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From: 14/05/2012 To: 18/05/2012

Date Contract Details Strike Call/ Product MTM Price Previous Day's Open Interest
Put Closing Price
14/05/2012 $ /R On 14-December-15 Foreign Exchange Future 10.50060 10.40050 0
14/05/2012 $/ROn 18-June-12 6.75 C Foreign Exchange Future 1.46500 1.36600 4,850
14/05/2012 $/ROn 18-June-12 6.75 P Foreign Exchange Future 0.00000 0.00000 0
14/05/2012 $/ROn 18-June-12 7.00 C Foreign Exchange Future 1.21500 1.11700 0
14/05/2012 $/ROn 18-June-12 7.00 P Foreign Exchange Future 0.00000 0.00100 2,000
14/05/2012 $/ROn 18-June-12 7.05 C Foreign Exchange Future 1.16600 1.06700 0
14/05/2012 $/ROn 18-June-12 7.05 P Foreign Exchange Future 0.00100 0.00100 20,100
14/05/2012 $ /R On 17-September-12 7.15 C Foreign Exchange Future 1.18600 1.09000 16,000
14/05/2012 $ /R On 17-September-12 7.15 P Foreign Exchange Future 0.01400 0.01700 9,200
14/05/2012 $ /R On 17-September-12 7.20 C Foreign Exchange Future 1.13800 1.04200 0
14/05/2012 $ /R On 17-September-12 7.20 P Foreign Exchange Future 0.01600 0.01900 0
14/05/2012 $ /R On 17-September-12 7.25 C Foreign Exchange Future 1.09000 0.99500 0
14/05/2012 $ /R On 17-September-12 7.25 P Foreign Exchange Future 0.01800 0.02200 0
14/05/2012 $ /R On 17-September-12 7.30 C Foreign Exchange Future 1.04200 0.94700 37,000
14/05/2012 $ /R On 17-September-12 7.30 P Foreign Exchange Future 0.02000 0.02400 0
14/05/2012 $ /R On 17-September-12 7.40 C Foreign Exchange Future 0.94700 0.85400 0
14/05/2012 $ /R On 17-September-12 7.40 P Foreign Exchange Future 0.02500 0.03100 8,000
14/05/2012 $ /R On 17-September-12 7.50 C Foreign Exchange Future 0.85500 0.76700 0
14/05/2012 $ /R On 17-September-12 7.50 P Foreign Exchange Future 0.03300 0.04400 246
14/05/2012 $ /R On 14-December-12 7.65 C Foreign Exchange Future 0.86800 0.78800 0
14/05/2012 $ /R On 14-December-12 7.65 P Foreign Exchange Future 0.09300 0.11200 0
14/05/2012 $ /R On 14-December-12 7.70 C Foreign Exchange Future 0.83000 0.75100 0
14/05/2012 $ /R On 14-December-12 7.70 P Foreign Exchange Future 0.10500 0.12500 0
14/05/2012 $ /R On 14-December-12 7.75 C Foreign Exchange Future 0.79300 0.71600 0
14/05/2012 $ /R On 14-December-12 7.75 P Foreign Exchange Future 0.11800 0.14000 0
14/05/2012 $/ROn 18-June-12 7.80 C Foreign Exchange Future 0.43300 0.35200 0
14/05/2012 $/ROn 18-June-12 7.80 P Foreign Exchange Future 0.01800 0.03600 200
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Date Contract Details Strike Call/ Product MTM Price Previous Day's Open Interest
Put Closing Price
14/05/2012 $/R On 18-March-13 7.90 C Foreign Exchange Future 0.83400 0.76600 0
14/05/2012 $/R On 18-March-13 7.90 P Foreign Exchange Future 0.19800 0.22700 0
14/05/2012 $/R On 18-March-13 7.95 C Foreign Exchange Future 0.80300 0.73600 0
14/05/2012 $/R On 18-March-13 7.95 P Foreign Exchange Future 0.21700 0.24700 0
14/05/2012 $ /R On 12-December-14 8.00 C Foreign Exchange Future 1.77400 1.69200 200
14/05/2012 $ /R On 12-December-14 8.00 P Foreign Exchange Future 0.34800 0.36600 0
14/05/2012 $/R On 18-March-13 8.10 C Foreign Exchange Future 0.71500 0.65800 0
14/05/2012 $/R On 18-March-13 8.10 P Foreign Exchange Future 0.27900 0.31900 180
14/05/2012 $/ROn 18-June-12 8.20 C Foreign Exchange Future 0.16100 0.12400 10,000
14/05/2012 $/ROn 18-June-12 8.20 P Foreign Exchange Future 0.14600 0.20800 0
14/05/2012 $/R On 14-December-12 8.30 C Foreign Exchange Future 0.47800 0.42900 0
14/05/2012 $/R On 14-December-12 8.30 P Foreign Exchange Future 0.35300 0.40300 6,000
14/05/2012 $ /R On 17-September-12 8.40 C Foreign Exchange Future 0.28600 0.24900 2,500
14/05/2012 $ /R On 17-September-12 8.40 P Foreign Exchange Future 0.36400 0.42600 0
14/05/2012 $ /R On 12-December-14 8.45 C Foreign Exchange Future 1.51300 1.44300 0
14/05/2012 $ /R On 12-December-14 8.45 P Foreign Exchange Future 0.53700 0.56700 0
14/05/2012 $ /R On 12-December-14 8.50 C Foreign Exchange Future 1.49000 1.42100 0
14/05/2012 $ /R On 12-December-14 8.50 P Foreign Exchange Future 0.56400 0.59500 0
14/05/2012 $ /R On 12-December-14 8.55 C Foreign Exchange Future 1.46800 1.40000 0
14/05/2012 $ /R On 12-December-14 8.55 P Foreign Exchange Future 0.59200 0.62400 0
14/05/2012 $/R On 14-December-12 8.60 C Foreign Exchange Future 0.36900 0.33000 6,000
14/05/2012 $/R On 14-December-12 8.60 P Foreign Exchange Future 0.54400 0.60400 0
14/05/2012 $/ROn 18-June-12 8.65 C Foreign Exchange Future 0.05000 0.04000 0
14/05/2012 $/ROn 18-June-12 8.65 P Foreign Exchange Future 0.48500 0.57400 0
14/05/2012 $ /R On 17-September-12 8.75 C Foreign Exchange Future 0.19000 0.16500 20,100
14/05/2012 $ /R On 17-September-12 8.75 P Foreign Exchange Future 0.61800 0.69200 0
14/05/2012 $ /R On 17-September-12 8.80 C Foreign Exchange Future 0.18000 0.15700 0
14/05/2012 $ /R On 17-September-12 8.80 P Foreign Exchange Future 0.65800 0.73400 1,500
14/05/2012 $/ROn 18-June-12 8.85 C Foreign Exchange Future 0.03200 0.02600 5,000
14/05/2012 $/ROn 18-June-12 8.85 P Foreign Exchange Future 0.66700 0.76000 0
14/05/2012 $ /R On 13-December-13 8.93 c Foreign Exchange Future 0.70900 0.66300 0
14/05/2012 $ /R On 13-December-13 8.93 P Foreign Exchange Future 0.89300 0.94200 0
14/05/2012 $ /R On 13-December-13 8.98 c Foreign Exchange Future 0.69300 0.64800 0
14/05/2012 $ /R On 13-December-13 8.98 P Foreign Exchange Future 0.92700 0.97700 0
14/05/2012 $/R On 14-December-12 9.00 c Foreign Exchange Future 0.26700 0.23900 3,500
14/05/2012 $/R On 14-December-12 9.00 P Foreign Exchange Future 0.84200 0.91300 0
14/05/2012 $ /R On 13-December-13 9.03 c Foreign Exchange Future 0.67800 0.63300 0
14/05/2012 $ /R On 13-December-13 9.03 P Foreign Exchange Future 0.96200 1.01200 0
14/05/2012 $/ROn 18-March-13 9.10 c Foreign Exchange Future 0.36600 0.33500 180
14/05/2012 $/ROn 18-March-13 9.10 P Foreign Exchange Future 0.93000 0.99600 0
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Date Contract Details Strike Call/ Product MTM Price Previous Day's Open Interest
Put Closing Price
14/05/2012 $ /R On 14-December-15 9.15 C Foreign Exchange Future 2.10500 2.03300 0
14/05/2012 $ /R On 14-December-15 9.15 P Foreign Exchange Future 0.75400 0.78300 0
14/05/2012 $ /R On 14-December-15 9.20 C Foreign Exchange Future 2.08300 2.01200 0
14/05/2012 $ /R On 14-December-15 9.20 P Foreign Exchange Future 0.78200 0.81200 0
14/05/2012 $ /R On 14-December-15 9.25 C Foreign Exchange Future 2.06100 1.99100 0
14/05/2012 $ /R On 14-December-15 9.25 P Foreign Exchange Future 0.81000 0.84100 0
14/05/2012 $ /R MAXI On 14-December-12 Foreign Exchange Future 8.42480 8.32650 2
14/05/2012 $ /R MAXI On 17-September-12 7.60 C Foreign Exchange Future 0.76864 0.68323 0
14/05/2012 $ /R MAXI On 17-September-12 7.60 P Foreign Exchange Future 0.04684 0.06083 0
14/05/2012 $ /R MAXI On 17-September-12 7.65 C Foreign Exchange Future 0.72679 0.64322 0
14/05/2012 $ /R MAXI On 17-September-12 7.65 P Foreign Exchange Future 0.05499 0.07082 0
14/05/2012 $ /R MAXI On 17-September-12 7.70 C Foreign Exchange Future 0.68597 0.60436 0
14/05/2012 $ /R MAXI On 17-September-12 7.70 P Foreign Exchange Future 0.06417 0.08196 0
14/05/2012 $ /R MAXI On 14-December-12 7.82 C Foreign Exchange Future 0.74079 0.66588 0
14/05/2012 $ /R MAXI On 14-December-12 7.82 P Foreign Exchange Future 0.13919 0.16258 0
14/05/2012 $ /R MAXI On 14-December-12 7.87 C Foreign Exchange Future 0.70640 0.63310 0
14/05/2012 $ /R MAXI On 14-December-12 7.87 P Foreign Exchange Future 0.15480 0.17980 0
14/05/2012 $ /R MAXI On 14-December-12 7.92 C Foreign Exchange Future 0.67309 0.60299 0
14/05/2012 $ /R MAXI On 14-December-12 7.92 P Foreign Exchange Future 0.17149 0.19969 0
14/05/2012 $ /R MAXI On 18-June-12 8.30 C Foreign Exchange Future 0.12347 0.09496 0
14/05/2012 $ /R MAXI On 18-June-12 8.30 P Foreign Exchange Future 0.20857 0.27926 0
14/05/2012 $ /R MAXI On 18-June-12 8.35 C Foreign Exchange Future 0.10816 0.08328 0
14/05/2012 $ /R MAXI On 18-June-12 8.35 P Foreign Exchange Future 0.24326 0.31758 0
14/05/2012 $ /R MAXI On 18-June-12 8.40 C Foreign Exchange Future 0.09482 0.07314 0
14/05/2012 $ /R MAXI On 18-June-12 8.40 P Foreign Exchange Future 0.27992 0.35744 0
14/05/2012 £/R On 14-December-12 Foreign Exchange Future 13.55530 13.38620 0
14/05/2012 £/ROn 18-June-12 11.10 C Foreign Exchange Future 2.13300 1.96300 0
14/05/2012 £/ROn 18-June-12 11.10 P Foreign Exchange Future 0.00000 0.00100 24,000
14/05/2012 £/R On 17-September-12 11.35 C Foreign Exchange Future 2.06900 1.90000 0
14/05/2012 £/R On 17-September-12 11.35 P Foreign Exchange Future 0.02000 0.02300 6,000
14/05/2012 £/ROn 18-June-12 11.80 c Foreign Exchange Future 1.43800 1.27100 0
14/05/2012 £/ROn 18-June-12 11.80 P Foreign Exchange Future 0.00500 0.00900 0
14/05/2012 £/ROn 18-June-12 11.85 c Foreign Exchange Future 1.38900 1.22200 0
14/05/2012 £/ROn 18-June-12 11.85 P Foreign Exchange Future 0.00600 0.01000 0
14/05/2012 £/ROn 18-June-12 11.90 c Foreign Exchange Future 1.34000 1.17200 0
14/05/2012 £/ROn 18-June-12 11.90 P Foreign Exchange Future 0.00700 0.01000 0
14/05/2012 £/R On 14-December-12 12.40 c Foreign Exchange Future 1.26800 1.13200 0
14/05/2012 £/R On 14-December-12 12.40 P Foreign Exchange Future 0.11300 0.14600 0
14/05/2012 £/R On 14-December-12 12.45 C Foreign Exchange Future 1.22900 1.09500 0
14/05/2012 £/R On 14-December-12 12.45 P Foreign Exchange Future 0.12400 0.15900 0
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Date Contract Details Strike Call/ Product MTM Price Previous Day's Open Interest
Put Closing Price
14/05/2012 £/ROn 18-June-12 12.50 C Foreign Exchange Future 0.75500 0.60200 0
14/05/2012 £/ROn 18-June-12 12.50 P Foreign Exchange Future 0.02200 0.04000 0
14/05/2012 £/R On 14-December-12 12.50 C Foreign Exchange Future 1.19100 1.06000 0
14/05/2012 £/R On 14-December-12 12.50 P Foreign Exchange Future 0.13600 0.17400 0
14/05/2012 £/R On 17-September-12 13.40 C Foreign Exchange Future 0.44300 0.36800 0
14/05/2012 £/R On 17-September-12 13.40 P Foreign Exchange Future 0.44400 0.54100 0
14/05/2012 £/R On 17-September-12 13.45 C Foreign Exchange Future 0.42400 0.35200 24,000
14/05/2012 £/R On 17-September-12 13.45 P Foreign Exchange Future 0.47500 0.57500 0
14/05/2012 £/R On 17-September-12 13.50 C Foreign Exchange Future 0.40600 0.33600 0
14/05/2012 £/R On 17-September-12 13.50 P Foreign Exchange Future 0.50700 0.60900 0
14/05/2012 ¥ /R On 14-December-12 Foreign Exchange Future 0.10590 0.10450 0
14/05/2012 ¥ /R On 17-September-12 0.08 C Foreign Exchange Future 0.02158 0.02010 0
14/05/2012 ¥ /R On 17-September-12 0.08 P Foreign Exchange Future 0.00008 0.00010 0
14/05/2012 ¥ /R On 14-December-12 0.08 C Foreign Exchange Future 0.02272 0.02135 0
14/05/2012 ¥ /R On 14-December-12 0.08 P Foreign Exchange Future 0.00022 0.00025 0
14/05/2012 ¥ /R On 17-September-12 0.09 C Foreign Exchange Future 0.01210 0.01078 0
14/05/2012 ¥ /R On 17-September-12 0.09 P Foreign Exchange Future 0.00060 0.00078 0
14/05/2012 ¥ /R On 14-December-12 0.09 C Foreign Exchange Future 0.01369 0.01251 0
14/05/2012 ¥/R On 14-December-12 0.09 P Foreign Exchange Future 0.00119 0.00141 0
14/05/2012 ¥/ROn 18-June-12 0.10 c Foreign Exchange Future 0.00563 0.00461 0
14/05/2012 ¥/ROn 18-June-12 0.10 P Foreign Exchange Future 0.00063 0.00101 0
14/05/2012 ¥ /R On 17-September-12 0.10 c Foreign Exchange Future 0.00524 0.00443 0
14/05/2012 ¥ /R On 17-September-12 0.10 P Foreign Exchange Future 0.00374 0.00443 0
14/05/2012 ¥ /R On 14-December-12 0.10 c Foreign Exchange Future 0.00718 0.00638 0
14/05/2012 ¥ /R On 14-December-12 0.10 P Foreign Exchange Future 0.00468 0.00528 0
14/05/2012 ¥/ROn 18-June-12 0.1 c Foreign Exchange Future 0.00094 0.00073 0
14/05/2012 ¥/ROn 18-June-12 0.1 P Foreign Exchange Future 0.00594 0.00713 0
14/05/2012 ¥/ROn 18-June-12 0.12 c Foreign Exchange Future 0.00012 0.00009 0
14/05/2012 ¥/ROn 18-June-12 0.12 P Foreign Exchange Future 0.01512 0.01649 0
14/05/2012 €/R On 13-December-13 Foreign Exchange Future 11.25230 11.20860 500
14/05/2012 €/R On 17-September-12 9.45 c Foreign Exchange Future 1.26000 1.21800 0
14/05/2012 €/R On 17-September-12 9.45 P Foreign Exchange Future 0.01100 0.01400 10,200
14/05/2012 €/ROn 18-June-12 9.60 c Foreign Exchange Future 0.95400 0.91000 0
14/05/2012 €/ROn 18-June-12 9.60 P Foreign Exchange Future 0.00200 0.00300 1,000
14/05/2012 €/R On 17-September-12 9.75 c Foreign Exchange Future 0.97200 0.94200 0
14/05/2012 €/R On 17-September-12 9.75 P Foreign Exchange Future 0.02300 0.03800 1,625
14/05/2012 €/ROn 18-June-12 9.80 c Foreign Exchange Future 0.75600 0.71200 0
14/05/2012 €/ROn 18-June-12 9.80 P Foreign Exchange Future 0.00400 0.00500 1,000
14/05/2012 €/ROn 18-June-12 9.85 C Foreign Exchange Future 0.70700 0.66300 0
14/05/2012 €/ROn 18-June-12 9.85 P Foreign Exchange Future 0.00500 0.00600 5,120
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Date Contract Details Strike Call/ Product MTM Price Previous Day's Open Interest
Put Closing Price
14/05/2012 €/ROn 18-June-12 10.05 C Foreign Exchange Future 0.51400 0.47100 5,120
14/05/2012 €/ROn 18-June-12 10.05 P Foreign Exchange Future 0.01200 0.01400 0
14/05/2012 €/ROn 18-June-12 10.30 C Foreign Exchange Future 0.31000 0.27200 1,000
14/05/2012 €/ROn 18-June-12 10.30 P Foreign Exchange Future 0.05800 0.06500 0
14/05/2012 €/R On 14-December-12 10.34 C Foreign Exchange Future 0.70600 0.66200 0
14/05/2012 €/R On 14-December-12 10.34 P Foreign Exchange Future 0.20100 0.20100 0
14/05/2012 €/ROn 18-June-12 10.35 C Foreign Exchange Future 0.27600 0.23900 0
14/05/2012 €/ROn 18-June-12 10.35 P Foreign Exchange Future 0.07400 0.08200 0
14/05/2012 €/R On 14-December-12 10.39 C Foreign Exchange Future 0.67700 0.63300 0
14/05/2012 €/R On 14-December-12 10.39 P Foreign Exchange Future 0.22200 0.22200 0
14/05/2012 €/ROn 18-June-12 10.40 C Foreign Exchange Future 0.24400 0.20900 0
14/05/2012 €/ROn 18-June-12 10.40 P Foreign Exchange Future 0.09200 0.10200 0
14/05/2012 €/R On 14-December-12 10.44 C Foreign Exchange Future 0.64900 0.60500 0
14/05/2012 €/R On 14-December-12 10.44 P Foreign Exchange Future 0.24400 0.24400 0
14/05/2012 €/ROn 18-June-12 10.45 C Foreign Exchange Future 0.21500 0.18100 0
14/05/2012 €/ROn 18-June-12 10.45 P Foreign Exchange Future 0.11300 0.12400 0
14/05/2012 €/ROn 18-June-12 10.55 c Foreign Exchange Future 0.16400 0.13700 15,360
14/05/2012 €/ROn 18-June-12 10.55 P Foreign Exchange Future 0.16200 0.18000 0
14/05/2012 €/R On 17-September-12 10.68 c Foreign Exchange Future 0.33800 0.31800 0
14/05/2012 €/R On 17-September-12 10.68 P Foreign Exchange Future 0.31400 0.33900 0
14/05/2012 €/R On 17-September-12 10.73 c Foreign Exchange Future 0.31300 0.29500 0
14/05/2012 €/R On 17-September-12 10.73 P Foreign Exchange Future 0.33900 0.36600 0
14/05/2012 €/R On 17-September-12 10.78 c Foreign Exchange Future 0.29000 0.27300 0
14/05/2012 €/R On 17-September-12 10.78 P Foreign Exchange Future 0.36600 0.39400 0
14/05/2012 €/R On 13-December-13 11.44 c Foreign Exchange Future 0.75600 0.71000 0
14/05/2012 €/R On 13-December-13 11.44 P Foreign Exchange Future 0.94700 0.94400 0
14/05/2012 €/R On 13-December-13 11.49 c Foreign Exchange Future 0.73900 0.69400 0
14/05/2012 €/R On 13-December-13 11.49 P Foreign Exchange Future 0.98000 0.97800 0
14/05/2012 €/R On 13-December-13 11.54 c Foreign Exchange Future 0.72300 0.67800 0
14/05/2012 €/R On 13-December-13 11.54 P Foreign Exchange Future 1.01400 1.01200 0
14/05/2012 AU$ /R On 14-December-15 Foreign Exchange Future 9.47140 9.41340 0
14/05/2012 AU$ /R On 14-December-15 7.25 c Foreign Exchange Future 2.43700 2.37700 0
14/05/2012 AU$ /R On 14-December-15 7.25 P Foreign Exchange Future 0.21600 0.21400 0
14/05/2012 AU$ /R On 14-December-15 7.30 c Foreign Exchange Future 2.39200 2.33200 0
14/05/2012 AU$ /R On 14-December-15 7.30 P Foreign Exchange Future 0.22100 0.21900 0
14/05/2012 AU$ /R On 14-December-15 7.35 c Foreign Exchange Future 2.34800 2.28800 0
14/05/2012 AU$ /R On 14-December-15 7.35 P Foreign Exchange Future 0.22700 0.22500 0
14/05/2012 AU$ /R On 18-June-12 7.60 C Foreign Exchange Future 0.57500 0.54500 0
14/05/2012 AU$ /R On 18-June-12 7.60 P Foreign Exchange Future 0.00400 0.00500 0
14/05/2012 AU$ /R On 18-June-12 7.65 C Foreign Exchange Future 0.52600 0.49600 0
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Date Contract Details Strike Call/ Product MTM Price Previous Day's Open Interest
Put Closing Price
14/05/2012 AU$ /R On 18-June-12 7.65 P Foreign Exchange Future 0.00500 0.00600 0
14/05/2012 AU$ /R On 18-June-12 7.70 C Foreign Exchange Future 0.47700 0.44700 0
14/05/2012 AU$ /R On 18-June-12 7.70 P Foreign Exchange Future 0.00600 0.00700 0
14/05/2012 AU$ /R On 14-December-12 8.04 C Foreign Exchange Future 0.41600 0.39400 0
14/05/2012 AU$ /R On 14-December-12 8.04 P Foreign Exchange Future 0.20000 0.21000 0
14/05/2012 AU$ /R On 14-December-12 8.09 C Foreign Exchange Future 0.38800 0.36700 0
14/05/2012 AU$ /R On 14-December-12 8.09 P Foreign Exchange Future 0.22200 0.23300 0
14/05/2012 AU$ /R On 14-December-12 8.14 C Foreign Exchange Future 0.36200 0.34100 0
14/05/2012 AU$ /R On 14-December-12 8.14 P Foreign Exchange Future 0.24600 0.25700 0
14/05/2012 AU$ /R On 17-September-12 8.19 C Foreign Exchange Future 0.23600 0.21800 0
14/05/2012 AU$ /R On 17-September-12 8.19 P Foreign Exchange Future 0.21200 0.22500 0
14/05/2012 AU$ /R On 17-September-12 8.24 C Foreign Exchange Future 0.21300 0.19800 0
14/05/2012 AU$ /R On 17-September-12 8.24 P Foreign Exchange Future 0.23900 0.25500 0
14/05/2012 AU$ /R On 17-September-12 8.29 C Foreign Exchange Future 0.19300 0.17900 0
14/05/2012 AU$ /R On 17-September-12 8.29 P Foreign Exchange Future 0.26900 0.28600 0
14/05/2012 CAD/ R On 14-December-12 Foreign Exchange Future 8.36300 8.30910 0
14/05/2012 CAD/ R On 17-September-12 7.66 C Foreign Exchange Future 0.64700 0.59700 0
14/05/2012 CAD/ R On 17-September-12 7.66 P Foreign Exchange Future 0.02800 0.03100 0
14/05/2012 CAD/ R On 17-September-12 7.71 C Foreign Exchange Future 0.60300 0.55400 0
14/05/2012 CAD/ R On 17-September-12 7.71 P Foreign Exchange Future 0.03400 0.03800 0
14/05/2012 CAD/ R On 14-December-12 7.75 C Foreign Exchange Future 0.67900 0.63100 0
14/05/2012 CAD/ R On 14-December-12 7.75 P Foreign Exchange Future 0.07000 0.07600 0
14/05/2012 CAD/ R On 17-September-12 7.76 C Foreign Exchange Future 0.56000 0.51200 0
14/05/2012 CAD/ R On 17-September-12 7.76 P Foreign Exchange Future 0.04100 0.04600 0
14/05/2012 CAD/ R On 14-December-12 7.80 C Foreign Exchange Future 0.63800 0.59100 0
14/05/2012 CAD/ R On 14-December-12 7.80 P Foreign Exchange Future 0.07900 0.08600 0
14/05/2012 CAD/ R On 14-December-12 7.85 C Foreign Exchange Future 0.59800 0.55200 0
14/05/2012 CAD/ R On 14-December-12 7.85 P Foreign Exchange Future 0.08900 0.09700 0
14/05/2012 CAD/R On 18-June-12 8.10 C Foreign Exchange Future 0.15200 0.11500 0
14/05/2012 CAD/R On 18-June-12 8.10 P Foreign Exchange Future 0.06300 0.08000 0
14/05/2012 CAD/R On 18-June-12 8.15 c Foreign Exchange Future 0.12200 0.08900 0
14/05/2012 CAD/R On 18-June-12 8.15 P Foreign Exchange Future 0.08300 0.10400 0
14/05/2012 CAD/R On 18-June-12 8.20 c Foreign Exchange Future 0.09600 0.07100 0
14/05/2012 CAD/R On 18-June-12 8.20 P Foreign Exchange Future 0.10700 0.13600 0
14/05/2012 CF CANDO CAAZ On 18-June-12 Can-Do Future 0.21870 0.16790 5,670
14/05/2012 CF CANDO CABA On 18-June-12 Can-Do Future 0.00000 0.00000 0
14/05/2012 CF CANDO CABB On 18-June-12 Can-Do Future 0.00380 0.00370 8,000
14/05/2012 CF CANDO CABC On 18-June-12 Can-Do Future 0.02950 0.03690 0
14/05/2012 CF CANDO CABD On 18-June-12 Can-Do Future 0.00020 0.00020 16,000
14/05/2012 CHF /R On 14-December-12 Foreign Exchange Future 9.04180 9.00580 0
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Date Contract Details Strike Call/ Product MTM Price Previous Day's Open Interest
Put Closing Price
14/05/2012 CHF /R On 14-December-12 8.46 C Foreign Exchange Future 0.74300 0.71900 0
14/05/2012 CHF /R On 14-December-12 8.46 P Foreign Exchange Future 0.15700 0.16900 0
14/05/2012 CHF /R On 14-December-12 8.51 C Foreign Exchange Future 0.70800 0.68500 0
14/05/2012 CHF /R On 14-December-12 8.51 P Foreign Exchange Future 0.17200 0.18500 0
14/05/2012 CHF /R On 14-December-12 8.56 C Foreign Exchange Future 0.67500 0.65300 0
14/05/2012 CHF /R On 14-December-12 8.56 P Foreign Exchange Future 0.18900 0.20300 0
14/05/2012 CHF /R On 17-September-12 8.70 C Foreign Exchange Future 0.41600 0.40100 0
14/05/2012 CHF /R On 17-September-12 8.70 P Foreign Exchange Future 0.20200 0.22400 0
14/05/2012 CHF /R On 17-September-12 8.75 C Foreign Exchange Future 0.39000 0.37600 0
14/05/2012 CHF /R On 17-September-12 8.75 P Foreign Exchange Future 0.22600 0.24900 0
14/05/2012 CHF /R On 17-September-12 8.80 C Foreign Exchange Future 0.36600 0.35200 0
14/05/2012 CHF /R On 17-September-12 8.80 P Foreign Exchange Future 0.25200 0.27500 0
14/05/2012 CHF /R On 18-June-12 9.05 C Foreign Exchange Future 0.06900 0.07000 0
14/05/2012 CHF /R On 18-June-12 9.05 P Foreign Exchange Future 0.33400 0.37000 0
14/05/2012 CHF /R On 18-June-12 9.10 C Foreign Exchange Future 0.06000 0.06100 0
14/05/2012 CHF /R On 18-June-12 9.10 P Foreign Exchange Future 0.37500 0.41100 0
14/05/2012 CHF /R On 18-June-12 9.15 C Foreign Exchange Future 0.05200 0.05400 0
14/05/2012 CHF /R On 18-June-12 9.15 P Foreign Exchange Future 0.41700 0.45400 0
14/05/2012 NZ$ /R On 14-December-12 Foreign Exchange Future 6.48670 6.48270 0
14/05/2012 NZ$ /R On 17-September-12 6.19 C Foreign Exchange Future 0.32700 0.32300 0
14/05/2012 NZ$ /R On 17-September-12 6.19 P Foreign Exchange Future 0.08000 0.08000 0
14/05/2012 NZ$ /R On 17-September-12 6.24 C Foreign Exchange Future 0.29300 0.29000 0
14/05/2012 NZ$ /R On 17-September-12 6.24 P Foreign Exchange Future 0.09600 0.09700 0
14/05/2012 NZ$ /R On 18-June-12 6.25 C Foreign Exchange Future 0.16400 0.16100 0
14/05/2012 NZ$ /R On 18-June-12 6.25 P Foreign Exchange Future 0.03300 0.03600 0
14/05/2012 NZ$ /R On 14-December-12 6.29 C Foreign Exchange Future 0.37100 0.36700 0
14/05/2012 NZ$ /R On 14-December-12 6.29 P Foreign Exchange Future 0.17200 0.17200 0
14/05/2012 NZ$ /R On 17-September-12 6.29 C Foreign Exchange Future 0.26100 0.25800 0
14/05/2012 NZ$ /R On 17-September-12 6.29 P Foreign Exchange Future 0.11400 0.11500 0
14/05/2012 NZ$ /R On 18-June-12 6.30 c Foreign Exchange Future 0.13000 0.12700 0
14/05/2012 NZ$ /R On 18-June-12 6.30 P Foreign Exchange Future 0.04900 0.05200 0
14/05/2012 NZ$ /R On 14-December-12 6.34 c Foreign Exchange Future 0.34200 0.33800 0
14/05/2012 NZ$ /R On 14-December-12 6.34 P Foreign Exchange Future 0.19300 0.19300 0
14/05/2012 NZ$ /R On 18-June-12 6.35 c Foreign Exchange Future 0.09900 0.09700 0
14/05/2012 NZ$ /R On 18-June-12 6.35 P Foreign Exchange Future 0.06800 0.07200 0
14/05/2012 NZ$ /R On 14-December-12 6.39 c Foreign Exchange Future 0.31500 0.31100 0
14/05/2012 NZ$ /R On 14-December-12 6.39 P Foreign Exchange Future 0.21600 0.21600 0
14/05/2012 YUAN/R On 14-December-12 Foreign Exchange Future 1.32930 1.31620 0
14/05/2012 YUAN/R On 18-June-12 1.10 C Foreign Exchange Future 0.19910 0.18530 0
14/05/2012 YUAN/R On 18-June-12 1.10 P Foreign Exchange Future 0.00010 0.00010 0
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14/05/2012 YUAN/R On 18-June-12 1.15 C Foreign Exchange Future 0.14940 0.13580 0
14/05/2012 YUAN/R On 18-June-12 1.15 P Foreign Exchange Future 0.00040 0.00060 0
14/05/2012 YUAN/R On 17-September-12 1.16 C Foreign Exchange Future 0.15650 0.14390 0
14/05/2012 YUAN/R On 17-September-12 1.16 P Foreign Exchange Future 0.00310 0.00400 0
14/05/2012 YUAN/R On 14-December-12 1.18 C Foreign Exchange Future 0.16200 0.15070 0
14/05/2012 YUAN/R On 14-December-12 1.18 P Foreign Exchange Future 0.01070 0.01250 0
14/05/2012 YUAN/R On 18-June-12 1.20 C Foreign Exchange Future 0.10050 0.08760 0
14/05/2012 YUAN/R On 18-June-12 1.20 P Foreign Exchange Future 0.00150 0.00240 0
14/05/2012 YUAN/R On 17-September-12 1.21 c Foreign Exchange Future 0.11350 0.10230 0
14/05/2012 YUAN/R On 17-September-12 1.21 P Foreign Exchange Future 0.01010 0.01240 0
14/05/2012 YUAN/R On 14-December-12 1.23 C Foreign Exchange Future 0.12360 0.11370 0
14/05/2012 YUAN/R On 14-December-12 1.23 P Foreign Exchange Future 0.02230 0.02550 0
14/05/2012 YUAN/R On 17-September-12 1.26 C Foreign Exchange Future 0.07790 0.06890 0
14/05/2012 YUAN/R On 17-September-12 1.26 P Foreign Exchange Future 0.02450 0.02900 0
14/05/2012 YUAN/R On 14-December-12 1.28 C Foreign Exchange Future 0.09260 0.08460 0
14/05/2012 YUAN/R On 14-December-12 1.28 P Foreign Exchange Future 0.04130 0.04640 0
15/05/2012 $ /R On 14-December-15 Foreign Exchange Future 10.59470 10.50060 0
15/05/2012 $/ROn 18-June-12 6.75 c Foreign Exchange Future 1.55900 1.46500 4,850
15/05/2012 $/ROn 18-June-12 6.75 P Foreign Exchange Future 0.00100 0.00000 0
15/05/2012 $/ROn 18-June-12 7.00 c Foreign Exchange Future 1.30900 1.21500 0
15/05/2012 $/ROn 18-June-12 7.00 P Foreign Exchange Future 0.00100 0.00000 2,000
15/05/2012 $/ROn 18-June-12 7.05 c Foreign Exchange Future 1.25900 1.16600 0
15/05/2012 $/ROn 18-June-12 7.05 P Foreign Exchange Future 0.00100 0.00100 20,100
15/05/2012 $ /R On 17-September-12 7.15 c Foreign Exchange Future 1.27900 1.18600 16,000
15/05/2012 $ /R On 17-September-12 7.15 P Foreign Exchange Future 0.01400 0.01400 9,200
15/05/2012 $ /R On 17-September-12 7.20 c Foreign Exchange Future 1.23100 1.13800 0
15/05/2012 $ /R On 17-September-12 7.20 P Foreign Exchange Future 0.01600 0.01600 0
15/05/2012 $ /R On 17-September-12 7.25 c Foreign Exchange Future 1.18200 1.09000 0
15/05/2012 $ /R On 17-September-12 7.25 P Foreign Exchange Future 0.01700 0.01800 0
15/05/2012 $ /R On 17-September-12 7.30 c Foreign Exchange Future 1.13400 1.04200 37,000
15/05/2012 $ /R On 17-September-12 7.30 P Foreign Exchange Future 0.01900 0.02000 0
15/05/2012 $ /R On 17-September-12 7.40 c Foreign Exchange Future 1.03900 0.94700 0
15/05/2012 $ /R On 17-September-12 7.40 P Foreign Exchange Future 0.02400 0.02500 8,000
15/05/2012 $ /R On 17-September-12 7.50 c Foreign Exchange Future 0.94500 0.85500 0
15/05/2012 $ /R On 17-September-12 7.50 P Foreign Exchange Future 0.03000 0.03300 246
15/05/2012 $/R On 14-December-12 7.65 c Foreign Exchange Future 0.94700 0.86800 0
15/05/2012 $/R On 14-December-12 7.65 P Foreign Exchange Future 0.07900 0.09300 0
15/05/2012 $/R On 14-December-12 7.70 C Foreign Exchange Future 0.90800 0.83000 0
15/05/2012 $ /R On 14-December-12 7.70 P Foreign Exchange Future 0.09000 0.10500 0
15/05/2012 $/R On 14-December-12 7.75 C Foreign Exchange Future 0.86900 0.79300 0
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15/05/2012 $/R On 14-December-12 7.75 P Foreign Exchange Future 0.10100 0.11800 0
15/05/2012 $/ROn 18-June-12 7.80 C Foreign Exchange Future 0.52400 0.43300 0
15/05/2012 $/ROn 18-June-12 7.80 P Foreign Exchange Future 0.01600 0.01800 200
15/05/2012 $/R On 18-March-13 7.90 C Foreign Exchange Future 0.90200 0.83400 0
15/05/2012 $/R On 18-March-13 7.90 P Foreign Exchange Future 0.17500 0.19800 0
15/05/2012 $/R On 18-March-13 7.95 C Foreign Exchange Future 0.86900 0.80300 0
15/05/2012 $/R On 18-March-13 7.95 P Foreign Exchange Future 0.19200 0.21700 0
15/05/2012 $ /R On 12-December-14 8.00 C Foreign Exchange Future 1.84000 1.77400 200
15/05/2012 $ /R On 12-December-14 8.00 P Foreign Exchange Future 0.31900 0.34800 0
15/05/2012 $/R On 18-March-13 8.10 C Foreign Exchange Future 0.77500 0.71500 0
15/05/2012 $/R On 18-March-13 8.10 P Foreign Exchange Future 0.24800 0.27900 180
15/05/2012 $/ROn 18-June-12 8.20 C Foreign Exchange Future 0.21600 0.16100 10,000
15/05/2012 $/ROn 18-June-12 8.20 P Foreign Exchange Future 0.10800 0.14600 0
15/05/2012 $/R On 14-December-12 8.30 C Foreign Exchange Future 0.52800 0.47800 0
15/05/2012 $/R On 14-December-12 8.30 P Foreign Exchange Future 0.31000 0.35300 6,000
15/05/2012 $ /R On 17-September-12 8.40 C Foreign Exchange Future 0.33000 0.28600 2,500
15/05/2012 $ /R On 17-September-12 8.40 P Foreign Exchange Future 0.31500 0.36400 0
15/05/2012 $ /R On 12-December-14 8.45 C Foreign Exchange Future 1.57300 1.51300 0
15/05/2012 $ /R On 12-December-14 8.45 P Foreign Exchange Future 0.50200 0.53700 0
15/05/2012 $ /R On 12-December-14 8.50 C Foreign Exchange Future 1.54600 1.49000 0
15/05/2012 $ /R On 12-December-14 8.50 P Foreign Exchange Future 0.52500 0.56400 0
15/05/2012 $ /R On 12-December-14 8.55 C Foreign Exchange Future 1.51900 1.46800 0
15/05/2012 $ /R On 12-December-14 8.55 P Foreign Exchange Future 0.54800 0.59200 0
15/05/2012 $/R On 14-December-12 8.60 C Foreign Exchange Future 0.40900 0.36900 6,000
15/05/2012 $/R On 14-December-12 8.60 P Foreign Exchange Future 0.49100 0.54400 0
15/05/2012 $/ROn 18-June-12 8.65 C Foreign Exchange Future 0.06700 0.05000 0
15/05/2012 $/ROn 18-June-12 8.65 P Foreign Exchange Future 0.40900 0.48500 0
15/05/2012 $ /R On 17-September-12 8.75 C Foreign Exchange Future 0.21900 0.19000 20,100
15/05/2012 $ /R On 17-September-12 8.75 P Foreign Exchange Future 0.55400 0.61800 0
15/05/2012 $ /R On 17-September-12 8.80 C Foreign Exchange Future 0.20700 0.18000 0
15/05/2012 $ /R On 17-September-12 8.80 P Foreign Exchange Future 0.59200 0.65800 1,500
15/05/2012 $/ROn 18-June-12 8.85 c Foreign Exchange Future 0.04200 0.03200 5,000
15/05/2012 $/ROn 18-June-12 8.85 P Foreign Exchange Future 0.58400 0.66700 0
15/05/2012 $ /R On 13-December-13 8.93 c Foreign Exchange Future 0.75100 0.70900 0
15/05/2012 $ /R On 13-December-13 8.93 P Foreign Exchange Future 0.84400 0.89300 0
15/05/2012 $ /R On 13-December-13 8.98 c Foreign Exchange Future 0.73500 0.69300 0
15/05/2012 $ /R On 13-December-13 8.98 P Foreign Exchange Future 0.87800 0.92700 0
15/05/2012 $ /R On 13-December-13 9.00 c Foreign Exchange Future 0.72800 0.00000 0
15/05/2012 $ /R On 13-December-13 9.00 P Foreign Exchange Future 0.89300 0.00000 0
15/05/2012 $ /R On 13-December-13 9.03 c Foreign Exchange Future 0.71900 0.67800 0
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15/05/2012 $ /R On 13-December-13 9.03 P Foreign Exchange Future 0.91200 0.96200 0
15/05/2012 $/R On 18-March-13 9.10 C Foreign Exchange Future 0.39900 0.36600 180
15/05/2012 $/R On 18-March-13 9.10 P Foreign Exchange Future 0.87200 0.93000 0
15/05/2012 $ /R On 14-December-15 9.15 C Foreign Exchange Future 2.15900 2.10500 0
15/05/2012 $ /R On 14-December-15 9.15 P Foreign Exchange Future 0.71400 0.75400 0
15/05/2012 $ /R On 14-December-15 9.20 C Foreign Exchange Future 2.13600 2.08300 0
15/05/2012 $ /R On 14-December-15 9.20 P Foreign Exchange Future 0.74100 0.78200 0
15/05/2012 $ /R On 14-December-15 9.25 c Foreign Exchange Future 2.11400 2.06100 0
15/05/2012 $ /R On 14-December-15 9.25 P Foreign Exchange Future 0.76900 0.81000 0
15/05/2012 $ /R MAXI On 14-December-12 Foreign Exchange Future 8.51800 8.42480 2
15/05/2012 $ /R MAXI On 17-September-12 7.60 C Foreign Exchange Future 0.85472 0.76864 0
15/05/2012 $ /R MAXI On 17-September-12 7.60 P Foreign Exchange Future 0.03962 0.04684 0
15/05/2012 $ /R MAXI On 17-September-12 7.65 c Foreign Exchange Future 0.81163 0.72679 0
15/05/2012 $ /R MAXI On 17-September-12 7.65 P Foreign Exchange Future 0.04653 0.05499 0
15/05/2012 $ /R MAXI On 17-September-12 7.70 C Foreign Exchange Future 0.76944 0.68597 0
15/05/2012 $ /R MAXI On 17-September-12 7.70 P Foreign Exchange Future 0.05434 0.06417 0
15/05/2012 $ /R MAXI On 14-December-12 7.82 c Foreign Exchange Future 0.81485 0.74079 0
15/05/2012 $ /R MAXI On 14-December-12 7.82 P Foreign Exchange Future 0.12005 0.13919 0
15/05/2012 $ /R MAXI On 14-December-12 7.87 c Foreign Exchange Future 0.77880 0.70640 0
15/05/2012 $ /R MAXI On 14-December-12 7.87 P Foreign Exchange Future 0.13400 0.15480 0
15/05/2012 $ /R MAXI On 14-December-12 7.92 c Foreign Exchange Future 0.74378 0.67309 0
15/05/2012 $ /R MAXI On 14-December-12 7.92 P Foreign Exchange Future 0.14898 0.17149 0
15/05/2012 $ /R MAXI On 18-June-12 8.30 c Foreign Exchange Future 0.16404 0.12347 0
15/05/2012 $ /R MAXI On 18-June-12 8.30 P Foreign Exchange Future 0.15564 0.20857 0
15/05/2012 $ /R MAXI On 18-June-12 8.35 c Foreign Exchange Future 0.14426 0.10816 0
15/05/2012 $ /R MAXI On 18-June-12 8.35 P Foreign Exchange Future 0.18586 0.24326 0
15/05/2012 $ /R MAXI On 18-June-12 8.40 c Foreign Exchange Future 0.12682 0.09482 0
15/05/2012 $ /R MAXI On 18-June-12 8.40 P Foreign Exchange Future 0.21842 0.27992 0
15/05/2012 £/R On 14-December-12 Foreign Exchange Future 13.64420 13.55530 0
15/05/2012 £/ROn 18-June-12 11.10 c Foreign Exchange Future 2.22300 2.13300 0
15/05/2012 £/ROn 18-June-12 11.10 P Foreign Exchange Future 0.00100 0.00000 24,000
15/05/2012 £/R On 17-September-12 11.35 c Foreign Exchange Future 2.15700 2.06900 0
15/05/2012 £/R On 17-September-12 11.35 P Foreign Exchange Future 0.02000 0.02000 6,000
15/05/2012 £/ROn 18-June-12 11.80 c Foreign Exchange Future 1.52700 1.43800 0
15/05/2012 £/ROn 18-June-12 11.80 P Foreign Exchange Future 0.00500 0.00500 0
15/05/2012 £/ROn 18-June-12 11.85 c Foreign Exchange Future 1.47800 1.38900 0
15/05/2012 £/ROn 18-June-12 11.85 P Foreign Exchange Future 0.00600 0.00600 0
15/05/2012 £/ROn 18-June-12 11.90 C Foreign Exchange Future 1.42900 1.34000 0
15/05/2012 £/ROn 18-June-12 11.90 P Foreign Exchange Future 0.00700 0.00700 0
15/05/2012 £/R On 14-December-12 12.40 C Foreign Exchange Future 1.34200 1.26800 0
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15/05/2012 £/R On 14-December-12 12.40 P Foreign Exchange Future 0.09800 0.11300 0
15/05/2012 £/R On 14-December-12 12.45 C Foreign Exchange Future 1.30200 1.22900 0
15/05/2012 £/R On 14-December-12 12.45 P Foreign Exchange Future 0.10800 0.12400 0
15/05/2012 £/ROn 18-June-12 12.50 C Foreign Exchange Future 0.84300 0.75500 0
15/05/2012 £/ROn 18-June-12 12.50 P Foreign Exchange Future 0.02100 0.02200 0
15/05/2012 £/R On 14-December-12 12.50 C Foreign Exchange Future 1.26300 1.19100 0
15/05/2012 £/R On 14-December-12 12.50 P Foreign Exchange Future 0.11900 0.13600 0
15/05/2012 £/R On 17-September-12 13.40 c Foreign Exchange Future 0.48600 0.44300 0
15/05/2012 £/R On 17-September-12 13.40 P Foreign Exchange Future 0.39900 0.44400 0
15/05/2012 £/R On 17-September-12 13.45 C Foreign Exchange Future 0.46400 0.42400 24,000
15/05/2012 £/R On 17-September-12 13.45 P Foreign Exchange Future 0.42700 0.47500 0
15/05/2012 £/R On 17-September-12 13.50 C Foreign Exchange Future 0.44300 0.40600 0
15/05/2012 £/R On 17-September-12 13.50 P Foreign Exchange Future 0.45600 0.50700 0
15/05/2012 ¥/R On 14-December-12 Foreign Exchange Future 0.10670 0.10590 0
15/05/2012 ¥ /R On 17-September-12 0.08 C Foreign Exchange Future 0.02229 0.02158 0
15/05/2012 ¥ /R On 17-September-12 0.08 P Foreign Exchange Future 0.00009 0.00008 0
15/05/2012 ¥ /R On 14-December-12 0.08 c Foreign Exchange Future 0.02352 0.02272 0
15/05/2012 ¥ /R On 14-December-12 0.08 P Foreign Exchange Future 0.00022 0.00022 0
15/05/2012 ¥ /R On 17-September-12 0.09 c Foreign Exchange Future 0.01276 0.01210 0
15/05/2012 ¥ /R On 17-September-12 0.09 P Foreign Exchange Future 0.00056 0.00060 0
15/05/2012 ¥ /R On 14-December-12 0.09 c Foreign Exchange Future 0.01442 0.01369 0
15/05/2012 ¥ /R On 14-December-12 0.09 P Foreign Exchange Future 0.00112 0.00119 0
15/05/2012 ¥/ROn 18-June-12 0.10 c Foreign Exchange Future 0.00625 0.00563 0
15/05/2012 ¥/ROn 18-June-12 0.10 P Foreign Exchange Future 0.00055 0.00063 0
15/05/2012 ¥ /R On 17-September-12 0.10 c Foreign Exchange Future 0.00569 0.00524 0
15/05/2012 ¥ /R On 17-September-12 0.10 P Foreign Exchange Future 0.00349 0.00374 0
15/05/2012 ¥ /R On 14-December-12 0.10 c Foreign Exchange Future 0.00769 0.00718 0
15/05/2012 ¥ /R On 14-December-12 0.10 P Foreign Exchange Future 0.00439 0.00468 0
15/05/2012 ¥/ROn 18-June-12 0.1 c Foreign Exchange Future 0.00114 0.00094 0
15/05/2012 ¥/ROn 18-June-12 0.1 P Foreign Exchange Future 0.00544 0.00594 0
15/05/2012 ¥/ROn 18-June-12 0.12 c Foreign Exchange Future 0.00016 0.00012 0
15/05/2012 ¥/ROn 18-June-12 0.12 P Foreign Exchange Future 0.01446 0.01512 0
15/05/2012 €/R On 13-December-13 Foreign Exchange Future 11.32090 11.25230 500
15/05/2012 €/R On 17-September-12 9.45 c Foreign Exchange Future 1.33000 1.26000 0
15/05/2012 €/R On 17-September-12 9.45 P Foreign Exchange Future 0.01400 0.01100 10,200
15/05/2012 €/ROn 18-June-12 9.60 c Foreign Exchange Future 1.02200 0.95400 0
15/05/2012 €/ROn 18-June-12 9.60 P Foreign Exchange Future 0.00200 0.00200 1,000
15/05/2012 €/R On 17-September-12 9.75 C Foreign Exchange Future 1.04200 0.97200 0
15/05/2012 €/R On 17-September-12 9.75 P Foreign Exchange Future 0.02600 0.02300 1,625
15/05/2012 €/ROn 18-June-12 9.80 C Foreign Exchange Future 0.82400 0.75600 0
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15/05/2012 €/ROn 18-June-12 9.80 P Foreign Exchange Future 0.00400 0.00400 1,000
15/05/2012 €/ROn 18-June-12 9.85 C Foreign Exchange Future 0.77500 0.70700 0
15/05/2012 €/ROn 18-June-12 9.85 P Foreign Exchange Future 0.00500 0.00500 5,120
15/05/2012 €/ROn 18-June-12 10.05 C Foreign Exchange Future 0.57900 0.51400 5,120
15/05/2012 €/ROn 18-June-12 10.05 P Foreign Exchange Future 0.00900 0.01200 5,120
15/05/2012 €/ROn 18-June-12 10.30 C Foreign Exchange Future 0.36300 0.31000 1,000
15/05/2012 €/ROn 18-June-12 10.30 P Foreign Exchange Future 0.04300 0.05800 0
15/05/2012 €/R On 14-December-12 10.34 C Foreign Exchange Future 0.75400 0.70600 0
15/05/2012 €/R On 14-December-12 10.34 P Foreign Exchange Future 0.18200 0.20100 0
15/05/2012 €/ROn 18-June-12 10.35 C Foreign Exchange Future 0.32500 0.27600 0
15/05/2012 €/ROn 18-June-12 10.35 P Foreign Exchange Future 0.05500 0.07400 0
15/05/2012 €/R On 14-December-12 10.39 C Foreign Exchange Future 0.72300 0.67700 0
15/05/2012 €/R On 14-December-12 10.39 P Foreign Exchange Future 0.20100 0.22200 0
15/05/2012 €/ROn 18-June-12 10.40 C Foreign Exchange Future 0.29000 0.24400 0
15/05/2012 €/ROn 18-June-12 10.40 P Foreign Exchange Future 0.07000 0.09200 0
15/05/2012 €/R On 14-December-12 10.44 C Foreign Exchange Future 0.69400 0.64900 0
15/05/2012 €/R On 14-December-12 10.44 P Foreign Exchange Future 0.22200 0.24400 0
15/05/2012 €/ROn 18-June-12 10.45 C Foreign Exchange Future 0.25600 0.21500 0
15/05/2012 €/ROn 18-June-12 10.45 P Foreign Exchange Future 0.08600 0.11300 0
15/05/2012 €/ROn 18-June-12 10.55 C Foreign Exchange Future 0.19800 0.16400 5,120
15/05/2012 €/ROn 18-June-12 10.55 P Foreign Exchange Future 0.12800 0.16200 5,120
15/05/2012 €/R On 17-September-12 10.68 C Foreign Exchange Future 0.39800 0.33800 0
15/05/2012 €/R On 17-September-12 10.68 P Foreign Exchange Future 0.30700 0.31400 0
15/05/2012 €/R On 17-September-12 10.73 C Foreign Exchange Future 0.37200 0.31300 0
15/05/2012 €/R On 17-September-12 10.73 P Foreign Exchange Future 0.33100 0.33900 0
15/05/2012 €/R On 17-September-12 10.78 C Foreign Exchange Future 0.34700 0.29000 0
15/05/2012 €/R On 17-September-12 10.78 P Foreign Exchange Future 0.35600 0.36600 0
15/05/2012 €/R On 17-September-12 11.25 C Foreign Exchange Future 0.21400 0.00000 15,360
15/05/2012 €/R On 17-September-12 11.25 P Foreign Exchange Future 0.69800 0.00000 0
15/05/2012 €/R On 13-December-13 11.44 C Foreign Exchange Future 0.80400 0.75600 0
15/05/2012 €/R On 13-December-13 11.44 P Foreign Exchange Future 0.92600 0.94700 0
15/05/2012 €/R On 13-December-13 11.49 c Foreign Exchange Future 0.78700 0.73900 0
15/05/2012 €/R On 13-December-13 11.49 P Foreign Exchange Future 0.95900 0.98000 0
15/05/2012 €/R On 13-December-13 11.54 c Foreign Exchange Future 0.77000 0.72300 0
15/05/2012 €/R On 13-December-13 11.54 P Foreign Exchange Future 0.99200 1.01400 0
15/05/2012 AU$ /R On 14-December-15 Foreign Exchange Future 9.54600 9.47140 0
15/05/2012 AU$ /R On 14-December-15 7.25 c Foreign Exchange Future 2.50500 2.43700 0
15/05/2012 AU$ /R On 14-December-15 7.25 P Foreign Exchange Future 0.20900 0.21600 0
15/05/2012 AU$ /R On 14-December-15 7.30 c Foreign Exchange Future 2.46100 2.39200 0
15/05/2012 AU$ /R On 14-December-15 7.30 P Foreign Exchange Future 0.21500 0.22100 0
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15/05/2012 AU$ /R On 14-December-15 7.35 C Foreign Exchange Future 2.41600 2.34800 0
15/05/2012 AU$ /R On 14-December-15 7.35 P Foreign Exchange Future 0.22000 0.22700 0
15/05/2012 AU$ /R On 18-June-12 7.60 C Foreign Exchange Future 0.66500 0.57500 0
15/05/2012 AU$ /R On 18-June-12 7.60 P Foreign Exchange Future 0.00300 0.00400 0
15/05/2012 AU$ /R On 18-June-12 7.65 C Foreign Exchange Future 0.61500 0.52600 0
15/05/2012 AU$ /R On 18-June-12 7.65 P Foreign Exchange Future 0.00300 0.00500 0
15/05/2012 AU$ /R On 18-June-12 7.70 C Foreign Exchange Future 0.56600 0.47700 0
15/05/2012 AU$ /R On 18-June-12 7.70 P Foreign Exchange Future 0.00400 0.00600 0
15/05/2012 AU$ /R On 14-December-12 8.04 C Foreign Exchange Future 0.47400 0.41600 0
15/05/2012 AU$ /R On 14-December-12 8.04 P Foreign Exchange Future 0.17100 0.20000 0
15/05/2012 AU$ /R On 14-December-12 8.09 C Foreign Exchange Future 0.44400 0.38800 0
15/05/2012 AU$ /R On 14-December-12 8.09 P Foreign Exchange Future 0.19100 0.22200 0
15/05/2012 AU$ /R On 14-December-12 8.14 C Foreign Exchange Future 0.41600 0.36200 0
15/05/2012 AU$ /R On 14-December-12 8.14 P Foreign Exchange Future 0.21300 0.24600 0
15/05/2012 AU$ /R On 17-September-12 8.19 C Foreign Exchange Future 0.28800 0.23600 0
15/05/2012 AU$ /R On 17-September-12 8.19 P Foreign Exchange Future 0.17500 0.21200 0
15/05/2012 AU$ /R On 17-September-12 8.24 C Foreign Exchange Future 0.26100 0.21300 0
15/05/2012 AU$ /R On 17-September-12 8.24 P Foreign Exchange Future 0.19800 0.23900 0
15/05/2012 AU$ /R On 17-September-12 8.29 C Foreign Exchange Future 0.23600 0.19300 0
15/05/2012 AU$ /R On 17-September-12 8.29 P Foreign Exchange Future 0.22300 0.26900 0
15/05/2012 CAD/ R On 14-December-12 Foreign Exchange Future 8.44580 8.36300 0
15/05/2012 CAD/ R On 17-September-12 7.66 C Foreign Exchange Future 0.72700 0.64700 0
15/05/2012 CAD/ R On 17-September-12 7.66 P Foreign Exchange Future 0.02400 0.02800 0
15/05/2012 CAD/ R On 17-September-12 7.71 C Foreign Exchange Future 0.68200 0.60300 0
15/05/2012 CAD/ R On 17-September-12 7.71 P Foreign Exchange Future 0.02900 0.03400 0
15/05/2012 CAD/ R On 14-December-12 7.75 C Foreign Exchange Future 0.75200 0.67900 0
15/05/2012 CAD/ R On 14-December-12 7.75 P Foreign Exchange Future 0.06000 0.07000 0
15/05/2012 CAD/ R On 17-September-12 7.76 C Foreign Exchange Future 0.63700 0.56000 0
15/05/2012 CAD/ R On 17-September-12 7.76 P Foreign Exchange Future 0.03400 0.04100 0
15/05/2012 CAD/ R On 14-December-12 7.80 C Foreign Exchange Future 0.71000 0.63800 0
15/05/2012 CAD/ R On 14-December-12 7.80 P Foreign Exchange Future 0.06800 0.07900 0
15/05/2012 CAD/ R On 14-December-12 7.85 c Foreign Exchange Future 0.66900 0.59800 0
15/05/2012 CAD/ R On 14-December-12 7.85 P Foreign Exchange Future 0.07700 0.08900 0
15/05/2012 CAD/R On 18-June-12 8.10 c Foreign Exchange Future 0.21600 0.15200 0
15/05/2012 CAD/R On 18-June-12 8.10 P Foreign Exchange Future 0.04300 0.06300 0
15/05/2012 CAD/R On 18-June-12 8.15 c Foreign Exchange Future 0.18000 0.12200 0
15/05/2012 CAD/R On 18-June-12 8.15 P Foreign Exchange Future 0.05700 0.08300 0
15/05/2012 CAD/R On 18-June-12 8.20 c Foreign Exchange Future 0.14800 0.09600 0
15/05/2012 CAD/R On 18-June-12 8.20 P Foreign Exchange Future 0.07500 0.10700 0
15/05/2012 CF CANDO CAAZ On 18-June-12 Can-Do Future 0.26810 0.21870 5,670

Page 13 of 36

2012/05/18, 06:09:33PM



Date Contract Details Strike Call/ Product MTM Price Previous Day's Open Interest
Put Closing Price
15/05/2012 CF CANDO CABA On 18-June-12 Can-Do Future 0.00000 0.00000 0
15/05/2012 CF CANDO CABB On 18-June-12 Can-Do Future 0.00280 0.00380 8,000
15/05/2012 CF CANDO CABC On 18-June-12 Can-Do Future 0.02400 0.02950 0
15/05/2012 CF CANDO CABD On 18-June-12 Can-Do Future 0.00010 0.00020 16,000
15/05/2012 CHF /R On 14-December-12 Foreign Exchange Future 9.09300 9.04180 0
15/05/2012 CHF /R On 14-December-12 8.46 C Foreign Exchange Future 0.78600 0.74300 0
15/05/2012 CHF /R On 14-December-12 8.46 P Foreign Exchange Future 0.14900 0.15700 0
15/05/2012 CHF /R On 14-December-12 8.51 C Foreign Exchange Future 0.75100 0.70800 0
15/05/2012 CHF /R On 14-December-12 8.51 P Foreign Exchange Future 0.16400 0.17200 0
15/05/2012 CHF /R On 14-December-12 8.56 C Foreign Exchange Future 0.71700 0.67500 0
15/05/2012 CHF /R On 14-December-12 8.56 P Foreign Exchange Future 0.18000 0.18900 0
15/05/2012 CHF /R On 17-September-12 8.70 C Foreign Exchange Future 0.45200 0.41600 0
15/05/2012 CHF /R On 17-September-12 8.70 P Foreign Exchange Future 0.18600 0.20200 0
15/05/2012 CHF /R On 17-September-12 8.75 C Foreign Exchange Future 0.42500 0.39000 0
15/05/2012 CHF /R On 17-September-12 8.75 P Foreign Exchange Future 0.20900 0.22600 0
15/05/2012 CHF /R On 17-September-12 8.80 C Foreign Exchange Future 0.39900 0.36600 0
15/05/2012 CHF /R On 17-September-12 8.80 P Foreign Exchange Future 0.23300 0.25200 0
15/05/2012 CHF /R On 18-June-12 9.05 C Foreign Exchange Future 0.08400 0.06900 0
15/05/2012 CHF /R On 18-June-12 9.05 P Foreign Exchange Future 0.29600 0.33400 0
15/05/2012 CHF /R On 18-June-12 9.10 C Foreign Exchange Future 0.07300 0.06000 0
15/05/2012 CHF /R On 18-June-12 9.10 P Foreign Exchange Future 0.33500 0.37500 0
15/05/2012 CHF /R On 18-June-12 9.15 C Foreign Exchange Future 0.06300 0.05200 0
15/05/2012 CHF /R On 18-June-12 9.15 P Foreign Exchange Future 0.37500 0.41700 0
15/05/2012 NZ$ /R On 14-December-12 Foreign Exchange Future 6.51040 6.48670 0
15/05/2012 NZ$ /R On 17-September-12 6.19 C Foreign Exchange Future 0.34800 0.32700 0
15/05/2012 NZ$ /R On 17-September-12 6.19 P Foreign Exchange Future 0.07600 0.08000 0
15/05/2012 NZ$ /R On 17-September-12 6.24 C Foreign Exchange Future 0.31300 0.29300 0
15/05/2012 NZ$ /R On 17-September-12 6.24 P Foreign Exchange Future 0.09100 0.09600 0
15/05/2012 NZ$ /R On 18-June-12 6.25 C Foreign Exchange Future 0.18700 0.16400 0
15/05/2012 NZ$ /R On 18-June-12 6.25 P Foreign Exchange Future 0.03000 0.03300 0
15/05/2012 NZ$ /R On 14-December-12 6.29 c Foreign Exchange Future 0.38900 0.37100 0
15/05/2012 NZ$ /R On 14-December-12 6.29 P Foreign Exchange Future 0.16600 0.17200 0
15/05/2012 NZ$ /R On 17-September-12 6.29 c Foreign Exchange Future 0.28000 0.26100 0
15/05/2012 NZ$ /R On 17-September-12 6.29 P Foreign Exchange Future 0.10800 0.11400 0
15/05/2012 NZ$ /R On 18-June-12 6.30 c Foreign Exchange Future 0.15000 0.13000 0
15/05/2012 NZ$ /R On 18-June-12 6.30 P Foreign Exchange Future 0.04300 0.04900 0
15/05/2012 NZ$ /R On 14-December-12 6.34 c Foreign Exchange Future 0.36000 0.34200 0
15/05/2012 NZ$ /R On 14-December-12 6.34 P Foreign Exchange Future 0.18700 0.19300 0
15/05/2012 NZ$ /R On 18-June-12 6.35 c Foreign Exchange Future 0.11700 0.09900 0
15/05/2012 NZ$ /R On 18-June-12 6.35 P Foreign Exchange Future 0.06000 0.06800 0
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Date Contract Details Strike Call/ Product MTM Price Previous Day's Open Interest
Put Closing Price
15/05/2012 NZ$ /R On 14-December-12 6.39 C Foreign Exchange Future 0.33200 0.31500 0
15/05/2012 NZ$ /R On 14-December-12 6.39 P Foreign Exchange Future 0.20900 0.21600 0
15/05/2012 YUAN/R On 14-December-12 Foreign Exchange Future 1.34480 1.32930 0
15/05/2012 YUAN/R On 18-June-12 1.10 C Foreign Exchange Future 0.21430 0.19910 0
15/05/2012 YUAN/R On 18-June-12 1.10 P Foreign Exchange Future 0.00010 0.00010 0
15/05/2012 YUAN/R On 18-June-12 1.15 C Foreign Exchange Future 0.16450 0.14940 0
15/05/2012 YUAN/R On 18-June-12 1.15 P Foreign Exchange Future 0.00030 0.00040 0
15/05/2012 YUAN/R On 17-September-12 1.16 C Foreign Exchange Future 0.17160 0.15650 0
15/05/2012 YUAN/R On 17-September-12 1.16 P Foreign Exchange Future 0.00300 0.00310 0
15/05/2012 YUAN/R On 14-December-12 1.18 C Foreign Exchange Future 0.17610 0.16200 0
15/05/2012 YUAN/R On 14-December-12 1.18 P Foreign Exchange Future 0.00930 0.01070 0
15/05/2012 YUAN/R On 18-June-12 1.20 c Foreign Exchange Future 0.11520 0.10050 0
15/05/2012 YUAN/R On 18-June-12 1.20 P Foreign Exchange Future 0.00100 0.00150 0
15/05/2012 YUAN/R On 17-September-12 1.21 C Foreign Exchange Future 0.12720 0.11350 0
15/05/2012 YUAN/R On 17-September-12 1.21 P Foreign Exchange Future 0.00860 0.01010 0
15/05/2012 YUAN/R On 14-December-12 1.23 C Foreign Exchange Future 0.13600 0.12360 0
15/05/2012 YUAN/R On 14-December-12 1.23 P Foreign Exchange Future 0.01920 0.02230 0
15/05/2012 YUAN/R On 17-September-12 1.26 c Foreign Exchange Future 0.08890 0.07790 0
15/05/2012 YUAN/R On 17-September-12 1.26 P Foreign Exchange Future 0.02030 0.02450 0
15/05/2012 YUAN/R On 14-December-12 1.28 c Foreign Exchange Future 0.10280 0.09260 0
15/05/2012 YUAN/R On 14-December-12 1.28 P Foreign Exchange Future 0.03600 0.04130 0
16/05/2012 $ /R On 14-December-15 Foreign Exchange Future 10.62240 10.59470 0
16/05/2012 $/ROn 18-June-12 6.75 c Foreign Exchange Future 1.58500 1.55900 4,850
16/05/2012 $/ROn 18-June-12 6.75 P Foreign Exchange Future 0.00000 0.00100 0
16/05/2012 $/ROn 18-June-12 7.00 c Foreign Exchange Future 1.33600 1.30900 0
16/05/2012 $/ROn 18-June-12 7.00 P Foreign Exchange Future 0.00100 0.00100 2,000
16/05/2012 $/ROn 18-June-12 7.05 c Foreign Exchange Future 1.28600 1.25900 0
16/05/2012 $/ROn 18-June-12 7.05 P Foreign Exchange Future 0.00100 0.00100 20,100
16/05/2012 $ /R On 17-September-12 7.15 c Foreign Exchange Future 1.30500 1.27900 16,000
16/05/2012 $ /R On 17-September-12 7.15 P Foreign Exchange Future 0.01300 0.01400 9,200
16/05/2012 $ /R On 17-September-12 7.20 c Foreign Exchange Future 1.25700 1.23100 0
16/05/2012 $ /R On 17-September-12 7.20 P Foreign Exchange Future 0.01500 0.01600 0
16/05/2012 $ /R On 17-September-12 7.25 c Foreign Exchange Future 1.20900 1.18200 0
16/05/2012 $ /R On 17-September-12 7.25 P Foreign Exchange Future 0.01700 0.01700 0
16/05/2012 $ /R On 17-September-12 7.30 c Foreign Exchange Future 1.16100 1.13400 37,000
16/05/2012 $ /R On 17-September-12 7.30 P Foreign Exchange Future 0.01900 0.01900 0
16/05/2012 $ /R On 17-September-12 7.40 c Foreign Exchange Future 1.06600 1.03900 0
16/05/2012 $ /R On 17-September-12 7.40 P Foreign Exchange Future 0.02400 0.02400 8,000
16/05/2012 $ /R On 17-September-12 7.50 C Foreign Exchange Future 0.97300 0.94500 0
16/05/2012 $ /R On 17-September-12 7.50 P Foreign Exchange Future 0.03100 0.03000 246
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Date Contract Details Strike Call/ Product MTM Price Previous Day's Open Interest
Put Closing Price
16/05/2012 $/R On 14-December-12 7.65 C Foreign Exchange Future 0.98200 0.94700 0
16/05/2012 $/R On 14-December-12 7.65 P Foreign Exchange Future 0.09000 0.07900 0
16/05/2012 $/R On 14-December-12 7.70 C Foreign Exchange Future 0.94100 0.90800 0
16/05/2012 $/R On 14-December-12 7.70 P Foreign Exchange Future 0.09900 0.09000 0
16/05/2012 $/R On 14-December-12 7.75 C Foreign Exchange Future 0.90300 0.86900 0
16/05/2012 $/R On 14-December-12 7.75 P Foreign Exchange Future 0.11100 0.10100 0
16/05/2012 $/ROn 18-June-12 7.80 C Foreign Exchange Future 0.55100 0.52400 0
16/05/2012 $/ROn 18-June-12 7.80 P Foreign Exchange Future 0.01600 0.01600 200
16/05/2012 $/R On 18-March-13 7.90 C Foreign Exchange Future 0.93900 0.90200 0
16/05/2012 $/R On 18-March-13 7.90 P Foreign Exchange Future 0.19000 0.17500 0
16/05/2012 $/R On 18-March-13 7.95 C Foreign Exchange Future 0.90700 0.86900 0
16/05/2012 $/R On 18-March-13 7.95 P Foreign Exchange Future 0.20800 0.19200 0
16/05/2012 $ /R On 12-December-14 8.00 C Foreign Exchange Future 1.89200 1.84000 200
16/05/2012 $ /R On 12-December-14 8.00 P Foreign Exchange Future 0.34400 0.31900 0
16/05/2012 $/R On 18-March-13 8.10 C Foreign Exchange Future 0.81700 0.77500 0
16/05/2012 $/R On 18-March-13 8.10 P Foreign Exchange Future 0.26800 0.24800 180
16/05/2012 $/ROn 18-June-12 8.20 C Foreign Exchange Future 0.24300 0.21600 10,000
16/05/2012 $/ROn 18-June-12 8.20 P Foreign Exchange Future 0.10800 0.10800 0
16/05/2012 $/R On 14-December-12 8.30 C Foreign Exchange Future 0.56800 0.52800 0
16/05/2012 $/R On 14-December-12 8.30 P Foreign Exchange Future 0.32600 0.31000 6,000
16/05/2012 $ /R On 17-September-12 8.40 C Foreign Exchange Future 0.35700 0.33000 2,500
16/05/2012 $ /R On 17-September-12 8.40 P Foreign Exchange Future 0.31500 0.31500 0
16/05/2012 $ /R On 12-December-14 8.45 C Foreign Exchange Future 1.63200 1.57300 0
16/05/2012 $ /R On 12-December-14 8.45 P Foreign Exchange Future 0.53400 0.50200 0
16/05/2012 $ /R On 12-December-14 8.50 C Foreign Exchange Future 1.60600 1.54600 0
16/05/2012 $ /R On 12-December-14 8.50 P Foreign Exchange Future 0.55800 0.52500 0
16/05/2012 $ /R On 12-December-14 8.55 C Foreign Exchange Future 1.58100 1.51900 0
16/05/2012 $ /R On 12-December-14 8.55 P Foreign Exchange Future 0.58300 0.54800 0
16/05/2012 $/R On 14-December-12 8.60 C Foreign Exchange Future 0.44700 0.40900 6,000
16/05/2012 $/R On 14-December-12 8.60 P Foreign Exchange Future 0.50500 0.49100 0
16/05/2012 $/ROn 18-June-12 8.65 c Foreign Exchange Future 0.08200 0.06700 0
16/05/2012 $/ROn 18-June-12 8.65 P Foreign Exchange Future 0.39700 0.40900 0
16/05/2012 $ /R On 17-September-12 8.75 c Foreign Exchange Future 0.24200 0.21900 20,100
16/05/2012 $ /R On 17-September-12 8.75 P Foreign Exchange Future 0.55000 0.55400 0
16/05/2012 $ /R On 17-September-12 8.80 c Foreign Exchange Future 0.22900 0.20700 0
16/05/2012 $ /R On 17-September-12 8.80 P Foreign Exchange Future 0.58700 0.59200 1,500
16/05/2012 $/ROn 18-June-12 8.85 c Foreign Exchange Future 0.05200 0.04200 5,000
16/05/2012 $/ROn 18-June-12 8.85 P Foreign Exchange Future 0.56700 0.58400 0
16/05/2012 $ /R On 13-December-13 8.93 c Foreign Exchange Future 0.79500 0.75100 0
16/05/2012 $ /R On 13-December-13 8.93 P Foreign Exchange Future 0.86900 0.84400 0
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Date Contract Details Strike Call/ Product MTM Price Previous Day's Open Interest
Put Closing Price
16/05/2012 $ /R On 13-December-13 8.98 C Foreign Exchange Future 0.77800 0.73500 0
16/05/2012 $ /R On 13-December-13 8.98 P Foreign Exchange Future 0.90200 0.87800 0
16/05/2012 $ /R On 13-December-13 9.00 C Foreign Exchange Future 0.77100 0.72800 0
16/05/2012 $ /R On 13-December-13 9.00 P Foreign Exchange Future 0.91700 0.89300 0
16/05/2012 $ /R On 13-December-13 9.03 C Foreign Exchange Future 0.76100 0.71900 0
16/05/2012 $ /R On 13-December-13 9.03 P Foreign Exchange Future 0.93500 0.91200 0
16/05/2012 $/R On 18-March-13 9.10 C Foreign Exchange Future 0.43300 0.39900 180
16/05/2012 $/R On 18-March-13 9.10 P Foreign Exchange Future 0.88400 0.87200 0
16/05/2012 $ /R On 14-December-15 9.15 C Foreign Exchange Future 2.24000 2.15900 0
16/05/2012 $ /R On 14-December-15 9.15 P Foreign Exchange Future 0.76800 0.71400 0
16/05/2012 $ /R On 14-December-15 9.20 C Foreign Exchange Future 2.21800 2.13600 0
16/05/2012 $ /R On 14-December-15 9.20 P Foreign Exchange Future 0.79600 0.74100 0
16/05/2012 $ /R On 14-December-15 9.25 C Foreign Exchange Future 2.19600 2.11400 0
16/05/2012 $ /R On 14-December-15 9.25 P Foreign Exchange Future 0.82400 0.76900 0
16/05/2012 $ /R MAXI On 14-December-12 Foreign Exchange Future 8.54220 8.51800 2
16/05/2012 $ /R MAXI On 17-September-12 7.60 C Foreign Exchange Future 0.88028 0.85472 0
16/05/2012 $ /R MAXI On 17-September-12 7.60 P Foreign Exchange Future 0.03898 0.03962 0
16/05/2012 $ /R MAXI On 17-September-12 7.65 C Foreign Exchange Future 0.83751 0.81163 0
16/05/2012 $ /R MAXI On 17-September-12 7.65 P Foreign Exchange Future 0.04621 0.04653 0
16/05/2012 $ /R MAXI On 17-September-12 7.70 C Foreign Exchange Future 0.79570 0.76944 0
16/05/2012 $ /R MAXI On 17-September-12 7.70 P Foreign Exchange Future 0.05440 0.05434 0
16/05/2012 $ /R MAXI On 14-December-12 7.82 C Foreign Exchange Future 0.84977 0.81485 0
16/05/2012 $ /R MAXI On 14-December-12 7.82 P Foreign Exchange Future 0.13077 0.12005 0
16/05/2012 $ /R MAXI On 14-December-12 7.87 C Foreign Exchange Future 0.81461 0.77880 0
16/05/2012 $ /R MAXI On 14-December-12 7.87 P Foreign Exchange Future 0.14561 0.13400 0
16/05/2012 $ /R MAXI On 14-December-12 7.92 C Foreign Exchange Future 0.78047 0.74378 0
16/05/2012 $ /R MAXI On 14-December-12 7.92 P Foreign Exchange Future 0.16147 0.14898 0
16/05/2012 $ /R MAXI On 18-June-12 8.30 C Foreign Exchange Future 0.19015 0.16404 0
16/05/2012 $ /R MAXI On 18-June-12 8.30 P Foreign Exchange Future 0.15505 0.15564 0
16/05/2012 $ /R MAXI On 18-June-12 8.35 C Foreign Exchange Future 0.16752 0.14426 0
16/05/2012 $ /R MAXI On 18-June-12 8.35 P Foreign Exchange Future 0.18242 0.18586 0
16/05/2012 $ /R MAXI On 18-June-12 8.40 c Foreign Exchange Future 0.14869 0.12682 0
16/05/2012 $ /R MAXI On 18-June-12 8.40 P Foreign Exchange Future 0.21359 0.21842 0
16/05/2012 £/R On 14-December-12 Foreign Exchange Future 13.58340 13.64420 0
16/05/2012 £/ROn 18-June-12 11.10 c Foreign Exchange Future 2.16800 2.22300 0
16/05/2012 £/ROn 18-June-12 11.10 P Foreign Exchange Future 0.00100 0.00100 24,000
16/05/2012 £/R On 17-September-12 11.35 c Foreign Exchange Future 2.10200 2.15700 0
16/05/2012 £/R On 17-September-12 11.35 P Foreign Exchange Future 0.02100 0.02000 6,000
16/05/2012 £/ROn 18-June-12 11.80 c Foreign Exchange Future 1.47200 1.52700 0
16/05/2012 £/ROn 18-June-12 11.80 P Foreign Exchange Future 0.00500 0.00500 0
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Date Contract Details Strike Call/ Product MTM Price Previous Day's Open Interest
Put Closing Price
16/05/2012 £/ROn 18-June-12 11.85 C Foreign Exchange Future 1.42300 1.47800 0
16/05/2012 £/ROn 18-June-12 11.85 P Foreign Exchange Future 0.00600 0.00600 0
16/05/2012 £/ROn 18-June-12 11.90 C Foreign Exchange Future 1.37400 1.42900 0
16/05/2012 £/ROn 18-June-12 11.90 P Foreign Exchange Future 0.00700 0.00700 0
16/05/2012 £/R On 14-December-12 12.40 C Foreign Exchange Future 1.29800 1.34200 0
16/05/2012 £/R On 14-December-12 12.40 P Foreign Exchange Future 0.11500 0.09800 0
16/05/2012 £/R On 14-December-12 12.45 c Foreign Exchange Future 1.26000 1.30200 0
16/05/2012 £/R On 14-December-12 12.45 P Foreign Exchange Future 0.12700 0.10800 0
16/05/2012 £/ROn 18-June-12 12.50 c Foreign Exchange Future 0.78900 0.84300 0
16/05/2012 £/ROn 18-June-12 12.50 P Foreign Exchange Future 0.02200 0.02100 0
16/05/2012 £/R On 14-December-12 12.50 C Foreign Exchange Future 1.22200 1.26300 0
16/05/2012 £/R On 14-December-12 12.50 P Foreign Exchange Future 0.13900 0.11900 0
16/05/2012 £/R On 17-September-12 13.40 C Foreign Exchange Future 0.47800 0.48600 0
16/05/2012 £/R On 17-September-12 13.40 P Foreign Exchange Future 0.44700 0.39900 0
16/05/2012 £/R On 17-September-12 13.45 C Foreign Exchange Future 0.45900 0.46400 24,000
16/05/2012 £/R On 17-September-12 13.45 P Foreign Exchange Future 0.47800 0.42700 0
16/05/2012 £/R On 17-September-12 13.50 c Foreign Exchange Future 0.44000 0.44300 0
16/05/2012 £/R On 17-September-12 13.50 P Foreign Exchange Future 0.50900 0.45600 0
16/05/2012 ¥ /R On 14-December-12 Foreign Exchange Future 0.10660 0.10670 0
16/05/2012 ¥ /R On 17-September-12 0.08 c Foreign Exchange Future 0.02229 0.02229 0
16/05/2012 ¥ /R On 17-September-12 0.08 P Foreign Exchange Future 0.00009 0.00009 0
16/05/2012 ¥ /R On 14-December-12 0.08 c Foreign Exchange Future 0.02345 0.02352 0
16/05/2012 ¥ /R On 14-December-12 0.08 P Foreign Exchange Future 0.00025 0.00022 0
16/05/2012 ¥ /R On 17-September-12 0.09 c Foreign Exchange Future 0.01283 0.01276 0
16/05/2012 ¥ /R On 17-September-12 0.09 P Foreign Exchange Future 0.00063 0.00056 0
16/05/2012 ¥ /R On 14-December-12 0.09 c Foreign Exchange Future 0.01448 0.01442 0
16/05/2012 ¥ /R On 14-December-12 0.09 P Foreign Exchange Future 0.00128 0.00112 0
16/05/2012 ¥/ROn 18-June-12 0.10 c Foreign Exchange Future 0.00621 0.00625 0
16/05/2012 ¥/ROn 18-June-12 0.10 P Foreign Exchange Future 0.00051 0.00055 0
16/05/2012 ¥ /R On 17-September-12 0.10 c Foreign Exchange Future 0.00587 0.00569 0
16/05/2012 ¥ /R On 17-September-12 0.10 P Foreign Exchange Future 0.00367 0.00349 0
16/05/2012 ¥ /R On 14-December-12 0.10 c Foreign Exchange Future 0.00790 0.00769 0
16/05/2012 ¥/R On 14-December-12 0.10 P Foreign Exchange Future 0.00470 0.00439 0
16/05/2012 ¥/ROn 18-June-12 0.1 c Foreign Exchange Future 0.00109 0.00114 0
16/05/2012 ¥/ROn 18-June-12 0.1 P Foreign Exchange Future 0.00539 0.00544 0
16/05/2012 ¥/ROn 18-June-12 0.12 c Foreign Exchange Future 0.00014 0.00016 0
16/05/2012 ¥/ROn 18-June-12 0.12 P Foreign Exchange Future 0.01444 0.01446 0
16/05/2012 €/R On 13-December-13 Foreign Exchange Future 11.32060 11.32090 500
16/05/2012 €/R On 17-September-12 9.45 C Foreign Exchange Future 1.32700 1.33000 0
16/05/2012 €/R On 17-September-12 9.45 P Foreign Exchange Future 0.01300 0.01400 10,200
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Date Contract Details Strike Call/ Product MTM Price Previous Day's Open Interest
Put Closing Price
16/05/2012 €/ROn 18-June-12 9.60 C Foreign Exchange Future 1.02000 1.02200 0
16/05/2012 €/ROn 18-June-12 9.60 P Foreign Exchange Future 0.00200 0.00200 1,000
16/05/2012 €/R On 17-September-12 9.75 C Foreign Exchange Future 1.04000 1.04200 0
16/05/2012 €/R On 17-September-12 9.75 P Foreign Exchange Future 0.02600 0.02600 1,625
16/05/2012 €/ROn 18-June-12 9.80 C Foreign Exchange Future 0.82200 0.82400 0
16/05/2012 €/ROn 18-June-12 9.80 P Foreign Exchange Future 0.00400 0.00400 1,000
16/05/2012 €/ROn 18-June-12 9.85 C Foreign Exchange Future 0.77300 0.77500 0
16/05/2012 €/ROn 18-June-12 9.85 P Foreign Exchange Future 0.00500 0.00500 5,120
16/05/2012 €/ROn 18-June-12 10.05 C Foreign Exchange Future 0.57600 0.57900 5,120
16/05/2012 €/ROn 18-June-12 10.05 P Foreign Exchange Future 0.00800 0.00900 5,120
16/05/2012 €/ROn 18-June-12 10.30 C Foreign Exchange Future 0.36200 0.36300 1,000
16/05/2012 €/ROn 18-June-12 10.30 P Foreign Exchange Future 0.04400 0.04300 0
16/05/2012 €/R On 14-December-12 10.34 C Foreign Exchange Future 0.76000 0.75400 0
16/05/2012 €/R On 14-December-12 10.34 P Foreign Exchange Future 0.19000 0.18200 0
16/05/2012 €/ROn 18-June-12 10.35 C Foreign Exchange Future 0.32500 0.32500 0
16/05/2012 €/ROn 18-June-12 10.35 P Foreign Exchange Future 0.05700 0.05500 0
16/05/2012 €/R On 14-December-12 10.39 C Foreign Exchange Future 0.73000 0.72300 0
16/05/2012 €/R On 14-December-12 10.39 P Foreign Exchange Future 0.21000 0.20100 0
16/05/2012 €/ROn 18-June-12 10.40 C Foreign Exchange Future 0.29100 0.29000 0
16/05/2012 €/ROn 18-June-12 10.40 P Foreign Exchange Future 0.07300 0.07000 0
16/05/2012 €/R On 14-December-12 10.44 C Foreign Exchange Future 0.70100 0.69400 0
16/05/2012 €/R On 14-December-12 10.44 P Foreign Exchange Future 0.23100 0.22200 0
16/05/2012 €/ROn 18-June-12 10.45 C Foreign Exchange Future 0.25800 0.25600 0
16/05/2012 €/ROn 18-June-12 10.45 P Foreign Exchange Future 0.09000 0.08600 0
16/05/2012 €/ROn 18-June-12 10.55 C Foreign Exchange Future 0.20200 0.19800 5,120
16/05/2012 €/ROn 18-June-12 10.55 P Foreign Exchange Future 0.13400 0.12800 5,120
16/05/2012 €/R On 17-September-12 10.68 C Foreign Exchange Future 0.39500 0.39800 0
16/05/2012 €/R On 17-September-12 10.68 P Foreign Exchange Future 0.30600 0.30700 0
16/05/2012 €/R On 17-September-12 10.73 C Foreign Exchange Future 0.36900 0.37200 0
16/05/2012 €/R On 17-September-12 10.73 P Foreign Exchange Future 0.33000 0.33100 0
16/05/2012 €/R On 17-September-12 10.78 c Foreign Exchange Future 0.34500 0.34700 0
16/05/2012 €/R On 17-September-12 10.78 P Foreign Exchange Future 0.35600 0.35600 0
16/05/2012 €/R On 17-September-12 11.25 c Foreign Exchange Future 0.21100 0.21400 15,360
16/05/2012 €/R On 17-September-12 11.25 P Foreign Exchange Future 0.69700 0.69800 0
16/05/2012 €/R On 13-December-13 11.44 c Foreign Exchange Future 0.81700 0.80400 0
16/05/2012 €/R On 13-December-13 11.44 P Foreign Exchange Future 0.93900 0.92600 0
16/05/2012 €/R On 13-December-13 11.49 c Foreign Exchange Future 0.80000 0.78700 0
16/05/2012 €/R On 13-December-13 11.49 P Foreign Exchange Future 0.97200 0.95900 0
16/05/2012 €/R On 13-December-13 11.54 C Foreign Exchange Future 0.78400 0.77000 0
16/05/2012 €/R On 13-December-13 11.54 P Foreign Exchange Future 1.00600 0.99200 0
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16/05/2012 AU$ /R On 14-December-15 Foreign Exchange Future 9.55180 9.54600 0
16/05/2012 AU$ /R On 14-December-15 7.25 C Foreign Exchange Future 2.51200 2.50500 0
16/05/2012 AU$ /R On 14-December-15 7.25 P Foreign Exchange Future 0.21000 0.20900 0
16/05/2012 AU$ /R On 14-December-15 7.30 C Foreign Exchange Future 2.46800 2.46100 0
16/05/2012 AU$ /R On 14-December-15 7.30 P Foreign Exchange Future 0.21600 0.21500 0
16/05/2012 AU$ /R On 14-December-15 7.35 C Foreign Exchange Future 2.42300 2.41600 0
16/05/2012 AU$ /R On 14-December-15 7.35 P Foreign Exchange Future 0.22100 0.22000 0
16/05/2012 AU$ /R On 18-June-12 7.60 C Foreign Exchange Future 0.66700 0.66500 0
16/05/2012 AU$ /R On 18-June-12 7.60 P Foreign Exchange Future 0.00300 0.00300 0
16/05/2012 AU$ /R On 18-June-12 7.65 C Foreign Exchange Future 0.61800 0.61500 0
16/05/2012 AU$ /R On 18-June-12 7.65 P Foreign Exchange Future 0.00400 0.00300 0
16/05/2012 AU$ /R On 18-June-12 7.70 C Foreign Exchange Future 0.56900 0.56600 0
16/05/2012 AU$ /R On 18-June-12 7.70 P Foreign Exchange Future 0.00500 0.00400 0
16/05/2012 AU$ /R On 14-December-12 8.04 C Foreign Exchange Future 0.48000 0.47400 0
16/05/2012 AU$ /R On 14-December-12 8.04 P Foreign Exchange Future 0.17600 0.17100 0
16/05/2012 AU$ /R On 14-December-12 8.09 C Foreign Exchange Future 0.45000 0.44400 0
16/05/2012 AU$ /R On 14-December-12 8.09 P Foreign Exchange Future 0.19600 0.19100 0
16/05/2012 AU$ /R On 14-December-12 8.14 C Foreign Exchange Future 0.42200 0.41600 0
16/05/2012 AU$ /R On 14-December-12 8.14 P Foreign Exchange Future 0.21800 0.21300 0
16/05/2012 AU$ /R On 17-September-12 8.19 C Foreign Exchange Future 0.29600 0.28800 0
16/05/2012 AU$ /R On 17-September-12 8.19 P Foreign Exchange Future 0.18100 0.17500 0
16/05/2012 AU$ /R On 17-September-12 8.24 C Foreign Exchange Future 0.26900 0.26100 0
16/05/2012 AU$ /R On 17-September-12 8.24 P Foreign Exchange Future 0.20400 0.19800 0
16/05/2012 AU$ /R On 17-September-12 8.29 C Foreign Exchange Future 0.24400 0.23600 0
16/05/2012 AU$ /R On 17-September-12 8.29 P Foreign Exchange Future 0.22900 0.22300 0
16/05/2012 CAD/ R On 14-December-12 Foreign Exchange Future 8.42760 8.44580 0
16/05/2012 CAD/ R On 17-September-12 7.66 C Foreign Exchange Future 0.71500 0.72700 0
16/05/2012 CAD/ R On 17-September-12 7.66 P Foreign Exchange Future 0.02700 0.02400 0
16/05/2012 CAD/ R On 17-September-12 7.71 C Foreign Exchange Future 0.67100 0.68200 0
16/05/2012 CAD/ R On 17-September-12 7.71 P Foreign Exchange Future 0.03300 0.02900 0
16/05/2012 CAD/ R On 14-December-12 7.75 c Foreign Exchange Future 0.74600 0.75200 0
16/05/2012 CAD/ R On 14-December-12 7.75 P Foreign Exchange Future 0.07200 0.06000 0
16/05/2012 CAD/ R On 17-September-12 7.76 c Foreign Exchange Future 0.62700 0.63700 0
16/05/2012 CAD/ R On 17-September-12 7.76 P Foreign Exchange Future 0.03900 0.03400 0
16/05/2012 CAD/ R On 14-December-12 7.80 c Foreign Exchange Future 0.70500 0.71000 0
16/05/2012 CAD/ R On 14-December-12 7.80 P Foreign Exchange Future 0.08100 0.06800 0
16/05/2012 CAD/ R On 14-December-12 7.85 c Foreign Exchange Future 0.66500 0.66900 0
16/05/2012 CAD/ R On 14-December-12 7.85 P Foreign Exchange Future 0.09100 0.07700 0
16/05/2012 CAD/R On 18-June-12 8.10 c Foreign Exchange Future 0.21600 0.21600 0
16/05/2012 CAD/R On 18-June-12 8.10 P Foreign Exchange Future 0.05800 0.04300 0
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16/05/2012 CAD/R On 18-June-12 8.15 C Foreign Exchange Future 0.18300 0.18000 0
16/05/2012 CAD/R On 18-June-12 8.15 P Foreign Exchange Future 0.07500 0.05700 0
16/05/2012 CAD/R On 18-June-12 8.20 C Foreign Exchange Future 0.15300 0.14800 0
16/05/2012 CAD/R On 18-June-12 8.20 P Foreign Exchange Future 0.09500 0.07500 0
16/05/2012 CF CANDO CAAZ On 18-June-12 Can-Do Future 0.27090 0.26810 5,670
16/05/2012 CF CANDO CABA On 18-June-12 Can-Do Future 0.00000 0.00000 0
16/05/2012 CF CANDO CABB On 18-June-12 Can-Do Future 0.00380 0.00280 8,000
16/05/2012 CF CANDO CABC On 18-June-12 Can-Do Future 0.03070 0.02400 0
16/05/2012 CF CANDO CABD On 18-June-12 Can-Do Future 0.00020 0.00010 16,000
16/05/2012 CHF /R On 14-December-12 Foreign Exchange Future 9.09600 9.09300 0
16/05/2012 CHF /R On 14-December-12 8.46 C Foreign Exchange Future 0.80100 0.78600 0
16/05/2012 CHF /R On 14-December-12 8.46 P Foreign Exchange Future 0.16100 0.14900 0
16/05/2012 CHF /R On 14-December-12 8.51 C Foreign Exchange Future 0.76700 0.75100 0
16/05/2012 CHF /R On 14-December-12 8.51 P Foreign Exchange Future 0.17700 0.16400 0
16/05/2012 CHF /R On 14-December-12 8.56 C Foreign Exchange Future 0.73400 0.71700 0
16/05/2012 CHF /R On 14-December-12 8.56 P Foreign Exchange Future 0.19400 0.18000 0
16/05/2012 CHF /R On 17-September-12 8.70 C Foreign Exchange Future 0.47000 0.45200 0
16/05/2012 CHF /R On 17-September-12 8.70 P Foreign Exchange Future 0.19900 0.18600 0
16/05/2012 CHF /R On 17-September-12 8.75 C Foreign Exchange Future 0.44300 0.42500 0
16/05/2012 CHF /R On 17-September-12 8.75 P Foreign Exchange Future 0.22200 0.20900 0
16/05/2012 CHF /R On 17-September-12 8.80 C Foreign Exchange Future 0.41800 0.39900 0
16/05/2012 CHF /R On 17-September-12 8.80 P Foreign Exchange Future 0.24700 0.23300 0
16/05/2012 CHF /R On 18-June-12 9.05 C Foreign Exchange Future 0.09700 0.08400 0
16/05/2012 CHF /R On 18-June-12 9.05 P Foreign Exchange Future 0.30400 0.29600 0
16/05/2012 CHF /R On 18-June-12 9.10 C Foreign Exchange Future 0.08500 0.07300 0
16/05/2012 CHF /R On 18-June-12 9.10 P Foreign Exchange Future 0.34200 0.33500 0
16/05/2012 CHF /R On 18-June-12 9.15 C Foreign Exchange Future 0.07500 0.06300 0
16/05/2012 CHF /R On 18-June-12 9.15 P Foreign Exchange Future 0.38200 0.37500 0
16/05/2012 NZ$ /R On 14-December-12 Foreign Exchange Future 6.46830 6.51040 0
16/05/2012 NZ$ /R On 17-September-12 6.19 C Foreign Exchange Future 0.32600 0.34800 0
16/05/2012 NZ$ /R On 17-September-12 6.19 P Foreign Exchange Future 0.09500 0.07600 0
16/05/2012 NZ$ /R On 17-September-12 6.24 c Foreign Exchange Future 0.29300 0.31300 0
16/05/2012 NZ$ /R On 17-September-12 6.24 P Foreign Exchange Future 0.11200 0.09100 0
16/05/2012 NZ$ /R On 18-June-12 6.25 c Foreign Exchange Future 0.16100 0.18700 0
16/05/2012 NZ$ /R On 18-June-12 6.25 P Foreign Exchange Future 0.04300 0.03000 0
16/05/2012 NZ$ /R On 14-December-12 6.29 c Foreign Exchange Future 0.37800 0.38900 0
16/05/2012 NZ$ /R On 14-December-12 6.29 P Foreign Exchange Future 0.19700 0.16600 0
16/05/2012 NZ$ /R On 17-September-12 6.29 C Foreign Exchange Future 0.26200 0.28000 0
16/05/2012 NZ$ /R On 17-September-12 6.29 P Foreign Exchange Future 0.13100 0.10800 0
16/05/2012 NZ$ /R On 18-June-12 6.30 C Foreign Exchange Future 0.12800 0.15000 0
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16/05/2012 NZ$ /R On 18-June-12 6.30 P Foreign Exchange Future 0.06000 0.04300 0
16/05/2012 NZ$ /R On 14-December-12 6.34 C Foreign Exchange Future 0.35000 0.36000 0
16/05/2012 NZ$ /R On 14-December-12 6.34 P Foreign Exchange Future 0.21900 0.18700 0
16/05/2012 NZ$ /R On 18-June-12 6.35 C Foreign Exchange Future 0.09900 0.11700 0
16/05/2012 NZ$ /R On 18-June-12 6.35 P Foreign Exchange Future 0.08100 0.06000 0
16/05/2012 NZ$ /R On 14-December-12 6.39 C Foreign Exchange Future 0.32300 0.33200 0
16/05/2012 NZ$ /R On 14-December-12 6.39 P Foreign Exchange Future 0.24200 0.20900 0
16/05/2012 YUAN/R On 14-December-12 Foreign Exchange Future 1.34720 1.34480 0
16/05/2012 YUAN/R On 18-June-12 1.10 C Foreign Exchange Future 0.21770 0.21430 0
16/05/2012 YUAN/R On 18-June-12 1.10 P Foreign Exchange Future 0.00010 0.00010 0
16/05/2012 YUAN/R On 18-June-12 1.15 C Foreign Exchange Future 0.16800 0.16450 0
16/05/2012 YUAN/R On 18-June-12 1.15 P Foreign Exchange Future 0.00040 0.00030 0
16/05/2012 YUAN/R On 17-September-12 1.16 C Foreign Exchange Future 0.17470 0.17160 0
16/05/2012 YUAN/R On 17-September-12 1.16 P Foreign Exchange Future 0.00300 0.00300 0
16/05/2012 YUAN/R On 14-December-12 1.18 C Foreign Exchange Future 0.17970 0.17610 0
16/05/2012 YUAN/R On 14-December-12 1.18 P Foreign Exchange Future 0.01050 0.00930 0
16/05/2012 YUAN/R On 18-June-12 1.20 c Foreign Exchange Future 0.11890 0.11520 0
16/05/2012 YUAN/R On 18-June-12 1.20 P Foreign Exchange Future 0.00130 0.00100 0
16/05/2012 YUAN/R On 17-September-12 1.21 c Foreign Exchange Future 0.13060 0.12720 0
16/05/2012 YUAN/R On 17-September-12 1.21 P Foreign Exchange Future 0.00890 0.00860 0
16/05/2012 YUAN/R On 14-December-12 1.23 c Foreign Exchange Future 0.14060 0.13600 0
16/05/2012 YUAN/R On 14-December-12 1.23 P Foreign Exchange Future 0.02140 0.01920 0
16/05/2012 YUAN/R On 17-September-12 1.26 c Foreign Exchange Future 0.09290 0.08890 0
16/05/2012 YUAN/R On 17-September-12 1.26 P Foreign Exchange Future 0.02120 0.02030 0
16/05/2012 YUAN/R On 14-December-12 1.28 c Foreign Exchange Future 0.10790 0.10280 0
16/05/2012 YUAN/R On 14-December-12 1.28 P Foreign Exchange Future 0.03870 0.03600 0
17/05/2012 $ /R On 14-December-15 Foreign Exchange Future 10.66690 10.62240 0
17/05/2012 $/ROn 18-June-12 6.75 c Foreign Exchange Future 1.62600 1.58500 4,850
17/05/2012 $/ROn 18-June-12 6.75 P Foreign Exchange Future 0.00000 0.00000 0
17/05/2012 $/ROn 18-June-12 7.00 c Foreign Exchange Future 1.37600 1.33600 0
17/05/2012 $/ROn 18-June-12 7.00 P Foreign Exchange Future 0.00000 0.00100 2,000
17/05/2012 $/ROn 18-June-12 7.05 c Foreign Exchange Future 1.32600 1.28600 0
17/05/2012 $/ROn 18-June-12 7.05 P Foreign Exchange Future 0.00000 0.00100 20,100
17/05/2012 $ /R On 17-September-12 7.15 c Foreign Exchange Future 1.34800 1.30500 16,000
17/05/2012 $ /R On 17-September-12 7.15 P Foreign Exchange Future 0.01400 0.01300 9,200
17/05/2012 $ /R On 17-September-12 7.20 c Foreign Exchange Future 1.29900 1.25700 0
17/05/2012 $ /R On 17-September-12 7.20 P Foreign Exchange Future 0.01500 0.01500 0
17/05/2012 $ /R On 17-September-12 7.25 C Foreign Exchange Future 1.25100 1.20900 0
17/05/2012 $ /R On 17-September-12 7.25 P Foreign Exchange Future 0.01700 0.01700 0
17/05/2012 $ /R On 17-September-12 7.30 C Foreign Exchange Future 1.20300 1.16100 37,000
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17/05/2012 $ /R On 17-September-12 7.30 P Foreign Exchange Future 0.01900 0.01900 0
17/05/2012 $ /R On 17-September-12 7.40 C Foreign Exchange Future 1.10900 1.06600 0
17/05/2012 $ /R On 17-September-12 7.40 P Foreign Exchange Future 0.02500 0.02400 8,000
17/05/2012 $ /R On 17-September-12 7.50 C Foreign Exchange Future 1.01500 0.97300 0
17/05/2012 $ /R On 17-September-12 7.50 P Foreign Exchange Future 0.03100 0.03100 246
17/05/2012 $/R On 14-December-12 7.65 C Foreign Exchange Future 1.02300 0.98200 0
17/05/2012 $/R On 14-December-12 7.65 P Foreign Exchange Future 0.08700 0.09000 0
17/05/2012 $/R On 14-December-12 7.70 C Foreign Exchange Future 0.98200 0.94100 0
17/05/2012 $/R On 14-December-12 7.70 P Foreign Exchange Future 0.09600 0.09900 0
17/05/2012 $/R On 14-December-12 7.75 C Foreign Exchange Future 0.94100 0.90300 0
17/05/2012 $/R On 14-December-12 7.75 P Foreign Exchange Future 0.10500 0.11100 0
17/05/2012 $/ROn 18-June-12 7.80 C Foreign Exchange Future 0.58800 0.55100 0
17/05/2012 $/ROn 18-June-12 7.80 P Foreign Exchange Future 0.01200 0.01600 200
17/05/2012 $/R On 18-March-13 7.90 C Foreign Exchange Future 0.97900 0.93900 0
17/05/2012 $/R On 18-March-13 7.90 P Foreign Exchange Future 0.18400 0.19000 0
17/05/2012 $/R On 18-March-13 7.95 C Foreign Exchange Future 0.94700 0.90700 0
17/05/2012 $/R On 18-March-13 7.95 P Foreign Exchange Future 0.20200 0.20800 0
17/05/2012 $ /R On 12-December-14 8.00 C Foreign Exchange Future 1.92900 1.89200 200
17/05/2012 $ /R On 12-December-14 8.00 P Foreign Exchange Future 0.33600 0.34400 0
17/05/2012 $/R On 18-March-13 8.10 C Foreign Exchange Future 0.85600 0.81700 0
17/05/2012 $/ROn 18-March-13 8.10 P Foreign Exchange Future 0.26100 0.26800 180
17/05/2012 $/ROn 18-June-12 8.20 C Foreign Exchange Future 0.26700 0.24300 10,000
17/05/2012 $/ROn 18-June-12 8.20 P Foreign Exchange Future 0.09100 0.10800 0
17/05/2012 $/R On 14-December-12 8.30 C Foreign Exchange Future 0.59900 0.56800 0
17/05/2012 $/R On 14-December-12 8.30 P Foreign Exchange Future 0.31300 0.32600 6,000
17/05/2012 $ /R On 17-September-12 8.40 C Foreign Exchange Future 0.39200 0.35700 2,500
17/05/2012 $ /R On 17-September-12 8.40 P Foreign Exchange Future 0.30800 0.31500 0
17/05/2012 $ /R On 12-December-14 8.45 C Foreign Exchange Future 1.67100 1.63200 0
17/05/2012 $ /R On 12-December-14 8.45 P Foreign Exchange Future 0.52800 0.53400 0
17/05/2012 $ /R On 12-December-14 8.50 C Foreign Exchange Future 1.64500 1.60600 0
17/05/2012 $ /R On 12-December-14 8.50 P Foreign Exchange Future 0.55200 0.55800 0
17/05/2012 $ /R On 12-December-14 8.55 c Foreign Exchange Future 1.61900 1.58100 0
17/05/2012 $ /R On 12-December-14 8.55 P Foreign Exchange Future 0.57600 0.58300 0
17/05/2012 $/R On 14-December-12 8.60 c Foreign Exchange Future 0.47500 0.44700 6,000
17/05/2012 $/R On 14-December-12 8.60 P Foreign Exchange Future 0.48900 0.50500 0
17/05/2012 $/ROn 18-June-12 8.65 c Foreign Exchange Future 0.09200 0.08200 0
17/05/2012 $/ROn 18-June-12 8.65 P Foreign Exchange Future 0.36600 0.39700 0
17/05/2012 $ /R On 17-September-12 8.75 c Foreign Exchange Future 0.26900 0.24200 20,100
17/05/2012 $ /R On 17-September-12 8.75 P Foreign Exchange Future 0.53500 0.55000 0
17/05/2012 $ /R On 17-September-12 8.80 c Foreign Exchange Future 0.25500 0.22900 0
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17/05/2012 $ /R On 17-September-12 8.80 P Foreign Exchange Future 0.57100 0.58700 1,500
17/05/2012 $/ROn 18-June-12 8.85 C Foreign Exchange Future 0.05900 0.05200 5,000
17/05/2012 $/ROn 18-June-12 8.85 P Foreign Exchange Future 0.53300 0.56700 0
17/05/2012 $ /R On 13-December-13 8.93 C Foreign Exchange Future 0.83000 0.79500 0
17/05/2012 $ /R On 13-December-13 8.93 P Foreign Exchange Future 0.85600 0.86900 0
17/05/2012 $ /R On 13-December-13 8.98 C Foreign Exchange Future 0.81200 0.77800 0
17/05/2012 $ /R On 13-December-13 8.98 P Foreign Exchange Future 0.88800 0.90200 0
17/05/2012 $ /R On 13-December-13 9.00 C Foreign Exchange Future 0.80500 0.77100 0
17/05/2012 $ /R On 13-December-13 9.00 P Foreign Exchange Future 0.90300 0.91700 0
17/05/2012 $ /R On 13-December-13 9.03 C Foreign Exchange Future 0.79500 0.76100 0
17/05/2012 $ /R On 13-December-13 9.03 P Foreign Exchange Future 0.92100 0.93500 0
17/05/2012 $/R On 18-March-13 9.10 C Foreign Exchange Future 0.46100 0.43300 180
17/05/2012 $/R On 18-March-13 9.10 P Foreign Exchange Future 0.86600 0.88400 0
17/05/2012 $ /R On 14-December-15 9.15 C Foreign Exchange Future 2.27900 2.24000 0
17/05/2012 $ /R On 14-December-15 9.15 P Foreign Exchange Future 0.76200 0.76800 0
17/05/2012 $ /R On 14-December-15 9.20 C Foreign Exchange Future 2.25700 2.21800 0
17/05/2012 $ /R On 14-December-15 9.20 P Foreign Exchange Future 0.79000 0.79600 0
17/05/2012 $ /R On 14-December-15 9.25 C Foreign Exchange Future 2.23500 2.19600 0
17/05/2012 $ /R On 14-December-15 9.25 P Foreign Exchange Future 0.81800 0.82400 0
17/05/2012 $ /R MAXI On 14-December-12 Foreign Exchange Future 8.58630 8.54220 2
17/05/2012 $ /R MAXI On 17-September-12 7.60 C Foreign Exchange Future 0.92268 0.88028 0
17/05/2012 $ /R MAXI On 17-September-12 7.60 P Foreign Exchange Future 0.03908 0.03898 0
17/05/2012 $ /R MAXI On 17-September-12 7.65 C Foreign Exchange Future 0.87982 0.83751 0
17/05/2012 $ /R MAXI On 17-September-12 7.65 P Foreign Exchange Future 0.04622 0.04621 0
17/05/2012 $ /R MAXI On 17-September-12 7.70 C Foreign Exchange Future 0.83787 0.79570 0
17/05/2012 $ /R MAXI On 17-September-12 7.70 P Foreign Exchange Future 0.05427 0.05440 0
17/05/2012 $ /R MAXI On 14-December-12 7.82 C Foreign Exchange Future 0.88727 0.84977 0
17/05/2012 $ /R MAXI On 14-December-12 7.82 P Foreign Exchange Future 0.12417 0.13077 0
17/05/2012 $ /R MAXI On 14-December-12 7.87 C Foreign Exchange Future 0.85181 0.81461 0
17/05/2012 $ /R MAXI On 14-December-12 7.87 P Foreign Exchange Future 0.13871 0.14561 0
17/05/2012 $ /R MAXI On 14-December-12 7.92 c Foreign Exchange Future 0.81739 0.78047 0
17/05/2012 $ /R MAXI On 14-December-12 7.92 P Foreign Exchange Future 0.15429 0.16147 0
17/05/2012 $ /R MAXI On 18-June-12 8.30 c Foreign Exchange Future 0.21108 0.19015 0
17/05/2012 $ /R MAXI On 18-June-12 8.30 P Foreign Exchange Future 0.13538 0.15505 0
17/05/2012 $ /R MAXI On 18-June-12 8.35 c Foreign Exchange Future 0.18656 0.16752 0
17/05/2012 $ /R MAXI On 18-June-12 8.35 P Foreign Exchange Future 0.16086 0.18242 0
17/05/2012 $ /R MAXI On 18-June-12 8.40 c Foreign Exchange Future 0.16593 0.14869 0
17/05/2012 $ /R MAXI On 18-June-12 8.40 P Foreign Exchange Future 0.19023 0.21359 0
17/05/2012 £/R On 14-December-12 Foreign Exchange Future 13.56470 13.58340 0
17/05/2012 £/ROn 18-June-12 11.10 C Foreign Exchange Future 2.14600 2.16800 0
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17/05/2012 £/ROn 18-June-12 11.10 P Foreign Exchange Future 0.00000 0.00100 24,000
17/05/2012 £/R On 17-September-12 11.35 C Foreign Exchange Future 2.08300 2.10200 0
17/05/2012 £/R On 17-September-12 11.35 P Foreign Exchange Future 0.02300 0.02100 6,000
17/05/2012 £/ROn 18-June-12 11.80 C Foreign Exchange Future 1.45100 1.47200 0
17/05/2012 £/ROn 18-June-12 11.80 P Foreign Exchange Future 0.00500 0.00500 0
17/05/2012 £/ROn 18-June-12 11.85 C Foreign Exchange Future 1.40200 1.42300 0
17/05/2012 £/ROn 18-June-12 11.85 P Foreign Exchange Future 0.00600 0.00600 0
17/05/2012 £/ROn 18-June-12 11.90 C Foreign Exchange Future 1.35300 1.37400 0
17/05/2012 £/ROn 18-June-12 11.90 P Foreign Exchange Future 0.00700 0.00700 0
17/05/2012 £/R On 14-December-12 12.40 C Foreign Exchange Future 1.29400 1.29800 0
17/05/2012 £/R On 14-December-12 12.40 P Foreign Exchange Future 0.13000 0.11500 0
17/05/2012 £/R On 14-December-12 12.45 C Foreign Exchange Future 1.25600 1.26000 0
17/05/2012 £/R On 14-December-12 12.45 P Foreign Exchange Future 0.14200 0.12700 0
17/05/2012 £/ROn 18-June-12 12.50 C Foreign Exchange Future 0.76800 0.78900 0
17/05/2012 £/ROn 18-June-12 12.50 P Foreign Exchange Future 0.02200 0.02200 0
17/05/2012 £/R On 14-December-12 12.50 C Foreign Exchange Future 1.21900 1.22200 0
17/05/2012 £/R On 14-December-12 12.50 P Foreign Exchange Future 0.15500 0.13900 0
17/05/2012 £/R On 17-September-12 13.40 C Foreign Exchange Future 0.48700 0.47800 0
17/05/2012 £/R On 17-September-12 13.40 P Foreign Exchange Future 0.47700 0.44700 0
17/05/2012 £/R On 17-September-12 13.45 C Foreign Exchange Future 0.46800 0.45900 24,000
17/05/2012 £/R On 17-September-12 13.45 P Foreign Exchange Future 0.50800 0.47800 0
17/05/2012 £/R On 17-September-12 13.50 C Foreign Exchange Future 0.44900 0.44000 0
17/05/2012 £/R On 17-September-12 13.50 P Foreign Exchange Future 0.53900 0.50900 0
17/05/2012 ¥/R On 14-December-12 Foreign Exchange Future 0.10820 0.10660 0
17/05/2012 ¥ /R On 17-September-12 0.08 C Foreign Exchange Future 0.02378 0.02229 0
17/05/2012 ¥ /R On 17-September-12 0.08 P Foreign Exchange Future 0.00008 0.00009 0
17/05/2012 ¥/R On 14-December-12 0.08 C Foreign Exchange Future 0.02501 0.02345 0
17/05/2012 ¥/R On 14-December-12 0.08 P Foreign Exchange Future 0.00021 0.00025 0
17/05/2012 ¥ /R On 17-September-12 0.09 C Foreign Exchange Future 0.01423 0.01283 0
17/05/2012 ¥ /R On 17-September-12 0.09 P Foreign Exchange Future 0.00053 0.00063 0
17/05/2012 ¥/R On 14-December-12 0.09 c Foreign Exchange Future 0.01588 0.01448 0
17/05/2012 ¥/R On 14-December-12 0.09 P Foreign Exchange Future 0.00108 0.00128 0
17/05/2012 ¥/ROn 18-June-12 0.10 c Foreign Exchange Future 0.00758 0.00621 0
17/05/2012 ¥/ROn 18-June-12 0.10 P Foreign Exchange Future 0.00038 0.00051 0
17/05/2012 ¥ /R On 17-September-12 0.10 c Foreign Exchange Future 0.00690 0.00587 0
17/05/2012 ¥ /R On 17-September-12 0.10 P Foreign Exchange Future 0.00320 0.00367 0
17/05/2012 ¥/R On 14-December-12 0.10 c Foreign Exchange Future 0.00894 0.00790 0
17/05/2012 ¥/R On 14-December-12 0.10 P Foreign Exchange Future 0.00414 0.00470 0
17/05/2012 ¥/ROn 18-June-12 0.1 c Foreign Exchange Future 0.00163 0.00109 0
17/05/2012 ¥/ROn 18-June-12 0.1 P Foreign Exchange Future 0.00443 0.00539 0
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17/05/2012 ¥/ROn 18-June-12 0.12 C Foreign Exchange Future 0.00025 0.00014 0
17/05/2012 ¥/ROn 18-June-12 0.12 P Foreign Exchange Future 0.01305 0.01444 0
17/05/2012 €/R On 13-December-13 Foreign Exchange Future 11.35800 11.32060 500
17/05/2012 €/R On 17-September-12 9.45 c Foreign Exchange Future 1.35900 1.32700 0
17/05/2012 €/R On 17-September-12 9.45 P Foreign Exchange Future 0.01500 0.01300 10,200
17/05/2012 €/ROn 18-June-12 9.60 c Foreign Exchange Future 1.04800 1.02000 0
17/05/2012 €/ROn 18-June-12 9.60 P Foreign Exchange Future 0.00200 0.00200 1,000
17/05/2012 €/R On 17-September-12 9.75 c Foreign Exchange Future 1.06900 1.04000 0
17/05/2012 €/R On 17-September-12 9.75 P Foreign Exchange Future 0.02500 0.02600 1,625
17/05/2012 €/ROn 18-June-12 9.80 C Foreign Exchange Future 0.84900 0.82200 0
17/05/2012 €/ROn 18-June-12 9.80 P Foreign Exchange Future 0.00300 0.00400 1,000
17/05/2012 €/ROn 18-June-12 9.85 C Foreign Exchange Future 0.80000 0.77300 0
17/05/2012 €/ROn 18-June-12 9.85 P Foreign Exchange Future 0.00400 0.00500 5,120
17/05/2012 €/ROn 18-June-12 10.05 C Foreign Exchange Future 0.60300 0.57600 5,120
17/05/2012 €/ROn 18-June-12 10.05 P Foreign Exchange Future 0.00700 0.00800 5,120
17/05/2012 €/ROn 18-June-12 10.30 C Foreign Exchange Future 0.38300 0.36200 800
17/05/2012 €/ROn 18-June-12 10.30 P Foreign Exchange Future 0.03700 0.04400 0
17/05/2012 €/R On 14-December-12 10.34 c Foreign Exchange Future 0.79800 0.76000 0
17/05/2012 €/R On 14-December-12 10.34 P Foreign Exchange Future 0.19700 0.19000 0
17/05/2012 €/ROn 18-June-12 10.35 c Foreign Exchange Future 0.34600 0.32500 0
17/05/2012 €/ROn 18-June-12 10.35 P Foreign Exchange Future 0.05000 0.05700 0
17/05/2012 €/R On 14-December-12 10.39 c Foreign Exchange Future 0.76500 0.73000 0
17/05/2012 €/R On 14-December-12 10.39 P Foreign Exchange Future 0.21400 0.21000 0
17/05/2012 €/ROn 18-June-12 10.40 c Foreign Exchange Future 0.31100 0.29100 0
17/05/2012 €/ROn 18-June-12 10.40 P Foreign Exchange Future 0.06500 0.07300 0
17/05/2012 €/R On 14-December-12 10.44 c Foreign Exchange Future 0.73600 0.70100 0
17/05/2012 €/R On 14-December-12 10.44 P Foreign Exchange Future 0.23500 0.23100 0
17/05/2012 €/ROn 18-June-12 10.45 c Foreign Exchange Future 0.27800 0.25800 0
17/05/2012 €/ROn 18-June-12 10.45 P Foreign Exchange Future 0.08200 0.09000 0
17/05/2012 €/ROn 18-June-12 10.55 c Foreign Exchange Future 0.22000 0.20200 5,120
17/05/2012 €/ROn 18-June-12 10.55 P Foreign Exchange Future 0.12400 0.13400 5,120
17/05/2012 €/R On 17-September-12 10.68 c Foreign Exchange Future 0.41800 0.39500 0
17/05/2012 €/R On 17-September-12 10.68 P Foreign Exchange Future 0.29900 0.30600 0
17/05/2012 €/R On 17-September-12 10.73 c Foreign Exchange Future 0.39600 0.36900 0
17/05/2012 €/R On 17-September-12 10.73 P Foreign Exchange Future 0.32700 0.33000 0
17/05/2012 €/R On 17-September-12 10.78 c Foreign Exchange Future 0.37500 0.34500 0
17/05/2012 €/R On 17-September-12 10.78 P Foreign Exchange Future 0.35600 0.35600 0
17/05/2012 €/R On 17-September-12 11.25 C Foreign Exchange Future 0.23000 0.21100 15,360
17/05/2012 €/R On 17-September-12 11.25 P Foreign Exchange Future 0.68600 0.69700 0
17/05/2012 €/R On 13-December-13 11.44 C Foreign Exchange Future 0.85800 0.81700 0
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17/05/2012 €/R On 13-December-13 11.44 P Foreign Exchange Future 0.94300 0.93900 0
17/05/2012 €/R On 13-December-13 11.49 C Foreign Exchange Future 0.84100 0.80000 0
17/05/2012 €/R On 13-December-13 11.49 P Foreign Exchange Future 0.97600 0.97200 0
17/05/2012 €/R On 13-December-13 11.54 C Foreign Exchange Future 0.82400 0.78400 0
17/05/2012 €/R On 13-December-13 11.54 P Foreign Exchange Future 1.00900 1.00600 0
17/05/2012 AU$ /R On 14-December-15 Foreign Exchange Future 9.59360 9.55180 0
17/05/2012 AU$ /R On 14-December-15 7.25 C Foreign Exchange Future 2.56900 2.51200 0
17/05/2012 AU$ /R On 14-December-15 7.25 P Foreign Exchange Future 0.22500 0.21000 0
17/05/2012 AU$ /R On 14-December-15 7.30 C Foreign Exchange Future 2.52500 2.46800 0
17/05/2012 AU$ /R On 14-December-15 7.30 P Foreign Exchange Future 0.23100 0.21600 0
17/05/2012 AU$ /R On 14-December-15 7.35 C Foreign Exchange Future 2.48100 2.42300 0
17/05/2012 AU$ /R On 14-December-15 7.35 P Foreign Exchange Future 0.23700 0.22100 0
17/05/2012 AU$ /R On 18-June-12 7.60 C Foreign Exchange Future 0.70900 0.66700 0
17/05/2012 AU$ /R On 18-June-12 7.60 P Foreign Exchange Future 0.00300 0.00300 0
17/05/2012 AU$ /R On 18-June-12 7.65 C Foreign Exchange Future 0.66000 0.61800 0
17/05/2012 AU$ /R On 18-June-12 7.65 P Foreign Exchange Future 0.00400 0.00400 0
17/05/2012 AU$ /R On 18-June-12 7.70 c Foreign Exchange Future 0.61100 0.56900 0
17/05/2012 AU$ /R On 18-June-12 7.70 P Foreign Exchange Future 0.00500 0.00500 0
17/05/2012 AU$ /R On 14-December-12 8.04 c Foreign Exchange Future 0.51700 0.48000 0
17/05/2012 AU$ /R On 14-December-12 8.04 P Foreign Exchange Future 0.17200 0.17600 0
17/05/2012 AU$ /R On 14-December-12 8.09 c Foreign Exchange Future 0.48700 0.45000 0
17/05/2012 AU$ /R On 14-December-12 8.09 P Foreign Exchange Future 0.19200 0.19600 0
17/05/2012 AU$ /R On 14-December-12 8.14 c Foreign Exchange Future 0.45700 0.42200 0
17/05/2012 AU$ /R On 14-December-12 8.14 P Foreign Exchange Future 0.21200 0.21800 0
17/05/2012 AU$ /R On 17-September-12 8.19 c Foreign Exchange Future 0.32700 0.29600 0
17/05/2012 AU$ /R On 17-September-12 8.19 P Foreign Exchange Future 0.17300 0.18100 0
17/05/2012 AU$ /R On 17-September-12 8.24 c Foreign Exchange Future 0.29900 0.26900 0
17/05/2012 AU$ /R On 17-September-12 8.24 P Foreign Exchange Future 0.19500 0.20400 0
17/05/2012 AU$ /R On 17-September-12 8.29 c Foreign Exchange Future 0.27200 0.24400 0
17/05/2012 AU$ /R On 17-September-12 8.29 P Foreign Exchange Future 0.21800 0.22900 0
17/05/2012 CAD/ R On 14-December-12 Foreign Exchange Future 8.40610 8.42760 0
17/05/2012 CAD/ R On 17-September-12 7.66 c Foreign Exchange Future 0.69800 0.71500 0
17/05/2012 CAD/ R On 17-September-12 7.66 P Foreign Exchange Future 0.03300 0.02700 0
17/05/2012 CAD/ R On 17-September-12 7.71 c Foreign Exchange Future 0.65500 0.67100 0
17/05/2012 CAD/ R On 17-September-12 7.71 P Foreign Exchange Future 0.04000 0.03300 0
17/05/2012 CAD/ R On 14-December-12 7.75 c Foreign Exchange Future 0.73000 0.74600 0
17/05/2012 CAD/ R On 14-December-12 7.75 P Foreign Exchange Future 0.07800 0.07200 0
17/05/2012 CAD/ R On 17-September-12 7.76 C Foreign Exchange Future 0.61200 0.62700 0
17/05/2012 CAD/ R On 17-September-12 7.76 P Foreign Exchange Future 0.04700 0.03900 0
17/05/2012 CAD/ R On 14-December-12 7.80 C Foreign Exchange Future 0.69000 0.70500 0
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17/05/2012 CAD/ R On 14-December-12 7.80 P Foreign Exchange Future 0.08800 0.08100 0
17/05/2012 CAD/ R On 14-December-12 7.85 C Foreign Exchange Future 0.65100 0.66500 0
17/05/2012 CAD/ R On 14-December-12 7.85 P Foreign Exchange Future 0.09900 0.09100 0
17/05/2012 CAD/R On 18-June-12 8.10 C Foreign Exchange Future 0.19600 0.21600 0
17/05/2012 CAD/R On 18-June-12 8.10 P Foreign Exchange Future 0.06100 0.05800 0
17/05/2012 CAD/R On 18-June-12 8.15 C Foreign Exchange Future 0.16500 0.18300 0
17/05/2012 CAD/R On 18-June-12 8.15 P Foreign Exchange Future 0.08000 0.07500 0
17/05/2012 CAD/R On 18-June-12 8.20 C Foreign Exchange Future 0.13600 0.15300 0
17/05/2012 CAD/R On 18-June-12 8.20 P Foreign Exchange Future 0.10100 0.09500 0
17/05/2012 CF CANDO CAAZ On 18-June-12 Can-Do Future 0.29550 0.27090 5,670
17/05/2012 CF CANDO CABA On 18-June-12 Can-Do Future 0.00000 0.00000 0
17/05/2012 CF CANDO CABB On 18-June-12 Can-Do Future 0.00480 0.00380 8,000
17/05/2012 CF CANDO CABC On 18-June-12 Can-Do Future 0.03650 0.03070 0
17/05/2012 CF CANDO CABD On 18-June-12 Can-Do Future 0.00030 0.00020 16,000
17/05/2012 CHF /R On 14-December-12 Foreign Exchange Future 9.12400 9.09600 0
17/05/2012 CHF /R On 14-December-12 8.46 C Foreign Exchange Future 0.82200 0.80100 0
17/05/2012 CHF /R On 14-December-12 8.46 P Foreign Exchange Future 0.15400 0.16100 0
17/05/2012 CHF /R On 14-December-12 8.51 C Foreign Exchange Future 0.78800 0.76700 0
17/05/2012 CHF /R On 14-December-12 8.51 P Foreign Exchange Future 0.17000 0.17700 0
17/05/2012 CHF /R On 14-December-12 8.56 C Foreign Exchange Future 0.75400 0.73400 0
17/05/2012 CHF /R On 14-December-12 8.56 P Foreign Exchange Future 0.18600 0.19400 0
17/05/2012 CHF /R On 17-September-12 8.70 C Foreign Exchange Future 0.48600 0.47000 0
17/05/2012 CHF /R On 17-September-12 8.70 P Foreign Exchange Future 0.19100 0.19900 0
17/05/2012 CHF /R On 17-September-12 8.75 C Foreign Exchange Future 0.45800 0.44300 0
17/05/2012 CHF /R On 17-September-12 8.75 P Foreign Exchange Future 0.21300 0.22200 0
17/05/2012 CHF /R On 17-September-12 8.80 C Foreign Exchange Future 0.43200 0.41800 0
17/05/2012 CHF /R On 17-September-12 8.80 P Foreign Exchange Future 0.23700 0.24700 0
17/05/2012 CHF /R On 18-June-12 9.05 C Foreign Exchange Future 0.10100 0.09700 0
17/05/2012 CHF /R On 18-June-12 9.05 P Foreign Exchange Future 0.28600 0.30400 0
17/05/2012 CHF /R On 18-June-12 9.10 C Foreign Exchange Future 0.08800 0.08500 0
17/05/2012 CHF /R On 18-June-12 9.10 P Foreign Exchange Future 0.32300 0.34200 0
17/05/2012 CHF /R On 18-June-12 9.15 c Foreign Exchange Future 0.07700 0.07500 0
17/05/2012 CHF /R On 18-June-12 9.15 P Foreign Exchange Future 0.36200 0.38200 0
17/05/2012 NZ$ /R On 14-December-12 Foreign Exchange Future 6.50280 6.46830 0
17/05/2012 NZ$ /R On 17-September-12 6.19 c Foreign Exchange Future 0.35300 0.32600 0
17/05/2012 NZ$ /R On 17-September-12 6.19 P Foreign Exchange Future 0.08700 0.09500 0
17/05/2012 NZ$ /R On 17-September-12 6.24 c Foreign Exchange Future 0.31900 0.29300 0
17/05/2012 NZ$ /R On 17-September-12 6.24 P Foreign Exchange Future 0.10300 0.11200 0
17/05/2012 NZ$ /R On 18-June-12 6.25 c Foreign Exchange Future 0.19000 0.16100 0
17/05/2012 NZ$ /R On 18-June-12 6.25 P Foreign Exchange Future 0.03700 0.04300 0
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17/05/2012 NZ$ /R On 14-December-12 6.29 C Foreign Exchange Future 0.40000 0.37800 0
17/05/2012 NZ$ /R On 14-December-12 6.29 P Foreign Exchange Future 0.18500 0.19700 0
17/05/2012 NZ$ /R On 17-September-12 6.29 C Foreign Exchange Future 0.28700 0.26200 0
17/05/2012 NZ$ /R On 17-September-12 6.29 P Foreign Exchange Future 0.12100 0.13100 0
17/05/2012 NZ$ /R On 18-June-12 6.30 C Foreign Exchange Future 0.15500 0.12800 0
17/05/2012 NZ$ /R On 18-June-12 6.30 P Foreign Exchange Future 0.05200 0.06000 0
17/05/2012 NZ$ /R On 14-December-12 6.34 C Foreign Exchange Future 0.37200 0.35000 0
17/05/2012 NZ$ /R On 14-December-12 6.34 P Foreign Exchange Future 0.20700 0.21900 0
17/05/2012 NZ$ /R On 18-June-12 6.35 C Foreign Exchange Future 0.12300 0.09900 0
17/05/2012 NZ$ /R On 18-June-12 6.35 P Foreign Exchange Future 0.07000 0.08100 0
17/05/2012 NZ$ /R On 14-December-12 6.39 C Foreign Exchange Future 0.34500 0.32300 0
17/05/2012 NZ$ /R On 14-December-12 6.39 P Foreign Exchange Future 0.23000 0.24200 0
17/05/2012 YUAN/R On 14-December-12 Foreign Exchange Future 1.35380 1.34720 0
17/05/2012 YUAN/R On 18-June-12 1.10 C Foreign Exchange Future 0.22340 0.21770 0
17/05/2012 YUAN/R On 18-June-12 1.10 P Foreign Exchange Future 0.00000 0.00010 0
17/05/2012 YUAN/R On 18-June-12 1.15 C Foreign Exchange Future 0.17370 0.16800 0
17/05/2012 YUAN/R On 18-June-12 1.15 P Foreign Exchange Future 0.00030 0.00040 0
17/05/2012 YUAN/R On 17-September-12 1.16 C Foreign Exchange Future 0.18080 0.17470 0
17/05/2012 YUAN/R On 17-September-12 1.16 P Foreign Exchange Future 0.00300 0.00300 0
17/05/2012 YUAN/R On 14-December-12 1.18 C Foreign Exchange Future 0.18600 0.17970 0
17/05/2012 YUAN/R On 14-December-12 1.18 P Foreign Exchange Future 0.01020 0.01050 0
17/05/2012 YUAN/R On 18-June-12 1.20 C Foreign Exchange Future 0.12430 0.11890 0
17/05/2012 YUAN/R On 18-June-12 1.20 P Foreign Exchange Future 0.00090 0.00130 0
17/05/2012 YUAN/R On 17-September-12 1.21 C Foreign Exchange Future 0.13680 0.13060 0
17/05/2012 YUAN/R On 17-September-12 1.21 P Foreign Exchange Future 0.00900 0.00890 0
17/05/2012 YUAN/R On 14-December-12 1.23 C Foreign Exchange Future 0.14650 0.14060 0
17/05/2012 YUAN/R On 14-December-12 1.23 P Foreign Exchange Future 0.02070 0.02140 0
17/05/2012 YUAN/R On 17-September-12 1.26 C Foreign Exchange Future 0.09890 0.09290 0
17/05/2012 YUAN/R On 17-September-12 1.26 P Foreign Exchange Future 0.02110 0.02120 0
17/05/2012 YUAN/R On 14-December-12 1.28 c Foreign Exchange Future 0.11340 0.10790 0
17/05/2012 YUAN/R On 14-December-12 1.28 P Foreign Exchange Future 0.03760 0.03870 0
18/05/2012 $ /R On 14-December-15 Foreign Exchange Future 10.63580 10.66690 0
18/05/2012 $/ROn 18-June-12 6.75 c Foreign Exchange Future 1.59400 1.62600 4,850
18/05/2012 $/ROn 18-June-12 6.75 P Foreign Exchange Future 0.00100 0.00000 0
18/05/2012 $/ROn 18-June-12 7.00 c Foreign Exchange Future 1.34400 1.37600 0
18/05/2012 $/ROn 18-June-12 7.00 P Foreign Exchange Future 0.00100 0.00000 2,000
18/05/2012 $/ROn 18-June-12 7.05 c Foreign Exchange Future 1.29400 1.32600 0
18/05/2012 $/ROn 18-June-12 7.05 P Foreign Exchange Future 0.00100 0.00000 20,100
18/05/2012 $ /R On 17-September-12 7.15 C Foreign Exchange Future 1.31700 1.34800 16,000
18/05/2012 $ /R On 17-September-12 7.15 P Foreign Exchange Future 0.01600 0.01400 9,200
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18/05/2012 $ /R On 17-September-12 7.20 C Foreign Exchange Future 1.26900 1.29900 0
18/05/2012 $ /R On 17-September-12 7.20 P Foreign Exchange Future 0.01800 0.01500 0
18/05/2012 $ /R On 17-September-12 7.25 C Foreign Exchange Future 1.22100 1.25100 0
18/05/2012 $ /R On 17-September-12 7.25 P Foreign Exchange Future 0.02000 0.01700 0
18/05/2012 $ /R On 17-September-12 7.30 C Foreign Exchange Future 1.17400 1.20300 37,000
18/05/2012 $ /R On 17-September-12 7.30 P Foreign Exchange Future 0.02300 0.01900 0
18/05/2012 $ /R On 17-September-12 7.40 C Foreign Exchange Future 1.08000 1.10900 0
18/05/2012 $ /R On 17-September-12 7.40 P Foreign Exchange Future 0.02900 0.02500 8,000
18/05/2012 $ /R On 17-September-12 7.50 C Foreign Exchange Future 0.98800 1.01500 0
18/05/2012 $ /R On 17-September-12 7.50 P Foreign Exchange Future 0.03700 0.03100 246
18/05/2012 $/R On 14-December-12 7.65 C Foreign Exchange Future 0.99600 1.02300 0
18/05/2012 $/R On 14-December-12 7.65 P Foreign Exchange Future 0.09500 0.08700 0
18/05/2012 $/R On 14-December-12 7.70 C Foreign Exchange Future 0.95500 0.98200 0
18/05/2012 $/R On 14-December-12 7.70 P Foreign Exchange Future 0.10400 0.09600 0
18/05/2012 $/R On 14-December-12 7.75 C Foreign Exchange Future 0.91800 0.94100 0
18/05/2012 $/R On 14-December-12 7.75 P Foreign Exchange Future 0.11700 0.10500 0
18/05/2012 $/ROn 18-June-12 7.80 c Foreign Exchange Future 0.55900 0.58800 0
18/05/2012 $/ROn 18-June-12 7.80 P Foreign Exchange Future 0.01600 0.01200 200
18/05/2012 $/ROn 18-March-13 7.90 c Foreign Exchange Future 0.95400 0.97900 0
18/05/2012 $/ROn 18-March-13 7.90 P Foreign Exchange Future 0.19900 0.18400 0
18/05/2012 $/ROn 18-March-13 7.95 c Foreign Exchange Future 0.92200 0.94700 0
18/05/2012 $/ROn 18-March-13 7.95 P Foreign Exchange Future 0.21700 0.20200 0
18/05/2012 $/R On 12-December-14 8.00 c Foreign Exchange Future 1.91000 1.92900 200
18/05/2012 $/R On 12-December-14 8.00 P Foreign Exchange Future 0.34800 0.33600 0
18/05/2012 $/ROn 18-March-13 8.10 c Foreign Exchange Future 0.83300 0.85600 0
18/05/2012 $/ROn 18-March-13 8.10 P Foreign Exchange Future 0.27800 0.26100 180
18/05/2012 $/ROn 18-June-12 8.20 c Foreign Exchange Future 0.25100 0.26700 10,000
18/05/2012 $/ROn 18-June-12 8.20 P Foreign Exchange Future 0.10800 0.09100 0
18/05/2012 $ /R On 14-December-12 8.30 c Foreign Exchange Future 0.58500 0.59900 0
18/05/2012 $ /R On 14-December-12 8.30 P Foreign Exchange Future 0.33400 0.31300 6,000
18/05/2012 $ /R On 17-September-12 8.40 c Foreign Exchange Future 0.38200 0.39200 2,500
18/05/2012 $ /R On 17-September-12 8.40 P Foreign Exchange Future 0.33100 0.30800 0
18/05/2012 $/R On 12-December-14 8.45 c Foreign Exchange Future 1.65400 1.67100 0
18/05/2012 $/R On 12-December-14 8.45 P Foreign Exchange Future 0.54200 0.52800 0
18/05/2012 $/R On 12-December-14 8.50 c Foreign Exchange Future 1.62800 1.64500 0
18/05/2012 $/R On 12-December-14 8.50 P Foreign Exchange Future 0.56600 0.55200 0
18/05/2012 $/R On 12-December-14 8.55 c Foreign Exchange Future 1.60300 1.61900 0
18/05/2012 $/R On 12-December-14 8.55 P Foreign Exchange Future 0.59100 0.57600 0
18/05/2012 $ /R On 14-December-12 8.60 C Foreign Exchange Future 0.46400 0.47500 6,000
18/05/2012 $/R On 14-December-12 8.60 P Foreign Exchange Future 0.51300 0.48900 0
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18/05/2012 $/ROn 18-June-12 8.65 C Foreign Exchange Future 0.08600 0.09200 0
18/05/2012 $/ROn 18-June-12 8.65 P Foreign Exchange Future 0.39300 0.36600 0
18/05/2012 $ /R On 17-September-12 8.75 C Foreign Exchange Future 0.26300 0.26900 20,100
18/05/2012 $ /R On 17-September-12 8.75 P Foreign Exchange Future 0.56200 0.53500 0
18/05/2012 $ /R On 17-September-12 8.80 C Foreign Exchange Future 0.25000 0.25500 0
18/05/2012 $ /R On 17-September-12 8.80 P Foreign Exchange Future 0.59900 0.57100 1,500
18/05/2012 $/ROn 18-June-12 8.85 C Foreign Exchange Future 0.05500 0.05900 5,000
18/05/2012 $/ROn 18-June-12 8.85 P Foreign Exchange Future 0.56200 0.53300 0
18/05/2012 $ /R On 13-December-13 8.93 C Foreign Exchange Future 0.80800 0.83000 0
18/05/2012 $ /R On 13-December-13 8.93 P Foreign Exchange Future 0.88000 0.85600 0
18/05/2012 $ /R On 13-December-13 8.98 C Foreign Exchange Future 0.79100 0.81200 0
18/05/2012 $ /R On 13-December-13 8.98 P Foreign Exchange Future 0.91300 0.88800 0
18/05/2012 $ /R On 13-December-13 9.00 C Foreign Exchange Future 0.78400 0.80500 0
18/05/2012 $ /R On 13-December-13 9.00 P Foreign Exchange Future 0.92800 0.90300 0
18/05/2012 $ /R On 13-December-13 9.03 C Foreign Exchange Future 0.77500 0.79500 0
18/05/2012 $ /R On 13-December-13 9.03 P Foreign Exchange Future 0.94700 0.92100 0
18/05/2012 $/R On 18-March-13 9.10 C Foreign Exchange Future 0.44900 0.46100 180
18/05/2012 $/R On 18-March-13 9.10 P Foreign Exchange Future 0.89400 0.86600 0
18/05/2012 $ /R On 14-December-15 9.15 C Foreign Exchange Future 2.26600 2.27900 0
18/05/2012 $ /R On 14-December-15 9.15 P Foreign Exchange Future 0.78000 0.76200 0
18/05/2012 $ /R On 14-December-15 9.20 C Foreign Exchange Future 2.24400 2.25700 0
18/05/2012 $ /R On 14-December-15 9.20 P Foreign Exchange Future 0.80800 0.79000 0
18/05/2012 $ /R On 14-December-15 9.25 C Foreign Exchange Future 2.22200 2.23500 0
18/05/2012 $ /R On 14-December-15 9.25 P Foreign Exchange Future 0.83600 0.81800 0
18/05/2012 $ /R MAXI On 14-December-12 Foreign Exchange Future 8.55070 8.58630 2
18/05/2012 $ /R MAXI On 17-September-12 7.60 C Foreign Exchange Future 0.89664 0.92268 0
18/05/2012 $ /R MAXI On 17-September-12 7.60 P Foreign Exchange Future 0.04614 0.03908 0
18/05/2012 $ /R MAXI On 17-September-12 7.65 C Foreign Exchange Future 0.85470 0.87982 0
18/05/2012 $ /R MAXI On 17-September-12 7.65 P Foreign Exchange Future 0.05420 0.04622 0
18/05/2012 $ /R MAXI On 17-September-12 7.70 C Foreign Exchange Future 0.81375 0.83787 0
18/05/2012 $ /R MAXI On 17-September-12 7.70 P Foreign Exchange Future 0.06325 0.05427 0
18/05/2012 $ /R MAXI On 14-December-12 7.82 c Foreign Exchange Future 0.86491 0.88727 0
18/05/2012 $ /R MAXI On 14-December-12 7.82 P Foreign Exchange Future 0.13741 0.12417 0
18/05/2012 $ /R MAXI On 14-December-12 7.87 c Foreign Exchange Future 0.83012 0.85181 0
18/05/2012 $ /R MAXI On 14-December-12 7.87 P Foreign Exchange Future 0.15262 0.13871 0
18/05/2012 $ /R MAXI On 14-December-12 7.92 c Foreign Exchange Future 0.79634 0.81739 0
18/05/2012 $ /R MAXI On 14-December-12 7.92 P Foreign Exchange Future 0.16884 0.15429 0
18/05/2012 $ /R MAXI On 18-June-12 8.30 c Foreign Exchange Future 0.19785 0.21108 0
18/05/2012 $ /R MAXI On 18-June-12 8.30 P Foreign Exchange Future 0.15435 0.13538 0
18/05/2012 $ /R MAXI On 18-June-12 8.35 c Foreign Exchange Future 0.17485 0.18656 0
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18/05/2012 $ /R MAXI On 18-June-12 8.35 P Foreign Exchange Future 0.18135 0.16086 0
18/05/2012 $ /R MAXI On 18-June-12 8.40 C Foreign Exchange Future 0.15545 0.16593 0
18/05/2012 $ /R MAXI On 18-June-12 8.40 P Foreign Exchange Future 0.21195 0.19023 0
18/05/2012 £/R On 14-December-12 Foreign Exchange Future 13.50730 13.56470 0
18/05/2012 £/ROn 18-June-12 11.10 c Foreign Exchange Future 2.09400 2.14600 0
18/05/2012 £/ROn 18-June-12 11.10 P Foreign Exchange Future 0.00100 0.00000 24,000
18/05/2012 £/R On 17-September-12 11.35 c Foreign Exchange Future 2.03400 2.08300 0
18/05/2012 £/R On 17-September-12 11.35 P Foreign Exchange Future 0.02800 0.02300 6,000
18/05/2012 £/ROn 18-June-12 11.80 c Foreign Exchange Future 1.40100 1.45100 0
18/05/2012 £/ROn 18-June-12 11.80 P Foreign Exchange Future 0.00800 0.00500 0
18/05/2012 £/ROn 18-June-12 11.85 C Foreign Exchange Future 1.35200 1.40200 0
18/05/2012 £/ROn 18-June-12 11.85 P Foreign Exchange Future 0.00900 0.00600 0
18/05/2012 £/ROn 18-June-12 11.90 C Foreign Exchange Future 1.30300 1.35300 0
18/05/2012 £/ROn 18-June-12 11.90 P Foreign Exchange Future 0.01000 0.00700 0
18/05/2012 £/R On 14-December-12 12.40 C Foreign Exchange Future 1.29000 1.29400 0
18/05/2012 £/R On 14-December-12 12.40 P Foreign Exchange Future 0.18300 0.13000 0
18/05/2012 £/R On 14-December-12 12.45 c Foreign Exchange Future 1.25400 1.25600 0
18/05/2012 £/R On 14-December-12 12.45 P Foreign Exchange Future 0.19700 0.14200 0
18/05/2012 £/ROn 18-June-12 12.50 c Foreign Exchange Future 0.73100 0.76800 0
18/05/2012 £/ROn 18-June-12 12.50 P Foreign Exchange Future 0.03800 0.02200 0
18/05/2012 £/R On 14-December-12 12.50 c Foreign Exchange Future 1.21900 1.21900 0
18/05/2012 £/R On 14-December-12 12.50 P Foreign Exchange Future 0.21200 0.15500 0
18/05/2012 £/R On 17-September-12 13.40 c Foreign Exchange Future 0.49600 0.48700 0
18/05/2012 £/R On 17-September-12 13.40 P Foreign Exchange Future 0.54000 0.47700 0
18/05/2012 £/R On 17-September-12 13.45 c Foreign Exchange Future 0.47700 0.46800 24,000
18/05/2012 £/R On 17-September-12 13.45 P Foreign Exchange Future 0.57100 0.50800 0
18/05/2012 £/R On 17-September-12 13.50 c Foreign Exchange Future 0.45900 0.44900 0
18/05/2012 £/R On 17-September-12 13.50 P Foreign Exchange Future 0.60300 0.53900 0
18/05/2012 ¥ /R On 14-December-12 Foreign Exchange Future 0.10820 0.10820 0
18/05/2012 ¥ /R On 17-September-12 0.08 c Foreign Exchange Future 0.02380 0.02378 0
18/05/2012 ¥ /R On 17-September-12 0.08 P Foreign Exchange Future 0.00010 0.00008 0
18/05/2012 ¥ /R On 14-December-12 0.08 c Foreign Exchange Future 0.02503 0.02501 0
18/05/2012 ¥/R On 14-December-12 0.08 P Foreign Exchange Future 0.00023 0.00021 0
18/05/2012 ¥ /R On 17-September-12 0.09 c Foreign Exchange Future 0.01428 0.01423 0
18/05/2012 ¥ /R On 17-September-12 0.09 P Foreign Exchange Future 0.00058 0.00053 0
18/05/2012 ¥/R On 14-December-12 0.09 c Foreign Exchange Future 0.01594 0.01588 0
18/05/2012 ¥/R On 14-December-12 0.09 P Foreign Exchange Future 0.00114 0.00108 0
18/05/2012 ¥/ROn 18-June-12 0.10 C Foreign Exchange Future 0.00759 0.00758 0
18/05/2012 ¥/ROn 18-June-12 0.10 P Foreign Exchange Future 0.00039 0.00038 0
18/05/2012 ¥ /R On 17-September-12 0.10 C Foreign Exchange Future 0.00701 0.00690 0
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18/05/2012 ¥ /R On 17-September-12 0.10 P Foreign Exchange Future 0.00331 0.00320 0
18/05/2012 ¥/R On 14-December-12 0.10 C Foreign Exchange Future 0.00905 0.00894 0
18/05/2012 ¥/R On 14-December-12 0.10 P Foreign Exchange Future 0.00425 0.00414 0
18/05/2012 ¥/ROn 18-June-12 0.1 C Foreign Exchange Future 0.00164 0.00163 0
18/05/2012 ¥/ROn 18-June-12 0.1 P Foreign Exchange Future 0.00444 0.00443 0
18/05/2012 ¥/ROn 18-June-12 0.12 C Foreign Exchange Future 0.00025 0.00025 0
18/05/2012 ¥/ROn 18-June-12 0.12 P Foreign Exchange Future 0.01305 0.01305 0
18/05/2012 €/R On 13-December-13 Foreign Exchange Future 11.31680 11.35800 500
18/05/2012 €/R On 17-September-12 9.45 c Foreign Exchange Future 1.33100 1.35900 0
18/05/2012 €/R On 17-September-12 9.45 P Foreign Exchange Future 0.01900 0.01500 10,200
18/05/2012 €/ROn 18-June-12 9.60 C Foreign Exchange Future 1.01700 1.04800 0
18/05/2012 €/ROn 18-June-12 9.60 P Foreign Exchange Future 0.00300 0.00200 1,000
18/05/2012 €/R On 17-September-12 9.75 C Foreign Exchange Future 1.04600 1.06900 0
18/05/2012 €/R On 17-September-12 9.75 P Foreign Exchange Future 0.03400 0.02500 1,625
18/05/2012 €/ROn 18-June-12 9.80 C Foreign Exchange Future 0.81900 0.84900 0
18/05/2012 €/ROn 18-June-12 9.80 P Foreign Exchange Future 0.00500 0.00300 1,000
18/05/2012 €/ROn 18-June-12 9.85 c Foreign Exchange Future 0.77000 0.80000 0
18/05/2012 €/ROn 18-June-12 9.85 P Foreign Exchange Future 0.00600 0.00400 5,120
18/05/2012 €/ROn 18-June-12 10.05 c Foreign Exchange Future 0.57400 0.60300 5,120
18/05/2012 €/ROn 18-June-12 10.05 P Foreign Exchange Future 0.01000 0.00700 5,120
18/05/2012 €/ROn 18-June-12 10.30 c Foreign Exchange Future 0.36700 0.38300 800
18/05/2012 €/ROn 18-June-12 10.30 P Foreign Exchange Future 0.05300 0.03700 0
18/05/2012 €/R On 14-December-12 10.34 c Foreign Exchange Future 0.79600 0.79800 0
18/05/2012 €/R On 14-December-12 10.34 P Foreign Exchange Future 0.23100 0.19700 0
18/05/2012 €/ROn 18-June-12 10.35 c Foreign Exchange Future 0.33100 0.34600 0
18/05/2012 €/ROn 18-June-12 10.35 P Foreign Exchange Future 0.06700 0.05000 0
18/05/2012 €/R On 14-December-12 10.39 c Foreign Exchange Future 0.76700 0.76500 0
18/05/2012 €/R On 14-December-12 10.39 P Foreign Exchange Future 0.25200 0.21400 0
18/05/2012 €/ROn 18-June-12 10.40 c Foreign Exchange Future 0.29800 0.31100 0
18/05/2012 €/ROn 18-June-12 10.40 P Foreign Exchange Future 0.08400 0.06500 0
18/05/2012 €/R On 14-December-12 10.44 c Foreign Exchange Future 0.73900 0.73600 0
18/05/2012 €/R On 14-December-12 10.44 P Foreign Exchange Future 0.27400 0.23500 0
18/05/2012 €/ROn 18-June-12 10.45 c Foreign Exchange Future 0.26800 0.27800 0
18/05/2012 €/ROn 18-June-12 10.45 P Foreign Exchange Future 0.10400 0.08200 0
18/05/2012 €/ROn 18-June-12 10.55 c Foreign Exchange Future 0.21400 0.22000 5,120
18/05/2012 €/ROn 18-June-12 10.55 P Foreign Exchange Future 0.15000 0.12400 5,120
18/05/2012 €/R On 17-September-12 10.68 c Foreign Exchange Future 0.42600 0.41800 0
18/05/2012 €/R On 17-September-12 10.68 P Foreign Exchange Future 0.34000 0.29900 0
18/05/2012 €/R On 17-September-12 10.73 C Foreign Exchange Future 0.40500 0.39600 0
18/05/2012 €/R On 17-September-12 10.73 P Foreign Exchange Future 0.36900 0.32700 0
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18/05/2012 €/R On 17-September-12 10.78 C Foreign Exchange Future 0.38500 0.37500 0
18/05/2012 €/R On 17-September-12 10.78 P Foreign Exchange Future 0.39900 0.35600 0
18/05/2012 €/R On 17-September-12 11.25 C Foreign Exchange Future 0.24000 0.23000 15,360
18/05/2012 €/R On 17-September-12 11.25 P Foreign Exchange Future 0.72800 0.68600 0
18/05/2012 €/R On 13-December-13 11.44 C Foreign Exchange Future 0.87200 0.85800 0
18/05/2012 €/R On 13-December-13 11.44 P Foreign Exchange Future 0.99800 0.94300 0
18/05/2012 €/R On 13-December-13 11.49 C Foreign Exchange Future 0.85400 0.84100 0
18/05/2012 €/R On 13-December-13 11.49 P Foreign Exchange Future 1.03000 0.97600 0
18/05/2012 €/R On 13-December-13 11.54 C Foreign Exchange Future 0.83700 0.82400 0
18/05/2012 €/R On 13-December-13 11.54 P Foreign Exchange Future 1.06300 1.00900 0
18/05/2012 AU$ /R On 14-December-15 Foreign Exchange Future 9.52400 9.59360 0
18/05/2012 AU$ /R On 14-December-15 7.25 C Foreign Exchange Future 2.49900 2.56900 0
18/05/2012 AU$ /R On 14-December-15 7.25 P Foreign Exchange Future 0.22500 0.22500 0
18/05/2012 AU$ /R On 14-December-15 7.30 C Foreign Exchange Future 2.45600 2.52500 0
18/05/2012 AU$ /R On 14-December-15 7.30 P Foreign Exchange Future 0.23200 0.23100 0
18/05/2012 AU$ /R On 14-December-15 7.35 C Foreign Exchange Future 2.41200 2.48100 0
18/05/2012 AU$ /R On 14-December-15 7.35 P Foreign Exchange Future 0.23800 0.23700 0
18/05/2012 AU$ /R On 18-June-12 7.60 C Foreign Exchange Future 0.62000 0.70900 0
18/05/2012 AU$ /R On 18-June-12 7.60 P Foreign Exchange Future 0.00400 0.00300 0
18/05/2012 AU$ /R On 18-June-12 7.65 C Foreign Exchange Future 0.57100 0.66000 0
18/05/2012 AU$ /R On 18-June-12 7.65 P Foreign Exchange Future 0.00500 0.00400 0
18/05/2012 AU$ /R On 18-June-12 7.70 C Foreign Exchange Future 0.52200 0.61100 0
18/05/2012 AU$ /R On 18-June-12 7.70 P Foreign Exchange Future 0.00600 0.00500 0
18/05/2012 AU$ /R On 14-December-12 8.04 C Foreign Exchange Future 0.46200 0.51700 0
18/05/2012 AU$ /R On 14-December-12 8.04 P Foreign Exchange Future 0.20100 0.17200 0
18/05/2012 AU$ /R On 14-December-12 8.09 C Foreign Exchange Future 0.43300 0.48700 0
18/05/2012 AU$ /R On 14-December-12 8.09 P Foreign Exchange Future 0.22200 0.19200 0
18/05/2012 AU$ /R On 14-December-12 8.14 C Foreign Exchange Future 0.40600 0.45700 0
18/05/2012 AU$ /R On 14-December-12 8.14 P Foreign Exchange Future 0.24500 0.21200 0
18/05/2012 AU$ /R On 17-September-12 8.19 C Foreign Exchange Future 0.27600 0.32700 0
18/05/2012 AU$ /R On 17-September-12 8.19 P Foreign Exchange Future 0.20800 0.17300 0
18/05/2012 AU$ /R On 17-September-12 8.24 c Foreign Exchange Future 0.25100 0.29900 0
18/05/2012 AU$ /R On 17-September-12 8.24 P Foreign Exchange Future 0.23300 0.19500 0
18/05/2012 AU$ /R On 17-September-12 8.29 c Foreign Exchange Future 0.22800 0.27200 0
18/05/2012 AU$ /R On 17-September-12 8.29 P Foreign Exchange Future 0.26000 0.21800 0
18/05/2012 CAD/ R On 14-December-12 Foreign Exchange Future 8.36390 8.40610 0
18/05/2012 CAD/ R On 17-September-12 7.66 c Foreign Exchange Future 0.66700 0.69800 0
18/05/2012 CAD/ R On 17-September-12 7.66 P Foreign Exchange Future 0.04300 0.03300 0
18/05/2012 CAD/ R On 17-September-12 7.71 c Foreign Exchange Future 0.62500 0.65500 0
18/05/2012 CAD/ R On 17-September-12 7.71 P Foreign Exchange Future 0.05100 0.04000 0
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18/05/2012 CAD/ R On 14-December-12 7.75 C Foreign Exchange Future 0.70100 0.73000 0
18/05/2012 CAD/ R On 14-December-12 7.75 P Foreign Exchange Future 0.09100 0.07800 0
18/05/2012 CAD/ R On 17-September-12 7.76 C Foreign Exchange Future 0.58300 0.61200 0
18/05/2012 CAD/ R On 17-September-12 7.76 P Foreign Exchange Future 0.05900 0.04700 0
18/05/2012 CAD/ R On 14-December-12 7.80 C Foreign Exchange Future 0.66200 0.69000 0
18/05/2012 CAD/ R On 14-December-12 7.80 P Foreign Exchange Future 0.10200 0.08800 0
18/05/2012 CAD/ R On 14-December-12 7.85 C Foreign Exchange Future 0.62300 0.65100 0
18/05/2012 CAD/ R On 14-December-12 7.85 P Foreign Exchange Future 0.11300 0.09900 0
18/05/2012 CAD/R On 18-June-12 8.10 c Foreign Exchange Future 0.17900 0.19600 0
18/05/2012 CAD/R On 18-June-12 8.10 P Foreign Exchange Future 0.08300 0.06100 0
18/05/2012 CAD/R On 18-June-12 8.15 C Foreign Exchange Future 0.15000 0.16500 0
18/05/2012 CAD/R On 18-June-12 8.15 P Foreign Exchange Future 0.10400 0.08000 0
18/05/2012 CAD/R On 18-June-12 8.20 C Foreign Exchange Future 0.12500 0.13600 0
18/05/2012 CAD/R On 18-June-12 8.20 P Foreign Exchange Future 0.12900 0.10100 0
18/05/2012 CF CANDO CAAZ On 18-June-12 Can-Do Future 0.27560 0.29550 5,670
18/05/2012 CF CANDO CABA On 18-June-12 Can-Do Future 0.00000 0.00000 0
18/05/2012 CF CANDO CABB On 18-June-12 Can-Do Future 0.00800 0.00480 8,000
18/05/2012 CF CANDO CABC On 18-June-12 Can-Do Future 0.05290 0.03650 0
18/05/2012 CF CANDO CABD On 18-June-12 Can-Do Future 0.00060 0.00030 16,000
18/05/2012 CHF /R On 14-December-12 Foreign Exchange Future 9.09780 9.12400 0
18/05/2012 CHF /R On 14-December-12 8.46 c Foreign Exchange Future 0.83100 0.82200 0
18/05/2012 CHF /R On 14-December-12 8.46 P Foreign Exchange Future 0.18900 0.15400 0
18/05/2012 CHF /R On 14-December-12 8.51 c Foreign Exchange Future 0.79800 0.78800 0
18/05/2012 CHF /R On 14-December-12 8.51 P Foreign Exchange Future 0.20600 0.17000 0
18/05/2012 CHF /R On 14-December-12 8.56 c Foreign Exchange Future 0.76600 0.75400 0
18/05/2012 CHF /R On 14-December-12 8.56 P Foreign Exchange Future 0.22400 0.18600 0
18/05/2012 CHF /R On 17-September-12 8.70 c Foreign Exchange Future 0.50100 0.48600 0
18/05/2012 CHF /R On 17-September-12 8.70 P Foreign Exchange Future 0.23000 0.19100 0
18/05/2012 CHF /R On 17-September-12 8.75 c Foreign Exchange Future 0.47500 0.45800 0
18/05/2012 CHF /R On 17-September-12 8.75 P Foreign Exchange Future 0.25400 0.21300 0
18/05/2012 CHF /R On 17-September-12 8.80 c Foreign Exchange Future 0.45000 0.43200 0
18/05/2012 CHF /R On 17-September-12 8.80 P Foreign Exchange Future 0.27900 0.23700 0
18/05/2012 CHF /R On 18-June-12 9.05 c Foreign Exchange Future 0.10800 0.10100 0
18/05/2012 CHF /R On 18-June-12 9.05 P Foreign Exchange Future 0.31800 0.28600 0
18/05/2012 CHF /R On 18-June-12 9.10 c Foreign Exchange Future 0.09600 0.08800 0
18/05/2012 CHF /R On 18-June-12 9.10 P Foreign Exchange Future 0.35600 0.32300 0
18/05/2012 CHF /R On 18-June-12 9.15 c Foreign Exchange Future 0.08500 0.07700 0
18/05/2012 CHF /R On 18-June-12 9.15 P Foreign Exchange Future 0.39500 0.36200 0
18/05/2012 NZ$ /R On 14-December-12 Foreign Exchange Future 6.41260 6.50280 0
18/05/2012 NZ$ /R On 17-September-12 6.19 C Foreign Exchange Future 0.29600 0.35300 0
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18/05/2012 NZ$ /R On 17-September-12 6.19 P Foreign Exchange Future 0.12000 0.08700 0
18/05/2012 NZ$ /R On 17-September-12 6.24 C Foreign Exchange Future 0.26500 0.31900 0
18/05/2012 NZ$ /R On 17-September-12 6.24 P Foreign Exchange Future 0.13900 0.10300 0
18/05/2012 NZ$ /R On 18-June-12 6.25 C Foreign Exchange Future 0.13000 0.19000 0
18/05/2012 NZ$ /R On 18-June-12 6.25 P Foreign Exchange Future 0.06700 0.03700 0
18/05/2012 NZ$ /R On 14-December-12 6.29 C Foreign Exchange Future 0.35100 0.40000 0
18/05/2012 NZ$ /R On 14-December-12 6.29 P Foreign Exchange Future 0.22600 0.18500 0
18/05/2012 NZ$ /R On 17-September-12 6.29 C Foreign Exchange Future 0.23700 0.28700 0
18/05/2012 NZ$ /R On 17-September-12 6.29 P Foreign Exchange Future 0.16100 0.12100 0
18/05/2012 NZ$ /R On 18-June-12 6.30 C Foreign Exchange Future 0.10100 0.15500 0
18/05/2012 NZ$ /R On 18-June-12 6.30 P Foreign Exchange Future 0.08800 0.05200 0
18/05/2012 NZ$ /R On 14-December-12 6.34 C Foreign Exchange Future 0.32500 0.37200 0
18/05/2012 NZ$ /R On 14-December-12 6.34 P Foreign Exchange Future 0.25000 0.20700 0
18/05/2012 NZ$ /R On 18-June-12 6.35 C Foreign Exchange Future 0.08000 0.12300 0
18/05/2012 NZ$ /R On 18-June-12 6.35 P Foreign Exchange Future 0.11700 0.07000 0
18/05/2012 NZ$ /R On 14-December-12 6.39 C Foreign Exchange Future 0.30000 0.34500 0
18/05/2012 NZ$ /R On 14-December-12 6.39 P Foreign Exchange Future 0.27500 0.23000 0
18/05/2012 YUAN/R On 14-December-12 Foreign Exchange Future 1.34780 1.35380 0
18/05/2012 YUAN/R On 18-June-12 1.10 c Foreign Exchange Future 0.21790 0.22340 0
18/05/2012 YUAN/R On 18-June-12 1.10 P Foreign Exchange Future 0.00010 0.00000 0
18/05/2012 YUAN/R On 18-June-12 1.15 c Foreign Exchange Future 0.16820 0.17370 0
18/05/2012 YUAN/R On 18-June-12 1.15 P Foreign Exchange Future 0.00040 0.00030 0
18/05/2012 YUAN/R On 17-September-12 1.16 c Foreign Exchange Future 0.17590 0.18080 0
18/05/2012 YUAN/R On 17-September-12 1.16 P Foreign Exchange Future 0.00360 0.00300 0
18/05/2012 YUAN/R On 14-December-12 1.18 c Foreign Exchange Future 0.18140 0.18600 0
18/05/2012 YUAN/R On 14-December-12 1.18 P Foreign Exchange Future 0.01160 0.01020 0
18/05/2012 YUAN/R On 18-June-12 1.20 c Foreign Exchange Future 0.11910 0.12430 0
18/05/2012 YUAN/R On 18-June-12 1.20 P Foreign Exchange Future 0.00130 0.00090 0
18/05/2012 YUAN/R On 17-September-12 1.21 c Foreign Exchange Future 0.13280 0.13680 0
18/05/2012 YUAN/R On 17-September-12 1.21 P Foreign Exchange Future 0.01050 0.00900 0
18/05/2012 YUAN/R On 14-December-12 1.23 c Foreign Exchange Future 0.14300 0.14650 0
18/05/2012 YUAN/R On 14-December-12 1.23 P Foreign Exchange Future 0.02320 0.02070 0
18/05/2012 YUAN/R On 17-September-12 1.26 c Foreign Exchange Future 0.09610 0.09890 0
18/05/2012 YUAN/R On 17-September-12 1.26 P Foreign Exchange Future 0.02380 0.02110 0
18/05/2012 YUAN/R On 14-December-12 1.28 c Foreign Exchange Future 0.11060 0.11340 0
18/05/2012 YUAN/R On 14-December-12 1.28 P Foreign Exchange Future 0.04080 0.03760 0
Futures Open Interest 603,949.00
Options Open Interest 359,565.00
Total 963,514.00
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