
Currency Derivatives Daily MTM Report
Daily summary for: 31/12/2010

Contract Details Strike MTM 

Yield

Previous 

MTM
Premium On 

Option

Volatility Value Contracts

Traded 

Open 

Interest
Call /

Put

$ / R On 14/03/2011 6.70950  6.71070  81,580,810.50  12,159  277,892 Foreign Exchange Future

$ / R On 13/06/2011 6.79590  6.79740  1,617,424.20  238  59,744 Foreign Exchange Future

$ / R On 19/09/2011 6.88640  6.88900  0.00  0  9,809 Foreign Exchange Future

$ / R On 19/12/2011 6.97220  6.97480  0.00  0  16 Foreign Exchange Future

 83,198,234.70  12,397  347,461 Total $ / R Future

$ / R On 14/03/2011  8.00  9.00000  10,000  21.59  0.00  0  29,607 CallForeign Exchange Option

$ / R On 14/03/2011  8.00  1,298.00000  1,301,000  21.59  0.00  0  0 PutForeign Exchange Option

$ / R On 14/03/2011  8.05  8.00000  9,000  21.90  0.00  0  340 CallForeign Exchange Option

$ / R On 14/03/2011  8.05  1,347.00000  1,350,000  21.90  0.00  0  0 PutForeign Exchange Option

$ / R On 14/03/2011  7.95  10.00000  10,000  21.29  0.00  0  0 CallForeign Exchange Option

$ / R On 14/03/2011  7.95  1,249.00000  1,251,000  21.29  0.00  0  0 PutForeign Exchange Option

$ / R On 14/03/2011  8.50  1,793.00000  1,796,000  24.66  0.00  0  0 PutForeign Exchange Option

$ / R On 14/03/2011  8.50  4.00000  5,000  24.66  0.00  0  30,000 CallForeign Exchange Option

$ / R On 14/03/2011  10.50  3,789.00000  3,791,000  29.70  0.00  0  0 PutForeign Exchange Option

$ / R On 14/03/2011  10.50  0.00000  0,000  29.70  0.00  0  30,000 CallForeign Exchange Option

$ / R On 14/03/2011  7.30  627.00000  629,000  17.30  0.00  0  0 PutForeign Exchange Option
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$ / R On 14/03/2011  7.30  38.00000  38,000  17.30  0.00  0  29,607 CallForeign Exchange Option

$ / R On 14/03/2011  8.40  1,694.00000  1,696,000  24.05  0.00  0  0 PutForeign Exchange Option

$ / R On 14/03/2011  8.40  5.00000  5,000  24.05  0.00  0  3,000 CallForeign Exchange Option

$ / R On 14/03/2011  7.50  813.00000  815,000  18.52  0.00  0  0 PutForeign Exchange Option

$ / R On 14/03/2011  7.50  24.00000  24,000  18.52  0.00  0  12,000 CallForeign Exchange Option

$ / R On 14/03/2011  7.55  860.00000  863,000  18.83  0.00  0  0 PutForeign Exchange Option

$ / R On 14/03/2011  7.55  21.00000  22,000  18.83  0.00  0  871 CallForeign Exchange Option

$ / R On 14/03/2011  7.60  908.00000  911,000  19.14  0.00  0  0 PutForeign Exchange Option

$ / R On 14/03/2011  7.60  19.00000  20,000  19.14  0.00  0  3,071 CallForeign Exchange Option

$ / R On 14/03/2011  7.25  581.00000  584,000  16.99  0.00  0  3,000 PutForeign Exchange Option

$ / R On 14/03/2011  7.25  42.00000  43,000  16.99  0.00  0  10,500 CallForeign Exchange Option

$ / R On 14/03/2011  7.10  450.00000  452,000  16.07  0.00  0  3,000 PutForeign Exchange Option

$ / R On 14/03/2011  7.10  61.00000  61,000  16.07  0.00  0  4,780 CallForeign Exchange Option

$ / R On 14/03/2011  7.40  719.00000  721,000  17.91  0.00  0  0 PutForeign Exchange Option

$ / R On 14/03/2011  7.40  30.00000  30,000  17.91  0.00  0  65 CallForeign Exchange Option

$ / R On 14/03/2011  7.15  493.00000  495,000  16.38  0.00  0  0 PutForeign Exchange Option

$ / R On 14/03/2011  7.15  54.00000  54,000  16.38  0.00  0  500 CallForeign Exchange Option

$ / R On 14/03/2011  7.35  672.00000  675,000  17.60  0.00  0  0 PutForeign Exchange Option

$ / R On 14/03/2011  7.35  33.00000  34,000  17.60  0.00  0  400 CallForeign Exchange Option

$ / R On 14/03/2011  7.20  48.00000  48,000  16.68  0.00  0  0 CallForeign Exchange Option

$ / R On 14/03/2011  7.20  537.00000  539,000  16.68  0.00  0  2,571 PutForeign Exchange Option

$ / R On 14/03/2011  6.85  254.00000  255,000  14.54  0.00  0  0 PutForeign Exchange Option

$ / R On 14/03/2011  6.85  115.00000  114,000  14.54  0.00  0  3,000 CallForeign Exchange Option

$ / R On 13/06/2011  7.45  105.00000  104,000  17.59  0.00  0  0 CallForeign Exchange Option

$ / R On 13/06/2011  7.45  758.00000  758,000  17.59  0.00  0  0 PutForeign Exchange Option
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$ / R On 13/06/2011  7.50  98.00000  98,000  17.83  0.00  0  300 CallForeign Exchange Option

$ / R On 13/06/2011  7.50  801.00000  802,000  17.83  0.00  0  0 PutForeign Exchange Option

$ / R On 13/06/2011  7.40  112.00000  111,000  17.35  0.00  0  0 CallForeign Exchange Option

$ / R On 13/06/2011  7.40  715.00000  715,000  17.35  0.00  0  0 PutForeign Exchange Option

$ / R On 13/06/2011  6.70  316.00000  314,000  14.60  0.00  0  0 CallForeign Exchange Option

$ / R On 13/06/2011  6.70  219.00000  218,000  14.60  0.00  0  0 PutForeign Exchange Option

$ / R On 19/09/2011  8.05  106.00000  106,000  19.05  0.00  0  0 CallForeign Exchange Option

$ / R On 19/09/2011  8.05  1,267.00000  1,270,000  19.05  0.00  0  0 PutForeign Exchange Option

$ / R On 19/09/2011  8.10  101.00000  102,000  19.24  0.00  0  0 CallForeign Exchange Option

$ / R On 19/09/2011  8.10  1,312.00000  1,316,000  19.24  0.00  0  0 PutForeign Exchange Option

$ / R On 19/09/2011  8.00  110.00000  111,000  18.86  0.00  0  0 CallForeign Exchange Option

$ / R On 19/09/2011  8.00  1,221.00000  1,225,000  18.86  0.00  0  0 PutForeign Exchange Option

$ / R On 19/12/2011  7.35  295.00000  295,000  16.38  0.00  0  0 CallForeign Exchange Option

$ / R On 19/12/2011  7.35  670.00000  673,000  16.38  0.00  0  0 PutForeign Exchange Option

$ / R On 19/12/2011  7.40  283.00000  283,000  16.54  0.00  0  0 CallForeign Exchange Option

$ / R On 19/12/2011  7.40  708.00000  711,000  16.54  0.00  0  0 PutForeign Exchange Option

$ / R On 19/12/2011  7.30  309.00000  308,000  16.22  0.00  0  0 CallForeign Exchange Option

$ / R On 19/12/2011  7.30  634.00000  636,000  16.22  0.00  0  0 PutForeign Exchange Option

 0.00  0  166,612 Total $ / R Option

 514,073  12,397  83,198,234.70Total $ / R

$ / R MAXIOn 14/03/2011 6.70950  6.71070  0.00  0  125 Foreign Exchange Future

$ / R MAXIOn 13/06/2011 6.79590  6.79740  0.00  0  0 Foreign Exchange Future

 0.00  0  125 Total $ / R MAXI Future

$ / R MAXIOn 14/03/2011  7.00  7,840.00000  7,818,000  15.46  0.00  0  0 CallForeign Exchange Option
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$ / R MAXIOn 14/03/2011  7.00  36,770.00000  36,868,000  15.46  0.00  0  0 PutForeign Exchange Option

$ / R MAXIOn 14/03/2011  7.05  6,908.00000  6,899,000  15.76  0.00  0  0 CallForeign Exchange Option

$ / R MAXIOn 14/03/2011  7.05  40,838.00000  40,949,000  15.76  0.00  0  0 PutForeign Exchange Option

$ / R MAXIOn 14/03/2011  6.95  8,905.00000  8,869,000  15.15  0.00  0  0 CallForeign Exchange Option

$ / R MAXIOn 14/03/2011  6.95  32,835.00000  32,919,000  15.15  0.00  0  0 PutForeign Exchange Option

$ / R MAXIOn 13/06/2011  7.05  18,141.00000  18,049,000  15.67  0.00  0  0 CallForeign Exchange Option

$ / R MAXIOn 13/06/2011  7.05  43,401.00000  43,459,000  15.67  0.00  0  0 PutForeign Exchange Option

$ / R MAXIOn 13/06/2011  7.10  16,878.00000  16,800,000  15.91  0.00  0  0 CallForeign Exchange Option

$ / R MAXIOn 13/06/2011  7.10  47,138.00000  47,210,000  15.91  0.00  0  0 PutForeign Exchange Option

$ / R MAXIOn 13/06/2011  7.00  19,512.00000  19,407,000  15.43  0.00  0  0 CallForeign Exchange Option

$ / R MAXIOn 13/06/2011  7.00  39,772.00000  39,817,000  15.43  0.00  0  0 PutForeign Exchange Option

 0.00  0  0 Total $ / R MAXI Option

 125  0  0.00Total $ / R MAXI

£ / R On 14/03/2011 10.39250  10.36460  550,802.50  53  45,363 Foreign Exchange Future

£ / R On 13/06/2011 10.51620  10.48860  0.00  0  2,059 Foreign Exchange Future

£ / R On 19/09/2011 10.64390  10.61690  0.00  0  2,406 Foreign Exchange Future

£ / R On 19/12/2011 10.76290  10.73560  0.00  0  0 Foreign Exchange Future

 550,802.50  53  49,828 Total £ / R Future

£ / R On 14/03/2011  11.80  13.00000  14,000  16.36  0.00  0  0 CallForeign Exchange Option

£ / R On 14/03/2011  11.80  1,448.00000  1,422,000  16.36  0.00  0  0 PutForeign Exchange Option

£ / R On 14/03/2011  11.85  12.00000  12,000  16.49  0.00  0  0 CallForeign Exchange Option

£ / R On 14/03/2011  11.85  1,497.00000  1,470,000  16.49  0.00  0  0 PutForeign Exchange Option

£ / R On 14/03/2011  11.75  14.00000  15,000  16.22  0.00  0  0 CallForeign Exchange Option

£ / R On 14/03/2011  11.75  1,399.00000  1,373,000  16.22  0.00  0  0 PutForeign Exchange Option

Page 4 of 12 2010/12/31, 12:47:00PM



Contract Details Strike MTM 

Yield

Previous 

MTM
Premium On 

Option

Volatility Value Contracts

Traded 

Open 

Interest
Call /

Put

£ / R On 14/03/2011  11.45  1,111.00000  1,085,000  15.42  0.00  0  0 PutForeign Exchange Option

£ / R On 14/03/2011  11.45  26.00000  27,000  15.42  0.00  0  870 CallForeign Exchange Option

£ / R On 14/03/2011  12.55  2,188.00000  2,161,000  18.37  0.00  0  0 PutForeign Exchange Option

£ / R On 14/03/2011  12.55  3.00000  3,000  18.37  0.00  0  870 CallForeign Exchange Option

£ / R On 14/03/2011  12.00  1,644.00000  1,617,000  16.89  0.00  0  0 PutForeign Exchange Option

£ / R On 14/03/2011  12.00  9.00000  9,000  16.89  0.00  0  150 CallForeign Exchange Option

£ / R On 13/06/2011  11.85  85.00000  87,000  16.45  0.00  0  0 CallForeign Exchange Option

£ / R On 13/06/2011  11.85  1,446.00000  1,421,000  16.45  0.00  0  0 PutForeign Exchange Option

£ / R On 13/06/2011  11.90  80.00000  83,000  16.57  0.00  0  0 CallForeign Exchange Option

£ / R On 13/06/2011  11.90  1,491.00000  1,467,000  16.57  0.00  0  0 PutForeign Exchange Option

£ / R On 13/06/2011  11.80  89.00000  92,000  16.34  0.00  0  0 CallForeign Exchange Option

£ / R On 13/06/2011  11.80  1,400.00000  1,376,000  16.34  0.00  0  0 PutForeign Exchange Option

£ / R On 19/09/2011  11.50  239.00000  245,000  15.37  0.00  0  0 CallForeign Exchange Option

£ / R On 19/09/2011  11.50  1,122.00000  1,101,000  15.37  0.00  0  0 PutForeign Exchange Option

£ / R On 19/09/2011  11.55  230.00000  235,000  15.46  0.00  0  0 CallForeign Exchange Option

£ / R On 19/09/2011  11.55  1,163.00000  1,141,000  15.46  0.00  0  0 PutForeign Exchange Option

£ / R On 19/09/2011  11.45  249.00000  255,000  15.28  0.00  0  0 CallForeign Exchange Option

£ / R On 19/09/2011  11.45  1,082.00000  1,061,000  15.28  0.00  0  0 PutForeign Exchange Option

£ / R On 19/12/2011  11.65  323.00000  326,000  15.49  0.00  0  0 CallForeign Exchange Option

£ / R On 19/12/2011  11.65  1,237.00000  1,213,000  15.49  0.00  0  0 PutForeign Exchange Option

£ / R On 19/12/2011  11.70  313.00000  316,000  15.57  0.00  0  0 CallForeign Exchange Option

£ / R On 19/12/2011  11.70  1,277.00000  1,253,000  15.57  0.00  0  0 PutForeign Exchange Option

£ / R On 19/12/2011  11.60  333.00000  337,000  15.40  0.00  0  0 CallForeign Exchange Option

£ / R On 19/12/2011  11.60  1,197.00000  1,174,000  15.40  0.00  0  0 PutForeign Exchange Option

 0.00  0  1,890 Total £ / R Option
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 51,718  53  550,802.50Total £ / R

¥ / R On 14/03/2011 0.08250  0.08210  0.00  0  731 Foreign Exchange Future

¥ / R On 13/06/2011 0.08370  0.08330  0.00  0  0 Foreign Exchange Future

 0.00  0  731 Total ¥ / R Future

¥ / R On 14/03/2011  0.09  118.00000  127,000  19.87  0.00  0  0 CallForeign Exchange Option

¥ / R On 14/03/2011  0.09  608.00000  577,000  19.87  0.00  0  0 PutForeign Exchange Option

¥ / R On 14/03/2011  0.10  24.00000  26,000  23.60  0.00  0  0 CallForeign Exchange Option

¥ / R On 14/03/2011  0.10  1,514.00000  1,476,000  23.60  0.00  0  0 PutForeign Exchange Option

¥ / R On 14/03/2011  0.08  576.00000  608,000  16.82  0.00  0  0 CallForeign Exchange Option

¥ / R On 14/03/2011  0.08  66.00000  58,000  16.82  0.00  0  0 PutForeign Exchange Option

¥ / R On 13/06/2011  0.09  347.00000  364,000  18.91  0.00  0  0 CallForeign Exchange Option

¥ / R On 13/06/2011  0.09  517.00000  494,000  18.91  0.00  0  0 PutForeign Exchange Option

¥ / R On 13/06/2011  0.10  133.00000  140,000  21.89  0.00  0  0 CallForeign Exchange Option

¥ / R On 13/06/2011  0.10  1,303.00000  1,270,000  21.89  0.00  0  0 PutForeign Exchange Option

¥ / R On 13/06/2011  0.08  914.00000  947,000  16.72  0.00  0  0 CallForeign Exchange Option

¥ / R On 13/06/2011  0.08  84.00000  77,000  16.72  0.00  0  0 PutForeign Exchange Option

 0.00  0  0 Total ¥ / R Option

 731  0  0.00Total ¥ / R

€ / R On 14/03/2011 8.96400  8.92620  89,640.00  10  18,024 Foreign Exchange Future

€ / R On 13/06/2011 9.07550  9.03770  589,907.50  65  5,855 Foreign Exchange Future

€ / R On 19/09/2011 9.19180  9.15530  0.00  0  2,364 Foreign Exchange Future

€ / R On 19/12/2011 9.30270  9.26580  0.00  0  0 Foreign Exchange Future

 679,547.50  75  26,243 Total € / R Future

€ / R On 14/03/2011  9.80  19.00000  21,000  14.08  0.00  0  0 CallForeign Exchange Option
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€ / R On 14/03/2011  9.80  893.00000  857,000  14.08  0.00  0  0 PutForeign Exchange Option

€ / R On 14/03/2011  9.85  17.00000  18,000  14.25  0.00  0  0 CallForeign Exchange Option

€ / R On 14/03/2011  9.85  941.00000  904,000  14.25  0.00  0  0 PutForeign Exchange Option

€ / R On 14/03/2011  9.75  21.00000  24,000  13.91  0.00  0  0 CallForeign Exchange Option

€ / R On 14/03/2011  9.75  845.00000  810,000  13.91  0.00  0  0 PutForeign Exchange Option

€ / R On 14/03/2011  9.50  615.00000  581,000  13.06  0.00  0  0 PutForeign Exchange Option

€ / R On 14/03/2011  9.50  41.00000  45,000  13.06  0.00  0  10,429 CallForeign Exchange Option

€ / R On 14/03/2011  10.40  1,479.00000  1,441,000  16.12  0.00  0  0 PutForeign Exchange Option

€ / R On 14/03/2011  10.40  5.00000  5,000  16.12  0.00  0  14,937 CallForeign Exchange Option

€ / R On 14/03/2011  10.50  1,578.00000  1,540,000  16.46  0.00  0  0 PutForeign Exchange Option

€ / R On 14/03/2011  10.50  4.00000  4,000  16.46  0.00  0  4,508 CallForeign Exchange Option

€ / R On 14/03/2011  10.10  1,183.00000  1,146,000  15.10  0.00  0  0 PutForeign Exchange Option

€ / R On 14/03/2011  10.10  9.00000  10,000  15.10  0.00  0  100 CallForeign Exchange Option

€ / R On 14/03/2011  9.60  32.00000  35,000  13.40  0.00  0  0 CallForeign Exchange Option

€ / R On 14/03/2011  9.60  706.00000  671,000  13.40  0.00  0  3,000 PutForeign Exchange Option

€ / R On 13/06/2011  9.80  111.00000  118,000  14.80  0.00  0  0 CallForeign Exchange Option

€ / R On 13/06/2011  9.80  873.00000  843,000  14.80  0.00  0  0 PutForeign Exchange Option

€ / R On 13/06/2011  9.85  104.00000  111,000  14.98  0.00  0  0 CallForeign Exchange Option

€ / R On 13/06/2011  9.85  916.00000  886,000  14.98  0.00  0  0 PutForeign Exchange Option

€ / R On 13/06/2011  9.75  117.00000  125,000  14.63  0.00  0  0 CallForeign Exchange Option

€ / R On 13/06/2011  9.75  829.00000  800,000  14.63  0.00  0  0 PutForeign Exchange Option

€ / R On 19/09/2011  9.65  236.00000  246,000  13.75  0.00  0  0 CallForeign Exchange Option

€ / R On 19/09/2011  9.65  731.00000  704,000  13.75  0.00  0  0 PutForeign Exchange Option

€ / R On 19/09/2011  9.70  224.00000  234,000  13.88  0.00  0  0 CallForeign Exchange Option

€ / R On 19/09/2011  9.70  769.00000  742,000  13.88  0.00  0  0 PutForeign Exchange Option
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€ / R On 19/09/2011  9.60  247.00000  258,000  13.61  0.00  0  0 CallForeign Exchange Option

€ / R On 19/09/2011  9.60  692.00000  666,000  13.61  0.00  0  0 PutForeign Exchange Option

€ / R On 19/12/2011  9.80  307.00000  318,000  14.16  0.00  0  0 CallForeign Exchange Option

€ / R On 19/12/2011  9.80  841.00000  815,000  14.16  0.00  0  0 PutForeign Exchange Option

€ / R On 19/12/2011  9.85  295.00000  306,000  14.27  0.00  0  0 CallForeign Exchange Option

€ / R On 19/12/2011  9.85  879.00000  853,000  14.27  0.00  0  0 PutForeign Exchange Option

€ / R On 19/12/2011  9.75  319.00000  331,000  14.04  0.00  0  0 CallForeign Exchange Option

€ / R On 19/12/2011  9.75  803.00000  778,000  14.04  0.00  0  0 PutForeign Exchange Option

 0.00  0  32,974 Total € / R Option

 59,217  75  679,547.50Total € / R

AU$ / R On 14/03/2011 6.77410  6.74810  0.00  0  7,893 Foreign Exchange Future

AU$ / R On 13/06/2011 6.78090  6.75510  0.00  0  925 Foreign Exchange Future

AU$ / R On 19/09/2011 6.78300  6.75870  0.00  0  5,790 Foreign Exchange Future

 0.00  0  14,608 Total AU$ / R Future

AU$ / R On 14/03/2011  6.70  150.00000  164,000  10.30  0.00  0  0 CallForeign Exchange Option

AU$ / R On 14/03/2011  6.70  102.00000  90,000  10.30  0.00  0  0 PutForeign Exchange Option

AU$ / R On 14/03/2011  6.75  119.00000  132,000  9.89  0.00  0  0 CallForeign Exchange Option

AU$ / R On 14/03/2011  6.75  121.00000  108,000  9.89  0.00  0  0 PutForeign Exchange Option

AU$ / R On 14/03/2011  6.65  184.00000  200,000  10.71  0.00  0  0 CallForeign Exchange Option

AU$ / R On 14/03/2011  6.65  86.00000  76,000  10.71  0.00  0  0 PutForeign Exchange Option

AU$ / R On 13/06/2011  6.65  261.00000  276,000  11.34  0.00  0  0 CallForeign Exchange Option

AU$ / R On 13/06/2011  6.65  156.00000  145,000  11.34  0.00  0  0 PutForeign Exchange Option

AU$ / R On 13/06/2011  6.70  229.00000  242,000  11.06  0.00  0  0 CallForeign Exchange Option

AU$ / R On 13/06/2011  6.70  174.00000  161,000  11.06  0.00  0  0 PutForeign Exchange Option
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AU$ / R On 13/06/2011  6.60  295.00000  311,000  11.62  0.00  0  0 CallForeign Exchange Option

AU$ / R On 13/06/2011  6.60  140.00000  130,000  11.62  0.00  0  0 PutForeign Exchange Option

AU$ / R On 19/09/2011  6.65  315.00000  329,000  11.34  0.00  0  0 CallForeign Exchange Option

AU$ / R On 19/09/2011  6.65  206.00000  196,000  11.34  0.00  0  0 PutForeign Exchange Option

AU$ / R On 19/09/2011  6.70  284.00000  297,000  11.11  0.00  0  0 CallForeign Exchange Option

AU$ / R On 19/09/2011  6.70  225.00000  214,000  11.11  0.00  0  0 PutForeign Exchange Option

AU$ / R On 19/09/2011  6.60  348.00000  363,000  11.56  0.00  0  0 CallForeign Exchange Option

AU$ / R On 19/09/2011  6.60  189.00000  180,000  11.56  0.00  0  0 PutForeign Exchange Option

 0.00  0  0 Total AU$ / R Option

 14,608  0  0.00Total AU$ / R

CAD/ R On 14/03/2011 6.77840  6.70250  0.00  0  1,791 Foreign Exchange Future

CAD/ R On 13/06/2011 6.84800  6.77260  0.00  0  0 Foreign Exchange Future

 0.00  0  1,791 Total CAD/ R Future

CAD/ R On 14/03/2011  7.05  22.00000  36,000  10.43  0.00  0  0 CallForeign Exchange Option

CAD/ R On 14/03/2011  7.05  370.00000  308,000  10.43  0.00  0  0 PutForeign Exchange Option

CAD/ R On 14/03/2011  7.10  18.00000  29,000  10.68  0.00  0  0 CallForeign Exchange Option

CAD/ R On 14/03/2011  7.10  416.00000  351,000  10.68  0.00  0  0 PutForeign Exchange Option

CAD/ R On 14/03/2011  7.00  28.00000  44,000  10.18  0.00  0  0 CallForeign Exchange Option

CAD/ R On 14/03/2011  7.00  326.00000  266,000  10.18  0.00  0  0 PutForeign Exchange Option

CAD/ R On 13/06/2011  6.90  147.00000  178,000  11.05  0.00  0  0 CallForeign Exchange Option

CAD/ R On 13/06/2011  6.90  274.00000  230,000  11.05  0.00  0  0 PutForeign Exchange Option

CAD/ R On 13/06/2011  6.95  131.00000  160,000  11.20  0.00  0  0 CallForeign Exchange Option

CAD/ R On 13/06/2011  6.95  308.00000  262,000  11.20  0.00  0  0 PutForeign Exchange Option

CAD/ R On 13/06/2011  6.85  165.00000  199,000  10.90  0.00  0  0 CallForeign Exchange Option
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CAD/ R On 13/06/2011  6.85  242.00000  201,000  10.90  0.00  0  0 PutForeign Exchange Option

 0.00  0  0 Total CAD/ R Option

 1,791  0  0.00Total CAD/ R

CHF / R On 14/03/2011 7.16650  7.15000  0.00  0  40 Foreign Exchange Future

CHF / R On 13/06/2011 7.26780  7.25100  0.00  0  0 Foreign Exchange Future

 0.00  0  40 Total CHF / R Future

CHF / R On 14/03/2011  7.25  145.00000  152,000  14.82  0.00  0  0 CallForeign Exchange Option

CHF / R On 14/03/2011  7.25  245.00000  236,000  14.82  0.00  0  0 PutForeign Exchange Option

CHF / R On 14/03/2011  7.30  128.00000  134,000  15.00  0.00  0  0 CallForeign Exchange Option

CHF / R On 14/03/2011  7.30  278.00000  268,000  15.00  0.00  0  0 PutForeign Exchange Option

CHF / R On 14/03/2011  7.20  164.00000  171,000  14.63  0.00  0  0 CallForeign Exchange Option

CHF / R On 14/03/2011  7.20  214.00000  205,000  14.63  0.00  0  0 PutForeign Exchange Option

CHF / R On 13/06/2011  7.10  365.00000  374,000  14.72  0.00  0  0 CallForeign Exchange Option

CHF / R On 13/06/2011  7.10  214.00000  206,000  14.72  0.00  0  0 PutForeign Exchange Option

CHF / R On 13/06/2011  7.15  338.00000  347,000  14.75  0.00  0  0 CallForeign Exchange Option

CHF / R On 13/06/2011  7.15  237.00000  229,000  14.75  0.00  0  0 PutForeign Exchange Option

CHF / R On 13/06/2011  7.05  393.00000  403,000  14.69  0.00  0  0 CallForeign Exchange Option

CHF / R On 13/06/2011  7.05  192.00000  185,000  14.69  0.00  0  0 PutForeign Exchange Option

 0.00  0  0 Total CHF / R Option

 40  0  0.00Total CHF / R

RAIN On 14/03/2011 13,133.60000  13,096.59000  0.00  0  0 Foreign Exchange Future

RAIN On 13/06/2011 13,306.89000  13,269.70000  0.00  0  0 Foreign Exchange Future

 0.00  0  0 Total RAIN Future

RAIN On 14/03/2011  13600.00  0.00000  0,000  2.00  0.00  0  0 CallForeign Exchange Option
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RAIN On 14/03/2011  13600.00  5,034.00000  4,664,000  2.00  0.00  0  0 PutForeign Exchange Option

RAIN On 14/03/2011  13600.01  0.00000  0,000  2.00  0.00  0  0 CallForeign Exchange Option

RAIN On 14/03/2011  13600.01  5,034.00000  4,664,000  2.00  0.00  0  0 PutForeign Exchange Option

RAIN On 14/03/2011  13599.99  0.00000  0,000  2.00  0.00  0  0 CallForeign Exchange Option

RAIN On 14/03/2011  13599.99  5,034.00000  4,664,000  2.00  0.00  0  0 PutForeign Exchange Option

RAIN On 13/06/2011  13500.00  0.00000  0,000  0.00  0  0 CallForeign Exchange Option

RAIN On 13/06/2011  13500.00  2,303.00000  1,931,000  0.00  0  0 PutForeign Exchange Option

RAIN On 13/06/2011  13500.01  0.00000  0,000  0.00  0  0 CallForeign Exchange Option

RAIN On 13/06/2011  13500.01  2,303.00000  1,931,000  0.00  0  0 PutForeign Exchange Option

RAIN On 13/06/2011  13499.99  0.00000  0,000  0.00  0  0 CallForeign Exchange Option

RAIN On 13/06/2011  13499.99  2,303.00000  1,931,000  0.00  0  0 PutForeign Exchange Option

 0.00  0  0 Total RAIN Option

 0  0  0.00Total RAIN

YUAN/R On 14/03/2011 1.01770  1.01640  0.00  0  0 Foreign Exchange Future

YUAN/R On 13/06/2011 1.03240  1.03100  0.00  0  0 Foreign Exchange Future

 0.00  0  0 Total YUAN/R Future

YUAN/R On 14/03/2011  1.05  126.00000  128,000  14.00  0.00  0  0 CallForeign Exchange Option

YUAN/R On 14/03/2011  1.05  462.00000  451,000  14.00  0.00  0  0 PutForeign Exchange Option

YUAN/R On 14/03/2011  1.10  53.00000  53,000  16.00  0.00  0  0 CallForeign Exchange Option

YUAN/R On 14/03/2011  1.10  889.00000  876,000  16.00  0.00  0  0 PutForeign Exchange Option

YUAN/R On 14/03/2011  1.00  326.00000  333,000  13.00  0.00  0  0 CallForeign Exchange Option

YUAN/R On 14/03/2011  1.00  162.00000  156,000  13.00  0.00  0  0 PutForeign Exchange Option

YUAN/R On 13/06/2011  1.05  321.00000  323,000  14.57  0.00  0  0 CallForeign Exchange Option

YUAN/R On 13/06/2011  1.05  511.00000  499,000  14.57  0.00  0  0 PutForeign Exchange Option
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YUAN/R On 13/06/2011  1.10  192.00000  193,000  15.92  0.00  0  0 CallForeign Exchange Option

YUAN/R On 13/06/2011  1.10  882.00000  869,000  15.92  0.00  0  0 PutForeign Exchange Option

YUAN/R On 13/06/2011  1.00  549.00000  556,000  13.67  0.00  0  0 CallForeign Exchange Option

YUAN/R On 13/06/2011  1.00  239.00000  232,000  13.67  0.00  0  0 PutForeign Exchange Option

 0.00  0  0 Total YUAN/R Option

 0  0  0.00Total YUAN/R

Grand Total:  642,303  12,525  84,428,584.70 

 440,827 

 201,476 

 12,525 

 0  0.00

 84,428,584.70

Total Options

Total Futures
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