Yield-X Derivatives Weekly Statistics Report

JSE Interest Rate Exchange From 2009/04/20 To 2009/04/24
Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
24/04/2009 $/R On 15-March-10 Currency Future 9.2800 9.4119 9.2828 9.4119 0.00
24/04/2009 $/R On 15-March-10 Currency Future 9.2800 9.4119 9.2828 9.4119 0.00
24/04/2009 $/R On 15-March-10 Currency Future 9.2800 9.4119 9.2828 9.4119 0.00
24/04/2009 $/R On 15-March-10 Currency Future 9.2800 9.4119 9.2828 9.4119 0.00
24/04/2009 $/R On 15-March-10 Currency Future 9.2800 9.4119 9.2828 9.4119 0.00
24/04/2009 $/R On 15-March-10 Currency Future 9.2800 9.4119 9.2828 9.4119 0.00
24/04/2009 $/R On 15-March-10 Currency Future 9.2800 9.4119 9.2828 9.4119 0.00
24/04/2009 $/R On 15-March-10 Currency Future 9.2800 9.4119 9.2828 9.4119 0.00
24/04/2009 $/R On 15-March-10 Currency Future 9.2800 9.4119 9.2828 9.4119 0.00
24/04/2009 $/R On 12-June-09 Currency Future 8.9200 9.0442 8.9180 9.0442 262313.00
24/04/2009 $/R On 12-June-09 Currency Future 8.9200 9.0442 8.9180 9.0442 262313.00
24/04/2009 $/R On 12-June-09 Currency Future 8.9200 9.0442 8.9180 9.0442 262313.00
24/04/2009 $/R On 12-June-09 Currency Future 8.9200 9.0442 8.9180 9.0442 262313.00
24/04/2009 $/R On 12-June-09 Currency Future 8.9200 9.0442 8.9180 9.0442 262313.00
24/04/2009 $/R On 12-June-09 Currency Future 8.9200 9.0442 8.9180 9.0442 262313.00
24/04/2009 $/R On 12-June-09 Currency Future 8.9200 9.0442 8.9180 9.0442 262313.00
24/04/2009 $/R On 12-June-09 Currency Future 8.9200 9.0442 8.9180 9.0442 262313.00
24/04/2009 $/R On 12-June-09 Currency Future 8.9200 9.0442 8.9180 9.0442 262313.00
24/04/2009 $/R On 14-June-10 Currency Future 9.3800 9.5074 9.3781 9.5074 0.00
24/04/2009 $/R On 14-June-10 Currency Future 9.3800 9.5074 9.3781 9.5074 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
24/04/2009 $/R On 14-June-10 Currency Future 9.3800 9.5074 9.3781 9.5074 0.00
24/04/2009 $/R On 14-June-10 Currency Future 9.3800 9.5074 9.3781 9.5074 0.00
24/04/2009 $/R On 14-June-10 Currency Future 9.3800 9.5074 9.3781 9.5074 0.00
24/04/2009 $/R On 14-June-10 Currency Future 9.3800 9.5074 9.3781 9.5074 0.00
24/04/2009 $/R On 14-June-10 Currency Future 9.3800 9.5074 9.3781 9.5074 0.00
24/04/2009 $/R On 14-June-10 Currency Future 9.3800 9.5074 9.3781 9.5074 0.00
24/04/2009 $/R On 14-June-10 Currency Future 9.3800 9.5074 9.3781 9.5074 0.00
24/04/2009 $/R On 14-September-09 Currency Future 9.0500 9.1794 9.0521 9.1794 4699.00
24/04/2009 $/R On 14-September-09 Currency Future 9.0500 9.1794 9.0521 9.1794 4699.00
24/04/2009 $/R On 14-September-09 Currency Future 9.0500 9.1794 9.0521 9.1794 4699.00
24/04/2009 $/R On 14-September-09 Currency Future 9.0500 9.1794 9.0521 9.1794 4699.00
24/04/2009 $/R On 14-September-09 Currency Future 9.0500 9.1794 9.0521 9.1794 4699.00
24/04/2009 $/R On 14-September-09 Currency Future 9.0500 9.1794 9.0521 9.1794 4699.00
24/04/2009 $/R On 14-September-09 Currency Future 9.0500 9.1794 9.0521 9.1794 4699.00
24/04/2009 $/R On 14-September-09 Currency Future 9.0500 9.1794 9.0521 9.1794 4699.00
24/04/2009 $/R On 14-September-09 Currency Future 9.0500 9.1794 9.0521 9.1794 4699.00
24/04/2009 $/R On 14-December-09 Currency Future 9.1700 9.2973 9.1692 9.2973 1001.00
24/04/2009 $/R On 14-December-09 Currency Future 9.1700 9.2973 9.1692 9.2973 1001.00
24/04/2009 $/R On 14-December-09 Currency Future 9.1700 9.2973 9.1692 9.2973 1001.00
24/04/2009 $/R On 14-December-09 Currency Future 9.1700 9.2973 9.1692 9.2973 1001.00
24/04/2009 $/R On 14-December-09 Currency Future 9.1700 9.2973 9.1692 9.2973 1001.00
24/04/2009 $/R On 14-December-09 Currency Future 9.1700 9.2973 9.1692 9.2973 1001.00
24/04/2009 $/R On 14-December-09 Currency Future 9.1700 9.2973 9.1692 9.2973 1001.00
24/04/2009 $/R On 14-December-09 Currency Future 9.1700 9.2973 9.1692 9.2973 1001.00
24/04/2009 $/R On 14-December-09 Currency Future 9.1700 9.2973 9.1692 9.2973 1001.00
24/04/2009 $/R On 15-March-10 6.15 Call  Currency Future 741 812 741 812 0.00
24/04/2009 $/R On 15-March-10 6.05 Call Currency Future 741 812 741 812 0.00
24/04/2009 $/R On 15-March-10 12.50 Call  Currency Future 741 812 741 812 0.00
24/04/2009 $/R On 15-March-10 11.00 Call  Currency Future 741 812 741 812 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
24/04/2009 $/R On 15-March-10 9.50 Call Currency Future 741 812 741 812 0.00
24/04/2009 $/R On 15-March-10 8.00 Call Currency Future 741 812 741 812 0.00
24/04/2009 $/R On 15-March-10 5.00 Call Currency Future 741 812 741 812 0.00
24/04/2009 $/R On 15-March-10 3.50 Call Currency Future 741 812 741 812 0.00
24/04/2009 $/R On 15-March-10 2.00 Call Currency Future 741 812 741 812 0.00
24/04/2009 $/R On 15-March-10 0.50 Call Currency Future 741 812 741 812 0.00
24/04/2009 $/R On 15-March-10 1255 Call  Currency Future 741 812 741 812 0.00
24/04/2009 $/R On 15-March-10 11.05 Call  Currency Future 741 812 741 812 0.00
24/04/2009 $/R On 15-March-10 9.55 Call Currency Future 741 812 741 812 0.00
24/04/2009 $/R On 15-March-10 8.05 Call Currency Future 741 812 741 812 0.00
24/04/2009 $/R On 15-March-10 5.05 Call Currency Future 741 812 741 812 0.00
24/04/2009 $/R On 15-March-10 3.55 Call Currency Future 741 812 741 812 0.00
24/04/2009 $/R On 15-March-10 2.05 Call Currency Future 741 812 741 812 0.00
24/04/2009 $/R On 15-March-10 0.55 Call Currency Future 741 812 741 812 0.00
24/04/2009 $/R On 15-March-10 12.75 Call  Currency Future 741 812 741 812 0.00
24/04/2009 $/R On 15-March-10 11.25 Call  Currency Future 741 812 741 812 0.00
24/04/2009 $/R On 15-March-10 9.75 Call  Currency Future 741 812 741 812 0.00
24/04/2009 $/R On 15-March-10 8.25 Call Currency Future 741 812 741 812 0.00
24/04/2009 $/R On 15-March-10 5.25 Call  Currency Future 741 812 741 812 0.00
24/04/2009 $/R On 15-March-10 3.75 Call  Currency Future 741 812 741 812 0.00
24/04/2009 $/R On 15-March-10 225 Call Currency Future 741 812 741 812 0.00
24/04/2009 $/R On 15-March-10 0.75 Call  Currency Future 741 812 741 812 0.00
24/04/2009 $/R On 15-March-10 6.20 Call Currency Future 741 812 741 812 0.00
24/04/2009 $/R On 15-March-10 6.20 Call Currency Future 741 812 741 812 0.00
24/04/2009 $/R On 15-March-10 6.40 Call Currency Future 741 812 741 812 0.00
24/04/2009 $/R On 15-March-10 6.55 Call Currency Future 741 812 741 812 0.00
24/04/2009 $/R On 15-March-10 6.25 Call Currency Future 741 812 741 812 0.00
24/04/2009 $/R On 15-March-10 6.40 Call Currency Future 741 812 741 812 0.00
24/04/2009 $/R On 15-March-10 6.30 Call  Currency Future 741 812 741 812 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
24/04/2009 $/R On 15-March-10 7.55 Call Currency Future 741 812 741 812 0.00
24/04/2009 $/R On 15-March-10 7.45 Call  Currency Future 741 812 741 812 0.00
24/04/2009 $/R On 15-March-10 7.35 Call Currency Future 741 812 741 812 0.00
24/04/2009 $/R On 15-March-10 7.05 Call Currency Future 741 812 741 812 0.00
24/04/2009 $/R On 15-March-10 7.50 Call Currency Future 741 812 741 812 0.00
24/04/2009 $/R On 15-March-10 7.40 Call Currency Future 741 812 741 812 0.00
24/04/2009 $/R On 15-March-10 7.20 Call  Currency Future 741 812 741 812 0.00
24/04/2009 $/R On 15-March-10 6.90 Call Currency Future 741 812 741 812 0.00
24/04/2009 $/R On 15-March-10 6.70 Call  Currency Future 741 812 741 812 0.00
24/04/2009 $/R On 15-March-10 740 Call Currency Future 741 812 741 812 0.00
24/04/2009 $/R On 15-March-10 7.30 Call Currency Future 741 812 741 812 0.00
24/04/2009 $/R On 15-March-10 6.80 Call Currency Future 741 812 741 812 0.00
24/04/2009 $/R On 15-March-10 7.15 Call  Currency Future 741 812 741 812 0.00
24/04/2009 $/R On 15-March-10 6.95 Call Currency Future 741 812 741 812 0.00
24/04/2009 $/R On 15-March-10 6.65 Call Currency Future 741 812 741 812 0.00
24/04/2009 $/R On 15-March-10 6.45 Call Currency Future 741 812 741 812 0.00
24/04/2009 $/R On 15-March-10 6.35 Call Currency Future 741 812 741 812 0.00
24/04/2009 $/R On 15-March-10 7.25 Call  Currency Future 741 812 741 812 0.00
24/04/2009 $/R On 15-March-10 7.15 Call  Currency Future 741 812 741 812 0.00
24/04/2009 $/R On 15-March-10 7.05 Call Currency Future 741 812 741 812 0.00
24/04/2009 $/R On 15-March-10 6.95 Call Currency Future 741 812 741 812 0.00
24/04/2009 $/R On 15-March-10 6.85 Call Currency Future 741 812 741 812 0.00
24/04/2009 $/R On 15-March-10 6.75 Call  Currency Future 741 812 741 812 0.00
24/04/2009 $/R On 15-March-10 6.65 Call Currency Future 741 812 741 812 0.00
24/04/2009 $/R On 15-March-10 6.55 Call Currency Future 741 812 741 812 0.00
24/04/2009 $/R On 15-March-10 6.45 Call Currency Future 741 812 741 812 0.00
24/04/2009 $/R On 15-March-10 7.30 Call  Currency Future 741 812 741 812 0.00
24/04/2009 $/R On 15-March-10 7.20 Call  Currency Future 741 812 741 812 0.00
24/04/2009 $/R On 15-March-10 7.10 Call  Currency Future 741 812 741 812 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
24/04/2009 $/R On 15-March-10 7.00 Call Currency Future 741 812 741 812 0.00
24/04/2009 $/R On 15-March-10 6.90 Call Currency Future 741 812 741 812 0.00
24/04/2009 $/R On 15-March-10 6.80 Call Currency Future 741 812 741 812 0.00
24/04/2009 $/R On 15-March-10 6.70 Call  Currency Future 741 812 741 812 0.00
24/04/2009 $/R On 15-March-10 6.60 Call  Currency Future 741 812 741 812 0.00
24/04/2009 $/R On 15-March-10 6.50 Call  Currency Future 741 812 741 812 0.00
24/04/2009 $/R On 15-March-10 7.10 Call  Currency Future 741 812 741 812 0.00
24/04/2009 $/R On 15-March-10 6.15 Put Currency Future 1009 950 1009 950 0.00
24/04/2009 $/R On 15-March-10 6.05 Put Currency Future 1009 950 1009 950 0.00
24/04/2009 $/R On 15-March-10 1250 Put  Currency Future 1009 950 1009 950 0.00
24/04/2009 $/R On 15-March-10 11.00 Put  Currency Future 1009 950 1009 950 0.00
24/04/2009 $/R On 15-March-10 9.50 Put  Currency Future 1009 950 1009 950 0.00
24/04/2009 $/R On 15-March-10 8.00 Put  Currency Future 1009 950 1009 950 0.00
24/04/2009 $/R On 15-March-10 5.00 Put  Currency Future 1009 950 1009 950 0.00
24/04/2009 $/R On 15-March-10 3.50 Put  Currency Future 1009 950 1009 950 0.00
24/04/2009 $/R On 15-March-10 2.00 Put  Currency Future 1009 950 1009 950 0.00
24/04/2009 $/R On 15-March-10 0.50 Put  Currency Future 1009 950 1009 950 0.00
24/04/2009 $/R On 15-March-10 12.55 Put  Currency Future 1009 950 1009 950 0.00
24/04/2009 $/R On 15-March-10 11.05 Put  Currency Future 1009 950 1009 950 0.00
24/04/2009 $/R On 15-March-10 9.55 Put  Currency Future 1009 950 1009 950 0.00
24/04/2009 $/R On 15-March-10 8.05 Put  Currency Future 1009 950 1009 950 0.00
24/04/2009 $/R On 15-March-10 5.05 Put  Currency Future 1009 950 1009 950 0.00
24/04/2009 $/R On 15-March-10 3.55 Put  Currency Future 1009 950 1009 950 0.00
24/04/2009 $/R On 15-March-10 2.05 Put  Currency Future 1009 950 1009 950 0.00
24/04/2009 $/R On 15-March-10 0.55 Put  Currency Future 1009 950 1009 950 0.00
24/04/2009 $/R On 15-March-10 12.75 Put Currency Future 1009 950 1009 950 0.00
24/04/2009 $/R On 15-March-10 11.25 Put  Currency Future 1009 950 1009 950 0.00
24/04/2009 $/R On 15-March-10 9.75 Put  Currency Future 1009 950 1009 950 0.00
24/04/2009 $/R On 15-March-10 8.25 Put Currency Future 1009 950 1009 950 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
24/04/2009 $/R On 15-March-10 5.25 Put  Currency Future 1009 950 1009 950 0.00
24/04/2009 $/R On 15-March-10 3.75 Put  Currency Future 1009 950 1009 950 0.00
24/04/2009 $/R On 15-March-10 225 Put  Currency Future 1009 950 1009 950 0.00
24/04/2009 $/R On 15-March-10 0.75 Put  Currency Future 1009 950 1009 950 0.00
24/04/2009 $/R On 15-March-10 6.20 Put Currency Future 1009 950 1009 950 0.00
24/04/2009 $/R On 15-March-10 6.20 Put Currency Future 1009 950 1009 950 0.00
24/04/2009 $/R On 15-March-10 6.40 Put Currency Future 1009 950 1009 950 0.00
24/04/2009 $/R On 15-March-10 6.55 Put Currency Future 1009 950 1009 950 0.00
24/04/2009 $/R On 15-March-10 6.25 Put Currency Future 1009 950 1009 950 0.00
24/04/2009 $/R On 15-March-10 6.40 Put  Currency Future 1009 950 1009 950 0.00
24/04/2009 $/R On 15-March-10 6.30 Put  Currency Future 1009 950 1009 950 0.00
24/04/2009 $/R On 15-March-10 7.55 Put  Currency Future 1009 950 1009 950 0.00
24/04/2009 $/R On 15-March-10 745 Put  Currency Future 1009 950 1009 950 0.00
24/04/2009 $/R On 15-March-10 7.35 Put  Currency Future 1009 950 1009 950 0.00
24/04/2009 $/R On 15-March-10 7.05 Put  Currency Future 1009 950 1009 950 0.00
24/04/2009 $/R On 15-March-10 7.50 Put  Currency Future 1009 950 1009 950 0.00
24/04/2009 $/R On 15-March-10 740 Put  Currency Future 1009 950 1009 950 0.00
24/04/2009 $/R On 15-March-10 7.20 Put  Currency Future 1009 950 1009 950 0.00
24/04/2009 $/R On 15-March-10 6.90 Put  Currency Future 1009 950 1009 950 0.00
24/04/2009 $/R On 15-March-10 6.70 Put  Currency Future 1009 950 1009 950 0.00
24/04/2009 $/R On 15-March-10 740 Put Currency Future 1009 950 1009 950 0.00
24/04/2009 $/R On 15-March-10 7.30 Put Currency Future 1009 950 1009 950 0.00
24/04/2009 $/R On 15-March-10 6.80 Put  Currency Future 1009 950 1009 950 0.00
24/04/2009 $/R On 15-March-10 7.15 Put  Currency Future 1009 950 1009 950 0.00
24/04/2009 $/R On 15-March-10 6.95 Put  Currency Future 1009 950 1009 950 0.00
24/04/2009 $/R On 15-March-10 6.65 Put Currency Future 1009 950 1009 950 0.00
24/04/2009 $/R On 15-March-10 6.45 Put  Currency Future 1009 950 1009 950 0.00
24/04/2009 $/R On 15-March-10 6.35 Put Currency Future 1009 950 1009 950 0.00
24/04/2009 $/R On 15-March-10 7.25 Put Currency Future 1009 950 1009 950 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
24/04/2009 $/R On 15-March-10 7.15 Put  Currency Future 1009 950 1009 950 0.00
24/04/2009 $/R On 15-March-10 7.05 Put Currency Future 1009 950 1009 950 0.00
24/04/2009 $/R On 15-March-10 6.95 Put Currency Future 1009 950 1009 950 0.00
24/04/2009 $/R On 15-March-10 6.85 Put Currency Future 1009 950 1009 950 0.00
24/04/2009 $/R On 15-March-10 6.75 Put Currency Future 1009 950 1009 950 0.00
24/04/2009 $/R On 15-March-10 6.65 Put Currency Future 1009 950 1009 950 0.00
24/04/2009 $/R On 15-March-10 6.55 Put Currency Future 1009 950 1009 950 0.00
24/04/2009 $/R On 15-March-10 6.45 Put Currency Future 1009 950 1009 950 0.00
24/04/2009 $/R On 15-March-10 7.30 Put Currency Future 1009 950 1009 950 0.00
24/04/2009 $/R On 15-March-10 7.20 Put  Currency Future 1009 950 1009 950 0.00
24/04/2009 $/R On 15-March-10 7.10 Put  Currency Future 1009 950 1009 950 0.00
24/04/2009 $/R On 15-March-10 7.00 Put  Currency Future 1009 950 1009 950 0.00
24/04/2009 $/R On 15-March-10 6.90 Put  Currency Future 1009 950 1009 950 0.00
24/04/2009 $/R On 15-March-10 6.80 Put  Currency Future 1009 950 1009 950 0.00
24/04/2009 $/R On 15-March-10 6.70 Put  Currency Future 1009 950 1009 950 0.00
24/04/2009 $/R On 15-March-10 6.60 Put  Currency Future 1009 950 1009 950 0.00
24/04/2009 $/R On 15-March-10 6.50 Put  Currency Future 1009 950 1009 950 0.00
24/04/2009 $/R On 15-March-10 7.10 Put  Currency Future 1009 950 1009 950 0.00
24/04/2009 $/R On 14-December-09 8.25 Call  Currency Future 622 683 622 683 0.00
24/04/2009 $/R On 14-December-09 7.75 Call  Currency Future 622 683 622 683 0.00
24/04/2009 $/R On 14-December-09 8.00 Call Currency Future 622 683 622 683 0.00
24/04/2009 $/R On 14-December-09 8.25 Put  Currency Future 853 786 853 786 0.00
24/04/2009 $/R On 14-December-09 7.75 Put Currency Future 853 786 853 786 0.00
24/04/2009 $/R On 14-December-09 8.00 Put  Currency Future 853 786 853 786 0.00
24/04/2009 $/R On 15-March-10 11.80 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 11.70 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 11.60 Call Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 17.95 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 16.45 Call  Currency Future 710 779 710 779 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
24/04/2009 $/R On 15-March-10 14.95 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 11.95 Call Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 10.45 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 8.95 Call Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 7.45 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 5.95 Call Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 18.10 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 16.60 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 15.10 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 10.60 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 9.10 Call Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 7.60 Call Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 6.10 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 18.40 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 16.90 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 15.40 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 10.90 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 9.40 Call Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 7.90 Call Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 6.40 Call Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 12.10 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 12.00 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 11.90 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 12.65 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 12.15 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 12.05 Call Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 12.30 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 12.20 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 12.10 Call  Currency Future 710 779 710 779 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
24/04/2009 $/R On 15-March-10 12.85 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 12.35 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 12.15 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 12.65 Call Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 1255 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 12.45 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 12.35 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 12.25 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 12.60 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 12,50 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 1240 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 12.60 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 12.80 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 12.75 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 13.65 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 13.15 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 13.05 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 13.85 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 13.35 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 13.55 Call Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 13.25 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 13.15 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 12.95 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 12.85 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 12.90 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 13.35 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 13.10 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 13.05 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 13.40 Call  Currency Future 710 779 710 779 0.00

Page 9 of 238

2009/04/24, 05:42:50PM



Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
24/04/2009 $/R On 15-March-10 14.25 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 14.15 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 14.05 Call Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 13.95 Call Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 13.85 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 13.75 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 13.65 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 13.55 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 13.45 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 14.10 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 13.60 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 13.30 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 13.00 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 12.90 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 12.80 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 12.70 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 13.40 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 13.30 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 13.20 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 13.10 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 13.50 Call Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 14.40 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 14.30 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 13.90 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 13.80 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 13.70 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 13.60 Call Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 1460 Call Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 14.50 Call  Currency Future 710 779 710 779 0.00
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24/04/2009 $/R On 15-March-10 1440 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 14.30 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 14.20 Call Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 1410 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 14.00 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 13.90 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 13.80 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 14.85 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 11.80 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 11.70 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 11.60 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 17.95 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 16.45 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 14.95 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 11.95 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 10.45 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 8.95 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 7.45 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 5.95 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 18.10 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 16.60 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 15.10 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 10.60 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 9.10 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 7.60 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 6.10 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 18.40 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 16.90 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 15.40 Put Currency Future 1077 1017 1077 1017 0.00
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24/04/2009 $/R On 15-March-10 10.90 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 9.40 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 790 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 6.40 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 1210 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 12.00 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 11.90 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 12.65 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 1215 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 12.05 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 12.30 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 12.20 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 1210 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 12.85 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 12.35 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 12.15 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 12.65 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 12.55 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 1245 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 12.35 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 12.25 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 12.60 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 1250 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 1240 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 12.60 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 12.80 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 12.75 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 13.65 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 13.15  Put Currency Future 1077 1017 1077 1017 0.00
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24/04/2009 $/R On 15-March-10 13.05 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 13.85 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 13.35 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 13.55 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 13.25 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 13.15  Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 1295 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 12.85 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 1290 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 13.35 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 13.10 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 13.05 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 13.40 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 14.25 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 14.15 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 14.05 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 13.95 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 13.85 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 13.75 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 13.65 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 13.55 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 13.45 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 14.10 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 13.60 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 13.30 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 13.00 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 1290 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 12.80 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 12.70 Put Currency Future 1077 1017 1077 1017 0.00
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24/04/2009 $/R On 15-March-10 13.40 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 13.30 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 13.20 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 13.10 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 13.50 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 1440 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 1430 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 13.90 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 13.80 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 13.70 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 13.60 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 14.60 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 14,50 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 14.40 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 14.30 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 14.20 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 14.10 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 14.00 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 13.90 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 13.80 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 14.85 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 14.55 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 10.55 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 9.75 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 16.35 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 15.55 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 14.75 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 13.95 Call Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 13.15 Call  Currency Future 710 779 710 779 0.00
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24/04/2009 $/R On 15-March-10 11.55 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 10.75 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 9.95 Call Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 10.40 Call Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 9.60 Call Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 9.40 Call Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 15.90 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 11.90 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 10.30 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 9.50 Call Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 16.15 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 15.35 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 11.35 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 10.55 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 17.05 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 15.45 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 13.05 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 11.45 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 10.65 Call Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 17.60 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 17.65 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 16.85 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 13.65 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 13.30 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 10.90 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 17.10 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 16.65 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 15.85 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 15.05 Call  Currency Future 710 779 710 779 0.00
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24/04/2009 $/R On 15-March-10 14.25 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 11.05 Call Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 10.25 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 15.65 Call Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 14.85 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 10.85 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 10.05 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 10.10 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 16.00 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 15.20 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 11.20 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 10.40 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 16.85 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 16.05 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 13.65 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 11.25 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 10.45 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 16.75 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 15.95 Call Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 15.15 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 14.35 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 11.15 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 10.35 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 16.40 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 14.80 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 1240 Call Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 10.80 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 10.00 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 16.70 Call  Currency Future 710 779 710 779 0.00
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24/04/2009 $/R On 15-March-10 15.90 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 15.10 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 14.30 Call Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 13.50 Call Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 11.10 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 10.30 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 16.60 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 15.80 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 14.20 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 11.00 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 10.20 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 14.10 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 10.90 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 10.10 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 16.10 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 15.30 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 14.50 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 11.30 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 10.50 Call Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 9.70 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 16.25 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 15.45 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 13.85 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 13.05 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 10.65 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 9.85 Call Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 1460 Call Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 10.60 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 9.80 Call Currency Future 710 779 710 779 0.00
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24/04/2009 $/R On 15-March-10 16.30 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 15.50 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 1470 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 13.90 Call Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 10.70 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 9.90 Call Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 10.15 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 17.00 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 15.40 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 14.60 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 11.40 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 10.60 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 17.35 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 16.55 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 15.75 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 14.95 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 10.95 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 17.75 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 16.95 Call Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 16.15 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 15.35 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 14.55 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 13.75 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 11.35 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 18.10 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 17.30 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 16.50 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 15.70 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 1490 Call  Currency Future 710 779 710 779 0.00

Page 18 of 238

2009/04/24, 05:42:50PM



Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
24/04/2009 $/R On 15-March-10 13.30 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 16.45 Call Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 15.85 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 15.25 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 14.65 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 14.05 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 13.45 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 12.85 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 16.80 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 16.20 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 15.60 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 15.00 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 14.40 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 13.80 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 14.45 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 14.15 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 13.55 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 11.45 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 14.15 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 13.55 Call Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 13.25 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 12.95 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 14.30 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 14.00 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 13.70 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 12.80 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 13.60 Call Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 13.40 Call Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 13.20 Call  Currency Future 710 779 710 779 0.00
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24/04/2009 $/R On 15-March-10 13.00 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 1410 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 13.85 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 13.60 Call Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 13.35 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 13.10 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 1290 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 12.80 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 12.60 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 12.35 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 11.85 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 11.65 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 12.70 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 12.60 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 12.10 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 12.85 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 12.75 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 12.65 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 1255 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 12.65 Call Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 12,55 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 12.45 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 12.15 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 12.05 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 12.50 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 1240 Call Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 12.30 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 11.80 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 12.35 Call  Currency Future 710 779 710 779 0.00
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24/04/2009 $/R On 15-March-10 12.25 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 12.15 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 12.05 Call Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 11.95 Call Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 11.85 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 11.75 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 11.65 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 11.55 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 12.30 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 12.20 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 12.10 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 11.90 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 11.80 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 11.70 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 11.60 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 11.50 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 12.00 Call  Currency Future 710 779 710 779 0.00
24/04/2009 $/R On 15-March-10 14.55 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 10.55 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 9.75 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 16.35 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 15.55 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 14.75 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 13.95 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 13.15 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 11.55 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 10.75 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 9.95 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 1040 Put Currency Future 1077 1017 1077 1017 0.00
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24/04/2009 $/R On 15-March-10 9.60 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 9.40 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 1590 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 11.90 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 10.30 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 9.50 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 16.15 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 15.35 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 11.35 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 10.55 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 17.05 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 15.45 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 13.05 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 11.45 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 10.65 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 17.60 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 17.65 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 16.85 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 13.65 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 13.30 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 10.90 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 17.10 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 16.65 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 15.85 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 15.05 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 14.25 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 11.05 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 10.25 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 15.65 Put Currency Future 1077 1017 1077 1017 0.00
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24/04/2009 $/R On 15-March-10 14.85 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 10.85 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 10.05 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 10.10 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 16.00 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 15.20 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 11.20 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 10.40 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 16.85 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 16.05 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 13.65 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 11.25 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 10.45 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 16.75 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 15.95 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 15.15 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 14.35 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 11.15 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 10.35 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 16.40 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 14.80 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 1240 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 10.80 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 10.00 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 16.70 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 1590 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 15.10 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 14.30 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 13.50 Put Currency Future 1077 1017 1077 1017 0.00
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24/04/2009 $/R On 15-March-10 11.10 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 10.30 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 16.60 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 15.80 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 14.20 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 11.00 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 10.20 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 1410 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 10.90 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 10.10 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 16.10 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 15.30 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 14,50 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 11.30 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 10.50 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 9.70 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 16.25 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 15.45 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 13.85 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 13.05 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 10.65 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 9.85 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 14.60 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 10.60 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 9.80 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 16.30 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 15.50 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 14.70 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 13.90 Put Currency Future 1077 1017 1077 1017 0.00
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24/04/2009 $/R On 15-March-10 10.70 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 9.90 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 10.15 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 17.00 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 15.40 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 14.60 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 1140 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 10.60 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 17.35 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 16.55 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 15.75 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 14.95 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 10.95 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 17.75 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 16.95 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 16.15 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 15.35 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 14.55 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 13.75 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 11.35 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 18.10 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 17.30 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 16.50 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 15.70 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 14.90 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 13.30 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 16.45 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 15.85 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 15.25 Put Currency Future 1077 1017 1077 1017 0.00
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24/04/2009 $/R On 15-March-10 14.65 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 14.05 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 13.45 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 12.85 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 16.80 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 16.20 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 15.60 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 15.00 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 1440 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 13.80 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 14.45 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 14.15 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 13.55 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 11.45 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 14.15 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 13.55 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 13.25 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 12.95 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 14.30 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 14.00 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 13.70 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 12.80 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 13.60 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 13.40 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 13.20 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 13.00 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 1410 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 13.85 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 13.60 Put Currency Future 1077 1017 1077 1017 0.00
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24/04/2009 $/R On 15-March-10 13.35 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 13.10 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 1290 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 12.80 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 12.60 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 12.35 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 11.85 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 11.65 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 12.70 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 12.60 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 12.10 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 12.85 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 12.75 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 12.65 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 12.55 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 12.65 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 12,55 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 1245 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 12.15 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 12.05 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 1250 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 1240 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 12.30 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 11.80 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 12.35 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 12.25 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 1215 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 12.05 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 11.95 Put Currency Future 1077 1017 1077 1017 0.00
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24/04/2009 $/R On 15-March-10 11.85 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 11.75 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 11.65 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 11.55 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 12.30 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 12.20 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 1210 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 11.90 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 11.80 Put Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 11.70 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 11.60 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 11.50 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 15-March-10 12.00 Put  Currency Future 1077 1017 1077 1017 0.00
24/04/2009 $/R On 14-September-09 7.50 Call Currency Future 438 490 438 490 0.00
24/04/2009 $/R On 14-September-09 9.00 Call Currency Future 438 490 438 490 0.00
24/04/2009 $/R On 14-September-09 7.50 Put  Currency Future 735 661 735 661 0.00
24/04/2009 $/R On 14-September-09 9.00 Put  Currency Future 735 661 735 661 0.00
24/04/2009 $/R On 12-June-09 8.65 Call Currency Future 63 77 63 77 100.00
24/04/2009 $/R On 12-June-09 8.70 Call  Currency Future 63 77 63 77 100.00
24/04/2009 $/R On 12-June-09 8.75 Call  Currency Future 63 77 63 77 100.00
24/04/2009 $/R On 12-June-09 8.50 Call Currency Future 63 77 63 77 100.00
24/04/2009 $/R On 12-June-09 8.25 Call Currency Future 63 77 63 77 100.00
24/04/2009 $/R On 12-June-09 8.00 Call Currency Future 63 77 63 77 100.00
24/04/2009 $/R On 12-June-09 7.75 Call  Currency Future 63 77 63 77 100.00
24/04/2009 $/R On 12-June-09 7.50 Call Currency Future 63 77 63 77 100.00
24/04/2009 $/R On 12-June-09 7.25 Call  Currency Future 63 77 63 77 100.00
24/04/2009 $/R On 12-June-09 7.00 Call Currency Future 63 77 63 77 100.00
24/04/2009 $/R On 12-June-09 6.75 Call Currency Future 63 77 63 77 100.00
24/04/2009 $/R On 12-June-09 6.50 Call  Currency Future 63 77 63 77 100.00
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24/04/2009 $/R On 12-June-09 6.25 Call Currency Future 63 77 63 77 100.00
24/04/2009 $/R On 12-June-09 6.00 Call Currency Future 63 77 63 77 100.00
24/04/2009 $/R On 12-June-09 8.65 Put Currency Future 1345 1233 1345 1233 0.00
24/04/2009 $/R On 12-June-09 8.70 Put  Currency Future 1345 1233 1345 1233 0.00
24/04/2009 $/R On 12-June-09 8.75 Put Currency Future 1345 1233 1345 1233 0.00
24/04/2009 $/R On 12-June-09 8.50 Put Currency Future 1345 1233 1345 1233 0.00
24/04/2009 $/R On 12-June-09 8.25 Put Currency Future 1345 1233 1345 1233 0.00
24/04/2009 $/R On 12-June-09 8.00 Put Currency Future 1345 1233 1345 1233 0.00
24/04/2009 $/R On 12-June-09 7.75 Put Currency Future 1345 1233 1345 1233 0.00
24/04/2009 $/R On 12-June-09 7.50 Put  Currency Future 1345 1233 1345 1233 0.00
24/04/2009 $/R On 12-June-09 7.25 Put  Currency Future 1345 1233 1345 1233 0.00
24/04/2009 $/R On 12-June-09 7.00 Put  Currency Future 1345 1233 1345 1233 0.00
24/04/2009 $/R On 12-June-09 6.75 Put  Currency Future 1345 1233 1345 1233 0.00
24/04/2009 $/R On 12-June-09 6.50 Put  Currency Future 1345 1233 1345 1233 0.00
24/04/2009 $/R On 12-June-09 6.25 Put  Currency Future 1345 1233 1345 1233 0.00
24/04/2009 $/R On 12-June-09 6.00 Put  Currency Future 1345 1233 1345 1233 0.00
24/04/2009 $/R On 15-March-10 14.10 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 13.60 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 14.40 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 14.35 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 14.05 Call Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 14.60 Call Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 14.05 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 13.95 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 13.85 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 13.75 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 13.65 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 13.55 Call Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 13.45 Call  Currency Future 598 662 598 662 0.00

Page 29 of 238

2009/04/24, 05:42:50PM



Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
24/04/2009 $/R On 15-March-10 14.30 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 13.80 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 13.60 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 13.50 Call Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 14.10 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 14.00 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 13.90 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 13.80 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 13.70 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 14.50 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 14.40 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 14.30 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 14.20 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 14.55 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 14.45 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 14.35 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 14.25 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 14.15 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 14.65 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 14.55 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 14.85 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 1555 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 16.15 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 15.85 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 15.60 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 15.10 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 16.55 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 16.05 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 15.95 Call  Currency Future 598 662 598 662 0.00
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24/04/2009 $/R On 15-March-10 15.85 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 15.75 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 16.90 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 16.85 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 16.35 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 17.60 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 17.10 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 17.00 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 16.90 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 16.80 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 17.50 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 17.40 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 17.30 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 17.20 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 17.10 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 18.00 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 17.90 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 17.80 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 17.70 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 17.60 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 19.05 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 18.95 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 18.55 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 19.25 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 19.15 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 19.05 Call Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 18.95 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 18.85 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 18.65 Call  Currency Future 598 662 598 662 0.00
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24/04/2009 $/R On 15-March-10 18.45 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 18.90 Call Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 18.80 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 18.70 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 18.60 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 18.50 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 18.40 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 18.30 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 18.20 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 18.10 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 18.35 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 18.15 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 17.85 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 17.65 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 17.95 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 17.85 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 17.75 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 17.65 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 17.55 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 18.85 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 18.75 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 18.65 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 18.55 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 18.45 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 18.35 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 18.25 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 18.15 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 18.05 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 17.35 Call  Currency Future 598 662 598 662 0.00
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24/04/2009 $/R On 15-March-10 17.25 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 17.15 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 17.05 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 16.95 Call Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 15.90 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 16.85 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 16.75 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 16.65 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 16.55 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 16.45 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 16.35 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 16.25 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 16.15 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 16.05 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 16.80 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 16.60 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 16.30 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 16.10 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 16.00 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 16.70 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 16.60 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 16.50 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 16.40 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 16.20 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 15.90 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 16.40 Call Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 16.30 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 16.20 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 16.10 Call  Currency Future 598 662 598 662 0.00
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24/04/2009 $/R On 15-March-10 15.65 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 15.85 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 15.75 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 15.65 Call Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 15.55 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 15.35 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 15.15 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 15.05 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 16.00 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 15.90 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 15.80 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 15.45 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 15.35 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 15.25 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 15.15 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 15.05 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 14.95 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 14.85 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 14.75 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 14.65 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 15.80 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 15.70 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 15.60 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 15,50 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 1540 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 15.30 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 14.90 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 14.80 Call Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 15.40 Call  Currency Future 598 662 598 662 0.00
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24/04/2009 $/R On 15-March-10 15.30 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 15.20 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 15.10 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 1490 Call Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 14.80 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 14.70 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 14.60 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 15.00 Call  Currency Future 598 662 598 662 0.00
24/04/2009 $/R On 15-March-10 1410 Put Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 13.60 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 1440 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 14.35 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 14.05 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 14.60 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 14.05 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 13.95 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 13.85 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 13.75 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 13.65 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 13.55 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 13.45 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 14.30 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 13.80 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 13.60 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 13.50 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 1410 Put Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 14.00 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 13.90 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 13.80 Put Currency Future 1365 1300 1365 1300 0.00
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24/04/2009 $/R On 15-March-10 13.70 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 1450 Put Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 1440 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 14.30 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 14.20 Put Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 14.55 Put Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 14.45 Put Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 14.35 Put Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 14.25 Put Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 14.15 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 14.65 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 14.55 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 14.85 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 15.55 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 16.15 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 15.85 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 15.60 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 15.10 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 16.55 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 16.05 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 15.95 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 15.85 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 15.75 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 16.90 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 16.85 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 16.35 Put Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 17.60 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 17.10 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 17.00 Put Currency Future 1365 1300 1365 1300 0.00
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24/04/2009 $/R On 15-March-10 16.90 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 16.80 Put Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 17.50 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 17.40 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 17.30 Put Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 17.20 Put Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 1710 Put Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 18.00 Put Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 17.90 Put Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 17.80 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 17.70 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 17.60 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 19.05 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 18.95 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 18.55 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 19.25 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 19.15 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 19.05 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 18.95 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 18.85 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 18.65 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 18.45 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 18.90 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 18.80 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 18.70 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 18.60 Put Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 18.50 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 18.40 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 18.30 Put Currency Future 1365 1300 1365 1300 0.00
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24/04/2009 $/R On 15-March-10 18.20 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 18.10 Put Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 18.35 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 18.15 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 17.85 Put Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 17.65 Put Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 1795 Put Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 17.85 Put Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 17.75 Put Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 17.65 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 17.55 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 18.85 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 18.75 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 18.65 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 18.55 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 18.45 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 18.35 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 18.25 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 18.15 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 18.05 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 17.35 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 17.25 Put Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 17.15 Put Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 17.05 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 16.95 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 1590 Put Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 16.85 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 16.75 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 16.65 Put Currency Future 1365 1300 1365 1300 0.00
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24/04/2009 $/R On 15-March-10 16.55 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 16.45 Put Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 16.35 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 16.25 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 16.15 Put Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 16.05 Put Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 16.80 Put Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 16.60 Put Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 16.30 Put Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 16.10 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 16.00 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 16.70 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 16.60 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 16.50 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 16.40 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 16.20 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 15.90 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 16.40 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 16.30 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 16.20 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 16.10 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 15.65 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 15.85 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 15.75 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 15.65 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 15.55 Put Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 15.35 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 15.15 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 15.05 Put Currency Future 1365 1300 1365 1300 0.00

Page 39 of 238

2009/04/24, 05:42:50PM



Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
24/04/2009 $/R On 15-March-10 16.00 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 1590 Put Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 15.80 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 1545 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 15.35 Put Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 15.25 Put Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 15.15 Put Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 15.05 Put Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 14.95 Put Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 14.85 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 14.75 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 14.65 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 15.80 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 15.70 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 15.60 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 15.50 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 15.40 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 15.30 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 14.90 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 14.80 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 15.40 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 15.30 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 1520 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 1510 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 14.90 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 14.80 Put Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 14.70 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 14.60 Put  Currency Future 1365 1300 1365 1300 0.00
24/04/2009 $/R On 15-March-10 15.00 Put Currency Future 1365 1300 1365 1300 0.00
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24/04/2009 $/R On 14-September-09 8.75 Call  Currency Future 209 251 209 251 1000.00
24/04/2009 $/R On 14-September-09 8.25 Call  Currency Future 209 251 209 251 1000.00
24/04/2009 $/R On 14-September-09 8.50 Call Currency Future 209 251 209 251 1000.00
24/04/2009 $/R On 14-September-09 8.75 Put  Currency Future 1556 1471 1556 1471 0.00
24/04/2009 $/R On 14-September-09 8.25 Put Currency Future 1556 1471 1556 1471 0.00
24/04/2009 $/R On 14-September-09 8.50 Put Currency Future 1556 1471 1556 1471 0.00
24/04/2009 $/R On 14-June-10 9.25 Call Currency Future 653 717 653 717 0.00
24/04/2009 $/R On 14-June-10 9.25 Put Currency Future 1675 1610 1675 1610 0.00
24/04/2009 $/R On 14-September-09 9.00 Call Currency Future 304 340 304 340 0.00
24/04/2009 $/R On 14-September-09 9.00 Put  Currency Future 1152 1061 1152 1061 0.00
24/04/2009 $/R On 14-September-09 9.50 Call Currency Future 228 266 228 266 0.00
24/04/2009 $/R On 14-September-09 9.50 Put  Currency Future 1476 1386 1476 1386 0.00
24/04/2009 $/R On 14-September-09 8.75 Call  Currency Future 190 237 190 237 0.00
24/04/2009 $/R On 14-September-09 8.25 Call Currency Future 190 237 190 237 0.00
24/04/2009 $/R On 14-September-09 8.50 Call Currency Future 190 237 190 237 0.00
24/04/2009 $/R On 14-September-09 8.75 Put  Currency Future 1638 1557 1638 1557 0.00
24/04/2009 $/R On 14-September-09 8.25 Put  Currency Future 1638 1557 1638 1557 0.00
24/04/2009 $/R On 14-September-09 8.50 Put  Currency Future 1638 1557 1638 1557 0.00
24/04/2009 $/R On 14-December-09 8.25 Call  Currency Future 319 356 319 356 0.00
24/04/2009 $/R On 14-December-09 7.75 Call  Currency Future 319 356 319 356 0.00
24/04/2009 $/R On 14-December-09 8.00 Call Currency Future 319 356 319 356 0.00
24/04/2009 $/R On 14-December-09 8.25 Put  Currency Future 1949 1859 1949 1859 0.00
24/04/2009 $/R On 14-December-09 7.75 Put  Currency Future 1949 1859 1949 1859 0.00
24/04/2009 $/R On 14-December-09 8.00 Put  Currency Future 1949 1859 1949 1859 0.00
24/04/2009 $/R On 14-December-09 243.60 Call  Currency Future 304 340 304 340 0.00
24/04/2009 $/R On 14-December-09 243.60 Put Currency Future 2035 1943 2035 1943 0.00
24/04/2009 $/R On 12-June-09 8.55 Call Currency Future 74 91 74 91 0.00
24/04/2009 $/R On 12-June-09 8.45 Call Currency Future 74 91 74 91 0.00
24/04/2009 $/R On 12-June-09 8.50 Call Currency Future 74 91 74 91 0.00
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24/04/2009 $/R On 12-June-09 8.25 Call Currency Future 74 91 74 91 0.00
24/04/2009 $/R On 12-June-09 8.00 Call Currency Future 74 91 74 91 0.00
24/04/2009 $/R On 12-June-09 8.55 Put Currency Future 1206 1097 1206 1097 0.00
24/04/2009 $/R On 12-June-09 8.45 Put  Currency Future 1206 1097 1206 1097 0.00
24/04/2009 $/R On 12-June-09 8.50 Put Currency Future 1206 1097 1206 1097 0.00
24/04/2009 $/R On 12-June-09 8.25 Put Currency Future 1206 1097 1206 1097 0.00
24/04/2009 $/R On 12-June-09 8.00 Put Currency Future 1206 1097 1206 1097 0.00
24/04/2009 $/R On 14-December-09 7.50 Call Currency Future 439 484 439 484 0.00
24/04/2009 $/R On 14-December-09 7.50 Put Currency Future 1370 1287 1370 1287 0.00
24/04/2009 $/R On 14-September-09 264.00 Call  Currency Future 261 291 261 291 0.00
24/04/2009 $/R On 14-September-09 264.00 Put  Currency Future 1359 1261 1359 1261 0.00
24/04/2009 $/R On 14-December-09 9.25 Call Currency Future 235 262 235 262 0.00
24/04/2009 $/R On 14-December-09 8.75 Call  Currency Future 235 262 235 262 0.00
24/04/2009 $/R On 14-December-09 9.05 Call Currency Future 235 262 235 262 0.00
24/04/2009 $/R On 14-December-09 8.95 Call Currency Future 235 262 235 262 0.00
24/04/2009 $/R On 14-December-09 9.00 Call Currency Future 235 262 235 262 0.00
24/04/2009 $/R On 14-December-09 9.25 Put  Currency Future 2565 2465 2565 2465 0.00
24/04/2009 $/R On 14-December-09 8.75 Put  Currency Future 2565 2465 2565 2465 0.00
24/04/2009 $/R On 14-December-09 9.05 Put  Currency Future 2565 2465 2565 2465 0.00
24/04/2009 $/R On 14-December-09 8.95 Put  Currency Future 2565 2465 2565 2465 0.00
24/04/2009 $/R On 14-December-09 9.00 Put  Currency Future 2565 2465 2565 2465 0.00
24/04/2009 $/R On 12-June-09 8.00 Call Currency Future 471 588 471 588 0.00
24/04/2009 $/R On 12-June-09 8.00 Put  Currency Future 153 144 153 144 0.00
24/04/2009 $/R On 12-June-09 8.00 Call Currency Future 242 293 242 293 0.00
24/04/2009 $/R On 12-June-09 8.00 Put  Currency Future 424 349 424 349 0.00
24/04/2009 $/R On 12-June-09 230.00 Call Currency Future 11 17 11 17 0.00
24/04/2009 $/R On 12-June-09 230.00 Put  Currency Future 2393 2273 2393 2273 0.00
24/04/2009 $/R On 12-June-09 9.00 Call Currency Future 17 25 17 25 0.00
24/04/2009 $/R On 12-June-09 8.50 Call Currency Future 17 25 17 25 0.00
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24/04/2009 $/R On 12-June-09 8.80 Call Currency Future 17 25 17 25 0.00
24/04/2009 $/R On 12-June-09 8.70 Call Currency Future 17 25 17 25 0.00
24/04/2009 $/R On 12-June-09 8.75 Call Currency Future 17 25 17 25 0.00
24/04/2009 $/R On 12-June-09 9.00 Put Currency Future 2149 2031 2149 2031 0.00
24/04/2009 $/R On 12-June-09 8.50 Put Currency Future 2149 2031 2149 2031 0.00
24/04/2009 $/R On 12-June-09 8.80 Put Currency Future 2149 2031 2149 2031 0.00
24/04/2009 $/R On 12-June-09 8.70 Put Currency Future 2149 2031 2149 2031 0.00
24/04/2009 $/R On 12-June-09 8.75 Put Currency Future 2149 2031 2149 2031 0.00
24/04/2009 $/R On 14-December-09 106.00 Call  Currency Future 1010 1118 1010 1118 0.00
24/04/2009 $/R On 14-December-09 106.00 Put  Currency Future 341 321 341 321 0.00
24/04/2009 $/R On 14-December-09 243.58 Call  Currency Future 533 587 533 587 0.00
24/04/2009 $/R On 14-December-09 24358 Put  Currency Future 1064 990 1064 990 0.00
24/04/2009 $/R On 14-December-09 265.00 Call Currency Future 102 133 102 133 0.00
24/04/2009 $/R On 14-December-09 265.00 Put  Currency Future 4233 4136 4233 4136 0.00
24/04/2009 $/R On 14-December-09 8.25 Call Currency Future 856 949 856 949 0.00
24/04/2009 $/R On 14-December-09 7.75 Call  Currency Future 856 949 856 949 0.00
24/04/2009 $/R On 14-December-09 8.00 Call Currency Future 856 949 856 949 0.00
24/04/2009 $/R On 14-December-09 8.25 Put  Currency Future 487 452 487 452 0.00
24/04/2009 $/R On 14-December-09 7.75 Put  Currency Future 487 452 487 452 0.00
24/04/2009 $/R On 14-December-09 8.00 Put  Currency Future 487 452 487 452 0.00
24/04/2009 $/R On 15-March-10 8.75 Call  Currency Future 529 589 529 589 0.00
24/04/2009 $/R On 15-March-10 8.50 Call Currency Future 529 589 529 589 0.00
24/04/2009 $/R On 15-March-10 8.25 Call Currency Future 529 589 529 589 0.00
24/04/2009 $/R On 15-March-10 8.75 Put  Currency Future 1596 1527 1596 1527 0.00
24/04/2009 $/R On 15-March-10 8.50 Put  Currency Future 1596 1527 1596 1527 0.00
24/04/2009 $/R On 15-March-10 8.25 Put  Currency Future 1596 1527 1596 1527 0.00
24/04/2009 $/R On 15-March-10 254.00 Call  Currency Future 758 829 758 829 0.00
24/04/2009 $/R On 15-March-10 254.00 Put Currency Future 975 917 975 917 0.00
24/04/2009 $/R On 14-December-09 7.50 Call Currency Future 1582 1699 1582 1699 0.00
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24/04/2009 $/R On 14-December-09 7.50 Put  Currency Future 112 101 112 101 0.00
24/04/2009 $/R On 14-December-09 7.50 Call Currency Future 1136 1245 1136 1245 0.00
24/04/2009 $/R On 14-December-09 7.50 Put Currency Future 267 248 267 248 0.00
24/04/2009 $/R On 14-December-09 7.50 Call Currency Future 255 285 255 285 0.00
24/04/2009 $/R On 14-December-09 7.50 Put Currency Future 2386 2288 2386 2288 0.00
24/04/2009 $/R On 14-September-09 9.00 Call Currency Future 369 414 369 414 0.00
24/04/2009 $/R On 14-September-09 9.00 Put Currency Future 917 834 917 834 0.00
24/04/2009 $/R On 14-September-09 9.00 Call Currency Future 346 387 346 387 0.00
24/04/2009 $/R On 14-September-09 9.00 Put Currency Future 994 908 994 908 0.00
24/04/2009 $/R On 14-September-09 9.00 Call Currency Future 324 363 324 363 0.00
24/04/2009 $/R On 14-September-09 9.00 Put  Currency Future 1072 983 1072 983 0.00
24/04/2009 $/R On 15-March-10 274.00 Call  Currency Future 324 363 324 363 0.00
24/04/2009 $/R On 15-March-10 274.00 Put  Currency Future 2741 2651 2741 2651 0.00
24/04/2009 $/R On 15-March-10 274.00 Call  Currency Future 314 351 314 351 0.00
24/04/2009 $/R On 15-March-10 274.00 Put  Currency Future 2831 2739 2831 2739 0.00
24/04/2009 $/R On 15-March-10 16.80 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 13.60 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 10.40 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 16.35 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 15.55 Call Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 14.75 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 10.75 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 9.95 Call Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 16.15 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 15.35 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 1455 Call Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 12.15 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 10.55 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 9.75 Call  Currency Future 944 1035 944 1035 0.00
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24/04/2009 $/R On 15-March-10 16.50 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 15.70 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 14.90 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 10.90 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 10.10 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 16.55 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 15.75 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 14.95 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 10.95 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 10.15 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 16.45 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 15.65 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 14.85 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 10.85 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 10.05 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 10.50 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 9.70 Call Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 16.40 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 15.60 Call Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 14.80 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 10.80 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 10.00 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 16.30 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 15,50 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 14.70 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 10.70 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 9.90 Call Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 14.60 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 10.60 Call  Currency Future 944 1035 944 1035 0.00
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24/04/2009 $/R On 15-March-10 9.80 Call Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 15.85 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 15.05 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 11.05 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 10.25 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 9.45 Call Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 15.95 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 15.15 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 11.15 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 10.35 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 9.55 Call Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 15.90 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 10.30 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 9.50 Call Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 16.00 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 15.20 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 11.20 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 10.40 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 9.60 Call Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 16.25 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 15.45 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 14.65 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 13.85 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 10.65 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 9.85 Call Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 16.70 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 15.90 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 15.10 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 14.30 Call  Currency Future 944 1035 944 1035 0.00

Page 46 of 238

2009/04/24, 05:42:50PM



Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
24/04/2009 $/R On 15-March-10 11.10 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 10.30 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 17.00 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 16.20 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 15.40 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 14.60 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 10.60 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 17.40 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 16.60 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 15.80 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 15.00 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 13.40 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 11.00 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 17.70 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 16.90 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 16.10 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 15.30 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 17.75 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 16.95 Call Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 16.15 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 15.35 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 11.35 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 1455 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 14.45 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 14.35 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 14.25 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 14.10 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 13.80 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 13.60 Call  Currency Future 944 1035 944 1035 0.00
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24/04/2009 $/R On 15-March-10 13.50 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 14.15 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 14.05 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 13.95 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 13.85 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 13.75 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 13.65 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 13.55 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 13.45 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 13.35 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 14.50 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 14.40 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 14.30 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 14.20 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 14.10 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 14.00 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 13.90 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 13.80 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 13.70 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 13.40 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 13.30 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 13.20 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 13.10 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 12.80 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 13.05 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 13.00 Call Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 12.90 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 12.80 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 13.25 Call  Currency Future 944 1035 944 1035 0.00
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24/04/2009 $/R On 15-March-10 13.15 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 13.05 Call Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 12.95 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 12.85 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 12,75 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 1255 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 12.70 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 12.60 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 12.60 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 1240 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 12.10 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 11.60 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 12.50 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 1240 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 12.30 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 12.65 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 12,55 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 12.35 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 11.90 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 11.80 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 11.40 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 11.30 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 1245 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 12.35 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 12.25 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 11.85 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 12.30 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 12.20 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 12.15 Call  Currency Future 944 1035 944 1035 0.00
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24/04/2009 $/R On 15-March-10 12.05 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 11.95 Call Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 11.85 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 11.75 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 11.45 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 11.35 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 1210 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 12.00 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 11.90 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 11.80 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 11.70 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 11.60 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 11.50 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 11.40 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 11.30 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 11.65 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 11.55 Call  Currency Future 944 1035 944 1035 0.00
24/04/2009 $/R On 15-March-10 16.80 Put  Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 13.60 Put Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 10.40 Put Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 16.35 Put  Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 1555 Put  Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 14.75 Put Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 10.75 Put  Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 9.95 Put  Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 16.15 Put Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 15.35 Put Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 14.55 Put Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 1215 Put Currency Future 662 623 662 623 0.00
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24/04/2009 $/R On 15-March-10 10.55 Put  Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 9.75 Put  Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 16.50 Put Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 15.70 Put Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 1490 Put Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 10.90 Put Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 10.10 Put Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 16.55 Put Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 15.75 Put Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 14.95 Put  Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 10.95 Put Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 10.15 Put  Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 16.45 Put  Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 15.65 Put  Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 14.85 Put  Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 10.85 Put  Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 10.05 Put  Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 10.50 Put  Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 9.70 Put  Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 16.40 Put Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 15.60 Put  Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 14.80 Put Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 10.80 Put  Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 10.00 Put  Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 16.30 Put  Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 15.50 Put Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 14.70 Put Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 10.70 Put Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 9.90 Put Currency Future 662 623 662 623 0.00
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24/04/2009 $/R On 15-March-10 14.60 Put  Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 10.60 Put Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 9.80 Put Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 15.85 Put Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 15.05 Put Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 11.05 Put Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 10.25 Put Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 9.45 Put Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 15.95 Put Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 15.15 Put  Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 11.15 Put Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 10.35 Put  Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 9.55 Put  Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 15.90 Put  Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 10.30 Put  Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 9.50 Put  Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 16.00 Put  Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 15.20 Put  Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 11.20 Put Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 10.40 Put Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 9.60 Put  Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 16.25 Put Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 15.45 Put Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 14.65 Put  Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 13.85 Put  Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 10.65 Put Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 9.85 Put Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 16.70 Put Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 1590 Put Currency Future 662 623 662 623 0.00
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24/04/2009 $/R On 15-March-10 1510 Put  Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 14.30 Put Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 11.10 Put Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 10.30 Put Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 17.00 Put Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 16.20 Put Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 15.40 Put Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 14.60 Put Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 10.60 Put Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 17.40 Put  Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 16.60 Put Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 15.80 Put  Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 15.00 Put  Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 13.40 Put  Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 11.00 Put  Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 17.70 Put  Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 16.90 Put  Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 16.10 Put  Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 15.30 Put Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 17.75 Put Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 16.95 Put  Currency Future 662 623 662 623 0.00
24/04/2009 $/R On 15-March-10 16.15 Put Currency F