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Contract Details Strike Call / MTM Previous  Premium On  Volatility Value Contracts Open

Put Yield MTM Option Traded Interest
$/R On 14/03/2011  Foreign Exchange Future 6.91550 6.92010 142,839,652.50 20,655 272,465
$/R On 13/06/2011  Foreign Exchange Future 7.00300 7.00750 128,939,236.00 18,412 56,043
$/R On 19/09/2011  Foreign Exchange Future 7.09590 7.10050 2,050,715.10 289 9,719
$/R On 19/12/2011 Foreign Exchange Future 7.18360 7.19050 0.00 0 16
Total $ / R Future 273,829,603.60 39,356 338,243
$/R On 14/03/2011 Foreign Exchange Option 8.00 Call 30.00000 28,000 20.95 0.00 0 29,607
$/R On 14/03/2011  Foreign Exchange Option 8.00 Put 1,110.00000 1,113,000 20.95 0.00 0 0
$/R On 14/03/2011  Foreign Exchange Option 8.05 Call 28.00000 26,000 21.26 0.00 0 340
$/R On 14/03/2011  Foreign Exchange Option 8.05 Put 1,158.00000 1,161,000 21.26 0.00 0 0
$/R On 14/03/2011 Foreign Exchange Option 7.95 Call 32.00000 30,000 20.65 0.00 0 0
$/R On 14/03/2011 Foreign Exchange Option 7.95 Put 1,062.00000 1,065,000 20.65 0.00 0 0
$/R On 14/03/2011  Foreign Exchange Option 8.50 Put 1,597.00000 1,600,000 23.99 0.00 0 0
$/R On 14/03/2011  Foreign Exchange Option 8.50 Call 17.00000 15,000 23.99 0.00 0 30,000
$/R On 14/03/2011 Foreign Exchange Option 10.50 Put 3,580.00000 3,585,000 27.45 0.00 0 0
$/R On 14/03/2011  Foreign Exchange Option 10.50 Call 0.00000 0,000 27.45 0.00 0 30,000
$/R On 14/03/2011  Foreign Exchange Option 7.30 Put 474.00000 476,000 16.71 0.00 0 0
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Contract Details Strike Call/ MTM Previous Premium On  Volatility Value Contracts Open

Put Yield MTM Option Traded Interest
$/R On 14/03/2011  Foreign Exchange Option 7.30 Call 94.00000 91,000 16.71 0.00 0 29,607
$/R On 14/03/2011 Foreign Exchange Option 8.40 Put 1,499.00000 1,502,000 23.38 0.00 0 0
$/R On 14/03/2011 Foreign Exchange Option 8.40 Call 19.00000 17,000 23.38 0.00 0 3,000
$/R On 14/03/2011 Foreign Exchange Option 7.50 Put 645.00000 648,000 17.92 0.00 0 0
$/R On 14/03/2011  Foreign Exchange Option 7.50 Call 65.00000 63,000 17.92 0.00 0 12,000
$/R On 14/03/2011  Foreign Exchange Option 7.55 Put 690.00000 693,000 18.22 0.00 0 0
$/R On 14/03/2011  Foreign Exchange Option 7.55 Call 60.00000 58,000 18.22 0.00 0 871
$/R On 14/03/2011  Foreign Exchange Option 7.60 Put 735.00000 738,000 18.53 0.00 0 0
$/R On 14/03/2011  Foreign Exchange Option 7.60 Call 55.00000 53,000 18.53 0.00 0 3,071
$/R On 14/03/2011 Foreign Exchange Option 7.25 Put 433.00000 435,000 16.41 0.00 0 3,000
$/R On 14/03/2011  Foreign Exchange Option 7.25 Call 103.00000 100,000 16.41 300,000.00 3,000 10,500
$/R On 14/03/2011  Foreign Exchange Option 7.10 Put 318.00000 320,000 15.50 0.00 0 3,000
$/R On 14/03/2011  Foreign Exchange Option 7.10 Call 138.00000 135,000 15.50 0.00 0 4,780
$/R On 14/03/2011  Foreign Exchange Option 740 Put 558.00000 561,000 17.32 0.00 0 0
$/R On 14/03/2011  Foreign Exchange Option 740 Call 78.00000 76,000 17.32 0.00 0 65
$/R On 14/03/2011  Foreign Exchange Option 7.15 Put 355.00000 357,000 15.80 0.00 0 0
$/R On 14/03/2011  Foreign Exchange Option 7.15 Call 125.00000 122,000 15.80 0.00 0 500
$/R On 14/03/2011 Foreign Exchange Option 7.35 Put 515.00000 518,000 17.01 0.00 0 0
$/R On 14/03/2011 Foreign Exchange Option 7.35 Call 85.00000 83,000 17.01 0.00 0 400
$/R On 14/03/2011  Foreign Exchange Option 7.20 Call 113.00000 111,000 16.10 0.00 0 0
$/R On 14/03/2011 Foreign Exchange Option 7.20 Put 393.00000 396,000 16.10 0.00 0 2,571
$/R On 14/03/2011  Foreign Exchange Option 6.85 Put 0.00000 166,000 14.41 0.00 0 0
$/R On 14/03/2011  Foreign Exchange Option 6.85 Call 0.00000 231,000 14.41 693,000.00 3,000 3,000
$/R On 13/06/2011  Foreign Exchange Option 745 Call 164.00000 162,000 16.76 0.00 0 0
$/R On 13/06/2011  Foreign Exchange Option 745 Put 607.00000 609,000 16.76 0.00 0 0
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Contract Details Strike Call/ MTM Previous Premium On  Volatility Value Contracts Open

Put Yield MTM Option Traded Interest
$/R On 13/06/2011  Foreign Exchange Option 7.50 Call 154.00000 152,000 16.98 0.00 0 300
$/R On 13/06/2011 Foreign Exchange Option 7.50 Put 647.00000 649,000 16.98 0.00 0 0
$/R On 13/06/2011 Foreign Exchange Option 740 Call 175.00000 173,000 16.54 0.00 0 0
$/R On 13/06/2011 Foreign Exchange Option 740 Put 568.00000 570,000 16.54 0.00 0 0
$/R On 13/06/2011  Foreign Exchange Option 6.70 Call 470.00000 467,000 15.10 0.00 0 0
$/R On 13/06/2011 Foreign Exchange Option 6.70 Put 163.00000 164,000 15.10 0.00 0 0
$/R On 19/09/2011  Foreign Exchange Option 8.05 Call 148.00000 146,000 18.21 0.00 0 0
$/R On 19/09/2011  Foreign Exchange Option 8.05 Put 1,098.00000 1,100,000 18.21 0.00 0 0
$/R On 19/09/2011  Foreign Exchange Option 8.10 Call 142.00000 140,000 18.38 0.00 0 0
$/R On 19/09/2011 Foreign Exchange Option 8.10 Put 1,142.00000 1,144,000 18.38 0.00 0 0
$/R On 19/09/2011 Foreign Exchange Option 8.00 Call 155.00000 153,000 18.04 0.00 0 0
$/R On 19/09/2011  Foreign Exchange Option 8.00 Put 1,055.00000 1,057,000 18.04 0.00 0 0
$/R On 19/12/2011  Foreign Exchange Option 7.35 Call 388.00000 383,000 15.83 0.00 0 0
$/R On 19/12/2011  Foreign Exchange Option 7.35 Put 548.00000 549,000 15.83 0.00 0 0
$/R On 19/12/2011  Foreign Exchange Option 740 Call 372.00000 367,000 15.98 0.00 0 0
$/R On 19/12/2011  Foreign Exchange Option 740 Put 582.00000 583,000 15.98 0.00 0 0
$/R On 19/12/2011  Foreign Exchange Option 7.30 Call 404.00000 400,000 15.67 0.00 0 0
$/R On 19/12/2011 Foreign Exchange Option 7.30 Put 514.00000 516,000 15.67 0.00 0 0
Total $ / R Option 993,000.00 6,000 166,612
Total $ /R 274,822,603.60 45,356 504,855
$ /R MAXOn 14/03/2011 Foreign Exchange Future 6.91550 6.92010 0.00 0 125
$ /R MAXOn 13/06/2011 Foreign Exchange Future 7.00300 7.00750 0.00 0 0
Total $ / R MAXI Future 0.00 0 125
$ /R MAXOn 14/03/2011  Foreign Exchange Option 7.00 Call 16,838.00000 16,568,000 14.89 0.00 0 0

Page 3 of 12

2010/12/14, 05:37:28PN



Contract Details Strike Call/ MTM Previous Premium On  Volatility Value Contracts Open

Put Yield MTM Option Traded Interest
$ /R MAXOn 14/03/2011  Foreign Exchange Option 7.00 Put 24,828.00000 25,018,000 14.89 0.00 0 0
$ /R MAXOn 14/03/2011  Foreign Exchange Option 7.05 Call 15,230.00000 14,966,000 15.19 0.00 0 0
$ /R MAXOn 14/03/2011  Foreign Exchange Option 7.05 Put 28,220.00000 28,416,000 15.19 0.00 0 0
$ /RMAXOn 14/03/2011  Foreign Exchange Option 6.95 Call 18,624.00000 18,349,000 14.59 0.00 0 0
$ /R MAXOn 14/03/2011 Foreign Exchange Option 6.95 Put 21,614.00000 21,799,000 14.59 0.00 0 0
$ /R MAXOn 13/06/2011  Foreign Exchange Option 7.05 Call 27,610.00000 27,342,000 15.02 0.00 0 0
$ /R MAXOn 13/06/2011  Foreign Exchange Option 7.05 Put 31,860.00000 32,042,000 15.02 0.00 0 0
$ /R MAXOn 13/06/2011  Foreign Exchange Option 7.10 Call 25,825.00000 25,566,000 15.24 0.00 0 0
$ /R MAXOn 13/06/2011  Foreign Exchange Option 7.10 Put 35,075.00000 35,266,000 15.24 0.00 0 0
$ /R MAXOn 13/06/2011  Foreign Exchange Option 7.00 Call 29,527.00000 29,250,000 14.80 0.00 0 0
$ /R MAXOn 13/06/2011  Foreign Exchange Option 7.00 Put 28,777.00000 28,950,000 14.80 0.00 0 0
Total $ / R MAXI Option 0.00 0 0
Total $ / R MAXI 0.00 0 125
£/R On 14/03/2011  Foreign Exchange Future 10.89250 10.89850 2,951,867.50 271 34,900
£/R On 13/06/2011 Foreign Exchange Future 11.01990 11.02610 0.00 0 1,889
£/R On 19/09/2011 Foreign Exchange Future 11.15320 11.16100 0.00 0 2,355
£/R On 19/12/2011 Foreign Exchange Future 11.27650 11.28930 0.00 0 0
Total £/ R Future 2,951,867.50 271 39,144
£/R On 14/03/2011  Foreign Exchange Option 11.80 Call 66.00000 62,000 15.09 0.00 0 0
£/R On 14/03/2011 Foreign Exchange Option 11.80 Put 968.00000 970,000 15.09 0.00 0 0
£/R On 14/03/2011  Foreign Exchange Option 11.85 Call 60.00000 57,000 15.20 0.00 0 0
£/R On 14/03/2011  Foreign Exchange Option 11.85 Put 1,012.00000 1,015,000 15.20 0.00 0 0
£/R On 14/03/2011  Foreign Exchange Option 11.75 Call 71.00000 68,000 14.99 0.00 0 0
£/R On 14/03/2011  Foreign Exchange Option 11.75  Put 923.00000 926,000 14.99 0.00 0 0
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Contract Details Strike Call/ MTM Previous Premium On  Volatility Value Contracts Open

Put Yield MTM Option Traded Interest
£/R On 14/03/2011  Foreign Exchange Option 11.45 Put 670.00000 672,000 14.37 0.00 0 0
£/R On 14/03/2011  Foreign Exchange Option 11.45 Call 118.00000 114,000 14.37 0.00 0 870
£/R On 14/03/2011  Foreign Exchange Option 12.55 Put 1,671.00000 1,675,000 16.64 0.00 0 0
£/R On 14/03/2011  Foreign Exchange Option 12,55 Call 19.00000 17,000 16.64 0.00 0 870
£/R On 14/03/2011  Foreign Exchange Option 12.00 Put 1,149.00000 1,152,000 15.51 0.00 0 0
£/R On 14/03/2011  Foreign Exchange Option 12.00 Call 47.00000 44,000 15.51 0.00 0 150
£/R On 13/06/2011  Foreign Exchange Option 11.85 Call 190.00000 191,000 15.58 0.00 0 0
£/R On 13/06/2011  Foreign Exchange Option 11.85 Put 1,014.00000 1,021,000 15.58 0.00 0 0
£/R On 13/06/2011  Foreign Exchange Option 11.90 Call 181.00000 182,000 15.68 0.00 0 0
£/R On 13/06/2011 Foreign Exchange Option 11.90 Put 1,055.00000 1,062,000 15.68 0.00 0 0
£/R On 13/06/2011  Foreign Exchange Option 11.80 Call 200.00000 200,000 15.48 0.00 0 0
£/R On 13/06/2011 Foreign Exchange Option 11.80 Put 974.00000 980,000 15.48 0.00 0 0
£/R On 19/09/2011 Foreign Exchange Option 11.50 Call 421.00000 420,000 14.61 0.00 0 0
£/R On 19/09/2011 Foreign Exchange Option 11.50 Put 760.00000 767,000 14.61 0.00 0 0
£/R On 19/09/2011  Foreign Exchange Option 11.55 Call 405.00000 404,000 14.69 0.00 0 0
£/R On 19/09/2011  Foreign Exchange Option 11.55  Put 794.00000 801,000 14.69 0.00 0 0
£/R On 19/09/2011  Foreign Exchange Option 11.45 Call 437.00000 436,000 14.53 0.00 0 0
£/R On 19/09/2011 Foreign Exchange Option 1145 Put 726.00000 733,000 14.53 0.00 0 0
£/R On 19/12/2011  Foreign Exchange Option 11.65 Call 519.00000 518,000 14.97 0.00 0 0
£/R On 19/12/2011 Foreign Exchange Option 11.65 Put 880.00000 892,000 14.97 0.00 0 0
£/R On 19/12/2011  Foreign Exchange Option 11.70 Call 504.00000 502,000 15.04 0.00 0 0
£/R On 19/12/2011 Foreign Exchange Option 11.70  Put 915.00000 926,000 15.04 0.00 0 0
£/R On 19/12/2011  Foreign Exchange Option 11.60 Call 536.00000 534,000 14.89 0.00 0 0
£/R On 19/12/2011  Foreign Exchange Option 11.60 Put 847.00000 858,000 14.89 0.00 0 0
Total £/ R Option 0.00 0 1,890
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Contract Details Strike Call/ MTM Previous Premium On  Volatility Value Contracts Open

Put Yield MTM Option Traded Interest
Total £/R 2,951,867.50 271 41,034
¥/R On 14/03/2011 Foreign Exchange Future 0.08290 0.08270 5,803.00 70 751
¥/R On 13/06/2011 Foreign Exchange Future 0.08410 0.08380 0.00 0 0
Total ¥ /R Future 5,803.00 70 751
¥/R On 14/03/2011  Foreign Exchange Option 0.09 Call 171.00000 176,000 20.41 0.00 0 0
¥/R On 14/03/2011  Foreign Exchange Option 0.09 Put 601.00000 586,000 20.41 0.00 0 0
¥/R On 14/03/2011 Foreign Exchange Option 0.10 Call 44.00000 46,000 23.85 0.00 0 0
¥/R On 14/03/2011  Foreign Exchange Option 0.10 Put 1,474.00000 1,456,000 23.85 0.00 0 0
¥/R On 14/03/2011  Foreign Exchange Option 0.08 Call 649.00000 664,000 17.32 0.00 0 0
¥/R On 14/03/2011 Foreign Exchange Option 0.08 Put 79.00000 74,000 17.32 0.00 0 0
¥/R On 13/06/2011  Foreign Exchange Option 0.09 Call 408.00000 422,000 19.61 0.00 0 0
¥/R On 13/06/2011  Foreign Exchange Option 0.09 Put 528.00000 512,000 19.61 0.00 0 0
¥/R On 13/06/2011  Foreign Exchange Option 0.10 Call 169.00000 175,000 22.28 0.00 0 0
¥/R On 13/06/2011  Foreign Exchange Option 0.10 Put 1,289.00000 1,265,000 22.28 0.00 0 0
¥/R On 13/06/2011 Foreign Exchange Option 0.08 Call 982.00000 1,006,000 17.71 0.00 0 0
¥/R On 13/06/2011 Foreign Exchange Option 0.08 Put 102.00000 96,000 17.71 0.00 0 0
Total ¥/ R Option 0.00 0 0
Total ¥/ R 5,803.00 70 751
€/R On 14/03/2011  Foreign Exchange Future 9.25610 9.21270 518,341.60 56 18,460
€/R On 13/06/2011 Foreign Exchange Future 9.36790 9.32300 0.00 0 5,820
€/R On 19/09/2011 Foreign Exchange Future 9.48560 9.43920 0.00 0 2,300
€/R On 19/12/2011 Foreign Exchange Future 9.59670 9.55250 0.00 0 0
Total €/ R Future 518,341.60 56 26,580
€/R On 14/03/2011  Foreign Exchange Option 9.80 Call 74.00000 80,000 14.22 0.00 0 0
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Contract Details Strike Call/ MTM Previous Premium On  Volatility Value Contracts Open

Put Yield MTM Option Traded Interest
€/R On 14/03/2011  Foreign Exchange Option 9.80 Put 661.00000 624,000 14.22 0.00 0 0
€/R On 14/03/2011 Foreign Exchange Option 9.85 Call 68.00000 73,000 14.43 0.00 0 0
€/R On 14/03/2011 Foreign Exchange Option 9.85 Put 705.00000 667,000 14.43 0.00 0 0
€/R On 14/03/2011 Foreign Exchange Option 9.75 Call 81.00000 87,000 14.02 0.00 0 0
€/R On 14/03/2011  Foreign Exchange Option 9.75 Put 618.00000 581,000 14.02 0.00 0 0
€/R On 14/03/2011  Foreign Exchange Option 9.50 Put 415.00000 382,000 12.97 0.00 0 0
€/R On 14/03/2011  Foreign Exchange Option 9.50 Call 128.00000 138,000 12.97 0.00 0 10,429
€/R On 14/03/2011  Foreign Exchange Option 10.40 Put 1,215.00000 1,174,000 16.73 0.00 0 0
€/R On 14/03/2011  Foreign Exchange Option 10.40 Call 28.00000 30,000 16.73 0.00 0 14,937
€/R On 14/03/2011 Foreign Exchange Option 10.50 Put 1,311.00000 1,270,000 17.15 0.00 0 0
€/R On 14/03/2011  Foreign Exchange Option 10.50 Call 24.00000 26,000 17.15 0.00 0 4,508
€/R On 14/03/2011 Foreign Exchange Option 10.10  Put 932.00000 892,000 15.48 0.00 0 0
€/R On 14/03/2011  Foreign Exchange Option 10.10 Call 45.00000 48,000 15.48 0.00 0 100
€/R On 14/03/2011  Foreign Exchange Option 9.60 Call 107.00000 115,000 13.39 0.00 0 0
€/R On 14/03/2011  Foreign Exchange Option 9.60 Put 494.00000 459,000 13.39 0.00 0 3,000
€/R On 13/06/2011  Foreign Exchange Option 9.80 Call 185.00000 201,000 14.06 0.00 0 0
€/R On 13/06/2011  Foreign Exchange Option 9.80 Put 662.00000 633,000 14.06 0.00 0 0
€/R On 13/06/2011  Foreign Exchange Option 9.85 Call 175.00000 190,000 14.22 0.00 0 0
€/R On 13/06/2011 Foreign Exchange Option 9.85 Put 702.00000 672,000 14.22 0.00 0 0
€/R On 13/06/2011  Foreign Exchange Option 9.75 Call 196.00000 213,000 13.90 0.00 0 0
€/R On 13/06/2011  Foreign Exchange Option 9.75 Put 623.00000 595,000 13.90 0.00 0 0
€/R On 19/09/2011  Foreign Exchange Option 9.65 Call 346.00000 367,000 13.33 0.00 0 0
€/R On 19/09/2011  Foreign Exchange Option 9.65 Put 557.00000 531,000 13.33 0.00 0 0
€/R On 19/09/2011  Foreign Exchange Option 9.70 Call 330.00000 351,000 13.45 0.00 0 0
€/R On 19/09/2011  Foreign Exchange Option 9.70  Put 591.00000 565,000 13.45 0.00 0 0
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Contract Details Strike Call/ MTM Previous Premium On  Volatility Value Contracts Open
Put Yield MTM Option Traded Interest
€/R On 19/09/2011  Foreign Exchange Option 9.60 Call 362.00000 384,000 13.20 0.00 0 0
€/R On 19/09/2011 Foreign Exchange Option 9.60 Put 523.00000 498,000 13.20 0.00 0 0
€/R On 19/12/2011  Foreign Exchange Option 9.80 Call 422.00000 442,000 13.82 0.00 0 0
€/R On 19/12/2011 Foreign Exchange Option 9.80 Put 670.00000 645,000 13.82 0.00 0 0
€/R On 19/12/2011  Foreign Exchange Option 9.85 Call 406.00000 426,000 13.93 0.00 0 0
€/R On 19/12/2011 Foreign Exchange Option 9.85 Put 704.00000 679,000 13.93 0.00 0 0
€/R On 19/12/2011  Foreign Exchange Option 9.75 Call 438.00000 459,000 13.71 0.00 0 0
€/R On 19/12/2011  Foreign Exchange Option 9.75 Put 636.00000 612,000 13.71 0.00 0 0
Total € / R Option 0.00 0 32,974
Total €/R 518,341.60 56 59,554
AU$/R On 14/03/2011 Foreign Exchange Future 6.82220 6.79230 170,555.00 25 9,081
AU$ /R On 13/06/2011  Foreign Exchange Future 6.82800 6.79780 0.00 0 915
AU$/R On 19/09/2011 Foreign Exchange Future 6.83070 6.79980 0.00 0 5,790
Total AU$ / R Future 170,555.00 25 15,786
AU$ /R On 14/03/2011  Foreign Exchange Option 6.70 Call 199.00000 216,000 11.00 0.00 0 0
AU$/R On 14/03/2011  Foreign Exchange Option 6.70 Put 107.00000 94,000 11.00 0.00 0 0
AU$ /R On 14/03/2011  Foreign Exchange Option 6.75 Call 166.00000 182,000 10.63 0.00 0 0
AU$ /R On 14/03/2011  Foreign Exchange Option 6.75 Put 124.00000 110,000 10.63 0.00 0 0
AU$ /R On 14/03/2011  Foreign Exchange Option 6.65 Call 234.00000 253,000 11.37 0.00 0 0
AU$/R On 14/03/2011 Foreign Exchange Option 6.65 Put 92.00000 81,000 11.37 0.00 0 0
AU$ /R On 13/06/2011  Foreign Exchange Option 6.65 Call 297.00000 316,000 11.37 0.00 0 0
AU$ /R On 13/06/2011  Foreign Exchange Option 6.65 Put 149.00000 138,000 11.37 0.00 0 0
AU$/R On 13/06/2011  Foreign Exchange Option 6.70 Call 264.00000 281,000 11.09 0.00 0 0
AU$/R On 13/06/2011 Foreign Exchange Option 6.70 Put 166.00000 153,000 11.09 0.00 0 0
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Contract Details Strike Call/ MTM Previous Premium On  Volatility Value Contracts Open
Put Yield MTM Option Traded Interest
AU$/R On 13/06/2011  Foreign Exchange Option 6.60 Call 333.00000 352,000 11.65 0.00 0 0
AU$/R On 13/06/2011 Foreign Exchange Option 6.60 Put 135.00000 124,000 11.65 0.00 0 0
AU$/R On 19/09/2011 Foreign Exchange Option 6.65 Call 350.00000 374,000 11.67 0.00 0 0
AU$/R On 19/09/2011 Foreign Exchange Option 6.65 Put 200.00000 193,000 11.67 0.00 0 0
AU$/R On 19/09/2011  Foreign Exchange Option 6.70 Call 317.00000 341,000 11.46 0.00 0 0
AU$/R On 19/09/2011 Foreign Exchange Option 6.70 Put 217.00000 210,000 11.46 0.00 0 0
AU$ /R On 19/09/2011  Foreign Exchange Option 6.60 Call 385.00000 408,000 11.87 0.00 0 0
AU$/R On 19/09/2011  Foreign Exchange Option 6.60 Put 185.00000 177,000 11.87 0.00 0 0
Total AU$ / R Option 0.00 0 0
Total AUS /R 170,555.00 25 15,786
CAD/R On 14/03/2011  Foreign Exchange Future 6.83280 6.86880 0.00 0 1,791
CAD/R On 13/06/2011  Foreign Exchange Future 6.90330 6.93880 0.00 0 0
Total CAD/ R Future 0.00 0 1,791
CAD/R On 14/03/2011 Foreign Exchange Option 7.05 Call 72.00000 63,000 10.66 0.00 0 0
CAD/R On 14/03/2011  Foreign Exchange Option 7.05 Put 253.00000 280,000 10.66 0.00 0 0
CAD/R On 14/03/2011  Foreign Exchange Option 7.10 Call 60.00000 53,000 10.87 0.00 0 0
CAD/R On 14/03/2011  Foreign Exchange Option 7.10 Put 291.00000 320,000 10.87 0.00 0 0
CAD/R On 14/03/2011  Foreign Exchange Option 7.00 Call 85.00000 75,000 10.45 0.00 0 0
CAD/R On 14/03/2011  Foreign Exchange Option 7.00 Put 216.00000 242,000 10.45 0.00 0 0
CAD/R On 13/06/2011  Foreign Exchange Option 6.90 Call 242.00000 221,000 11.29 0.00 0 0
CAD/R On 13/06/2011 Foreign Exchange Option 6.90 Put 203.00000 218,000 11.29 0.00 0 0
CAD/R On 13/06/2011 Foreign Exchange Option 6.95 Call 216.00000 200,000 11.45 0.00 0 0
CAD/R On 13/06/2011  Foreign Exchange Option 6.95 Put 227.00000 247,000 11.45 0.00 0 0
CAD/R On 13/06/2011 Foreign Exchange Option 6.85 Call 270.00000 247,000 11.37 0.00 0 0
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Contract Details Strike Call/ MTM Previous Premium On  Volatility Value Contracts Open

Put Yield MTM Option Traded Interest
CAD/R On 13/06/2011  Foreign Exchange Option 6.85 Put 181.00000 194,000 11.37 0.00 0 0
Total CAD/ R Option 0.00 0 0
Total CAD/ R 0.00 0 1,791
CHF/R On 14/03/2011 Foreign Exchange Future 7.19380 7.11710 0.00 0 40
CHF/R On 13/06/2011 Foreign Exchange Future 7.29420 7.21560 0.00 0 0
Total CHF / R Future 0.00 0 40
CHF /R On 14/03/2011  Foreign Exchange Option 7.25 Call 152.00000 185,000 14.83 0.00 0 0
CHF /R On 14/03/2011  Foreign Exchange Option 7.25 Put 285.00000 241,000 14.83 0.00 0 0
CHF /R On 14/03/2011  Foreign Exchange Option 7.30 Call 136.00000 166,000 14.99 0.00 0 0
CHF /R On 14/03/2011  Foreign Exchange Option 7.30 Put 319.00000 272,000 14.99 0.00 0 0
CHF /R On 14/03/2011  Foreign Exchange Option 7.20 Call 170.00000 206,000 14.66 0.00 0 0
CHF /R On 14/03/2011 Foreign Exchange Option 7.20 Put 253.00000 212,000 14.66 0.00 0 0
CHF /R On 13/06/2011  Foreign Exchange Option 7.10 Call 358.00000 407,000 14.84 0.00 0 0
CHF /R On 13/06/2011  Foreign Exchange Option 7.10 Put 242.00000 213,000 14.84 0.00 0 0
CHF /R On 13/06/2011  Foreign Exchange Option 7.15 Call 332.00000 379,000 14.88 0.00 0 0
CHF /R On 13/06/2011  Foreign Exchange Option 7.15 Put 266.00000 235,000 14.88 0.00 0 0
CHF /R On 13/06/2011  Foreign Exchange Option 7.05 Call 385.00000 436,000 14.80 0.00 0 0
CHF /R On 13/06/2011  Foreign Exchange Option 7.05 Put 219.00000 192,000 14.80 0.00 0 0
Total CHF / R Option 0.00 0 0
Total CHF /R 0.00 0 40
RAIN On 14/03/2011 Foreign Exchange Future 13,494.36000 13,463.60000 0.00 0 0
RAIN On 13/06/2011  Foreign Exchange Future 13,671.53000 13,638.76000 0.00 0 0
Total RAIN Future 0.00 0 0
RAIN On 14/03/2011  Foreign Exchange Option ~ 13600.00  Call 111.00000 166,000 2.00 0.00 0 0
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Contract Details Strike Call/ MTM Previous Premium On  Volatility Value Contracts Open

Put Yield MTM Option Traded Interest
RAIN On 14/03/2011  Foreign Exchange Option ~ 13600.00  Put 1,475.00000 1,222,000 2.00 0.00 0 0
RAIN On 14/03/2011  Foreign Exchange Option ~ 13600.01  Call 111.00000 166,000 2.00 0.00 0 0
RAIN On 14/03/2011  Foreign Exchange Option ~ 13600.01  Put 1,475.00000 1,223,000 2.00 0.00 0 0
RAIN On 14/03/2011  Foreign Exchange Option  13599.99  Call 111.00000 166,000 2.00 0.00 0 0
RAIN On 14/03/2011 Foreign Exchange Option  13599.99  Put 1,475.00000 1,222,000 2.00 0.00 0 0
RAIN On 13/06/2011 Foreign Exchange Option ~ 13500.00 Call 1,388.00000 1,715,000 0.00 0 0
RAIN On 13/06/2011 Foreign Exchange Option  13500.00  Put 0.00000 0,000 0.00 0 0
RAIN On 13/06/2011  Foreign Exchange Option ~ 13500.01  Call 1,388.00000 1,715,000 0.00 0 0
RAIN On 13/06/2011  Foreign Exchange Option ~ 13500.01  Put 1.00000 0,000 0.00 0 0
RAIN On 13/06/2011  Foreign Exchange Option ~ 13499.99  Call 1,388.00000 1,715,000 0.00 0 0
RAIN On 13/06/2011 Foreign Exchange Option  13499.99  Put 0.00000 0,000 0.00 0 0
Total RAIN Option 0.00 0 0
Total RAIN 0.00 0 0
YUAN/R On 14/03/2011 Foreign Exchange Future 1.03960 1.03870 0.00 0 0
YUAN/R On 13/06/2011 Foreign Exchange Future 1.05530 1.05470 0.00 0 0
Total YUAN/R Future 0.00 0 0
YUAN/R On 14/03/2011  Foreign Exchange Option 1.05 Call 238.00000 241,000 14.00 0.00 0 0
YUAN/R On 14/03/2011  Foreign Exchange Option 1.05 Put 351.00000 345,000 14.00 0.00 0 0
YUAN/R On 14/03/2011  Foreign Exchange Option 1.10 Call 118.00000 119,000 16.00 0.00 0 0
YUAN/R On 14/03/2011 Foreign Exchange Option 1.10 Put 731.00000 723,000 16.00 0.00 0 0
YUAN/R On 14/03/2011  Foreign Exchange Option 1.00 Call 501.00000 507,000 13.00 0.00 0 0
YUAN/R On 14/03/2011  Foreign Exchange Option 1.00 Put 114.00000 111,000 13.00 0.00 0 0
YUAN/R On 13/06/2011  Foreign Exchange Option 1.05 Call 451.00000 454,000 14.46 0.00 0 0
YUAN/R On 13/06/2011 Foreign Exchange Option 1.05 Put 404.00000 401,000 14.46 0.00 0 0
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Contract Details Strike Call / MTM Previous Premium On  Volatility Value Contracts Open

Put Yield MTM Option Traded Interest
YUAN/R On 13/06/2011 Foreign Exchange Option 1.10 Call 279.00000 281,000 15.57 0.00 0 0
YUAN/R On 13/06/2011 Foreign Exchange Option 1.10 Put 732.00000 728,000 15.57 0.00 0 0
YUAN/R On 13/06/2011 Foreign Exchange Option 1.00 Call 737.00000 742,000 14.09 0.00 0 0
YUAN/R On 13/06/2011 Foreign Exchange Option 1.00 Put 190.00000 189,000 14.09 0.00 0 0
Total YUAN/R Option 0.00 0 0
Total YUAN/R 0.00 0 0
Total Futures 277,476,170.70 39,778 422,460
Total Options 993,000.00 6,000 201,476
Grand Total: 278,469,170.70 45,778 623,936
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