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From: 21/05/2012 To: 25/05/2012

Date Contract Details Strike Call/ Product MTM Price Previous Day's Open Interest
Put Closing Price
21/05/2012 $ /R On 14-December-15 Foreign Exchange Future 10.59910 10.63580 0
21/05/2012 $/ROn 18-June-12 6.75 C Foreign Exchange Future 1.55500 1.59400 4,850
21/05/2012 $/ROn 18-June-12 6.75 P Foreign Exchange Future 0.00000 0.00100 0
21/05/2012 $/ROn 18-June-12 7.00 C Foreign Exchange Future 1.30600 1.34400 0
21/05/2012 $/ROn 18-June-12 7.00 P Foreign Exchange Future 0.00100 0.00100 2,000
21/05/2012 $/ROn 18-June-12 7.05 C Foreign Exchange Future 1.25600 1.29400 0
21/05/2012 $/ROn 18-June-12 7.05 P Foreign Exchange Future 0.00100 0.00100 20,100
21/05/2012 $ /R On 17-September-12 715 c Foreign Exchange Future 1.28100 1.31700 16,000
21/05/2012 $ /R On 17-September-12 7.15 P Foreign Exchange Future 0.01800 0.01600 9,200
21/05/2012 $ /R On 17-September-12 7.20 C Foreign Exchange Future 1.23300 1.26900 0
21/05/2012 $ /R On 17-September-12 7.20 P Foreign Exchange Future 0.02000 0.01800 0
21/05/2012 $ /R On 17-September-12 7.25 C Foreign Exchange Future 1.18600 1.22100 0
21/05/2012 $ /R On 17-September-12 7.25 P Foreign Exchange Future 0.02300 0.02000 0
21/05/2012 $ /R On 17-September-12 7.30 C Foreign Exchange Future 1.13900 1.17400 37,000
21/05/2012 $ /R On 17-September-12 7.30 P Foreign Exchange Future 0.02600 0.02300 0
21/05/2012 $ /R On 17-September-12 7.40 C Foreign Exchange Future 1.04600 1.08000 0
21/05/2012 $ /R On 17-September-12 7.40 P Foreign Exchange Future 0.03300 0.02900 8,000
21/05/2012 $ /R On 17-September-12 7.50 C Foreign Exchange Future 0.95400 0.98800 0
21/05/2012 $ /R On 17-September-12 7.50 P Foreign Exchange Future 0.04100 0.03700 246
21/05/2012 $ /R On 14-December-12 7.65 C Foreign Exchange Future 0.97000 0.99600 0
21/05/2012 $ /R On 14-December-12 7.65 P Foreign Exchange Future 0.10700 0.09500 0
21/05/2012 $ /R On 14-December-12 7.70 C Foreign Exchange Future 0.93200 0.95500 0
21/05/2012 $ /R On 14-December-12 7.70 P Foreign Exchange Future 0.11900 0.10400 0
21/05/2012 $ /R On 14-December-12 7.75 C Foreign Exchange Future 0.89600 0.91800 0
21/05/2012 $ /R On 14-December-12 7.75 P Foreign Exchange Future 0.13300 0.11700 0
21/05/2012 $ /R On 18-June-12 7.80 C Foreign Exchange Future 0.52200 0.55900 0
21/05/2012 $/ROn 18-June-12 7.80 P Foreign Exchange Future 0.01700 0.01600 200
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Date Contract Details Strike Call/ Product MTM Price Previous Day's Open Interest
Put Closing Price
21/05/2012 $/R On 18-March-13 7.90 C Foreign Exchange Future 0.93900 0.95400 0
21/05/2012 $/R On 18-March-13 7.90 P Foreign Exchange Future 0.22200 0.19900 0
21/05/2012 $/R On 18-March-13 7.95 C Foreign Exchange Future 0.90900 0.92200 0
21/05/2012 $/R On 18-March-13 7.95 P Foreign Exchange Future 0.24200 0.21700 0
21/05/2012 $ /R On 12-December-14 8.00 C Foreign Exchange Future 1.90500 1.91000 200
21/05/2012 $ /R On 12-December-14 8.00 P Foreign Exchange Future 0.38000 0.34800 0
21/05/2012 $/R On 18-March-13 8.10 C Foreign Exchange Future 0.82200 0.83300 0
21/05/2012 $/R On 18-March-13 8.10 P Foreign Exchange Future 0.30500 0.27800 180
21/05/2012 $/ROn 18-June-12 8.20 C Foreign Exchange Future 0.22300 0.25100 10,000
21/05/2012 $/ROn 18-June-12 8.20 P Foreign Exchange Future 0.11800 0.10800 0
21/05/2012 $/R On 14-December-12 8.30 C Foreign Exchange Future 0.57400 0.58500 0
21/05/2012 $/R On 14-December-12 8.30 P Foreign Exchange Future 0.36100 0.33400 6,000
21/05/2012 $ /R On 17-September-12 8.40 C Foreign Exchange Future 0.36800 0.38200 2,500
21/05/2012 $ /R On 17-September-12 8.40 P Foreign Exchange Future 0.35500 0.33100 0
21/05/2012 $ /R On 12-December-14 8.45 C Foreign Exchange Future 1.65700 1.65400 0
21/05/2012 $ /R On 12-December-14 8.45 P Foreign Exchange Future 0.58200 0.54200 0
21/05/2012 $ /R On 12-December-14 8.50 C Foreign Exchange Future 1.63200 1.62800 0
21/05/2012 $ /R On 12-December-14 8.50 P Foreign Exchange Future 0.60700 0.56600 0
21/05/2012 $ /R On 12-December-14 8.55 C Foreign Exchange Future 1.60800 1.60300 0
21/05/2012 $ /R On 12-December-14 8.55 P Foreign Exchange Future 0.63300 0.59100 0
21/05/2012 $/R On 14-December-12 8.60 C Foreign Exchange Future 0.45700 0.46400 6,000
21/05/2012 $/R On 14-December-12 8.60 P Foreign Exchange Future 0.54400 0.51300 0
21/05/2012 $/ROn 18-June-12 8.65 C Foreign Exchange Future 0.07300 0.08600 0
21/05/2012 $/ROn 18-June-12 8.65 P Foreign Exchange Future 0.41800 0.39300 0
21/05/2012 $ /R On 17-September-12 8.75 C Foreign Exchange Future 0.25500 0.26300 20,100
21/05/2012 $ /R On 17-September-12 8.75 P Foreign Exchange Future 0.59200 0.56200 0
21/05/2012 $ /R On 17-September-12 8.80 C Foreign Exchange Future 0.24200 0.25000 0
21/05/2012 $ /R On 17-September-12 8.80 P Foreign Exchange Future 0.62900 0.59900 1,500
21/05/2012 $/ROn 18-June-12 8.85 C Foreign Exchange Future 0.04600 0.05500 5,000
21/05/2012 $/ROn 18-June-12 8.85 P Foreign Exchange Future 0.59100 0.56200 0
21/05/2012 $ /R On 13-December-13 8.93 c Foreign Exchange Future 0.81300 0.80800 0
21/05/2012 $ /R On 13-December-13 8.93 P Foreign Exchange Future 0.92400 0.88000 0
21/05/2012 $ /R On 13-December-13 8.98 c Foreign Exchange Future 0.79600 0.79100 0
21/05/2012 $ /R On 13-December-13 8.98 P Foreign Exchange Future 0.95700 0.91300 0
21/05/2012 $ /R On 13-December-13 9.00 c Foreign Exchange Future 0.78900 0.78400 0
21/05/2012 $ /R On 13-December-13 9.00 P Foreign Exchange Future 0.97200 0.92800 0
21/05/2012 $ /R On 13-December-13 9.03 c Foreign Exchange Future 0.78000 0.77500 0
21/05/2012 $ /R On 13-December-13 9.03 P Foreign Exchange Future 0.99100 0.94700 0
21/05/2012 $/ROn 18-March-13 9.10 c Foreign Exchange Future 0.44800 0.44900 180
21/05/2012 $/ROn 18-March-13 9.10 P Foreign Exchange Future 0.93100 0.89400 0
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Date Contract Details Strike Call/ Product MTM Price Previous Day's Open Interest
Put Closing Price
21/05/2012 $ /R On 14-December-15 9.15 C Foreign Exchange Future 2.27300 2.26600 0
21/05/2012 $ /R On 14-December-15 9.15 P Foreign Exchange Future 0.82400 0.78000 0
21/05/2012 $ /R On 14-December-15 9.20 C Foreign Exchange Future 2.25200 2.24400 0
21/05/2012 $ /R On 14-December-15 9.20 P Foreign Exchange Future 0.85300 0.80800 0
21/05/2012 $ /R On 14-December-15 9.25 C Foreign Exchange Future 2.23000 2.22200 0
21/05/2012 $ /R On 14-December-15 9.25 P Foreign Exchange Future 0.88100 0.83600 0
21/05/2012 $ /R MAXI On 14-December-12 Foreign Exchange Future 8.51260 8.55070 2
21/05/2012 $ /R MAXI On 17-September-12 7.60 C Foreign Exchange Future 0.86707 0.89664 0
21/05/2012 $ /R MAXI On 17-September-12 7.60 P Foreign Exchange Future 0.05467 0.04614 0
21/05/2012 $ /R MAXI On 17-September-12 7.65 C Foreign Exchange Future 0.82589 0.85470 0
21/05/2012 $ /R MAXI On 17-September-12 7.65 P Foreign Exchange Future 0.06349 0.05420 0
21/05/2012 $ /R MAXI On 17-September-12 7.70 C Foreign Exchange Future 0.78569 0.81375 0
21/05/2012 $ /R MAXI On 17-September-12 7.70 P Foreign Exchange Future 0.07329 0.06325 0
21/05/2012 $ /R MAXI On 14-December-12 7.82 C Foreign Exchange Future 0.84497 0.86491 0
21/05/2012 $ /R MAXI On 14-December-12 7.82 P Foreign Exchange Future 0.15557 0.13741 0
21/05/2012 $ /R MAXI On 14-December-12 7.87 C Foreign Exchange Future 0.81119 0.83012 0
21/05/2012 $ /R MAXI On 14-December-12 7.87 P Foreign Exchange Future 0.17179 0.15262 0
21/05/2012 $ /R MAXI On 14-December-12 7.92 C Foreign Exchange Future 0.77843 0.79634 0
21/05/2012 $ /R MAXI On 14-December-12 7.92 P Foreign Exchange Future 0.18903 0.16884 0
21/05/2012 $ /R MAXI On 18-June-12 8.30 C Foreign Exchange Future 0.17294 0.19785 0
21/05/2012 $ /R MAXI On 18-June-12 8.30 P Foreign Exchange Future 0.16774 0.15435 0
21/05/2012 $ /R MAXI On 18-June-12 8.35 C Foreign Exchange Future 0.15300 0.17485 0
21/05/2012 $ /R MAXI On 18-June-12 8.35 P Foreign Exchange Future 0.19780 0.18135 0
21/05/2012 $ /R MAXI On 18-June-12 8.40 C Foreign Exchange Future 0.13525 0.15545 0
21/05/2012 $ /R MAXI On 18-June-12 8.40 P Foreign Exchange Future 0.23005 0.21195 0
21/05/2012 £/R On 14-December-12 Foreign Exchange Future 13.44580 13.50730 0
21/05/2012 £/ROn 18-June-12 11.10 C Foreign Exchange Future 2.03300 2.09400 0
21/05/2012 £/ROn 18-June-12 11.10 P Foreign Exchange Future 0.00100 0.00100 24,000
21/05/2012 £/R On 17-September-12 11.35 C Foreign Exchange Future 1.97300 2.03400 0
21/05/2012 £/R On 17-September-12 11.35 P Foreign Exchange Future 0.02800 0.02800 6,000
21/05/2012 £/ROn 18-June-12 11.80 c Foreign Exchange Future 1.34000 1.40100 0
21/05/2012 £/ROn 18-June-12 11.80 P Foreign Exchange Future 0.00800 0.00800 0
21/05/2012 £/ROn 18-June-12 11.85 c Foreign Exchange Future 1.29100 1.35200 0
21/05/2012 £/ROn 18-June-12 11.85 P Foreign Exchange Future 0.00900 0.00900 0
21/05/2012 £/ROn 18-June-12 11.90 c Foreign Exchange Future 1.24200 1.30300 0
21/05/2012 £/ROn 18-June-12 11.90 P Foreign Exchange Future 0.01000 0.01000 0
21/05/2012 £/R On 14-December-12 12.40 c Foreign Exchange Future 1.24400 1.29000 0
21/05/2012 £/R On 14-December-12 12.40 P Foreign Exchange Future 0.19900 0.18300 0
21/05/2012 £/R On 14-December-12 12.45 c Foreign Exchange Future 1.20800 1.25400 0
21/05/2012 £/R On 14-December-12 12.45 P Foreign Exchange Future 0.21300 0.19700 0
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Date Contract Details Strike Call/ Product MTM Price Previous Day's Open Interest
Put Closing Price
21/05/2012 £/ROn 18-June-12 12.50 C Foreign Exchange Future 0.66500 0.73100 0
21/05/2012 £/ROn 18-June-12 12.50 P Foreign Exchange Future 0.03300 0.03800 0
21/05/2012 £/R On 14-December-12 12.50 C Foreign Exchange Future 1.17400 1.21900 0
21/05/2012 £/R On 14-December-12 12.50 P Foreign Exchange Future 0.22900 0.21200 0
21/05/2012 £/R On 17-September-12 13.40 C Foreign Exchange Future 0.46600 0.49600 0
21/05/2012 £/R On 17-September-12 13.40 P Foreign Exchange Future 0.57100 0.54000 0
21/05/2012 £/R On 17-September-12 13.45 C Foreign Exchange Future 0.44800 0.47700 24,000
21/05/2012 £/R On 17-September-12 13.45 P Foreign Exchange Future 0.60300 0.57100 0
21/05/2012 £/R On 17-September-12 13.50 C Foreign Exchange Future 0.43100 0.45900 0
21/05/2012 £/R On 17-September-12 13.50 P Foreign Exchange Future 0.63600 0.60300 0
21/05/2012 ¥ /R On 14-December-12 Foreign Exchange Future 0.10760 0.10820 0
21/05/2012 ¥ /R On 17-September-12 0.08 C Foreign Exchange Future 0.02320 0.02380 0
21/05/2012 ¥ /R On 17-September-12 0.08 P Foreign Exchange Future 0.00010 0.00010 0
21/05/2012 ¥ /R On 14-December-12 0.08 C Foreign Exchange Future 0.02444 0.02503 0
21/05/2012 ¥ /R On 14-December-12 0.08 P Foreign Exchange Future 0.00024 0.00023 0
21/05/2012 ¥ /R On 17-September-12 0.09 C Foreign Exchange Future 0.01375 0.01428 0
21/05/2012 ¥ /R On 17-September-12 0.09 P Foreign Exchange Future 0.00065 0.00058 0
21/05/2012 ¥ /R On 14-December-12 0.09 C Foreign Exchange Future 0.01546 0.01594 0
21/05/2012 ¥/R On 14-December-12 0.09 P Foreign Exchange Future 0.00126 0.00114 0
21/05/2012 ¥/ROn 18-June-12 0.10 C Foreign Exchange Future 0.00697 0.00759 0
21/05/2012 ¥/ROn 18-June-12 0.10 P Foreign Exchange Future 0.00037 0.00039 0
21/05/2012 ¥ /R On 17-September-12 0.10 C Foreign Exchange Future 0.00664 0.00701 0
21/05/2012 ¥ /R On 17-September-12 0.10 P Foreign Exchange Future 0.00354 0.00331 0
21/05/2012 ¥/R On 14-December-12 0.10 C Foreign Exchange Future 0.00873 0.00905 0
21/05/2012 ¥/R On 14-December-12 0.10 P Foreign Exchange Future 0.00453 0.00425 0
21/05/2012 ¥/ROn 18-June-12 0.11 C Foreign Exchange Future 0.00129 0.00164 0
21/05/2012 ¥/ROn 18-June-12 0.11 P Foreign Exchange Future 0.00469 0.00444 0
21/05/2012 ¥/ROn 18-June-12 0.12 C Foreign Exchange Future 0.00017 0.00025 0
21/05/2012 ¥/ROn 18-June-12 0.12 P Foreign Exchange Future 0.01357 0.01305 0
21/05/2012 €/R On 13-December-13 Foreign Exchange Future 11.30380 11.31680 500
21/05/2012 €/R On 17-September-12 9.45 c Foreign Exchange Future 1.32400 1.33100 0
21/05/2012 €/R On 17-September-12 9.45 P Foreign Exchange Future 0.02100 0.01900 10,200
21/05/2012 €/ROn 18-June-12 9.60 c Foreign Exchange Future 1.00800 1.01700 0
21/05/2012 €/ROn 18-June-12 9.60 P Foreign Exchange Future 0.00300 0.00300 1,000
21/05/2012 €/R On 17-September-12 9.75 c Foreign Exchange Future 1.03900 1.04600 0
21/05/2012 €/R On 17-September-12 9.75 P Foreign Exchange Future 0.03600 0.03400 1,625
21/05/2012 €/ROn 18-June-12 9.80 c Foreign Exchange Future 0.81000 0.81900 0
21/05/2012 €/ROn 18-June-12 9.80 P Foreign Exchange Future 0.00500 0.00500 1,000
21/05/2012 €/ROn 18-June-12 9.85 c Foreign Exchange Future 0.76000 0.77000 0
21/05/2012 €/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
21/05/2012 €/ROn 18-June-12 10.05 C Foreign Exchange Future 0.56500 0.57400 5,120
21/05/2012 €/ROn 18-June-12 10.05 P Foreign Exchange Future 0.01000 0.01000 5,120
21/05/2012 €/ROn 18-June-12 10.30 C Foreign Exchange Future 0.35500 0.36700 800
21/05/2012 €/ROn 18-June-12 10.30 P Foreign Exchange Future 0.05000 0.05300 0
21/05/2012 €/R On 14-December-12 10.34 C Foreign Exchange Future 0.79100 0.79600 0
21/05/2012 €/R On 14-December-12 10.34 P Foreign Exchange Future 0.23400 0.23100 0
21/05/2012 €/ROn 18-June-12 10.35 C Foreign Exchange Future 0.31900 0.33100 0
21/05/2012 €/ROn 18-June-12 10.35 P Foreign Exchange Future 0.06400 0.06700 0
21/05/2012 €/R On 14-December-12 10.39 C Foreign Exchange Future 0.76200 0.76700 0
21/05/2012 €/R On 14-December-12 10.39 P Foreign Exchange Future 0.25500 0.25200 0
21/05/2012 €/ROn 18-June-12 10.40 C Foreign Exchange Future 0.28600 0.29800 0
21/05/2012 €/ROn 18-June-12 10.40 P Foreign Exchange Future 0.08100 0.08400 0
21/05/2012 €/R On 14-December-12 10.44 C Foreign Exchange Future 0.73500 0.73900 0
21/05/2012 €/R On 14-December-12 10.44 P Foreign Exchange Future 0.27800 0.27400 0
21/05/2012 €/ROn 18-June-12 10.45 C Foreign Exchange Future 0.25500 0.26800 0
21/05/2012 €/ROn 18-June-12 10.45 P Foreign Exchange Future 0.10000 0.10400 0
21/05/2012 €/ROn 18-June-12 10.55 C Foreign Exchange Future 0.20100 0.21400 5,120
21/05/2012 €/ROn 18-June-12 10.55 P Foreign Exchange Future 0.14600 0.15000 5,120
21/05/2012 €/R On 17-September-12 10.68 C Foreign Exchange Future 0.42000 0.42600 0
21/05/2012 €/R On 17-September-12 10.68 P Foreign Exchange Future 0.34300 0.34000 0
21/05/2012 €/R On 17-September-12 10.73 C Foreign Exchange Future 0.39900 0.40500 0
21/05/2012 €/R On 17-September-12 10.73 P Foreign Exchange Future 0.37200 0.36900 0
21/05/2012 €/R On 17-September-12 10.78 C Foreign Exchange Future 0.37900 0.38500 0
21/05/2012 €/R On 17-September-12 10.78 P Foreign Exchange Future 0.40200 0.39900 0
21/05/2012 €/R On 17-September-12 11.25 C Foreign Exchange Future 0.23800 0.24000 15,360
21/05/2012 €/R On 17-September-12 11.25 P Foreign Exchange Future 0.73500 0.72800 0
21/05/2012 €/R On 13-December-13 11.44 C Foreign Exchange Future 0.86600 0.87200 0
21/05/2012 €/R On 13-December-13 11.44 P Foreign Exchange Future 1.00500 0.99800 0
21/05/2012 €/R On 13-December-13 11.49 C Foreign Exchange Future 0.84900 0.85400 0
21/05/2012 €/R On 13-December-13 11.49 P Foreign Exchange Future 1.03800 1.03000 0
21/05/2012 €/R On 13-December-13 11.54 c Foreign Exchange Future 0.83200 0.83700 0
21/05/2012 €/R On 13-December-13 11.54 P Foreign Exchange Future 1.07100 1.06300 0
21/05/2012 AU$ /R On 14-December-15 Foreign Exchange Future 9.46620 9.52400 0
21/05/2012 AU$ /R On 14-December-15 7.25 c Foreign Exchange Future 2.45200 2.49900 0
21/05/2012 AU$ /R On 14-December-15 7.25 P Foreign Exchange Future 0.23600 0.22500 0
21/05/2012 AU$ /R On 14-December-15 7.30 c Foreign Exchange Future 2.40900 2.45600 0
21/05/2012 AU$ /R On 14-December-15 7.30 P Foreign Exchange Future 0.24300 0.23200 0
21/05/2012 AU$ /R On 14-December-15 7.35 c Foreign Exchange Future 2.36600 2.41200 0
21/05/2012 AU$ /R On 14-December-15 7.35 P Foreign Exchange Future 0.25000 0.23800 0
21/05/2012 AU$ /R On 18-June-12 7.60 c Foreign Exchange Future 0.57600 0.62000 0
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21/05/2012 AU$ /R On 18-June-12 7.60 P Foreign Exchange Future 0.00400 0.00400 0
21/05/2012 AU$ /R On 18-June-12 7.65 C Foreign Exchange Future 0.52700 0.57100 0
21/05/2012 AU$ /R On 18-June-12 7.65 P Foreign Exchange Future 0.00500 0.00500 0
21/05/2012 AU$ /R On 18-June-12 7.70 C Foreign Exchange Future 0.47800 0.52200 0
21/05/2012 AU$ /R On 18-June-12 7.70 P Foreign Exchange Future 0.00600 0.00600 0
21/05/2012 AU$ /R On 14-December-12 8.04 C Foreign Exchange Future 0.43900 0.46200 0
21/05/2012 AU$ /R On 14-December-12 8.04 P Foreign Exchange Future 0.22100 0.20100 0
21/05/2012 AU$ /R On 14-December-12 8.09 C Foreign Exchange Future 0.41200 0.43300 0
21/05/2012 AU$ /R On 14-December-12 8.09 P Foreign Exchange Future 0.24400 0.22200 0
21/05/2012 AUS$ /R On 14-December-12 8.14 C Foreign Exchange Future 0.38600 0.40600 0
21/05/2012 AUS$ /R On 14-December-12 8.14 P Foreign Exchange Future 0.26800 0.24500 0
21/05/2012 AUS$ /R On 17-September-12 8.19 C Foreign Exchange Future 0.25200 0.27600 0
21/05/2012 AUS$ /R On 17-September-12 8.19 P Foreign Exchange Future 0.22700 0.20800 0
21/05/2012 AU$ /R On 17-September-12 8.24 C Foreign Exchange Future 0.22900 0.25100 0
21/05/2012 AU$ /R On 17-September-12 8.24 P Foreign Exchange Future 0.25400 0.23300 0
21/05/2012 AU$ /R On 17-September-12 8.29 C Foreign Exchange Future 0.20900 0.22800 0
21/05/2012 AU$ /R On 17-September-12 8.29 P Foreign Exchange Future 0.28400 0.26000 0
21/05/2012 CAD/ R On 14-December-12 Foreign Exchange Future 8.29050 8.36390 0
21/05/2012 CAD/ R On 17-September-12 7.66 C Foreign Exchange Future 0.60800 0.66700 0
21/05/2012 CAD/ R On 17-September-12 7.66 P Foreign Exchange Future 0.05700 0.04300 0
21/05/2012 CAD/ R On 17-September-12 7.71 C Foreign Exchange Future 0.56700 0.62500 0
21/05/2012 CAD/ R On 17-September-12 7.71 P Foreign Exchange Future 0.06600 0.05100 0
21/05/2012 CAD/ R On 14-December-12 7.75 C Foreign Exchange Future 0.65000 0.70100 0
21/05/2012 CAD/ R On 14-December-12 7.75 P Foreign Exchange Future 0.11300 0.09100 0
21/05/2012 CAD/ R On 17-September-12 7.76 C Foreign Exchange Future 0.52700 0.58300 0
21/05/2012 CAD/ R On 17-September-12 7.76 P Foreign Exchange Future 0.07600 0.05900 0
21/05/2012 CAD/ R On 14-December-12 7.80 C Foreign Exchange Future 0.61200 0.66200 0
21/05/2012 CAD/ R On 14-December-12 7.80 P Foreign Exchange Future 0.12500 0.10200 0
21/05/2012 CAD/ R On 14-December-12 7.85 C Foreign Exchange Future 0.57500 0.62300 0
21/05/2012 CAD/ R On 14-December-12 7.85 P Foreign Exchange Future 0.13800 0.11300 0
21/05/2012 CAD/R On 18-June-12 8.10 c Foreign Exchange Future 0.14200 0.17900 0
21/05/2012 CAD/R On 18-June-12 8.10 P Foreign Exchange Future 0.11900 0.08300 0
21/05/2012 CAD/R On 18-June-12 8.15 c Foreign Exchange Future 0.12000 0.15000 0
21/05/2012 CAD/R On 18-June-12 8.15 P Foreign Exchange Future 0.14700 0.10400 0
21/05/2012 CAD/R On 18-June-12 8.20 c Foreign Exchange Future 0.10100 0.12500 0
21/05/2012 CAD/R On 18-June-12 8.20 P Foreign Exchange Future 0.17800 0.12900 0
21/05/2012 CF CANDO CAAZ On 18-June-12 Can-Do Future 0.26240 0.27560 5,670
21/05/2012 CF CANDO CABA On 18-June-12 Can-Do Future 0.00000 0.00000 0
21/05/2012 CF CANDO CABB On 18-June-12 Can-Do Future 0.00490 0.00800 8,000
21/05/2012 CF CANDO CABC On 18-June-12 Can-Do Future 0.04600 0.05290 0
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Put Closing Price
21/05/2012 CF CANDO CABD On 18-June-12 Can-Do Future 0.00030 0.00060 16,000
21/05/2012 CHF /R On 14-December-12 Foreign Exchange Future 9.08990 9.09780 0
21/05/2012 CHF /R On 14-December-12 8.46 C Foreign Exchange Future 0.82100 0.83100 0
21/05/2012 CHF /R On 14-December-12 8.46 P Foreign Exchange Future 0.18700 0.18900 0
21/05/2012 CHF /R On 14-December-12 8.51 C Foreign Exchange Future 0.78800 0.79800 0
21/05/2012 CHF /R On 14-December-12 8.51 P Foreign Exchange Future 0.20400 0.20600 0
21/05/2012 CHF /R On 14-December-12 8.56 C Foreign Exchange Future 0.75600 0.76600 0
21/05/2012 CHF /R On 14-December-12 8.56 P Foreign Exchange Future 0.22200 0.22400 0
21/05/2012 CHF /R On 17-September-12 8.70 C Foreign Exchange Future 0.49200 0.50100 0
21/05/2012 CHF /R On 17-September-12 8.70 P Foreign Exchange Future 0.22900 0.23000 0
21/05/2012 CHF /R On 17-September-12 8.75 C Foreign Exchange Future 0.46600 0.47500 0
21/05/2012 CHF /R On 17-September-12 8.75 P Foreign Exchange Future 0.25300 0.25400 0
21/05/2012 CHF /R On 17-September-12 8.80 C Foreign Exchange Future 0.44100 0.45000 0
21/05/2012 CHF /R On 17-September-12 8.80 P Foreign Exchange Future 0.27800 0.27900 0
21/05/2012 CHF /R On 18-June-12 9.05 C Foreign Exchange Future 0.09700 0.10800 0
21/05/2012 CHF /R On 18-June-12 9.05 P Foreign Exchange Future 0.31400 0.31800 0
21/05/2012 CHF /R On 18-June-12 9.10 C Foreign Exchange Future 0.08500 0.09600 0
21/05/2012 CHF /R On 18-June-12 9.10 P Foreign Exchange Future 0.35200 0.35600 0
21/05/2012 CHF /R On 18-June-12 9.15 C Foreign Exchange Future 0.07400 0.08500 0
21/05/2012 CHF /R On 18-June-12 9.15 P Foreign Exchange Future 0.39100 0.39500 0
21/05/2012 NZ$ /R On 14-December-12 Foreign Exchange Future 6.40550 6.41260 0
21/05/2012 NZ$ /R On 17-September-12 6.19 C Foreign Exchange Future 0.29100 0.29600 0
21/05/2012 NZ$ /R On 17-September-12 6.19 P Foreign Exchange Future 0.12300 0.12000 0
21/05/2012 NZ$ /R On 17-September-12 6.24 C Foreign Exchange Future 0.26000 0.26500 0
21/05/2012 NZ$ /R On 17-September-12 6.24 P Foreign Exchange Future 0.14200 0.13900 0
21/05/2012 NZ$ /R On 18-June-12 6.25 C Foreign Exchange Future 0.12100 0.13000 0
21/05/2012 NZ$ /R On 18-June-12 6.25 P Foreign Exchange Future 0.06600 0.06700 0
21/05/2012 NZ$ /R On 14-December-12 6.29 C Foreign Exchange Future 0.34900 0.35100 0
21/05/2012 NZ$ /R On 14-December-12 6.29 P Foreign Exchange Future 0.23100 0.22600 0
21/05/2012 NZ$ /R On 17-September-12 6.29 C Foreign Exchange Future 0.23200 0.23700 0
21/05/2012 NZ$ /R On 17-September-12 6.29 P Foreign Exchange Future 0.16400 0.16100 0
21/05/2012 NZ$ /R On 18-June-12 6.30 c Foreign Exchange Future 0.09200 0.10100 0
21/05/2012 NZ$ /R On 18-June-12 6.30 P Foreign Exchange Future 0.08700 0.08800 0
21/05/2012 NZ$ /R On 14-December-12 6.34 c Foreign Exchange Future 0.32300 0.32500 0
21/05/2012 NZ$ /R On 14-December-12 6.34 P Foreign Exchange Future 0.25500 0.25000 0
21/05/2012 NZ$ /R On 18-June-12 6.35 c Foreign Exchange Future 0.07200 0.08000 0
21/05/2012 NZ$ /R On 18-June-12 6.35 P Foreign Exchange Future 0.11700 0.11700 0
21/05/2012 NZ$ /R On 14-December-12 6.39 c Foreign Exchange Future 0.29800 0.30000 0
21/05/2012 NZ$ /R On 14-December-12 6.39 P Foreign Exchange Future 0.28000 0.27500 0
21/05/2012 YUAN/R On 14-December-12 Foreign Exchange Future 1.34190 1.34780 0
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Date Contract Details Strike Call/ Product MTM Price Previous Day's Open Interest
Put Closing Price
21/05/2012 YUAN/R On 18-June-12 1.10 C Foreign Exchange Future 0.21200 0.21790 0
21/05/2012 YUAN/R On 18-June-12 1.10 P Foreign Exchange Future 0.00010 0.00010 0
21/05/2012 YUAN/R On 18-June-12 1.15 C Foreign Exchange Future 0.16230 0.16820 0
21/05/2012 YUAN/R On 18-June-12 1.15 P Foreign Exchange Future 0.00040 0.00040 0
21/05/2012 YUAN/R On 17-September-12 1.16 C Foreign Exchange Future 0.17070 0.17590 0
21/05/2012 YUAN/R On 17-September-12 1.16 P Foreign Exchange Future 0.00440 0.00360 0
21/05/2012 YUAN/R On 14-December-12 1.18 C Foreign Exchange Future 0.17700 0.18140 0
21/05/2012 YUAN/R On 14-December-12 1.18 P Foreign Exchange Future 0.01310 0.01160 0
21/05/2012 YUAN/R On 18-June-12 1.20 C Foreign Exchange Future 0.11340 0.11910 0
21/05/2012 YUAN/R On 18-June-12 1.20 P Foreign Exchange Future 0.00150 0.00130 0
21/05/2012 YUAN/R On 17-September-12 1.21 C Foreign Exchange Future 0.12830 0.13280 0
21/05/2012 YUAN/R On 17-September-12 1.21 P Foreign Exchange Future 0.01200 0.01050 0
21/05/2012 YUAN/R On 14-December-12 1.23 C Foreign Exchange Future 0.13940 0.14300 0
21/05/2012 YUAN/R On 14-December-12 1.23 P Foreign Exchange Future 0.02550 0.02320 0
21/05/2012 YUAN/R On 17-September-12 1.26 C Foreign Exchange Future 0.09240 0.09610 0
21/05/2012 YUAN/R On 17-September-12 1.26 P Foreign Exchange Future 0.02610 0.02380 0
21/05/2012 YUAN/R On 14-December-12 1.28 C Foreign Exchange Future 0.10790 0.11060 0
21/05/2012 YUAN/R On 14-December-12 1.28 P Foreign Exchange Future 0.04400 0.04080 0
22/05/2012 $ /R On 14-December-15 Foreign Exchange Future 10.56520 10.59910 0
22/05/2012 $/ROn 18-June-12 6.75 C Foreign Exchange Future 1.52000 1.55500 4,850
22/05/2012 $/ROn 18-June-12 6.75 P Foreign Exchange Future 0.00000 0.00000 0
22/05/2012 $/ROn 18-June-12 7.00 C Foreign Exchange Future 1.27000 1.30600 0
22/05/2012 $/ROn 18-June-12 7.00 P Foreign Exchange Future 0.00000 0.00100 2,000
22/05/2012 $/ROn 18-June-12 7.05 C Foreign Exchange Future 1.22000 1.25600 0
22/05/2012 $/ROn 18-June-12 7.05 P Foreign Exchange Future 0.00000 0.00100 20,100
22/05/2012 $ /R On 17-September-12 7.15 C Foreign Exchange Future 1.24400 1.28100 16,000
22/05/2012 $ /R On 17-September-12 7.15 P Foreign Exchange Future 0.01700 0.01800 9,200
22/05/2012 $ /R On 17-September-12 7.20 C Foreign Exchange Future 1.19600 1.23300 0
22/05/2012 $ /R On 17-September-12 7.20 P Foreign Exchange Future 0.01900 0.02000 0
22/05/2012 $ /R On 17-September-12 7.25 C Foreign Exchange Future 1.14800 1.18600 0
22/05/2012 $ /R On 17-September-12 7.25 P Foreign Exchange Future 0.02100 0.02300 0
22/05/2012 $ /R On 17-September-12 7.30 c Foreign Exchange Future 1.10100 1.13900 37,000
22/05/2012 $ /R On 17-September-12 7.30 P Foreign Exchange Future 0.02400 0.02600 0
22/05/2012 $ /R On 17-September-12 7.40 c Foreign Exchange Future 1.00700 1.04600 0
22/05/2012 $ /R On 17-September-12 7.40 P Foreign Exchange Future 0.03000 0.03300 8,000
22/05/2012 $ /R On 17-September-12 7.50 c Foreign Exchange Future 0.91500 0.95400 0
22/05/2012 $ /R On 17-September-12 7.50 P Foreign Exchange Future 0.03800 0.04100 246
22/05/2012 $ /R On 14-December-12 7.65 c Foreign Exchange Future 0.93600 0.97000 0
22/05/2012 $/R On 14-December-12 7.65 P Foreign Exchange Future 0.10800 0.10700 0
22/05/2012 $/R On 14-December-12 7.70 c Foreign Exchange Future 0.89900 0.93200 0
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Date Contract Details Strike Call/ Product MTM Price Previous Day's Open Interest
Put Closing Price
22/05/2012 $/R On 14-December-12 7.70 P Foreign Exchange Future 0.12100 0.11900 0
22/05/2012 $/R On 14-December-12 7.75 C Foreign Exchange Future 0.86300 0.89600 0
22/05/2012 $/R On 14-December-12 7.75 P Foreign Exchange Future 0.13500 0.13300 0
22/05/2012 $/ROn 18-June-12 7.80 C Foreign Exchange Future 0.48500 0.52200 0
22/05/2012 $/ROn 18-June-12 7.80 P Foreign Exchange Future 0.01500 0.01700 200
22/05/2012 $/R On 18-March-13 7.90 C Foreign Exchange Future 0.90900 0.93900 0
22/05/2012 $/R On 18-March-13 7.90 P Foreign Exchange Future 0.22700 0.22200 0
22/05/2012 $/R On 18-March-13 7.95 C Foreign Exchange Future 0.87800 0.90900 0
22/05/2012 $/R On 18-March-13 7.95 P Foreign Exchange Future 0.24600 0.24200 0
22/05/2012 $ /R On 12-December-14 8.00 C Foreign Exchange Future 1.89900 1.90500 200
22/05/2012 $ /R On 12-December-14 8.00 P Foreign Exchange Future 0.40800 0.38000 0
22/05/2012 $/R On 18-March-13 8.10 C Foreign Exchange Future 0.79200 0.82200 0
22/05/2012 $/R On 18-March-13 8.10 P Foreign Exchange Future 0.31000 0.30500 180
22/05/2012 $/ROn 18-June-12 8.20 C Foreign Exchange Future 0.19200 0.22300 10,000
22/05/2012 $/ROn 18-June-12 8.20 P Foreign Exchange Future 0.12200 0.11800 0
22/05/2012 $/R On 14-December-12 8.30 C Foreign Exchange Future 0.54800 0.57400 0
22/05/2012 $/R On 14-December-12 8.30 P Foreign Exchange Future 0.37000 0.36100 6,000
22/05/2012 $ /R On 17-September-12 8.40 C Foreign Exchange Future 0.34100 0.36800 2,500
22/05/2012 $ /R On 17-September-12 8.40 P Foreign Exchange Future 0.36400 0.35500 0
22/05/2012 $ /R On 12-December-14 8.45 C Foreign Exchange Future 1.65800 1.65700 0
22/05/2012 $ /R On 12-December-14 8.45 P Foreign Exchange Future 0.61700 0.58200 0
22/05/2012 $ /R On 12-December-14 8.50 C Foreign Exchange Future 1.63400 1.63200 0
22/05/2012 $ /R On 12-December-14 8.50 P Foreign Exchange Future 0.64300 0.60700 0
22/05/2012 $ /R On 12-December-14 8.55 C Foreign Exchange Future 1.61000 1.60800 0
22/05/2012 $ /R On 12-December-14 8.55 P Foreign Exchange Future 0.66900 0.63300 0
22/05/2012 $/R On 14-December-12 8.60 C Foreign Exchange Future 0.43300 0.45700 6,000
22/05/2012 $/R On 14-December-12 8.60 P Foreign Exchange Future 0.55500 0.54400 0
22/05/2012 $/ROn 18-June-12 8.65 C Foreign Exchange Future 0.05800 0.07300 0
22/05/2012 $/ROn 18-June-12 8.65 P Foreign Exchange Future 0.43800 0.41800 0
22/05/2012 $ /R On 17-September-12 8.75 C Foreign Exchange Future 0.23300 0.25500 20,100
22/05/2012 $ /R On 17-September-12 8.75 P Foreign Exchange Future 0.60600 0.59200 0
22/05/2012 $ /R On 17-September-12 8.80 c Foreign Exchange Future 0.22100 0.24200 0
22/05/2012 $ /R On 17-September-12 8.80 P Foreign Exchange Future 0.64400 0.62900 1,500
22/05/2012 $/ROn 18-June-12 8.85 c Foreign Exchange Future 0.03600 0.04600 5,000
22/05/2012 $/ROn 18-June-12 8.85 P Foreign Exchange Future 0.61600 0.59100 0
22/05/2012 $ /R On 13-December-13 8.93 c Foreign Exchange Future 0.80300 0.81300 0
22/05/2012 $ /R On 13-December-13 8.93 P Foreign Exchange Future 0.94600 0.92400 0
22/05/2012 $ /R On 13-December-13 8.98 c Foreign Exchange Future 0.78600 0.79600 0
22/05/2012 $ /R On 13-December-13 8.98 P Foreign Exchange Future 0.97900 0.95700 0
22/05/2012 $ /R On 13-December-13 9.00 c Foreign Exchange Future 0.77900 0.78900 0
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Date Contract Details Strike Call/ Product MTM Price Previous Day's Open Interest
Put Closing Price
22/05/2012 $ /R On 13-December-13 9.00 P Foreign Exchange Future 0.99500 0.97200 0
22/05/2012 $ /R On 13-December-13 9.03 C Foreign Exchange Future 0.77000 0.78000 0
22/05/2012 $ /R On 13-December-13 9.03 P Foreign Exchange Future 1.01300 0.99100 0
22/05/2012 $/R On 18-March-13 9.10 C Foreign Exchange Future 0.42900 0.44800 180
22/05/2012 $/R On 18-March-13 9.10 P Foreign Exchange Future 0.94700 0.93100 0
22/05/2012 $ /R On 14-December-15 9.15 C Foreign Exchange Future 2.29300 2.27300 0
22/05/2012 $ /R On 14-December-15 9.15 P Foreign Exchange Future 0.87800 0.82400 0
22/05/2012 $ /R On 14-December-15 9.20 C Foreign Exchange Future 2.27100 2.25200 0
22/05/2012 $ /R On 14-December-15 9.20 P Foreign Exchange Future 0.90600 0.85300 0
22/05/2012 $ /R On 14-December-15 9.25 C Foreign Exchange Future 2.25000 2.23000 0
22/05/2012 $ /R On 14-December-15 9.25 P Foreign Exchange Future 0.93500 0.88100 0
22/05/2012 $ /R MAXI On 14-December-12 Foreign Exchange Future 8.47760 8.51260 2
22/05/2012 $ /R MAXI On 17-September-12 7.60 C Foreign Exchange Future 0.82986 0.86707 0
22/05/2012 $ /R MAXI On 17-September-12 7.60 P Foreign Exchange Future 0.05276 0.05467 0
22/05/2012 $ /R MAXI On 17-September-12 7.65 C Foreign Exchange Future 0.78874 0.82589 0
22/05/2012 $ /R MAXI On 17-September-12 7.65 P Foreign Exchange Future 0.06164 0.06349 0
22/05/2012 $ /R MAXI On 17-September-12 7.70 C Foreign Exchange Future 0.74866 0.78569 0
22/05/2012 $ /R MAXI On 17-September-12 7.70 P Foreign Exchange Future 0.07156 0.07329 0
22/05/2012 $ /R MAXI On 14-December-12 7.82 C Foreign Exchange Future 0.81194 0.84497 0
22/05/2012 $ /R MAXI On 14-December-12 7.82 P Foreign Exchange Future 0.15754 0.15557 0
22/05/2012 $ /R MAXI On 14-December-12 7.87 C Foreign Exchange Future 0.77845 0.81119 0
22/05/2012 $ /R MAXI On 14-December-12 7.87 P Foreign Exchange Future 0.17405 0.17179 0
22/05/2012 $ /R MAXI On 14-December-12 7.92 C Foreign Exchange Future 0.74598 0.77843 0
22/05/2012 $ /R MAXI On 14-December-12 7.92 P Foreign Exchange Future 0.19158 0.18903 0
22/05/2012 $ /R MAXI On 18-June-12 8.30 C Foreign Exchange Future 0.14649 0.17294 0
22/05/2012 $ /R MAXI On 18-June-12 8.30 P Foreign Exchange Future 0.17649 0.16774 0
22/05/2012 $ /R MAXI On 18-June-12 8.35 C Foreign Exchange Future 0.12827 0.15300 0
22/05/2012 $ /R MAXI On 18-June-12 8.35 P Foreign Exchange Future 0.20827 0.19780 0
22/05/2012 $ /R MAXI On 18-June-12 8.40 C Foreign Exchange Future 0.11224 0.13525 0
22/05/2012 $ /R MAXI On 18-June-12 8.40 P Foreign Exchange Future 0.24224 0.23005 0
22/05/2012 £/R On 14-December-12 Foreign Exchange Future 13.38060 13.44580 0
22/05/2012 £/ROn 18-June-12 11.10 c Foreign Exchange Future 1.96700 2.03300 0
22/05/2012 £/ROn 18-June-12 11.10 P Foreign Exchange Future 0.00100 0.00100 24,000
22/05/2012 £/R On 17-September-12 11.35 c Foreign Exchange Future 1.90700 1.97300 0
22/05/2012 £/R On 17-September-12 11.35 P Foreign Exchange Future 0.02800 0.02800 6,000
22/05/2012 £/ROn 18-June-12 11.80 c Foreign Exchange Future 1.27500 1.34000 0
22/05/2012 £/ROn 18-June-12 11.80 P Foreign Exchange Future 0.00900 0.00800 0
22/05/2012 £/ROn 18-June-12 11.85 c Foreign Exchange Future 1.22500 1.29100 0
22/05/2012 £/ROn 18-June-12 11.85 P Foreign Exchange Future 0.00900 0.00900 0
22/05/2012 £/ROn 18-June-12 11.90 c Foreign Exchange Future 1.17600 1.24200 0
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Put Closing Price
22/05/2012 £/ROn 18-June-12 11.90 P Foreign Exchange Future 0.01000 0.01000 0
22/05/2012 £/R On 14-December-12 12.40 C Foreign Exchange Future 1.18900 1.24400 0
22/05/2012 £/R On 14-December-12 12.40 P Foreign Exchange Future 0.20900 0.19900 0
22/05/2012 £/R On 14-December-12 12.45 C Foreign Exchange Future 1.15500 1.20800 0
22/05/2012 £/R On 14-December-12 12.45 P Foreign Exchange Future 0.22500 0.21300 0
22/05/2012 £/ROn 18-June-12 12.50 C Foreign Exchange Future 0.60700 0.66500 0
22/05/2012 £/ROn 18-June-12 12.50 P Foreign Exchange Future 0.04100 0.03300 0
22/05/2012 £/R On 14-December-12 12.50 C Foreign Exchange Future 1.12100 1.17400 0
22/05/2012 £/R On 14-December-12 12.50 P Foreign Exchange Future 0.24100 0.22900 0
22/05/2012 £/R On 17-September-12 13.40 C Foreign Exchange Future 0.43000 0.46600 0
22/05/2012 £/R On 17-September-12 13.40 P Foreign Exchange Future 0.60100 0.57100 0
22/05/2012 £/R On 17-September-12 13.45 C Foreign Exchange Future 0.41400 0.44800 24,000
22/05/2012 £/R On 17-September-12 13.45 P Foreign Exchange Future 0.63500 0.60300 0
22/05/2012 £/R On 17-September-12 13.50 C Foreign Exchange Future 0.39700 0.43100 0
22/05/2012 £/R On 17-September-12 13.50 P Foreign Exchange Future 0.66800 0.63600 0
22/05/2012 ¥ /R On 14-December-12 Foreign Exchange Future 0.10640 0.10760 0
22/05/2012 ¥ /R On 17-September-12 0.08 C Foreign Exchange Future 0.02210 0.02320 0
22/05/2012 ¥ /R On 17-September-12 0.08 P Foreign Exchange Future 0.00010 0.00010 0
22/05/2012 ¥/R On 14-December-12 0.08 C Foreign Exchange Future 0.02326 0.02444 0
22/05/2012 ¥/R On 14-December-12 0.08 P Foreign Exchange Future 0.00026 0.00024 0
22/05/2012 ¥ /R On 17-September-12 0.09 C Foreign Exchange Future 0.01271 0.01375 0
22/05/2012 ¥ /R On 17-September-12 0.09 P Foreign Exchange Future 0.00071 0.00065 0
22/05/2012 ¥/R On 14-December-12 0.09 C Foreign Exchange Future 0.01439 0.01546 0
22/05/2012 ¥/R On 14-December-12 0.09 P Foreign Exchange Future 0.00139 0.00126 0
22/05/2012 ¥/ROn 18-June-12 0.10 C Foreign Exchange Future 0.00603 0.00697 0
22/05/2012 ¥/ROn 18-June-12 0.10 P Foreign Exchange Future 0.00053 0.00037 0
22/05/2012 ¥ /R On 17-September-12 0.10 C Foreign Exchange Future 0.00590 0.00664 0
22/05/2012 ¥ /R On 17-September-12 0.10 P Foreign Exchange Future 0.00390 0.00354 0
22/05/2012 ¥/R On 14-December-12 0.10 C Foreign Exchange Future 0.00795 0.00873 0
22/05/2012 ¥/R On 14-December-12 0.10 P Foreign Exchange Future 0.00495 0.00453 0
22/05/2012 ¥/ROn 18-June-12 0.11 c Foreign Exchange Future 0.00101 0.00129 0
22/05/2012 ¥/ROn 18-June-12 0.11 P Foreign Exchange Future 0.00551 0.00469 0
22/05/2012 ¥/ROn 18-June-12 0.12 c Foreign Exchange Future 0.00012 0.00017 0
22/05/2012 ¥/ROn 18-June-12 0.12 P Foreign Exchange Future 0.01462 0.01357 0
22/05/2012 €/R On 13-December-13 Foreign Exchange Future 11.24960 11.30380 500
22/05/2012 €/R On 17-September-12 9.45 c Foreign Exchange Future 1.27600 1.32400 0
22/05/2012 €/R On 17-September-12 9.45 P Foreign Exchange Future 0.02700 0.02100 10,200
22/05/2012 €/ROn 18-June-12 9.60 c Foreign Exchange Future 0.95800 1.00800 0
22/05/2012 €/ROn 18-June-12 9.60 P Foreign Exchange Future 0.00500 0.00300 1,000
22/05/2012 €/R On 17-September-12 9.75 c Foreign Exchange Future 1.01000 1.03900 0
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Put Closing Price
22/05/2012 €/R On 17-September-12 9.75 P Foreign Exchange Future 0.06100 0.03600 1,625
22/05/2012 €/ROn 18-June-12 9.80 C Foreign Exchange Future 0.76400 0.81000 0
22/05/2012 €/ROn 18-June-12 9.80 P Foreign Exchange Future 0.01100 0.00500 1,000
22/05/2012 €/ROn 18-June-12 9.85 C Foreign Exchange Future 0.71600 0.76000 0
22/05/2012 €/ROn 18-June-12 9.85 P Foreign Exchange Future 0.01300 0.00500 5,120
22/05/2012 €/ROn 18-June-12 10.05 C Foreign Exchange Future 0.53200 0.56500 5,120
22/05/2012 €/ROn 18-June-12 10.05 P Foreign Exchange Future 0.02900 0.01000 5,120
22/05/2012 €/ROn 18-June-12 10.30 C Foreign Exchange Future 0.32500 0.35500 800
22/05/2012 €/ROn 18-June-12 10.30 P Foreign Exchange Future 0.07200 0.05000 0
22/05/2012 €/R On 14-December-12 10.34 C Foreign Exchange Future 0.77400 0.79100 0
22/05/2012 €/R On 14-December-12 10.34 P Foreign Exchange Future 0.27100 0.23400 0
22/05/2012 €/ROn 18-June-12 10.35 C Foreign Exchange Future 0.28800 0.31900 0
22/05/2012 €/ROn 18-June-12 10.35 P Foreign Exchange Future 0.08500 0.06400 0
22/05/2012 €/R On 14-December-12 10.39 C Foreign Exchange Future 0.74500 0.76200 0
22/05/2012 €/R On 14-December-12 10.39 P Foreign Exchange Future 0.29200 0.25500 0
22/05/2012 €/ROn 18-June-12 10.40 C Foreign Exchange Future 0.25300 0.28600 0
22/05/2012 €/ROn 18-June-12 10.40 P Foreign Exchange Future 0.10000 0.08100 0
22/05/2012 €/R On 14-December-12 10.44 C Foreign Exchange Future 0.71600 0.73500 0
22/05/2012 €/R On 14-December-12 10.44 P Foreign Exchange Future 0.31300 0.27800 0
22/05/2012 €/ROn 18-June-12 10.45 C Foreign Exchange Future 0.22000 0.25500 0
22/05/2012 €/ROn 18-June-12 10.45 P Foreign Exchange Future 0.11700 0.10000 0
22/05/2012 €/ROn 18-June-12 10.55 C Foreign Exchange Future 0.17200 0.20100 5,120
22/05/2012 €/ROn 18-June-12 10.55 P Foreign Exchange Future 0.16900 0.14600 5,120
22/05/2012 €/R On 17-September-12 10.68 C Foreign Exchange Future 0.39500 0.42000 0
22/05/2012 €/R On 17-September-12 10.68 P Foreign Exchange Future 0.37100 0.34300 0
22/05/2012 €/R On 17-September-12 10.73 C Foreign Exchange Future 0.37500 0.39900 0
22/05/2012 €/R On 17-September-12 10.73 P Foreign Exchange Future 0.40100 0.37200 0
22/05/2012 €/R On 17-September-12 10.78 C Foreign Exchange Future 0.35700 0.37900 0
22/05/2012 €/R On 17-September-12 10.78 P Foreign Exchange Future 0.43300 0.40200 0
22/05/2012 €/R On 17-September-12 11.25 C Foreign Exchange Future 0.22400 0.23800 15,360
22/05/2012 €/R On 17-September-12 11.25 P Foreign Exchange Future 0.77500 0.73500 0
22/05/2012 €/R On 13-December-13 11.44 c Foreign Exchange Future 0.84900 0.86600 0
22/05/2012 €/R On 13-December-13 11.44 P Foreign Exchange Future 1.04200 1.00500 0
22/05/2012 €/R On 13-December-13 11.49 c Foreign Exchange Future 0.83300 0.84900 0
22/05/2012 €/R On 13-December-13 11.49 P Foreign Exchange Future 1.07600 1.03800 0
22/05/2012 €/R On 13-December-13 11.54 c Foreign Exchange Future 0.81700 0.83200 0
22/05/2012 €/R On 13-December-13 11.54 P Foreign Exchange Future 1.11000 1.07100 0
22/05/2012 AU$ /R On 14-December-15 Foreign Exchange Future 9.45270 9.46620 0
22/05/2012 AU$ /R On 14-December-15 7.25 c Foreign Exchange Future 2.45100 2.45200 0
22/05/2012 AU$ /R On 14-December-15 7.25 P Foreign Exchange Future 0.24800 0.23600 0
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22/05/2012 AU$ /R On 14-December-15 7.30 C Foreign Exchange Future 2.40800 2.40900 0
22/05/2012 AU$ /R On 14-December-15 7.30 P Foreign Exchange Future 0.25500 0.24300 0
22/05/2012 AU$ /R On 14-December-15 7.35 C Foreign Exchange Future 2.36500 2.36600 0
22/05/2012 AU$ /R On 14-December-15 7.35 P Foreign Exchange Future 0.26200 0.25000 0
22/05/2012 AU$ /R On 18-June-12 7.60 C Foreign Exchange Future 0.57400 0.57600 0
22/05/2012 AU$ /R On 18-June-12 7.60 P Foreign Exchange Future 0.00500 0.00400 0
22/05/2012 AU$ /R On 18-June-12 7.65 C Foreign Exchange Future 0.52500 0.52700 0
22/05/2012 AU$ /R On 18-June-12 7.65 P Foreign Exchange Future 0.00600 0.00500 0
22/05/2012 AU$ /R On 18-June-12 7.70 C Foreign Exchange Future 0.47600 0.47800 0
22/05/2012 AU$ /R On 18-June-12 7.70 P Foreign Exchange Future 0.00700 0.00600 0
22/05/2012 AUS$ /R On 14-December-12 8.04 C Foreign Exchange Future 0.45200 0.43900 0
22/05/2012 AUS$ /R On 14-December-12 8.04 P Foreign Exchange Future 0.23700 0.22100 0
22/05/2012 AUS$ /R On 14-December-12 8.09 C Foreign Exchange Future 0.42500 0.41200 0
22/05/2012 AU$ /R On 14-December-12 8.09 P Foreign Exchange Future 0.26000 0.24400 0
22/05/2012 AU$ /R On 14-December-12 8.14 C Foreign Exchange Future 0.40000 0.38600 0
22/05/2012 AU$ /R On 14-December-12 8.14 P Foreign Exchange Future 0.28500 0.26800 0
22/05/2012 AU$ /R On 17-September-12 8.19 C Foreign Exchange Future 0.26200 0.25200 0
22/05/2012 AU$ /R On 17-September-12 8.19 P Foreign Exchange Future 0.24000 0.22700 0
22/05/2012 AU$ /R On 17-September-12 8.24 C Foreign Exchange Future 0.24000 0.22900 0
22/05/2012 AU$ /R On 17-September-12 8.24 P Foreign Exchange Future 0.26800 0.25400 0
22/05/2012 AU$ /R On 17-September-12 8.29 C Foreign Exchange Future 0.21900 0.20900 0
22/05/2012 AU$ /R On 17-September-12 8.29 P Foreign Exchange Future 0.29700 0.28400 0
22/05/2012 CAD/ R On 14-December-12 Foreign Exchange Future 8.29610 8.29050 0
22/05/2012 CAD/ R On 17-September-12 7.66 C Foreign Exchange Future 0.60500 0.60800 0
22/05/2012 CAD/ R On 17-September-12 7.66 P Foreign Exchange Future 0.04900 0.05700 0
22/05/2012 CAD/ R On 17-September-12 7.71 C Foreign Exchange Future 0.56400 0.56700 0
22/05/2012 CAD/ R On 17-September-12 7.71 P Foreign Exchange Future 0.05800 0.06600 0
22/05/2012 CAD/ R On 14-December-12 7.75 C Foreign Exchange Future 0.64700 0.65000 0
22/05/2012 CAD/ R On 14-December-12 7.75 P Foreign Exchange Future 0.10500 0.11300 0
22/05/2012 CAD/ R On 17-September-12 7.76 C Foreign Exchange Future 0.52300 0.52700 0
22/05/2012 CAD/ R On 17-September-12 7.76 P Foreign Exchange Future 0.06700 0.07600 0
22/05/2012 CAD/ R On 14-December-12 7.80 c Foreign Exchange Future 0.60900 0.61200 0
22/05/2012 CAD/ R On 14-December-12 7.80 P Foreign Exchange Future 0.11700 0.12500 0
22/05/2012 CAD/ R On 14-December-12 7.85 c Foreign Exchange Future 0.57200 0.57500 0
22/05/2012 CAD/ R On 14-December-12 7.85 P Foreign Exchange Future 0.13000 0.13800 0
22/05/2012 CAD/R On 18-June-12 8.10 c Foreign Exchange Future 0.12700 0.14200 0
22/05/2012 CAD/R On 18-June-12 8.10 P Foreign Exchange Future 0.09900 0.11900 0
22/05/2012 CAD/R On 18-June-12 8.15 c Foreign Exchange Future 0.10500 0.12000 0
22/05/2012 CAD/R On 18-June-12 8.15 P Foreign Exchange Future 0.12700 0.14700 0
22/05/2012 CAD/R On 18-June-12 8.20 c Foreign Exchange Future 0.08600 0.10100 0
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Date Contract Details Strike Call/ Product MTM Price Previous Day's Open Interest
Put Closing Price
22/05/2012 CAD/R On 18-June-12 8.20 P Foreign Exchange Future 0.15800 0.17800 0
22/05/2012 CF CANDO CAAZ On 18-June-12 Can-Do Future 0.25530 0.26240 5,670
22/05/2012 CF CANDO CABA On 18-June-12 Can-Do Future 0.00000 0.00000 0
22/05/2012 CF CANDO CABB On 18-June-12 Can-Do Future 0.00480 0.00490 8,000
22/05/2012 CF CANDO CABC On 18-June-12 Can-Do Future 0.04970 0.04600 0
22/05/2012 CF CANDO CABD On 18-June-12 Can-Do Future 0.00020 0.00030 16,000
22/05/2012 CHF /R On 14-December-12 Foreign Exchange Future 9.04280 9.08990 0
22/05/2012 CHF /R On 14-December-12 8.46 C Foreign Exchange Future 0.77600 0.82100 0
22/05/2012 CHF /R On 14-December-12 8.46 P Foreign Exchange Future 0.18900 0.18700 0
22/05/2012 CHF /R On 14-December-12 8.51 C Foreign Exchange Future 0.74300 0.78800 0
22/05/2012 CHF /R On 14-December-12 8.51 P Foreign Exchange Future 0.20600 0.20400 0
22/05/2012 CHF /R On 14-December-12 8.56 C Foreign Exchange Future 0.71100 0.75600 0
22/05/2012 CHF /R On 14-December-12 8.56 P Foreign Exchange Future 0.22400 0.22200 0
22/05/2012 CHF /R On 17-September-12 8.70 C Foreign Exchange Future 0.45400 0.49200 0
22/05/2012 CHF /R On 17-September-12 8.70 P Foreign Exchange Future 0.23900 0.22900 0
22/05/2012 CHF /R On 17-September-12 8.75 C Foreign Exchange Future 0.42900 0.46600 0
22/05/2012 CHF /R On 17-September-12 8.75 P Foreign Exchange Future 0.26400 0.25300 0
22/05/2012 CHF /R On 17-September-12 8.80 C Foreign Exchange Future 0.40600 0.44100 0
22/05/2012 CHF /R On 17-September-12 8.80 P Foreign Exchange Future 0.29100 0.27800 0
22/05/2012 CHF /R On 18-June-12 9.05 C Foreign Exchange Future 0.08100 0.09700 0
22/05/2012 CHF /R On 18-June-12 9.05 P Foreign Exchange Future 0.34600 0.31400 0
22/05/2012 CHF /R On 18-June-12 9.10 C Foreign Exchange Future 0.07000 0.08500 0
22/05/2012 CHF /R On 18-June-12 9.10 P Foreign Exchange Future 0.38500 0.35200 0
22/05/2012 CHF /R On 18-June-12 9.15 C Foreign Exchange Future 0.06100 0.07400 0
22/05/2012 CHF /R On 18-June-12 9.15 P Foreign Exchange Future 0.42600 0.39100 0
22/05/2012 NZ$ /R On 14-December-12 Foreign Exchange Future 6.39860 6.40550 0
22/05/2012 NZ$ /R On 17-September-12 6.19 C Foreign Exchange Future 0.28000 0.29100 0
22/05/2012 NZ$ /R On 17-September-12 6.19 P Foreign Exchange Future 0.11900 0.12300 0
22/05/2012 NZ$ /R On 17-September-12 6.24 C Foreign Exchange Future 0.25000 0.26000 0
22/05/2012 NZ$ /R On 17-September-12 6.24 P Foreign Exchange Future 0.13900 0.14200 0
22/05/2012 NZ$ /R On 18-June-12 6.25 c Foreign Exchange Future 0.11100 0.12100 0
22/05/2012 NZ$ /R On 18-June-12 6.25 P Foreign Exchange Future 0.06200 0.06600 0
22/05/2012 NZ$ /R On 14-December-12 6.29 c Foreign Exchange Future 0.34100 0.34900 0
22/05/2012 NZ$ /R On 14-December-12 6.29 P Foreign Exchange Future 0.23000 0.23100 0
22/05/2012 NZ$ /R On 17-September-12 6.29 c Foreign Exchange Future 0.22200 0.23200 0
22/05/2012 NZ$ /R On 17-September-12 6.29 P Foreign Exchange Future 0.16100 0.16400 0
22/05/2012 NZ$ /R On 18-June-12 6.30 c Foreign Exchange Future 0.08400 0.09200 0
22/05/2012 NZ$ /R On 18-June-12 6.30 P Foreign Exchange Future 0.08500 0.08700 0
22/05/2012 NZ$ /R On 14-December-12 6.34 c Foreign Exchange Future 0.31500 0.32300 0
22/05/2012 NZ$ /R On 14-December-12 6.34 P Foreign Exchange Future 0.25400 0.25500 0
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Put Closing Price
22/05/2012 NZ$ /R On 18-June-12 6.35 C Foreign Exchange Future 0.06400 0.07200 0
22/05/2012 NZ$ /R On 18-June-12 6.35 P Foreign Exchange Future 0.11500 0.11700 0
22/05/2012 NZ$ /R On 14-December-12 6.39 C Foreign Exchange Future 0.29100 0.29800 0
22/05/2012 NZ$ /R On 14-December-12 6.39 P Foreign Exchange Future 0.28000 0.28000 0
22/05/2012 YUAN/R On 14-December-12 Foreign Exchange Future 1.33750 1.34190 0
22/05/2012 YUAN/R On 18-June-12 1.10 C Foreign Exchange Future 0.20750 0.21200 0
22/05/2012 YUAN/R On 18-June-12 1.10 P Foreign Exchange Future 0.00010 0.00010 0
22/05/2012 YUAN/R On 18-June-12 1.15 C Foreign Exchange Future 0.15780 0.16230 0
22/05/2012 YUAN/R On 18-June-12 1.15 P Foreign Exchange Future 0.00040 0.00040 0
22/05/2012 YUAN/R On 17-September-12 1.16 C Foreign Exchange Future 0.16580 0.17070 0
22/05/2012 YUAN/R On 17-September-12 1.16 P Foreign Exchange Future 0.00390 0.00440 0
22/05/2012 YUAN/R On 14-December-12 1.18 C Foreign Exchange Future 0.17230 0.17700 0
22/05/2012 YUAN/R On 14-December-12 1.18 P Foreign Exchange Future 0.01280 0.01310 0
22/05/2012 YUAN/R On 18-June-12 1.20 C Foreign Exchange Future 0.10870 0.11340 0
22/05/2012 YUAN/R On 18-June-12 1.20 P Foreign Exchange Future 0.00130 0.00150 0
22/05/2012 YUAN/R On 17-September-12 1.21 C Foreign Exchange Future 0.12330 0.12830 0
22/05/2012 YUAN/R On 17-September-12 1.21 P Foreign Exchange Future 0.01140 0.01200 0
22/05/2012 YUAN/R On 14-December-12 1.23 C Foreign Exchange Future 0.13490 0.13940 0
22/05/2012 YUAN/R On 14-December-12 1.23 P Foreign Exchange Future 0.02540 0.02550 0
22/05/2012 YUAN/R On 17-September-12 1.26 C Foreign Exchange Future 0.08770 0.09240 0
22/05/2012 YUAN/R On 17-September-12 1.26 P Foreign Exchange Future 0.02580 0.02610 0
22/05/2012 YUAN/R On 14-December-12 1.28 C Foreign Exchange Future 0.10380 0.10790 0
22/05/2012 YUAN/R On 14-December-12 1.28 P Foreign Exchange Future 0.04430 0.04400 0
23/05/2012 $ /R On 14-December-15 Foreign Exchange Future 10.76140 10.56520 0
23/05/2012 $/ROn 18-June-12 6.75 C Foreign Exchange Future 1.71500 1.52000 4,850
23/05/2012 $/ROn 18-June-12 6.75 P Foreign Exchange Future 0.00000 0.00000 0
23/05/2012 $/ROn 18-June-12 7.00 C Foreign Exchange Future 1.46600 1.27000 0
23/05/2012 $/ROn 18-June-12 7.00 P Foreign Exchange Future 0.00100 0.00000 2,000
23/05/2012 $/ROn 18-June-12 7.05 C Foreign Exchange Future 1.41600 1.22000 0
23/05/2012 $/ROn 18-June-12 7.05 P Foreign Exchange Future 0.00100 0.00000 20,100
23/05/2012 $ /R On 17-September-12 7.15 c Foreign Exchange Future 1.44200 1.24400 16,000
23/05/2012 $ /R On 17-September-12 7.15 P Foreign Exchange Future 0.01400 0.01700 9,200
23/05/2012 $ /R On 17-September-12 7.20 c Foreign Exchange Future 1.39400 1.19600 0
23/05/2012 $ /R On 17-September-12 7.20 P Foreign Exchange Future 0.01600 0.01900 0
23/05/2012 $ /R On 17-September-12 7.25 c Foreign Exchange Future 1.34600 1.14800 0
23/05/2012 $ /R On 17-September-12 7.25 P Foreign Exchange Future 0.01800 0.02100 0
23/05/2012 $ /R On 17-September-12 7.30 c Foreign Exchange Future 1.29900 1.10100 37,000
23/05/2012 $ /R On 17-September-12 7.30 P Foreign Exchange Future 0.02100 0.02400 0
23/05/2012 $ /R On 17-September-12 7.40 c Foreign Exchange Future 1.20400 1.00700 0
23/05/2012 $ /R On 17-September-12 7.40 P Foreign Exchange Future 0.02600 0.03000 8,000
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Put Closing Price
23/05/2012 $ /R On 17-September-12 7.50 C Foreign Exchange Future 1.11200 0.91500 0
23/05/2012 $ /R On 17-September-12 7.50 P Foreign Exchange Future 0.03400 0.03800 246
23/05/2012 $/R On 14-December-12 7.65 C Foreign Exchange Future 1.12400 0.93600 0
23/05/2012 $/R On 14-December-12 7.65 P Foreign Exchange Future 0.09400 0.10800 0
23/05/2012 $/R On 14-December-12 7.70 C Foreign Exchange Future 1.08200 0.89900 0
23/05/2012 $/R On 14-December-12 7.70 P Foreign Exchange Future 0.10200 0.12100 0
23/05/2012 $/R On 14-December-12 7.75 C Foreign Exchange Future 1.04100 0.86300 0
23/05/2012 $/R On 14-December-12 7.75 P Foreign Exchange Future 0.11100 0.13500 0
23/05/2012 $/ROn 18-June-12 7.80 C Foreign Exchange Future 0.67300 0.48500 0
23/05/2012 $/ROn 18-June-12 7.80 P Foreign Exchange Future 0.00800 0.01500 200
23/05/2012 $/R On 18-March-13 7.90 C Foreign Exchange Future 1.06900 0.90900 0
23/05/2012 $/R On 18-March-13 7.90 P Foreign Exchange Future 0.18200 0.22700 0
23/05/2012 $/R On 18-March-13 7.95 C Foreign Exchange Future 1.03600 0.87800 0
23/05/2012 $/R On 18-March-13 7.95 P Foreign Exchange Future 0.19900 0.24600 0
23/05/2012 $ /R On 12-December-14 8.00 C Foreign Exchange Future 2.05300 1.89900 200
23/05/2012 $ /R On 12-December-14 8.00 P Foreign Exchange Future 0.36600 0.40800 0
23/05/2012 $/R On 18-March-13 8.10 C Foreign Exchange Future 0.94200 0.79200 0
23/05/2012 $/R On 18-March-13 8.10 P Foreign Exchange Future 0.25500 0.31000 180
23/05/2012 $/ROn 18-June-12 8.20 C Foreign Exchange Future 0.32400 0.19200 10,000
23/05/2012 $/ROn 18-June-12 8.20 P Foreign Exchange Future 0.05900 0.12200 0
23/05/2012 $/R On 14-December-12 8.30 C Foreign Exchange Future 0.67400 0.54800 0
23/05/2012 $/R On 14-December-12 8.30 P Foreign Exchange Future 0.29400 0.37000 6,000
23/05/2012 $ /R On 17-September-12 8.40 C Foreign Exchange Future 0.45400 0.34100 2,500
23/05/2012 $ /R On 17-September-12 8.40 P Foreign Exchange Future 0.27600 0.36400 0
23/05/2012 $ /R On 12-December-14 8.45 C Foreign Exchange Future 1.79900 1.65800 0
23/05/2012 $ /R On 12-December-14 8.45 P Foreign Exchange Future 0.56200 0.61700 0
23/05/2012 $ /R On 12-December-14 8.50 C Foreign Exchange Future 1.77300 1.63400 0
23/05/2012 $ /R On 12-December-14 8.50 P Foreign Exchange Future 0.58600 0.64300 0
23/05/2012 $ /R On 12-December-14 8.55 C Foreign Exchange Future 1.74800 1.61000 0
23/05/2012 $ /R On 12-December-14 8.55 P Foreign Exchange Future 0.61100 0.66900 0
23/05/2012 $/R On 14-December-12 8.60 c Foreign Exchange Future 0.53900 0.43300 6,000
23/05/2012 $/R On 14-December-12 8.60 P Foreign Exchange Future 0.45900 0.55500 0
23/05/2012 $/ROn 18-June-12 8.65 c Foreign Exchange Future 0.10800 0.05800 0
23/05/2012 $/ROn 18-June-12 8.65 P Foreign Exchange Future 0.29300 0.43800 0
23/05/2012 $ /R On 17-September-12 8.75 c Foreign Exchange Future 0.31500 0.23300 20,100
23/05/2012 $ /R On 17-September-12 8.75 P Foreign Exchange Future 0.48700 0.60600 0
23/05/2012 $ /R On 17-September-12 8.80 c Foreign Exchange Future 0.29900 0.22100 0
23/05/2012 $ /R On 17-September-12 8.80 P Foreign Exchange Future 0.52100 0.64400 1,500
23/05/2012 $/ROn 18-June-12 8.85 c Foreign Exchange Future 0.06600 0.03600 5,000
23/05/2012 $/ROn 18-June-12 8.85 P Foreign Exchange Future 0.45100 0.61600 0
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Put Closing Price
23/05/2012 $ /R On 13-December-13 8.93 C Foreign Exchange Future 0.91500 0.80300 0
23/05/2012 $ /R On 13-December-13 8.93 P Foreign Exchange Future 0.85000 0.94600 0
23/05/2012 $ /R On 13-December-13 8.98 C Foreign Exchange Future 0.89900 0.78600 0
23/05/2012 $ /R On 13-December-13 8.98 P Foreign Exchange Future 0.88400 0.97900 0
23/05/2012 $ /R On 13-December-13 9.00 C Foreign Exchange Future 0.89100 0.77900 0
23/05/2012 $ /R On 13-December-13 9.00 P Foreign Exchange Future 0.89800 0.99500 0
23/05/2012 $ /R On 13-December-13 9.03 C Foreign Exchange Future 0.88100 0.77000 0
23/05/2012 $ /R On 13-December-13 9.03 P Foreign Exchange Future 0.91600 1.01300 0
23/05/2012 $/R On 18-March-13 9.10 C Foreign Exchange Future 0.51700 0.42900 180
23/05/2012 $/R On 18-March-13 9.10 P Foreign Exchange Future 0.83000 0.94700 0
23/05/2012 $ /R On 14-December-15 9.15 C Foreign Exchange Future 2.42900 2.29300 0
23/05/2012 $ /R On 14-December-15 9.15 P Foreign Exchange Future 0.81800 0.87800 0
23/05/2012 $ /R On 14-December-15 9.20 C Foreign Exchange Future 2.40600 2.27100 0
23/05/2012 $ /R On 14-December-15 9.20 P Foreign Exchange Future 0.84500 0.90600 0
23/05/2012 $ /R On 14-December-15 9.25 C Foreign Exchange Future 2.38400 2.25000 0
23/05/2012 $ /R On 14-December-15 9.25 P Foreign Exchange Future 0.87300 0.93500 0
23/05/2012 $ /R MAXI On 14-December-12 Foreign Exchange Future 8.68040 8.47760 2
23/05/2012 $ /R MAXI On 17-September-12 7.60 C Foreign Exchange Future 1.01996 0.82986 0
23/05/2012 $ /R MAXI On 17-September-12 7.60 P Foreign Exchange Future 0.04276 0.05276 0
23/05/2012 $ /R MAXI On 17-September-12 7.65 C Foreign Exchange Future 0.97507 0.78874 0
23/05/2012 $ /R MAXI On 17-September-12 7.65 P Foreign Exchange Future 0.04787 0.06164 0
23/05/2012 $ /R MAXI On 17-September-12 7.70 C Foreign Exchange Future 0.93071 0.74866 0
23/05/2012 $ /R MAXI On 17-September-12 7.70 P Foreign Exchange Future 0.05351 0.07156 0
23/05/2012 $ /R MAXI On 14-December-12 7.82 C Foreign Exchange Future 0.98238 0.81194 0
23/05/2012 $ /R MAXI On 14-December-12 7.82 P Foreign Exchange Future 0.12518 0.15754 0
23/05/2012 $ /R MAXI On 14-December-12 7.87 C Foreign Exchange Future 0.94432 0.77845 0
23/05/2012 $ /R MAXI On 14-December-12 7.87 P Foreign Exchange Future 0.13712 0.17405 0
23/05/2012 $ /R MAXI On 14-December-12 7.92 C Foreign Exchange Future 0.90879 0.74598 0
23/05/2012 $ /R MAXI On 14-December-12 7.92 P Foreign Exchange Future 0.15159 0.19158 0
23/05/2012 $ /R MAXI On 18-June-12 8.30 C Foreign Exchange Future 0.25823 0.14649 0
23/05/2012 $ /R MAXI On 18-June-12 8.30 P Foreign Exchange Future 0.09293 0.17649 0
23/05/2012 $ /R MAXI On 18-June-12 8.35 c Foreign Exchange Future 0.22882 0.12827 0
23/05/2012 $ /R MAXI On 18-June-12 8.35 P Foreign Exchange Future 0.11352 0.20827 0
23/05/2012 $ /R MAXI On 18-June-12 8.40 c Foreign Exchange Future 0.20191 0.11224 0
23/05/2012 $ /R MAXI On 18-June-12 8.40 P Foreign Exchange Future 0.13661 0.24224 0
23/05/2012 £/R On 14-December-12 Foreign Exchange Future 13.62410 13.38060 0
23/05/2012 £/ROn 18-June-12 11.10 c Foreign Exchange Future 2.19700 1.96700 0
23/05/2012 £/ROn 18-June-12 11.10 P Foreign Exchange Future 0.00000 0.00100 24,000
23/05/2012 £/R On 17-September-12 11.35 c Foreign Exchange Future 2.14100 1.90700 0
23/05/2012 £/R On 17-September-12 11.35 P Foreign Exchange Future 0.02400 0.02800 6,000
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Put Closing Price
23/05/2012 £/ROn 18-June-12 11.80 C Foreign Exchange Future 1.50100 1.27500 0
23/05/2012 £/ROn 18-June-12 11.80 P Foreign Exchange Future 0.00400 0.00900 0
23/05/2012 £/ROn 18-June-12 11.85 C Foreign Exchange Future 1.45200 1.22500 0
23/05/2012 £/ROn 18-June-12 11.85 P Foreign Exchange Future 0.00500 0.00900 0
23/05/2012 £/ROn 18-June-12 11.90 C Foreign Exchange Future 1.40300 1.17600 0
23/05/2012 £/ROn 18-June-12 11.90 P Foreign Exchange Future 0.00600 0.01000 0
23/05/2012 £/R On 14-December-12 12.40 C Foreign Exchange Future 1.37800 1.18900 0
23/05/2012 £/R On 14-December-12 12.40 P Foreign Exchange Future 0.15400 0.20900 0
23/05/2012 £/R On 14-December-12 12.45 C Foreign Exchange Future 1.34100 1.15500 0
23/05/2012 £/R On 14-December-12 12.45 P Foreign Exchange Future 0.16700 0.22500 0
23/05/2012 £/ROn 18-June-12 12.50 C Foreign Exchange Future 0.81600 0.60700 0
23/05/2012 £/ROn 18-June-12 12.50 P Foreign Exchange Future 0.01900 0.04100 0
23/05/2012 £/R On 14-December-12 12.50 C Foreign Exchange Future 1.30400 1.12100 0
23/05/2012 £/R On 14-December-12 12.50 P Foreign Exchange Future 0.18000 0.24100 0
23/05/2012 £/R On 17-September-12 13.40 C Foreign Exchange Future 0.53700 0.43000 0
23/05/2012 £/R On 17-September-12 13.40 P Foreign Exchange Future 0.47000 0.60100 0
23/05/2012 £/R On 17-September-12 13.45 C Foreign Exchange Future 0.51600 0.41400 24,000
23/05/2012 £/R On 17-September-12 13.45 P Foreign Exchange Future 0.49900 0.63500 0
23/05/2012 £/R On 17-September-12 13.50 C Foreign Exchange Future 0.49600 0.39700 0
23/05/2012 £/R On 17-September-12 13.50 P Foreign Exchange Future 0.52900 0.66800 0
23/05/2012 ¥/R On 14-December-12 Foreign Exchange Future 0.10970 0.10640 0
23/05/2012 ¥ /R On 17-September-12 0.08 C Foreign Exchange Future 0.02529 0.02210 0
23/05/2012 ¥ /R On 17-September-12 0.08 P Foreign Exchange Future 0.00009 0.00010 0
23/05/2012 ¥/R On 14-December-12 0.08 C Foreign Exchange Future 0.02653 0.02326 0
23/05/2012 ¥/R On 14-December-12 0.08 P Foreign Exchange Future 0.00023 0.00026 0
23/05/2012 ¥ /R On 17-September-12 0.09 C Foreign Exchange Future 0.01569 0.01271 0
23/05/2012 ¥ /R On 17-September-12 0.09 P Foreign Exchange Future 0.00049 0.00071 0
23/05/2012 ¥/R On 14-December-12 0.09 C Foreign Exchange Future 0.01738 0.01439 0
23/05/2012 ¥/R On 14-December-12 0.09 P Foreign Exchange Future 0.00108 0.00139 0
23/05/2012 ¥/ROn 18-June-12 0.10 C Foreign Exchange Future 0.00887 0.00603 0
23/05/2012 ¥/ROn 18-June-12 0.10 P Foreign Exchange Future 0.00017 0.00053 0
23/05/2012 ¥ /R On 17-September-12 0.10 c Foreign Exchange Future 0.00800 0.00590 0
23/05/2012 ¥ /R On 17-September-12 0.10 P Foreign Exchange Future 0.00280 0.00390 0
23/05/2012 ¥/R On 14-December-12 0.10 c Foreign Exchange Future 0.01015 0.00795 0
23/05/2012 ¥/R On 14-December-12 0.10 P Foreign Exchange Future 0.00385 0.00495 0
23/05/2012 ¥/ROn 18-June-12 0.11 c Foreign Exchange Future 0.00192 0.00101 0
23/05/2012 ¥/ROn 18-June-12 0.11 P Foreign Exchange Future 0.00322 0.00551 0
23/05/2012 ¥/ROn 18-June-12 0.12 c Foreign Exchange Future 0.00024 0.00012 0
23/05/2012 ¥/ROn 18-June-12 0.12 P Foreign Exchange Future 0.01154 0.01462 0
23/05/2012 €/R On 13-December-13 Foreign Exchange Future 11.38050 11.24960 500
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Put Closing Price
23/05/2012 €/R On 17-September-12 9.45 C Foreign Exchange Future 1.37400 1.27600 0
23/05/2012 €/R On 17-September-12 9.45 P Foreign Exchange Future 0.01700 0.02700 10,200
23/05/2012 €/ROn 18-June-12 9.60 C Foreign Exchange Future 1.05800 0.95800 0
23/05/2012 €/ROn 18-June-12 9.60 P Foreign Exchange Future 0.00200 0.00500 1,000
23/05/2012 €/R On 17-September-12 9.75 C Foreign Exchange Future 1.08700 1.01000 0
23/05/2012 €/R On 17-September-12 9.75 P Foreign Exchange Future 0.03000 0.06100 1,625
23/05/2012 €/ROn 18-June-12 9.80 C Foreign Exchange Future 0.85900 0.76400 0
23/05/2012 €/ROn 18-June-12 9.80 P Foreign Exchange Future 0.00300 0.01100 1,000
23/05/2012 €/ROn 18-June-12 9.85 C Foreign Exchange Future 0.81000 0.71600 0
23/05/2012 €/ROn 18-June-12 9.85 P Foreign Exchange Future 0.00400 0.01300 5,120
23/05/2012 €/ROn 18-June-12 10.05 C Foreign Exchange Future 0.61300 0.53200 5,120
23/05/2012 €/ROn 18-June-12 10.05 P Foreign Exchange Future 0.00700 0.02900 5,120
23/05/2012 €/R On 17-September-12 10.20 C Foreign Exchange Future 0.71900 0.00000 0
23/05/2012 €/R On 17-September-12 10.20 P Foreign Exchange Future 0.11200 0.00000 1,500
23/05/2012 €/ROn 18-June-12 10.30 C Foreign Exchange Future 0.39100 0.32500 800
23/05/2012 €/ROn 18-June-12 10.30 P Foreign Exchange Future 0.03500 0.07200 0
23/05/2012 €/R On 14-December-12 10.34 C Foreign Exchange Future 0.83100 0.77400 0
23/05/2012 €/R On 14-December-12 10.34 P Foreign Exchange Future 0.21700 0.27100 0
23/05/2012 €/ROn 18-June-12 10.35 C Foreign Exchange Future 0.35300 0.28800 0
23/05/2012 €/ROn 18-June-12 10.35 P Foreign Exchange Future 0.04700 0.08500 0
23/05/2012 €/R On 14-December-12 10.39 C Foreign Exchange Future 0.79900 0.74500 0
23/05/2012 €/R On 14-December-12 10.39 P Foreign Exchange Future 0.23500 0.29200 0
23/05/2012 €/ROn 18-June-12 10.40 C Foreign Exchange Future 0.31700 0.25300 0
23/05/2012 €/ROn 18-June-12 10.40 P Foreign Exchange Future 0.06100 0.10000 0
23/05/2012 €/R On 14-December-12 10.44 C Foreign Exchange Future 0.77000 0.71600 0
23/05/2012 €/R On 14-December-12 10.44 P Foreign Exchange Future 0.25600 0.31300 0
23/05/2012 €/ROn 18-June-12 10.45 C Foreign Exchange Future 0.28400 0.22000 0
23/05/2012 €/ROn 18-June-12 10.45 P Foreign Exchange Future 0.07800 0.11700 0
23/05/2012 €/ROn 18-June-12 10.55 C Foreign Exchange Future 0.22400 0.17200 5,120
23/05/2012 €/ROn 18-June-12 10.55 P Foreign Exchange Future 0.11800 0.16900 5,120
23/05/2012 €/R On 17-September-12 10.68 c Foreign Exchange Future 0.44600 0.39500 0
23/05/2012 €/R On 17-September-12 10.68 P Foreign Exchange Future 0.31400 0.37100 0
23/05/2012 €/R On 17-September-12 10.73 c Foreign Exchange Future 0.42400 0.37500 0
23/05/2012 €/R On 17-September-12 10.73 P Foreign Exchange Future 0.34200 0.40100 0
23/05/2012 €/R On 17-September-12 10.78 c Foreign Exchange Future 0.40300 0.35700 0
23/05/2012 €/R On 17-September-12 10.78 P Foreign Exchange Future 0.37100 0.43300 0
23/05/2012 €/R On 17-September-12 11.25 c Foreign Exchange Future 0.25400 0.22400 15,360
23/05/2012 €/R On 17-September-12 11.25 P Foreign Exchange Future 0.69700 0.77500 0
23/05/2012 €/R On 13-December-13 11.44 c Foreign Exchange Future 0.91700 0.84900 0
23/05/2012 €/R On 13-December-13 11.44 P Foreign Exchange Future 0.98000 1.04200 0
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23/05/2012 €/R On 13-December-13 11.49 C Foreign Exchange Future 0.89900 0.83300 0
23/05/2012 €/R On 13-December-13 11.49 P Foreign Exchange Future 1.01200 1.07600 0
23/05/2012 €/R On 13-December-13 11.54 C Foreign Exchange Future 0.88200 0.81700 0
23/05/2012 €/R On 13-December-13 11.54 P Foreign Exchange Future 1.04500 1.11000 0
23/05/2012 AU$ /R On 14-December-15 Foreign Exchange Future 9.48510 9.45270 0
23/05/2012 AU$ /R On 14-December-15 7.25 C Foreign Exchange Future 2.49000 2.45100 0
23/05/2012 AU$ /R On 14-December-15 7.25 P Foreign Exchange Future 0.25500 0.24800 0
23/05/2012 AU$ /R On 14-December-15 7.30 C Foreign Exchange Future 2.44700 2.40800 0
23/05/2012 AU$ /R On 14-December-15 7.30 P Foreign Exchange Future 0.26200 0.25500 0
23/05/2012 AU$ /R On 14-December-15 7.35 C Foreign Exchange Future 2.40400 2.36500 0
23/05/2012 AU$ /R On 14-December-15 7.35 P Foreign Exchange Future 0.26900 0.26200 0
23/05/2012 AU$ /R On 18-June-12 7.60 C Foreign Exchange Future 0.61600 0.57400 0
23/05/2012 AU$ /R On 18-June-12 7.60 P Foreign Exchange Future 0.00400 0.00500 0
23/05/2012 AU$ /R On 18-June-12 7.65 C Foreign Exchange Future 0.56800 0.52500 0
23/05/2012 AU$ /R On 18-June-12 7.65 P Foreign Exchange Future 0.00600 0.00600 0
23/05/2012 AU$ /R On 18-June-12 7.70 C Foreign Exchange Future 0.51900 0.47600 0
23/05/2012 AU$ /R On 18-June-12 7.70 P Foreign Exchange Future 0.00700 0.00700 0
23/05/2012 AU$ /R On 14-December-12 8.04 C Foreign Exchange Future 0.49400 0.45200 0
23/05/2012 AU$ /R On 14-December-12 8.04 P Foreign Exchange Future 0.22700 0.23700 0
23/05/2012 AU$ /R On 14-December-12 8.09 C Foreign Exchange Future 0.46600 0.42500 0
23/05/2012 AU$ /R On 14-December-12 8.09 P Foreign Exchange Future 0.24900 0.26000 0
23/05/2012 AU$ /R On 14-December-12 8.14 C Foreign Exchange Future 0.43900 0.40000 0
23/05/2012 AU$ /R On 14-December-12 8.14 P Foreign Exchange Future 0.27200 0.28500 0
23/05/2012 AU$ /R On 17-September-12 8.19 C Foreign Exchange Future 0.29800 0.26200 0
23/05/2012 AU$ /R On 17-September-12 8.19 P Foreign Exchange Future 0.22900 0.24000 0
23/05/2012 AUS$ /R On 17-September-12 8.24 C Foreign Exchange Future 0.27300 0.24000 0
23/05/2012 AUS$ /R On 17-September-12 8.24 P Foreign Exchange Future 0.25400 0.26800 0
23/05/2012 AUS$ /R On 17-September-12 8.29 C Foreign Exchange Future 0.25100 0.21900 0
23/05/2012 AU$ /R On 17-September-12 8.29 P Foreign Exchange Future 0.28200 0.29700 0
23/05/2012 CAD/ R On 14-December-12 Foreign Exchange Future 8.40670 8.29610 0
23/05/2012 CAD/ R On 17-September-12 7.66 c Foreign Exchange Future 0.70800 0.60500 0
23/05/2012 CAD/ R On 17-September-12 7.66 P Foreign Exchange Future 0.04500 0.04900 0
23/05/2012 CAD/ R On 17-September-12 7.71 c Foreign Exchange Future 0.66500 0.56400 0
23/05/2012 CAD/ R On 17-September-12 7.71 P Foreign Exchange Future 0.05200 0.05800 0
23/05/2012 CAD/ R On 14-December-12 7.75 c Foreign Exchange Future 0.75100 0.64700 0
23/05/2012 CAD/ R On 14-December-12 7.75 P Foreign Exchange Future 0.09800 0.10500 0
23/05/2012 CAD/ R On 17-September-12 7.76 c Foreign Exchange Future 0.62300 0.52300 0
23/05/2012 CAD/ R On 17-September-12 7.76 P Foreign Exchange Future 0.06000 0.06700 0
23/05/2012 CAD/ R On 14-December-12 7.80 c Foreign Exchange Future 0.71100 0.60900 0
23/05/2012 CAD/ R On 14-December-12 7.80 P Foreign Exchange Future 0.10800 0.11700 0
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23/05/2012 CAD/ R On 14-December-12 7.85 C Foreign Exchange Future 0.67200 0.57200 0
23/05/2012 CAD/ R On 14-December-12 7.85 P Foreign Exchange Future 0.11900 0.13000 0
23/05/2012 CAD/R On 18-June-12 8.10 C Foreign Exchange Future 0.19600 0.12700 0
23/05/2012 CAD/R On 18-June-12 8.10 P Foreign Exchange Future 0.06500 0.09900 0
23/05/2012 CAD/R On 18-June-12 8.15 C Foreign Exchange Future 0.16500 0.10500 0
23/05/2012 CAD/R On 18-June-12 8.15 P Foreign Exchange Future 0.08400 0.12700 0
23/05/2012 CAD/R On 18-June-12 8.20 C Foreign Exchange Future 0.13600 0.08600 0
23/05/2012 CAD/R On 18-June-12 8.20 P Foreign Exchange Future 0.10500 0.15800 0
23/05/2012 CF CANDO CAAZ On 18-June-12 Can-Do Future 0.35220 0.25530 5,670
23/05/2012 CF CANDO CABA On 18-June-12 Can-Do Future 0.00000 0.00000 0
23/05/2012 CF CANDO CABB On 18-June-12 Can-Do Future 0.00260 0.00480 8,000
23/05/2012 CF CANDO CABC On 18-June-12 Can-Do Future 0.02840 0.04970 0
23/05/2012 CF CANDO CABD On 18-June-12 Can-Do Future 0.00010 0.00020 16,000
23/05/2012 CHF /R On 14-December-12 Foreign Exchange Future 9.13830 9.04280 0
23/05/2012 CHF /R On 14-December-12 8.46 C Foreign Exchange Future 0.85000 0.77600 0
23/05/2012 CHF /R On 14-December-12 8.46 P Foreign Exchange Future 0.16700 0.18900 0
23/05/2012 CHF /R On 14-December-12 8.51 C Foreign Exchange Future 0.81600 0.74300 0
23/05/2012 CHF /R On 14-December-12 8.51 P Foreign Exchange Future 0.18300 0.20600 0
23/05/2012 CHF /R On 14-December-12 8.56 C Foreign Exchange Future 0.78300 0.71100 0
23/05/2012 CHF /R On 14-December-12 8.56 P Foreign Exchange Future 0.20000 0.22400 0
23/05/2012 CHF /R On 17-September-12 8.70 C Foreign Exchange Future 0.50300 0.45400 0
23/05/2012 CHF /R On 17-September-12 8.70 P Foreign Exchange Future 0.19700 0.23900 0
23/05/2012 CHF /R On 17-September-12 8.75 C Foreign Exchange Future 0.47600 0.42900 0
23/05/2012 CHF /R On 17-September-12 8.75 P Foreign Exchange Future 0.22000 0.26400 0
23/05/2012 CHF /R On 17-September-12 8.80 C Foreign Exchange Future 0.45000 0.40600 0
23/05/2012 CHF /R On 17-September-12 8.80 P Foreign Exchange Future 0.24400 0.29100 0
23/05/2012 CHF /R On 18-June-12 9.05 C Foreign Exchange Future 0.09500 0.08100 0
23/05/2012 CHF /R On 18-June-12 9.05 P Foreign Exchange Future 0.27500 0.34600 0
23/05/2012 CHF /R On 18-June-12 9.10 C Foreign Exchange Future 0.08200 0.07000 0
23/05/2012 CHF /R On 18-June-12 9.10 P Foreign Exchange Future 0.31200 0.38500 0
23/05/2012 CHF /R On 18-June-12 9.15 c Foreign Exchange Future 0.07200 0.06100 0
23/05/2012 CHF /R On 18-June-12 9.15 P Foreign Exchange Future 0.35200 0.42600 0
23/05/2012 NZ$ /R On 14-December-12 Foreign Exchange Future 6.42660 6.39860 0
23/05/2012 NZ$ /R On 17-September-12 6.19 c Foreign Exchange Future 0.30600 0.28000 0
23/05/2012 NZ$ /R On 17-September-12 6.19 P Foreign Exchange Future 0.11900 0.11900 0
23/05/2012 NZ$ /R On 17-September-12 6.24 c Foreign Exchange Future 0.27400 0.25000 0
23/05/2012 NZ$ /R On 17-September-12 6.24 P Foreign Exchange Future 0.13700 0.13900 0
23/05/2012 NZ$ /R On 18-June-12 6.25 c Foreign Exchange Future 0.13000 0.11100 0
23/05/2012 NZ$ /R On 18-June-12 6.25 P Foreign Exchange Future 0.05800 0.06200 0
23/05/2012 NZ$ /R On 14-December-12 6.29 c Foreign Exchange Future 0.36800 0.34100 0
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23/05/2012 NZ$ /R On 14-December-12 6.29 P Foreign Exchange Future 0.22900 0.23000 0
23/05/2012 NZ$ /R On 17-September-12 6.29 C Foreign Exchange Future 0.24500 0.22200 0
23/05/2012 NZ$ /R On 17-September-12 6.29 P Foreign Exchange Future 0.15800 0.16100 0
23/05/2012 NZ$ /R On 18-June-12 6.30 C Foreign Exchange Future 0.10000 0.08400 0
23/05/2012 NZ$ /R On 18-June-12 6.30 P Foreign Exchange Future 0.07800 0.08500 0
23/05/2012 NZ$ /R On 14-December-12 6.34 C Foreign Exchange Future 0.34200 0.31500 0
23/05/2012 NZ$ /R On 14-December-12 6.34 P Foreign Exchange Future 0.25300 0.25400 0
23/05/2012 NZ$ /R On 18-June-12 6.35 C Foreign Exchange Future 0.07800 0.06400 0
23/05/2012 NZ$ /R On 18-June-12 6.35 P Foreign Exchange Future 0.10600 0.11500 0
23/05/2012 NZ$ /R On 14-December-12 6.39 C Foreign Exchange Future 0.31600 0.29100 0
23/05/2012 NZ$ /R On 14-December-12 6.39 P Foreign Exchange Future 0.27700 0.28000 0
23/05/2012 YUAN/R On 14-December-12 Foreign Exchange Future 1.36660 1.33750 0
23/05/2012 YUAN/R On 18-June-12 1.10 C Foreign Exchange Future 0.23580 0.20750 0
23/05/2012 YUAN/R On 18-June-12 1.10 P Foreign Exchange Future 0.00000 0.00010 0
23/05/2012 YUAN/R On 18-June-12 1.15 C Foreign Exchange Future 0.18610 0.15780 0
23/05/2012 YUAN/R On 18-June-12 1.15 P Foreign Exchange Future 0.00030 0.00040 0
23/05/2012 YUAN/R On 17-September-12 1.16 C Foreign Exchange Future 0.19380 0.16580 0
23/05/2012 YUAN/R On 17-September-12 1.16 P Foreign Exchange Future 0.00310 0.00390 0
23/05/2012 YUAN/R On 14-December-12 1.18 C Foreign Exchange Future 0.19980 0.17230 0
23/05/2012 YUAN/R On 14-December-12 1.18 P Foreign Exchange Future 0.01120 0.01280 0
23/05/2012 YUAN/R On 18-June-12 1.20 C Foreign Exchange Future 0.13650 0.10870 0
23/05/2012 YUAN/R On 18-June-12 1.20 P Foreign Exchange Future 0.00070 0.00130 0
23/05/2012 YUAN/R On 17-September-12 1.21 C Foreign Exchange Future 0.14950 0.12330 0
23/05/2012 YUAN/R On 17-September-12 1.21 P Foreign Exchange Future 0.00880 0.01140 0
23/05/2012 YUAN/R On 14-December-12 1.23 C Foreign Exchange Future 0.16000 0.13490 0
23/05/2012 YUAN/R On 14-December-12 1.23 P Foreign Exchange Future 0.02140 0.02540 0
23/05/2012 YUAN/R On 17-September-12 1.26 C Foreign Exchange Future 0.11060 0.08770 0
23/05/2012 YUAN/R On 17-September-12 1.26 P Foreign Exchange Future 0.01990 0.02580 0
23/05/2012 YUAN/R On 14-December-12 1.28 C Foreign Exchange Future 0.12550 0.10380 0
23/05/2012 YUAN/R On 14-December-12 1.28 P Foreign Exchange Future 0.03690 0.04430 0
24/05/2012 $ /R On 14-December-15 Foreign Exchange Future 10.65820 10.76140 0
24/05/2012 $/ROn 18-June-12 6.75 c Foreign Exchange Future 1.60800 1.71500 4,850
24/05/2012 $/ROn 18-June-12 6.75 P Foreign Exchange Future 0.00000 0.00000 0
24/05/2012 $/ROn 18-June-12 7.00 c Foreign Exchange Future 1.35800 1.46600 0
24/05/2012 $/ROn 18-June-12 7.00 P Foreign Exchange Future 0.00000 0.00100 2,000
24/05/2012 $/ROn 18-June-12 7.05 c Foreign Exchange Future 1.30800 1.41600 0
24/05/2012 $/ROn 18-June-12 7.05 P Foreign Exchange Future 0.00000 0.00100 20,100
24/05/2012 $ /R On 17-September-12 7.15 c Foreign Exchange Future 1.33700 1.44200 16,000
24/05/2012 $ /R On 17-September-12 7.15 P Foreign Exchange Future 0.01800 0.01400 9,200
24/05/2012 $ /R On 17-September-12 7.20 c Foreign Exchange Future 1.28900 1.39400 0
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24/05/2012 $ /R On 17-September-12 7.20 P Foreign Exchange Future 0.02000 0.01600 0
24/05/2012 $ /R On 17-September-12 7.25 C Foreign Exchange Future 1.24200 1.34600 0
24/05/2012 $ /R On 17-September-12 7.25 P Foreign Exchange Future 0.02300 0.01800 0
24/05/2012 $ /R On 17-September-12 7.30 C Foreign Exchange Future 1.19500 1.29900 37,000
24/05/2012 $ /R On 17-September-12 7.30 P Foreign Exchange Future 0.02600 0.02100 0
24/05/2012 $ /R On 17-September-12 7.40 C Foreign Exchange Future 1.10200 1.20400 0
24/05/2012 $ /R On 17-September-12 7.40 P Foreign Exchange Future 0.03300 0.02600 8,000
24/05/2012 $ /R On 17-September-12 7.50 C Foreign Exchange Future 1.01000 1.11200 0
24/05/2012 $ /R On 17-September-12 7.50 P Foreign Exchange Future 0.04100 0.03400 246
24/05/2012 $/R On 14-December-12 7.65 C Foreign Exchange Future 1.02700 1.12400 0
24/05/2012 $/R On 14-December-12 7.65 P Foreign Exchange Future 0.10500 0.09400 0
24/05/2012 $/R On 14-December-12 7.70 C Foreign Exchange Future 0.98600 1.08200 0
24/05/2012 $/R On 14-December-12 7.70 P Foreign Exchange Future 0.11400 0.10200 0
24/05/2012 $/R On 14-December-12 7.75 C Foreign Exchange Future 0.94900 1.04100 0
24/05/2012 $/R On 14-December-12 7.75 P Foreign Exchange Future 0.12700 0.11100 0
24/05/2012 $/ROn 18-June-12 7.80 C Foreign Exchange Future 0.57000 0.67300 0
24/05/2012 $/ROn 18-June-12 7.80 P Foreign Exchange Future 0.01200 0.00800 200
24/05/2012 $/R On 18-March-13 7.90 C Foreign Exchange Future 0.98700 1.06900 0
24/05/2012 $/R On 18-March-13 7.90 P Foreign Exchange Future 0.20900 0.18200 0
24/05/2012 $/R On 18-March-13 7.95 C Foreign Exchange Future 0.95500 1.03600 0
24/05/2012 $/ROn 18-March-13 7.95 P Foreign Exchange Future 0.22700 0.19900 0
24/05/2012 $ /R On 12-December-14 8.00 C Foreign Exchange Future 1.96900 2.05300 200
24/05/2012 $ /R On 12-December-14 8.00 P Foreign Exchange Future 0.38500 0.36600 0
24/05/2012 $/R On 18-March-13 8.10 C Foreign Exchange Future 0.86500 0.94200 0
24/05/2012 $/R On 18-March-13 8.10 P Foreign Exchange Future 0.28700 0.25500 180
24/05/2012 $/ROn 18-June-12 8.20 C Foreign Exchange Future 0.24600 0.32400 10,000
24/05/2012 $/ROn 18-June-12 8.20 P Foreign Exchange Future 0.08800 0.05900 0
24/05/2012 $ /R On 17-September-12 8.25 C Foreign Exchange Future 0.46400 0.00000 0
24/05/2012 $ /R On 17-September-12 8.25 P Foreign Exchange Future 0.24500 0.00000 2,500
24/05/2012 $/R On 14-December-12 8.30 C Foreign Exchange Future 0.60900 0.67400 0
24/05/2012 $/R On 14-December-12 8.30 P Foreign Exchange Future 0.33700 0.29400 6,000
24/05/2012 $ /R On 17-September-12 8.40 c Foreign Exchange Future 0.39400 0.45400 2,500
24/05/2012 $ /R On 17-September-12 8.40 P Foreign Exchange Future 0.32500 0.27600 0
24/05/2012 $ /R On 12-December-14 8.45 c Foreign Exchange Future 1.72200 1.79900 0
24/05/2012 $ /R On 12-December-14 8.45 P Foreign Exchange Future 0.58800 0.56200 0
24/05/2012 $ /R On 12-December-14 8.50 c Foreign Exchange Future 1.69700 1.77300 0
24/05/2012 $ /R On 12-December-14 8.50 P Foreign Exchange Future 0.61300 0.58600 0
24/05/2012 $ /R On 12-December-14 8.55 c Foreign Exchange Future 1.67300 1.74800 0
24/05/2012 $ /R On 12-December-14 8.55 P Foreign Exchange Future 0.63900 0.61100 0
24/05/2012 $/R On 14-December-12 8.60 c Foreign Exchange Future 0.48500 0.53900 6,000
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24/05/2012 $/R On 14-December-12 8.60 P Foreign Exchange Future 0.51300 0.45900 0
24/05/2012 $/ROn 18-June-12 8.65 C Foreign Exchange Future 0.07600 0.10800 0
24/05/2012 $/ROn 18-June-12 8.65 P Foreign Exchange Future 0.36800 0.29300 0
24/05/2012 $ /R On 17-September-12 8.75 C Foreign Exchange Future 0.27300 0.31500 22,600
24/05/2012 $ /R On 17-September-12 8.75 P Foreign Exchange Future 0.55400 0.48700 0
24/05/2012 $ /R On 17-September-12 8.80 C Foreign Exchange Future 0.26000 0.29900 0
24/05/2012 $ /R On 17-September-12 8.80 P Foreign Exchange Future 0.59100 0.52100 1,500
24/05/2012 $/ROn 18-June-12 8.85 C Foreign Exchange Future 0.04600 0.06600 5,000
24/05/2012 $/ROn 18-June-12 8.85 P Foreign Exchange Future 0.53800 0.45100 0
24/05/2012 $ /R On 13-December-13 8.93 C Foreign Exchange Future 0.85800 0.91500 0
24/05/2012 $ /R On 13-December-13 8.93 P Foreign Exchange Future 0.90200 0.85000 0
24/05/2012 $ /R On 13-December-13 8.98 C Foreign Exchange Future 0.84000 0.89900 0
24/05/2012 $ /R On 13-December-13 8.98 P Foreign Exchange Future 0.93400 0.88400 0
24/05/2012 $ /R On 13-December-13 9.00 C Foreign Exchange Future 0.83300 0.89100 0
24/05/2012 $ /R On 13-December-13 9.00 P Foreign Exchange Future 0.95000 0.89800 0
24/05/2012 $ /R On 13-December-13 9.03 C Foreign Exchange Future 0.82300 0.88100 0
24/05/2012 $ /R On 13-December-13 9.03 P Foreign Exchange Future 0.96700 0.91600 0
24/05/2012 $/R On 18-March-13 9.10 C Foreign Exchange Future 0.47400 0.51700 180
24/05/2012 $/R On 18-March-13 9.10 P Foreign Exchange Future 0.89600 0.83000 0
24/05/2012 $ /R On 14-December-15 9.15 C Foreign Exchange Future 2.35000 2.42900 0
24/05/2012 $ /R On 14-December-15 9.15 P Foreign Exchange Future 0.84200 0.81800 0
24/05/2012 $ /R On 14-December-15 9.20 C Foreign Exchange Future 2.32800 2.40600 0
24/05/2012 $ /R On 14-December-15 9.20 P Foreign Exchange Future 0.87000 0.84500 0
24/05/2012 $ /R On 14-December-15 9.25 C Foreign Exchange Future 2.30700 2.38400 0
24/05/2012 $ /R On 14-December-15 9.25 P Foreign Exchange Future 0.89900 0.87300 0
24/05/2012 $ /R MAXI On 14-December-12 Foreign Exchange Future 8.57190 8.68040 2
24/05/2012 $ /R MAXI On 17-September-12 7.60 C Foreign Exchange Future 0.92071 1.01996 0
24/05/2012 $ /R MAXI On 17-September-12 7.60 P Foreign Exchange Future 0.05171 0.04276 0
24/05/2012 $ /R MAXI On 17-September-12 7.65 C Foreign Exchange Future 0.87852 0.97507 0
24/05/2012 $ /R MAXI On 17-September-12 7.65 P Foreign Exchange Future 0.05952 0.04787 0
24/05/2012 $ /R MAXI On 17-September-12 7.70 c Foreign Exchange Future 0.83718 0.93071 0
24/05/2012 $ /R MAXI On 17-September-12 7.70 P Foreign Exchange Future 0.06818 0.05351 0
24/05/2012 $ /R MAXI On 14-December-12 7.82 c Foreign Exchange Future 0.89547 0.98238 0
24/05/2012 $ /R MAXI On 14-December-12 7.82 P Foreign Exchange Future 0.14677 0.12518 0
24/05/2012 $ /R MAXI On 14-December-12 7.87 c Foreign Exchange Future 0.86014 0.94432 0
24/05/2012 $ /R MAXI On 14-December-12 7.87 P Foreign Exchange Future 0.16144 0.13712 0
24/05/2012 $ /R MAXI On 14-December-12 7.92 c Foreign Exchange Future 0.82572 0.90879 0
24/05/2012 $ /R MAXI On 14-December-12 7.92 P Foreign Exchange Future 0.17702 0.15159 0
24/05/2012 $ /R MAXI On 18-June-12 8.30 c Foreign Exchange Future 0.18996 0.25823 0
24/05/2012 $ /R MAXI On 18-June-12 8.30 P Foreign Exchange Future 0.13206 0.09293 0
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24/05/2012 $ /R MAXI On 18-June-12 8.35 C Foreign Exchange Future 0.16566 0.22882 0
24/05/2012 $ /R MAXI On 18-June-12 8.35 P Foreign Exchange Future 0.15776 0.11352 0
24/05/2012 $ /R MAXI On 18-June-12 8.40 C Foreign Exchange Future 0.14554 0.20191 0
24/05/2012 $ /R MAXI On 18-June-12 8.40 P Foreign Exchange Future 0.18764 0.13661 0
24/05/2012 £/R On 14-December-12 Foreign Exchange Future 13.42670 13.62410 0
24/05/2012 £/ROn 18-June-12 11.10 C Foreign Exchange Future 2.00300 2.19700 0
24/05/2012 £/ROn 18-June-12 11.10 P Foreign Exchange Future 0.00100 0.00000 24,000
24/05/2012 £/R On 17-September-12 11.35 C Foreign Exchange Future 1.94800 2.14100 0
24/05/2012 £/R On 17-September-12 11.35 P Foreign Exchange Future 0.02700 0.02400 6,000
24/05/2012 £/ROn 18-June-12 11.80 C Foreign Exchange Future 1.31000 1.50100 0
24/05/2012 £/ROn 18-June-12 11.80 P Foreign Exchange Future 0.00800 0.00400 0
24/05/2012 £/ROn 18-June-12 11.85 C Foreign Exchange Future 1.26000 1.45200 0
24/05/2012 £/ROn 18-June-12 11.85 P Foreign Exchange Future 0.00800 0.00500 0
24/05/2012 £/ROn 18-June-12 11.90 C Foreign Exchange Future 1.21100 1.40300 0
24/05/2012 £/ROn 18-June-12 11.90 P Foreign Exchange Future 0.00900 0.00600 0
24/05/2012 £/R On 14-December-12 12.40 C Foreign Exchange Future 1.22300 1.37800 0
24/05/2012 £/R On 14-December-12 12.40 P Foreign Exchange Future 0.19700 0.15400 0
24/05/2012 £/R On 14-December-12 12.45 C Foreign Exchange Future 1.18800 1.34100 0
24/05/2012 £/R On 14-December-12 12.45 P Foreign Exchange Future 0.21200 0.16700 0
24/05/2012 £/ROn 18-June-12 12.50 C Foreign Exchange Future 0.63600 0.81600 0
24/05/2012 £/ROn 18-June-12 12.50 P Foreign Exchange Future 0.03400 0.01900 0
24/05/2012 £/R On 14-December-12 12.50 C Foreign Exchange Future 1.15400 1.30400 0
24/05/2012 £/R On 14-December-12 12.50 P Foreign Exchange Future 0.22800 0.18000 0
24/05/2012 £/R On 17-September-12 13.40 C Foreign Exchange Future 0.45000 0.53700 0
24/05/2012 £/R On 17-September-12 13.40 P Foreign Exchange Future 0.57900 0.47000 0
24/05/2012 £/R On 17-September-12 13.45 C Foreign Exchange Future 0.43300 0.51600 24,000
24/05/2012 £/R On 17-September-12 13.45 P Foreign Exchange Future 0.61200 0.49900 0
24/05/2012 £/R On 17-September-12 13.50 C Foreign Exchange Future 0.41600 0.49600 0
24/05/2012 £/R On 17-September-12 13.50 P Foreign Exchange Future 0.64500 0.52900 0
24/05/2012 ¥/R On 14-December-12 Foreign Exchange Future 0.10820 0.10970 0
24/05/2012 ¥ /R On 17-September-12 0.08 c Foreign Exchange Future 0.02390 0.02529 0
24/05/2012 ¥ /R On 17-September-12 0.08 P Foreign Exchange Future 0.00010 0.00009 0
24/05/2012 ¥/R On 14-December-12 0.08 c Foreign Exchange Future 0.02506 0.02653 0
24/05/2012 ¥/R On 14-December-12 0.08 P Foreign Exchange Future 0.00026 0.00023 0
24/05/2012 ¥ /R On 17-September-12 0.09 c Foreign Exchange Future 0.01440 0.01569 0
24/05/2012 ¥ /R On 17-September-12 0.09 P Foreign Exchange Future 0.00060 0.00049 0
24/05/2012 ¥/R On 14-December-12 0.09 c Foreign Exchange Future 0.01605 0.01738 0
24/05/2012 ¥/R On 14-December-12 0.09 P Foreign Exchange Future 0.00125 0.00108 0
24/05/2012 ¥/ROn 18-June-12 0.10 c Foreign Exchange Future 0.00756 0.00887 0
24/05/2012 ¥/ROn 18-June-12 0.10 P Foreign Exchange Future 0.00026 0.00017 0
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24/05/2012 ¥ /R On 17-September-12 0.10 C Foreign Exchange Future 0.00707 0.00800 0
24/05/2012 ¥ /R On 17-September-12 0.10 P Foreign Exchange Future 0.00327 0.00280 0
24/05/2012 ¥/R On 14-December-12 0.10 C Foreign Exchange Future 0.00913 0.01015 0
24/05/2012 ¥/R On 14-December-12 0.10 P Foreign Exchange Future 0.00433 0.00385 0
24/05/2012 ¥/ROn 18-June-12 0.11 C Foreign Exchange Future 0.00140 0.00192 0
24/05/2012 ¥/ROn 18-June-12 0.11 P Foreign Exchange Future 0.00410 0.00322 0
24/05/2012 ¥/ROn 18-June-12 0.12 C Foreign Exchange Future 0.00016 0.00024 0
24/05/2012 ¥/ROn 18-June-12 0.12 P Foreign Exchange Future 0.01286 0.01154 0
24/05/2012 €/R On 13-December-13 Foreign Exchange Future 11.22750 11.38050 500
24/05/2012 €/R On 17-September-12 9.45 C Foreign Exchange Future 1.23500 1.37400 0
24/05/2012 €/R On 17-September-12 9.45 P Foreign Exchange Future 0.02100 0.01700 10,200
24/05/2012 €/ROn 18-June-12 9.60 C Foreign Exchange Future 0.91800 1.05800 0
24/05/2012 €/ROn 18-June-12 9.60 P Foreign Exchange Future 0.00300 0.00200 1,000
24/05/2012 €/R On 17-September-12 9.75 C Foreign Exchange Future 0.95900 1.08700 0
24/05/2012 €/R On 17-September-12 9.75 P Foreign Exchange Future 0.04500 0.03000 1,625
24/05/2012 €/ROn 18-June-12 9.80 C Foreign Exchange Future 0.72100 0.85900 0
24/05/2012 €/ROn 18-June-12 9.80 P Foreign Exchange Future 0.00600 0.00300 1,000
24/05/2012 €/ROn 18-June-12 9.85 C Foreign Exchange Future 0.67200 0.81000 0
24/05/2012 €/ROn 18-June-12 9.85 P Foreign Exchange Future 0.00700 0.00400 5,120
24/05/2012 €/ROn 18-June-12 10.05 C Foreign Exchange Future 0.48100 0.61300 5,120
24/05/2012 €/ROn 18-June-12 10.05 P Foreign Exchange Future 0.01600 0.00700 5,120
24/05/2012 €/R On 17-September-12 10.20 C Foreign Exchange Future 0.62000 0.71900 0
24/05/2012 €/R On 17-September-12 10.20 P Foreign Exchange Future 0.15600 0.11200 1,500
24/05/2012 €/ROn 18-June-12 10.30 C Foreign Exchange Future 0.28500 0.39100 800
24/05/2012 €/ROn 18-June-12 10.30 P Foreign Exchange Future 0.07000 0.03500 0
24/05/2012 €/R On 14-December-12 10.34 C Foreign Exchange Future 0.74000 0.83100 0
24/05/2012 €/R On 14-December-12 10.34 P Foreign Exchange Future 0.27100 0.21700 0
24/05/2012 €/ROn 18-June-12 10.35 C Foreign Exchange Future 0.25400 0.35300 0
24/05/2012 €/ROn 18-June-12 10.35 P Foreign Exchange Future 0.08900 0.04700 0
24/05/2012 €/R On 14-December-12 10.39 C Foreign Exchange Future 0.71400 0.79900 0
24/05/2012 €/R On 14-December-12 10.39 P Foreign Exchange Future 0.29500 0.23500 0
24/05/2012 €/ROn 18-June-12 10.40 c Foreign Exchange Future 0.22400 0.31700 0
24/05/2012 €/ROn 18-June-12 10.40 P Foreign Exchange Future 0.10900 0.06100 0
24/05/2012 €/R On 14-December-12 10.44 c Foreign Exchange Future 0.68800 0.77000 0
24/05/2012 €/R On 14-December-12 10.44 P Foreign Exchange Future 0.31900 0.25600 0
24/05/2012 €/ROn 18-June-12 10.45 c Foreign Exchange Future 0.19800 0.28400 0
24/05/2012 €/ROn 18-June-12 10.45 P Foreign Exchange Future 0.13300 0.07800 0
24/05/2012 €/ROn 18-June-12 10.55 c Foreign Exchange Future 0.15300 0.22400 5,120
24/05/2012 €/ROn 18-June-12 10.55 P Foreign Exchange Future 0.18800 0.11800 5,120
24/05/2012 €/R On 17-September-12 10.68 c Foreign Exchange Future 0.38300 0.44600 0
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24/05/2012 €/R On 17-September-12 10.68 P Foreign Exchange Future 0.39400 0.31400 0
24/05/2012 €/R On 17-September-12 10.73 C Foreign Exchange Future 0.36400 0.42400 0
24/05/2012 €/R On 17-September-12 10.73 P Foreign Exchange Future 0.42500 0.34200 0
24/05/2012 €/R On 17-September-12 10.78 C Foreign Exchange Future 0.34600 0.40300 0
24/05/2012 €/R On 17-September-12 10.78 P Foreign Exchange Future 0.45700 0.37100 0
24/05/2012 €/R On 17-September-12 11.25 C Foreign Exchange Future 0.22000 0.25400 15,360
24/05/2012 €/R On 17-September-12 11.25 P Foreign Exchange Future 0.80600 0.69700 0
24/05/2012 €/R On 13-December-13 11.44 C Foreign Exchange Future 0.86300 0.91700 0
24/05/2012 €/R On 13-December-13 11.44 P Foreign Exchange Future 1.07900 0.98000 0
24/05/2012 €/R On 13-December-13 11.49 C Foreign Exchange Future 0.84700 0.89900 0
24/05/2012 €/R On 13-December-13 11.49 P Foreign Exchange Future 1.11300 1.01200 0
24/05/2012 €/R On 13-December-13 11.54 C Foreign Exchange Future 0.83000 0.88200 0
24/05/2012 €/R On 13-December-13 11.54 P Foreign Exchange Future 1.14600 1.04500 0
24/05/2012 AU$ /R On 14-December-15 Foreign Exchange Future 9.42780 9.48510 0
24/05/2012 AU$ /R On 14-December-15 7.25 C Foreign Exchange Future 2.43500 2.49000 0
24/05/2012 AU$ /R On 14-December-15 7.25 P Foreign Exchange Future 0.25700 0.25500 0
24/05/2012 AU$ /R On 14-December-15 7.30 C Foreign Exchange Future 2.39300 2.44700 0
24/05/2012 AU$ /R On 14-December-15 7.30 P Foreign Exchange Future 0.26500 0.26200 0
24/05/2012 AU$ /R On 14-December-15 7.35 C Foreign Exchange Future 2.35000 2.40400 0
24/05/2012 AU$ /R On 14-December-15 7.35 P Foreign Exchange Future 0.27200 0.26900 0
24/05/2012 AU$ /R On 18-June-12 7.60 C Foreign Exchange Future 0.56200 0.61600 0
24/05/2012 AU$ /R On 18-June-12 7.60 P Foreign Exchange Future 0.00600 0.00400 0
24/05/2012 AU$ /R On 18-June-12 7.65 C Foreign Exchange Future 0.51300 0.56800 0
24/05/2012 AU$ /R On 18-June-12 7.65 P Foreign Exchange Future 0.00700 0.00600 0
24/05/2012 AU$ /R On 18-June-12 7.70 C Foreign Exchange Future 0.46500 0.51900 0
24/05/2012 AU$ /R On 18-June-12 7.70 P Foreign Exchange Future 0.00900 0.00700 0
24/05/2012 AU$ /R On 14-December-12 8.04 C Foreign Exchange Future 0.46200 0.49400 0
24/05/2012 AU$ /R On 14-December-12 8.04 P Foreign Exchange Future 0.25300 0.22700 0
24/05/2012 AU$ /R On 14-December-12 8.09 C Foreign Exchange Future 0.43600 0.46600 0
24/05/2012 AU$ /R On 14-December-12 8.09 P Foreign Exchange Future 0.27700 0.24900 0
24/05/2012 AU$ /R On 14-December-12 8.14 c Foreign Exchange Future 0.41000 0.43900 0
24/05/2012 AU$ /R On 14-December-12 8.14 P Foreign Exchange Future 0.30100 0.27200 0
24/05/2012 AU$ /R On 17-September-12 8.19 c Foreign Exchange Future 0.27300 0.29800 0
24/05/2012 AU$ /R On 17-September-12 8.19 P Foreign Exchange Future 0.25900 0.22900 0
24/05/2012 AU$ /R On 17-September-12 8.24 c Foreign Exchange Future 0.25100 0.27300 0
24/05/2012 AU$ /R On 17-September-12 8.24 P Foreign Exchange Future 0.28700 0.25400 0
24/05/2012 AU$ /R On 17-September-12 8.29 c Foreign Exchange Future 0.23100 0.25100 0
24/05/2012 AU$ /R On 17-September-12 8.29 P Foreign Exchange Future 0.31700 0.28200 0
24/05/2012 CAD/ R On 14-December-12 Foreign Exchange Future 8.31610 8.40670 0
24/05/2012 CAD/ R On 17-September-12 7.66 c Foreign Exchange Future 0.63000 0.70800 0
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24/05/2012 CAD/ R On 17-September-12 7.66 P Foreign Exchange Future 0.05600 0.04500 0
24/05/2012 CAD/ R On 17-September-12 7.71 C Foreign Exchange Future 0.58800 0.66500 0
24/05/2012 CAD/ R On 17-September-12 7.71 P Foreign Exchange Future 0.06400 0.05200 0
24/05/2012 CAD/ R On 14-December-12 7.75 C Foreign Exchange Future 0.67400 0.75100 0
24/05/2012 CAD/ R On 14-December-12 7.75 P Foreign Exchange Future 0.11200 0.09800 0
24/05/2012 CAD/ R On 17-September-12 7.76 C Foreign Exchange Future 0.54700 0.62300 0
24/05/2012 CAD/ R On 17-September-12 7.76 P Foreign Exchange Future 0.07300 0.06000 0
24/05/2012 CAD/ R On 14-December-12 7.80 C Foreign Exchange Future 0.63500 0.71100 0
24/05/2012 CAD/ R On 14-December-12 7.80 P Foreign Exchange Future 0.12300 0.10800 0
24/05/2012 CAD/ R On 14-December-12 7.85 C Foreign Exchange Future 0.59700 0.67200 0
24/05/2012 CAD/ R On 14-December-12 7.85 P Foreign Exchange Future 0.13500 0.11900 0
24/05/2012 CAD/R On 18-June-12 8.10 C Foreign Exchange Future 0.13900 0.19600 0
24/05/2012 CAD/R On 18-June-12 8.10 P Foreign Exchange Future 0.09700 0.06500 0
24/05/2012 CAD/R On 18-June-12 8.15 C Foreign Exchange Future 0.11300 0.16500 0
24/05/2012 CAD/R On 18-June-12 8.15 P Foreign Exchange Future 0.12100 0.08400 0
24/05/2012 CAD/R On 18-June-12 8.20 C Foreign Exchange Future 0.09300 0.13600 0
24/05/2012 CAD/R On 18-June-12 8.20 P Foreign Exchange Future 0.15100 0.10500 0
24/05/2012 CF CANDO CAAZ On 18-June-12 Can-Do Future 0.30560 0.35220 5,670
24/05/2012 CF CANDO CABA On 18-June-12 Can-Do Future 0.00000 0.00000 0
24/05/2012 CF CANDO CABB On 18-June-12 Can-Do Future 0.00360 0.00260 8,000
24/05/2012 CF CANDO CABC On 18-June-12 Can-Do Future 0.03980 0.02840 0
24/05/2012 CF CANDO CABD On 18-June-12 Can-Do Future 0.00020 0.00010 16,000
24/05/2012 CHF /R On 14-December-12 Foreign Exchange Future 9.01580 9.13830 0
24/05/2012 CHF /R On 14-December-12 8.46 C Foreign Exchange Future 0.77400 0.85000 0
24/05/2012 CHF /R On 14-December-12 8.46 P Foreign Exchange Future 0.21400 0.16700 0
24/05/2012 CHF /R On 14-December-12 8.51 C Foreign Exchange Future 0.74200 0.81600 0
24/05/2012 CHF /R On 14-December-12 8.51 P Foreign Exchange Future 0.23200 0.18300 0
24/05/2012 CHF /R On 14-December-12 8.56 C Foreign Exchange Future 0.71200 0.78300 0
24/05/2012 CHF /R On 14-December-12 8.56 P Foreign Exchange Future 0.25200 0.20000 0
24/05/2012 CHF /R On 17-September-12 8.70 C Foreign Exchange Future 0.44700 0.50300 0
24/05/2012 CHF /R On 17-September-12 8.70 P Foreign Exchange Future 0.26300 0.19700 0
24/05/2012 CHF /R On 17-September-12 8.75 c Foreign Exchange Future 0.42300 0.47600 0
24/05/2012 CHF /R On 17-September-12 8.75 P Foreign Exchange Future 0.28900 0.22000 0
24/05/2012 CHF /R On 17-September-12 8.80 c Foreign Exchange Future 0.40000 0.45000 0
24/05/2012 CHF /R On 17-September-12 8.80 P Foreign Exchange Future 0.31600 0.24400 0
24/05/2012 CHF /R On 18-June-12 9.05 c Foreign Exchange Future 0.06900 0.09500 0
24/05/2012 CHF /R On 18-June-12 9.05 P Foreign Exchange Future 0.37100 0.27500 0
24/05/2012 CHF /R On 18-June-12 9.10 c Foreign Exchange Future 0.06000 0.08200 0
24/05/2012 CHF /R On 18-June-12 9.10 P Foreign Exchange Future 0.41200 0.31200 0
24/05/2012 CHF /R On 18-June-12 9.15 c Foreign Exchange Future 0.05200 0.07200 0
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24/05/2012 CHF /R On 18-June-12 9.15 P Foreign Exchange Future 0.45400 0.35200 0
24/05/2012 NZ$ /R On 14-December-12 Foreign Exchange Future 6.38770 6.42660 0
24/05/2012 NZ$ /R On 17-September-12 6.19 C Foreign Exchange Future 0.27800 0.30600 0
24/05/2012 NZ$ /R On 17-September-12 6.19 P Foreign Exchange Future 0.12900 0.11900 0
24/05/2012 NZ$ /R On 17-September-12 6.24 C Foreign Exchange Future 0.24800 0.27400 0
24/05/2012 NZ$ /R On 17-September-12 6.24 P Foreign Exchange Future 0.14900 0.13700 0
24/05/2012 NZ$ /R On 18-June-12 6.25 C Foreign Exchange Future 0.10800 0.13000 0
24/05/2012 NZ$ /R On 18-June-12 6.25 P Foreign Exchange Future 0.07400 0.05800 0
24/05/2012 NZ$ /R On 14-December-12 6.29 C Foreign Exchange Future 0.34000 0.36800 0
24/05/2012 NZ$ /R On 14-December-12 6.29 P Foreign Exchange Future 0.24000 0.22900 0
24/05/2012 NZ$ /R On 17-September-12 6.29 C Foreign Exchange Future 0.22000 0.24500 0
24/05/2012 NZ$ /R On 17-September-12 6.29 P Foreign Exchange Future 0.17100 0.15800 0
24/05/2012 NZ$ /R On 18-June-12 6.30 C Foreign Exchange Future 0.08200 0.10000 0
24/05/2012 NZ$ /R On 18-June-12 6.30 P Foreign Exchange Future 0.09800 0.07800 0
24/05/2012 NZ$ /R On 14-December-12 6.34 C Foreign Exchange Future 0.31400 0.34200 0
24/05/2012 NZ$ /R On 14-December-12 6.34 P Foreign Exchange Future 0.26400 0.25300 0
24/05/2012 NZ$ /R On 18-June-12 6.35 C Foreign Exchange Future 0.06300 0.07800 0
24/05/2012 NZ$ /R On 18-June-12 6.35 P Foreign Exchange Future 0.12900 0.10600 0
24/05/2012 NZ$ /R On 14-December-12 6.39 C Foreign Exchange Future 0.29000 0.31600 0
24/05/2012 NZ$ /R On 14-December-12 6.39 P Foreign Exchange Future 0.29000 0.27700 0
24/05/2012 YUAN/R On 14-December-12 Foreign Exchange Future 1.34750 1.36660 0
24/05/2012 YUAN/R On 18-June-12 1.10 C Foreign Exchange Future 0.21690 0.23580 0
24/05/2012 YUAN/R On 18-June-12 1.10 P Foreign Exchange Future 0.00010 0.00000 0
24/05/2012 YUAN/R On 18-June-12 1.15 C Foreign Exchange Future 0.16720 0.18610 0
24/05/2012 YUAN/R On 18-June-12 1.15 P Foreign Exchange Future 0.00040 0.00030 0
24/05/2012 YUAN/R On 17-September-12 1.16 C Foreign Exchange Future 0.17640 0.19380 0
24/05/2012 YUAN/R On 17-September-12 1.16 P Foreign Exchange Future 0.00460 0.00310 0
24/05/2012 YUAN/R On 14-December-12 1.18 C Foreign Exchange Future 0.18340 0.19980 0
24/05/2012 YUAN/R On 14-December-12 1.18 P Foreign Exchange Future 0.01390 0.01120 0
24/05/2012 YUAN/R On 18-June-12 1.20 C Foreign Exchange Future 0.11790 0.13650 0
24/05/2012 YUAN/R On 18-June-12 1.20 P Foreign Exchange Future 0.00110 0.00070 0
24/05/2012 YUAN/R On 17-September-12 1.21 c Foreign Exchange Future 0.13340 0.14950 0
24/05/2012 YUAN/R On 17-September-12 1.21 P Foreign Exchange Future 0.01160 0.00880 0
24/05/2012 YUAN/R On 14-December-12 1.23 c Foreign Exchange Future 0.14490 0.16000 0
24/05/2012 YUAN/R On 14-December-12 1.23 P Foreign Exchange Future 0.02540 0.02140 0
24/05/2012 YUAN/R On 17-September-12 1.26 c Foreign Exchange Future 0.09640 0.11060 0
24/05/2012 YUAN/R On 17-September-12 1.26 P Foreign Exchange Future 0.02460 0.01990 0
24/05/2012 YUAN/R On 14-December-12 1.28 c Foreign Exchange Future 0.11220 0.12550 0
24/05/2012 YUAN/R On 14-December-12 1.28 P Foreign Exchange Future 0.04270 0.03690 0
25/05/2012 $ /R On 14-December-15 Foreign Exchange Future 10.70500 10.65820 0
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25/05/2012 $/ROn 18-June-12 6.75 C Foreign Exchange Future 1.65400 1.60800 4,850
25/05/2012 $/ROn 18-June-12 6.75 P Foreign Exchange Future 0.00000 0.00000 0
25/05/2012 $/ROn 18-June-12 7.00 C Foreign Exchange Future 1.40400 1.35800 0
25/05/2012 $/ROn 18-June-12 7.00 P Foreign Exchange Future 0.00000 0.00000 2,000
25/05/2012 $/ROn 18-June-12 7.05 C Foreign Exchange Future 1.35400 1.30800 0
25/05/2012 $/ROn 18-June-12 7.05 P Foreign Exchange Future 0.00000 0.00000 20,100
25/05/2012 $ /R On 17-September-12 715 C Foreign Exchange Future 1.38000 1.33700 16,000
25/05/2012 $ /R On 17-September-12 715 P Foreign Exchange Future 0.01500 0.01800 9,200
25/05/2012 $ /R On 17-September-12 7.20 C Foreign Exchange Future 1.33200 1.28900 0
25/05/2012 $ /R On 17-September-12 7.20 P Foreign Exchange Future 0.01700 0.02000 0
25/05/2012 $ /R On 17-September-12 7.25 C Foreign Exchange Future 1.28400 1.24200 0
25/05/2012 $ /R On 17-September-12 7.25 P Foreign Exchange Future 0.01900 0.02300 0
25/05/2012 $ /R On 17-September-12 7.30 C Foreign Exchange Future 1.23700 1.19500 37,000
25/05/2012 $ /R On 17-September-12 7.30 P Foreign Exchange Future 0.02200 0.02600 0
25/05/2012 $ /R On 17-September-12 7.40 C Foreign Exchange Future 1.14300 1.10200 0
25/05/2012 $ /R On 17-September-12 7.40 P Foreign Exchange Future 0.02800 0.03300 8,000
25/05/2012 $ /R On 17-September-12 7.50 C Foreign Exchange Future 1.05000 1.01000 0
25/05/2012 $ /R On 17-September-12 7.50 P Foreign Exchange Future 0.03500 0.04100 246
25/05/2012 $/R On 14-December-12 7.65 C Foreign Exchange Future 1.06400 1.02700 0
25/05/2012 $/R On 14-December-12 7.65 P Foreign Exchange Future 0.09700 0.10500 0
25/05/2012 $/R On 14-December-12 7.70 C Foreign Exchange Future 1.02300 0.98600 0
25/05/2012 $/R On 14-December-12 7.70 P Foreign Exchange Future 0.10600 0.11400 0
25/05/2012 $/R On 14-December-12 7.75 C Foreign Exchange Future 0.98200 0.94900 0
25/05/2012 $/R On 14-December-12 7.75 P Foreign Exchange Future 0.11500 0.12700 0
25/05/2012 $/ROn 18-June-12 7.80 C Foreign Exchange Future 0.61200 0.57000 0
25/05/2012 $/ROn 18-June-12 7.80 P Foreign Exchange Future 0.00800 0.01200 200
25/05/2012 $/ROn 18-March-13 7.90 C Foreign Exchange Future 1.01700 0.98700 0
25/05/2012 $/ROn 18-March-13 7.90 P Foreign Exchange Future 0.19300 0.20900 0
25/05/2012 $/ROn 18-March-13 7.95 C Foreign Exchange Future 0.98500 0.95500 0
25/05/2012 $/R On 18-March-13 7.95 P Foreign Exchange Future 0.21100 0.22700 0
25/05/2012 $ /R On 12-December-14 8.00 c Foreign Exchange Future 2.00200 1.96900 200
25/05/2012 $ /R On 12-December-14 8.00 P Foreign Exchange Future 0.37100 0.38500 0
25/05/2012 $/R On 18-March-13 8.10 c Foreign Exchange Future 0.89300 0.86500 0
25/05/2012 $/R On 18-March-13 8.10 P Foreign Exchange Future 0.26900 0.28700 180
25/05/2012 $/ROn 18-June-12 8.20 c Foreign Exchange Future 0.27200 0.24600 10,000
25/05/2012 $/ROn 18-June-12 8.20 P Foreign Exchange Future 0.06800 0.08800 0
25/05/2012 $ /R On 17-September-12 8.25 c Foreign Exchange Future 0.48700 0.46400 0
25/05/2012 $ /R On 17-September-12 8.25 P Foreign Exchange Future 0.22200 0.24500 2,500
25/05/2012 $/R On 14-December-12 8.30 c Foreign Exchange Future 0.63200 0.60900 0
25/05/2012 $/R On 14-December-12 8.30 P Foreign Exchange Future 0.31500 0.33700 6,000
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25/05/2012 $ /R On 17-September-12 8.40 C Foreign Exchange Future 0.41500 0.39400 2,500
25/05/2012 $ /R On 17-September-12 8.40 P Foreign Exchange Future 0.30000 0.32500 0
25/05/2012 $ /R On 12-December-14 8.45 C Foreign Exchange Future 1.75200 1.72200 0
25/05/2012 $ /R On 12-December-14 8.45 P Foreign Exchange Future 0.57100 0.58800 0
25/05/2012 $ /R On 12-December-14 8.50 C Foreign Exchange Future 1.72700 1.69700 0
25/05/2012 $ /R On 12-December-14 8.50 P Foreign Exchange Future 0.59600 0.61300 0
25/05/2012 $ /R On 12-December-14 8.55 C Foreign Exchange Future 1.70300 1.67300 0
25/05/2012 $ /R On 12-December-14 8.55 P Foreign Exchange Future 0.62200 0.63900 0
25/05/2012 $/R On 14-December-12 8.60 C Foreign Exchange Future 0.50500 0.48500 6,000
25/05/2012 $/R On 14-December-12 8.60 P Foreign Exchange Future 0.48800 0.51300 0
25/05/2012 $/ROn 18-June-12 8.65 C Foreign Exchange Future 0.08500 0.07600 0
25/05/2012 $/ROn 18-June-12 8.65 P Foreign Exchange Future 0.33100 0.36800 0
25/05/2012 $ /R On 17-September-12 8.75 C Foreign Exchange Future 0.28900 0.27300 22,600
25/05/2012 $ /R On 17-September-12 8.75 P Foreign Exchange Future 0.52400 0.55400 0
25/05/2012 $ /R On 17-September-12 8.80 C Foreign Exchange Future 0.27500 0.26000 0
25/05/2012 $ /R On 17-September-12 8.80 P Foreign Exchange Future 0.56000 0.59100 1,500
25/05/2012 $/ROn 18-June-12 8.85 C Foreign Exchange Future 0.05200 0.04600 5,000
25/05/2012 $/ROn 18-June-12 8.85 P Foreign Exchange Future 0.49800 0.53800 0
25/05/2012 $ /R On 13-December-13 8.93 C Foreign Exchange Future 0.88200 0.85800 0
25/05/2012 $ /R On 13-December-13 8.93 P Foreign Exchange Future 0.88000 0.90200 0
25/05/2012 $ /R On 13-December-13 8.98 C Foreign Exchange Future 0.86500 0.84000 0
25/05/2012 $ /R On 13-December-13 8.98 P Foreign Exchange Future 0.91300 0.93400 0
25/05/2012 $ /R On 13-December-13 9.00 C Foreign Exchange Future 0.85700 0.83300 0
25/05/2012 $ /R On 13-December-13 9.00 P Foreign Exchange Future 0.92700 0.95000 0
25/05/2012 $ /R On 13-December-13 9.03 C Foreign Exchange Future 0.84800 0.82300 0
25/05/2012 $ /R On 13-December-13 9.03 P Foreign Exchange Future 0.94600 0.96700 0
25/05/2012 $/ROn 18-March-13 9.10 C Foreign Exchange Future 0.49300 0.47400 180
25/05/2012 $/ROn 18-March-13 9.10 P Foreign Exchange Future 0.86900 0.89600 0
25/05/2012 $ /R On 14-December-15 9.15 C Foreign Exchange Future 2.38400 2.35000 0
25/05/2012 $ /R On 14-December-15 9.15 P Foreign Exchange Future 0.82900 0.84200 0
25/05/2012 $ /R On 14-December-15 9.20 c Foreign Exchange Future 2.36200 2.32800 0
25/05/2012 $ /R On 14-December-15 9.20 P Foreign Exchange Future 0.85700 0.87000 0
25/05/2012 $ /R On 14-December-15 9.25 c Foreign Exchange Future 2.34100 2.30700 0
25/05/2012 $ /R On 14-December-15 9.25 P Foreign Exchange Future 0.88600 0.89900 0
25/05/2012 $ /R MAXI On 14-December-12 Foreign Exchange Future 8.61720 8.57190 2
25/05/2012 $ /R MAXI On 17-September-12 7.60 c Foreign Exchange Future 0.95909 0.92071 0
25/05/2012 $ /R MAXI On 17-September-12 7.60 P Foreign Exchange Future 0.04459 0.05171 0
25/05/2012 $ /R MAXI On 17-September-12 7.65 c Foreign Exchange Future 0.91448 0.87852 0
25/05/2012 $ /R MAXI On 17-September-12 7.65 P Foreign Exchange Future 0.04998 0.05952 0
25/05/2012 $ /R MAXI On 17-September-12 7.70 c Foreign Exchange Future 0.87233 0.83718 0
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25/05/2012 $ /R MAXI On 17-September-12 7.70 P Foreign Exchange Future 0.05783 0.06818 0
25/05/2012 $ /R MAXI On 14-December-12 7.82 C Foreign Exchange Future 0.92722 0.89547 0
25/05/2012 $ /R MAXI On 14-December-12 7.82 P Foreign Exchange Future 0.13322 0.14677 0
25/05/2012 $ /R MAXI On 14-December-12 7.87 C Foreign Exchange Future 0.89123 0.86014 0
25/05/2012 $ /R MAXI On 14-December-12 7.87 P Foreign Exchange Future 0.14723 0.16144 0
25/05/2012 $ /R MAXI On 14-December-12 7.92 C Foreign Exchange Future 0.85616 0.82572 0
25/05/2012 $ /R MAXI On 14-December-12 7.92 P Foreign Exchange Future 0.16216 0.17702 0
25/05/2012 $ /R MAXI On 18-June-12 8.30 C Foreign Exchange Future 0.21121 0.18996 0
25/05/2012 $ /R MAXI On 18-June-12 8.30 P Foreign Exchange Future 0.10731 0.13206 0
25/05/2012 $ /R MAXI On 18-June-12 8.35 C Foreign Exchange Future 0.18504 0.16566 0
25/05/2012 $ /R MAXI On 18-June-12 8.35 P Foreign Exchange Future 0.13114 0.15776 0
25/05/2012 $ /R MAXI On 18-June-12 8.40 C Foreign Exchange Future 0.16150 0.14554 0
25/05/2012 $ /R MAXI On 18-June-12 8.40 P Foreign Exchange Future 0.15760 0.18764 0
25/05/2012 £/R On 14-December-12 Foreign Exchange Future 13.46480 13.42670 0
25/05/2012 £/ROn 18-June-12 11.10 C Foreign Exchange Future 2.04200 2.00300 0
25/05/2012 £/ROn 18-June-12 11.10 P Foreign Exchange Future 0.00000 0.00100 24,000
25/05/2012 £/R On 17-September-12 11.35 C Foreign Exchange Future 1.98500 1.94800 0
25/05/2012 £/R On 17-September-12 11.35 P Foreign Exchange Future 0.02600 0.02700 6,000
25/05/2012 £/ROn 18-June-12 11.80 C Foreign Exchange Future 1.34700 1.31000 0
25/05/2012 £/ROn 18-June-12 11.80 P Foreign Exchange Future 0.00500 0.00800 0
25/05/2012 £/ROn 18-June-12 11.85 C Foreign Exchange Future 1.29800 1.26000 0
25/05/2012 £/ROn 18-June-12 11.85 P Foreign Exchange Future 0.00600 0.00800 0
25/05/2012 £/ROn 18-June-12 11.90 C Foreign Exchange Future 1.24900 1.21100 0
25/05/2012 £/ROn 18-June-12 11.90 P Foreign Exchange Future 0.00700 0.00900 0
25/05/2012 £/R On 14-December-12 12.40 C Foreign Exchange Future 1.25200 1.22300 0
25/05/2012 £/R On 14-December-12 12.40 P Foreign Exchange Future 0.18800 0.19700 0
25/05/2012 £/R On 14-December-12 12.45 C Foreign Exchange Future 1.21700 1.18800 0
25/05/2012 £/R On 14-December-12 12.45 P Foreign Exchange Future 0.20300 0.21200 0
25/05/2012 £/ROn 18-June-12 12.50 C Foreign Exchange Future 0.66600 0.63600 0
25/05/2012 £/ROn 18-June-12 12.50 P Foreign Exchange Future 0.02400 0.03400 0
25/05/2012 £/R On 14-December-12 12.50 c Foreign Exchange Future 1.18200 1.15400 0
25/05/2012 £/R On 14-December-12 12.50 P Foreign Exchange Future 0.21800 0.22800 0
25/05/2012 £/R On 17-September-12 13.40 c Foreign Exchange Future 0.46600 0.45000 0
25/05/2012 £/R On 17-September-12 13.40 P Foreign Exchange Future 0.55700 0.57900 0
25/05/2012 £/R On 17-September-12 13.45 c Foreign Exchange Future 0.44800 0.43300 24,000
25/05/2012 £/R On 17-September-12 13.45 P Foreign Exchange Future 0.58900 0.61200 0
25/05/2012 £/R On 17-September-12 13.50 c Foreign Exchange Future 0.43100 0.41600 0
25/05/2012 £/R On 17-September-12 13.50 P Foreign Exchange Future 0.62200 0.64500 0
25/05/2012 ¥ /R On 14-December-12 Foreign Exchange Future 0.10850 0.10820 0
25/05/2012 ¥ /R On 17-September-12 0.08 c Foreign Exchange Future 0.02419 0.02390 0
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25/05/2012 ¥ /R On 17-September-12 0.08 P Foreign Exchange Future 0.00009 0.00010 0
25/05/2012 ¥/R On 14-December-12 0.08 C Foreign Exchange Future 0.02534 0.02506 0
25/05/2012 ¥/R On 14-December-12 0.08 P Foreign Exchange Future 0.00024 0.00026 0
25/05/2012 ¥ /R On 17-September-12 0.09 C Foreign Exchange Future 0.01464 0.01440 0
25/05/2012 ¥ /R On 17-September-12 0.09 P Foreign Exchange Future 0.00054 0.00060 0
25/05/2012 ¥ /R On 14-December-12 0.09 C Foreign Exchange Future 0.01627 0.01605 0
25/05/2012 ¥ /R On 14-December-12 0.09 P Foreign Exchange Future 0.00117 0.00125 0
25/05/2012 ¥/ROn 18-June-12 0.10 C Foreign Exchange Future 0.00780 0.00756 0
25/05/2012 ¥/ROn 18-June-12 0.10 P Foreign Exchange Future 0.00020 0.00026 0
25/05/2012 ¥ /R On 17-September-12 0.10 C Foreign Exchange Future 0.00721 0.00707 0
25/05/2012 ¥ /R On 17-September-12 0.10 P Foreign Exchange Future 0.00311 0.00327 0
25/05/2012 ¥ /R On 14-December-12 0.10 C Foreign Exchange Future 0.00928 0.00913 0
25/05/2012 ¥ /R On 14-December-12 0.10 P Foreign Exchange Future 0.00418 0.00433 0
25/05/2012 ¥/ROn 18-June-12 0.11 C Foreign Exchange Future 0.00145 0.00140 0
25/05/2012 ¥/ROn 18-June-12 0.11 P Foreign Exchange Future 0.00385 0.00410 0
25/05/2012 ¥/ROn 18-June-12 0.12 C Foreign Exchange Future 0.00017 0.00016 0
25/05/2012 ¥/ROn 18-June-12 0.12 P Foreign Exchange Future 0.01257 0.01286 0
25/05/2012 €/R On 13-December-13 Foreign Exchange Future 11.22990 11.22750 500
25/05/2012 €/R On 17-September-12 9.45 C Foreign Exchange Future 1.23900 1.23500 0
25/05/2012 €/R On 17-September-12 9.45 P Foreign Exchange Future 0.02200 0.02100 10,200
25/05/2012 €/ROn 18-June-12 9.60 C Foreign Exchange Future 0.92100 0.91800 0
25/05/2012 €/ROn 18-June-12 9.60 P Foreign Exchange Future 0.00200 0.00300 1,000
25/05/2012 €/R On 17-September-12 9.75 C Foreign Exchange Future 0.96300 0.95900 0
25/05/2012 €/R On 17-September-12 9.75 P Foreign Exchange Future 0.04600 0.04500 1,625
25/05/2012 €/ROn 18-June-12 9.80 C Foreign Exchange Future 0.72300 0.72100 0
25/05/2012 €/ROn 18-June-12 9.80 P Foreign Exchange Future 0.00400 0.00600 1,000
25/05/2012 €/ROn 18-June-12 9.85 C Foreign Exchange Future 0.67400 0.67200 0
25/05/2012 €/ROn 18-June-12 9.85 P Foreign Exchange Future 0.00500 0.00700 5,120
25/05/2012 €/ROn 18-June-12 10.05 C Foreign Exchange Future 0.48200 0.48100 5,120
25/05/2012 €/ROn 18-June-12 10.05 P Foreign Exchange Future 0.01300 0.01600 5,120
25/05/2012 €/R On 17-September-12 10.20 c Foreign Exchange Future 0.62000 0.62000 0
25/05/2012 €/R On 17-September-12 10.20 P Foreign Exchange Future 0.15300 0.15600 1,500
25/05/2012 €/ROn 18-June-12 10.30 c Foreign Exchange Future 0.28300 0.28500 800
25/05/2012 €/ROn 18-June-12 10.30 P Foreign Exchange Future 0.06400 0.07000 0
25/05/2012 €/R On 14-December-12 10.34 c Foreign Exchange Future 0.73800 0.74000 0
25/05/2012 €/R On 14-December-12 10.34 P Foreign Exchange Future 0.26800 0.27100 0
25/05/2012 €/ROn 18-June-12 10.35 c Foreign Exchange Future 0.25000 0.25400 0
25/05/2012 €/ROn 18-June-12 10.35 P Foreign Exchange Future 0.08100 0.08900 0
25/05/2012 €/R On 14-December-12 10.39 c Foreign Exchange Future 0.71200 0.71400 0
25/05/2012 €/R On 14-December-12 10.39 P Foreign Exchange Future 0.29200 0.29500 0
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25/05/2012 €/ROn 18-June-12 10.40 C Foreign Exchange Future 0.22000 0.22400 0
25/05/2012 €/ROn 18-June-12 10.40 P Foreign Exchange Future 0.10100 0.10900 0
25/05/2012 €/R On 14-December-12 10.44 C Foreign Exchange Future 0.68600 0.68800 0
25/05/2012 €/R On 14-December-12 10.44 P Foreign Exchange Future 0.31600 0.31900 0
25/05/2012 €/ROn 18-June-12 10.45 C Foreign Exchange Future 0.19300 0.19800 0
25/05/2012 €/ROn 18-June-12 10.45 P Foreign Exchange Future 0.12400 0.13300 0
25/05/2012 €/ROn 18-June-12 10.55 C Foreign Exchange Future 0.14800 0.15300 5,120
25/05/2012 €/ROn 18-June-12 10.55 P Foreign Exchange Future 0.17900 0.18800 5,120
25/05/2012 €/R On 17-September-12 10.68 C Foreign Exchange Future 0.38000 0.38300 0
25/05/2012 €/R On 17-September-12 10.68 P Foreign Exchange Future 0.38900 0.39400 0
25/05/2012 €/R On 17-September-12 10.73 C Foreign Exchange Future 0.36100 0.36400 0
25/05/2012 €/R On 17-September-12 10.73 P Foreign Exchange Future 0.42000 0.42500 0
25/05/2012 €/R On 17-September-12 10.78 C Foreign Exchange Future 0.34300 0.34600 0
25/05/2012 €/R On 17-September-12 10.78 P Foreign Exchange Future 0.45200 0.45700 0
25/05/2012 €/R On 17-September-12 11.25 C Foreign Exchange Future 0.21800 0.22000 15,360
25/05/2012 €/R On 17-September-12 11.25 P Foreign Exchange Future 0.80100 0.80600 0
25/05/2012 €/R On 13-December-13 11.44 C Foreign Exchange Future 0.85200 0.86300 0
25/05/2012 €/R On 13-December-13 11.44 P Foreign Exchange Future 1.06500 1.07900 0
25/05/2012 €/R On 13-December-13 11.49 C Foreign Exchange Future 0.83500 0.84700 0
25/05/2012 €/R On 13-December-13 11.49 P Foreign Exchange Future 1.09800 1.11300 0
25/05/2012 €/R On 13-December-13 11.54 C Foreign Exchange Future 0.81900 0.83000 0
25/05/2012 €/R On 13-December-13 11.54 P Foreign Exchange Future 1.13200 1.14600 0
25/05/2012 AU$ /R On 14-December-15 Foreign Exchange Future 9.47210 9.42780 0
25/05/2012 AU$ /R On 14-December-15 7.25 C Foreign Exchange Future 2.47900 2.43500 0
25/05/2012 AU$ /R On 14-December-15 7.25 P Foreign Exchange Future 0.25700 0.25700 0
25/05/2012 AU$ /R On 14-December-15 7.30 C Foreign Exchange Future 2.43600 2.39300 0
25/05/2012 AU$ /R On 14-December-15 7.30 P Foreign Exchange Future 0.26400 0.26500 0
25/05/2012 AU$ /R On 14-December-15 7.35 C Foreign Exchange Future 2.39300 2.35000 0
25/05/2012 AU$ /R On 14-December-15 7.35 P Foreign Exchange Future 0.27100 0.27200 0
25/05/2012 AU$ /R On 18-June-12 7.60 C Foreign Exchange Future 0.60400 0.56200 0
25/05/2012 AU$ /R On 18-June-12 7.60 P Foreign Exchange Future 0.00500 0.00600 0
25/05/2012 AU$ /R On 18-June-12 7.65 c Foreign Exchange Future 0.55500 0.51300 0
25/05/2012 AU$ /R On 18-June-12 7.65 P Foreign Exchange Future 0.00600 0.00700 0
25/05/2012 AU$ /R On 18-June-12 7.70 c Foreign Exchange Future 0.50700 0.46500 0
25/05/2012 AU$ /R On 18-June-12 7.70 P Foreign Exchange Future 0.00800 0.00900 0
25/05/2012 AU$ /R On 14-December-12 8.04 c Foreign Exchange Future 0.49300 0.46200 0
25/05/2012 AU$ /R On 14-December-12 8.04 P Foreign Exchange Future 0.24200 0.25300 0
25/05/2012 AU$ /R On 14-December-12 8.09 c Foreign Exchange Future 0.46600 0.43600 0
25/05/2012 AU$ /R On 14-December-12 8.09 P Foreign Exchange Future 0.26500 0.27700 0
25/05/2012 AU$ /R On 14-December-12 8.14 c Foreign Exchange Future 0.43900 0.41000 0
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25/05/2012 AU$ /R On 14-December-12 8.14 P Foreign Exchange Future 0.28800 0.30100 0
25/05/2012 AUS$ /R On 17-September-12 8.19 C Foreign Exchange Future 0.30000 0.27300 0
25/05/2012 AUS$ /R On 17-September-12 8.19 P Foreign Exchange Future 0.24400 0.25900 0
25/05/2012 AUS$ /R On 17-September-12 8.24 C Foreign Exchange Future 0.27600 0.25100 0
25/05/2012 AU$ /R On 17-September-12 8.24 P Foreign Exchange Future 0.27000 0.28700 0
25/05/2012 AU$ /R On 17-September-12 8.29 C Foreign Exchange Future 0.25400 0.23100 0
25/05/2012 AU$ /R On 17-September-12 8.29 P Foreign Exchange Future 0.29800 0.31700 0
25/05/2012 CAD/ R On 14-December-12 Foreign Exchange Future 8.34030 8.31610 0
25/05/2012 CAD/ R On 17-September-12 7.66 C Foreign Exchange Future 0.64600 0.63000 0
25/05/2012 CAD/ R On 17-September-12 7.66 P Foreign Exchange Future 0.04900 0.05600 0
25/05/2012 CAD/ R On 17-September-12 7.71 C Foreign Exchange Future 0.60400 0.58800 0
25/05/2012 CAD/ R On 17-September-12 7.71 P Foreign Exchange Future 0.05700 0.06400 0
25/05/2012 CAD/ R On 14-December-12 7.75 C Foreign Exchange Future 0.69000 0.67400 0
25/05/2012 CAD/ R On 14-December-12 7.75 P Foreign Exchange Future 0.10300 0.11200 0
25/05/2012 CAD/ R On 17-September-12 7.76 C Foreign Exchange Future 0.56300 0.54700 0
25/05/2012 CAD/ R On 17-September-12 7.76 P Foreign Exchange Future 0.06600 0.07300 0
25/05/2012 CAD/ R On 14-December-12 7.80 C Foreign Exchange Future 0.65100 0.63500 0
25/05/2012 CAD/ R On 14-December-12 7.80 P Foreign Exchange Future 0.11400 0.12300 0
25/05/2012 CAD/ R On 14-December-12 7.85 C Foreign Exchange Future 0.61300 0.59700 0
25/05/2012 CAD/ R On 14-December-12 7.85 P Foreign Exchange Future 0.12600 0.13500 0
25/05/2012 CAD/R On 18-June-12 8.10 C Foreign Exchange Future 0.14800 0.13900 0
25/05/2012 CAD/R On 18-June-12 8.10 P Foreign Exchange Future 0.08300 0.09700 0
25/05/2012 CAD/R On 18-June-12 8.15 C Foreign Exchange Future 0.12100 0.11300 0
25/05/2012 CAD/R On 18-June-12 8.15 P Foreign Exchange Future 0.10600 0.12100 0
25/05/2012 CAD/R On 18-June-12 8.20 C Foreign Exchange Future 0.10000 0.09300 0
25/05/2012 CAD/R On 18-June-12 8.20 P Foreign Exchange Future 0.13500 0.15100 0
25/05/2012 CF CANDO CAAZ On 18-June-12 Can-Do Future 0.33270 0.30560 5,670
25/05/2012 CF CANDO CABA On 18-June-12 Can-Do Future 0.00000 0.00000 0
25/05/2012 CF CANDO CABB On 18-June-12 Can-Do Future 0.00300 0.00360 8,000
25/05/2012 CF CANDO CABC On 18-June-12 Can-Do Future 0.03430 0.03980 0
25/05/2012 CF CANDO CABD On 18-June-12 Can-Do Future 0.00010 0.00020 16,000
25/05/2012 CHF /R On 14-December-12 Foreign Exchange Future 9.02470 9.01580 0
25/05/2012 CHF /R On 14-December-12 8.46 c Foreign Exchange Future 0.77700 0.77400 0
25/05/2012 CHF /R On 14-December-12 8.46 P Foreign Exchange Future 0.20800 0.21400 0
25/05/2012 CHF /R On 14-December-12 8.51 c Foreign Exchange Future 0.74500 0.74200 0
25/05/2012 CHF /R On 14-December-12 8.51 P Foreign Exchange Future 0.22600 0.23200 0
25/05/2012 CHF /R On 14-December-12 8.56 c Foreign Exchange Future 0.71400 0.71200 0
25/05/2012 CHF /R On 14-December-12 8.56 P Foreign Exchange Future 0.24500 0.25200 0
25/05/2012 CHF /R On 17-September-12 8.70 c Foreign Exchange Future 0.44500 0.44700 0
25/05/2012 CHF /R On 17-September-12 8.70 P Foreign Exchange Future 0.25300 0.26300 0
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25/05/2012 CHF /R On 17-September-12 8.75 C Foreign Exchange Future 0.42100 0.42300 0
25/05/2012 CHF /R On 17-September-12 8.75 P Foreign Exchange Future 0.27900 0.28900 0
25/05/2012 CHF /R On 17-September-12 8.80 C Foreign Exchange Future 0.39800 0.40000 0
25/05/2012 CHF /R On 17-September-12 8.80 P Foreign Exchange Future 0.30600 0.31600 0
25/05/2012 CHF /R On 18-June-12 9.05 C Foreign Exchange Future 0.06800 0.06900 0
25/05/2012 CHF /R On 18-June-12 9.05 P Foreign Exchange Future 0.36200 0.37100 0
25/05/2012 CHF /R On 18-June-12 9.10 C Foreign Exchange Future 0.05900 0.06000 0
25/05/2012 CHF /R On 18-June-12 9.10 P Foreign Exchange Future 0.40300 0.41200 0
25/05/2012 CHF /R On 18-June-12 9.15 C Foreign Exchange Future 0.05100 0.05200 0
25/05/2012 CHF /R On 18-June-12 9.15 P Foreign Exchange Future 0.44500 0.45400 0
25/05/2012 NZ$ /R On 14-December-12 Foreign Exchange Future 6.43790 6.38770 0
25/05/2012 NZ$ /R On 17-September-12 6.19 C Foreign Exchange Future 0.30800 0.27800 0
25/05/2012 NZ$ /R On 17-September-12 6.19 P Foreign Exchange Future 0.10900 0.12900 0
25/05/2012 NZ$ /R On 17-September-12 6.24 C Foreign Exchange Future 0.27700 0.24800 0
25/05/2012 NZ$ /R On 17-September-12 6.24 P Foreign Exchange Future 0.12800 0.14900 0
25/05/2012 NZ$ /R On 18-June-12 6.25 C Foreign Exchange Future 0.13700 0.10800 0
25/05/2012 NZ$ /R On 18-June-12 6.25 P Foreign Exchange Future 0.05200 0.07400 0
25/05/2012 NZ$ /R On 14-December-12 6.29 C Foreign Exchange Future 0.36700 0.34000 0
25/05/2012 NZ$ /R On 14-December-12 6.29 P Foreign Exchange Future 0.21600 0.24000 0
25/05/2012 NZ$ /R On 17-September-12 6.29 C Foreign Exchange Future 0.24700 0.22000 0
25/05/2012 NZ$ /R On 17-September-12 6.29 P Foreign Exchange Future 0.14800 0.17100 0
25/05/2012 NZ$ /R On 18-June-12 6.30 C Foreign Exchange Future 0.10700 0.08200 0
25/05/2012 NZ$ /R On 18-June-12 6.30 P Foreign Exchange Future 0.07200 0.09800 0
25/05/2012 NZ$ /R On 14-December-12 6.34 C Foreign Exchange Future 0.34000 0.31400 0
25/05/2012 NZ$ /R On 14-December-12 6.34 P Foreign Exchange Future 0.23900 0.26400 0
25/05/2012 NZ$ /R On 18-June-12 6.35 C Foreign Exchange Future 0.08100 0.06300 0
25/05/2012 NZ$ /R On 18-June-12 6.35 P Foreign Exchange Future 0.09600 0.12900 0
25/05/2012 NZ$ /R On 14-December-12 6.39 C Foreign Exchange Future 0.31500 0.29000 0
25/05/2012 NZ$ /R On 14-December-12 6.39 P Foreign Exchange Future 0.26400 0.29000 0
25/05/2012 YUAN/R On 14-December-12 Foreign Exchange Future 1.35520 1.34750 0
25/05/2012 YUAN/R On 18-June-12 1.10 c Foreign Exchange Future 0.22430 0.21690 0
25/05/2012 YUAN/R On 18-June-12 1.10 P Foreign Exchange Future 0.00000 0.00010 0
25/05/2012 YUAN/R On 18-June-12 1.15 c Foreign Exchange Future 0.17460 0.16720 0
25/05/2012 YUAN/R On 18-June-12 1.15 P Foreign Exchange Future 0.00030 0.00040 0
25/05/2012 YUAN/R On 17-September-12 1.16 c Foreign Exchange Future 0.18410 0.17640 0
25/05/2012 YUAN/R On 17-September-12 1.16 P Foreign Exchange Future 0.00460 0.00460 0
25/05/2012 YUAN/R On 14-December-12 1.18 c Foreign Exchange Future 0.18970 0.18340 0
25/05/2012 YUAN/R On 14-December-12 1.18 P Foreign Exchange Future 0.01250 0.01390 0
25/05/2012 YUAN/R On 18-June-12 1.20 c Foreign Exchange Future 0.12500 0.11790 0
25/05/2012 YUAN/R On 18-June-12 1.20 P Foreign Exchange Future 0.00070 0.00110 0
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25/05/2012 YUAN/R On 17-September-12 1.21 C Foreign Exchange Future 0.13970 0.13340 0
25/05/2012 YUAN/R On 17-September-12 1.21 P Foreign Exchange Future 0.01020 0.01160 0
25/05/2012 YUAN/R On 14-December-12 1.23 C Foreign Exchange Future 0.15050 0.14490 0
25/05/2012 YUAN/R On 14-December-12 1.23 P Foreign Exchange Future 0.02330 0.02540 0
25/05/2012 YUAN/R On 17-September-12 1.26 C Foreign Exchange Future 0.10190 0.09640 0
25/05/2012 YUAN/R On 17-September-12 1.26 P Foreign Exchange Future 0.02240 0.02460 0
25/05/2012 YUAN/R On 14-December-12 1.28 C Foreign Exchange Future 0.11700 0.11220 0
25/05/2012 YUAN/R On 14-December-12 1.28 P Foreign Exchange Future 0.03980 0.04270 0
Futures Open Interest 613,398.00
Options Open Interest 391,990.00
Total 1,005,388.00
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