
Currency Derivatives Daily MTM Report
Daily summary for: 21/01/2011

Contract Details Strike MTM 

Yield

Previous 

MTM
Premium On 

Option

Volatility Value Contracts

Traded 

Open 

Interest
Call /

Put

$ / R On 14/03/2011 7.13360  7.12070  71,000,720.80  9,953  253,206 Foreign Exchange Future

$ / R On 13/06/2011 7.22990  7.21420  19,260,453.60  2,664  56,159 Foreign Exchange Future

$ / R On 19/09/2011 7.33620  7.31580  1,613,964.00  220  11,855 Foreign Exchange Future

$ / R On 19/12/2011 7.43950  7.41380  0.00  0  190 Foreign Exchange Future

 91,875,138.40  12,837  321,410 Total $ / R Future

$ / R On 14/03/2011  8.00  9.00000  10,000  18.04  0.00  0  29,607 CallForeign Exchange Option

$ / R On 14/03/2011  8.00  888.00000  876,000  18.04  0.00  0  0 PutForeign Exchange Option

$ / R On 14/03/2011  8.05  7.00000  8,000  18.26  0.00  0  340 CallForeign Exchange Option

$ / R On 14/03/2011  8.05  936.00000  924,000  18.26  0.00  0  0 PutForeign Exchange Option

$ / R On 14/03/2011  7.95  10.00000  11,000  17.82  0.00  0  0 CallForeign Exchange Option

$ / R On 14/03/2011  7.95  839.00000  827,000  17.82  0.00  0  0 PutForeign Exchange Option

$ / R On 14/03/2011  8.50  1,381.00000  1,368,000  20.22  0.00  0  0 PutForeign Exchange Option

$ / R On 14/03/2011  8.50  2.00000  2,000  20.22  0.00  0  30,000 CallForeign Exchange Option

$ / R On 14/03/2011  10.50  3,379.00000  3,366,000  30.10  0.00  0  0 PutForeign Exchange Option

$ / R On 14/03/2011  10.50  0.00000  0,000  30.10  0.00  0  30,000 CallForeign Exchange Option

$ / R On 14/03/2011  7.30  265.00000  259,000  14.99  0.00  0  0 PutForeign Exchange Option
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$ / R On 14/03/2011  7.30  86.00000  93,000  14.99  0.00  0  29,607 CallForeign Exchange Option

$ / R On 14/03/2011  8.40  1,282.00000  1,269,000  19.79  0.00  0  0 PutForeign Exchange Option

$ / R On 14/03/2011  8.40  3.00000  3,000  19.79  0.00  0  3,000 CallForeign Exchange Option

$ / R On 14/03/2011  7.50  424.00000  415,000  15.86  0.00  0  0 PutForeign Exchange Option

$ / R On 14/03/2011  7.50  45.00000  49,000  15.86  0.00  0  12,000 CallForeign Exchange Option

$ / R On 14/03/2011  7.55  467.00000  458,000  16.08  0.00  0  0 PutForeign Exchange Option

$ / R On 14/03/2011  7.55  38.00000  42,000  16.08  0.00  0  871 CallForeign Exchange Option

$ / R On 14/03/2011  7.60  511.00000  502,000  16.30  0.00  0  0 PutForeign Exchange Option

$ / R On 14/03/2011  7.60  32.00000  36,000  16.30  0.00  0  3,071 CallForeign Exchange Option

$ / R On 14/03/2011  7.25  230.00000  224,000  14.77  0.00  0  3,000 PutForeign Exchange Option

$ / R On 14/03/2011  7.25  101.00000  108,000  14.77  0.00  0  10,500 CallForeign Exchange Option

$ / R On 14/03/2011  7.10  138.00000  139,000  14.49  0.00  0  3,000 PutForeign Exchange Option

$ / R On 14/03/2011  7.10  159.00000  173,000  14.49  0.00  0  3,280 CallForeign Exchange Option

$ / R On 14/03/2011  7.40  341.00000  334,000  15.42  0.00  0  0 PutForeign Exchange Option

$ / R On 14/03/2011  7.40  62.00000  68,000  15.42  0.00  0  65 CallForeign Exchange Option

$ / R On 14/03/2011  7.15  166.00000  162,000  14.33  0.00  0  0 PutForeign Exchange Option

$ / R On 14/03/2011  7.15  137.00000  146,000  14.33  0.00  0  600 CallForeign Exchange Option

$ / R On 14/03/2011  7.35  302.00000  296,000  15.20  0.00  0  0 PutForeign Exchange Option

$ / R On 14/03/2011  7.35  73.00000  80,000  15.20  0.00  0  400 CallForeign Exchange Option

$ / R On 14/03/2011  7.20  118.00000  126,000  14.55  0.00  0  0 CallForeign Exchange Option

$ / R On 14/03/2011  7.20  197.00000  192,000  14.55  0.00  0  2,571 PutForeign Exchange Option

$ / R On 14/03/2011  6.85  56.00000  57,000  15.28  0.00  0  0 PutForeign Exchange Option

$ / R On 14/03/2011  6.85  327.00000  341,000  15.28  0.00  0  8,500 CallForeign Exchange Option

$ / R On 13/06/2011  7.45  183.00000  191,000  15.73  0.00  0  0 CallForeign Exchange Option

$ / R On 13/06/2011  7.45  419.00000  411,000  15.73  0.00  0  0 PutForeign Exchange Option
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$ / R On 13/06/2011  7.50  170.00000  178,000  15.96  0.00  0  300 CallForeign Exchange Option

$ / R On 13/06/2011  7.50  456.00000  448,000  15.96  0.00  0  0 PutForeign Exchange Option

$ / R On 13/06/2011  7.40  198.00000  206,000  15.50  0.00  0  0 CallForeign Exchange Option

$ / R On 13/06/2011  7.40  384.00000  376,000  15.50  0.00  0  0 PutForeign Exchange Option

$ / R On 13/06/2011  6.70  592.00000  605,000  14.85  0.00  0  0 CallForeign Exchange Option

$ / R On 13/06/2011  6.70  78.00000  75,000  14.85  0.00  0  300 PutForeign Exchange Option

$ / R On 13/06/2011  7.20  254.00000  248,000  14.58  0.00  0  0 PutForeign Exchange Option

$ / R On 13/06/2011  7.20  268.00000  278,000  14.58  0.00  0  300 CallForeign Exchange Option

$ / R On 13/06/2011  7.05  186.00000  181,000  14.66  0.00  0  0 PutForeign Exchange Option

$ / R On 13/06/2011  7.05  350.00000  361,000  14.66  0.00  0  500 CallForeign Exchange Option

$ / R On 19/09/2011  8.05  162.00000  166,000  17.39  0.00  0  0 CallForeign Exchange Option

$ / R On 19/09/2011  8.05  896.00000  880,000  17.39  0.00  0  0 PutForeign Exchange Option

$ / R On 19/09/2011  8.10  155.00000  159,000  17.57  0.00  0  0 CallForeign Exchange Option

$ / R On 19/09/2011  8.10  939.00000  923,000  17.57  0.00  0  0 PutForeign Exchange Option

$ / R On 19/09/2011  8.00  171.00000  175,000  17.21  0.00  0  0 CallForeign Exchange Option

$ / R On 19/09/2011  8.00  855.00000  839,000  17.21  0.00  0  0 PutForeign Exchange Option

$ / R On 19/12/2011  7.35  456.00000  471,000  15.10  0.00  0  0 CallForeign Exchange Option

$ / R On 19/12/2011  7.35  392.00000  382,000  15.10  0.00  0  0 PutForeign Exchange Option

$ / R On 19/12/2011  7.40  432.00000  447,000  15.13  0.00  0  0 CallForeign Exchange Option

$ / R On 19/12/2011  7.40  418.00000  408,000  15.13  0.00  0  0 PutForeign Exchange Option

$ / R On 19/12/2011  7.30  480.00000  495,000  15.06  0.00  0  0 CallForeign Exchange Option

$ / R On 19/12/2011  7.30  366.00000  356,000  15.06  0.00  0  0 PutForeign Exchange Option

 0.00  0  171,812 Total $ / R Option

 493,222  12,837  91,875,138.40Total $ / R

$ / R MAXIOn 14/03/2011 7.13360  7.12070  0.00  0  125 Foreign Exchange Future
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$ / R MAXIOn 13/06/2011 7.22990  7.21420  0.00  0  0 Foreign Exchange Future

 0.00  0  125 Total $ / R MAXI Future

$ / R MAXIOn 14/03/2011  7.00  21,935.00000  23,324,000  14.80  0.00  0  0 CallForeign Exchange Option

$ / R MAXIOn 14/03/2011  7.00  9,865.00000  9,964,000  14.80  0.00  0  0 PutForeign Exchange Option

$ / R MAXIOn 14/03/2011  7.05  18,785.00000  20,173,000  14.65  0.00  0  0 CallForeign Exchange Option

$ / R MAXIOn 14/03/2011  7.05  11,715.00000  11,813,000  14.65  0.00  0  0 PutForeign Exchange Option

$ / R MAXIOn 14/03/2011  6.95  25,320.00000  26,703,000  14.96  0.00  0  0 CallForeign Exchange Option

$ / R MAXIOn 14/03/2011  6.95  8,250.00000  8,343,000  14.96  0.00  0  0 PutForeign Exchange Option

$ / R MAXIOn 13/06/2011  7.05  34,967.00000  36,109,000  14.66  0.00  0  0 CallForeign Exchange Option

$ / R MAXIOn 13/06/2011  7.05  18,547.00000  18,119,000  14.66  0.00  0  0 PutForeign Exchange Option

$ / R MAXIOn 13/06/2011  7.10  32,077.00000  33,186,000  14.64  0.00  0  0 CallForeign Exchange Option

$ / R MAXIOn 13/06/2011  7.10  20,657.00000  20,196,000  14.64  0.00  0  0 PutForeign Exchange Option

$ / R MAXIOn 13/06/2011  7.00  38,006.00000  39,181,000  14.69  0.00  0  0 CallForeign Exchange Option

$ / R MAXIOn 13/06/2011  7.00  16,586.00000  16,191,000  14.69  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 11.39670  11.33440  5,014,548.00  440  32,797 Foreign Exchange Future

£ / R On 13/06/2011 11.53830  11.47090  1,476,902.40  128  2,411 Foreign Exchange Future

£ / R On 19/09/2011 11.68800  11.61260  1,168,800.00  100  2,457 Foreign Exchange Future

£ / R On 19/12/2011 11.82980  11.74540  0.00  0  0 Foreign Exchange Future

 7,660,250.40  668  37,665 Total £ / R Future

£ / R On 14/03/2011  11.80  92.00000  106,000  14.88  0.00  0  0 CallForeign Exchange Option

£ / R On 14/03/2011  11.80  558.00000  509,000  14.88  0.00  0  0 PutForeign Exchange Option

£ / R On 14/03/2011  11.85  83.00000  96,000  15.01  0.00  0  0 CallForeign Exchange Option
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£ / R On 14/03/2011  11.85  599.00000  549,000  15.01  0.00  0  0 PutForeign Exchange Option

£ / R On 14/03/2011  11.75  102.00000  118,000  14.74  0.00  0  0 CallForeign Exchange Option

£ / R On 14/03/2011  11.75  518.00000  471,000  14.74  0.00  0  0 PutForeign Exchange Option

£ / R On 14/03/2011  11.45  304.00000  267,000  13.94  0.00  0  0 PutForeign Exchange Option

£ / R On 14/03/2011  11.45  188.00000  214,000  13.94  0.00  0  870 CallForeign Exchange Option

£ / R On 14/03/2011  12.55  1,234.00000  1,175,000  16.88  0.00  0  0 PutForeign Exchange Option

£ / R On 14/03/2011  12.55  18.00000  22,000  16.88  0.00  0  870 CallForeign Exchange Option

£ / R On 14/03/2011  12.00  726.00000  673,000  15.41  0.00  0  0 PutForeign Exchange Option

£ / R On 14/03/2011  12.00  60.00000  70,000  15.41  0.00  0  150 CallForeign Exchange Option

£ / R On 13/06/2011  11.85  262.00000  290,000  14.66  0.00  0  0 CallForeign Exchange Option

£ / R On 13/06/2011  11.85  641.00000  602,000  14.66  0.00  0  0 PutForeign Exchange Option

£ / R On 13/06/2011  11.90  248.00000  275,000  14.77  0.00  0  0 CallForeign Exchange Option

£ / R On 13/06/2011  11.90  677.00000  637,000  14.77  0.00  0  0 PutForeign Exchange Option

£ / R On 13/06/2011  11.80  276.00000  306,000  14.55  0.00  0  0 CallForeign Exchange Option

£ / R On 13/06/2011  11.80  605.00000  568,000  14.55  0.00  0  0 PutForeign Exchange Option

£ / R On 13/06/2011  10.75  843.00000  900,000  13.80  0.00  0  0 CallForeign Exchange Option

£ / R On 13/06/2011  10.75  122.00000  112,000  13.80  0.00  0  10 PutForeign Exchange Option

£ / R On 13/06/2011  11.45  381.00000  358,000  13.97  0.00  0  0 PutForeign Exchange Option

£ / R On 13/06/2011  11.45  402.00000  446,000  13.97  0.00  0  10 CallForeign Exchange Option

£ / R On 13/06/2011  11.55  0.00000  397,000  13.99  0.00  0  0 CallForeign Exchange Option

£ / R On 13/06/2011  11.55  0.00000  409,000  13.99  40,900.00  100  100 PutForeign Exchange Option

£ / R On 19/09/2011  11.50  586.00000  630,000  14.14  0.00  0  0 CallForeign Exchange Option

£ / R On 19/09/2011  11.50  473.00000  442,000  14.14  0.00  0  0 PutForeign Exchange Option

£ / R On 19/09/2011  11.55  561.00000  605,000  14.16  0.00  0  0 CallForeign Exchange Option

£ / R On 19/09/2011  11.55  498.00000  467,000  14.16  0.00  0  0 PutForeign Exchange Option
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£ / R On 19/09/2011  11.45  611.00000  657,000  14.12  0.00  0  0 CallForeign Exchange Option

£ / R On 19/09/2011  11.45  448.00000  419,000  14.12  0.00  0  0 PutForeign Exchange Option

£ / R On 19/09/2011  11.65  0.00000  556,000  14.21  0.00  0  0 CallForeign Exchange Option

£ / R On 19/09/2011  11.65  0.00000  518,000  14.21  51,800.00  100  100 PutForeign Exchange Option

£ / R On 19/12/2011  11.65  685.00000  731,000  14.28  0.00  0  0 CallForeign Exchange Option

£ / R On 19/12/2011  11.65  590.00000  551,000  14.28  0.00  0  0 PutForeign Exchange Option

£ / R On 19/12/2011  11.70  662.00000  707,000  14.31  0.00  0  0 CallForeign Exchange Option

£ / R On 19/12/2011  11.70  617.00000  577,000  14.31  0.00  0  0 PutForeign Exchange Option

£ / R On 19/12/2011  11.60  709.00000  756,000  14.26  0.00  0  0 CallForeign Exchange Option

£ / R On 19/12/2011  11.60  564.00000  526,000  14.26  0.00  0  0 PutForeign Exchange Option

 92,700.00  200  2,110 Total £ / R Option

 39,775  868  7,752,950.40Total £ / R

¥ / R On 14/03/2011 0.08630  0.08600  0.00  0  430 Foreign Exchange Future

¥ / R On 13/06/2011 0.08750  0.08730  0.00  0  573 Foreign Exchange Future

 0.00  0  1,003 Total ¥ / R Future

¥ / R On 14/03/2011  0.09  205.00000  216,000  19.09  0.00  0  0 CallForeign Exchange Option

¥ / R On 14/03/2011  0.09  305.00000  286,000  19.09  0.00  0  0 PutForeign Exchange Option

¥ / R On 14/03/2011  0.10  31.00000  33,000  22.98  0.00  0  0 CallForeign Exchange Option

¥ / R On 14/03/2011  0.10  1,131.00000  1,103,000  22.98  0.00  0  0 PutForeign Exchange Option

¥ / R On 14/03/2011  0.08  913.00000  941,000  18.10  0.00  0  0 CallForeign Exchange Option

¥ / R On 14/03/2011  0.08  13.00000  11,000  18.10  0.00  0  0 PutForeign Exchange Option

¥ / R On 13/06/2011  0.09  526.00000  536,000  18.52  0.00  0  0 CallForeign Exchange Option

¥ / R On 13/06/2011  0.09  296.00000  286,000  18.52  0.00  0  0 PutForeign Exchange Option

¥ / R On 13/06/2011  0.10  196.00000  200,000  21.36  0.00  0  0 CallForeign Exchange Option
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¥ / R On 13/06/2011  0.10  966.00000  950,000  21.36  0.00  0  0 PutForeign Exchange Option

¥ / R On 13/06/2011  0.08  1,265.00000  1,283,000  17.58  0.00  0  0 CallForeign Exchange Option

¥ / R On 13/06/2011  0.08  35.00000  33,000  17.58  0.00  0  0 PutForeign Exchange Option

 0.00  0  0 Total ¥ / R Option

 1,003  0  0.00Total ¥ / R

€ / R On 14/03/2011 9.66040  9.59050  11,891,952.40  1,231  17,685 Foreign Exchange Future

€ / R On 13/06/2011 9.77960  9.70680  0.00  0  7,278 Foreign Exchange Future

€ / R On 19/09/2011 9.90800  9.82960  99,080.00  10  2,365 Foreign Exchange Future

€ / R On 19/12/2011 10.03070  9.94580  0.00  0  0 Foreign Exchange Future

 11,991,032.40  1,241  27,328 Total € / R Future

€ / R On 14/03/2011  9.80  105.00000  133,000  13.28  0.00  0  0 CallForeign Exchange Option

€ / R On 14/03/2011  9.80  315.00000  273,000  13.28  0.00  0  0 PutForeign Exchange Option

€ / R On 14/03/2011  9.85  92.00000  117,000  13.45  0.00  0  0 CallForeign Exchange Option

€ / R On 14/03/2011  9.85  352.00000  307,000  13.45  0.00  0  0 PutForeign Exchange Option

€ / R On 14/03/2011  9.75  119.00000  150,000  13.10  0.00  0  0 CallForeign Exchange Option

€ / R On 14/03/2011  9.75  279.00000  240,000  13.10  0.00  0  0 PutForeign Exchange Option

€ / R On 14/03/2011  9.50  141.00000  120,000  13.11  0.00  0  0 PutForeign Exchange Option

€ / R On 14/03/2011  9.50  231.00000  280,000  13.11  0.00  0  10,429 CallForeign Exchange Option

€ / R On 14/03/2011  10.40  831.00000  768,000  15.39  0.00  0  0 PutForeign Exchange Option

€ / R On 14/03/2011  10.40  21.00000  28,000  15.39  0.00  0  14,937 CallForeign Exchange Option

€ / R On 14/03/2011  10.50  926.00000  862,000  15.74  0.00  0  0 PutForeign Exchange Option

€ / R On 14/03/2011  10.50  16.00000  22,000  15.74  0.00  0  4,508 CallForeign Exchange Option

€ / R On 14/03/2011  10.10  557.00000  502,000  14.33  0.00  0  0 PutForeign Exchange Option

€ / R On 14/03/2011  10.10  47.00000  62,000  14.33  0.00  0  100 CallForeign Exchange Option
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€ / R On 14/03/2011  9.60  175.00000  218,000  12.87  0.00  0  0 CallForeign Exchange Option

€ / R On 14/03/2011  9.60  185.00000  158,000  12.87  0.00  0  3,000 PutForeign Exchange Option

€ / R On 13/06/2011  9.80  275.00000  311,000  13.12  0.00  0  0 CallForeign Exchange Option

€ / R On 13/06/2011  9.80  368.00000  331,000  13.12  0.00  0  0 PutForeign Exchange Option

€ / R On 13/06/2011  9.85  258.00000  292,000  13.30  0.00  0  0 CallForeign Exchange Option

€ / R On 13/06/2011  9.85  401.00000  362,000  13.30  0.00  0  0 PutForeign Exchange Option

€ / R On 13/06/2011  9.75  294.00000  331,000  12.95  0.00  0  0 CallForeign Exchange Option

€ / R On 13/06/2011  9.75  337.00000  301,000  12.95  0.00  0  0 PutForeign Exchange Option

€ / R On 19/09/2011  9.65  505.00000  558,000  13.14  0.00  0  0 CallForeign Exchange Option

€ / R On 19/09/2011  9.65  325.00000  300,000  13.14  0.00  0  0 PutForeign Exchange Option

€ / R On 19/09/2011  9.70  478.00000  530,000  13.15  0.00  0  0 CallForeign Exchange Option

€ / R On 19/09/2011  9.70  348.00000  322,000  13.15  0.00  0  0 PutForeign Exchange Option

€ / R On 19/09/2011  9.60  533.00000  587,000  13.13  0.00  0  0 CallForeign Exchange Option

€ / R On 19/09/2011  9.60  303.00000  279,000  13.13  0.00  0  0 PutForeign Exchange Option

€ / R On 19/12/2011  9.80  573.00000  627,000  13.34  0.00  0  0 CallForeign Exchange Option

€ / R On 19/12/2011  9.80  427.00000  396,000  13.34  0.00  0  0 PutForeign Exchange Option

€ / R On 19/12/2011  9.85  549.00000  601,000  13.37  0.00  0  0 CallForeign Exchange Option

€ / R On 19/12/2011  9.85  453.00000  420,000  13.37  0.00  0  0 PutForeign Exchange Option

€ / R On 19/12/2011  9.75  599.00000  653,000  13.31  0.00  0  0 CallForeign Exchange Option

€ / R On 19/12/2011  9.75  403.00000  372,000  13.31  0.00  0  0 PutForeign Exchange Option

 0.00  0  32,974 Total € / R Option

 60,302  1,241  11,991,032.40Total € / R

AU$ / R On 14/03/2011 7.02190  6.99690  2,808,760.00  400  7,926 Foreign Exchange Future

AU$ / R On 13/06/2011 7.03460  7.00710  0.00  0  825 Foreign Exchange Future

AU$ / R On 19/09/2011 7.04820  7.01650  0.00  0  5,790 Foreign Exchange Future
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 2,808,760.00  400  14,541 Total AU$ / R Future

AU$ / R On 14/03/2011  6.70  322.00000  348,000  12.27  0.00  0  0 CallForeign Exchange Option

AU$ / R On 14/03/2011  6.70  25.00000  26,000  12.27  0.00  0  0 PutForeign Exchange Option

AU$ / R On 14/03/2011  6.75  278.00000  303,000  11.80  0.00  0  0 CallForeign Exchange Option

AU$ / R On 14/03/2011  6.75  31.00000  31,000  11.80  0.00  0  0 PutForeign Exchange Option

AU$ / R On 14/03/2011  6.65  368.00000  393,000  12.74  0.00  0  0 CallForeign Exchange Option

AU$ / R On 14/03/2011  6.65  21.00000  21,000  12.74  0.00  0  0 PutForeign Exchange Option

AU$ / R On 13/06/2011  6.65  432.00000  455,000  12.20  0.00  0  0 CallForeign Exchange Option

AU$ / R On 13/06/2011  6.65  75.00000  70,000  12.20  0.00  0  0 PutForeign Exchange Option

AU$ / R On 13/06/2011  6.70  392.00000  413,000  11.88  0.00  0  0 CallForeign Exchange Option

AU$ / R On 13/06/2011  6.70  85.00000  78,000  11.88  0.00  0  0 PutForeign Exchange Option

AU$ / R On 13/06/2011  6.60  474.00000  497,000  12.52  0.00  0  0 CallForeign Exchange Option

AU$ / R On 13/06/2011  6.60  67.00000  62,000  12.52  0.00  0  0 PutForeign Exchange Option

AU$ / R On 19/09/2011  6.65  487.00000  510,000  11.94  0.00  0  0 CallForeign Exchange Option

AU$ / R On 19/09/2011  6.65  121.00000  112,000  11.94  0.00  0  0 PutForeign Exchange Option

AU$ / R On 19/09/2011  6.70  448.00000  471,000  11.69  0.00  0  0 CallForeign Exchange Option

AU$ / R On 19/09/2011  6.70  132.00000  123,000  11.69  0.00  0  0 PutForeign Exchange Option

AU$ / R On 19/09/2011  6.60  526.00000  551,000  12.20  0.00  0  0 CallForeign Exchange Option

AU$ / R On 19/09/2011  6.60  110.00000  103,000  12.20  0.00  0  0 PutForeign Exchange Option

 0.00  0  0 Total AU$ / R Option

 14,541  400  2,808,760.00Total AU$ / R

CAD/ R On 14/03/2011 7.18990  7.09850  7,189,900.00  1,000  1,791 Foreign Exchange Future

CAD/ R On 13/06/2011 7.27100  7.17550  0.00  0  0 Foreign Exchange Future

 7,189,900.00  1,000  1,791 Total CAD/ R Future
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CAD/ R On 14/03/2011  7.05  144.00000  209,000  11.88  0.00  0  0 CallForeign Exchange Option

CAD/ R On 14/03/2011  7.05  96.00000  69,000  11.88  0.00  0  0 PutForeign Exchange Option

CAD/ R On 14/03/2011  7.10  115.00000  175,000  11.64  0.00  0  0 CallForeign Exchange Option

CAD/ R On 14/03/2011  7.10  117.00000  85,000  11.64  0.00  0  0 PutForeign Exchange Option

CAD/ R On 14/03/2011  7.00  177.00000  246,000  12.12  0.00  0  0 CallForeign Exchange Option

CAD/ R On 14/03/2011  7.00  79.00000  56,000  12.12  0.00  0  0 PutForeign Exchange Option

CAD/ R On 13/06/2011  6.90  366.00000  441,000  11.56  0.00  0  0 CallForeign Exchange Option

CAD/ R On 13/06/2011  6.90  91.00000  70,000  11.56  0.00  0  0 PutForeign Exchange Option

CAD/ R On 13/06/2011  6.95  330.00000  403,000  11.44  0.00  0  0 CallForeign Exchange Option

CAD/ R On 13/06/2011  6.95  105.00000  82,000  11.44  0.00  0  0 PutForeign Exchange Option

CAD/ R On 13/06/2011  6.85  404.00000  481,000  11.67  0.00  0  0 CallForeign Exchange Option

CAD/ R On 13/06/2011  6.85  79.00000  60,000  11.67  0.00  0  0 PutForeign Exchange Option

 0.00  0  0 Total CAD/ R Option

 1,791  1,000  7,189,900.00Total CAD/ R

CHF / R On 14/03/2011 7.42930  7.40400  2,971,720.00  400  590 Foreign Exchange Future

CHF / R On 13/06/2011 7.53530  7.50750  0.00  0  0 Foreign Exchange Future

 2,971,720.00  400  590 Total CHF / R Future

CHF / R On 14/03/2011  7.25  252.00000  267,000  14.60  0.00  0  0 CallForeign Exchange Option

CHF / R On 14/03/2011  7.25  98.00000  88,000  14.60  0.00  0  0 PutForeign Exchange Option

CHF / R On 14/03/2011  7.30  219.00000  233,000  14.41  0.00  0  0 CallForeign Exchange Option

CHF / R On 14/03/2011  7.30  115.00000  104,000  14.41  0.00  0  0 PutForeign Exchange Option

CHF / R On 14/03/2011  7.20  287.00000  303,000  14.79  0.00  0  0 CallForeign Exchange Option

CHF / R On 14/03/2011  7.20  83.00000  74,000  14.79  0.00  0  0 PutForeign Exchange Option

CHF / R On 13/06/2011  7.10  516.00000  535,000  14.34  0.00  0  0 CallForeign Exchange Option
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CHF / R On 13/06/2011  7.10  109.00000  100,000  14.34  0.00  0  0 PutForeign Exchange Option

CHF / R On 13/06/2011  7.15  481.00000  500,000  14.38  0.00  0  0 CallForeign Exchange Option

CHF / R On 13/06/2011  7.15  124.00000  115,000  14.38  0.00  0  0 PutForeign Exchange Option

CHF / R On 13/06/2011  7.05  552.00000  572,000  14.31  0.00  0  0 CallForeign Exchange Option

CHF / R On 13/06/2011  7.05  95.00000  87,000  14.31  0.00  0  0 PutForeign Exchange Option

 0.00  0  0 Total CHF / R Option

 590  400  2,971,720.00Total CHF / R

RAIN On 14/03/2011 14,047.69000  13,983.95000  0.00  0  0 Foreign Exchange Future

RAIN On 13/06/2011 14,234.26000  14,165.83000  0.00  0  0 Foreign Exchange Future

 0.00  0  0 Total RAIN Future

RAIN On 14/03/2011  13600.00  3,840.00000  4,477,000  2.00  0.00  0  0 CallForeign Exchange Option

RAIN On 14/03/2011  13600.00  1.00000  0,000  2.00  0.00  0  0 PutForeign Exchange Option

RAIN On 14/03/2011  13600.01  3,839.00000  4,477,000  2.00  0.00  0  0 CallForeign Exchange Option

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

RAIN On 14/03/2011  13599.99  3,840.00000  4,477,000  2.00  0.00  0  0 CallForeign Exchange Option

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

RAIN On 13/06/2011  13500.00  6,658.00000  7,343,000  0.00  0  0 CallForeign Exchange Option

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

RAIN On 13/06/2011  13500.01  6,658.00000  7,343,000  0.00  0  0 CallForeign Exchange Option

RAIN On 13/06/2011  13500.01  0.00000  1,000  0.00  0  0 PutForeign Exchange Option

RAIN On 13/06/2011  13499.99  6,658.00000  7,343,000  0.00  0  0 CallForeign Exchange Option

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

 0.00  0  0 Total RAIN Option

 0  0  0.00Total RAIN
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YUAN/R On 14/03/2011 1.08190  1.08000  0.00  0  0 Foreign Exchange Future

YUAN/R On 13/06/2011 1.09790  1.09480  0.00  0  0 Foreign Exchange Future

 0.00  0  0 Total YUAN/R Future

YUAN/R On 14/03/2011  1.05  394.00000  406,000  13.00  0.00  0  0 CallForeign Exchange Option

YUAN/R On 14/03/2011  1.05  94.00000  87,000  13.00  0.00  0  0 PutForeign Exchange Option

YUAN/R On 14/03/2011  1.10  146.00000  151,000  14.00  0.00  0  0 CallForeign Exchange Option

YUAN/R On 14/03/2011  1.10  346.00000  332,000  14.00  0.00  0  0 PutForeign Exchange Option

YUAN/R On 14/03/2011  1.00  813.00000  831,000  13.00  0.00  0  0 CallForeign Exchange Option

YUAN/R On 14/03/2011  1.00  13.00000  12,000  13.00  0.00  0  0 PutForeign Exchange Option

YUAN/R On 13/06/2011  1.05  629.00000  652,000  13.56  0.00  0  0 CallForeign Exchange Option

YUAN/R On 13/06/2011  1.05  181.00000  173,000  13.56  0.00  0  0 PutForeign Exchange Option

YUAN/R On 13/06/2011  1.10  366.00000  382,000  14.30  0.00  0  0 CallForeign Exchange Option

YUAN/R On 13/06/2011  1.10  418.00000  403,000  14.30  0.00  0  0 PutForeign Exchange Option

YUAN/R On 13/06/2011  1.00  1,011.00000  1,038,000  13.46  0.00  0  0 CallForeign Exchange Option

YUAN/R On 13/06/2011  1.00  63.00000  59,000  13.46  0.00  0  0 PutForeign Exchange Option

 0.00  0  0 Total YUAN/R Option

 0  0  0.00Total YUAN/R

Grand Total:  611,349  16,746  124,589,501.20 

 404,453 

 206,896 

 16,546 

 200  92,700.00

 124,496,801.20

Total Options

Total Futures
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