exchange Future 0.19600 0.23900 0
20/02/2012 $ /R On 19-March-12 7.60 P Foreign Exchange Future 0.09100 0.07800 13,860
20/02/2012 $/R On 14-December-12 7.65 c Foreign Exchange Future 0.67100 0.70900 0
20/02/2012 $/R On 14-December-12 7.65 P Foreign Exchange Future 0.31000 0.29200 0

Page 2 of 47

2012/02/24, 06:10:25PM



Date Contract Details Strike Call/ Product MTM Price Previous Day's Open Interest
Put Closing Price

20/02/2012 $/R On 14-December-12 7.70 C Foreign Exchange Future 0.64600 0.68400 0
20/02/2012 $/R On 14-December-12 7.70 P Foreign Exchange Future 0.33500 0.31700 0
20/02/2012 $/R On 14-December-12 7.75 C Foreign Exchange Future 0.62300 0.66000 0
20/02/2012 $/R On 14-December-12 7.75 P Foreign Exchange Future 0.36200 0.34300 0
20/02/2012 $ /R On 19-March-12 7.80 C Foreign Exchange Future 0.10400 0.13200 0
20/02/2012 $/R On 19-March-12 7.80 P Foreign Exchange Future 0.19900 0.17100 250
20/02/2012 $/R On 19-March-12 7.85 C Foreign Exchange Future 0.08900 0.11400 0
20/02/2012 $/R On 19-March-12 7.85 P Foreign Exchange Future 0.23400 0.20300 0
20/02/2012 $/R On 18-March-13 7.90 C Foreign Exchange Future 0.69000 0.73100 0
20/02/2012 $/R On 18-March-13 7.90 P Foreign Exchange Future 0.49100 0.45900 0
20/02/2012 $/R On 18-March-13 7.95 C Foreign Exchange Future 0.67100 0.71000 0
20/02/2012 $/R On 18-March-13 7.95 P Foreign Exchange Future 0.52200 0.48800 0
20/02/2012 $ /R On 12-December-14 8.00 C Foreign Exchange Future 1.53900 1.57400 200
20/02/2012 $ /R On 12-December-14 8.00 P Foreign Exchange Future 0.61200 0.59200 0
20/02/2012 $/R On 19-March-12 8.05 C Foreign Exchange Future 0.04700 0.06300 0
20/02/2012 $/R On 19-March-12 8.05 P Foreign Exchange Future 0.39200 0.35200 4,620
20/02/2012 $/R On 18-March-13 8.10 C Foreign Exchange Future 0.61500 0.65200 0
20/02/2012 $/R On 18-March-13 8.10 P Foreign Exchange Future 0.61600 0.58000 180
20/02/2012 $ /R On 19-March-12 8.15 C Foreign Exchange Future 0.03500 0.04700 0
20/02/2012 $ /R On 19-March-12 8.15 P Foreign Exchange Future 0.48000 0.43600 0
20/02/2012 $/ROn 18-June-12 8.20 C Foreign Exchange Future 0.18100 0.20100 10,000
20/02/2012 $/ROn 18-June-12 8.20 P Foreign Exchange Future 0.57400 0.53900 132
20/02/2012 $ /R On 19-March-12 8.25 C Foreign Exchange Future 0.02600 0.03600 6,620
20/02/2012 $ /R On 19-March-12 8.25 P Foreign Exchange Future 0.57100 0.52500 0
20/02/2012 $/R On 19-March-12 8.30 C Foreign Exchange Future 0.02300 0.03100 0
20/02/2012 $ /R On 19-March-12 8.30 P Foreign Exchange Future 0.61800 0.57000 0
20/02/2012 $ /R On 19-March-12 8.35 C Foreign Exchange Future 0.02000 0.02700 0
20/02/2012 $ /R On 19-March-12 8.35 P Foreign Exchange Future 0.66500 0.61600 250
20/02/2012 $ /R On 17-September-12 8.40 C Foreign Exchange Future 0.27000 0.29200 2,500
20/02/2012 $ /R On 17-September-12 8.40 P Foreign Exchange Future 0.76000 0.72600 0
20/02/2012 $ /R On 12-December-14 8.45 c Foreign Exchange Future 1.36000 1.38800 0
20/02/2012 $ /R On 12-December-14 8.45 P Foreign Exchange Future 0.88300 0.85600 0
20/02/2012 $ /R On 12-December-14 8.50 c Foreign Exchange Future 1.34200 1.37100 0
20/02/2012 $ /R On 12-December-14 8.50 P Foreign Exchange Future 0.91500 0.88900 0
20/02/2012 $ /R On 12-December-14 8.55 c Foreign Exchange Future 1.32200 1.35400 0
20/02/2012 $ /R On 12-December-14 8.55 P Foreign Exchange Future 0.94500 0.92200 0
20/02/2012 $ /R On 17-September-12 8.60 c Foreign Exchange Future 0.22900 0.24700 2,000
20/02/2012 $ /R On 17-September-12 8.60 P Foreign Exchange Future 0.91900 0.88100 4,000
20/02/2012 $/ROn 18-June-12 8.65 c Foreign Exchange Future 0.10700 0.11800 0
20/02/2012 $/ROn 18-June-12 8.65 P Foreign Exchange Future 0.95000 0.90600 0
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Date Contract Details Strike Call/ Product MTM Price Previous Day's Open Interest
Put Closing Price
20/02/2012 $ /R On 19-March-12 8.70 C Foreign Exchange Future 0.00800 0.01200 0
20/02/2012 $ /R On 19-March-12 8.70 P Foreign Exchange Future 1.00300 0.95100 0
20/02/2012 $/ROn 18-June-12 8.75 C Foreign Exchange Future 0.09600 0.10600 0
20/02/2012 $/ROn 18-June-12 8.75 P Foreign Exchange Future 1.03900 0.99400 132
20/02/2012 $ /R On 17-September-12 8.80 C Foreign Exchange Future 0.19600 0.21100 0
20/02/2012 $ /R On 17-September-12 8.80 P Foreign Exchange Future 1.08600 1.04500 1,500
20/02/2012 $/ROn 18-June-12 8.85 C Foreign Exchange Future 0.08600 0.09500 5,000
20/02/2012 $/ROn 18-June-12 8.85 P Foreign Exchange Future 1.12900 1.08300 0
20/02/2012 $ /R On 13-December-13 8.93 C Foreign Exchange Future 0.58900 0.69200 0
20/02/2012 $ /R On 13-December-13 8.93 P Foreign Exchange Future 1.35400 1.21700 0
20/02/2012 $ /R On 13-December-13 8.98 C Foreign Exchange Future 0.57700 0.67800 0
20/02/2012 $ /R On 13-December-13 8.98 P Foreign Exchange Future 1.39200 1.25300 0
20/02/2012 $/R On 19-March-12 9.00 C Foreign Exchange Future 0.00400 0.00600 4,100
20/02/2012 $/R On 19-March-12 9.00 P Foreign Exchange Future 1.29900 1.24500 0
20/02/2012 $ /R On 13-December-13 9.03 C Foreign Exchange Future 0.56600 0.66500 0
20/02/2012 $ /R On 13-December-13 9.03 P Foreign Exchange Future 1.43100 1.29000 0
20/02/2012 $/R On 18-March-13 9.10 C Foreign Exchange Future 0.35500 0.37700 180
20/02/2012 $/R On 18-March-13 9.10 P Foreign Exchange Future 1.35600 1.30500 0
20/02/2012 $ /R On 14-December-15 9.15 C Foreign Exchange Future 1.94400 1.97900 0
20/02/2012 $ /R On 14-December-15 9.15 P Foreign Exchange Future 1.09300 1.07300 0
20/02/2012 $ /R On 14-December-15 9.20 C Foreign Exchange Future 1.92300 1.95800 0
20/02/2012 $ /R On 14-December-15 9.20 P Foreign Exchange Future 1.12200 1.10200 0
20/02/2012 $ /R On 14-December-15 9.25 C Foreign Exchange Future 1.90200 1.93600 0
20/02/2012 $ /R On 14-December-15 9.25 P Foreign Exchange Future 1.15100 1.13000 0
20/02/2012 $/R On 19-March-12 9.50 C Foreign Exchange Future 0.00100 0.00200 2,000
20/02/2012 $ /R On 19-March-12 9.50 P Foreign Exchange Future 1.79600 1.74100 0
20/02/2012 $ /R MAXI On 18-June-12 Foreign Exchange Future 7.80690 7.86240 523
20/02/2012 $ /R MAXI On 19-March-12 7.50 C Foreign Exchange Future 0.26239 0.30981 0
20/02/2012 $ /R MAXI On 19-March-12 7.50 P Foreign Exchange Future 0.05729 0.04921 0
20/02/2012 $ /R MAXI On 19-March-12 7.55 C Foreign Exchange Future 0.22807 0.27335 0
20/02/2012 $ /R MAXI On 19-March-12 7.55 P Foreign Exchange Future 0.07297 0.06275 0
20/02/2012 $ /R MAXI On 19-March-12 7.60 c Foreign Exchange Future 0.19648 0.23932 0
20/02/2012 $ /R MAXI On 19-March-12 7.60 P Foreign Exchange Future 0.09138 0.07872 0
20/02/2012 $ /R MAXI On 19-March-12 8.20 c Foreign Exchange Future 0.03041 0.04070 80
20/02/2012 $ /R MAXI On 19-March-12 8.20 P Foreign Exchange Future 0.52531 0.48010 0
20/02/2012 $ /R MAXI On 18-June-12 8.30 c Foreign Exchange Future 0.16011 0.17726 0
20/02/2012 $ /R MAXI On 18-June-12 8.30 P Foreign Exchange Future 0.65321 0.61486 0
20/02/2012 $ /R MAXI On 18-June-12 8.35 c Foreign Exchange Future 0.15074 0.16688 0
20/02/2012 $ /R MAXI On 18-June-12 8.35 P Foreign Exchange Future 0.69384 0.65448 0
20/02/2012 $ /R MAXI On 18-June-12 8.40 c Foreign Exchange Future 0.14202 0.15721 0
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Date Contract Details Strike Call/ Product MTM Price Previous Day's Open Interest
Put Closing Price
20/02/2012 $ /R MAXI On 18-June-12 8.40 P Foreign Exchange Future 0.73512 0.69481 0
20/02/2012 £/R On 17-September-12 Foreign Exchange Future 12.51220 12.57520 1,499
20/02/2012 £/R On 19-March-12 10.90 C Foreign Exchange Future 1.31400 1.37700 0
20/02/2012 £/R On 19-March-12 10.90 P Foreign Exchange Future 0.00400 0.00500 0
20/02/2012 £/R On 19-March-12 11.00 C Foreign Exchange Future 1.21600 1.27800 0
20/02/2012 £/R On 19-March-12 11.00 P Foreign Exchange Future 0.00600 0.00600 768
20/02/2012 £/R On 19-March-12 11.10 C Foreign Exchange Future 1.11800 1.18000 0
20/02/2012 £/R On 19-March-12 11.10 P Foreign Exchange Future 0.00800 0.00800 0
20/02/2012 £/R On 17-September-12 11.35 C Foreign Exchange Future 1.28700 1.34100 0
20/02/2012 £/R On 17-September-12 11.35 P Foreign Exchange Future 0.12500 0.11600 6,000
20/02/2012 £/R On 19-March-12 11.40 C Foreign Exchange Future 0.82400 0.88600 0
20/02/2012 £/R On 19-March-12 11.40 P Foreign Exchange Future 0.01400 0.01400 0
20/02/2012 £/R On 19-March-12 11.45 C Foreign Exchange Future 0.77600 0.83800 0
20/02/2012 £/R On 19-March-12 11.45 P Foreign Exchange Future 0.01600 0.01600 0
20/02/2012 £/R On 19-March-12 11.50 C Foreign Exchange Future 0.72800 0.79000 0
20/02/2012 £/R On 19-March-12 11.50 P Foreign Exchange Future 0.01800 0.01800 0
20/02/2012 £/R On 19-March-12 11.55 C Foreign Exchange Future 0.68000 0.74200 0
20/02/2012 £/R On 19-March-12 11.55 P Foreign Exchange Future 0.02000 0.02000 0
20/02/2012 £/R On 19-March-12 11.70 C Foreign Exchange Future 0.54500 0.60200 0
20/02/2012 £/R On 19-March-12 11.70 P Foreign Exchange Future 0.03500 0.03000 0
20/02/2012 £/ROn 18-June-12 11.80 C Foreign Exchange Future 0.72800 0.77900 0
20/02/2012 £/ROn 18-June-12 11.80 P Foreign Exchange Future 0.16700 0.15600 0
20/02/2012 £/ROn 18-June-12 11.85 C Foreign Exchange Future 0.69500 0.74500 0
20/02/2012 £/ROn 18-June-12 11.85 P Foreign Exchange Future 0.18400 0.17200 0
20/02/2012 £/ROn 18-June-12 11.90 C Foreign Exchange Future 0.66300 0.71200 0
20/02/2012 £/ROn 18-June-12 11.90 P Foreign Exchange Future 0.20200 0.18900 0
20/02/2012 £/R On 19-March-12 11.95 C Foreign Exchange Future 0.35100 0.40200 0
20/02/2012 £/R On 19-March-12 11.95 P Foreign Exchange Future 0.09100 0.08000 9,000
20/02/2012 £/R On 19-March-12 12.00 C Foreign Exchange Future 0.31700 0.36700 0
20/02/2012 £/R On 19-March-12 12.00 P Foreign Exchange Future 0.10700 0.09500 768
20/02/2012 £/R On 19-March-12 12.30 c Foreign Exchange Future 0.16100 0.19600 0
20/02/2012 £/R On 19-March-12 12.30 P Foreign Exchange Future 0.25100 0.22400 0
20/02/2012 £/R On 19-March-12 12.55 c Foreign Exchange Future 0.08900 0.11400 0
20/02/2012 £/R On 19-March-12 12.55 P Foreign Exchange Future 0.42900 0.39200 3,000
20/02/2012 £/R On 19-March-12 12.85 c Foreign Exchange Future 0.04300 0.05800 3,000
20/02/2012 £/R On 19-March-12 12.85 P Foreign Exchange Future 0.68300 0.63600 0
20/02/2012 £/R On 17-September-12 13.40 c Foreign Exchange Future 0.33100 0.35100 0
20/02/2012 £/R On 17-September-12 13.40 P Foreign Exchange Future 1.21900 1.17600 0
20/02/2012 £/R On 17-September-12 13.45 c Foreign Exchange Future 0.32100 0.34000 0
20/02/2012 £/R On 17-September-12 13.45 P Foreign Exchange Future 1.25900 1.21500 0
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Date Contract Details Strike Call/ Product MTM Price Previous Day's Open Interest
Put Closing Price
20/02/2012 £/R On 17-September-12 13.50 C Foreign Exchange Future 0.31100 0.33000 0
20/02/2012 £/R On 17-September-12 13.50 P Foreign Exchange Future 1.29900 1.25500 0
20/02/2012 £/R On 19-March-12 13.55 C Foreign Exchange Future 0.00900 0.01200 9,000
20/02/2012 £/R On 19-March-12 13.55 P Foreign Exchange Future 1.34900 1.29000 0
20/02/2012 ¥/ROn 18-June-12 Foreign Exchange Future 0.09840 0.09920 0
20/02/2012 ¥/R On 19-March-12 0.08 C Foreign Exchange Future 0.01701 0.01780 0
20/02/2012 ¥/R On 19-March-12 0.08 P Foreign Exchange Future 0.00001 0.00000 0
20/02/2012 ¥/R On 19-March-12 0.09 C Foreign Exchange Future 0.00716 0.00793 0
20/02/2012 ¥/R On 19-March-12 0.09 P Foreign Exchange Future 0.00016 0.00013 0
20/02/2012 ¥/ROn 18-June-12 0.10 C Foreign Exchange Future 0.00426 0.00463 0
20/02/2012 ¥/ROn 18-June-12 0.10 P Foreign Exchange Future 0.00386 0.00343 0
20/02/2012 ¥/R On 19-March-12 0.10 C Foreign Exchange Future 0.00090 0.00116 0
20/02/2012 ¥/R On 19-March-12 0.10 P Foreign Exchange Future 0.00390 0.00336 0
20/02/2012 ¥/ROn 18-June-12 0.11 C Foreign Exchange Future 0.00149 0.00162 0
20/02/2012 ¥/ROn 18-June-12 0.11 P Foreign Exchange Future 0.01109 0.01042 0
20/02/2012 ¥/ROn 18-June-12 0.12 C Foreign Exchange Future 0.00056 0.00061 0
20/02/2012 ¥/ROn 18-June-12 0.12 P Foreign Exchange Future 0.02016 0.01941 0
20/02/2012 €/R On 13-December-13 Foreign Exchange Future 10.81450 10.92880 500
20/02/2012 €/R On 19-March-12 9.00 C Foreign Exchange Future 1.20500 1.22500 0
20/02/2012 €/R On 19-March-12 9.00 P Foreign Exchange Future 0.00000 0.00200 0
20/02/2012 €/R On 19-March-12 9.05 C Foreign Exchange Future 1.15600 1.17500 0
20/02/2012 €/R On 19-March-12 9.05 P Foreign Exchange Future 0.00100 0.00200 0
20/02/2012 €/R On 17-September-12 9.45 C Foreign Exchange Future 1.12900 1.14600 0
20/02/2012 €/R On 17-September-12 9.45 P Foreign Exchange Future 0.09100 0.09000 10,200
20/02/2012 €/R On 19-March-12 9.55 C Foreign Exchange Future 0.66200 0.68400 0
20/02/2012 €/R On 19-March-12 9.55 P Foreign Exchange Future 0.00700 0.01100 0
20/02/2012 €/R On 19-March-12 9.80 C Foreign Exchange Future 0.42800 0.45500 0
20/02/2012 €/R On 19-March-12 9.80 P Foreign Exchange Future 0.02300 0.03200 0
20/02/2012 €/R On 19-March-12 9.90 C Foreign Exchange Future 0.34500 0.37200 0
20/02/2012 €/R On 19-March-12 9.90 P Foreign Exchange Future 0.04000 0.04900 0
20/02/2012 €/R On 19-March-12 9.95 c Foreign Exchange Future 0.30600 0.33400 0
20/02/2012 €/R On 19-March-12 9.95 P Foreign Exchange Future 0.05100 0.06100 10,200
20/02/2012 €/R On 19-March-12 10.00 c Foreign Exchange Future 0.26900 0.29700 0
20/02/2012 €/R On 19-March-12 10.00 P Foreign Exchange Future 0.06400 0.07400 3,400
20/02/2012 €/R On 19-March-12 10.05 c Foreign Exchange Future 0.23500 0.26300 0
20/02/2012 €/R On 19-March-12 10.05 P Foreign Exchange Future 0.08000 0.09000 0
20/02/2012 €/R On 19-March-12 10.10 c Foreign Exchange Future 0.20300 0.23000 0
20/02/2012 €/R On 19-March-12 10.10 P Foreign Exchange Future 0.09800 0.10700 0
20/02/2012 €/R On 19-March-12 10.15 c Foreign Exchange Future 0.17400 0.20000 0
20/02/2012 €/R On 19-March-12 10.15 P Foreign Exchange Future 0.11900 0.12700 0
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Date Contract Details Strike Call/ Product MTM Price Previous Day's Open Interest
Put Closing Price
20/02/2012 €/R On 19-March-12 10.25 C Foreign Exchange Future 0.12700 0.15100 0
20/02/2012 €/R On 19-March-12 10.25 P Foreign Exchange Future 0.17200 0.17800 0
20/02/2012 €/R On 19-March-12 10.30 C Foreign Exchange Future 0.10800 0.13100 3,400
20/02/2012 €/R On 19-March-12 10.30 P Foreign Exchange Future 0.20300 0.20800 10,200
20/02/2012 €/ROn 18-June-12 10.35 C Foreign Exchange Future 0.33000 0.34800 0
20/02/2012 €/ROn 18-June-12 10.35 P Foreign Exchange Future 0.33600 0.33600 0
20/02/2012 €/ROn 18-June-12 10.40 C Foreign Exchange Future 0.31000 0.32800 0
20/02/2012 €/ROn 18-June-12 10.40 P Foreign Exchange Future 0.36600 0.36600 0
20/02/2012 €/ROn 18-June-12 10.45 C Foreign Exchange Future 0.29100 0.30800 0
20/02/2012 €/ROn 18-June-12 10.45 P Foreign Exchange Future 0.39700 0.39600 0
20/02/2012 €/R On 19-March-12 10.60 C Foreign Exchange Future 0.04000 0.05600 0
20/02/2012 €/R On 19-March-12 10.60 P Foreign Exchange Future 0.43500 0.43300 0
20/02/2012 €/R On 17-September-12 10.68 C Foreign Exchange Future 0.39200 0.40400 0
20/02/2012 €/R On 17-September-12 10.68 P Foreign Exchange Future 0.57900 0.57400 0
20/02/2012 €/R On 17-September-12 10.73 C Foreign Exchange Future 0.40300 0.41500 0
20/02/2012 €/R On 17-September-12 10.73 P Foreign Exchange Future 0.64000 0.63500 0
20/02/2012 €/R On 19-March-12 10.75 C Foreign Exchange Future 0.02500 0.03600 0
20/02/2012 €/R On 19-March-12 10.75 P Foreign Exchange Future 0.57000 0.56300 0
20/02/2012 €/R On 17-September-12 10.78 C Foreign Exchange Future 0.38300 0.39500 0
20/02/2012 €/R On 17-September-12 10.78 P Foreign Exchange Future 0.67000 0.66500 0
20/02/2012 €/R On 19-March-12 10.80 C Foreign Exchange Future 0.02100 0.03200 3,400
20/02/2012 €/R On 19-March-12 10.80 P Foreign Exchange Future 0.61600 0.60900 3,400
20/02/2012 €/R On 19-March-12 10.90 C Foreign Exchange Future 0.01500 0.02500 0
20/02/2012 €/R On 19-March-12 10.90 P Foreign Exchange Future 0.71000 0.70200 0
20/02/2012 €/R On 19-March-12 10.95 C Foreign Exchange Future 0.01300 0.02200 0
20/02/2012 €/R On 19-March-12 10.95 P Foreign Exchange Future 0.75800 0.74900 0
20/02/2012 €/R On 19-March-12 11.00 C Foreign Exchange Future 0.01100 0.01900 6,800
20/02/2012 €/R On 19-March-12 11.00 P Foreign Exchange Future 0.80600 0.79600 0
20/02/2012 €/R On 19-March-12 11.10 C Foreign Exchange Future 0.00900 0.01500 0
20/02/2012 €/R On 19-March-12 11.10 P Foreign Exchange Future 0.90400 0.89200 0
20/02/2012 €/R On 19-March-12 11.30 c Foreign Exchange Future 0.00500 0.00900 0
20/02/2012 €/R On 19-March-12 11.30 P Foreign Exchange Future 1.10000 1.08600 0
20/02/2012 €/R On 13-December-13 11.44 c Foreign Exchange Future 0.66500 0.71500 0
20/02/2012 €/R On 13-December-13 11.44 P Foreign Exchange Future 1.29400 1.22900 0
20/02/2012 €/R On 13-December-13 11.49 c Foreign Exchange Future 0.65200 0.70100 0
20/02/2012 €/R On 13-December-13 11.49 P Foreign Exchange Future 1.33100 1.26500 0
20/02/2012 €/R On 19-March-12 11.50 c Foreign Exchange Future 0.00200 0.00500 0
20/02/2012 €/R On 19-March-12 11.50 P Foreign Exchange Future 1.29700 1.28200 0
20/02/2012 €/R On 13-December-13 11.54 c Foreign Exchange Future 0.63800 0.68700 0
20/02/2012 €/R On 13-December-13 11.54 P Foreign Exchange Future 1.36700 1.30100 0
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20/02/2012 €/R On 19-March-12 11.60 C Foreign Exchange Future 0.00200 0.00400 10,200
20/02/2012 €/R On 19-March-12 11.60 P Foreign Exchange Future 1.39700 1.38100 0
20/02/2012 €/R On 19-March-12 11.75 C Foreign Exchange Future 0.00100 0.00200 0
20/02/2012 €/R On 19-March-12 11.75 P Foreign Exchange Future 1.54600 1.52900 0
20/02/2012 AU$ /R On 14-December-15 Foreign Exchange Future 9.33180 9.37170 0
20/02/2012 AU$ /R On 19-March-12 6.20 C Foreign Exchange Future 2.07000 2.10900 0
20/02/2012 AU$ /R On 19-March-12 6.20 P Foreign Exchange Future 0.00000 0.00000 0
20/02/2012 AU$ /R On 19-March-12 6.95 C Foreign Exchange Future 1.32000 1.35900 0
20/02/2012 AU$ /R On 19-March-12 6.95 P Foreign Exchange Future 0.00000 0.00000 0
20/02/2012 AU$ /R On 19-March-12 7.00 C Foreign Exchange Future 1.27000 1.30900 0
20/02/2012 AU$ /R On 19-March-12 7.00 P Foreign Exchange Future 0.00000 0.00000 0
20/02/2012 AU$ /R On 19-March-12 7.20 C Foreign Exchange Future 1.07000 1.11000 0
20/02/2012 AU$ /R On 19-March-12 7.20 P Foreign Exchange Future 0.00000 0.00100 0
20/02/2012 AU$ /R On 14-December-15 7.25 C Foreign Exchange Future 2.37800 2.41500 0
20/02/2012 AU$ /R On 14-December-15 7.25 P Foreign Exchange Future 0.29600 0.29300 0
20/02/2012 AU$ /R On 14-December-15 7.30 C Foreign Exchange Future 2.33600 2.37300 0
20/02/2012 AU$ /R On 14-December-15 7.30 P Foreign Exchange Future 0.30400 0.30100 0
20/02/2012 AU$ /R On 14-December-15 7.35 C Foreign Exchange Future 2.29400 2.33100 0
20/02/2012 AU$ /R On 14-December-15 7.35 P Foreign Exchange Future 0.31200 0.30900 0
20/02/2012 AU$ /R On 19-March-12 7.40 C Foreign Exchange Future 0.87100 0.91000 0
20/02/2012 AU$ /R On 19-March-12 7.40 P Foreign Exchange Future 0.00100 0.00100 0
20/02/2012 AU$ /R On 19-March-12 7.45 C Foreign Exchange Future 0.82100 0.86100 0
20/02/2012 AU$ /R On 19-March-12 7.45 P Foreign Exchange Future 0.00100 0.00200 0
20/02/2012 AU$ /R On 18-June-12 7.60 C Foreign Exchange Future 0.72400 0.76000 0
20/02/2012 AU$ /R On 18-June-12 7.60 P Foreign Exchange Future 0.03600 0.03200 0
20/02/2012 AU$ /R On 18-June-12 7.65 C Foreign Exchange Future 0.68000 0.71600 0
20/02/2012 AU$ /R On 18-June-12 7.65 P Foreign Exchange Future 0.04200 0.03800 0
20/02/2012 AU$ /R On 18-June-12 7.70 C Foreign Exchange Future 0.63800 0.67400 0
20/02/2012 AU$ /R On 18-June-12 7.70 P Foreign Exchange Future 0.05000 0.04600 0
20/02/2012 AU$ /R On 19-March-12 7.75 C Foreign Exchange Future 0.52600 0.56600 0
20/02/2012 AU$ /R On 19-March-12 7.75 P Foreign Exchange Future 0.00600 0.00700 0
20/02/2012 AU$ /R On 19-March-12 7.90 c Foreign Exchange Future 0.38400 0.42300 0
20/02/2012 AU$ /R On 19-March-12 7.90 P Foreign Exchange Future 0.01400 0.01400 0
20/02/2012 AU$ /R On 17-September-12 8.19 c Foreign Exchange Future 0.40300 0.42900 0
20/02/2012 AU$ /R On 17-September-12 8.19 P Foreign Exchange Future 0.27300 0.25700 0
20/02/2012 AU$ /R On 17-September-12 8.24 c Foreign Exchange Future 0.37800 0.40300 0
20/02/2012 AU$ /R On 17-September-12 8.24 P Foreign Exchange Future 0.29800 0.28100 0
20/02/2012 AU$ /R On 17-September-12 8.29 c Foreign Exchange Future 0.35400 0.37800 0
20/02/2012 AU$ /R On 17-September-12 8.29 P Foreign Exchange Future 0.32400 0.30600 0
20/02/2012 CAD/R On 18-June-12 Foreign Exchange Future 7.83700 7.87580 0
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20/02/2012 CAD/R On 19-March-12 7.50 C Foreign Exchange Future 0.27500 0.31200 0
20/02/2012 CAD/R On 19-March-12 7.50 P Foreign Exchange Future 0.02400 0.02200 0
20/02/2012 CAD/R On 19-March-12 7.55 C Foreign Exchange Future 0.23400 0.27000 0
20/02/2012 CAD/R On 19-March-12 7.55 P Foreign Exchange Future 0.03300 0.03000 0
20/02/2012 CAD/R On 19-March-12 7.60 C Foreign Exchange Future 0.19600 0.23100 0
20/02/2012 CAD/R On 19-March-12 7.60 P Foreign Exchange Future 0.04500 0.04100 0
20/02/2012 CAD/R On 18-June-12 8.10 C Foreign Exchange Future 0.12800 0.14200 0
20/02/2012 CAD/R On 18-June-12 8.10 P Foreign Exchange Future 0.39100 0.36600 0
20/02/2012 CAD/R On 18-June-12 8.15 C Foreign Exchange Future 0.11600 0.12900 0
20/02/2012 CAD/R On 18-June-12 8.15 P Foreign Exchange Future 0.42900 0.40300 0
20/02/2012 CAD/R On 18-June-12 8.20 C Foreign Exchange Future 0.10500 0.11700 0
20/02/2012 CAD/R On 18-June-12 8.20 P Foreign Exchange Future 0.46800 0.44100 0
20/02/2012 CF CANDO CAAN On 30-March-12 Can-Do Future 0.06350 0.07980 0
20/02/2012 CF CANDO CAAO On 30-March-12 Can-Do Future 0.18170 0.16560 100,000
20/02/2012 CF CANDO CAAT On 29-February-12 Can-Do Future 0.02070 0.02070 12,500
20/02/2012 CF CANDO CAAV On 29-February-12 Can-Do Future 0.08610 0.06970 12,987
20/02/2012 CF CANDO CAAX On 30-March-12 Can-Do Future 0.05380 0.06470 12,500
20/02/2012 CF CANDO CAAY On 30-April-12 Can-Do Future 0.06110 0.07000 12,500
20/02/2012 CF CANDO CAAZ On 18-June-12 Can-Do Future 0.08060 0.08920 5,670
20/02/2012 CHF /R On 18-June-12 Foreign Exchange Future 8.57730 8.58240 0
20/02/2012 CHF /R On 19-March-12 8.55 C Foreign Exchange Future 0.10100 0.11000 0
20/02/2012 CHF /R On 19-March-12 8.55 P Foreign Exchange Future 0.19800 0.20100 0
20/02/2012 CHF /R On 19-March-12 8.60 C Foreign Exchange Future 0.08500 0.09400 0
20/02/2012 CHF /R On 19-March-12 8.60 P Foreign Exchange Future 0.23200 0.23500 0
20/02/2012 CHF /R On 19-March-12 8.65 C Foreign Exchange Future 0.07100 0.07900 0
20/02/2012 CHF /R On 19-March-12 8.65 P Foreign Exchange Future 0.26800 0.27000 0
20/02/2012 CHF /R On 18-June-12 9.05 C Foreign Exchange Future 0.16500 0.17000 0
20/02/2012 CHF /R On 18-June-12 9.05 P Foreign Exchange Future 0.63800 0.63800 0
20/02/2012 CHF /R On 18-June-12 9.10 C Foreign Exchange Future 0.15500 0.16000 0
20/02/2012 CHF /R On 18-June-12 9.10 P Foreign Exchange Future 0.67800 0.67800 0
20/02/2012 CHF /R On 18-June-12 9.15 c Foreign Exchange Future 0.14500 0.15000 0
20/02/2012 CHF /R On 18-June-12 9.15 P Foreign Exchange Future 0.71800 0.71800 0
20/02/2012 NZ$ /R On 18-June-12 Foreign Exchange Future 6.51740 6.52000 0
20/02/2012 NZ$ /R On 18-June-12 6.25 c Foreign Exchange Future 0.34900 0.35400 0
20/02/2012 NZ$ /R On 18-June-12 6.25 P Foreign Exchange Future 0.08200 0.08400 0
20/02/2012 NZ$ /R On 19-March-12 6.27 c Foreign Exchange Future 0.21200 0.21700 0
20/02/2012 NZ$ /R On 19-March-12 6.27 P Foreign Exchange Future 0.02100 0.02300 0
20/02/2012 NZ$ /R On 19-March-12 6.28 c Foreign Exchange Future 0.20400 0.20900 0
20/02/2012 NZ$ /R On 19-March-12 6.28 P Foreign Exchange Future 0.02300 0.02500 0
20/02/2012 NZ$ /R On 19-March-12 6.29 c Foreign Exchange Future 0.19600 0.20100 0

Page 9 of 47

2012/02/24, 06:10:25PM



Date Contract Details Strike Call/ Product MTM Price Previous Day's Open Interest
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20/02/2012 NZ$ /R On 19-March-12 6.29 P Foreign Exchange Future 0.02500 0.02700 0
20/02/2012 NZ$ /R On 18-June-12 6.30 C Foreign Exchange Future 0.31400 0.31800 0
20/02/2012 NZ$ /R On 18-June-12 6.30 P Foreign Exchange Future 0.09700 0.09800 0
20/02/2012 NZ$ /R On 18-June-12 6.35 C Foreign Exchange Future 0.28000 0.28500 0
20/02/2012 NZ$ /R On 18-June-12 6.35 P Foreign Exchange Future 0.11300 0.11500 0
20/02/2012 PULA /R On 19-March-12 Foreign Exchange Future 1.10710 1.10280 0
20/02/2012 PULA /R On 19-March-12 1.10 C Foreign Exchange Future 0.01100 0.01100 0
20/02/2012 PULA /R On 19-March-12 1.10 P Foreign Exchange Future 0.00000 0.00000 0
20/02/2012 PULA /R On 19-March-12 1.1 C Foreign Exchange Future 0.00100 0.00100 0
20/02/2012 PULA /R On 19-March-12 1.1 P Foreign Exchange Future 0.00000 0.00000 0
20/02/2012 PULA /R On 19-March-12 1.12 C Foreign Exchange Future 0.00000 0.00000 0
20/02/2012 PULA /R On 19-March-12 1.12 P Foreign Exchange Future 0.00900 0.00900 0
20/02/2012 YUAN/R On 18-June-12 Foreign Exchange Future 1.23580 1.24480 0
20/02/2012 YUAN/R On 18-June-12 1.10 C Foreign Exchange Future 0.14230 0.15070 0
20/02/2012 YUAN/R On 18-June-12 1.10 P Foreign Exchange Future 0.00650 0.00590 0
20/02/2012 YUAN/R On 18-June-12 1.15 C Foreign Exchange Future 0.09930 0.10700 0
20/02/2012 YUAN/R On 18-June-12 1.15 P Foreign Exchange Future 0.01350 0.01220 0
20/02/2012 YUAN/R On 18-June-12 1.20 C Foreign Exchange Future 0.06540 0.07190 0
20/02/2012 YUAN/R On 18-June-12 1.20 P Foreign Exchange Future 0.02960 0.02710 0
20/02/2012 YUAN/R On 19-March-12 1.25 C Foreign Exchange Future 0.01160 0.01550 0
20/02/2012 YUAN/R On 19-March-12 1.25 P Foreign Exchange Future 0.03990 0.03470 0
21/02/2012 $ /R On 14-December-15 Foreign Exchange Future 10.04810 10.00140 0
21/02/2012 $ /R On 19-March-12 6.10 C Foreign Exchange Future 1.65100 1.60500 0
21/02/2012 $ /R On 19-March-12 6.10 P Foreign Exchange Future 0.00000 0.00000 0
21/02/2012 $/R On 19-March-12 6.15 C Foreign Exchange Future 1.60100 1.55500 0
21/02/2012 $ /R On 19-March-12 6.15 P Foreign Exchange Future 0.00000 0.00000 0
21/02/2012 $ /R On 19-March-12 6.20 C Foreign Exchange Future 1.55100 1.50500 0
21/02/2012 $ /R On 19-March-12 6.20 P Foreign Exchange Future 0.00000 0.00000 0
21/02/2012 $ /R On 19-March-12 6.35 C Foreign Exchange Future 1.40100 1.35500 0
21/02/2012 $ /R On 19-March-12 6.35 P Foreign Exchange Future 0.00000 0.00000 0
21/02/2012 $ /R On 19-March-12 6.40 c Foreign Exchange Future 1.35100 1.30500 0
21/02/2012 $ /R On 19-March-12 6.40 P Foreign Exchange Future 0.00000 0.00000 0
21/02/2012 $ /R On 19-March-12 6.45 c Foreign Exchange Future 1.30100 1.25500 0
21/02/2012 $ /R On 19-March-12 6.45 P Foreign Exchange Future 0.00000 0.00000 0
21/02/2012 $ /R On 19-March-12 6.50 c Foreign Exchange Future 1.25100 1.20500 0
21/02/2012 $ /R On 19-March-12 6.50 P Foreign Exchange Future 0.00000 0.00000 2,420
21/02/2012 $ /R On 19-March-12 6.55 c Foreign Exchange Future 1.20100 1.15600 0
21/02/2012 $ /R On 19-March-12 6.55 P Foreign Exchange Future 0.00000 0.00100 0
21/02/2012 $ /R On 19-March-12 6.60 c Foreign Exchange Future 1.15100 1.10600 0
21/02/2012 $ /R On 19-March-12 6.60 P Foreign Exchange Future 0.00000 0.00100 0
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21/02/2012 $ /R On 19-March-12 6.65 C Foreign Exchange Future 1.10200 1.05600 0
21/02/2012 $ /R On 19-March-12 6.65 P Foreign Exchange Future 0.00100 0.00100 0
21/02/2012 $ /R On 19-March-12 6.70 C Foreign Exchange Future 1.05200 1.00600 0
21/02/2012 $ /R On 19-March-12 6.70 P Foreign Exchange Future 0.00100 0.00100 10,000
21/02/2012 $/ROn 18-June-12 6.75 C Foreign Exchange Future 1.10100 1.07700 4,850
21/02/2012 $/ROn 18-June-12 6.75 P Foreign Exchange Future 0.01600 0.02000 0
21/02/2012 $/R On 19-March-12 6.80 C Foreign Exchange Future 0.95200 0.90600 0
21/02/2012 $/R On 19-March-12 6.80 P Foreign Exchange Future 0.00100 0.00100 0
21/02/2012 $/R On 19-March-12 6.85 C Foreign Exchange Future 0.90200 0.85700 0
21/02/2012 $/R On 19-March-12 6.85 P Foreign Exchange Future 0.00100 0.00200 0
21/02/2012 $/R On 19-March-12 6.90 C Foreign Exchange Future 0.85300 0.80700 0
21/02/2012 $/R On 19-March-12 6.90 P Foreign Exchange Future 0.00200 0.00200 0
21/02/2012 $/R On 19-March-12 6.95 C Foreign Exchange Future 0.80300 0.75800 0
21/02/2012 $/R On 19-March-12 6.95 P Foreign Exchange Future 0.00200 0.00300 0
21/02/2012 $/R On 19-March-12 6.99 C Foreign Exchange Future 0.76700 0.72200 0
21/02/2012 $/R On 19-March-12 6.99 P Foreign Exchange Future 0.00200 0.00300 0
21/02/2012 $/ROn 18-June-12 7.00 C Foreign Exchange Future 0.86700 0.84500 0
21/02/2012 $/ROn 18-June-12 7.00 P Foreign Exchange Future 0.03200 0.03800 2,000
21/02/2012 $ /R On 19-March-12 7.04 C Foreign Exchange Future 0.71800 0.67300 0
21/02/2012 $ /R On 19-March-12 7.04 P Foreign Exchange Future 0.00300 0.00400 0
21/02/2012 $ /R On 19-March-12 7.05 C Foreign Exchange Future 0.70400 0.66000 0
21/02/2012 $ /R On 19-March-12 7.05 P Foreign Exchange Future 0.00300 0.00500 0
21/02/2012 $ /R On 19-March-12 7.09 C Foreign Exchange Future 0.66900 0.62500 0
21/02/2012 $ /R On 19-March-12 7.09 P Foreign Exchange Future 0.00400 0.00600 0
21/02/2012 $/R On 19-March-12 7.10 C Foreign Exchange Future 0.65500 0.61100 10,000
21/02/2012 $ /R On 19-March-12 7.10 P Foreign Exchange Future 0.00400 0.00600 0
21/02/2012 $ /R On 17-September-12 7.15 C Foreign Exchange Future 0.87300 0.85900 16,000
21/02/2012 $ /R On 17-September-12 7.15 P Foreign Exchange Future 0.08800 0.09900 9,200
21/02/2012 $ /R On 17-September-12 7.20 C Foreign Exchange Future 0.83500 0.82100 0
21/02/2012 $ /R On 17-September-12 7.20 P Foreign Exchange Future 0.10000 0.11100 0
21/02/2012 $ /R On 17-September-12 7.25 c Foreign Exchange Future 0.79700 0.78400 0
21/02/2012 $ /R On 17-September-12 7.25 P Foreign Exchange Future 0.11200 0.12400 0
21/02/2012 $ /R On 17-September-12 7.30 c Foreign Exchange Future 0.76100 0.74800 37,000
21/02/2012 $ /R On 17-September-12 7.30 P Foreign Exchange Future 0.12600 0.13800 0
21/02/2012 $ /R On 19-March-12 7.35 c Foreign Exchange Future 0.41700 0.38000 0
21/02/2012 $ /R On 19-March-12 7.35 P Foreign Exchange Future 0.01600 0.02500 0
21/02/2012 $ /R On 19-March-12 7.40 c Foreign Exchange Future 0.37400 0.33800 0
21/02/2012 $ /R On 19-March-12 7.40 P Foreign Exchange Future 0.02300 0.03300 0
21/02/2012 $ /R On 19-March-12 7.45 c Foreign Exchange Future 0.33200 0.29900 0
21/02/2012 $ /R On 19-March-12 7.45 P Foreign Exchange Future 0.03100 0.04400 0
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21/02/2012 $/ROn 18-June-12 7.50 C Foreign Exchange Future 0.47000 0.46000 0
21/02/2012 $/ROn 18-June-12 7.50 P Foreign Exchange Future 0.13500 0.15300 14,000
21/02/2012 $ /R On 19-March-12 7.55 C Foreign Exchange Future 0.25500 0.22800 0
21/02/2012 $ /R On 19-March-12 7.55 P Foreign Exchange Future 0.05400 0.07300 9,200
21/02/2012 $ /R On 19-March-12 7.60 C Foreign Exchange Future 0.22100 0.19600 0
21/02/2012 $/R On 19-March-12 7.60 P Foreign Exchange Future 0.07000 0.09100 13,860
21/02/2012 $/R On 14-December-12 7.65 C Foreign Exchange Future 0.67600 0.67100 0
21/02/2012 $/R On 14-December-12 7.65 P Foreign Exchange Future 0.29800 0.31000 0
21/02/2012 $/R On 14-December-12 7.70 C Foreign Exchange Future 0.65100 0.64600 0
21/02/2012 $/R On 14-December-12 7.70 P Foreign Exchange Future 0.32300 0.33500 0
21/02/2012 $/R On 14-December-12 7.75 C Foreign Exchange Future 0.62700 0.62300 0
21/02/2012 $/R On 14-December-12 7.75 P Foreign Exchange Future 0.34900 0.36200 0
21/02/2012 $/R On 19-March-12 7.80 C Foreign Exchange Future 0.11400 0.10400 0
21/02/2012 $/R On 19-March-12 7.80 P Foreign Exchange Future 0.16300 0.19900 250
21/02/2012 $/R On 19-March-12 7.85 C Foreign Exchange Future 0.09700 0.08900 0
21/02/2012 $/R On 19-March-12 7.85 P Foreign Exchange Future 0.19600 0.23400 0
21/02/2012 $/R On 18-March-13 7.90 C Foreign Exchange Future 0.69200 0.69000 0
21/02/2012 $/R On 18-March-13 7.90 P Foreign Exchange Future 0.47000 0.49100 0
21/02/2012 $/R On 18-March-13 7.95 C Foreign Exchange Future 0.67200 0.67100 0
21/02/2012 $/R On 18-March-13 7.95 P Foreign Exchange Future 0.50000 0.52200 0
21/02/2012 $ /R On 12-December-14 8.00 C Foreign Exchange Future 1.56200 1.53900 200
21/02/2012 $ /R On 12-December-14 8.00 P Foreign Exchange Future 0.58800 0.61200 0
21/02/2012 $ /R On 19-March-12 8.05 C Foreign Exchange Future 0.05000 0.04700 0
21/02/2012 $ /R On 19-March-12 8.05 P Foreign Exchange Future 0.34900 0.39200 4,620
21/02/2012 $/R On 18-March-13 8.10 C Foreign Exchange Future 0.61600 0.61500 0
21/02/2012 $/ROn 18-March-13 8.10 P Foreign Exchange Future 0.59400 0.61600 180
21/02/2012 $ /R On 19-March-12 8.15 C Foreign Exchange Future 0.03600 0.03500 0
21/02/2012 $ /R On 19-March-12 8.15 P Foreign Exchange Future 0.43500 0.48000 0
21/02/2012 $/ROn 18-June-12 8.20 C Foreign Exchange Future 0.18100 0.18100 10,000
21/02/2012 $/ROn 18-June-12 8.20 P Foreign Exchange Future 0.54600 0.57400 132
21/02/2012 $ /R On 19-March-12 8.25 c Foreign Exchange Future 0.02700 0.02600 6,620
21/02/2012 $ /R On 19-March-12 8.25 P Foreign Exchange Future 0.52600 0.57100 0
21/02/2012 $ /R On 19-March-12 8.30 c Foreign Exchange Future 0.02300 0.02300 0
21/02/2012 $ /R On 19-March-12 8.30 P Foreign Exchange Future 0.57200 0.61800 0
21/02/2012 $ /R On 19-March-12 8.35 c Foreign Exchange Future 0.02000 0.02000 0
21/02/2012 $ /R On 19-March-12 8.35 P Foreign Exchange Future 0.61900 0.66500 250
21/02/2012 $ /R On 17-September-12 8.40 c Foreign Exchange Future 0.27100 0.27000 2,500
21/02/2012 $ /R On 17-September-12 8.40 P Foreign Exchange Future 0.73600 0.76000 0
21/02/2012 $ /R On 12-December-14 8.45 c Foreign Exchange Future 1.38400 1.36000 0
21/02/2012 $ /R On 12-December-14 8.45 P Foreign Exchange Future 0.86000 0.88300 0

Page 12 of 47

2012/02/24, 06:10:25PM



Date Contract Details Strike Call/ Product MTM Price Previous Day's Open Interest
Put Closing Price

21/02/2012 $ /R On 12-December-14 8.50 C Foreign Exchange Future 1.36800 1.34200 0
21/02/2012 $ /R On 12-December-14 8.50 P Foreign Exchange Future 0.89400 0.91500 0
21/02/2012 $ /R On 12-December-14 8.55 C Foreign Exchange Future 1.34700 1.32200 0
21/02/2012 $ /R On 12-December-14 8.55 P Foreign Exchange Future 0.92300 0.94500 0
21/02/2012 $ /R On 17-September-12 8.60 C Foreign Exchange Future 0.22900 0.22900 2,000
21/02/2012 $ /R On 17-September-12 8.60 P Foreign Exchange Future 0.89400 0.91900 4,000
21/02/2012 $/ROn 18-June-12 8.65 C Foreign Exchange Future 0.10400 0.10700 0
21/02/2012 $/ROn 18-June-12 8.65 P Foreign Exchange Future 0.91900 0.95000 0
21/02/2012 $/R On 19-March-12 8.70 C Foreign Exchange Future 0.00800 0.00800 0
21/02/2012 $/R On 19-March-12 8.70 P Foreign Exchange Future 0.95700 1.00300 0
21/02/2012 $/ROn 18-June-12 8.75 C Foreign Exchange Future 0.09300 0.09600 0
21/02/2012 $/ROn 18-June-12 8.75 P Foreign Exchange Future 1.00800 1.03900 132
21/02/2012 $ /R On 17-September-12 8.80 C Foreign Exchange Future 0.19500 0.19600 0
21/02/2012 $ /R On 17-September-12 8.80 P Foreign Exchange Future 1.06000 1.08600 1,500
21/02/2012 $/ROn 18-June-12 8.85 C Foreign Exchange Future 0.08300 0.08600 5,000
21/02/2012 $/ROn 18-June-12 8.85 P Foreign Exchange Future 1.09800 1.12900 0
21/02/2012 $ /R On 13-December-13 8.93 C Foreign Exchange Future 0.64700 0.58900 0
21/02/2012 $ /R On 13-December-13 8.93 P Foreign Exchange Future 1.26600 1.35400 0
21/02/2012 $ /R On 13-December-13 8.98 C Foreign Exchange Future 0.63400 0.57700 0
21/02/2012 $ /R On 13-December-13 8.98 P Foreign Exchange Future 1.30300 1.39200 0
21/02/2012 $ /R On 19-March-12 9.00 C Foreign Exchange Future 0.00300 0.00400 4,100
21/02/2012 $ /R On 19-March-12 9.00 P Foreign Exchange Future 1.25200 1.29900 0
21/02/2012 $ /R On 13-December-13 9.03 C Foreign Exchange Future 0.62200 0.56600 0
21/02/2012 $ /R On 13-December-13 9.03 P Foreign Exchange Future 1.34100 1.43100 0
21/02/2012 $/R On 18-March-13 9.10 C Foreign Exchange Future 0.35000 0.35500 180
21/02/2012 $/ROn 18-March-13 9.10 P Foreign Exchange Future 1.32800 1.35600 0
21/02/2012 $ /R On 14-December-15 9.15 C Foreign Exchange Future 1.97400 1.94400 0
21/02/2012 $ /R On 14-December-15 9.15 P Foreign Exchange Future 1.07600 1.09300 0
21/02/2012 $ /R On 14-December-15 9.20 C Foreign Exchange Future 1.95200 1.92300 0
21/02/2012 $ /R On 14-December-15 9.20 P Foreign Exchange Future 1.10400 1.12200 0
21/02/2012 $ /R On 14-December-15 9.25 c Foreign Exchange Future 1.93100 1.90200 0
21/02/2012 $ /R On 14-December-15 9.25 P Foreign Exchange Future 1.13300 1.15100 0
21/02/2012 $ /R On 19-March-12 9.50 c Foreign Exchange Future 0.00100 0.00100 2,000
21/02/2012 $ /R On 19-March-12 9.50 P Foreign Exchange Future 1.75000 1.79600 0
21/02/2012 $ /R MAXI On 18-June-12 Foreign Exchange Future 7.83480 7.80690 611
21/02/2012 $ /R MAXI On 19-March-12 7.50 c Foreign Exchange Future 0.29252 0.26239 0
21/02/2012 $ /R MAXI On 19-March-12 7.50 P Foreign Exchange Future 0.04152 0.05729 0
21/02/2012 $ /R MAXI On 19-March-12 7.55 c Foreign Exchange Future 0.25528 0.22807 0
21/02/2012 $ /R MAXI On 19-March-12 7.55 P Foreign Exchange Future 0.05428 0.07297 0
21/02/2012 $ /R MAXI On 19-March-12 7.60 c Foreign Exchange Future 0.22067 0.19648 0
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21/02/2012 $ /R MAXI On 19-March-12 7.60 P Foreign Exchange Future 0.06967 0.09138 0
21/02/2012 $ /R MAXI On 19-March-12 8.20 C Foreign Exchange Future 0.03095 0.03041 80
21/02/2012 $ /R MAXI On 19-March-12 8.20 P Foreign Exchange Future 0.47995 0.52531 0
21/02/2012 $ /R MAXI On 18-June-12 8.30 C Foreign Exchange Future 0.15900 0.16011 0
21/02/2012 $ /R MAXI On 18-June-12 8.30 P Foreign Exchange Future 0.62420 0.65321 0
21/02/2012 $ /R MAXI On 18-June-12 8.35 C Foreign Exchange Future 0.14931 0.15074 0
21/02/2012 $ /R MAXI On 18-June-12 8.35 P Foreign Exchange Future 0.66451 0.69384 0
21/02/2012 $ /R MAXI On 18-June-12 8.40 C Foreign Exchange Future 0.14032 0.14202 0
21/02/2012 $ /R MAXI On 18-June-12 8.40 P Foreign Exchange Future 0.70552 0.73512 0
21/02/2012 £/R On 17-September-12 Foreign Exchange Future 12.50060 12.51220 1,499
21/02/2012 £/R On 19-March-12 10.90 C Foreign Exchange Future 1.33400 1.31400 0
21/02/2012 £/R On 19-March-12 10.90 P Foreign Exchange Future 0.00300 0.00400 0
21/02/2012 £/R On 19-March-12 11.00 C Foreign Exchange Future 1.23600 1.21600 0
21/02/2012 £/R On 19-March-12 11.00 P Foreign Exchange Future 0.00500 0.00600 768
21/02/2012 £/R On 19-March-12 11.10 C Foreign Exchange Future 1.13700 1.11800 0
21/02/2012 £/R On 19-March-12 11.10 P Foreign Exchange Future 0.00600 0.00800 0
21/02/2012 £/R On 17-September-12 11.35 C Foreign Exchange Future 1.27500 1.28700 0
21/02/2012 £/R On 17-September-12 11.35 P Foreign Exchange Future 0.12400 0.12500 6,000
21/02/2012 £/R On 19-March-12 11.40 C Foreign Exchange Future 0.84300 0.82400 0
21/02/2012 £/R On 19-March-12 11.40 P Foreign Exchange Future 0.01200 0.01400 0
21/02/2012 £/R On 19-March-12 11.45 C Foreign Exchange Future 0.79500 0.77600 0
21/02/2012 £/R On 19-March-12 11.45 P Foreign Exchange Future 0.01400 0.01600 0
21/02/2012 £/R On 19-March-12 11.50 C Foreign Exchange Future 0.74600 0.72800 0
21/02/2012 £/R On 19-March-12 11.50 P Foreign Exchange Future 0.01500 0.01800 0
21/02/2012 £/R On 19-March-12 11.55 C Foreign Exchange Future 0.69800 0.68000 0
21/02/2012 £/R On 19-March-12 11.55 P Foreign Exchange Future 0.01700 0.02000 0
21/02/2012 £/R On 19-March-12 11.70 C Foreign Exchange Future 0.55900 0.54500 0
21/02/2012 £/R On 19-March-12 11.70 P Foreign Exchange Future 0.02800 0.03500 0
21/02/2012 £/ROn 18-June-12 11.80 C Foreign Exchange Future 0.71700 0.72800 0
21/02/2012 £/ROn 18-June-12 11.80 P Foreign Exchange Future 0.16400 0.16700 0
21/02/2012 £/ROn 18-June-12 11.85 c Foreign Exchange Future 0.68400 0.69500 0
21/02/2012 £/ROn 18-June-12 11.85 P Foreign Exchange Future 0.18100 0.18400 0
21/02/2012 £/ROn 18-June-12 11.90 c Foreign Exchange Future 0.65200 0.66300 0
21/02/2012 £/ROn 18-June-12 11.90 P Foreign Exchange Future 0.19900 0.20200 0
21/02/2012 £/R On 19-March-12 11.95 c Foreign Exchange Future 0.35900 0.35100 0
21/02/2012 £/R On 19-March-12 11.95 P Foreign Exchange Future 0.07800 0.09100 9,000
21/02/2012 £/R On 19-March-12 12.00 c Foreign Exchange Future 0.32300 0.31700 0
21/02/2012 £/R On 19-March-12 12.00 P Foreign Exchange Future 0.09200 0.10700 768
21/02/2012 £/R On 19-March-12 12.30 c Foreign Exchange Future 0.15800 0.16100 0
21/02/2012 £/R On 19-March-12 12.30 P Foreign Exchange Future 0.22700 0.25100 0
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21/02/2012 £/R On 19-March-12 12.55 C Foreign Exchange Future 0.08500 0.08900 0
21/02/2012 £/R On 19-March-12 12.55 P Foreign Exchange Future 0.40400 0.42900 3,000
21/02/2012 £/R On 19-March-12 12.85 C Foreign Exchange Future 0.03900 0.04300 3,000
21/02/2012 £/R On 19-March-12 12.85 P Foreign Exchange Future 0.65800 0.68300 0
21/02/2012 £/R On 17-September-12 13.40 C Foreign Exchange Future 0.32000 0.33100 0
21/02/2012 £/R On 17-September-12 13.40 P Foreign Exchange Future 1.21900 1.21900 0
21/02/2012 £/R On 17-September-12 13.45 C Foreign Exchange Future 0.31000 0.32100 0
21/02/2012 £/R On 17-September-12 13.45 P Foreign Exchange Future 1.25900 1.25900 0
21/02/2012 £/R On 17-September-12 13.50 C Foreign Exchange Future 0.30100 0.31100 0
21/02/2012 £/R On 17-September-12 13.50 P Foreign Exchange Future 1.30000 1.29900 0
21/02/2012 £/R On 19-March-12 13.55 C Foreign Exchange Future 0.00900 0.00900 9,000
21/02/2012 £/R On 19-March-12 13.55 P Foreign Exchange Future 1.32800 1.34900 0
21/02/2012 ¥/ROn 18-June-12 Foreign Exchange Future 0.09840 0.09840 0
21/02/2012 ¥/R On 19-March-12 0.08 C Foreign Exchange Future 0.01730 0.01701 0
21/02/2012 ¥/R On 19-March-12 0.08 P Foreign Exchange Future 0.00000 0.00001 0
21/02/2012 ¥/R On 19-March-12 0.09 C Foreign Exchange Future 0.00741 0.00716 0
21/02/2012 ¥/R On 19-March-12 0.09 P Foreign Exchange Future 0.00011 0.00016 0
21/02/2012 ¥/ROn 18-June-12 0.10 C Foreign Exchange Future 0.00414 0.00426 0
21/02/2012 ¥/ROn 18-June-12 0.10 P Foreign Exchange Future 0.00374 0.00386 0
21/02/2012 ¥/R On 19-March-12 0.10 C Foreign Exchange Future 0.00090 0.00090 0
21/02/2012 ¥/R On 19-March-12 0.10 P Foreign Exchange Future 0.00360 0.00390 0
21/02/2012 ¥/ROn 18-June-12 0.11 C Foreign Exchange Future 0.00139 0.00149 0
21/02/2012 ¥/ROn 18-June-12 0.11 P Foreign Exchange Future 0.01099 0.01109 0
21/02/2012 ¥/ROn 18-June-12 0.12 C Foreign Exchange Future 0.00050 0.00056 0
21/02/2012 ¥/ROn 18-June-12 0.12 P Foreign Exchange Future 0.02010 0.02016 0
21/02/2012 €/R On 13-December-13 Foreign Exchange Future 10.88010 10.81450 500
21/02/2012 €/R On 19-March-12 9.00 C Foreign Exchange Future 1.25100 1.20500 0
21/02/2012 €/R On 19-March-12 9.00 P Foreign Exchange Future 0.00100 0.00000 0
21/02/2012 €/R On 19-March-12 9.05 C Foreign Exchange Future 1.20100 1.15600 0
21/02/2012 €/R On 19-March-12 9.05 P Foreign Exchange Future 0.00100 0.00100 0
21/02/2012 €/R On 17-September-12 9.45 c Foreign Exchange Future 1.16300 1.12900 0
21/02/2012 €/R On 17-September-12 9.45 P Foreign Exchange Future 0.10700 0.09100 10,200
21/02/2012 €/R On 19-March-12 9.55 c Foreign Exchange Future 0.70700 0.66200 0
21/02/2012 €/R On 19-March-12 9.55 P Foreign Exchange Future 0.00700 0.00700 0
21/02/2012 €/R On 19-March-12 9.80 c Foreign Exchange Future 0.46900 0.42800 0
21/02/2012 €/R On 19-March-12 9.80 P Foreign Exchange Future 0.01900 0.02300 0
21/02/2012 €/R On 19-March-12 9.90 c Foreign Exchange Future 0.38300 0.34500 0
21/02/2012 €/R On 19-March-12 9.90 P Foreign Exchange Future 0.03300 0.04000 0
21/02/2012 €/R On 19-March-12 9.95 c Foreign Exchange Future 0.34200 0.30600 0
21/02/2012 €/R On 19-March-12 9.95 P Foreign Exchange Future 0.04200 0.05100 10,200
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21/02/2012 €/R On 19-March-12 10.00 C Foreign Exchange Future 0.30200 0.26900 0
21/02/2012 €/R On 19-March-12 10.00 P Foreign Exchange Future 0.05200 0.06400 3,400
21/02/2012 €/R On 19-March-12 10.05 C Foreign Exchange Future 0.26500 0.23500 0
21/02/2012 €/R On 19-March-12 10.05 P Foreign Exchange Future 0.06500 0.08000 0
21/02/2012 €/R On 19-March-12 10.10 C Foreign Exchange Future 0.23100 0.20300 0
21/02/2012 €/R On 19-March-12 10.10 P Foreign Exchange Future 0.08100 0.09800 0
21/02/2012 €/R On 19-March-12 10.15 C Foreign Exchange Future 0.19900 0.17400 0
21/02/2012 €/R On 19-March-12 10.15 P Foreign Exchange Future 0.09900 0.11900 0
21/02/2012 €/R On 19-March-12 10.25 C Foreign Exchange Future 0.14200 0.12700 0
21/02/2012 €/R On 19-March-12 10.25 P Foreign Exchange Future 0.14200 0.17200 0
21/02/2012 €/R On 19-March-12 10.30 C Foreign Exchange Future 0.12200 0.10800 3,400
21/02/2012 €/R On 19-March-12 10.30 P Foreign Exchange Future 0.17200 0.20300 10,200
21/02/2012 €/ROn 18-June-12 10.35 C Foreign Exchange Future 0.33500 0.33000 0
21/02/2012 €/ROn 18-June-12 10.35 P Foreign Exchange Future 0.31900 0.33600 0
21/02/2012 €/ROn 18-June-12 10.40 C Foreign Exchange Future 0.31400 0.31000 0
21/02/2012 €/ROn 18-June-12 10.40 P Foreign Exchange Future 0.34800 0.36600 0
21/02/2012 €/ROn 18-June-12 10.45 C Foreign Exchange Future 0.29400 0.29100 0
21/02/2012 €/ROn 18-June-12 10.45 P Foreign Exchange Future 0.37800 0.39700 0
21/02/2012 €/R On 19-March-12 10.60 C Foreign Exchange Future 0.04600 0.04000 0
21/02/2012 €/R On 19-March-12 10.60 P Foreign Exchange Future 0.39600 0.43500 0
21/02/2012 €/R On 17-September-12 10.68 C Foreign Exchange Future 0.39900 0.39200 0
21/02/2012 €/R On 17-September-12 10.68 P Foreign Exchange Future 0.56900 0.57900 0
21/02/2012 €/R On 17-September-12 10.73 C Foreign Exchange Future 0.41000 0.40300 0
21/02/2012 €/R On 17-September-12 10.73 P Foreign Exchange Future 0.63000 0.64000 0
21/02/2012 €/R On 19-March-12 10.75 C Foreign Exchange Future 0.02800 0.02500 0
21/02/2012 €/R On 19-March-12 10.75 P Foreign Exchange Future 0.52800 0.57000 0
21/02/2012 €/R On 17-September-12 10.78 C Foreign Exchange Future 0.39000 0.38300 0
21/02/2012 €/R On 17-September-12 10.78 P Foreign Exchange Future 0.66000 0.67000 0
21/02/2012 €/R On 19-March-12 10.80 C Foreign Exchange Future 0.02400 0.02100 3,400
21/02/2012 €/R On 19-March-12 10.80 P Foreign Exchange Future 0.57400 0.61600 3,400
21/02/2012 €/R On 19-March-12 10.90 c Foreign Exchange Future 0.01800 0.01500 0
21/02/2012 €/R On 19-March-12 10.90 P Foreign Exchange Future 0.66800 0.71000 0
21/02/2012 €/R On 19-March-12 10.95 c Foreign Exchange Future 0.01600 0.01300 0
21/02/2012 €/R On 19-March-12 10.95 P Foreign Exchange Future 0.71600 0.75800 0
21/02/2012 €/R On 19-March-12 11.00 c Foreign Exchange Future 0.01400 0.01100 6,800
21/02/2012 €/R On 19-March-12 11.00 P Foreign Exchange Future 0.76400 0.80600 0
21/02/2012 €/R On 19-March-12 11.10 c Foreign Exchange Future 0.01000 0.00900 0
21/02/2012 €/R On 19-March-12 11.10 P Foreign Exchange Future 0.86000 0.90400 0
21/02/2012 €/R On 19-March-12 11.30 c Foreign Exchange Future 0.00600 0.00500 0
21/02/2012 €/R On 19-March-12 11.30 P Foreign Exchange Future 1.05600 1.10000 0
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21/02/2012 €/R On 13-December-13 11.44 C Foreign Exchange Future 0.68300 0.66500 0
21/02/2012 €/R On 13-December-13 11.44 P Foreign Exchange Future 1.24600 1.29400 0
21/02/2012 €/R On 13-December-13 11.49 C Foreign Exchange Future 0.66900 0.65200 0
21/02/2012 €/R On 13-December-13 11.49 P Foreign Exchange Future 1.28200 1.33100 0
21/02/2012 €/R On 19-March-12 11.50 C Foreign Exchange Future 0.00300 0.00200 0
21/02/2012 €/R On 19-March-12 11.50 P Foreign Exchange Future 1.25300 1.29700 0
21/02/2012 €/R On 13-December-13 11.54 C Foreign Exchange Future 0.65600 0.63800 0
21/02/2012 €/R On 13-December-13 11.54 P Foreign Exchange Future 1.31900 1.36700 0
21/02/2012 €/R On 19-March-12 11.60 C Foreign Exchange Future 0.00200 0.00200 10,200
21/02/2012 €/R On 19-March-12 11.60 P Foreign Exchange Future 1.35200 1.39700 0
21/02/2012 €/R On 19-March-12 11.75 C Foreign Exchange Future 0.00100 0.00100 0
21/02/2012 €/R On 19-March-12 11.75 P Foreign Exchange Future 1.50100 1.54600 0
21/02/2012 AU$ /R On 14-December-15 Foreign Exchange Future 9.31650 9.33180 0
21/02/2012 AU$ /R On 19-March-12 6.20 C Foreign Exchange Future 2.04900 2.07000 0
21/02/2012 AU$ /R On 19-March-12 6.20 P Foreign Exchange Future 0.00000 0.00000 0
21/02/2012 AU$ /R On 19-March-12 6.95 C Foreign Exchange Future 1.29900 1.32000 0
21/02/2012 AU$ /R On 19-March-12 6.95 P Foreign Exchange Future 0.00000 0.00000 0
21/02/2012 AU$ /R On 19-March-12 7.00 C Foreign Exchange Future 1.24900 1.27000 0
21/02/2012 AU$ /R On 19-March-12 7.00 P Foreign Exchange Future 0.00000 0.00000 0
21/02/2012 AU$ /R On 19-March-12 7.20 C Foreign Exchange Future 1.04900 1.07000 0
21/02/2012 AU$ /R On 19-March-12 7.20 P Foreign Exchange Future 0.00000 0.00000 0
21/02/2012 AU$ /R On 14-December-15 7.25 C Foreign Exchange Future 2.36300 2.37800 0
21/02/2012 AU$ /R On 14-December-15 7.25 P Foreign Exchange Future 0.29700 0.29600 0
21/02/2012 AU$ /R On 14-December-15 7.30 C Foreign Exchange Future 2.32100 2.33600 0
21/02/2012 AU$ /R On 14-December-15 7.30 P Foreign Exchange Future 0.30500 0.30400 0
21/02/2012 AU$ /R On 14-December-15 7.35 C Foreign Exchange Future 2.27900 2.29400 0
21/02/2012 AU$ /R On 14-December-15 7.35 P Foreign Exchange Future 0.31300 0.31200 0
21/02/2012 AU$ /R On 19-March-12 7.40 C Foreign Exchange Future 0.85000 0.87100 0
21/02/2012 AU$ /R On 19-March-12 7.40 P Foreign Exchange Future 0.00100 0.00100 0
21/02/2012 AU$ /R On 19-March-12 7.45 C Foreign Exchange Future 0.80000 0.82100 0
21/02/2012 AU$ /R On 19-March-12 7.45 P Foreign Exchange Future 0.00100 0.00100 0
21/02/2012 AU$ /R On 18-June-12 7.60 c Foreign Exchange Future 0.68800 0.72400 0
21/02/2012 AU$ /R On 18-June-12 7.60 P Foreign Exchange Future 0.03900 0.03600 0
21/02/2012 AU$ /R On 18-June-12 7.65 c Foreign Exchange Future 0.64600 0.68000 0
21/02/2012 AU$ /R On 18-June-12 7.65 P Foreign Exchange Future 0.04700 0.04200 0
21/02/2012 AU$ /R On 18-June-12 7.70 c Foreign Exchange Future 0.60400 0.63800 0
21/02/2012 AU$ /R On 18-June-12 7.70 P Foreign Exchange Future 0.05500 0.05000 0
21/02/2012 AU$ /R On 19-March-12 7.75 c Foreign Exchange Future 0.50500 0.52600 0
21/02/2012 AU$ /R On 19-March-12 7.75 P Foreign Exchange Future 0.00600 0.00600 0
21/02/2012 AU$ /R On 19-March-12 7.90 c Foreign Exchange Future 0.36400 0.38400 0
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21/02/2012 AU$ /R On 19-March-12 7.90 P Foreign Exchange Future 0.01500 0.01400 0
21/02/2012 AUS$ /R On 17-September-12 8.19 C Foreign Exchange Future 0.37900 0.40300 0
21/02/2012 AUS$ /R On 17-September-12 8.19 P Foreign Exchange Future 0.29100 0.27300 0
21/02/2012 AUS$ /R On 17-September-12 8.24 C Foreign Exchange Future 0.35400 0.37800 0
21/02/2012 AU$ /R On 17-September-12 8.24 P Foreign Exchange Future 0.31600 0.29800 0
21/02/2012 AU$ /R On 17-September-12 8.29 C Foreign Exchange Future 0.33200 0.35400 0
21/02/2012 AU$ /R On 17-September-12 8.29 P Foreign Exchange Future 0.34400 0.32400 0
21/02/2012 CAD/R On 18-June-12 Foreign Exchange Future 7.84050 7.83700 0
21/02/2012 CAD/ R On 19-March-12 7.50 C Foreign Exchange Future 0.29000 0.27500 0
21/02/2012 CAD/ R On 19-March-12 7.50 P Foreign Exchange Future 0.01700 0.02400 0
21/02/2012 CAD/R On 19-March-12 7.55 C Foreign Exchange Future 0.24700 0.23400 0
21/02/2012 CAD/R On 19-March-12 7.55 P Foreign Exchange Future 0.02400 0.03300 0
21/02/2012 CAD/ R On 19-March-12 7.60 C Foreign Exchange Future 0.20700 0.19600 0
21/02/2012 CAD/ R On 19-March-12 7.60 P Foreign Exchange Future 0.03400 0.04500 0
21/02/2012 CAD/R On 18-June-12 8.10 C Foreign Exchange Future 0.12300 0.12800 0
21/02/2012 CAD/R On 18-June-12 8.10 P Foreign Exchange Future 0.38300 0.39100 0
21/02/2012 CAD/R On 18-June-12 8.15 C Foreign Exchange Future 0.11200 0.11600 0
21/02/2012 CAD/R On 18-June-12 8.15 P Foreign Exchange Future 0.42200 0.42900 0
21/02/2012 CAD/R On 18-June-12 8.20 C Foreign Exchange Future 0.10100 0.10500 0
21/02/2012 CAD/R On 18-June-12 8.20 P Foreign Exchange Future 0.46100 0.46800 0
21/02/2012 CF CANDO CAAN On 30-March-12 Can-Do Future 0.06760 0.06350 0
21/02/2012 CF CANDO CAAO On 30-March-12 Can-Do Future 0.16590 0.18170 100,000
21/02/2012 CF CANDO CAAT On 29-February-12 Can-Do Future 0.01060 0.02070 12,500
21/02/2012 CF CANDO CAAV On 29-February-12 Can-Do Future 0.05670 0.08610 12,987
21/02/2012 CF CANDO CAAX On 30-March-12 Can-Do Future 0.05600 0.05380 12,500
21/02/2012 CF CANDO CAAY On 30-April-12 Can-Do Future 0.06390 0.06110 12,500
21/02/2012 CF CANDO CAAZ On 18-June-12 Can-Do Future 0.08930 0.08060 5,670
21/02/2012 CHF /R On 18-June-12 Foreign Exchange Future 8.59070 8.57730 0
21/02/2012 CHF /R On 19-March-12 8.55 C Foreign Exchange Future 0.10700 0.10100 0
21/02/2012 CHF /R On 19-March-12 8.55 P Foreign Exchange Future 0.17000 0.19800 0
21/02/2012 CHF /R On 19-March-12 8.60 c Foreign Exchange Future 0.08900 0.08500 0
21/02/2012 CHF /R On 19-March-12 8.60 P Foreign Exchange Future 0.20200 0.23200 0
21/02/2012 CHF /R On 19-March-12 8.65 c Foreign Exchange Future 0.07400 0.07100 0
21/02/2012 CHF /R On 19-March-12 8.65 P Foreign Exchange Future 0.23700 0.26800 0
21/02/2012 CHF /R On 18-June-12 9.05 c Foreign Exchange Future 0.16400 0.16500 0
21/02/2012 CHF /R On 18-June-12 9.05 P Foreign Exchange Future 0.62300 0.63800 0
21/02/2012 CHF /R On 18-June-12 9.10 c Foreign Exchange Future 0.15300 0.15500 0
21/02/2012 CHF /R On 18-June-12 9.10 P Foreign Exchange Future 0.66200 0.67800 0
21/02/2012 CHF /R On 18-June-12 9.15 c Foreign Exchange Future 0.14400 0.14500 0
21/02/2012 CHF /R On 18-June-12 9.15 P Foreign Exchange Future 0.70300 0.71800 0
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21/02/2012 NZ$ /R On 18-June-12 Foreign Exchange Future 6.49980 6.51740 0
21/02/2012 NZ$ /R On 18-June-12 6.25 C Foreign Exchange Future 0.33200 0.34900 0
21/02/2012 NZ$ /R On 18-June-12 6.25 P Foreign Exchange Future 0.08200 0.08200 0
21/02/2012 NZ$ /R On 19-March-12 6.27 C Foreign Exchange Future 0.20800 0.21200 0
21/02/2012 NZ$ /R On 19-March-12 6.27 P Foreign Exchange Future 0.01900 0.02100 0
21/02/2012 NZ$ /R On 19-March-12 6.28 C Foreign Exchange Future 0.20000 0.20400 0
21/02/2012 NZ$ /R On 19-March-12 6.28 P Foreign Exchange Future 0.02100 0.02300 0
21/02/2012 NZ$ /R On 19-March-12 6.29 C Foreign Exchange Future 0.19200 0.19600 0
21/02/2012 NZ$ /R On 19-March-12 6.29 P Foreign Exchange Future 0.02300 0.02500 0
21/02/2012 NZ$ /R On 18-June-12 6.30 C Foreign Exchange Future 0.29700 0.31400 0
21/02/2012 NZ$ /R On 18-June-12 6.30 P Foreign Exchange Future 0.09700 0.09700 0
21/02/2012 NZ$ /R On 18-June-12 6.35 C Foreign Exchange Future 0.26400 0.28000 0
21/02/2012 NZ$ /R On 18-June-12 6.35 P Foreign Exchange Future 0.11400 0.11300 0
21/02/2012 PULA /R On 19-March-12 Foreign Exchange Future 1.10710 1.10280 0
21/02/2012 PULA /R On 19-March-12 1.10 C Foreign Exchange Future 0.01100 0.01100 0
21/02/2012 PULA /R On 19-March-12 1.10 P Foreign Exchange Future 0.00000 0.00000 0
21/02/2012 PULA /R On 19-March-12 1.1 C Foreign Exchange Future 0.00100 0.00100 0
21/02/2012 PULA /R On 19-March-12 1.1 P Foreign Exchange Future 0.00000 0.00000 0
21/02/2012 PULA /R On 19-March-12 1.12 C Foreign Exchange Future 0.00000 0.00000 0
21/02/2012 PULA /R On 19-March-12 1.12 P Foreign Exchange Future 0.00900 0.00900 0
21/02/2012 YUAN/R On 18-June-12 Foreign Exchange Future 1.24150 1.23580 0
21/02/2012 YUAN/R On 18-June-12 1.10 C Foreign Exchange Future 0.14700 0.14230 0
21/02/2012 YUAN/R On 18-June-12 1.10 P Foreign Exchange Future 0.00550 0.00650 0
21/02/2012 YUAN/R On 18-June-12 1.15 C Foreign Exchange Future 0.10310 0.09930 0
21/02/2012 YUAN/R On 18-June-12 1.15 P Foreign Exchange Future 0.01160 0.01350 0
21/02/2012 YUAN/R On 18-June-12 1.20 C Foreign Exchange Future 0.06800 0.06540 0
21/02/2012 YUAN/R On 18-June-12 1.20 P Foreign Exchange Future 0.02650 0.02960 0
21/02/2012 YUAN/R On 19-March-12 1.25 C Foreign Exchange Future 0.01320 0.01160 0
21/02/2012 YUAN/R On 19-March-12 1.25 P Foreign Exchange Future 0.03330 0.03990 0
22/02/2012 $ /R On 14-December-15 Foreign Exchange Future 10.06430 10.04810 0
22/02/2012 $ /R On 19-March-12 6.10 c Foreign Exchange Future 1.66600 1.65100 0
22/02/2012 $ /R On 19-March-12 6.10 P Foreign Exchange Future 0.00000 0.00000 0
22/02/2012 $ /R On 19-March-12 6.15 c Foreign Exchange Future 1.61600 1.60100 0
22/02/2012 $ /R On 19-March-12 6.15 P Foreign Exchange Future 0.00000 0.00000 0
22/02/2012 $ /R On 19-March-12 6.20 c Foreign Exchange Future 1.56600 1.55100 0
22/02/2012 $ /R On 19-March-12 6.20 P Foreign Exchange Future 0.00000 0.00000 0
22/02/2012 $ /R On 19-March-12 6.35 c Foreign Exchange Future 1.41600 1.40100 0
22/02/2012 $ /R On 19-March-12 6.35 P Foreign Exchange Future 0.00000 0.00000 0
22/02/2012 $ /R On 19-March-12 6.40 c Foreign Exchange Future 1.36600 1.35100 0
22/02/2012 $ /R On 19-March-12 6.40 P Foreign Exchange Future 0.00000 0.00000 0
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Put Closing Price
22/02/2012 $ /R On 19-March-12 6.45 C Foreign Exchange Future 1.31600 1.30100 0
22/02/2012 $ /R On 19-March-12 6.45 P Foreign Exchange Future 0.00000 0.00000 0
22/02/2012 $ /R On 19-March-12 6.50 C Foreign Exchange Future 1.26600 1.25100 0
22/02/2012 $ /R On 19-March-12 6.50 P Foreign Exchange Future 0.00000 0.00000 2,420
22/02/2012 $ /R On 19-March-12 6.55 C Foreign Exchange Future 1.21600 1.20100 0
22/02/2012 $/R On 19-March-12 6.55 P Foreign Exchange Future 0.00000 0.00000 0
22/02/2012 $/R On 19-March-12 6.60 C Foreign Exchange Future 1.16600 1.15100 0
22/02/2012 $/R On 19-March-12 6.60 P Foreign Exchange Future 0.00000 0.00000 0
22/02/2012 $/R On 19-March-12 6.65 C Foreign Exchange Future 1.11600 1.10200 0
22/02/2012 $/R On 19-March-12 6.65 P Foreign Exchange Future 0.00000 0.00100 0
22/02/2012 $/R On 19-March-12 6.70 C Foreign Exchange Future 1.06600 1.05200 0
22/02/2012 $/R On 19-March-12 6.70 P Foreign Exchange Future 0.00000 0.00100 10,000
22/02/2012 $/ROn 18-June-12 6.75 C Foreign Exchange Future 1.13300 1.10100 4,850
22/02/2012 $/ROn 18-June-12 6.75 P Foreign Exchange Future 0.01400 0.01600 0
22/02/2012 $/R On 19-March-12 6.80 C Foreign Exchange Future 0.96700 0.95200 0
22/02/2012 $/R On 19-March-12 6.80 P Foreign Exchange Future 0.00100 0.00100 0
22/02/2012 $/R On 19-March-12 6.85 C Foreign Exchange Future 0.91700 0.90200 0
22/02/2012 $ /R On 19-March-12 6.85 P Foreign Exchange Future 0.00100 0.00100 0
22/02/2012 $ /R On 19-March-12 6.90 C Foreign Exchange Future 0.86700 0.85300 0
22/02/2012 $ /R On 19-March-12 6.90 P Foreign Exchange Future 0.00100 0.00200 0
22/02/2012 $ /R On 19-March-12 6.95 C Foreign Exchange Future 0.81800 0.80300 0
22/02/2012 $ /R On 19-March-12 6.95 P Foreign Exchange Future 0.00200 0.00200 0
22/02/2012 $ /R On 19-March-12 6.99 C Foreign Exchange Future 0.78200 0.76700 0
22/02/2012 $ /R On 19-March-12 6.99 P Foreign Exchange Future 0.00200 0.00200 0
22/02/2012 $/ROn 18-June-12 7.00 C Foreign Exchange Future 0.89700 0.86700 0
22/02/2012 $/ROn 18-June-12 7.00 P Foreign Exchange Future 0.02800 0.03200 2,000
22/02/2012 $ /R On 19-March-12 7.04 C Foreign Exchange Future 0.73200 0.71800 0
22/02/2012 $ /R On 19-March-12 7.04 P Foreign Exchange Future 0.00200 0.00300 0
22/02/2012 $ /R On 19-March-12 7.05 C Foreign Exchange Future 0.71900 0.70400 0
22/02/2012 $ /R On 19-March-12 7.05 P Foreign Exchange Future 0.00300 0.00300 0
22/02/2012 $ /R On 19-March-12 7.09 c Foreign Exchange Future 0.68300 0.66900 0
22/02/2012 $ /R On 19-March-12 7.09 P Foreign Exchange Future 0.00300 0.00400 0
22/02/2012 $ /R On 19-March-12 7.10 c Foreign Exchange Future 0.66900 0.65500 10,000
22/02/2012 $ /R On 19-March-12 7.10 P Foreign Exchange Future 0.00300 0.00400 0
22/02/2012 $ /R On 17-September-12 7.15 c Foreign Exchange Future 0.90400 0.87300 16,000
22/02/2012 $ /R On 17-September-12 7.15 P Foreign Exchange Future 0.08100 0.08800 9,200
22/02/2012 $ /R On 17-September-12 7.20 c Foreign Exchange Future 0.86500 0.83500 0
22/02/2012 $ /R On 17-September-12 7.20 P Foreign Exchange Future 0.09200 0.10000 0
22/02/2012 $ /R On 17-September-12 7.25 c Foreign Exchange Future 0.82600 0.79700 0
22/02/2012 $ /R On 17-September-12 7.25 P Foreign Exchange Future 0.10300 0.11200 0
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22/02/2012 $ /R On 17-September-12 7.30 C Foreign Exchange Future 0.78900 0.76100 37,000
22/02/2012 $ /R On 17-September-12 7.30 P Foreign Exchange Future 0.11600 0.12600 0
22/02/2012 $ /R On 19-March-12 7.35 C Foreign Exchange Future 0.42900 0.41700 0
22/02/2012 $ /R On 19-March-12 7.35 P Foreign Exchange Future 0.01300 0.01600 0
22/02/2012 $ /R On 19-March-12 7.40 C Foreign Exchange Future 0.38400 0.37400 0
22/02/2012 $/R On 19-March-12 7.40 P Foreign Exchange Future 0.01800 0.02300 0
22/02/2012 $/R On 19-March-12 7.45 C Foreign Exchange Future 0.34200 0.33200 0
22/02/2012 $/R On 19-March-12 7.45 P Foreign Exchange Future 0.02600 0.03100 0
22/02/2012 $/ROn 18-June-12 7.50 C Foreign Exchange Future 0.49000 0.47000 0
22/02/2012 $/ROn 18-June-12 7.50 P Foreign Exchange Future 0.12100 0.13500 14,000
22/02/2012 $/R On 19-March-12 7.55 C Foreign Exchange Future 0.26200 0.25500 0
22/02/2012 $/R On 19-March-12 7.55 P Foreign Exchange Future 0.04600 0.05400 9,200
22/02/2012 $/R On 19-March-12 7.60 C Foreign Exchange Future 0.22600 0.22100 0
22/02/2012 $/R On 19-March-12 7.60 P Foreign Exchange Future 0.06000 0.07000 13,860
22/02/2012 $/R On 14-December-12 7.65 C Foreign Exchange Future 0.70300 0.67600 0
22/02/2012 $/R On 14-December-12 7.65 P Foreign Exchange Future 0.27800 0.29800 0
22/02/2012 $/R On 14-December-12 7.70 C Foreign Exchange Future 0.67600 0.65100 0
22/02/2012 $/R On 14-December-12 7.70 P Foreign Exchange Future 0.30100 0.32300 0
22/02/2012 $/R On 14-December-12 7.75 C Foreign Exchange Future 0.65100 0.62700 0
22/02/2012 $/R On 14-December-12 7.75 P Foreign Exchange Future 0.32600 0.34900 0
22/02/2012 $ /R On 19-March-12 7.80 C Foreign Exchange Future 0.11500 0.11400 0
22/02/2012 $ /R On 19-March-12 7.80 P Foreign Exchange Future 0.14900 0.16300 250
22/02/2012 $ /R On 19-March-12 7.85 C Foreign Exchange Future 0.09700 0.09700 0
22/02/2012 $ /R On 19-March-12 7.85 P Foreign Exchange Future 0.18100 0.19600 0
22/02/2012 $/R On 18-March-13 7.90 C Foreign Exchange Future 0.71700 0.69200 0
22/02/2012 $/ROn 18-March-13 7.90 P Foreign Exchange Future 0.44100 0.47000 0
22/02/2012 $/ROn 18-March-13 7.95 C Foreign Exchange Future 0.69600 0.67200 0
22/02/2012 $/ROn 18-March-13 7.95 P Foreign Exchange Future 0.47000 0.50000 0
22/02/2012 $ /R On 12-December-14 8.00 C Foreign Exchange Future 1.56900 1.56200 200
22/02/2012 $ /R On 12-December-14 8.00 P Foreign Exchange Future 0.57900 0.58800 0
22/02/2012 $ /R On 19-March-12 8.05 c Foreign Exchange Future 0.04900 0.05000 0
22/02/2012 $ /R On 19-March-12 8.05 P Foreign Exchange Future 0.33300 0.34900 4,620
22/02/2012 $/R On 18-March-13 8.10 c Foreign Exchange Future 0.63700 0.61600 0
22/02/2012 $/R On 18-March-13 8.10 P Foreign Exchange Future 0.56100 0.59400 180
22/02/2012 $ /R On 19-March-12 8.15 c Foreign Exchange Future 0.03500 0.03600 0
22/02/2012 $ /R On 19-March-12 8.15 P Foreign Exchange Future 0.41900 0.43500 0
22/02/2012 $/ROn 18-June-12 8.20 c Foreign Exchange Future 0.18800 0.18100 10,000
22/02/2012 $/ROn 18-June-12 8.20 P Foreign Exchange Future 0.51900 0.54600 132
22/02/2012 $ /R On 19-March-12 8.25 c Foreign Exchange Future 0.02600 0.02700 6,620
22/02/2012 $ /R On 19-March-12 8.25 P Foreign Exchange Future 0.51000 0.52600 0
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22/02/2012 $ /R On 19-March-12 8.30 C Foreign Exchange Future 0.02200 0.02300 0
22/02/2012 $ /R On 19-March-12 8.30 P Foreign Exchange Future 0.55600 0.57200 0
22/02/2012 $ /R On 19-March-12 8.35 C Foreign Exchange Future 0.01900 0.02000 0
22/02/2012 $ /R On 19-March-12 8.35 P Foreign Exchange Future 0.60300 0.61900 250
22/02/2012 $ /R On 17-September-12 8.40 C Foreign Exchange Future 0.28200 0.27100 2,500
22/02/2012 $ /R On 17-September-12 8.40 P Foreign Exchange Future 0.70900 0.73600 0
22/02/2012 $ /R On 12-December-14 8.45 C Foreign Exchange Future 1.38700 1.38400 0
22/02/2012 $ /R On 12-December-14 8.45 P Foreign Exchange Future 0.84700 0.86000 0
22/02/2012 $ /R On 12-December-14 8.50 C Foreign Exchange Future 1.37000 1.36800 0
22/02/2012 $ /R On 12-December-14 8.50 P Foreign Exchange Future 0.88000 0.89400 0
22/02/2012 $ /R On 12-December-14 8.55 C Foreign Exchange Future 1.35300 1.34700 0
22/02/2012 $ /R On 12-December-14 8.55 P Foreign Exchange Future 0.91300 0.92300 0
22/02/2012 $ /R On 17-September-12 8.60 C Foreign Exchange Future 0.23800 0.22900 2,000
22/02/2012 $ /R On 17-September-12 8.60 P Foreign Exchange Future 0.86500 0.89400 4,000
22/02/2012 $/ROn 18-June-12 8.65 C Foreign Exchange Future 0.10800 0.10400 0
22/02/2012 $/ROn 18-June-12 8.65 P Foreign Exchange Future 0.88900 0.91900 0
22/02/2012 $/R On 19-March-12 8.70 C Foreign Exchange Future 0.00700 0.00800 0
22/02/2012 $ /R On 19-March-12 8.70 P Foreign Exchange Future 0.94100 0.95700 0
22/02/2012 $/ROn 18-June-12 8.75 C Foreign Exchange Future 0.09700 0.09300 0
22/02/2012 $/ROn 18-June-12 8.75 P Foreign Exchange Future 0.97800 1.00800 132
22/02/2012 $ /R On 17-September-12 8.80 C Foreign Exchange Future 0.20200 0.19500 0
22/02/2012 $ /R On 17-September-12 8.80 P Foreign Exchange Future 1.02900 1.06000 1,500
22/02/2012 $/ROn 18-June-12 8.85 C Foreign Exchange Future 0.08600 0.08300 5,000
22/02/2012 $/ROn 18-June-12 8.85 P Foreign Exchange Future 1.06700 1.09800 0
22/02/2012 $ /R On 13-December-13 8.93 C Foreign Exchange Future 0.66200 0.64700 0
22/02/2012 $ /R On 13-December-13 8.93 P Foreign Exchange Future 1.23700 1.26600 0
22/02/2012 $ /R On 13-December-13 8.98 C Foreign Exchange Future 0.64900 0.63400 0
22/02/2012 $ /R On 13-December-13 8.98 P Foreign Exchange Future 1.27400 1.30300 0
22/02/2012 $ /R On 19-March-12 9.00 C Foreign Exchange Future 0.00300 0.00300 4,100
22/02/2012 $ /R On 19-March-12 9.00 P Foreign Exchange Future 1.23700 1.25200 0
22/02/2012 $ /R On 13-December-13 9.03 c Foreign Exchange Future 0.63700 0.62200 0
22/02/2012 $ /R On 13-December-13 9.03 P Foreign Exchange Future 1.31200 1.34100 0
22/02/2012 $/R On 18-March-13 9.10 c Foreign Exchange Future 0.36300 0.35000 180
22/02/2012 $/R On 18-March-13 9.10 P Foreign Exchange Future 1.28700 1.32800 0
22/02/2012 $ /R On 14-December-15 9.15 c Foreign Exchange Future 1.98200 1.97400 0
22/02/2012 $ /R On 14-December-15 9.15 P Foreign Exchange Future 1.06800 1.07600 0
22/02/2012 $ /R On 14-December-15 9.20 c Foreign Exchange Future 1.96000 1.95200 0
22/02/2012 $ /R On 14-December-15 9.20 P Foreign Exchange Future 1.09600 1.10400 0
22/02/2012 $ /R On 14-December-15 9.25 c Foreign Exchange Future 1.93900 1.93100 0
22/02/2012 $ /R On 14-December-15 9.25 P Foreign Exchange Future 1.12500 1.13300 0
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22/02/2012 $ /R On 19-March-12 9.50 C Foreign Exchange Future 0.00100 0.00100 2,000
22/02/2012 $ /R On 19-March-12 9.50 P Foreign Exchange Future 1.73500 1.75000 0
22/02/2012 $ /R MAXI On 18-June-12 Foreign Exchange Future 7.86920 7.83480 611
22/02/2012 $ /R MAXI On 19-March-12 7.50 C Foreign Exchange Future 0.30082 0.29252 0
22/02/2012 $ /R MAXI On 19-March-12 7.50 P Foreign Exchange Future 0.03492 0.04152 0
22/02/2012 $ /R MAXI On 19-March-12 7.55 C Foreign Exchange Future 0.26229 0.25528 0
22/02/2012 $ /R MAXI On 19-March-12 7.55 P Foreign Exchange Future 0.04639 0.05428 0
22/02/2012 $ /R MAXI On 19-March-12 7.60 C Foreign Exchange Future 0.22634 0.22067 0
22/02/2012 $ /R MAXI On 19-March-12 7.60 P Foreign Exchange Future 0.06044 0.06967 0
22/02/2012 $ /R MAXI On 19-March-12 8.20 C Foreign Exchange Future 0.03011 0.03095 80
22/02/2012 $ /R MAXI On 19-March-12 8.20 P Foreign Exchange Future 0.46421 0.47995 0
22/02/2012 $ /R MAXI On 18-June-12 8.30 C Foreign Exchange Future 0.16535 0.15900 0
22/02/2012 $ /R MAXI On 18-June-12 8.30 P Foreign Exchange Future 0.59615 0.62420 0
22/02/2012 $ /R MAXI On 18-June-12 8.35 C Foreign Exchange Future 0.15524 0.14931 0
22/02/2012 $ /R MAXI On 18-June-12 8.35 P Foreign Exchange Future 0.63604 0.66451 0
22/02/2012 $ /R MAXI On 18-June-12 8.40 C Foreign Exchange Future 0.14586 0.14032 0
22/02/2012 $ /R MAXI On 18-June-12 8.40 P Foreign Exchange Future 0.67666 0.70552 0
22/02/2012 £/R On 17-September-12 Foreign Exchange Future 12.46490 12.50060 1,499
22/02/2012 £/R On 19-March-12 10.90 C Foreign Exchange Future 1.26400 1.33400 0
22/02/2012 £/R On 19-March-12 10.90 P Foreign Exchange Future 0.00400 0.00300 0
22/02/2012 £/R On 19-March-12 11.00 C Foreign Exchange Future 1.16500 1.23600 0
22/02/2012 £/R On 19-March-12 11.00 P Foreign Exchange Future 0.00500 0.00500 768
22/02/2012 £/R On 19-March-12 11.10 C Foreign Exchange Future 1.06600 1.13700 0
22/02/2012 £/R On 19-March-12 11.10 P Foreign Exchange Future 0.00600 0.00600 0
22/02/2012 £/R On 17-September-12 11.35 C Foreign Exchange Future 1.24000 1.27500 0
22/02/2012 £/R On 17-September-12 11.35 P Foreign Exchange Future 0.12500 0.12400 6,000
22/02/2012 £/R On 19-March-12 11.40 C Foreign Exchange Future 0.77400 0.84300 0
22/02/2012 £/R On 19-March-12 11.40 P Foreign Exchange Future 0.01400 0.01200 0
22/02/2012 £/R On 19-March-12 11.45 C Foreign Exchange Future 0.72600 0.79500 0
22/02/2012 £/R On 19-March-12 11.45 P Foreign Exchange Future 0.01600 0.01400 0
22/02/2012 £/R On 19-March-12 11.50 c Foreign Exchange Future 0.67800 0.74600 0
22/02/2012 £/R On 19-March-12 11.50 P Foreign Exchange Future 0.01800 0.01500 0
22/02/2012 £/R On 19-March-12 11.55 c Foreign Exchange Future 0.63100 0.69800 0
22/02/2012 £/R On 19-March-12 11.55 P Foreign Exchange Future 0.02100 0.01700 0
22/02/2012 £/R On 19-March-12 11.70 c Foreign Exchange Future 0.49900 0.55900 0
22/02/2012 £/R On 19-March-12 11.70 P Foreign Exchange Future 0.03900 0.02800 0
22/02/2012 £/ROn 18-June-12 11.80 c Foreign Exchange Future 0.68100 0.71700 0
22/02/2012 £/ROn 18-June-12 11.80 P Foreign Exchange Future 0.16900 0.16400 0
22/02/2012 £/ROn 18-June-12 11.85 c Foreign Exchange Future 0.64800 0.68400 0
22/02/2012 £/ROn 18-June-12 11.85 P Foreign Exchange Future 0.18600 0.18100 0
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22/02/2012 £/ROn 18-June-12 11.90 C Foreign Exchange Future 0.61700 0.65200 0
22/02/2012 £/ROn 18-June-12 11.90 P Foreign Exchange Future 0.20500 0.19900 0
22/02/2012 £/R On 19-March-12 11.95 C Foreign Exchange Future 0.30500 0.35900 0
22/02/2012 £/R On 19-March-12 11.95 P Foreign Exchange Future 0.09500 0.07800 9,000
22/02/2012 £/R On 19-March-12 12.00 C Foreign Exchange Future 0.27100 0.32300 0
22/02/2012 £/R On 19-March-12 12.00 P Foreign Exchange Future 0.11100 0.09200 768
22/02/2012 £/R On 19-March-12 12.30 C Foreign Exchange Future 0.12500 0.15800 0
22/02/2012 £/R On 19-March-12 12.30 P Foreign Exchange Future 0.26500 0.22700 0
22/02/2012 £/R On 19-March-12 12.55 C Foreign Exchange Future 0.06400 0.08500 0
22/02/2012 £/R On 19-March-12 12.55 P Foreign Exchange Future 0.45400 0.40400 3,000
22/02/2012 £/R On 19-March-12 12.85 C Foreign Exchange Future 0.02900 0.03900 3,000
22/02/2012 £/R On 19-March-12 12.85 P Foreign Exchange Future 0.71900 0.65800 0
22/02/2012 £/R On 17-September-12 13.40 C Foreign Exchange Future 0.31700 0.32000 0
22/02/2012 £/R On 17-September-12 13.40 P Foreign Exchange Future 1.25200 1.21900 0
22/02/2012 £/R On 17-September-12 13.45 C Foreign Exchange Future 0.30700 0.31000 0
22/02/2012 £/R On 17-September-12 13.45 P Foreign Exchange Future 1.29200 1.25900 0
22/02/2012 £/R On 17-September-12 13.50 C Foreign Exchange Future 0.29800 0.30100 0
22/02/2012 £/R On 17-September-12 13.50 P Foreign Exchange Future 1.33300 1.30000 0
22/02/2012 £/R On 19-March-12 13.55 C Foreign Exchange Future 0.00700 0.00900 9,000
22/02/2012 £/R On 19-March-12 13.55 P Foreign Exchange Future 1.39700 1.32800 0
22/02/2012 ¥/ROn 18-June-12 Foreign Exchange Future 0.09820 0.09840 0
22/02/2012 ¥/R On 19-March-12 0.08 C Foreign Exchange Future 0.01680 0.01730 0
22/02/2012 ¥/R On 19-March-12 0.08 P Foreign Exchange Future 0.00000 0.00000 0
22/02/2012 ¥/R On 19-March-12 0.09 C Foreign Exchange Future 0.00692 0.00741 0
22/02/2012 ¥/R On 19-March-12 0.09 P Foreign Exchange Future 0.00012 0.00011 0
22/02/2012 ¥/ROn 18-June-12 0.10 C Foreign Exchange Future 0.00402 0.00414 0
22/02/2012 ¥/ROn 18-June-12 0.10 P Foreign Exchange Future 0.00382 0.00374 0
22/02/2012 ¥/R On 19-March-12 0.10 C Foreign Exchange Future 0.00074 0.00090 0
22/02/2012 ¥/R On 19-March-12 0.10 P Foreign Exchange Future 0.00394 0.00360 0
22/02/2012 ¥/ROn 18-June-12 0.11 C Foreign Exchange Future 0.00135 0.00139 0
22/02/2012 ¥/ROn 18-June-12 0.11 P Foreign Exchange Future 0.01115 0.01099 0
22/02/2012 ¥/ROn 18-June-12 0.12 c Foreign Exchange Future 0.00049 0.00050 0
22/02/2012 ¥/ROn 18-June-12 0.12 P Foreign Exchange Future 0.02029 0.02010 0
22/02/2012 €/R On 13-December-13 Foreign Exchange Future 10.94990 10.88010 500
22/02/2012 €/R On 19-March-12 9.00 c Foreign Exchange Future 1.27500 1.25100 0
22/02/2012 €/R On 19-March-12 9.00 P Foreign Exchange Future 0.00100 0.00100 0
22/02/2012 €/R On 19-March-12 9.05 c Foreign Exchange Future 1.22500 1.20100 0
22/02/2012 €/R On 19-March-12 9.05 P Foreign Exchange Future 0.00100 0.00100 0
22/02/2012 €/R On 17-September-12 9.45 c Foreign Exchange Future 1.17300 1.16300 0
22/02/2012 €/R On 17-September-12 9.45 P Foreign Exchange Future 0.06300 0.10700 10,200
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22/02/2012 €/R On 19-March-12 9.55 C Foreign Exchange Future 0.72900 0.70700 0
22/02/2012 €/R On 19-March-12 9.55 P Foreign Exchange Future 0.00500 0.00700 0
22/02/2012 €/R On 19-March-12 9.80 C Foreign Exchange Future 0.48900 0.46900 0
22/02/2012 €/R On 19-March-12 9.80 P Foreign Exchange Future 0.01500 0.01900 0
22/02/2012 €/R On 19-March-12 9.90 C Foreign Exchange Future 0.40000 0.38300 0
22/02/2012 €/R On 19-March-12 9.90 P Foreign Exchange Future 0.02600 0.03300 0
22/02/2012 €/R On 19-March-12 9.95 C Foreign Exchange Future 0.35700 0.34200 0
22/02/2012 €/R On 19-March-12 9.95 P Foreign Exchange Future 0.03300 0.04200 10,200
22/02/2012 €/R On 19-March-12 10.00 C Foreign Exchange Future 0.31600 0.30200 0
22/02/2012 €/R On 19-March-12 10.00 P Foreign Exchange Future 0.04200 0.05200 3,400
22/02/2012 €/R On 19-March-12 10.05 C Foreign Exchange Future 0.27800 0.26500 0
22/02/2012 €/R On 19-March-12 10.05 P Foreign Exchange Future 0.05400 0.06500 0
22/02/2012 €/R On 19-March-12 10.10 C Foreign Exchange Future 0.24100 0.23100 0
22/02/2012 €/R On 19-March-12 10.10 P Foreign Exchange Future 0.06700 0.08100 0
22/02/2012 €/R On 19-March-12 10.15 C Foreign Exchange Future 0.20700 0.19900 0
22/02/2012 €/R On 19-March-12 10.15 P Foreign Exchange Future 0.08300 0.09900 0
22/02/2012 €/R On 19-March-12 10.25 C Foreign Exchange Future 0.14700 0.14200 0
22/02/2012 €/R On 19-March-12 10.25 P Foreign Exchange Future 0.12300 0.14200 0
22/02/2012 €/R On 19-March-12 10.30 C Foreign Exchange Future 0.12500 0.12200 3,400
22/02/2012 €/R On 19-March-12 10.30 P Foreign Exchange Future 0.15100 0.17200 10,200
22/02/2012 €/ROn 18-June-12 10.35 C Foreign Exchange Future 0.35000 0.33500 0
22/02/2012 €/ROn 18-June-12 10.35 P Foreign Exchange Future 0.28400 0.31900 0
22/02/2012 €/ROn 18-June-12 10.40 C Foreign Exchange Future 0.32600 0.31400 0
22/02/2012 €/ROn 18-June-12 10.40 P Foreign Exchange Future 0.31000 0.34800 0
22/02/2012 €/ROn 18-June-12 10.45 C Foreign Exchange Future 0.30600 0.29400 0
22/02/2012 €/ROn 18-June-12 10.45 P Foreign Exchange Future 0.34000 0.37800 0
22/02/2012 €/R On 19-March-12 10.60 C Foreign Exchange Future 0.04400 0.04600 0
22/02/2012 €/R On 19-March-12 10.60 P Foreign Exchange Future 0.37000 0.39600 0
22/02/2012 €/R On 17-September-12 10.68 C Foreign Exchange Future 0.39200 0.39900 0
22/02/2012 €/R On 17-September-12 10.68 P Foreign Exchange Future 0.50700 0.56900 0
22/02/2012 €/R On 17-September-12 10.73 c Foreign Exchange Future 0.37100 0.41000 0
22/02/2012 €/R On 17-September-12 10.73 P Foreign Exchange Future 0.53600 0.63000 0
22/02/2012 €/R On 19-March-12 10.75 c Foreign Exchange Future 0.02600 0.02800 0
22/02/2012 €/R On 19-March-12 10.75 P Foreign Exchange Future 0.50200 0.52800 0
22/02/2012 €/R On 17-September-12 10.78 c Foreign Exchange Future 0.38200 0.39000 0
22/02/2012 €/R On 17-September-12 10.78 P Foreign Exchange Future 0.59700 0.66000 0
22/02/2012 €/R On 19-March-12 10.80 c Foreign Exchange Future 0.02200 0.02400 3,400
22/02/2012 €/R On 19-March-12 10.80 P Foreign Exchange Future 0.54800 0.57400 3,400
22/02/2012 €/R On 19-March-12 10.90 c Foreign Exchange Future 0.01600 0.01800 0
22/02/2012 €/R On 19-March-12 10.90 P Foreign Exchange Future 0.64200 0.66800 0
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22/02/2012 €/R On 19-March-12 10.95 C Foreign Exchange Future 0.01400 0.01600 0
22/02/2012 €/R On 19-March-12 10.95 P Foreign Exchange Future 0.69000 0.71600 0
22/02/2012 €/R On 19-March-12 11.00 C Foreign Exchange Future 0.01200 0.01400 6,800
22/02/2012 €/R On 19-March-12 11.00 P Foreign Exchange Future 0.73800 0.76400 0
22/02/2012 €/R On 19-March-12 11.10 C Foreign Exchange Future 0.00900 0.01000 0
22/02/2012 €/R On 19-March-12 11.10 P Foreign Exchange Future 0.83500 0.86000 0
22/02/2012 €/R On 19-March-12 11.30 C Foreign Exchange Future 0.00500 0.00600 0
22/02/2012 €/R On 19-March-12 11.30 P Foreign Exchange Future 1.03100 1.05600 0
22/02/2012 €/R On 13-December-13 11.44 C Foreign Exchange Future 0.69500 0.68300 0
22/02/2012 €/R On 13-December-13 11.44 P Foreign Exchange Future 1.18800 1.24600 0
22/02/2012 €/R On 13-December-13 11.49 C Foreign Exchange Future 0.68100 0.66900 0
22/02/2012 €/R On 13-December-13 11.49 P Foreign Exchange Future 1.22400 1.28200 0
22/02/2012 €/R On 19-March-12 11.50 C Foreign Exchange Future 0.00300 0.00300 0
22/02/2012 €/R On 19-March-12 11.50 P Foreign Exchange Future 1.22900 1.25300 0
22/02/2012 €/R On 13-December-13 11.54 C Foreign Exchange Future 0.66700 0.65600 0
22/02/2012 €/R On 13-December-13 11.54 P Foreign Exchange Future 1.26000 1.31900 0
22/02/2012 €/R On 19-March-12 11.60 C Foreign Exchange Future 0.00200 0.00200 10,200
22/02/2012 €/R On 19-March-12 11.60 P Foreign Exchange Future 1.32800 1.35200 0
22/02/2012 €/R On 19-March-12 11.75 C Foreign Exchange Future 0.00100 0.00100 0
22/02/2012 €/R On 19-March-12 11.75 P Foreign Exchange Future 1.47700 1.50100 0
22/02/2012 AU$ /R On 14-December-15 Foreign Exchange Future 9.29110 9.31650 0
22/02/2012 AU$ /R On 19-March-12 6.20 C Foreign Exchange Future 2.03300 2.04900 0
22/02/2012 AU$ /R On 19-March-12 6.20 P Foreign Exchange Future 0.00000 0.00000 0
22/02/2012 AU$ /R On 19-March-12 6.95 C Foreign Exchange Future 1.28300 1.29900 0
22/02/2012 AU$ /R On 19-March-12 6.95 P Foreign Exchange Future 0.00000 0.00000 0
22/02/2012 AU$ /R On 19-March-12 7.00 C Foreign Exchange Future 1.23300 1.24900 0
22/02/2012 AU$ /R On 19-March-12 7.00 P Foreign Exchange Future 0.00000 0.00000 0
22/02/2012 AU$ /R On 19-March-12 7.20 C Foreign Exchange Future 1.03300 1.04900 0
22/02/2012 AU$ /R On 19-March-12 7.20 P Foreign Exchange Future 0.00000 0.00000 0
22/02/2012 AU$ /R On 14-December-15 7.25 C Foreign Exchange Future 2.33200 2.36300 0
22/02/2012 AU$ /R On 14-December-15 7.25 P Foreign Exchange Future 0.29100 0.29700 0
22/02/2012 AU$ /R On 14-December-15 7.30 c Foreign Exchange Future 2.29000 2.32100 0
22/02/2012 AU$ /R On 14-December-15 7.30 P Foreign Exchange Future 0.29900 0.30500 0
22/02/2012 AU$ /R On 14-December-15 7.35 c Foreign Exchange Future 2.24800 2.27900 0
22/02/2012 AU$ /R On 14-December-15 7.35 P Foreign Exchange Future 0.30700 0.31300 0
22/02/2012 AU$ /R On 19-March-12 7.40 c Foreign Exchange Future 0.83400 0.85000 0
22/02/2012 AU$ /R On 19-March-12 7.40 P Foreign Exchange Future 0.00100 0.00100 0
22/02/2012 AU$ /R On 19-March-12 7.45 c Foreign Exchange Future 0.78500 0.80000 0
22/02/2012 AU$ /R On 19-March-12 7.45 P Foreign Exchange Future 0.00200 0.00100 0
22/02/2012 AU$ /R On 18-June-12 7.60 c Foreign Exchange Future 0.69100 0.68800 0
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22/02/2012 AU$ /R On 18-June-12 7.60 P Foreign Exchange Future 0.03800 0.03900 0
22/02/2012 AU$ /R On 18-June-12 7.65 C Foreign Exchange Future 0.64800 0.64600 0
22/02/2012 AU$ /R On 18-June-12 7.65 P Foreign Exchange Future 0.04500 0.04700 0
22/02/2012 AU$ /R On 18-June-12 7.70 C Foreign Exchange Future 0.60600 0.60400 0
22/02/2012 AU$ /R On 18-June-12 7.70 P Foreign Exchange Future 0.05300 0.05500 0
22/02/2012 AU$ /R On 19-March-12 7.75 C Foreign Exchange Future 0.48900 0.50500 0
22/02/2012 AU$ /R On 19-March-12 7.75 P Foreign Exchange Future 0.00600 0.00600 0
22/02/2012 AU$ /R On 19-March-12 7.90 C Foreign Exchange Future 0.34800 0.36400 0
22/02/2012 AU$ /R On 19-March-12 7.90 P Foreign Exchange Future 0.01500 0.01500 0
22/02/2012 AU$ /R On 17-September-12 8.19 C Foreign Exchange Future 0.38000 0.37900 0
22/02/2012 AU$ /R On 17-September-12 8.19 P Foreign Exchange Future 0.28500 0.29100 0
22/02/2012 AUS$ /R On 17-September-12 8.24 C Foreign Exchange Future 0.35600 0.35400 0
22/02/2012 AUS$ /R On 17-September-12 8.24 P Foreign Exchange Future 0.31100 0.31600 0
22/02/2012 AU$ /R On 17-September-12 8.29 C Foreign Exchange Future 0.33300 0.33200 0
22/02/2012 AU$ /R On 17-September-12 8.29 P Foreign Exchange Future 0.33800 0.34400 0
22/02/2012 CAD/R On 18-June-12 Foreign Exchange Future 7.84380 7.84050 0
22/02/2012 CAD/ R On 19-March-12 7.50 C Foreign Exchange Future 0.27400 0.29000 0
22/02/2012 CAD/ R On 19-March-12 7.50 P Foreign Exchange Future 0.01600 0.01700 0
22/02/2012 CAD/ R On 19-March-12 7.55 C Foreign Exchange Future 0.23200 0.24700 0
22/02/2012 CAD/R On 19-March-12 7.55 P Foreign Exchange Future 0.02400 0.02400 0
22/02/2012 CAD/ R On 19-March-12 7.60 C Foreign Exchange Future 0.19200 0.20700 0
22/02/2012 CAD/ R On 19-March-12 7.60 P Foreign Exchange Future 0.03400 0.03400 0
22/02/2012 CAD/R On 18-June-12 8.10 C Foreign Exchange Future 0.12200 0.12300 0
22/02/2012 CAD/R On 18-June-12 8.10 P Foreign Exchange Future 0.37800 0.38300 0
22/02/2012 CAD/R On 18-June-12 8.15 C Foreign Exchange Future 0.11000 0.11200 0
22/02/2012 CAD/R On 18-June-12 8.15 P Foreign Exchange Future 0.41600 0.42200 0
22/02/2012 CAD/R On 18-June-12 8.20 C Foreign Exchange Future 0.10000 0.10100 0
22/02/2012 CAD/R On 18-June-12 8.20 P Foreign Exchange Future 0.45600 0.46100 0
22/02/2012 CF CANDO CAAN On 30-March-12 Can-Do Future 0.06680 0.06760 0
22/02/2012 CF CANDO CAAO On 30-March-12 Can-Do Future 0.15990 0.16590 100,000
22/02/2012 CF CANDO CAAT On 29-February-12 Can-Do Future 0.01060 0.01060 12,500
22/02/2012 CF CANDO CAAV On 29-February-12 Can-Do Future 0.04420 0.05670 12,987
22/02/2012 CF CANDO CAAX On 30-March-12 Can-Do Future 0.05800 0.05600 12,500
22/02/2012 CF CANDO CAAY On 30-April-12 Can-Do Future 0.06650 0.06390 12,500
22/02/2012 CF CANDO CAAZ On 18-June-12 Can-Do Future 0.09260 0.08930 5,670
22/02/2012 CHF /R On 18-June-12 Foreign Exchange Future 8.64010 8.59070 0
22/02/2012 CHF /R On 19-March-12 8.55 c Foreign Exchange Future 0.11100 0.10700 0
22/02/2012 CHF /R On 19-March-12 8.55 P Foreign Exchange Future 0.14600 0.17000 0
22/02/2012 CHF /R On 19-March-12 8.60 c Foreign Exchange Future 0.09200 0.08900 0
22/02/2012 CHF /R On 19-March-12 8.60 P Foreign Exchange Future 0.17700 0.20200 0
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22/02/2012 CHF /R On 19-March-12 8.65 C Foreign Exchange Future 0.07600 0.07400 0
22/02/2012 CHF /R On 19-March-12 8.65 P Foreign Exchange Future 0.21100 0.23700 0
22/02/2012 CHF /R On 18-June-12 9.05 C Foreign Exchange Future 0.17500 0.16400 0
22/02/2012 CHF /R On 18-June-12 9.05 P Foreign Exchange Future 0.58500 0.62300 0
22/02/2012 CHF /R On 18-June-12 9.10 C Foreign Exchange Future 0.16400 0.15300 0
22/02/2012 CHF /R On 18-June-12 9.10 P Foreign Exchange Future 0.62400 0.66200 0
22/02/2012 CHF /R On 18-June-12 9.15 C Foreign Exchange Future 0.15300 0.14400 0
22/02/2012 CHF /R On 18-June-12 9.15 P Foreign Exchange Future 0.66300 0.70300 0
22/02/2012 NZ$ /R On 18-June-12 Foreign Exchange Future 6.47950 6.49980 0
22/02/2012 NZ$ /R On 18-June-12 6.25 C Foreign Exchange Future 0.31400 0.33200 0
22/02/2012 NZ$ /R On 18-June-12 6.25 P Foreign Exchange Future 0.08500 0.08200 0
22/02/2012 NZ$ /R On 19-March-12 6.27 C Foreign Exchange Future 0.17800 0.20800 0
22/02/2012 NZ$ /R On 19-March-12 6.27 P Foreign Exchange Future 0.02400 0.01900 0
22/02/2012 NZ$ /R On 19-March-12 6.28 C Foreign Exchange Future 0.17000 0.20000 0
22/02/2012 NZ$ /R On 19-March-12 6.28 P Foreign Exchange Future 0.02600 0.02100 0
22/02/2012 NZ$ /R On 19-March-12 6.29 C Foreign Exchange Future 0.16200 0.19200 0
22/02/2012 NZ$ /R On 19-March-12 6.29 P Foreign Exchange Future 0.02800 0.02300 0
22/02/2012 NZ$ /R On 18-June-12 6.30 C Foreign Exchange Future 0.28000 0.29700 0
22/02/2012 NZ$ /R On 18-June-12 6.30 P Foreign Exchange Future 0.10100 0.09700 0
22/02/2012 NZ$ /R On 18-June-12 6.35 C Foreign Exchange Future 0.24800 0.26400 0
22/02/2012 NZ$ /R On 18-June-12 6.35 P Foreign Exchange Future 0.11900 0.11400 0
22/02/2012 PULA /R On 19-March-12 Foreign Exchange Future 1.10710 1.10280 0
22/02/2012 PULA /R On 19-March-12 1.10 C Foreign Exchange Future 0.01100 0.01100 0
22/02/2012 PULA /R On 19-March-12 1.10 P Foreign Exchange Future 0.00000 0.00000 0
22/02/2012 PULA /R On 19-March-12 1.1 C Foreign Exchange Future 0.00100 0.00100 0
22/02/2012 PULA /R On 19-March-12 1.1 P Foreign Exchange Future 0.00000 0.00000 0
22/02/2012 PULA /R On 19-March-12 1.12 C Foreign Exchange Future 0.00000 0.00000 0
22/02/2012 PULA /R On 19-March-12 1.12 P Foreign Exchange Future 0.00900 0.00900 0
22/02/2012 YUAN/R On 18-June-12 Foreign Exchange Future 1.24700 1.24150 0
22/02/2012 YUAN/R On 18-June-12 1.10 C Foreign Exchange Future 0.15180 0.14700 0
22/02/2012 YUAN/R On 18-June-12 1.10 P Foreign Exchange Future 0.00480 0.00550 0
22/02/2012 YUAN/R On 18-June-12 1.15 c Foreign Exchange Future 0.10720 0.10310 0
22/02/2012 YUAN/R On 18-June-12 1.15 P Foreign Exchange Future 0.01020 0.01160 0
22/02/2012 YUAN/R On 18-June-12 1.20 c Foreign Exchange Future 0.07110 0.06800 0
22/02/2012 YUAN/R On 18-June-12 1.20 P Foreign Exchange Future 0.02410 0.02650 0
22/02/2012 YUAN/R On 19-March-12 1.25 c Foreign Exchange Future 0.01330 0.01320 0
22/02/2012 YUAN/R On 19-March-12 1.25 P Foreign Exchange Future 0.03090 0.03330 0
23/02/2012 $ /R On 14-December-15 Foreign Exchange Future 10.02800 10.06430 0
23/02/2012 $ /R On 19-March-12 6.10 c Foreign Exchange Future 1.62600 1.66600 0
23/02/2012 $ /R On 19-March-12 6.10 P Foreign Exchange Future 0.00000 0.00000 0
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23/02/2012 $ /R On 19-March-12 6.15 C Foreign Exchange Future 1.57600 1.61600 0
23/02/2012 $ /R On 19-March-12 6.15 P Foreign Exchange Future 0.00000 0.00000 0
23/02/2012 $ /R On 19-March-12 6.20 C Foreign Exchange Future 1.52600 1.56600 0
23/02/2012 $ /R On 19-March-12 6.20 P Foreign Exchange Future 0.00000 0.00000 0
23/02/2012 $ /R On 19-March-12 6.35 C Foreign Exchange Future 1.37600 1.41600 0
23/02/2012 $/R On 19-March-12 6.35 P Foreign Exchange Future 0.00000 0.00000 0
23/02/2012 $/R On 19-March-12 6.40 C Foreign Exchange Future 1.32600 1.36600 0
23/02/2012 $/R On 19-March-12 6.40 P Foreign Exchange Future 0.00000 0.00000 0
23/02/2012 $/R On 19-March-12 6.45 C Foreign Exchange Future 1.27600 1.31600 0
23/02/2012 $/R On 19-March-12 6.45 P Foreign Exchange Future 0.00000 0.00000 0
23/02/2012 $/R On 19-March-12 6.50 C Foreign Exchange Future 1.22600 1.26600 0
23/02/2012 $/R On 19-March-12 6.50 P Foreign Exchange Future 0.00000 0.00000 2,420
23/02/2012 $/R On 19-March-12 6.55 C Foreign Exchange Future 1.17600 1.21600 0
23/02/2012 $/R On 19-March-12 6.55 P Foreign Exchange Future 0.00000 0.00000 0
23/02/2012 $/R On 19-March-12 6.60 C Foreign Exchange Future 1.12600 1.16600 0
23/02/2012 $/R On 19-March-12 6.60 P Foreign Exchange Future 0.00000 0.00000 0
23/02/2012 $/R On 19-March-12 6.65 C Foreign Exchange Future 1.07700 1.11600 0
23/02/2012 $ /R On 19-March-12 6.65 P Foreign Exchange Future 0.00100 0.00000 0
23/02/2012 $ /R On 19-March-12 6.70 C Foreign Exchange Future 1.02700 1.06600 0
23/02/2012 $ /R On 19-March-12 6.70 P Foreign Exchange Future 0.00100 0.00000 10,000
23/02/2012 $/ROn 18-June-12 6.75 C Foreign Exchange Future 1.09400 1.13300 4,850
23/02/2012 $/ROn 18-June-12 6.75 P Foreign Exchange Future 0.01500 0.01400 0
23/02/2012 $ /R On 19-March-12 6.80 C Foreign Exchange Future 0.92700 0.96700 0
23/02/2012 $ /R On 19-March-12 6.80 P Foreign Exchange Future 0.00100 0.00100 0
23/02/2012 $/R On 19-March-12 6.85 C Foreign Exchange Future 0.87700 0.91700 0
23/02/2012 $ /R On 19-March-12 6.85 P Foreign Exchange Future 0.00100 0.00100 0
23/02/2012 $ /R On 19-March-12 6.90 C Foreign Exchange Future 0.82700 0.86700 0
23/02/2012 $ /R On 19-March-12 6.90 P Foreign Exchange Future 0.00100 0.00100 0
23/02/2012 $ /R On 19-March-12 6.95 C Foreign Exchange Future 0.77800 0.81800 0
23/02/2012 $ /R On 19-March-12 6.95 P Foreign Exchange Future 0.00200 0.00200 0
23/02/2012 $ /R On 19-March-12 6.99 c Foreign Exchange Future 0.74200 0.78200 0
23/02/2012 $ /R On 19-March-12 6.99 P Foreign Exchange Future 0.00200 0.00200 0
23/02/2012 $/ROn 18-June-12 7.00 c Foreign Exchange Future 0.85800 0.89700 0
23/02/2012 $/ROn 18-June-12 7.00 P Foreign Exchange Future 0.02900 0.02800 2,000
23/02/2012 $ /R On 19-March-12 7.04 c Foreign Exchange Future 0.69300 0.73200 0
23/02/2012 $ /R On 19-March-12 7.04 P Foreign Exchange Future 0.00300 0.00200 0
23/02/2012 $ /R On 19-March-12 7.05 c Foreign Exchange Future 0.67900 0.71900 0
23/02/2012 $ /R On 19-March-12 7.05 P Foreign Exchange Future 0.00300 0.00300 0
23/02/2012 $ /R On 19-March-12 7.09 c Foreign Exchange Future 0.64400 0.68300 0
23/02/2012 $ /R On 19-March-12 7.09 P Foreign Exchange Future 0.00400 0.00300 0
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23/02/2012 $ /R On 19-March-12 7.10 C Foreign Exchange Future 0.63000 0.66900 6,500
23/02/2012 $ /R On 19-March-12 7.10 P Foreign Exchange Future 0.00400 0.00300 0
23/02/2012 $ /R On 17-September-12 715 C Foreign Exchange Future 0.86900 0.90400 16,000
23/02/2012 $ /R On 17-September-12 715 P Foreign Exchange Future 0.08600 0.08100 9,200
23/02/2012 $ /R On 17-September-12 7.20 C Foreign Exchange Future 0.83000 0.86500 0
23/02/2012 $ /R On 17-September-12 7.20 P Foreign Exchange Future 0.09700 0.09200 0
23/02/2012 $ /R On 17-September-12 7.25 C Foreign Exchange Future 0.79300 0.82600 0
23/02/2012 $ /R On 17-September-12 7.25 P Foreign Exchange Future 0.11000 0.10300 0
23/02/2012 $ /R On 17-September-12 7.30 C Foreign Exchange Future 0.75600 0.78900 37,000
23/02/2012 $ /R On 17-September-12 7.30 P Foreign Exchange Future 0.12300 0.11600 0
23/02/2012 $/R On 19-March-12 7.35 C Foreign Exchange Future 0.39100 0.42900 0
23/02/2012 $/R On 19-March-12 7.35 P Foreign Exchange Future 0.01500 0.01300 0
23/02/2012 $/R On 19-March-12 7.40 C Foreign Exchange Future 0.34800 0.38400 0
23/02/2012 $/R On 19-March-12 7.40 P Foreign Exchange Future 0.02200 0.01800 0
23/02/2012 $/R On 19-March-12 7.45 C Foreign Exchange Future 0.30600 0.34200 0
23/02/2012 $/R On 19-March-12 7.45 P Foreign Exchange Future 0.03000 0.02600 0
23/02/2012 $/ROn 18-June-12 7.50 C Foreign Exchange Future 0.45900 0.49000 0
23/02/2012 $/ROn 18-June-12 7.50 P Foreign Exchange Future 0.13000 0.12100 14,000
23/02/2012 $ /R On 19-March-12 7.55 C Foreign Exchange Future 0.23000 0.26200 0
23/02/2012 $ /R On 19-March-12 7.55 P Foreign Exchange Future 0.05400 0.04600 9,200
23/02/2012 $ /R On 19-March-12 7.60 C Foreign Exchange Future 0.19700 0.22600 0
23/02/2012 $ /R On 19-March-12 7.60 P Foreign Exchange Future 0.07100 0.06000 13,860
23/02/2012 $/R On 14-December-12 7.65 C Foreign Exchange Future 0.67800 0.70300 0
23/02/2012 $/R On 14-December-12 7.65 P Foreign Exchange Future 0.29300 0.27800 0
23/02/2012 $/R On 14-December-12 7.70 C Foreign Exchange Future 0.65300 0.67600 0
23/02/2012 $/R On 14-December-12 7.70 P Foreign Exchange Future 0.31800 0.30100 0
23/02/2012 $/R On 14-December-12 7.75 C Foreign Exchange Future 0.62900 0.65100 0
23/02/2012 $/R On 14-December-12 7.75 P Foreign Exchange Future 0.34400 0.32600 0
23/02/2012 $ /R On 19-March-12 7.80 C Foreign Exchange Future 0.09600 0.11500 0
23/02/2012 $ /R On 19-March-12 7.80 P Foreign Exchange Future 0.17000 0.14900 250
23/02/2012 $ /R On 19-March-12 7.85 c Foreign Exchange Future 0.08100 0.09700 0
23/02/2012 $ /R On 19-March-12 7.85 P Foreign Exchange Future 0.20500 0.18100 0
23/02/2012 $/R On 18-March-13 7.90 c Foreign Exchange Future 0.69600 0.71700 0
23/02/2012 $/R On 18-March-13 7.90 P Foreign Exchange Future 0.45900 0.44100 0
23/02/2012 $/R On 18-March-13 7.95 c Foreign Exchange Future 0.67500 0.69600 0
23/02/2012 $/R On 18-March-13 7.95 P Foreign Exchange Future 0.48800 0.47000 0
23/02/2012 $ /R On 12-December-14 8.00 c Foreign Exchange Future 1.55100 1.56900 200
23/02/2012 $ /R On 12-December-14 8.00 P Foreign Exchange Future 0.59700 0.57900 0
23/02/2012 $ /R On 19-March-12 8.05 c Foreign Exchange Future 0.04000 0.04900 0
23/02/2012 $ /R On 19-March-12 8.05 P Foreign Exchange Future 0.36400 0.33300 4,620
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23/02/2012 $/R On 18-March-13 8.10 C Foreign Exchange Future 0.61800 0.63700 0
23/02/2012 $/R On 18-March-13 8.10 P Foreign Exchange Future 0.58100 0.56100 180
23/02/2012 $ /R On 19-March-12 8.15 C Foreign Exchange Future 0.02900 0.03500 0
23/02/2012 $ /R On 19-March-12 8.15 P Foreign Exchange Future 0.45300 0.41900 0
23/02/2012 $/ROn 18-June-12 8.20 C Foreign Exchange Future 0.17300 0.18800 10,000
23/02/2012 $/ROn 18-June-12 8.20 P Foreign Exchange Future 0.54400 0.51900 132
23/02/2012 $/R On 19-March-12 8.25 C Foreign Exchange Future 0.02100 0.02600 6,620
23/02/2012 $/R On 19-March-12 8.25 P Foreign Exchange Future 0.54500 0.51000 0
23/02/2012 $/R On 19-March-12 8.30 C Foreign Exchange Future 0.01800 0.02200 0
23/02/2012 $/R On 19-March-12 8.30 P Foreign Exchange Future 0.59200 0.55600 0
23/02/2012 $/R On 19-March-12 8.35 C Foreign Exchange Future 0.01600 0.01900 0
23/02/2012 $/R On 19-March-12 8.35 P Foreign Exchange Future 0.64000 0.60300 250
23/02/2012 $ /R On 17-September-12 8.40 C Foreign Exchange Future 0.26700 0.28200 2,500
23/02/2012 $ /R On 17-September-12 8.40 P Foreign Exchange Future 0.73400 0.70900 0
23/02/2012 $ /R On 12-December-14 8.45 C Foreign Exchange Future 1.37100 1.38700 0
23/02/2012 $ /R On 12-December-14 8.45 P Foreign Exchange Future 0.86700 0.84700 0
23/02/2012 $ /R On 12-December-14 8.50 C Foreign Exchange Future 1.35400 1.37000 0
23/02/2012 $ /R On 12-December-14 8.50 P Foreign Exchange Future 0.90000 0.88000 0
23/02/2012 $ /R On 12-December-14 8.55 C Foreign Exchange Future 1.33300 1.35300 0
23/02/2012 $ /R On 12-December-14 8.55 P Foreign Exchange Future 0.92900 0.91300 0
23/02/2012 $ /R On 17-September-12 8.60 C Foreign Exchange Future 0.22500 0.23800 2,000
23/02/2012 $ /R On 17-September-12 8.60 P Foreign Exchange Future 0.89200 0.86500 4,000
23/02/2012 $/ROn 18-June-12 8.65 C Foreign Exchange Future 0.09900 0.10800 0
23/02/2012 $/ROn 18-June-12 8.65 P Foreign Exchange Future 0.92000 0.88900 0
23/02/2012 $/R On 19-March-12 8.70 C Foreign Exchange Future 0.00500 0.00700 0
23/02/2012 $ /R On 19-March-12 8.70 P Foreign Exchange Future 0.97900 0.94100 0
23/02/2012 $/ROn 18-June-12 8.75 C Foreign Exchange Future 0.08800 0.09700 0
23/02/2012 $/ROn 18-June-12 8.75 P Foreign Exchange Future 1.00900 0.97800 132
23/02/2012 $ /R On 17-September-12 8.80 C Foreign Exchange Future 0.19100 0.20200 0
23/02/2012 $ /R On 17-September-12 8.80 P Foreign Exchange Future 1.05800 1.02900 1,500
23/02/2012 $/ROn 18-June-12 8.85 c Foreign Exchange Future 0.07900 0.08600 5,000
23/02/2012 $/ROn 18-June-12 8.85 P Foreign Exchange Future 1.10000 1.06700 0
23/02/2012 $ /R On 13-December-13 8.93 c Foreign Exchange Future 0.64900 0.66200 0
23/02/2012 $ /R On 13-December-13 8.93 P Foreign Exchange Future 1.26000 1.23700 0
23/02/2012 $ /R On 13-December-13 8.98 c Foreign Exchange Future 0.63600 0.64900 0
23/02/2012 $ /R On 13-December-13 8.98 P Foreign Exchange Future 1.29700 1.27400 0
23/02/2012 $ /R On 19-March-12 9.00 c Foreign Exchange Future 0.00100 0.00300 4,100
23/02/2012 $ /R On 19-March-12 9.00 P Foreign Exchange Future 1.27500 1.23700 0
23/02/2012 $ /R On 13-December-13 9.03 c Foreign Exchange Future 0.62400 0.63700 0
23/02/2012 $ /R On 13-December-13 9.03 P Foreign Exchange Future 1.33500 1.31200 0
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23/02/2012 $/R On 18-March-13 9.10 C Foreign Exchange Future 0.35100 0.36300 180
23/02/2012 $/R On 18-March-13 9.10 P Foreign Exchange Future 1.31400 1.28700 0
23/02/2012 $ /R On 14-December-15 9.15 C Foreign Exchange Future 1.95900 1.98200 0
23/02/2012 $ /R On 14-December-15 9.15 P Foreign Exchange Future 1.08100 1.06800 0
23/02/2012 $ /R On 14-December-15 9.20 C Foreign Exchange Future 1.93700 1.96000 0
23/02/2012 $ /R On 14-December-15 9.20 P Foreign Exchange Future 1.10900 1.09600 0
23/02/2012 $ /R On 14-December-15 9.25 C Foreign Exchange Future 1.91600 1.93900 0
23/02/2012 $ /R On 14-December-15 9.25 P Foreign Exchange Future 1.13800 1.12500 0
23/02/2012 $/R On 19-March-12 9.50 C Foreign Exchange Future 0.00000 0.00100 2,000
23/02/2012 $/R On 19-March-12 9.50 P Foreign Exchange Future 1.77400 1.73500 0
23/02/2012 $ /R MAXI On 18-June-12 Foreign Exchange Future 7.82880 7.86920 611
23/02/2012 $ /R MAXI On 19-March-12 7.50 C Foreign Exchange Future 0.26681 0.30082 0
23/02/2012 $ /R MAXI On 19-March-12 7.50 P Foreign Exchange Future 0.04071 0.03492 0
23/02/2012 $ /R MAXI On 19-March-12 7.55 C Foreign Exchange Future 0.23024 0.26229 0
23/02/2012 $ /R MAXI On 19-March-12 7.55 P Foreign Exchange Future 0.05414 0.04639 0
23/02/2012 $ /R MAXI On 19-March-12 7.60 C Foreign Exchange Future 0.19655 0.22634 0
23/02/2012 $ /R MAXI On 19-March-12 7.60 P Foreign Exchange Future 0.07045 0.06044 0
23/02/2012 $ /R MAXI On 19-March-12 8.20 C Foreign Exchange Future 0.02452 0.03011 80
23/02/2012 $ /R MAXI On 19-March-12 8.20 P Foreign Exchange Future 0.49842 0.46421 0
23/02/2012 $ /R MAXI On 18-June-12 8.30 C Foreign Exchange Future 0.15192 0.16535 0
23/02/2012 $ /R MAXI On 18-June-12 8.30 P Foreign Exchange Future 0.62312 0.59615 0
23/02/2012 $ /R MAXI On 18-June-12 8.35 C Foreign Exchange Future 0.14252 0.15524 0
23/02/2012 $ /R MAXI On 18-June-12 8.35 P Foreign Exchange Future 0.66372 0.63604 0
23/02/2012 $ /R MAXI On 18-June-12 8.40 C Foreign Exchange Future 0.13382 0.14586 0
23/02/2012 $ /R MAXI On 18-June-12 8.40 P Foreign Exchange Future 0.70502 0.67666 0
23/02/2012 £/R On 17-September-12 Foreign Exchange Future 12.42450 12.46490 1,499
23/02/2012 £/R On 19-March-12 10.90 C Foreign Exchange Future 1.22300 1.26400 0
23/02/2012 £/R On 19-March-12 10.90 P Foreign Exchange Future 0.00400 0.00400 0
23/02/2012 £/R On 19-March-12 11.00 C Foreign Exchange Future 1.12400 1.16500 0
23/02/2012 £/R On 19-March-12 11.00 P Foreign Exchange Future 0.00500 0.00500 768
23/02/2012 £/R On 19-March-12 11.10 c Foreign Exchange Future 1.02500 1.06600 0
23/02/2012 £/R On 19-March-12 11.10 P Foreign Exchange Future 0.00600 0.00600 0
23/02/2012 £/R On 17-September-12 11.35 c Foreign Exchange Future 1.20700 1.24000 0
23/02/2012 £/R On 17-September-12 11.35 P Foreign Exchange Future 0.13300 0.12500 6,000
23/02/2012 £/R On 19-March-12 11.40 c Foreign Exchange Future 0.73300 0.77400 0
23/02/2012 £/R On 19-March-12 11.40 P Foreign Exchange Future 0.01400 0.01400 0
23/02/2012 £/R On 19-March-12 11.45 c Foreign Exchange Future 0.68500 0.72600 0
23/02/2012 £/R On 19-March-12 11.45 P Foreign Exchange Future 0.01600 0.01600 0
23/02/2012 £/R On 19-March-12 11.50 c Foreign Exchange Future 0.63700 0.67800 0
23/02/2012 £/R On 19-March-12 11.50 P Foreign Exchange Future 0.01800 0.01800 0
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23/02/2012 £/R On 19-March-12 11.55 C Foreign Exchange Future 0.59100 0.63100 0
23/02/2012 £/R On 19-March-12 11.55 P Foreign Exchange Future 0.02200 0.02100 0
23/02/2012 £/R On 19-March-12 11.70 C Foreign Exchange Future 0.46000 0.49900 0
23/02/2012 £/R On 19-March-12 11.70 P Foreign Exchange Future 0.04100 0.03900 0
23/02/2012 £/ROn 18-June-12 11.80 C Foreign Exchange Future 0.64700 0.68100 0
23/02/2012 £/ROn 18-June-12 11.80 P Foreign Exchange Future 0.17600 0.16900 0
23/02/2012 £/ROn 18-June-12 11.85 C Foreign Exchange Future 0.61600 0.64800 0
23/02/2012 £/ROn 18-June-12 11.85 P Foreign Exchange Future 0.19500 0.18600 0
23/02/2012 £/ROn 18-June-12 11.90 C Foreign Exchange Future 0.58600 0.61700 0
23/02/2012 £/ROn 18-June-12 11.90 P Foreign Exchange Future 0.21500 0.20500 0
23/02/2012 £/R On 19-March-12 11.95 C Foreign Exchange Future 0.27000 0.30500 0
23/02/2012 £/R On 19-March-12 11.95 P Foreign Exchange Future 0.10100 0.09500 9,000
23/02/2012 £/R On 19-March-12 12.00 C Foreign Exchange Future 0.23800 0.27100 0
23/02/2012 £/R On 19-March-12 12.00 P Foreign Exchange Future 0.11900 0.11100 768
23/02/2012 £/R On 19-March-12 12.30 C Foreign Exchange Future 0.10600 0.12500 0
23/02/2012 £/R On 19-March-12 12.30 P Foreign Exchange Future 0.28700 0.26500 0
23/02/2012 £/R On 19-March-12 12.55 C Foreign Exchange Future 0.05200 0.06400 0
23/02/2012 £/R On 19-March-12 12.55 P Foreign Exchange Future 0.48300 0.45400 3,000
23/02/2012 £/R On 19-March-12 12.85 C Foreign Exchange Future 0.02400 0.02900 3,000
23/02/2012 £/R On 19-March-12 12.85 P Foreign Exchange Future 0.75500 0.71900 0
23/02/2012 £/R On 17-September-12 13.40 C Foreign Exchange Future 0.30600 0.31700 0
23/02/2012 £/R On 17-September-12 13.40 P Foreign Exchange Future 1.28200 1.25200 0
23/02/2012 £/R On 17-September-12 13.45 C Foreign Exchange Future 0.29600 0.30700 0
23/02/2012 £/R On 17-September-12 13.45 P Foreign Exchange Future 1.32200 1.29200 0
23/02/2012 £/R On 17-September-12 13.50 C Foreign Exchange Future 0.28800 0.29800 0
23/02/2012 £/R On 17-September-12 13.50 P Foreign Exchange Future 1.36400 1.33300 0
23/02/2012 £/R On 19-March-12 13.55 C Foreign Exchange Future 0.00500 0.00700 9,000
23/02/2012 £/R On 19-March-12 13.55 P Foreign Exchange Future 1.43600 1.39700 0
23/02/2012 ¥/ROn 18-June-12 Foreign Exchange Future 0.09770 0.09820 0
23/02/2012 ¥/R On 19-March-12 0.08 C Foreign Exchange Future 0.01630 0.01680 0
23/02/2012 ¥/R On 19-March-12 0.08 P Foreign Exchange Future 0.00000 0.00000 0
23/02/2012 ¥/R On 19-March-12 0.09 c Foreign Exchange Future 0.00643 0.00692 0
23/02/2012 ¥/R On 19-March-12 0.09 P Foreign Exchange Future 0.00013 0.00012 0
23/02/2012 ¥/ROn 18-June-12 0.10 c Foreign Exchange Future 0.00371 0.00402 0
23/02/2012 ¥/ROn 18-June-12 0.10 P Foreign Exchange Future 0.00401 0.00382 0
23/02/2012 ¥/R On 19-March-12 0.10 c Foreign Exchange Future 0.00058 0.00074 0
23/02/2012 ¥/R On 19-March-12 0.10 P Foreign Exchange Future 0.00428 0.00394 0
23/02/2012 ¥/ROn 18-June-12 0.11 c Foreign Exchange Future 0.00121 0.00135 0
23/02/2012 ¥/ROn 18-June-12 0.11 P Foreign Exchange Future 0.01151 0.01115 0
23/02/2012 ¥/ROn 18-June-12 0.12 c Foreign Exchange Future 0.00043 0.00049 0
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23/02/2012 ¥/ROn 18-June-12 0.12 P Foreign Exchange Future 0.02073 0.02029 0
23/02/2012 €/R On 13-December-13 Foreign Exchange Future 10.94610 10.94990 500
23/02/2012 €/R On 19-March-12 9.00 C Foreign Exchange Future 1.26400 1.27500 0
23/02/2012 €/R On 19-March-12 9.00 P Foreign Exchange Future 0.00000 0.00100 0
23/02/2012 €/R On 19-March-12 9.05 C Foreign Exchange Future 1.21400 1.22500 0
23/02/2012 €/R On 19-March-12 9.05 P Foreign Exchange Future 0.00000 0.00100 0
23/02/2012 €/R On 17-September-12 9.45 C Foreign Exchange Future 1.16500 1.17300 0
23/02/2012 €/R On 17-September-12 9.45 P Foreign Exchange Future 0.06400 0.06300 10,200
23/02/2012 €/R On 19-March-12 9.55 C Foreign Exchange Future 0.71800 0.72900 0
23/02/2012 €/R On 19-March-12 9.55 P Foreign Exchange Future 0.00400 0.00500 0
23/02/2012 €/R On 19-March-12 9.80 C Foreign Exchange Future 0.47800 0.48900 0
23/02/2012 €/R On 19-March-12 9.80 P Foreign Exchange Future 0.01400 0.01500 0
23/02/2012 €/R On 19-March-12 9.90 C Foreign Exchange Future 0.38900 0.40000 0
23/02/2012 €/R On 19-March-12 9.90 P Foreign Exchange Future 0.02500 0.02600 0
23/02/2012 €/R On 19-March-12 9.95 C Foreign Exchange Future 0.34600 0.35700 0
23/02/2012 €/R On 19-March-12 9.95 P Foreign Exchange Future 0.03200 0.03300 10,200
23/02/2012 €/R On 19-March-12 10.00 C Foreign Exchange Future 0.30600 0.31600 0
23/02/2012 €/R On 19-March-12 10.00 P Foreign Exchange Future 0.04200 0.04200 3,400
23/02/2012 €/R On 19-March-12 10.05 C Foreign Exchange Future 0.26700 0.27800 0
23/02/2012 €/R On 19-March-12 10.05 P Foreign Exchange Future 0.05300 0.05400 0
23/02/2012 €/R On 19-March-12 10.10 C Foreign Exchange Future 0.23100 0.24100 0
23/02/2012 €/R On 19-March-12 10.10 P Foreign Exchange Future 0.06700 0.06700 0
23/02/2012 €/R On 19-March-12 10.15 C Foreign Exchange Future 0.19700 0.20700 0
23/02/2012 €/R On 19-March-12 10.15 P Foreign Exchange Future 0.08300 0.08300 0
23/02/2012 €/R On 19-March-12 10.25 C Foreign Exchange Future 0.13800 0.14700 0
23/02/2012 €/R On 19-March-12 10.25 P Foreign Exchange Future 0.12400 0.12300 0
23/02/2012 €/R On 19-March-12 10.30 C Foreign Exchange Future 0.11700 0.12500 3,400
23/02/2012 €/R On 19-March-12 10.30 P Foreign Exchange Future 0.15300 0.15100 10,200
23/02/2012 €/ROn 18-June-12 10.35 C Foreign Exchange Future 0.34100 0.35000 0
23/02/2012 €/ROn 18-June-12 10.35 P Foreign Exchange Future 0.28500 0.28400 0
23/02/2012 €/ROn 18-June-12 10.40 c Foreign Exchange Future 0.31700 0.32600 0
23/02/2012 €/ROn 18-June-12 10.40 P Foreign Exchange Future 0.31100 0.31000 0
23/02/2012 €/ROn 18-June-12 10.45 c Foreign Exchange Future 0.29700 0.30600 0
23/02/2012 €/ROn 18-June-12 10.45 P Foreign Exchange Future 0.34100 0.34000 0
23/02/2012 €/R On 19-March-12 10.60 c Foreign Exchange Future 0.04000 0.04400 0
23/02/2012 €/R On 19-March-12 10.60 P Foreign Exchange Future 0.37600 0.37000 0
23/02/2012 €/R On 17-September-12 10.68 c Foreign Exchange Future 0.38700 0.39200 0
23/02/2012 €/R On 17-September-12 10.68 P Foreign Exchange Future 0.51200 0.50700 0
23/02/2012 €/R On 17-September-12 10.73 c Foreign Exchange Future 0.36500 0.37100 0
23/02/2012 €/R On 17-September-12 10.73 P Foreign Exchange Future 0.54000 0.53600 0
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23/02/2012 €/R On 19-March-12 10.75 C Foreign Exchange Future 0.02300 0.02600 0
23/02/2012 €/R On 19-March-12 10.75 P Foreign Exchange Future 0.50900 0.50200 0
23/02/2012 €/R On 17-September-12 10.78 C Foreign Exchange Future 0.37600 0.38200 0
23/02/2012 €/R On 17-September-12 10.78 P Foreign Exchange Future 0.60100 0.59700 0
23/02/2012 €/R On 19-March-12 10.80 C Foreign Exchange Future 0.01900 0.02200 3,400
23/02/2012 €/R On 19-March-12 10.80 P Foreign Exchange Future 0.55500 0.54800 3,400
23/02/2012 €/R On 19-March-12 10.90 C Foreign Exchange Future 0.01300 0.01600 0
23/02/2012 €/R On 19-March-12 10.90 P Foreign Exchange Future 0.64900 0.64200 0
23/02/2012 €/R On 19-March-12 10.95 C Foreign Exchange Future 0.01100 0.01400 0
23/02/2012 €/R On 19-March-12 10.95 P Foreign Exchange Future 0.69700 0.69000 0
23/02/2012 €/R On 19-March-12 11.00 C Foreign Exchange Future 0.00900 0.01200 6,800
23/02/2012 €/R On 19-March-12 11.00 P Foreign Exchange Future 0.74500 0.73800 0
23/02/2012 €/R On 19-March-12 11.10 C Foreign Exchange Future 0.00700 0.00900 0
23/02/2012 €/R On 19-March-12 11.10 P Foreign Exchange Future 0.84300 0.83500 0
23/02/2012 €/R On 19-March-12 11.30 C Foreign Exchange Future 0.00300 0.00500 0
23/02/2012 €/R On 19-March-12 11.30 P Foreign Exchange Future 1.03900 1.03100 0
23/02/2012 €/R On 13-December-13 11.44 C Foreign Exchange Future 0.69200 0.69500 0
23/02/2012 €/R On 13-December-13 11.44 P Foreign Exchange Future 1.18900 1.18800 0
23/02/2012 €/R On 13-December-13 11.49 C Foreign Exchange Future 0.67800 0.68100 0
23/02/2012 €/R On 13-December-13 11.49 P Foreign Exchange Future 1.22500 1.22400 0
23/02/2012 €/R On 19-March-12 11.50 C Foreign Exchange Future 0.00200 0.00300 0
23/02/2012 €/R On 19-March-12 11.50 P Foreign Exchange Future 1.23800 1.22900 0
23/02/2012 €/R On 13-December-13 11.54 C Foreign Exchange Future 0.66500 0.66700 0
23/02/2012 €/R On 13-December-13 11.54 P Foreign Exchange Future 1.26200 1.26000 0
23/02/2012 €/R On 19-March-12 11.60 C Foreign Exchange Future 0.00100 0.00200 10,200
23/02/2012 €/R On 19-March-12 11.60 P Foreign Exchange Future 1.33700 1.32800 0
23/02/2012 €/R On 19-March-12 11.75 C Foreign Exchange Future 0.00100 0.00100 0
23/02/2012 €/R On 19-March-12 11.75 P Foreign Exchange Future 1.48700 1.47700 0
23/02/2012 AU$ /R On 14-December-15 Foreign Exchange Future 9.30650 9.29110 0
23/02/2012 AU$ /R On 19-March-12 6.20 C Foreign Exchange Future 2.03000 2.03300 0
23/02/2012 AU$ /R On 19-March-12 6.20 P Foreign Exchange Future 0.00000 0.00000 0
23/02/2012 AU$ /R On 19-March-12 6.95 c Foreign Exchange Future 1.28000 1.28300 0
23/02/2012 AU$ /R On 19-March-12 6.95 P Foreign Exchange Future 0.00000 0.00000 0
23/02/2012 AU$ /R On 19-March-12 7.00 c Foreign Exchange Future 1.23000 1.23300 0
23/02/2012 AU$ /R On 19-March-12 7.00 P Foreign Exchange Future 0.00000 0.00000 0
23/02/2012 AU$ /R On 19-March-12 7.20 c Foreign Exchange Future 1.03000 1.03300 0
23/02/2012 AU$ /R On 19-March-12 7.20 P Foreign Exchange Future 0.00000 0.00000 0
23/02/2012 AU$ /R On 14-December-15 7.25 c Foreign Exchange Future 2.34100 2.33200 0
23/02/2012 AU$ /R On 14-December-15 7.25 P Foreign Exchange Future 0.28500 0.29100 0
23/02/2012 AU$ /R On 14-December-15 7.30 c Foreign Exchange Future 2.29800 2.29000 0
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23/02/2012 AU$ /R On 14-December-15 7.30 P Foreign Exchange Future 0.29200 0.29900 0
23/02/2012 AU$ /R On 14-December-15 7.35 C Foreign Exchange Future 2.25600 2.24800 0
23/02/2012 AU$ /R On 14-December-15 7.35 P Foreign Exchange Future 0.30000 0.30700 0
23/02/2012 AU$ /R On 19-March-12 7.40 C Foreign Exchange Future 0.83100 0.83400 0
23/02/2012 AU$ /R On 19-March-12 7.40 P Foreign Exchange Future 0.00100 0.00100 0
23/02/2012 AU$ /R On 19-March-12 7.45 C Foreign Exchange Future 0.78100 0.78500 0
23/02/2012 AU$ /R On 19-March-12 7.45 P Foreign Exchange Future 0.00100 0.00200 0
23/02/2012 AU$ /R On 18-June-12 7.60 C Foreign Exchange Future 0.68900 0.69100 0
23/02/2012 AU$ /R On 18-June-12 7.60 P Foreign Exchange Future 0.03700 0.03800 0
23/02/2012 AU$ /R On 18-June-12 7.65 C Foreign Exchange Future 0.64600 0.64800 0
23/02/2012 AU$ /R On 18-June-12 7.65 P Foreign Exchange Future 0.04400 0.04500 0
23/02/2012 AU$ /R On 18-June-12 7.70 C Foreign Exchange Future 0.60400 0.60600 0
23/02/2012 AU$ /R On 18-June-12 7.70 P Foreign Exchange Future 0.05200 0.05300 0
23/02/2012 AU$ /R On 19-March-12 7.75 C Foreign Exchange Future 0.48500 0.48900 0
23/02/2012 AU$ /R On 19-March-12 7.75 P Foreign Exchange Future 0.00500 0.00600 0
23/02/2012 AU$ /R On 19-March-12 7.90 C Foreign Exchange Future 0.34300 0.34800 0
23/02/2012 AU$ /R On 19-March-12 7.90 P Foreign Exchange Future 0.01300 0.01500 0
23/02/2012 AU$ /R On 17-September-12 8.19 C Foreign Exchange Future 0.37800 0.38000 0
23/02/2012 AU$ /R On 17-September-12 8.19 P Foreign Exchange Future 0.28400 0.28500 0
23/02/2012 AU$ /R On 17-September-12 8.24 C Foreign Exchange Future 0.35400 0.35600 0
23/02/2012 AU$ /R On 17-September-12 8.24 P Foreign Exchange Future 0.31000 0.31100 0
23/02/2012 AU$ /R On 17-September-12 8.29 C Foreign Exchange Future 0.33100 0.33300 0
23/02/2012 AU$ /R On 17-September-12 8.29 P Foreign Exchange Future 0.33700 0.33800 0
23/02/2012 CAD/R On 18-June-12 Foreign Exchange Future 7.81920 7.84380 0
23/02/2012 CAD/ R On 19-March-12 7.50 C Foreign Exchange Future 0.25200 0.27400 0
23/02/2012 CAD/R On 19-March-12 7.50 P Foreign Exchange Future 0.01900 0.01600 0
23/02/2012 CAD/R On 19-March-12 7.55 C Foreign Exchange Future 0.21100 0.23200 0
23/02/2012 CAD/R On 19-March-12 7.55 P Foreign Exchange Future 0.02800 0.02400 0
23/02/2012 CAD/R On 19-March-12 7.60 C Foreign Exchange Future 0.17300 0.19200 0
23/02/2012 CAD/R On 19-March-12 7.60 P Foreign Exchange Future 0.04000 0.03400 0
23/02/2012 CAD/R On 18-June-12 8.10 c Foreign Exchange Future 0.11300 0.12200 0
23/02/2012 CAD/R On 18-June-12 8.10 P Foreign Exchange Future 0.39400 0.37800 0
23/02/2012 CAD/R On 18-June-12 8.15 c Foreign Exchange Future 0.10200 0.11000 0
23/02/2012 CAD/R On 18-June-12 8.15 P Foreign Exchange Future 0.43300 0.41600 0
23/02/2012 CAD/R On 18-June-12 8.20 c Foreign Exchange Future 0.09200 0.10000 0
23/02/2012 CAD/R On 18-June-12 8.20 P Foreign Exchange Future 0.47300 0.45600 0
23/02/2012 CF CANDO CAAN On 30-March-12 Can-Do Future 0.05830 0.06680 0
23/02/2012 CF CANDO CAAO On 30-March-12 Can-Do Future 0.17100 0.15990 100,000
23/02/2012 CF CANDO CAAT On 29-February-12 Can-Do Future 0.00320 0.01060 12,500
23/02/2012 CF CANDO CAAV On 29-February-12 Can-Do Future 0.05630 0.04420 12,987
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23/02/2012 CF CANDO CAAX On 30-March-12 Can-Do Future 0.05080 0.05800 12,500
23/02/2012 CF CANDO CAAY On 30-April-12 Can-Do Future 0.06020 0.06650 12,500
23/02/2012 CF CANDO CAAZ On 18-June-12 Can-Do Future 0.08640 0.09260 5,670
23/02/2012 CHF /R On 18-June-12 Foreign Exchange Future 8.64500 8.64010 0
23/02/2012 CHF /R On 19-March-12 8.55 C Foreign Exchange Future 0.11500 0.11100 0
23/02/2012 CHF /R On 19-March-12 8.55 P Foreign Exchange Future 0.14600 0.14600 0
23/02/2012 CHF /R On 19-March-12 8.60 C Foreign Exchange Future 0.09700 0.09200 0
23/02/2012 CHF /R On 19-March-12 8.60 P Foreign Exchange Future 0.17800 0.17700 0
23/02/2012 CHF /R On 19-March-12 8.65 C Foreign Exchange Future 0.08000 0.07600 0
23/02/2012 CHF /R On 19-March-12 8.65 P Foreign Exchange Future 0.21100 0.21100 0
23/02/2012 CHF /R On 18-June-12 9.05 C Foreign Exchange Future 0.18100 0.17500 0
23/02/2012 CHF /R On 18-June-12 9.05 P Foreign Exchange Future 0.58600 0.58500 0
23/02/2012 CHF /R On 18-June-12 9.10 C Foreign Exchange Future 0.16900 0.16400 0
23/02/2012 CHF /R On 18-June-12 9.10 P Foreign Exchange Future 0.62400 0.62400 0
23/02/2012 CHF /R On 18-June-12 9.15 C Foreign Exchange Future 0.15900 0.15300 0
23/02/2012 CHF /R On 18-June-12 9.15 P Foreign Exchange Future 0.66400 0.66300 0
23/02/2012 NZ$ /R On 18-June-12 Foreign Exchange Future 6.47590 6.47950 0
23/02/2012 NZ$ /R On 18-June-12 6.25 C Foreign Exchange Future 0.30700 0.31400 0
23/02/2012 NZ$ /R On 18-June-12 6.25 P Foreign Exchange Future 0.08100 0.08500 0
23/02/2012 NZ$ /R On 19-March-12 6.27 C Foreign Exchange Future 0.17200 0.17800 0
23/02/2012 NZ$ /R On 19-March-12 6.27 P Foreign Exchange Future 0.02300 0.02400 0
23/02/2012 NZ$ /R On 19-March-12 6.28 C Foreign Exchange Future 0.16400 0.17000 0
23/02/2012 NZ$ /R On 19-March-12 6.28 P Foreign Exchange Future 0.02500 0.02600 0
23/02/2012 NZ$ /R On 19-March-12 6.29 C Foreign Exchange Future 0.15600 0.16200 0
23/02/2012 NZ$ /R On 19-March-12 6.29 P Foreign Exchange Future 0.02700 0.02800 0
23/02/2012 NZ$ /R On 18-June-12 6.30 C Foreign Exchange Future 0.27300 0.28000 0
23/02/2012 NZ$ /R On 18-June-12 6.30 P Foreign Exchange Future 0.09700 0.10100 0
23/02/2012 NZ$ /R On 18-June-12 6.35 C Foreign Exchange Future 0.24200 0.24800 0
23/02/2012 NZ$ /R On 18-June-12 6.35 P Foreign Exchange Future 0.11600 0.11900 0
23/02/2012 PULA /R On 19-March-12 Foreign Exchange Future 1.10710 1.10280 0
23/02/2012 PULA /R On 19-March-12 1.10 c Foreign Exchange Future 0.01100 0.01100 0
23/02/2012 PULA /R On 19-March-12 1.10 P Foreign Exchange Future 0.00000 0.00000 0
23/02/2012 PULA /R On 19-March-12 1.1 c Foreign Exchange Future 0.00100 0.00100 0
23/02/2012 PULA /R On 19-March-12 1.1 P Foreign Exchange Future 0.00000 0.00000 0
23/02/2012 PULA /R On 19-March-12 1.12 c Foreign Exchange Future 0.00000 0.00000 0
23/02/2012 PULA /R On 19-March-12 1.12 P Foreign Exchange Future 0.00900 0.00900 0
23/02/2012 YUAN/R On 18-June-12 Foreign Exchange Future 1.24040 1.24700 0
23/02/2012 YUAN/R On 18-June-12 1.10 c Foreign Exchange Future 0.14560 0.15180 0
23/02/2012 YUAN/R On 18-June-12 1.10 P Foreign Exchange Future 0.00520 0.00480 0
23/02/2012 YUAN/R On 18-June-12 1.15 c Foreign Exchange Future 0.10150 0.10720 0
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23/02/2012 YUAN/R On 18-June-12 1.15 P Foreign Exchange Future 0.01110 0.01020 0
23/02/2012 YUAN/R On 18-June-12 1.20 C Foreign Exchange Future 0.06620 0.07110 0
23/02/2012 YUAN/R On 18-June-12 1.20 P Foreign Exchange Future 0.02580 0.02410 0
23/02/2012 YUAN/R On 19-March-12 1.25 C Foreign Exchange Future 0.01070 0.01330 0
23/02/2012 YUAN/R On 19-March-12 1.25 P Foreign Exchange Future 0.03500 0.03090 0
24/02/2012 $ /R On 14-December-15 Foreign Exchange Future 9.92130 10.02800 0
24/02/2012 $/R On 19-March-12 6.10 C Foreign Exchange Future 1.51800 1.62600 0
24/02/2012 $/R On 19-March-12 6.10 P Foreign Exchange Future 0.00000 0.00000 0
24/02/2012 $/R On 19-March-12 6.15 C Foreign Exchange Future 1.46800 1.57600 0
24/02/2012 $/R On 19-March-12 6.15 P Foreign Exchange Future 0.00000 0.00000 0
24/02/2012 $/R On 19-March-12 6.20 C Foreign Exchange Future 1.41800 1.52600 0
24/02/2012 $/R On 19-March-12 6.20 P Foreign Exchange Future 0.00000 0.00000 0
24/02/2012 $/R On 19-March-12 6.35 C Foreign Exchange Future 1.26800 1.37600 0
24/02/2012 $/R On 19-March-12 6.35 P Foreign Exchange Future 0.00000 0.00000 0
24/02/2012 $/R On 19-March-12 6.40 C Foreign Exchange Future 1.21800 1.32600 0
24/02/2012 $/R On 19-March-12 6.40 P Foreign Exchange Future 0.00000 0.00000 0
24/02/2012 $/R On 19-March-12 6.45 C Foreign Exchange Future 1.16900 1.27600 0
24/02/2012 $ /R On 19-March-12 6.45 P Foreign Exchange Future 0.00100 0.00000 0
24/02/2012 $ /R On 19-March-12 6.50 C Foreign Exchange Future 1.11900 1.22600 0
24/02/2012 $ /R On 19-March-12 6.50 P Foreign Exchange Future 0.00100 0.00000 2,420
24/02/2012 $ /R On 19-March-12 6.55 C Foreign Exchange Future 1.06900 1.17600 0
24/02/2012 $ /R On 19-March-12 6.55 P Foreign Exchange Future 0.00100 0.00000 0
24/02/2012 $ /R On 19-March-12 6.60 C Foreign Exchange Future 1.01900 1.12600 0
24/02/2012 $ /R On 19-March-12 6.60 P Foreign Exchange Future 0.00100 0.00000 0
24/02/2012 $/R On 19-March-12 6.65 C Foreign Exchange Future 0.96900 1.07700 0
24/02/2012 $ /R On 19-March-12 6.65 P Foreign Exchange Future 0.00100 0.00100 0
24/02/2012 $ /R On 19-March-12 6.70 C Foreign Exchange Future 0.91900 1.02700 0
24/02/2012 $ /R On 19-March-12 6.70 P Foreign Exchange Future 0.00100 0.00100 10,000
24/02/2012 $/ROn 18-June-12 6.75 C Foreign Exchange Future 0.98900 1.09400 4,850
24/02/2012 $/ROn 18-June-12 6.75 P Foreign Exchange Future 0.01900 0.01500 0
24/02/2012 $ /R On 19-March-12 6.80 c Foreign Exchange Future 0.82000 0.92700 0
24/02/2012 $ /R On 19-March-12 6.80 P Foreign Exchange Future 0.00200 0.00100 0
24/02/2012 $ /R On 19-March-12 6.85 c Foreign Exchange Future 0.77000 0.87700 0
24/02/2012 $ /R On 19-March-12 6.85 P Foreign Exchange Future 0.00200 0.00100 0
24/02/2012 $ /R On 19-March-12 6.90 c Foreign Exchange Future 0.72000 0.82700 0
24/02/2012 $ /R On 19-March-12 6.90 P Foreign Exchange Future 0.00200 0.00100 0
24/02/2012 $ /R On 19-March-12 6.95 c Foreign Exchange Future 0.67100 0.77800 0
24/02/2012 $ /R On 19-March-12 6.95 P Foreign Exchange Future 0.00300 0.00200 0
24/02/2012 $ /R On 19-March-12 6.99 c Foreign Exchange Future 0.63500 0.74200 0
24/02/2012 $ /R On 19-March-12 6.99 P Foreign Exchange Future 0.00300 0.00200 0
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24/02/2012 $/ROn 18-June-12 7.00 C Foreign Exchange Future 0.75900 0.85800 0
24/02/2012 $/ROn 18-June-12 7.00 P Foreign Exchange Future 0.03900 0.02900 2,000
24/02/2012 $ /R On 19-March-12 7.04 C Foreign Exchange Future 0.58600 0.69300 0
24/02/2012 $ /R On 19-March-12 7.04 P Foreign Exchange Future 0.00400 0.00300 0
24/02/2012 $ /R On 19-March-12 7.05 C Foreign Exchange Future 0.57300 0.67900 0
24/02/2012 $/R On 19-March-12 7.05 P Foreign Exchange Future 0.00500 0.00300 0
24/02/2012 $/R On 19-March-12 7.09 C Foreign Exchange Future 0.53800 0.64400 0
24/02/2012 $/R On 19-March-12 7.09 P Foreign Exchange Future 0.00600 0.00400 0
24/02/2012 $/R On 19-March-12 7.10 C Foreign Exchange Future 0.52400 0.63000 6,500
24/02/2012 $/R On 19-March-12 7.10 P Foreign Exchange Future 0.00600 0.00400 0
24/02/2012 $ /R On 17-September-12 715 C Foreign Exchange Future 0.78100 0.86900 16,000
24/02/2012 $ /R On 17-September-12 715 P Foreign Exchange Future 0.10900 0.08600 9,200
24/02/2012 $ /R On 17-September-12 7.20 C Foreign Exchange Future 0.74400 0.83000 0
24/02/2012 $ /R On 17-September-12 7.20 P Foreign Exchange Future 0.12200 0.09700 0
24/02/2012 $ /R On 17-September-12 7.25 C Foreign Exchange Future 0.70800 0.79300 0
24/02/2012 $ /R On 17-September-12 7.25 P Foreign Exchange Future 0.13600 0.11000 0
24/02/2012 $ /R On 17-September-12 7.30 C Foreign Exchange Future 0.67300 0.75600 37,000
24/02/2012 $ /R On 17-September-12 7.30 P Foreign Exchange Future 0.15100 0.12300 0
24/02/2012 $ /R On 19-March-12 7.35 C Foreign Exchange Future 0.29700 0.39100 0
24/02/2012 $ /R On 19-March-12 7.35 P Foreign Exchange Future 0.02900 0.01500 0
24/02/2012 $ /R On 19-March-12 7.40 C Foreign Exchange Future 0.25800 0.34800 0
24/02/2012 $ /R On 19-March-12 7.40 P Foreign Exchange Future 0.04000 0.02200 0
24/02/2012 $ /R On 19-March-12 7.45 C Foreign Exchange Future 0.22100 0.30600 0
24/02/2012 $ /R On 19-March-12 7.45 P Foreign Exchange Future 0.05300 0.03000 0
24/02/2012 $/ROn 18-June-12 7.50 C Foreign Exchange Future 0.39200 0.45900 0
24/02/2012 $/ROn 18-June-12 7.50 P Foreign Exchange Future 0.17200 0.13000 14,000
24/02/2012 $ /R On 19-March-12 7.55 C Foreign Exchange Future 0.15500 0.23000 0
24/02/2012 $ /R On 19-March-12 7.55 P Foreign Exchange Future 0.08700 0.05400 9,200
24/02/2012 $ /R On 19-March-12 7.60 C Foreign Exchange Future 0.12800 0.19700 0
24/02/2012 $ /R On 19-March-12 7.60 P Foreign Exchange Future 0.11000 0.07100 13,860
24/02/2012 $/R On 14-December-12 7.65 c Foreign Exchange Future 0.61500 0.67800 0
24/02/2012 $/R On 14-December-12 7.65 P Foreign Exchange Future 0.34300 0.29300 0
24/02/2012 $/R On 14-December-12 7.70 c Foreign Exchange Future 0.59200 0.65300 0
24/02/2012 $/R On 14-December-12 7.70 P Foreign Exchange Future 0.37000 0.31800 0
24/02/2012 $/R On 14-December-12 7.75 c Foreign Exchange Future 0.57100 0.62900 0
24/02/2012 $/R On 14-December-12 7.75 P Foreign Exchange Future 0.39900 0.34400 0
24/02/2012 $ /R On 19-March-12 7.80 c Foreign Exchange Future 0.06200 0.09600 0
24/02/2012 $ /R On 19-March-12 7.80 P Foreign Exchange Future 0.24400 0.17000 250
24/02/2012 $ /R On 19-March-12 7.85 c Foreign Exchange Future 0.05100 0.08100 0
24/02/2012 $ /R On 19-March-12 7.85 P Foreign Exchange Future 0.28300 0.20500 0
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24/02/2012 $/R On 18-March-13 7.90 C Foreign Exchange Future 0.63800 0.69600 0
24/02/2012 $/R On 18-March-13 7.90 P Foreign Exchange Future 0.51500 0.45900 0
24/02/2012 $/R On 18-March-13 7.95 C Foreign Exchange Future 0.62000 0.67500 0
24/02/2012 $/R On 18-March-13 7.95 P Foreign Exchange Future 0.54700 0.48800 0
24/02/2012 $ /R On 12-December-14 8.00 C Foreign Exchange Future 1.48800 1.55100 200
24/02/2012 $ /R On 12-December-14 8.00 P Foreign Exchange Future 0.64100 0.59700 0
24/02/2012 $/R On 19-March-12 8.05 C Foreign Exchange Future 0.02500 0.04000 0
24/02/2012 $/R On 19-March-12 8.05 P Foreign Exchange Future 0.45700 0.36400 4,620
24/02/2012 $/R On 18-March-13 8.10 C Foreign Exchange Future 0.56500 0.61800 0
24/02/2012 $/R On 18-March-13 8.10 P Foreign Exchange Future 0.64200 0.58100 180
24/02/2012 $/R On 19-March-12 8.15 C Foreign Exchange Future 0.01800 0.02900 0
24/02/2012 $/R On 19-March-12 8.15 P Foreign Exchange Future 0.55000 0.45300 0
24/02/2012 $/ROn 18-June-12 8.20 C Foreign Exchange Future 0.14700 0.17300 10,000
24/02/2012 $/ROn 18-June-12 8.20 P Foreign Exchange Future 0.62700 0.54400 132
24/02/2012 $/R On 19-March-12 8.25 C Foreign Exchange Future 0.01300 0.02100 6,620
24/02/2012 $/R On 19-March-12 8.25 P Foreign Exchange Future 0.64500 0.54500 0
24/02/2012 $/R On 19-March-12 8.30 C Foreign Exchange Future 0.01200 0.01800 0
24/02/2012 $ /R On 19-March-12 8.30 P Foreign Exchange Future 0.69400 0.59200 0
24/02/2012 $ /R On 19-March-12 8.35 C Foreign Exchange Future 0.01000 0.01600 0
24/02/2012 $ /R On 19-March-12 8.35 P Foreign Exchange Future 0.74200 0.64000 250
24/02/2012 $ /R On 17-September-12 8.40 C Foreign Exchange Future 0.23700 0.26700 2,500
24/02/2012 $ /R On 17-September-12 8.40 P Foreign Exchange Future 0.81500 0.73400 0
24/02/2012 $ /R On 12-December-14 8.45 C Foreign Exchange Future 1.31600 1.37100 0
24/02/2012 $ /R On 12-December-14 8.45 P Foreign Exchange Future 0.91900 0.86700 0
24/02/2012 $ /R On 12-December-14 8.50 C Foreign Exchange Future 1.29600 1.35400 0
24/02/2012 $ /R On 12-December-14 8.50 P Foreign Exchange Future 0.94900 0.90000 0
24/02/2012 $ /R On 12-December-14 8.55 C Foreign Exchange Future 1.27600 1.33300 0
24/02/2012 $ /R On 12-December-14 8.55 P Foreign Exchange Future 0.97900 0.92900 0
24/02/2012 $ /R On 17-September-12 8.60 C Foreign Exchange Future 0.20000 0.22500 2,000
24/02/2012 $ /R On 17-September-12 8.60 P Foreign Exchange Future 0.97800 0.89200 4,000
24/02/2012 $/ROn 18-June-12 8.65 c Foreign Exchange Future 0.08500 0.09900 0
24/02/2012 $/ROn 18-June-12 8.65 P Foreign Exchange Future 1.01500 0.92000 0
24/02/2012 $ /R On 19-March-12 8.70 c Foreign Exchange Future 0.00200 0.00500 0
24/02/2012 $ /R On 19-March-12 8.70 P Foreign Exchange Future 1.08400 0.97900 0
24/02/2012 $/ROn 18-June-12 8.75 c Foreign Exchange Future 0.07600 0.08800 0
24/02/2012 $/ROn 18-June-12 8.75 P Foreign Exchange Future 1.10600 1.00900 132
24/02/2012 $ /R On 17-September-12 8.80 c Foreign Exchange Future 0.17000 0.19100 0
24/02/2012 $ /R On 17-September-12 8.80 P Foreign Exchange Future 1.14800 1.05800 1,500
24/02/2012 $/ROn 18-June-12 8.85 c Foreign Exchange Future 0.06800 0.07900 5,000
24/02/2012 $/ROn 18-June-12 8.85 P Foreign Exchange Future 1.19800 1.10000 0
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24/02/2012 $ /R On 13-December-13 8.93 C Foreign Exchange Future 0.60700 0.64900 0
24/02/2012 $ /R On 13-December-13 8.93 P Foreign Exchange Future 1.33200 1.26000 0
24/02/2012 $ /R On 13-December-13 8.98 C Foreign Exchange Future 0.59600 0.63600 0
24/02/2012 $ /R On 13-December-13 8.98 P Foreign Exchange Future 1.37100 1.29700 0
24/02/2012 $ /R On 19-March-12 9.00 C Foreign Exchange Future 0.00100 0.00100 4,100
24/02/2012 $/R On 19-March-12 9.00 P Foreign Exchange Future 1.38300 1.27500 0
24/02/2012 $ /R On 13-December-13 9.03 C Foreign Exchange Future 0.58400 0.62400 0
24/02/2012 $ /R On 13-December-13 9.03 P Foreign Exchange Future 1.40900 1.33500 0
24/02/2012 $/R On 18-March-13 9.10 C Foreign Exchange Future 0.32100 0.35100 180
24/02/2012 $/R On 18-March-13 9.10 P Foreign Exchange Future 1.39800 1.31400 0
24/02/2012 $ /R On 14-December-15 9.15 C Foreign Exchange Future 1.89600 1.95900 0
24/02/2012 $ /R On 14-December-15 9.15 P Foreign Exchange Future 1.12500 1.08100 0
24/02/2012 $ /R On 14-December-15 9.20 C Foreign Exchange Future 1.87500 1.93700 0
24/02/2012 $ /R On 14-December-15 9.20 P Foreign Exchange Future 1.15400 1.10900 0
24/02/2012 $ /R On 14-December-15 9.25 C Foreign Exchange Future 1.85400 1.91600 0
24/02/2012 $ /R On 14-December-15 9.25 P Foreign Exchange Future 1.18300 1.13800 0
24/02/2012 $/R On 19-March-12 9.50 C Foreign Exchange Future 0.00000 0.00000 2,000
24/02/2012 $ /R On 19-March-12 9.50 P Foreign Exchange Future 1.88200 1.77400 0
24/02/2012 $ /R MAXI On 18-June-12 Foreign Exchange Future 7.71970 7.82880 611
24/02/2012 $ /R MAXI On 19-March-12 7.50 C Foreign Exchange Future 0.18647 0.26681 0
24/02/2012 $ /R MAXI On 19-March-12 7.50 P Foreign Exchange Future 0.06817 0.04071 0
24/02/2012 $ /R MAXI On 19-March-12 7.55 C Foreign Exchange Future 0.15545 0.23024 0
24/02/2012 $ /R MAXI On 19-March-12 7.55 P Foreign Exchange Future 0.08715 0.05414 0
24/02/2012 $ /R MAXI On 19-March-12 7.60 C Foreign Exchange Future 0.12771 0.19655 0
24/02/2012 $ /R MAXI On 19-March-12 7.60 P Foreign Exchange Future 0.10941 0.07045 0
24/02/2012 $ /R MAXI On 19-March-12 8.20 C Foreign Exchange Future 0.01554 0.02452 80
24/02/2012 $ /R MAXI On 19-March-12 8.20 P Foreign Exchange Future 0.59724 0.49842 0
24/02/2012 $ /R MAXI On 18-June-12 8.30 C Foreign Exchange Future 0.12924 0.15192 0
24/02/2012 $ /R MAXI On 18-June-12 8.30 P Foreign Exchange Future 0.70954 0.62312 0
24/02/2012 $ /R MAXI On 18-June-12 8.35 C Foreign Exchange Future 0.12138 0.14252 0
24/02/2012 $ /R MAXI On 18-June-12 8.35 P Foreign Exchange Future 0.75168 0.66372 0
24/02/2012 $ /R MAXI On 18-June-12 8.40 c Foreign Exchange Future 0.11410 0.13382 0
24/02/2012 $ /R MAXI On 18-June-12 8.40 P Foreign Exchange Future 0.79440 0.70502 0
24/02/2012 £/R On 17-September-12 Foreign Exchange Future 12.38270 12.42450 1,499
24/02/2012 £/R On 19-March-12 10.90 c Foreign Exchange Future 1.18300 1.22300 0
24/02/2012 £/R On 19-March-12 10.90 P Foreign Exchange Future 0.00500 0.00400 0
24/02/2012 £/R On 19-March-12 11.00 c Foreign Exchange Future 1.08400 1.12400 0
24/02/2012 £/R On 19-March-12 11.00 P Foreign Exchange Future 0.00600 0.00500 768
24/02/2012 £/R On 19-March-12 11.10 c Foreign Exchange Future 0.98500 1.02500 0
24/02/2012 £/R On 19-March-12 11.10 P Foreign Exchange Future 0.00700 0.00600 0
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24/02/2012 £/R On 17-September-12 11.35 C Foreign Exchange Future 1.16600 1.20700 0
24/02/2012 £/R On 17-September-12 11.35 P Foreign Exchange Future 0.13300 0.13300 6,000
24/02/2012 £/R On 19-March-12 11.40 C Foreign Exchange Future 0.69400 0.73300 0
24/02/2012 £/R On 19-March-12 11.40 P Foreign Exchange Future 0.01600 0.01400 0
24/02/2012 £/R On 19-March-12 11.45 C Foreign Exchange Future 0.64700 0.68500 0
24/02/2012 £/R On 19-March-12 11.45 P Foreign Exchange Future 0.01900 0.01600 0
24/02/2012 £/R On 19-March-12 11.50 C Foreign Exchange Future 0.60000 0.63700 0
24/02/2012 £/R On 19-March-12 11.50 P Foreign Exchange Future 0.02200 0.01800 0
24/02/2012 £/R On 19-March-12 11.55 C Foreign Exchange Future 0.55500 0.59100 0
24/02/2012 £/R On 19-March-12 11.55 P Foreign Exchange Future 0.02700 0.02200 0
24/02/2012 £/R On 19-March-12 11.70 C Foreign Exchange Future 0.42600 0.46000 0
24/02/2012 £/R On 19-March-12 11.70 P Foreign Exchange Future 0.04800 0.04100 0
24/02/2012 £/ROn 18-June-12 11.80 C Foreign Exchange Future 0.61300 0.64700 0
24/02/2012 £/ROn 18-June-12 11.80 P Foreign Exchange Future 0.18300 0.17600 0
24/02/2012 £/ROn 18-June-12 11.85 C Foreign Exchange Future 0.58200 0.61600 0
24/02/2012 £/ROn 18-June-12 11.85 P Foreign Exchange Future 0.20200 0.19500 0
24/02/2012 £/ROn 18-June-12 11.90 C Foreign Exchange Future 0.55200 0.58600 0
24/02/2012 £/ROn 18-June-12 11.90 P Foreign Exchange Future 0.22200 0.21500 0
24/02/2012 £/R On 19-March-12 11.95 C Foreign Exchange Future 0.24200 0.27000 0
24/02/2012 £/R On 19-March-12 11.95 P Foreign Exchange Future 0.11400 0.10100 9,000
24/02/2012 £/R On 19-March-12 12.00 C Foreign Exchange Future 0.21100 0.23800 0
24/02/2012 £/R On 19-March-12 12.00 P Foreign Exchange Future 0.13300 0.11900 768
24/02/2012 £/R On 19-March-12 12.30 C Foreign Exchange Future 0.08800 0.10600 0
24/02/2012 £/R On 19-March-12 12.30 P Foreign Exchange Future 0.31000 0.28700 0
24/02/2012 £/R On 19-March-12 12.55 C Foreign Exchange Future 0.04100 0.05200 0
24/02/2012 £/R On 19-March-12 12.55 P Foreign Exchange Future 0.51300 0.48300 3,000
24/02/2012 £/R On 19-March-12 12.85 C Foreign Exchange Future 0.01800 0.02400 3,000
24/02/2012 £/R On 19-March-12 12.85 P Foreign Exchange Future 0.79000 0.75500 0
24/02/2012 £/R On 17-September-12 13.40 C Foreign Exchange Future 0.28700 0.30600 0
24/02/2012 £/R On 17-September-12 13.40 P Foreign Exchange Future 1.30400 1.28200 0
24/02/2012 £/R On 17-September-12 13.45 c Foreign Exchange Future 0.27800 0.29600 0
24/02/2012 £/R On 17-September-12 13.45 P Foreign Exchange Future 1.34500 1.32200 0
24/02/2012 £/R On 17-September-12 13.50 c Foreign Exchange Future 0.26900 0.28800 0
24/02/2012 £/R On 17-September-12 13.50 P Foreign Exchange Future 1.38600 1.36400 0
24/02/2012 £/R On 19-March-12 13.55 c Foreign Exchange Future 0.00500 0.00500 9,000
24/02/2012 £/R On 19-March-12 13.55 P Foreign Exchange Future 1.47700 1.43600 0
24/02/2012 ¥/ROn 18-June-12 Foreign Exchange Future 0.09570 0.09770 0
24/02/2012 ¥/R On 19-March-12 0.08 c Foreign Exchange Future 0.01441 0.01630 0
24/02/2012 ¥/R On 19-March-12 0.08 P Foreign Exchange Future 0.00001 0.00000 0
24/02/2012 ¥/R On 19-March-12 0.09 c Foreign Exchange Future 0.00466 0.00643 0
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24/02/2012 ¥/R On 19-March-12 0.09 P Foreign Exchange Future 0.00026 0.00013 0
24/02/2012 ¥/ROn 18-June-12 0.10 C Foreign Exchange Future 0.00290 0.00371 0
24/02/2012 ¥/ROn 18-June-12 0.10 P Foreign Exchange Future 0.00520 0.00401 0
24/02/2012 ¥/R On 19-March-12 0.10 C Foreign Exchange Future 0.00028 0.00058 0
24/02/2012 ¥/R On 19-March-12 0.10 P Foreign Exchange Future 0.00588 0.00428 0
24/02/2012 ¥/ROn 18-June-12 0.11 C Foreign Exchange Future 0.00093 0.00121 0
24/02/2012 ¥/ROn 18-June-12 0.11 P Foreign Exchange Future 0.01323 0.01151 0
24/02/2012 ¥/ROn 18-June-12 0.12 C Foreign Exchange Future 0.00033 0.00043 0
24/02/2012 ¥/ROn 18-June-12 0.12 P Foreign Exchange Future 0.02263 0.02073 0
24/02/2012 €/R On 13-December-13 Foreign Exchange Future 10.93710 10.94610 500
24/02/2012 €/R On 19-March-12 9.00 C Foreign Exchange Future 1.24700 1.26400 0
24/02/2012 €/R On 19-March-12 9.00 P Foreign Exchange Future 0.00100 0.00000 0
24/02/2012 €/R On 19-March-12 9.05 C Foreign Exchange Future 1.19700 1.21400 0
24/02/2012 €/R On 19-March-12 9.05 P Foreign Exchange Future 0.00100 0.00000 0
24/02/2012 €/R On 17-September-12 9.45 C Foreign Exchange Future 1.16600 1.16500 0
24/02/2012 €/R On 17-September-12 9.45 P Foreign Exchange Future 0.08300 0.06400 10,200
24/02/2012 €/R On 19-March-12 9.55 C Foreign Exchange Future 0.70000 0.71800 0
24/02/2012 €/R On 19-March-12 9.55 P Foreign Exchange Future 0.00400 0.00400 0
24/02/2012 €/R On 19-March-12 9.80 C Foreign Exchange Future 0.45800 0.47800 0
24/02/2012 €/R On 19-March-12 9.80 P Foreign Exchange Future 0.01200 0.01400 0
24/02/2012 €/R On 19-March-12 9.90 C Foreign Exchange Future 0.36900 0.38900 0
24/02/2012 €/R On 19-March-12 9.90 P Foreign Exchange Future 0.02300 0.02500 0
24/02/2012 €/R On 19-March-12 9.95 C Foreign Exchange Future 0.32600 0.34600 0
24/02/2012 €/R On 19-March-12 9.95 P Foreign Exchange Future 0.03000 0.03200 10,200
24/02/2012 €/R On 19-March-12 10.00 C Foreign Exchange Future 0.28600 0.30600 0
24/02/2012 €/R On 19-March-12 10.00 P Foreign Exchange Future 0.04000 0.04200 3,400
24/02/2012 €/R On 19-March-12 10.05 C Foreign Exchange Future 0.24800 0.26700 0
24/02/2012 €/R On 19-March-12 10.05 P Foreign Exchange Future 0.05200 0.05300 0
24/02/2012 €/R On 19-March-12 10.10 C Foreign Exchange Future 0.21200 0.23100 0
24/02/2012 €/R On 19-March-12 10.10 P Foreign Exchange Future 0.06600 0.06700 0
24/02/2012 €/R On 19-March-12 10.15 c Foreign Exchange Future 0.18000 0.19700 0
24/02/2012 €/R On 19-March-12 10.15 P Foreign Exchange Future 0.08400 0.08300 0
24/02/2012 €/R On 19-March-12 10.25 c Foreign Exchange Future 0.12300 0.13800 0
24/02/2012 €/R On 19-March-12 10.25 P Foreign Exchange Future 0.12700 0.12400 0
24/02/2012 €/R On 19-March-12 10.30 c Foreign Exchange Future 0.10300 0.11700 3,400
24/02/2012 €/R On 19-March-12 10.30 P Foreign Exchange Future 0.15700 0.15300 10,200
24/02/2012 €/ROn 18-June-12 10.35 c Foreign Exchange Future 0.32700 0.34100 0
24/02/2012 €/ROn 18-June-12 10.35 P Foreign Exchange Future 0.28800 0.28500 0
24/02/2012 €/ROn 18-June-12 10.40 c Foreign Exchange Future 0.30400 0.31700 0
24/02/2012 €/ROn 18-June-12 10.40 P Foreign Exchange Future 0.31500 0.31100 0
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24/02/2012 €/ROn 18-June-12 10.45 C Foreign Exchange Future 0.28400 0.29700 0
24/02/2012 €/ROn 18-June-12 10.45 P Foreign Exchange Future 0.34500 0.34100 0
24/02/2012 €/R On 19-March-12 10.60 C Foreign Exchange Future 0.03200 0.04000 0
24/02/2012 €/R On 19-March-12 10.60 P Foreign Exchange Future 0.38600 0.37600 0
24/02/2012 €/R On 17-September-12 10.68 C Foreign Exchange Future 0.37700 0.38700 0
24/02/2012 €/R On 17-September-12 10.68 P Foreign Exchange Future 0.51900 0.51200 0
24/02/2012 €/R On 17-September-12 10.73 C Foreign Exchange Future 0.35600 0.36500 0
24/02/2012 €/R On 17-September-12 10.73 P Foreign Exchange Future 0.54800 0.54000 0
24/02/2012 €/R On 19-March-12 10.75 C Foreign Exchange Future 0.01800 0.02300 0
24/02/2012 €/R On 19-March-12 10.75 P Foreign Exchange Future 0.52200 0.50900 0
24/02/2012 €/R On 17-September-12 10.78 C Foreign Exchange Future 0.36700 0.37600 0
24/02/2012 €/R On 17-September-12 10.78 P Foreign Exchange Future 0.60900 0.60100 0
24/02/2012 €/R On 19-March-12 10.80 C Foreign Exchange Future 0.01400 0.01900 3,400
24/02/2012 €/R On 19-March-12 10.80 P Foreign Exchange Future 0.56800 0.55500 3,400
24/02/2012 €/R On 19-March-12 10.90 C Foreign Exchange Future 0.01000 0.01300 0
24/02/2012 €/R On 19-March-12 10.90 P Foreign Exchange Future 0.66400 0.64900 0
24/02/2012 €/R On 19-March-12 10.95 C Foreign Exchange Future 0.00800 0.01100 0
24/02/2012 €/R On 19-March-12 10.95 P Foreign Exchange Future 0.71200 0.69700 0
24/02/2012 €/R On 19-March-12 11.00 C Foreign Exchange Future 0.00600 0.00900 6,800
24/02/2012 €/R On 19-March-12 11.00 P Foreign Exchange Future 0.76000 0.74500 0
24/02/2012 €/R On 19-March-12 11.10 C Foreign Exchange Future 0.00400 0.00700 0
24/02/2012 €/R On 19-March-12 11.10 P Foreign Exchange Future 0.85800 0.84300 0
24/02/2012 €/R On 19-March-12 11.30 C Foreign Exchange Future 0.00200 0.00300 0
24/02/2012 €/R On 19-March-12 11.30 P Foreign Exchange Future 1.05600 1.03900 0
24/02/2012 €/R On 13-December-13 11.44 C Foreign Exchange Future 0.68100 0.69200 0
24/02/2012 €/R On 13-December-13 11.44 P Foreign Exchange Future 1.18700 1.18900 0
24/02/2012 €/R On 13-December-13 11.49 C Foreign Exchange Future 0.66700 0.67800 0
24/02/2012 €/R On 13-December-13 11.49 P Foreign Exchange Future 1.22300 1.22500 0
24/02/2012 €/R On 19-March-12 11.50 C Foreign Exchange Future 0.00100 0.00200 0
24/02/2012 €/R On 19-March-12 11.50 P Foreign Exchange Future 1.25500 1.23800 0
24/02/2012 €/R On 13-December-13 11.54 c Foreign Exchange Future 0.65300 0.66500 0
24/02/2012 €/R On 13-December-13 11.54 P Foreign Exchange Future 1.25900 1.26200 0
24/02/2012 €/R On 19-March-12 11.60 c Foreign Exchange Future 0.00100 0.00100 10,200
24/02/2012 €/R On 19-March-12 11.60 P Foreign Exchange Future 1.35500 1.33700 0
24/02/2012 €/R On 19-March-12 11.75 c Foreign Exchange Future 0.00100 0.00100 0
24/02/2012 €/R On 19-March-12 11.75 P Foreign Exchange Future 1.50500 1.48700 0
24/02/2012 AU$ /R On 14-December-15 Foreign Exchange Future 9.21160 9.30650 0
24/02/2012 AU$ /R On 19-March-12 6.20 c Foreign Exchange Future 1.94700 2.03000 0
24/02/2012 AU$ /R On 19-March-12 6.20 P Foreign Exchange Future 0.00100 0.00000 0
24/02/2012 AU$ /R On 19-March-12 6.95 c Foreign Exchange Future 1.19700 1.28000 0
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24/02/2012 AU$ /R On 19-March-12 6.95 P Foreign Exchange Future 0.00100 0.00000 0
24/02/2012 AU$ /R On 19-March-12 7.00 C Foreign Exchange Future 1.14700 1.23000 0
24/02/2012 AU$ /R On 19-March-12 7.00 P Foreign Exchange Future 0.00100 0.00000 0
24/02/2012 AU$ /R On 19-March-12 7.20 C Foreign Exchange Future 0.94700 1.03000 0
24/02/2012 AU$ /R On 19-March-12 7.20 P Foreign Exchange Future 0.00100 0.00000 0
24/02/2012 AU$ /R On 14-December-15 7.25 C Foreign Exchange Future 2.25500 2.34100 0
24/02/2012 AU$ /R On 14-December-15 7.25 P Foreign Exchange Future 0.29300 0.28500 0
24/02/2012 AU$ /R On 14-December-15 7.30 C Foreign Exchange Future 2.21300 2.29800 0
24/02/2012 AU$ /R On 14-December-15 7.30 P Foreign Exchange Future 0.30100 0.29200 0
24/02/2012 AU$ /R On 14-December-15 7.35 C Foreign Exchange Future 2.17100 2.25600 0
24/02/2012 AU$ /R On 14-December-15 7.35 P Foreign Exchange Future 0.30900 0.30000 0
24/02/2012 AU$ /R On 19-March-12 7.40 C Foreign Exchange Future 0.74800 0.83100 0
24/02/2012 AU$ /R On 19-March-12 7.40 P Foreign Exchange Future 0.00200 0.00100 0
24/02/2012 AU$ /R On 19-March-12 7.45 C Foreign Exchange Future 0.69800 0.78100 0
24/02/2012 AU$ /R On 19-March-12 7.45 P Foreign Exchange Future 0.00200 0.00100 0
24/02/2012 AU$ /R On 18-June-12 7.60 C Foreign Exchange Future 0.61400 0.68900 0
24/02/2012 AU$ /R On 18-June-12 7.60 P Foreign Exchange Future 0.04600 0.03700 0
24/02/2012 AU$ /R On 18-June-12 7.65 C Foreign Exchange Future 0.57300 0.64600 0
24/02/2012 AU$ /R On 18-June-12 7.65 P Foreign Exchange Future 0.05500 0.04400 0
24/02/2012 AU$ /R On 18-June-12 7.70 C Foreign Exchange Future 0.53300 0.60400 0
24/02/2012 AU$ /R On 18-June-12 7.70 P Foreign Exchange Future 0.06500 0.05200 0
24/02/2012 AU$ /R On 19-March-12 7.75 C Foreign Exchange Future 0.40400 0.48500 0
24/02/2012 AU$ /R On 19-March-12 7.75 P Foreign Exchange Future 0.00800 0.00500 0
24/02/2012 AU$ /R On 19-March-12 7.90 C Foreign Exchange Future 0.27000 0.34300 0
24/02/2012 AU$ /R On 19-March-12 7.90 P Foreign Exchange Future 0.02400 0.01300 0
24/02/2012 AUS$ /R On 17-September-12 8.19 C Foreign Exchange Future 0.33200 0.37800 0
24/02/2012 AUS$ /R On 17-September-12 8.19 P Foreign Exchange Future 0.32300 0.28400 0
24/02/2012 AUS$ /R On 17-September-12 8.24 C Foreign Exchange Future 0.31100 0.35400 0
24/02/2012 AU$ /R On 17-September-12 8.24 P Foreign Exchange Future 0.35200 0.31000 0
24/02/2012 AU$ /R On 17-September-12 8.29 C Foreign Exchange Future 0.29100 0.33100 0
24/02/2012 AU$ /R On 17-September-12 8.29 P Foreign Exchange Future 0.38200 0.33700 0
24/02/2012 CAD/R On 18-June-12 Foreign Exchange Future 7.71000 7.81920 0
24/02/2012 CAD/ R On 19-March-12 7.50 c Foreign Exchange Future 0.16500 0.25200 0
24/02/2012 CAD/ R On 19-March-12 7.50 P Foreign Exchange Future 0.04000 0.01900 0
24/02/2012 CAD/ R On 19-March-12 7.55 c Foreign Exchange Future 0.13100 0.21100 0
24/02/2012 CAD/ R On 19-March-12 7.55 P Foreign Exchange Future 0.05600 0.02800 0
24/02/2012 CAD/R On 19-March-12 7.60 c Foreign Exchange Future 0.10000 0.17300 0
24/02/2012 CAD/R On 19-March-12 7.60 P Foreign Exchange Future 0.07500 0.04000 0
24/02/2012 CAD/R On 18-June-12 8.10 c Foreign Exchange Future 0.09000 0.11300 0
24/02/2012 CAD/R On 18-June-12 8.10 P Foreign Exchange Future 0.48000 0.39400 0
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24/02/2012 CAD/R On 18-June-12 8.15 C Foreign Exchange Future 0.08100 0.10200 0
24/02/2012 CAD/R On 18-June-12 8.15 P Foreign Exchange Future 0.52100 0.43300 0
24/02/2012 CAD/R On 18-June-12 8.20 C Foreign Exchange Future 0.07300 0.09200 0
24/02/2012 CAD/R On 18-June-12 8.20 P Foreign Exchange Future 0.56300 0.47300 0
24/02/2012 CF CANDO CAAN On 30-March-12 Can-Do Future 0.04080 0.05830 0
24/02/2012 CF CANDO CAAO On 30-March-12 Can-Do Future 0.20530 0.17100 100,000
24/02/2012 CF CANDO CAAT On 29-February-12 Can-Do Future 0.00040 0.00320 12,500
24/02/2012 CF CANDO CAAV On 29-February-12 Can-Do Future 0.11840 0.05630 12,987
24/02/2012 CF CANDO CAAX On 30-March-12 Can-Do Future 0.03250 0.05080 12,500
24/02/2012 CF CANDO CAAY On 30-April-12 Can-Do Future 0.04320 0.06020 12,500
24/02/2012 CF CANDO CAAZ On 18-June-12 Can-Do Future 0.06960 0.08640 5,670
24/02/2012 CHF /R On 17-September-12 Foreign Exchange Future 8.76190 8.77520 0
24/02/2012 CHF /R On 19-March-12 8.55 C Foreign Exchange Future 0.10400 0.11500 0
24/02/2012 CHF /R On 19-March-12 8.55 P Foreign Exchange Future 0.14700 0.14600 0
24/02/2012 CHF /R On 19-March-12 8.60 C Foreign Exchange Future 0.08600 0.09700 0
24/02/2012 CHF /R On 19-March-12 8.60 P Foreign Exchange Future 0.17900 0.17800 0
24/02/2012 CHF /R On 19-March-12 8.65 C Foreign Exchange Future 0.07000 0.08000 0
24/02/2012 CHF /R On 19-March-12 8.65 P Foreign Exchange Future 0.21300 0.21100 0
24/02/2012 CHF /R On 17-September-12 8.70 C Foreign Exchange Future 0.44600 0.00000 0
24/02/2012 CHF /R On 17-September-12 8.70 P Foreign Exchange Future 0.38400 0.00000 0
24/02/2012 CHF /R On 17-September-12 8.75 C Foreign Exchange Future 0.42400 0.00000 0
24/02/2012 CHF /R On 17-September-12 8.75 P Foreign Exchange Future 0.41200 0.00000 0
24/02/2012 CHF /R On 17-September-12 8.80 C Foreign Exchange Future 0.40400 0.00000 0
24/02/2012 CHF /R On 17-September-12 8.80 P Foreign Exchange Future 0.44200 0.00000 0
24/02/2012 CHF /R On 18-June-12 9.05 C Foreign Exchange Future 0.16700 0.18100 0
24/02/2012 CHF /R On 18-June-12 9.05 P Foreign Exchange Future 0.58500 0.58600 0
24/02/2012 CHF /R On 18-June-12 9.10 C Foreign Exchange Future 0.15600 0.16900 0
24/02/2012 CHF /R On 18-June-12 9.10 P Foreign Exchange Future 0.62400 0.62400 0
24/02/2012 CHF /R On 18-June-12 9.15 C Foreign Exchange Future 0.14500 0.15900 0
24/02/2012 CHF /R On 18-June-12 9.15 P Foreign Exchange Future 0.66300 0.66400 0
24/02/2012 NZ$ /R On 18-June-12 Foreign Exchange Future 6.42030 6.47590 0
24/02/2012 NZ$ /R On 18-June-12 6.25 c Foreign Exchange Future 0.26800 0.30700 0
24/02/2012 NZ$ /R On 18-June-12 6.25 P Foreign Exchange Future 0.09800 0.08100 0
24/02/2012 NZ$ /R On 19-March-12 6.27 c Foreign Exchange Future 0.12800 0.17200 0
24/02/2012 NZ$ /R On 19-March-12 6.27 P Foreign Exchange Future 0.03500 0.02300 0
24/02/2012 NZ$ /R On 19-March-12 6.28 c Foreign Exchange Future 0.12100 0.16400 0
24/02/2012 NZ$ /R On 19-March-12 6.28 P Foreign Exchange Future 0.03800 0.02500 0
24/02/2012 NZ$ /R On 19-March-12 6.29 c Foreign Exchange Future 0.11400 0.15600 0
24/02/2012 NZ$ /R On 19-March-12 6.29 P Foreign Exchange Future 0.04100 0.02700 0
24/02/2012 NZ$ /R On 18-June-12 6.30 c Foreign Exchange Future 0.23600 0.27300 0
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24/02/2012 NZ$ /R On 18-June-12 6.30 P Foreign Exchange Future 0.11600 0.09700 0
24/02/2012 NZ$ /R On 18-June-12 6.35 C Foreign Exchange Future 0.20600 0.24200 0
24/02/2012 NZ$ /R On 18-June-12 6.35 P Foreign Exchange Future 0.13600 0.11600 0
24/02/2012 PULA /R On 19-March-12 Foreign Exchange Future 1.10710 1.10280 0
24/02/2012 PULA /R On 19-March-12 1.10 C Foreign Exchange Future 0.01100 0.01100 0
24/02/2012 PULA /R On 19-March-12 1.10 P Foreign Exchange Future 0.00000 0.00000 0
24/02/2012 PULA /R On 19-March-12 1.1 C Foreign Exchange Future 0.00100 0.00100 0
24/02/2012 PULA /R On 19-March-12 1.1 P Foreign Exchange Future 0.00000 0.00000 0
24/02/2012 PULA /R On 19-March-12 1.12 C Foreign Exchange Future 0.00000 0.00000 0
24/02/2012 PULA /R On 19-March-12 1.12 P Foreign Exchange Future 0.00900 0.00900 0
24/02/2012 YUAN/R On 18-June-12 Foreign Exchange Future 1.22320 1.24040 0
24/02/2012 YUAN/R On 18-June-12 1.10 C Foreign Exchange Future 0.12840 0.14560 0
24/02/2012 YUAN/R On 18-June-12 1.10 P Foreign Exchange Future 0.00520 0.00520 0
24/02/2012 YUAN/R On 18-June-12 1.15 C Foreign Exchange Future 0.08770 0.10150 0
24/02/2012 YUAN/R On 18-June-12 1.15 P Foreign Exchange Future 0.01450 0.01110 0
24/02/2012 YUAN/R On 18-June-12 1.20 C Foreign Exchange Future 0.05580 0.06620 0
24/02/2012 YUAN/R On 18-June-12 1.20 P Foreign Exchange Future 0.03260 0.02580 0
24/02/2012 YUAN/R On 19-March-12 1.25 C Foreign Exchange Future 0.00660 0.01070 0
24/02/2012 YUAN/R On 19-March-12 1.25 P Foreign Exchange Future 0.04770 0.03500 0
Futures Open Interest 546,411.00
Options Open Interest 385,424.00
Total 931,835.00
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