
Currency Derivatives Daily MTM Report
Daily summary for: 15/09/2010

Contract Details Strike MTM 

Yield

Previous 

MTM
Premium On 

Option

Volatility Value Contracts

Traded 

Open 

Interest
Call /

Put

$ / R On 13/12/2010 7.18570  7.18250  43,660,313.20  6,076  324,237 Foreign Exchange Future

$ / R On 14/03/2011 7.28640  7.28390  1,056,528.00  145  35,842 Foreign Exchange Future

$ / R On 13/06/2011 7.38570  7.38520  1,292,497.50  175  10,580 Foreign Exchange Future

 46,009,338.70  6,396  370,659 Total $ / R Future

$ / R On 13/12/2010  15.95  0.00000  0,000  40.43  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  15.95  8,768.00000  8,764,000  40.43  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  13.95  0.00000  0,000  36.72  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  13.95  6,768.00000  6,764,000  36.72  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  11.95  0.00000  0,000  29.83  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  11.95  4,768.00000  4,764,000  29.83  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  9.95  2.00000  2,000  25.48  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  9.95  2,770.00000  2,766,000  25.48  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  7.95  42.00000  43,000  17.97  0.00  0  1,000 CallForeign Exchange Option

$ / R On 13/12/2010  7.95  810.00000  807,000  17.97  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  6.95  336.00000  339,000  14.31  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  6.95  104.00000  103,000  14.31  0.00  0  0 PutForeign Exchange Option
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$ / R On 13/12/2010  5.95  1,235.00000  1,238,000  16.93  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  5.95  3.00000  2,000  16.93  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  4.95  2,233.00000  2,236,000  21.77  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  4.95  1.00000  0,000  21.77  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  3.95  3,233.00000  3,236,000  20.48  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  3.95  1.00000  0,000  20.48  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  8.55  16.00000  16,000  21.13  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  8.55  1,384.00000  1,380,000  21.13  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  16.00  0.00000  0,000  40.43  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  16.00  8,818.00000  8,814,000  40.43  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  14.00  0.00000  0,000  36.86  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  14.00  6,818.00000  6,814,000  36.86  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  12.00  0.00000  0,000  30.02  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  12.00  4,818.00000  4,814,000  30.02  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  10.00  1.00000  1,000  25.55  0.00  0  300 CallForeign Exchange Option

$ / R On 13/12/2010  10.00  2,819.00000  2,815,000  25.55  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  7.00  303.00000  306,000  14.25  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  7.00  121.00000  120,000  14.25  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  6.00  1,185.00000  1,188,000  16.58  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  6.00  3.00000  2,000  16.58  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  5.00  2,183.00000  2,186,000  21.85  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  5.00  1.00000  0,000  21.85  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  4.00  3,183.00000  3,186,000  20.49  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  4.00  1.00000  0,000  20.49  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  16.05  0.00000  0,000  40.43  0.00  0  0 CallForeign Exchange Option
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$ / R On 13/12/2010  16.05  8,868.00000  8,864,000  40.43  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  14.05  0.00000  0,000  37.01  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  14.05  6,868.00000  6,864,000  37.01  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  12.05  0.00000  0,000  30.20  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  12.05  4,868.00000  4,864,000  30.20  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  10.05  1.00000  1,000  25.61  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  10.05  2,869.00000  2,865,000  25.61  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  8.05  35.00000  36,000  18.50  0.00  0  16,000 CallForeign Exchange Option

$ / R On 13/12/2010  8.05  903.00000  900,000  18.50  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  7.05  272.00000  274,000  14.19  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  7.05  140.00000  138,000  14.19  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  6.05  1,135.00000  1,139,000  16.23  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  6.05  3.00000  3,000  16.23  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  5.05  2,133.00000  2,136,000  21.93  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  5.05  1.00000  0,000  21.93  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  4.05  3,133.00000  3,136,000  20.50  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  4.05  1.00000  0,000  20.50  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  16.10  0.00000  0,000  40.43  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  16.10  8,918.00000  8,914,000  40.43  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  14.10  0.00000  0,000  37.16  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  14.10  6,918.00000  6,914,000  37.16  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  12.10  0.00000  0,000  30.39  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  12.10  4,918.00000  4,914,000  30.39  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  10.10  1.00000  1,000  25.67  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  10.10  2,919.00000  2,915,000  25.67  0.00  0  0 PutForeign Exchange Option
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$ / R On 13/12/2010  8.10  32.00000  33,000  18.76  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  8.10  950.00000  947,000  18.76  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  7.10  242.00000  245,000  14.14  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  7.10  160.00000  159,000  14.14  0.00  0  100 PutForeign Exchange Option

$ / R On 13/12/2010  6.10  1,086.00000  1,089,000  15.88  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  6.10  4.00000  3,000  15.88  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  5.10  2,083.00000  2,086,000  22.01  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  5.10  1.00000  0,000  22.01  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  4.10  3,083.00000  3,086,000  20.51  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  4.10  1.00000  0,000  20.51  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  8.00  38.00000  39,000  18.23  0.00  0  27,690 CallForeign Exchange Option

$ / R On 13/12/2010  8.00  856.00000  853,000  18.23  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  16.15  0.00000  0,000  40.43  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  16.15  8,968.00000  8,964,000  40.43  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  14.15  0.00000  0,000  37.31  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  14.15  6,968.00000  6,964,000  37.31  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  12.15  0.00000  0,000  30.57  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  12.15  4,968.00000  4,964,000  30.57  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  10.15  1.00000  1,000  25.73  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  10.15  2,969.00000  2,965,000  25.73  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  8.15  30.00000  30,000  19.02  0.00  0  4,400 CallForeign Exchange Option

$ / R On 13/12/2010  8.15  998.00000  994,000  19.02  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  7.15  215.00000  217,000  14.08  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  7.15  183.00000  181,000  14.08  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  6.15  1,036.00000  1,040,000  15.53  0.00  0  0 CallForeign Exchange Option
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$ / R On 13/12/2010  6.15  4.00000  4,000  15.53  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  5.15  2,033.00000  2,036,000  22.10  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  5.15  1.00000  0,000  22.10  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  4.15  3,033.00000  3,036,000  20.52  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  4.15  1.00000  0,000  20.52  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  16.20  0.00000  0,000  40.43  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  16.20  9,018.00000  9,014,000  40.43  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  14.20  0.00000  0,000  37.46  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  14.20  7,018.00000  7,014,000  37.46  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  12.20  0.00000  0,000  30.76  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  12.20  5,018.00000  5,014,000  30.76  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  10.20  1.00000  1,000  25.79  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  10.20  3,019.00000  3,015,000  25.79  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  8.20  27.00000  28,000  19.29  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  8.20  1,045.00000  1,042,000  19.29  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  7.20  189.00000  192,000  14.02  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  7.20  207.00000  206,000  14.02  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  6.20  987.00000  990,000  15.18  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  6.20  5.00000  4,000  15.18  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  5.20  1,983.00000  1,986,000  22.18  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  5.20  1.00000  0,000  22.18  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  4.20  2,983.00000  2,986,000  20.54  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  4.20  1.00000  0,000  20.54  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  16.25  0.00000  0,000  40.43  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  16.25  9,068.00000  9,064,000  40.43  0.00  0  0 PutForeign Exchange Option
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$ / R On 13/12/2010  14.25  0.00000  0,000  37.61  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  14.25  7,068.00000  7,064,000  37.61  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  12.25  0.00000  0,000  30.95  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  12.25  5,068.00000  5,064,000  30.95  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  10.25  1.00000  1,000  25.86  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  10.25  3,069.00000  3,065,000  25.86  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  8.25  25.00000  25,000  19.55  0.00  0  4,000 CallForeign Exchange Option

$ / R On 13/12/2010  8.25  1,093.00000  1,089,000  19.55  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  7.25  170.00000  173,000  14.28  0.00  0  5 CallForeign Exchange Option

$ / R On 13/12/2010  7.25  238.00000  237,000  14.28  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  6.25  938.00000  942,000  15.12  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  6.25  6.00000  6,000  15.12  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  5.25  1,933.00000  1,936,000  21.83  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  5.25  1.00000  0,000  21.83  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  4.25  2,933.00000  2,936,000  20.62  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  4.25  1.00000  0,000  20.62  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  16.45  0.00000  0,000  40.43  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  16.45  9,268.00000  9,264,000  40.43  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  14.45  0.00000  0,000  38.20  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  14.45  7,268.00000  7,264,000  38.20  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  12.45  0.00000  0,000  31.69  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  12.45  5,268.00000  5,264,000  31.69  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  10.45  1.00000  1,000  26.10  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  10.45  3,269.00000  3,265,000  26.10  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  8.45  18.00000  19,000  20.60  0.00  0  0 CallForeign Exchange Option
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$ / R On 13/12/2010  8.45  1,286.00000  1,283,000  20.60  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  7.45  112.00000  114,000  15.34  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  7.45  380.00000  378,000  15.34  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  6.45  748.00000  751,000  14.89  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  6.45  16.00000  15,000  14.89  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  5.45  1,733.00000  1,736,000  20.43  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  5.45  1.00000  0,000  20.43  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  4.45  2,733.00000  2,736,000  20.95  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  4.45  1.00000  0,000  20.95  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  16.40  0.00000  0,000  40.43  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  16.40  9,218.00000  9,214,000  40.43  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  14.40  0.00000  0,000  38.05  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  14.40  7,218.00000  7,214,000  38.05  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  12.40  0.00000  0,000  31.51  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  12.40  5,218.00000  5,214,000  31.51  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  10.40  1.00000  1,000  26.04  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  10.40  3,219.00000  3,215,000  26.04  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  8.40  20.00000  20,000  20.34  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  8.40  1,238.00000  1,234,000  20.34  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  7.40  124.00000  126,000  15.07  0.00  0  7,407 CallForeign Exchange Option

$ / R On 13/12/2010  7.40  342.00000  340,000  15.07  0.00  0  48,000 PutForeign Exchange Option

$ / R On 13/12/2010  6.40  795.00000  798,000  14.95  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  6.40  13.00000  12,000  14.95  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  5.40  1,783.00000  1,786,000  20.78  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  5.40  1.00000  0,000  20.78  0.00  0  0 PutForeign Exchange Option
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$ / R On 13/12/2010  4.40  2,783.00000  2,786,000  20.86  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  4.40  1.00000  0,000  20.86  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  8.60  15.00000  15,000  21.39  0.00  0  3,185 CallForeign Exchange Option

$ / R On 13/12/2010  8.60  1,433.00000  1,429,000  21.39  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  16.50  0.00000  0,000  40.43  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  16.50  9,318.00000  9,314,000  40.43  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  14.50  0.00000  0,000  38.35  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  14.50  7,318.00000  7,314,000  38.35  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  12.50  0.00000  0,000  31.88  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  12.50  5,318.00000  5,314,000  31.88  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  10.50  1.00000  1,000  26.17  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  10.50  3,319.00000  3,315,000  26.17  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  8.50  17.00000  17,000  20.87  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  8.50  1,335.00000  1,331,000  20.87  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  7.50  101.00000  102,000  15.60  0.00  0  33,300 CallForeign Exchange Option

$ / R On 13/12/2010  7.50  419.00000  416,000  15.60  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  6.50  702.00000  705,000  14.83  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  6.50  20.00000  19,000  14.83  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  5.50  1,683.00000  1,686,000  20.08  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  5.50  1.00000  0,000  20.08  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  4.50  2,683.00000  2,686,000  21.03  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  4.50  1.00000  0,000  21.03  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  8.30  23.00000  23,000  19.81  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  8.30  1,141.00000  1,137,000  19.81  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  15.85  0.00000  0,000  40.43  0.00  0  0 CallForeign Exchange Option
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$ / R On 13/12/2010  15.85  8,668.00000  8,664,000  40.43  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  13.85  0.00000  0,000  36.42  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  13.85  6,668.00000  6,664,000  36.42  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  11.85  0.00000  0,000  29.46  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  11.85  4,668.00000  4,664,000  29.46  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  9.85  2.00000  2,000  25.36  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  9.85  2,670.00000  2,666,000  25.36  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  7.85  50.00000  51,000  17.44  0.00  0  14,644 CallForeign Exchange Option

$ / R On 13/12/2010  7.85  718.00000  715,000  17.44  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  6.85  408.00000  411,000  14.43  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  6.85  76.00000  75,000  14.43  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  5.85  1,334.00000  1,337,000  17.63  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  5.85  2.00000  1,000  17.63  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  4.85  2,333.00000  2,336,000  21.60  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  4.85  1.00000  0,000  21.60  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  3.85  3,333.00000  3,336,000  20.45  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  3.85  1.00000  0,000  20.45  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  15.90  0.00000  0,000  40.43  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  15.90  8,718.00000  8,714,000  40.43  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  13.90  0.00000  0,000  36.57  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  13.90  6,718.00000  6,714,000  36.57  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  11.90  0.00000  0,000  29.64  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  11.90  4,718.00000  4,714,000  29.64  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  9.90  2.00000  2,000  25.42  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  9.90  2,720.00000  2,716,000  25.42  0.00  0  0 PutForeign Exchange Option
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$ / R On 13/12/2010  7.90  46.00000  47,000  17.71  0.00  0  30,000 CallForeign Exchange Option

$ / R On 13/12/2010  7.90  764.00000  761,000  17.71  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  6.90  371.00000  374,000  14.37  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  6.90  89.00000  88,000  14.37  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  5.90  1,284.00000  1,288,000  17.28  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  5.90  2.00000  2,000  17.28  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  4.90  2,283.00000  2,286,000  21.69  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  4.90  1.00000  0,000  21.69  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  3.90  3,283.00000  3,286,000  20.46  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  3.90  1.00000  0,000  20.46  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  16.30  0.00000  0,000  40.43  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  16.30  9,118.00000  9,114,000  40.43  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  14.30  0.00000  0,000  37.75  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  14.30  7,118.00000  7,114,000  37.75  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  12.30  0.00000  0,000  31.13  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  12.30  5,118.00000  5,114,000  31.13  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  10.30  1.00000  1,000  25.92  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  10.30  3,119.00000  3,115,000  25.92  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  7.30  153.00000  155,000  14.55  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  7.30  271.00000  269,000  14.55  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  6.30  890.00000  893,000  15.07  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  6.30  8.00000  7,000  15.07  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  5.30  1,883.00000  1,886,000  21.48  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  5.30  1.00000  0,000  21.48  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  4.30  2,883.00000  2,886,000  20.70  0.00  0  0 CallForeign Exchange Option
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$ / R On 13/12/2010  4.30  1.00000  0,000  20.70  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  16.35  0.00000  0,000  40.43  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  16.35  9,168.00000  9,164,000  40.43  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  14.35  0.00000  0,000  37.90  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  14.35  7,168.00000  7,164,000  37.90  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  12.35  0.00000  0,000  31.32  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  12.35  5,168.00000  5,164,000  31.32  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  10.35  1.00000  1,000  25.98  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  10.35  3,169.00000  3,165,000  25.98  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  8.35  21.00000  22,000  20.08  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  8.35  1,189.00000  1,186,000  20.08  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  7.35  138.00000  140,000  14.81  0.00  0  2,040 CallForeign Exchange Option

$ / R On 13/12/2010  7.35  306.00000  304,000  14.81  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  6.35  842.00000  846,000  15.01  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  6.35  10.00000  10,000  15.01  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  5.35  1,833.00000  1,836,000  21.13  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  5.35  1.00000  0,000  21.13  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  4.35  2,833.00000  2,836,000  20.78  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  4.35  1.00000  0,000  20.78  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  15.05  0.00000  0,000  39.98  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  15.05  7,868.00000  7,864,000  39.98  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  13.05  0.00000  0,000  33.93  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  13.05  5,868.00000  5,864,000  33.93  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  11.05  0.00000  0,000  26.85  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  11.05  3,868.00000  3,864,000  26.85  0.00  0  0 PutForeign Exchange Option
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$ / R On 13/12/2010  9.05  9.00000  9,000  23.76  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  9.05  1,877.00000  1,873,000  23.76  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  3.05  4,133.00000  4,136,000  20.29  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  3.05  1.00000  0,000  20.29  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  9.10  1,926.00000  1,922,000  24.03  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  9.10  8.00000  8,000  24.03  0.00  0  500 CallForeign Exchange Option

$ / R On 13/12/2010  9.50  4.00000  4,000  24.93  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  9.50  2,322.00000  2,318,000  24.93  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  9.20  7.00000  8,000  24.55  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  9.20  2,025.00000  2,022,000  24.55  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  9.55  4.00000  4,000  24.99  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  9.55  2,372.00000  2,368,000  24.99  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  7.80  55.00000  56,000  17.18  0.00  0  2,423 CallForeign Exchange Option

$ / R On 13/12/2010  7.80  673.00000  670,000  17.18  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  8.90  1,728.00000  1,724,000  22.97  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  8.90  10.00000  10,000  22.97  0.00  0  30,000 CallForeign Exchange Option

$ / R On 13/12/2010  7.60  500.00000  497,000  16.13  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  7.60  82.00000  83,000  16.13  0.00  0  15,000 CallForeign Exchange Option

$ / R On 13/12/2010  8.80  1,630.00000  1,626,000  22.45  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  8.80  12.00000  12,000  22.45  0.00  0  15,000 CallForeign Exchange Option

$ / R On 13/12/2010  7.70  67.00000  68,000  16.65  0.00  0  1,000 CallForeign Exchange Option

$ / R On 13/12/2010  7.70  585.00000  582,000  16.65  0.00  0  500 PutForeign Exchange Option

$ / R On 13/12/2010  9.00  1,827.00000  1,823,000  23.50  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  9.00  9.00000  9,000  23.50  0.00  0  20,000 CallForeign Exchange Option

$ / R On 13/12/2010  7.55  459.00000  456,000  15.86  0.00  0  0 PutForeign Exchange Option
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$ / R On 13/12/2010  7.55  91.00000  92,000  15.86  0.00  0  4,000 CallForeign Exchange Option

$ / R On 14/03/2011  8.00  123.00000  123,000  17.65  0.00  0  33,350 CallForeign Exchange Option

$ / R On 14/03/2011  8.00  839.00000  837,000  17.65  0.00  0  0 PutForeign Exchange Option

$ / R On 14/03/2011  8.05  116.00000  116,000  17.86  0.00  0  340 CallForeign Exchange Option

$ / R On 14/03/2011  8.05  882.00000  880,000  17.86  0.00  0  0 PutForeign Exchange Option

$ / R On 14/03/2011  7.95  130.00000  131,000  17.45  0.00  0  0 CallForeign Exchange Option

$ / R On 14/03/2011  7.95  796.00000  795,000  17.45  0.00  0  0 PutForeign Exchange Option

$ / R On 14/03/2011  8.50  1,288.00000  1,287,000  19.70  0.00  0  0 PutForeign Exchange Option

$ / R On 14/03/2011  8.50  72.00000  73,000  19.70  0.00  0  30,000 CallForeign Exchange Option

$ / R On 14/03/2011  10.50  3,227.00000  3,225,000  25.24  0.00  0  0 PutForeign Exchange Option

$ / R On 14/03/2011  10.50  11.00000  11,000  25.24  0.00  0  30,000 CallForeign Exchange Option

$ / R On 14/03/2011  7.30  309.00000  309,000  14.79  0.00  0  0 PutForeign Exchange Option

$ / R On 14/03/2011  7.30  293.00000  295,000  14.79  0.00  0  33,350 CallForeign Exchange Option

$ / R On 14/03/2011  8.40  1,196.00000  1,194,000  19.29  0.00  0  0 PutForeign Exchange Option

$ / R On 14/03/2011  8.40  80.00000  80,000  19.29  0.00  0  3,000 CallForeign Exchange Option

$ / R On 14/03/2011  7.50  442.00000  441,000  15.60  0.00  0  0 PutForeign Exchange Option

$ / R On 14/03/2011  7.50  226.00000  227,000  15.60  0.00  0  12,000 CallForeign Exchange Option

$ / R On 14/03/2011  7.55  478.00000  477,000  15.81  0.00  0  0 PutForeign Exchange Option

$ / R On 14/03/2011  7.55  212.00000  213,000  15.81  0.00  0  371 CallForeign Exchange Option

$ / R On 14/03/2011  7.60  515.00000  514,000  16.01  0.00  0  0 PutForeign Exchange Option

$ / R On 14/03/2011  7.60  199.00000  200,000  16.01  0.00  0  500 CallForeign Exchange Option

$ / R On 13/06/2011  7.45  352.00000  352,000  15.04  0.00  0  0 CallForeign Exchange Option

$ / R On 13/06/2011  7.45  417.00000  416,000  15.04  0.00  0  0 PutForeign Exchange Option

$ / R On 13/06/2011  7.50  335.00000  335,000  15.22  0.00  0  0 CallForeign Exchange Option

$ / R On 13/06/2011  7.50  450.00000  449,000  15.22  0.00  0  0 PutForeign Exchange Option
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$ / R On 13/06/2011  7.40  371.00000  370,000  14.86  0.00  0  0 CallForeign Exchange Option

$ / R On 13/06/2011  7.40  386.00000  384,000  14.86  0.00  0  0 PutForeign Exchange Option

$ / R On 13/06/2011  6.70  792.00000  789,000  14.18  0.00  0  0 CallForeign Exchange Option

$ / R On 13/06/2011  6.70  107.00000  103,000  14.18  0.00  0  0 PutForeign Exchange Option

 0.00  0  423,405 Total $ / R Option

 794,064  6,396  46,009,338.70Total $ / R

£ / R On 13/12/2010 11.21700  11.13100  5,429,028.00  484  22,333 Foreign Exchange Future

£ / R On 14/03/2011 11.36690  11.28090  34,100.70  3  20,349 Foreign Exchange Future

£ / R On 13/06/2011 11.51350  11.43020  0.00  0  1,502 Foreign Exchange Future

 5,463,128.70  487  44,184 Total £ / R Future

£ / R On 13/12/2010  11.90  86.00000  99,000  14.76  0.00  0  0 CallForeign Exchange Option

£ / R On 13/12/2010  11.90  855.00000  782,000  14.76  0.00  0  0 PutForeign Exchange Option

£ / R On 13/12/2010  11.85  812.00000  740,000  14.61  0.00  0  0 PutForeign Exchange Option

£ / R On 13/12/2010  11.85  93.00000  107,000  14.61  0.00  0  50 CallForeign Exchange Option

£ / R On 14/03/2011  11.80  264.00000  287,000  14.57  0.00  0  0 CallForeign Exchange Option

£ / R On 14/03/2011  11.80  783.00000  720,000  14.57  0.00  0  0 PutForeign Exchange Option

£ / R On 14/03/2011  11.85  253.00000  274,000  14.69  0.00  0  0 CallForeign Exchange Option

£ / R On 14/03/2011  11.85  822.00000  757,000  14.69  0.00  0  0 PutForeign Exchange Option

£ / R On 14/03/2011  11.75  277.00000  301,000  14.45  0.00  0  0 CallForeign Exchange Option

£ / R On 14/03/2011  11.75  746.00000  684,000  14.45  0.00  0  0 PutForeign Exchange Option

£ / R On 14/03/2011  11.45  536.00000  482,000  13.74  0.00  0  0 PutForeign Exchange Option

£ / R On 14/03/2011  11.45  367.00000  399,000  13.74  0.00  0  870 CallForeign Exchange Option

£ / R On 14/03/2011  12.55  1,405.00000  1,330,000  16.35  0.00  0  0 PutForeign Exchange Option

£ / R On 14/03/2011  12.55  136.00000  147,000  16.35  0.00  0  870 CallForeign Exchange Option
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£ / R On 13/06/2011  11.85  402.00000  428,000  14.48  0.00  0  0 CallForeign Exchange Option

£ / R On 13/06/2011  11.85  822.00000  765,000  14.48  0.00  0  0 PutForeign Exchange Option

£ / R On 13/06/2011  11.90  388.00000  413,000  14.58  0.00  0  0 CallForeign Exchange Option

£ / R On 13/06/2011  11.90  858.00000  800,000  14.58  0.00  0  0 PutForeign Exchange Option

£ / R On 13/06/2011  11.80  417.00000  444,000  14.39  0.00  0  0 CallForeign Exchange Option

£ / R On 13/06/2011  11.80  787.00000  731,000  14.39  0.00  0  0 PutForeign Exchange Option

 0.00  0  1,790 Total £ / R Option

 45,974  487  5,463,128.70Total £ / R

¥ / R On 13/12/2010 0.08400  0.08660  1,680.00  20  241 Foreign Exchange Future

¥ / R On 14/03/2011 0.08530  0.08800  0.00  0  0 Foreign Exchange Future

 1,680.00  20  241 Total ¥ / R Future

¥ / R On 13/12/2010  0.09  359.00000  242,000  19.87  0.00  0  0 CallForeign Exchange Option

¥ / R On 13/12/2010  0.09  299.00000  442,000  19.87  0.00  0  0 PutForeign Exchange Option

¥ / R On 13/12/2010  0.10  106.00000  65,000  23.56  0.00  0  0 CallForeign Exchange Option

¥ / R On 13/12/2010  0.10  1,046.00000  1,265,000  23.56  0.00  0  0 PutForeign Exchange Option

¥ / R On 13/12/2010  0.08  1,085.00000  847,000  18.10  0.00  0  0 CallForeign Exchange Option

¥ / R On 13/12/2010  0.08  25.00000  47,000  18.10  0.00  0  0 PutForeign Exchange Option

¥ / R On 14/03/2011  0.09  534.00000  408,000  20.27  0.00  0  0 CallForeign Exchange Option

¥ / R On 14/03/2011  0.09  434.00000  578,000  20.27  0.00  0  0 PutForeign Exchange Option

¥ / R On 14/03/2011  0.10  245.00000  180,000  23.11  0.00  0  0 CallForeign Exchange Option

¥ / R On 14/03/2011  0.10  1,145.00000  1,350,000  23.11  0.00  0  0 PutForeign Exchange Option

¥ / R On 14/03/2011  0.08  1,173.00000  946,000  17.71  0.00  0  0 CallForeign Exchange Option

¥ / R On 14/03/2011  0.08  73.00000  116,000  17.71  0.00  0  0 PutForeign Exchange Option

 0.00  0  0 Total ¥ / R Option
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 241  20  1,680.00Total ¥ / R

€ / R On 13/12/2010 9.35530  9.31620  1,103,925.40  118  13,973 Foreign Exchange Future

€ / R On 14/03/2011 9.48160  9.44330  0.00  0  12,144 Foreign Exchange Future

€ / R On 13/06/2011 9.60480  9.56900  0.00  0  5,820 Foreign Exchange Future

 1,103,925.40  118  31,937 Total € / R Future

€ / R On 13/12/2010  20.20  0.00000  0,000  33.46  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  20.20  10,884.00000  10,845,000  33.46  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  18.20  0.00000  0,000  33.46  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  18.20  8,884.00000  8,845,000  33.46  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  16.20  0.00000  0,000  30.97  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  16.20  6,884.00000  6,845,000  30.97  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  14.20  0.00000  0,000  25.56  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  14.20  4,884.00000  4,845,000  25.56  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  12.20  2.00000  2,000  20.66  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  12.20  2,886.00000  2,847,000  20.66  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  11.20  9.00000  9,000  18.47  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  11.20  1,893.00000  1,854,000  18.47  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  10.20  43.00000  44,000  15.04  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  10.20  927.00000  889,000  15.04  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  9.20  287.00000  310,000  12.25  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  9.20  171.00000  155,000  12.25  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  8.20  1,123.00000  1,161,000  13.75  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  8.20  7.00000  6,000  13.75  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  12.05  2.00000  2,000  20.36  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  12.05  2,736.00000  2,697,000  20.36  0.00  0  0 PutForeign Exchange Option
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€ / R On 13/12/2010  20.25  0.00000  0,000  33.46  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  20.25  10,934.00000  10,895,000  33.46  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  18.25  0.00000  0,000  33.46  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  18.25  8,934.00000  8,895,000  33.46  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  16.25  0.00000  0,000  31.08  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  16.25  6,934.00000  6,895,000  31.08  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  14.25  0.00000  0,000  25.71  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  14.25  4,934.00000  4,895,000  25.71  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  12.25  2.00000  1,000  20.76  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  12.25  2,936.00000  2,896,000  20.76  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  11.25  9.00000  8,000  18.64  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  11.25  1,943.00000  1,903,000  18.64  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  10.25  39.00000  40,000  15.21  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  10.25  973.00000  935,000  15.21  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  9.25  259.00000  280,000  12.20  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  9.25  193.00000  175,000  12.20  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  8.25  1,074.00000  1,112,000  13.48  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  8.25  8.00000  7,000  13.48  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  20.95  0.00000  0,000  33.46  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  20.95  11,634.00000  11,595,000  33.46  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  18.95  0.00000  0,000  33.46  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  18.95  9,634.00000  9,595,000  33.46  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  16.95  0.00000  0,000  32.59  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  16.95  7,634.00000  7,595,000  32.59  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  14.95  0.00000  0,000  27.89  0.00  0  0 CallForeign Exchange Option
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€ / R On 13/12/2010  14.95  5,634.00000  5,595,000  27.89  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  12.95  1.00000  1,000  22.13  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  12.95  3,635.00000  3,596,000  22.13  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  11.95  3.00000  2,000  20.17  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  11.95  2,637.00000  2,597,000  20.17  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  10.95  13.00000  12,000  17.61  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  10.95  1,647.00000  1,607,000  17.61  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  9.95  68.00000  70,000  14.18  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  9.95  702.00000  665,000  14.18  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  8.95  454.00000  483,000  12.45  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  8.95  88.00000  78,000  12.45  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  20.85  0.00000  0,000  33.46  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  20.85  11,534.00000  11,495,000  33.46  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  18.85  0.00000  0,000  33.46  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  18.85  9,534.00000  9,495,000  33.46  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  16.85  0.00000  0,000  32.37  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  16.85  7,534.00000  7,495,000  32.37  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  14.85  0.00000  0,000  27.58  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  14.85  5,534.00000  5,495,000  27.58  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  12.85  1.00000  1,000  21.93  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  12.85  3,535.00000  3,496,000  21.93  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  11.85  3.00000  3,000  19.97  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  11.85  2,537.00000  2,498,000  19.97  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  10.85  15.00000  14,000  17.27  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  10.85  1,549.00000  1,509,000  17.27  0.00  0  0 PutForeign Exchange Option
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€ / R On 13/12/2010  9.85  82.00000  85,000  13.84  0.00  0  750 CallForeign Exchange Option

€ / R On 13/12/2010  9.85  616.00000  580,000  13.84  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  8.85  532.00000  562,000  12.54  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  8.85  66.00000  57,000  12.54  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  20.00  0.00000  0,000  33.46  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  20.00  10,684.00000  10,645,000  33.46  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  18.00  0.00000  0,000  33.46  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  18.00  8,684.00000  8,645,000  33.46  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  16.00  0.00000  0,000  30.54  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  16.00  6,684.00000  6,645,000  30.54  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  14.00  0.00000  0,000  24.94  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  14.00  4,684.00000  4,645,000  24.94  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  12.00  2.00000  2,000  20.26  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  12.00  2,686.00000  2,647,000  20.26  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  11.00  12.00000  11,000  17.78  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  11.00  1,696.00000  1,656,000  17.78  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  10.00  62.00000  64,000  14.35  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  10.00  746.00000  709,000  14.35  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  9.00  418.00000  445,000  12.41  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  9.00  102.00000  90,000  12.41  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  8.00  1,320.00000  1,359,000  14.83  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  8.00  4.00000  4,000  14.83  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  20.10  0.00000  0,000  33.46  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  20.10  10,784.00000  10,745,000  33.46  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  18.10  0.00000  0,000  33.46  0.00  0  0 CallForeign Exchange Option

Page 19 of 27 2010/09/15, 05:38:41PM



Contract Details Strike MTM 

Yield

Previous 

MTM
Premium On 

Option

Volatility Value Contracts

Traded 

Open 

Interest
Call /

Put

€ / R On 13/12/2010  18.10  8,784.00000  8,745,000  33.46  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  16.10  0.00000  0,000  30.75  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  16.10  6,784.00000  6,745,000  30.75  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  14.10  0.00000  0,000  25.25  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  14.10  4,784.00000  4,745,000  25.25  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  12.10  2.00000  2,000  20.46  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  12.10  2,786.00000  2,747,000  20.46  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  11.10  11.00000  10,000  18.13  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  11.10  1,795.00000  1,755,000  18.13  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  10.10  51.00000  53,000  14.70  0.00  0  375 CallForeign Exchange Option

€ / R On 13/12/2010  10.10  835.00000  798,000  14.70  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  9.10  349.00000  374,000  12.33  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  9.10  133.00000  119,000  12.33  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  8.10  1,222.00000  1,260,000  14.29  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  8.10  6.00000  5,000  14.29  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  20.40  0.00000  0,000  33.46  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  20.40  11,084.00000  11,045,000  33.46  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  18.40  0.00000  0,000  33.46  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  18.40  9,084.00000  9,045,000  33.46  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  16.40  0.00000  0,000  31.40  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  16.40  7,084.00000  7,045,000  31.40  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  14.40  0.00000  0,000  26.18  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  14.40  5,084.00000  5,045,000  26.18  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  12.40  1.00000  1,000  21.05  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  12.40  3,085.00000  3,046,000  21.05  0.00  0  0 PutForeign Exchange Option
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€ / R On 13/12/2010  11.40  7.00000  6,000  19.08  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  11.40  2,091.00000  2,051,000  19.08  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  10.40  31.00000  30,000  15.73  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  10.40  1,115.00000  1,075,000  15.73  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  9.40  192.00000  205,000  12.29  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  9.40  276.00000  250,000  12.29  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  8.40  929.00000  966,000  12.91  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  8.40  13.00000  11,000  12.91  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  20.55  0.00000  0,000  33.46  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  20.55  11,234.00000  11,195,000  33.46  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  18.55  0.00000  0,000  33.46  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  18.55  9,234.00000  9,195,000  33.46  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  16.55  0.00000  0,000  31.72  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  16.55  7,234.00000  7,195,000  31.72  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  14.55  0.00000  0,000  26.64  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  14.55  5,234.00000  5,195,000  26.64  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  12.55  1.00000  1,000  21.34  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  12.55  3,235.00000  3,196,000  21.34  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  11.55  5.00000  5,000  19.38  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  11.55  2,239.00000  2,200,000  19.38  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  10.55  24.00000  23,000  16.24  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  10.55  1,258.00000  1,218,000  16.24  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  9.55  144.00000  154,000  12.81  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  9.55  378.00000  349,000  12.81  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  8.55  790.00000  825,000  12.78  0.00  0  0 CallForeign Exchange Option
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€ / R On 13/12/2010  8.55  24.00000  20,000  12.78  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  19.85  0.00000  0,000  33.46  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  19.85  10,534.00000  10,495,000  33.46  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  17.85  0.00000  0,000  33.46  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  17.85  8,534.00000  8,495,000  33.46  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  15.85  0.00000  0,000  30.21  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  15.85  6,534.00000  6,495,000  30.21  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  13.85  0.00000  0,000  24.47  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  13.85  4,534.00000  4,495,000  24.47  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  7.85  1,469.00000  1,508,000  15.63  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  7.85  3.00000  3,000  15.63  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  19.90  0.00000  0,000  33.46  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  19.90  10,584.00000  10,545,000  33.46  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  17.90  0.00000  0,000  33.46  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  17.90  8,584.00000  8,545,000  33.46  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  15.90  0.00000  0,000  30.32  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  15.90  6,584.00000  6,545,000  30.32  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  13.90  0.00000  0,000  24.63  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  13.90  4,584.00000  4,545,000  24.63  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  11.90  3.00000  3,000  20.07  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  11.90  2,587.00000  2,548,000  20.07  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  10.90  14.00000  13,000  17.44  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  10.90  1,598.00000  1,558,000  17.44  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  9.90  74.00000  77,000  14.01  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  9.90  658.00000  622,000  14.01  0.00  0  0 PutForeign Exchange Option
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€ / R On 13/12/2010  8.90  492.00000  522,000  12.49  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  8.90  76.00000  67,000  12.49  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  7.90  1,420.00000  1,458,000  15.36  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  7.90  4.00000  3,000  15.36  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  19.95  0.00000  0,000  33.46  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  19.95  10,634.00000  10,595,000  33.46  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  17.95  0.00000  0,000  33.46  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  17.95  8,634.00000  8,595,000  33.46  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  15.95  0.00000  0,000  30.43  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  15.95  6,634.00000  6,595,000  30.43  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  13.95  0.00000  0,000  24.78  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  13.95  4,634.00000  4,595,000  24.78  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  7.95  1,370.00000  1,409,000  15.09  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  7.95  4.00000  4,000  15.09  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  10.30  1,020.00000  981,000  15.38  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  10.30  36.00000  36,000  15.38  0.00  0  60 CallForeign Exchange Option

€ / R On 13/12/2010  9.60  131.00000  139,000  12.98  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  9.60  415.00000  384,000  12.98  0.00  0  750 PutForeign Exchange Option

€ / R On 13/12/2010  9.30  232.00000  252,000  12.16  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  9.30  216.00000  197,000  12.16  0.00  0  1,125 PutForeign Exchange Option

€ / R On 14/03/2011  9.80  228.00000  236,000  13.86  0.00  0  0 CallForeign Exchange Option

€ / R On 14/03/2011  9.80  585.00000  554,000  13.86  0.00  0  0 PutForeign Exchange Option

€ / R On 14/03/2011  9.85  215.00000  223,000  14.02  0.00  0  0 CallForeign Exchange Option

€ / R On 14/03/2011  9.85  622.00000  591,000  14.02  0.00  0  0 PutForeign Exchange Option

€ / R On 14/03/2011  9.75  241.00000  250,000  13.71  0.00  0  0 CallForeign Exchange Option
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€ / R On 14/03/2011  9.75  548.00000  518,000  13.71  0.00  0  0 PutForeign Exchange Option

€ / R On 14/03/2011  9.50  378.00000  352,000  12.92  0.00  0  0 PutForeign Exchange Option

€ / R On 14/03/2011  9.50  321.00000  334,000  12.92  0.00  0  10,429 CallForeign Exchange Option

€ / R On 14/03/2011  10.40  1,077.00000  1,042,000  15.75  0.00  0  0 PutForeign Exchange Option

€ / R On 14/03/2011  10.40  120.00000  124,000  15.75  0.00  0  14,937 CallForeign Exchange Option

€ / R On 14/03/2011  10.50  1,166.00000  1,130,000  16.06  0.00  0  0 PutForeign Exchange Option

€ / R On 14/03/2011  10.50  109.00000  112,000  16.06  0.00  0  4,508 CallForeign Exchange Option

€ / R On 13/06/2011  9.80  353.00000  363,000  13.63  0.00  0  0 CallForeign Exchange Option

€ / R On 13/06/2011  9.80  584.00000  558,000  13.63  0.00  0  0 PutForeign Exchange Option

€ / R On 13/06/2011  9.85  338.00000  348,000  13.76  0.00  0  0 CallForeign Exchange Option

€ / R On 13/06/2011  9.85  619.00000  593,000  13.76  0.00  0  0 PutForeign Exchange Option

€ / R On 13/06/2011  9.75  368.00000  380,000  13.50  0.00  0  0 CallForeign Exchange Option

€ / R On 13/06/2011  9.75  549.00000  525,000  13.50  0.00  0  0 PutForeign Exchange Option

 0.00  0  32,934 Total € / R Option

 64,871  118  1,103,925.40Total € / R

AU$ / R On 13/12/2010 6.68820  6.67580  0.00  0  15,596 Foreign Exchange Future

AU$ / R On 14/03/2011 6.70460  6.69320  0.00  0  596 Foreign Exchange Future

AU$ / R On 13/06/2011 6.71800  6.70760  0.00  0  0 Foreign Exchange Future

 0.00  0  16,192 Total AU$ / R Future

AU$ / R On 13/12/2010  6.90  76.00000  70,000  11.45  0.00  0  0 CallForeign Exchange Option

AU$ / R On 13/12/2010  6.90  300.00000  282,000  11.45  0.00  0  0 PutForeign Exchange Option

AU$ / R On 13/12/2010  6.95  338.00000  321,000  11.62  0.00  0  0 PutForeign Exchange Option

AU$ / R On 13/12/2010  6.95  64.00000  59,000  11.62  0.00  0  200 CallForeign Exchange Option

AU$ / R On 14/03/2011  6.70  229.00000  219,000  11.57  0.00  0  0 CallForeign Exchange Option
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AU$ / R On 14/03/2011  6.70  236.00000  214,000  11.57  0.00  0  0 PutForeign Exchange Option

AU$ / R On 14/03/2011  6.75  209.00000  200,000  11.75  0.00  0  0 CallForeign Exchange Option

AU$ / R On 14/03/2011  6.75  266.00000  245,000  11.75  0.00  0  0 PutForeign Exchange Option

AU$ / R On 14/03/2011  6.65  254.00000  246,000  11.62  0.00  0  0 CallForeign Exchange Option

AU$ / R On 14/03/2011  6.65  211.00000  191,000  11.62  0.00  0  0 PutForeign Exchange Option

AU$ / R On 13/06/2011  6.65  315.00000  309,000  11.91  0.00  0  0 CallForeign Exchange Option

AU$ / R On 13/06/2011  6.65  257.00000  241,000  11.91  0.00  0  0 PutForeign Exchange Option

AU$ / R On 13/06/2011  6.70  289.00000  283,000  11.87  0.00  0  0 CallForeign Exchange Option

AU$ / R On 13/06/2011  6.70  281.00000  265,000  11.87  0.00  0  0 PutForeign Exchange Option

AU$ / R On 13/06/2011  6.60  342.00000  337,000  11.96  0.00  0  0 CallForeign Exchange Option

AU$ / R On 13/06/2011  6.60  234.00000  219,000  11.96  0.00  0  0 PutForeign Exchange Option

 0.00  0  200 Total AU$ / R Option

 16,392  0  0.00Total AU$ / R

CAD/ R On 13/12/2010 6.99140  6.99950  34,957.00  5  858 Foreign Exchange Future

CAD/ R On 14/03/2011 7.07170  7.08060  0.00  0  0 Foreign Exchange Future

 34,957.00  5  858 Total CAD/ R Future

CAD/ R On 13/12/2010  7.70  21.00000  22,000  14.55  0.00  0  0 CallForeign Exchange Option

CAD/ R On 13/12/2010  7.70  722.00000  731,000  14.55  0.00  0  0 PutForeign Exchange Option

CAD/ R On 13/12/2010  7.75  18.00000  19,000  14.74  0.00  0  0 CallForeign Exchange Option

CAD/ R On 13/12/2010  7.75  769.00000  778,000  14.74  0.00  0  0 PutForeign Exchange Option

CAD/ R On 13/12/2010  7.65  25.00000  25,000  14.36  0.00  0  0 CallForeign Exchange Option

CAD/ R On 13/12/2010  7.65  676.00000  684,000  14.36  0.00  0  0 PutForeign Exchange Option

CAD/ R On 14/03/2011  7.05  217.00000  214,000  10.27  0.00  0  0 CallForeign Exchange Option

CAD/ R On 14/03/2011  7.05  186.00000  192,000  10.27  0.00  0  0 PutForeign Exchange Option
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CAD/ R On 14/03/2011  7.10  195.00000  193,000  10.41  0.00  0  0 CallForeign Exchange Option

CAD/ R On 14/03/2011  7.10  214.00000  221,000  10.41  0.00  0  0 PutForeign Exchange Option

CAD/ R On 14/03/2011  7.00  246.00000  242,000  10.37  0.00  0  0 CallForeign Exchange Option

CAD/ R On 14/03/2011  7.00  165.00000  170,000  10.37  0.00  0  0 PutForeign Exchange Option

 0.00  0  0 Total CAD/ R Option

 858  5  34,957.00Total CAD/ R

CHF / R On 13/12/2010 7.18010  7.22170  0.00  0  0 Foreign Exchange Future

CHF / R On 14/03/2011 7.28680  7.33020  0.00  0  0 Foreign Exchange Future

 0.00  0  0 Total CHF / R Future

CHF / R On 13/12/2010  7.05  312.00000  284,000  15.16  0.00  0  0 CallForeign Exchange Option

CHF / R On 13/12/2010  7.05  140.00000  154,000  15.16  0.00  0  0 PutForeign Exchange Option

CHF / R On 13/12/2010  7.10  281.00000  255,000  15.10  0.00  0  0 CallForeign Exchange Option

CHF / R On 13/12/2010  7.10  159.00000  175,000  15.10  0.00  0  0 PutForeign Exchange Option

CHF / R On 13/12/2010  7.00  344.00000  315,000  15.21  0.00  0  0 CallForeign Exchange Option

CHF / R On 13/12/2010  7.00  122.00000  135,000  15.21  0.00  0  0 PutForeign Exchange Option

CHF / R On 14/03/2011  7.25  361.00000  335,000  15.52  0.00  0  0 CallForeign Exchange Option

CHF / R On 14/03/2011  7.25  281.00000  298,000  15.52  0.00  0  0 PutForeign Exchange Option

CHF / R On 14/03/2011  7.30  337.00000  311,000  15.57  0.00  0  0 CallForeign Exchange Option

CHF / R On 14/03/2011  7.30  307.00000  324,000  15.57  0.00  0  0 PutForeign Exchange Option

CHF / R On 14/03/2011  7.20  387.00000  359,000  15.46  0.00  0  0 CallForeign Exchange Option

CHF / R On 14/03/2011  7.20  257.00000  272,000  15.46  0.00  0  0 PutForeign Exchange Option

 0.00  0  0 Total CHF / R Option

 0  0  0.00Total CHF / R
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Grand Total:  922,400  7,026  52,613,029.80 

 464,071 

 458,329 

 7,026 

 0  0.00

 52,613,029.80

Total Options

Total Futures
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