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High/Low for: 29/07/2010

Deal Date  Contract Details Strike  Calll  Product Previous Today Close % Movement Today's High Today's Low Open Interest
Put Close Price Price In MTM
29/07/2010 $ /R 2010/09/13 Foreign Exchange Future 7.40380 7.37470 0.39304 7.40000 7.3460 240,133
29/07/2010 $ /R 2010/09/13 15.85 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010 $ /R 2010/09/13 15.85 P Foreign Exchange Future 8.44600 8.47500 0.34336 0.00000 0.0000 0
29/07/2010 $ /R 2010/09/13 13.85 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010 $ /R 2010/09/13 13.85 P Foreign Exchange Future 6.44600 6.47500 0.44989 0.00000 0.0000 0
29/07/2010 $ /R 2010/09/13 11.85 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010 $ /R 2010/09/13 11.85 P Foreign Exchange Future 4.44600 4.47500 0.65227 0.00000 0.0000 0
29/07/2010 $ /R 2010/09/13 9.85 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010 $ /R 2010/09/13 9.85 P Foreign Exchange Future 2.44600 2.47500 1.18561 0.00000 0.0000 0
29/07/2010 $ /R 2010/09/13 6.85 o] Foreign Exchange Future 0.57400 0.54500 5.05226 0.00000 0.0000 0
29/07/2010 $ /R 2010/09/13 6.85 P Foreign Exchange Future 0.02000 0.02000 0.00000 0.00000 0.0000 0
29/07/2010 $ /R 2010/09/13 5.85 c Foreign Exchange Future 1.55400 1.52500 1.86615 0.00000 0.0000 0
29/07/2010 $ /R 2010/09/13 5.85 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010 $ /R 2010/09/13 4.85 c Foreign Exchange Future 2.55400 2.52500 1.13547 0.00000 0.0000 0
29/07/2010 $ /R 2010/09/13 4.85 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010 $ /R 2010/09/13 3.85 c Foreign Exchange Future 3.55400 3.52500 0.81598 0.00000 0.0000 0
29/07/2010 $ /R 2010/09/13 3.85 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010 $ /R 2010/09/13 15.80 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010 $ /R 2010/09/13 15.80 P Foreign Exchange Future 8.39600 8.42500 0.34540 0.00000 0.0000 0
29/07/2010 $ /R 2010/09/13 13.80 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010 $ /R 2010/09/13 13.80 P Foreign Exchange Future 6.39600 6.42500 0.45341 0.00000 0.0000 0
29/07/2010 $ /R 2010/09/13 11.80 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010 $ /R 2010/09/13 11.80 P Foreign Exchange Future 4.39600 4.42500 0.65969 0.00000 0.0000 0
29/07/2010 $ /R 2010/09/13 9.80 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010 $ /R 2010/09/13 9.80 P Foreign Exchange Future 2.39600 2.42500 1.21035 0.00000 0.0000 0
29/07/2010 $ /R 2010/09/13 7.80 C Foreign Exchange Future 0.04800 0.04000 16.66667 0.00000 0.0000 2,000
29/07/2010 $ /R 2010/09/13 7.80 P Foreign Exchange Future 0.44400 0.46500 4.72973 0.00000 0.0000 0
29/07/2010 $ /R 2010/09/13 6.80 C Foreign Exchange Future 0.62000 0.59100 4.67742 0.00000 0.0000 0
29/07/2010 $ /R 2010/09/13 6.80 P Foreign Exchange Future 0.01600 0.01600 0.00000 0.00000 0.0000 0
29/07/2010 $ /R 2010/09/13 5.80 o] Foreign Exchange Future 1.60400 1.57500 1.80798 0.00000 0.0000 0
29/07/2010 $ /R 2010/09/13 5.80 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010 $ /R 2010/09/13 4.80 C Foreign Exchange Future 2.60400 2.57500 1.11367 0.00000 0.0000 0
29/07/2010 $ /R 2010/09/13 4.80 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010 $ /R 2010/09/13 3.80 o] Foreign Exchange Future 3.60400 3.57500 0.80466 0.00000 0.0000 0
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29/07/2010  $/R 2010/09/13 3.80 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 7.85 c Foreign Exchange Future 0.04100 0.03400 17.07317 0.00000 0.0000 669
29/07/2010  $/R 2010/09/13 7.85 P Foreign Exchange Future 0.48700 0.50900 451745 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 15.90 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 15.90 P Foreign Exchange Future 8.49600 8.52500 0.34134 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 13.90 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 13.90 P Foreign Exchange Future 6.49600 6.52500 0.44643 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 11.90 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 11.90 P Foreign Exchange Future 4.49600 4.52500 0.64502 0.00000 0.0000 0
29/07/2010  $/R2010/09/13 9.90 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 9.90 P Foreign Exchange Future 2.49600 2.52500 1.16186 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 7.90 c Foreign Exchange Future 0.03500 0.02900 17.14286 0.00000 0.0000 2,771
29/07/2010  $/R 2010/09/13 7.90 P Foreign Exchange Future 0.53100 0.55400 433145 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 6.90 c Foreign Exchange Future 0.52800 0.50000 5.30303 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 6.90 P Foreign Exchange Future 0.02400 0.02500 4.16667 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 5.90 c Foreign Exchange Future 1.50400 1.47500 1.92819 0.00000 0.0000 0
29/07/2010 $ /R 2010/09/13 5.90 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 4.90 c Foreign Exchange Future 2.50400 2.47500 1.15815 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 4.90 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 3.90 c Foreign Exchange Future 3.50400 3.47500 0.82763 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 3.90 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 15.95 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 15.95 P Foreign Exchange Future 8.54600 8.57500 0.33934 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 13.95 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 13.95 P Foreign Exchange Future 6.54600 6.57500 0.44302 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 11.95 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 11.95 P Foreign Exchange Future 4.54600 457500 0.63792 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 9.95 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/09/13 9.95 P Foreign Exchange Future 2.54600 2.57500 1.13904 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 7.95 c Foreign Exchange Future 0.03000 0.02500 16.66667 0.00000 0.0000 100
29/07/2010  $/R 2010/09/13 7.95 P Foreign Exchange Future 0.57600 0.60000 4.16667 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 6.95 c Foreign Exchange Future 0.48400 0.45600 5.78512 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 6.95 P Foreign Exchange Future 0.03000 0.03100 3.33333 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 5.95 c Foreign Exchange Future 1.45400 1.42500 1.99450 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 5.95 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 4.95 c Foreign Exchange Future 2.45400 2.42500 1.18174 0.00000 0.0000 0
29/07/2010  $/R2010/09/13 4.95 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 3.95 c Foreign Exchange Future 3.45400 3.42500 0.83961 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 3.95 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 16.05 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 16.05 P Foreign Exchange Future 8.64600 8.67500 0.33542 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 14.05 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 14.05 P Foreign Exchange Future 6.64600 6.67500 0.43635 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 12.05 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 12.05 P Foreign Exchange Future 4.64600 4.67500 0.62419 0.00000 0.0000 0
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20/07/2010  $/R 2010/09/13 10.05 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
20/07/2010  $/R 2010/09/13 10.05 P Foreign Exchange Future 2.64600 2.67500 1.09599 0.00000 0.0000 0
20/07/2010  $/R 2010/09/13 8.05 c Foreign Exchange Future 0.02200 0.01800 18.18182 0.00000 0.0000 0
20/07/2010  $/R 2010/09/13 8.05 P Foreign Exchange Future 0.66800 0.69300 3.74251 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 7.05 o] Foreign Exchange Future 0.39900 0.37200 6.76692 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 7.05 P Foreign Exchange Future 0.04500 0.04700 4.44444 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 6.05 o] Foreign Exchange Future 1.35400 1.32500 2.14180 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 6.05 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 5.05 o] Foreign Exchange Future 2.35400 2.32500 1.23195 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 5.05 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/09/13 4.05 o] Foreign Exchange Future 3.35400 3.32500 0.86464 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 4.05 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 16.10 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 16.10 P Foreign Exchange Future 8.69600 8.72500 0.33349 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 14.10 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 14.10 P Foreign Exchange Future 6.69600 6.72500 0.43309 0.00000 0.0000 0
29/07/2010 $ /R 2010/09/13 12.10 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 12.10 P Foreign Exchange Future 4.69600 472500 0.61755 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 10.10 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 10.10 P Foreign Exchange Future 2.69600 2.72500 1.07567 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 8.10 c Foreign Exchange Future 0.01900 0.01600 15.78947 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 8.10 P Foreign Exchange Future 0.71500 0.74100 3.63636 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 7.10 c Foreign Exchange Future 0.35900 0.33200 7.52089 0.00000 0.0000 0
20/07/2010  $/R 2010/09/13 7.10 P Foreign Exchange Future 0.05500 0.05700 3.63636 0.00000 0.0000 0
20/07/2010  $/R 2010/09/13 6.10 C Foreign Exchange Future 1.30400 1.27500 2.22393 0.00000 0.0000 0
20/07/2010  $/R 2010/09/13 6.10 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
20/07/2010  $/R 2010/09/13 5.10 c Foreign Exchange Future 2.30400 2.27500 1.25868 0.00000 0.0000 0
20/07/2010  $/R 2010/09/13 5.10 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 4.10 o] Foreign Exchange Future 3.30400 3.27500 0.87772 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 4.10 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 16.15 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 16.15 P Foreign Exchange Future 8.74600 8.77500 0.33158 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 14.15 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/09/13 14.15 P Foreign Exchange Future 6.74600 6.77500 0.42988 0.00000 0.0000 0
29/07/2010  $/R2010/09/13 12.15 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 12.15 P Foreign Exchange Future 4.74600 4.77500 0.61104 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 10.15 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 10.15 P Foreign Exchange Future 2.74600 2.77500 1.05608 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 8.15 c Foreign Exchange Future 0.01600 0.01300 18.75000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 8.15 P Foreign Exchange Future 0.76200 0.78800 3.41207 0.00000 0.0000 0
29/07/2010 $ /R 2010/09/13 7.15 C Foreign Exchange Future 0.32000 0.29400 8.12500 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 7.15 P Foreign Exchange Future 0.06600 0.06900 454545 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 6.15 c Foreign Exchange Future 1.25400 1.22500 2.31260 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 6.15 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 5.15 c Foreign Exchange Future 2.25400 2.22500 1.28660 0.00000 0.0000 0
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29/07/2010  $/R 2010/09/13 5.15 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 4.15 c Foreign Exchange Future 3.25400 3.22500 0.89121 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 4.15 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 16.30 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 16.30 P Foreign Exchange Future 8.89600 8.92500 0.32599 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 14.30 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 14.30 P Foreign Exchange Future 6.89600 6.92500 0.42053 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 12.30 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 12.30 P Foreign Exchange Future 4.89600 4.92500 0.59232 0.00000 0.0000 0
29/07/2010  $/R2010/09/13 10.30 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/09/13 10.30 P Foreign Exchange Future 2.89600 2.92500 1.00138 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 7.30 c Foreign Exchange Future 0.21600 0.19100 11.57407 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 7.30 P Foreign Exchange Future 0.11200 0.11600 3.57143 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 6.30 c Foreign Exchange Future 1.10500 1.07600 2.62443 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 6.30 P Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 5.30 c Foreign Exchange Future 2.10400 2.07500 1.37833 0.00000 0.0000 0
29/07/2010 $ /R 2010/09/13 5.30 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 430 c Foreign Exchange Future 3.10400 3.07500 0.93428 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 430 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 16.25 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 16.25 P Foreign Exchange Future 8.84600 8.87500 0.32783 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 14.25 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 14.25 P Foreign Exchange Future 6.84600 6.87500 0.42361 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 12.25 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 12.25 P Foreign Exchange Future 4.84600 4.87500 0.59843 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 10.25 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 10.25 P Foreign Exchange Future 2.84600 2.87500 1.01897 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 8.25 c Foreign Exchange Future 0.01200 0.01000 16.66667 0.00000 0.0000 55,000
29/07/2010  $/R2010/09/13 8.25 P Foreign Exchange Future 0.85800 0.88500 3.14685 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 7.25 c Foreign Exchange Future 0.24900 0.22300 10.44177 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 7.25 P Foreign Exchange Future 0.09500 0.09800 3.15789 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 6.25 c Foreign Exchange Future 1.15500 1.12600 2.51082 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 6.25 P Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 5.25 c Foreign Exchange Future 2.15400 2.12500 1.34633 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 5.25 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 425 c Foreign Exchange Future 3.15400 3.12500 0.91947 0.00000 0.0000 0
29/07/2010  $/R2010/09/13 425 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 16.40 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 16.40 P Foreign Exchange Future 8.99600 9.02500 0.32237 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 14.40 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 14.40 P Foreign Exchange Future 6.99600 7.02500 0.41452 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 12.40 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 12.40 P Foreign Exchange Future 4.99600 5.02500 0.58046 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 10.40 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 10.40 P Foreign Exchange Future 2.99600 3.02500 0.96796 0.00000 0.0000 0
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20/07/2010  $/R 2010/09/13 8.40 C Foreign Exchange Future 0.00800 0.00600 25.00000 0.00000 0.0000 585
20/07/2010  $/R 2010/09/13 8.40 P Foreign Exchange Future 1.00400 1.03100 2.68924 0.00000 0.0000 0
20/07/2010  $/R 2010/09/13 7.40 c Foreign Exchange Future 0.15800 0.14000 11.39241 0.00000 0.0000 0
20/07/2010  $/R 2010/09/13 7.40 P Foreign Exchange Future 0.15400 0.16500 7.14286 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 6.40 o] Foreign Exchange Future 1.00600 0.97700 2.88270 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 6.40 P Foreign Exchange Future 0.00200 0.00200 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 5.40 o] Foreign Exchange Future 2.00400 1.97500 1.44711 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 5.40 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 4.40 o] Foreign Exchange Future 3.00400 2.97500 0.96538 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 4.40 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/09/13 8.30 o] Foreign Exchange Future 0.01000 0.00800 20.00000 0.00000 0.0000 1,000
29/07/2010  $/R 2010/09/13 8.30 P Foreign Exchange Future 0.90600 0.93300 2.98013 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 15.70 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 15.70 P Foreign Exchange Future 8.29600 8.32500 0.34957 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 13.70 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 13.70 P Foreign Exchange Future 6.29600 6.32500 0.46061 0.00000 0.0000 0
29/07/2010 $ /R 2010/09/13 11.70 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 11.70 P Foreign Exchange Future 4.29600 4.32500 0.67505 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 9.70 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 9.70 P Foreign Exchange Future 2.29600 2.32500 1.26307 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 7.70 c Foreign Exchange Future 0.06500 0.05500 15.38462 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 7.70 P Foreign Exchange Future 0.36100 0.38000 5.26316 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 6.70 c Foreign Exchange Future 0.71400 0.68500 4.06162 0.00000 0.0000 0
20/07/2010  $/R 2010/09/13 6.70 P Foreign Exchange Future 0.01000 0.01000 0.00000 0.00000 0.0000 0
20/07/2010  $/R 2010/09/13 5.70 C Foreign Exchange Future 1.70400 1.67500 1.70188 0.00000 0.0000 0
20/07/2010  $/R 2010/09/13 5.70 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
20/07/2010  $/R 2010/09/13 4.70 c Foreign Exchange Future 2.70400 2.67500 1.07249 0.00000 0.0000 0
20/07/2010  $/R 2010/09/13 4.70 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 3.70 o] Foreign Exchange Future 3.70400 3.67500 0.78294 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 3.70 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 15.75 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 15.75 P Foreign Exchange Future 8.34600 8.37500 0.34747 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 13.75 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/09/13 13.75 P Foreign Exchange Future 6.34600 6.37500 0.45698 0.00000 0.0000 0
29/07/2010  $/R2010/09/13 11.75 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 11.75 P Foreign Exchange Future 4.34600 4.37500 0.66728 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 9.75 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 9.75 P Foreign Exchange Future 2.34600 2.37500 1.23615 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 7.75 c Foreign Exchange Future 0.05600 0.04700 16.07143 0.00000 0.0000 1,200
29/07/2010  $/R 2010/09/13 7.75 P Foreign Exchange Future 0.40200 0.42200 497512 0.00000 0.0000 0
29/07/2010 $ /R 2010/09/13 6.75 C Foreign Exchange Future 0.66600 0.63800 4.20420 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 6.75 P Foreign Exchange Future 0.01200 0.01300 8.33333 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 5.75 c Foreign Exchange Future 1.65400 1.62500 1.75333 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 5.75 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 475 c Foreign Exchange Future 2.65400 2.62500 1.09269 0.00000 0.0000 0
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29/07/2010  $/R 2010/09/13 475 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 3.75 c Foreign Exchange Future 3.65400 3.62500 0.79365 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 3.75 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 16.00 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 16.00 P Foreign Exchange Future 8.59600 8.62500 0.33737 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 14.00 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 14.00 P Foreign Exchange Future 6.59600 6.62500 0.43966 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 12.00 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 12.00 P Foreign Exchange Future 4.59600 4.62500 0.63098 0.00000 0.0000 0
29/07/2010  $/R2010/09/13 10.00 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/09/13 10.00 P Foreign Exchange Future 2.59600 2.62500 1.11710 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 8.00 c Foreign Exchange Future 0.02600 0.02100 19.23077 0.00000 0.0000 20,500
29/07/2010  $/R 2010/09/13 8.00 P Foreign Exchange Future 0.62200 0.64600 3.85852 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 7.00 c Foreign Exchange Future 0.44100 0.41300 6.34921 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 7.00 P Foreign Exchange Future 0.03700 0.03800 2.70270 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 6.00 c Foreign Exchange Future 1.40400 1.37500 2.06553 0.00000 0.0000 0
29/07/2010 $ /R 2010/09/13 6.00 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 5.00 c Foreign Exchange Future 2.40400 2.37500 1.20632 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 5.00 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 4.00 c Foreign Exchange Future 3.40400 3.37500 0.85194 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 4.00 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 16.20 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 16.20 P Foreign Exchange Future 8.79600 8.82500 0.32970 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 14.20 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 14.20 P Foreign Exchange Future 6.79600 6.82500 0.42672 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 12.20 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 12.20 P Foreign Exchange Future 4.79600 4.82500 0.60467 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 10.20 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/09/13 10.20 P Foreign Exchange Future 2.79600 2.82500 1.03720 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 8.20 c Foreign Exchange Future 0.01400 0.01100 21.42857 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 8.20 P Foreign Exchange Future 0.81000 0.83600 3.20988 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 7.20 c Foreign Exchange Future 0.28300 0.25700 9.18728 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 7.20 P Foreign Exchange Future 0.07900 0.08200 3.79747 0.00000 0.0000 15,000
29/07/2010  $/R 2010/09/13 6.20 c Foreign Exchange Future 1.20500 1.17600 2.40664 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 6.20 P Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 5.20 c Foreign Exchange Future 2.20400 2.17500 1.31579 0.00000 0.0000 0
29/07/2010  $/R2010/09/13 5.20 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 4.20 c Foreign Exchange Future 3.20400 3.17500 0.90512 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 4.20 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 16.35 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 16.35 P Foreign Exchange Future 8.94600 8.97500 0.32417 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 14.35 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 14.35 P Foreign Exchange Future 6.94600 6.97500 0.41751 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 12.35 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 12.35 P Foreign Exchange Future 4.94600 4.97500 0.58633 0.00000 0.0000 0

Page 6 of 20

2010/07/29, 05:28:43PM



Deal Date = Contract Details Strike  Calll  Product Previous Today Close % Movement Today's High Today's Low Open Interest
Put Close Price Price In MTM
29/07/2010  $/R2010/09/13 10.35 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/09/13 10.35 P Foreign Exchange Future 2.94600 2.97500 0.98439 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 8.35 c Foreign Exchange Future 0.00900 0.00700 2222222 0.00000 0.0000 3,000
29/07/2010  $/R 2010/09/13 8.35 P Foreign Exchange Future 0.95500 0.98200 2.82723 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 7.35 c Foreign Exchange Future 0.18600 0.16200 12.90323 0.00000 0.0000 1,500
29/07/2010  $/R 2010/09/13 7.35 P Foreign Exchange Future 0.13200 0.13700 3.78788 0.00000 0.0000 100
29/07/2010  $/R 2010/09/13 6.35 c Foreign Exchange Future 1.05600 1.02700 2.74621 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 6.35 P Foreign Exchange Future 0.00200 0.00200 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 5.35 c Foreign Exchange Future 2.05400 2.02500 1.41188 0.00000 0.0000 0
29/07/2010  $/R2010/09/13 5.35 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 435 c Foreign Exchange Future 3.05400 3.02500 0.94957 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 435 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 9.30 c Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 9.30 P Foreign Exchange Future 1.89700 1.92600 1.52873 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 9.15 c Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 9.15 P Foreign Exchange Future 1.74700 1.77600 1.65999 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 8.55 P Foreign Exchange Future 1.15100 1.17900 2.43267 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 8.55 c Foreign Exchange Future 0.00500 0.00400 20.00000 0.00000 0.0000 500
29/07/2010  $/R 2010/09/13 8.70 P Foreign Exchange Future 1.29900 1.32800 2.23249 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 8.70 c Foreign Exchange Future 0.00300 0.00300 0.00000 0.00000 0.0000 3,000
29/07/2010  $/R 2010/09/13 9.10 c Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/09/13 9.10 P Foreign Exchange Future 1.69700 1.72600 1.70890 0.00000 0.0000 0
29/07/2010  $/R2010/09/13 9.00 c Foreign Exchange Future 0.00200 0.00100 50.00000 0.00000 0.0000 500
29/07/2010  $/R2010/09/13 9.00 P Foreign Exchange Future 1.59800 1.62600 1.75219 0.00000 0.0000 0
29/07/2010  $/R2010/09/13 8.60 c Foreign Exchange Future 0.00400 0.00400 0.00000 0.00000 0.0000 1,000
29/07/2010  $/R 2010/09/13 8.60 P Foreign Exchange Future 1.20000 1.22900 2.41667 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 7.60 P Foreign Exchange Future 0.28400 0.30100 5.98592 0.00000 0.0000 100
29/07/2010  $/R 2010/09/13 7.60 c Foreign Exchange Future 0.08800 0.07600 13.63636 0.00000 0.0000 100
29/07/2010  $/R2010/09/13 7.65 c Foreign Exchange Future 0.07600 0.06500 14.47368 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 7.65 P Foreign Exchange Future 0.32200 0.34000 5.59006 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 8.50 P Foreign Exchange Future 1.10200 1.13000 2.54083 0.00000 0.0000 0
29/07/2010  $/R 2010/09/13 8.50 c Foreign Exchange Future 0.00600 0.00500 16.66667 0.00000 0.0000 500
29/07/2010  $/R2010/12/13 Foreign Exchange Future 7.50080 7.47090 0.39862 7.52000 7.4502 45,590
29/07/2010  $/R2010/12/13 15.95 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 15.95 P Foreign Exchange Future 8.44900 8.47900 0.35507 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 13.95 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 13.95 P Foreign Exchange Future 6.44900 6.47900 0.46519 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 11.95 c Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 11.95 P Foreign Exchange Future 4.45000 4.48000 0.67416 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 9.95 c Foreign Exchange Future 0.01500 0.01400 6.66667 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 9.95 P Foreign Exchange Future 2.46400 2.49300 1.17695 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 7.95 c Foreign Exchange Future 0.15200 0.14300 5.92105 0.00000 0.0000 1,000
29/07/2010  $/R2010/12/13 7.95 P Foreign Exchange Future 0.60100 0.62200 3.49418 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 6.95 c Foreign Exchange Future 0.62200 0.59800 3.85852 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 6.95 P Foreign Exchange Future 0.07100 0.07700 8.45070 0.00000 0.0000 0
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29/07/2010  $/R2010/12/13 5.95 C Foreign Exchange Future 1.55500 1.52500 1.92926 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 5.95 P Foreign Exchange Future 0.00400 0.00400 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/12/13 4.95 c Foreign Exchange Future 255100 252100 1.17601 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 4.95 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 3.95 c Foreign Exchange Future 3.55100 3.52100 0.84483 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 3.95 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 8.55 c Foreign Exchange Future 0.07400 0.07000 5.40541 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 8.55 P Foreign Exchange Future 1.12300 1.14900 2.31523 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 16.00 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 16.00 P Foreign Exchange Future 8.49900 8.52900 0.35298 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 14.00 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 14.00 P Foreign Exchange Future 6.49900 6.52900 0.46161 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 12.00 c Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 12.00 P Foreign Exchange Future 4.50000 4.53000 0.66667 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 10.00 c Foreign Exchange Future 0.01400 0.01300 7.14286 0.00000 0.0000 300
29/07/2010  $/R2010/12/13 10.00 P Foreign Exchange Future 2.51300 2.54200 1.15400 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 7.00 c Foreign Exchange Future 0.58400 0.56100 3.93836 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 7.00 P Foreign Exchange Future 0.08300 0.09000 8.43373 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 6.00 c Foreign Exchange Future 1.50500 1.47500 1.99336 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 6.00 P Foreign Exchange Future 0.00400 0.00400 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 5.00 c Foreign Exchange Future 2.50100 2.47100 1.19952 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 5.00 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 4.00 c Foreign Exchange Future 3.50100 3.47100 0.85690 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 4.00 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 16.05 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 16.05 P Foreign Exchange Future 8.54900 8.57900 0.35092 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 14.05 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 14.05 P Foreign Exchange Future 6.54900 6.57900 0.45809 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 12.05 c Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 12.05 P Foreign Exchange Future 4.55000 4.58000 0.65934 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 10.05 c Foreign Exchange Future 0.01300 0.01200 7.69231 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 10.05 P Foreign Exchange Future 2.56200 2.59100 1.13193 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 8.05 c Foreign Exchange Future 0.13400 0.12600 5.97015 0.00000 0.0000 16,000
29/07/2010  $/R2010/12/13 8.05 P Foreign Exchange Future 0.68300 0.70500 3.22108 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 7.05 c Foreign Exchange Future 0.54700 0.52400 4.20475 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 7.05 P Foreign Exchange Future 0.09600 0.10300 7.29167 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 6.05 c Foreign Exchange Future 1.45500 1.42600 1.99313 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 6.05 P Foreign Exchange Future 0.00400 0.00500 25.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 5.05 c Foreign Exchange Future 2.45100 2.42200 1.18319 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 5.05 P Foreign Exchange Future 0.00000 0.00100 100.00000 0.00000 0.0000 0
29/07/2010 $ /R 2010/12/13 4.05 C Foreign Exchange Future 3.45100 3.42100 0.86931 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 4.05 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 16.10 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 16.10 P Foreign Exchange Future 8.59900 8.62900 0.34888 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 14.10 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
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29/07/2010  $/R2010/12/13 14.10 P Foreign Exchange Future 6.59900 6.62900 0.45461 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 12.10 c Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
29/07/2010  $/R 2010/12/13 12.10 P Foreign Exchange Future 4.60000 4.63000 0.65217 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 10.10 c Foreign Exchange Future 0.01200 0.01100 8.33333 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 10.10 P Foreign Exchange Future 2.61100 2.64000 1.11069 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 8.10 C Foreign Exchange Future 0.12500 0.11800 5.60000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 8.10 P Foreign Exchange Future 0.72400 0.74700 3.17680 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 7.10 c Foreign Exchange Future 0.51200 0.48900 4.49219 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 7.10 P Foreign Exchange Future 0.11100 0.11800 6.30631 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 6.10 c Foreign Exchange Future 1.40600 1.37700 2.06259 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 6.10 P Foreign Exchange Future 0.00500 0.00600 20.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 5.10 c Foreign Exchange Future 2.40100 2.37200 1.20783 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 5.10 P Foreign Exchange Future 0.00000 0.00100 100.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 410 c Foreign Exchange Future 3.40100 3.37100 0.88209 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 410 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 8.00 c Foreign Exchange Future 0.14300 0.13400 6.29371 0.00000 0.0000 21,440
29/07/2010  $/R2010/12/13 8.00 P Foreign Exchange Future 0.64200 0.66300 3.27103 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 16.15 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 16.15 P Foreign Exchange Future 8.64900 8.67900 0.34686 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 14.15 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 14.15 P Foreign Exchange Future 6.64900 6.67900 0.45120 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 12.15 c Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 12.15 P Foreign Exchange Future 4.65000 4.68000 0.64516 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 10.15 C Foreign Exchange Future 0.01100 0.01000 9.09091 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 10.15 P Foreign Exchange Future 2.66000 2.68900 1.09023 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 8.15 c Foreign Exchange Future 0.11800 0.11100 5.93220 0.00000 0.0000 4,400
29/07/2010  $/R 2010/12/13 8.15 P Foreign Exchange Future 0.76700 0.79000 2.99870 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 7.15 c Foreign Exchange Future 0.47800 0.45600 4.60251 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 7.15 P Foreign Exchange Future 0.12700 0.13500 6.29921 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 6.15 c Foreign Exchange Future 1.35600 1.32700 2.13864 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 6.15 P Foreign Exchange Future 0.00500 0.00600 20.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 5.15 c Foreign Exchange Future 2.35200 2.32200 1.27551 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 5.15 P Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 4.15 c Foreign Exchange Future 3.35100 3.32100 0.89526 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 4.15 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 16.20 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 16.20 P Foreign Exchange Future 8.69900 8.72900 0.34487 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 14.20 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 14.20 P Foreign Exchange Future 6.69900 6.72900 0.44783 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 12.20 c Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
29/07/2010 $ /R 2010/12/13 12.20 P Foreign Exchange Future 4.70000 4.73000 0.63830 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 10.20 c Foreign Exchange Future 0.01000 0.00900 10.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 10.20 P Foreign Exchange Future 2.70900 2.73800 1.07051 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 8.20 c Foreign Exchange Future 0.11100 0.10400 6.30631 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 8.20 P Foreign Exchange Future 0.81000 0.83300 2.83951 0.00000 0.0000 0
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29/07/2010  $/R2010/12/13 7.20 C Foreign Exchange Future 0.44600 0.42400 4.93274 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 7.20 P Foreign Exchange Future 0.14500 0.15300 5.51724 0.00000 0.0000 0
29/07/2010  $/R 2010/12/13 6.20 c Foreign Exchange Future 1.30700 1.27800 2.21882 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 6.20 P Foreign Exchange Future 0.00600 0.00700 16.66667 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 5.20 c Foreign Exchange Future 2.30200 2.27200 1.30321 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 5.20 P Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 4.20 c Foreign Exchange Future 3.30100 3.27100 0.90882 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 4.20 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 16.25 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 16.25 P Foreign Exchange Future 8.74900 8.77900 0.34290 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 14.25 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 14.25 P Foreign Exchange Future 6.74900 6.77900 0.44451 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 12.25 c Foreign Exchange Future 0.00100 0.00000 100.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 12.25 P Foreign Exchange Future 4.75000 4.77900 0.61053 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 10.25 c Foreign Exchange Future 0.00900 0.00900 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 10.25 P Foreign Exchange Future 2.75800 2.78800 1.08774 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 8.25 c Foreign Exchange Future 0.10400 0.09800 5.76923 0.00000 0.0000 4,000
29/07/2010  $/R2010/12/13 8.25 P Foreign Exchange Future 0.85300 0.87700 2.81360 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 7.25 c Foreign Exchange Future 0.41500 0.39300 5.30120 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 7.25 P Foreign Exchange Future 0.16400 0.17200 4.87805 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 6.25 c Foreign Exchange Future 1.25800 1.22900 2.30525 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 6.25 P Foreign Exchange Future 0.00700 0.00800 14.28571 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 5.25 c Foreign Exchange Future 2.25200 2.22200 1.33215 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 5.25 P Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 425 C Foreign Exchange Future 3.25100 3.22100 0.92279 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 4.25 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 16.45 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 16.45 P Foreign Exchange Future 8.94900 8.97900 0.33523 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 14.45 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 14.45 P Foreign Exchange Future 6.94900 6.97900 0.43172 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 12.45 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 12.45 P Foreign Exchange Future 4.94900 4.97900 0.60618 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 10.45 c Foreign Exchange Future 0.00700 0.00600 14.28571 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 10.45 P Foreign Exchange Future 2.95600 2.98500 0.98106 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 8.45 c Foreign Exchange Future 0.08200 0.07800 4.87805 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 8.45 P Foreign Exchange Future 1.03100 1.05700 2.52182 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 7.45 c Foreign Exchange Future 0.30600 0.28500 6.86275 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 7.45 P Foreign Exchange Future 0.25500 0.26400 3.52041 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 6.45 c Foreign Exchange Future 1.06100 1.03300 2.63902 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 6.45 P Foreign Exchange Future 0.01000 0.01200 20.00000 0.00000 0.0000 0
29/07/2010 $ /R 2010/12/13 5.45 C Foreign Exchange Future 2.05200 2.02200 1.46199 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 5.45 P Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 445 c Foreign Exchange Future 3.05100 3.02100 0.98328 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 445 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 16.40 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0

Page 10 of 20

2010/07/29, 05:28:43PM



Deal Date = Contract Details Strike  Calll  Product Previous Today Close % Movement Today's High Today's Low Open Interest
Put Close Price Price In MTM
20/07/2010  $/R2010/12/13 16.40 P Foreign Exchange Future 8.89900 8.92900 0.33712 0.00000 0.0000 0
20/07/2010  $/R2010/12/13 14.40 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
20/07/2010  $/R2010/12/13 14.40 P Foreign Exchange Future 6.89900 6.92900 0.43485 0.00000 0.0000 0
20/07/2010  $/R2010/12/13 12.40 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 12.40 P Foreign Exchange Future 4.89900 4.92900 0.61237 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 10.40 o] Foreign Exchange Future 0.00700 0.00700 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 10.40 P Foreign Exchange Future 2.90600 2.93600 1.03235 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 8.40 o] Foreign Exchange Future 0.08700 0.08300 459770 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 8.40 P Foreign Exchange Future 0.98600 1.01200 2.63692 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 7.40 o] Foreign Exchange Future 0.33100 0.31000 6.34441 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 7.40 P Foreign Exchange Future 0.23000 0.23900 3.91304 0.00000 0.0000 48,000
29/07/2010  $/R2010/12/13 6.40 o] Foreign Exchange Future 1.11000 1.08100 2.61261 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 6.40 P Foreign Exchange Future 0.00900 0.01000 11.11111 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 5.40 c Foreign Exchange Future 2.10200 2.07200 1.42721 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 5.40 P Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 4.40 o] Foreign Exchange Future 3.10100 3.07100 0.96743 0.00000 0.0000 0
29/07/2010 $ /R 2010/12/13 4.40 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 8.60 c Foreign Exchange Future 0.07000 0.06700 4.28571 0.00000 0.0000 3,185
29/07/2010  $/R2010/12/13 8.60 P Foreign Exchange Future 1.16900 1.19600 2.30967 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 16.50 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 16.50 P Foreign Exchange Future 8.99900 9.02900 0.33337 0.00000 0.0000 0
20/07/2010  $/R2010/12/13 14.50 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 14.50 P Foreign Exchange Future 6.99900 7.02900 0.42863 0.00000 0.0000 0
20/07/2010  $/R2010/12/13 12.50 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
20/07/2010  $/R2010/12/13 12.50 P Foreign Exchange Future 4.99900 5.02900 0.60012 0.00000 0.0000 0
20/07/2010  $/R2010/12/13 10.50 c Foreign Exchange Future 0.00600 0.00600 0.00000 0.00000 0.0000 0
20/07/2010  $/R2010/12/13 10.50 P Foreign Exchange Future 3.00500 3.03500 0.99834 0.00000 0.0000 0
20/07/2010  $/R2010/12/13 8.50 o] Foreign Exchange Future 0.07800 0.07400 5.12821 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 8.50 P Foreign Exchange Future 1.07700 1.10300 2.41411 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 7.50 o] Foreign Exchange Future 0.28300 0.26600 6.00707 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 7.50 P Foreign Exchange Future 0.28200 0.29500 4.60993 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 6.50 o] Foreign Exchange Future 1.01300 0.98500 2.76407 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 6.50 P Foreign Exchange Future 0.01200 0.01400 16.66667 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 5.50 o] Foreign Exchange Future 2.00200 1.97300 1.44855 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 5.50 P Foreign Exchange Future 0.00100 0.00200 100.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 4.50 o] Foreign Exchange Future 3.00100 2.97100 0.99967 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 450 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 8.30 c Foreign Exchange Future 0.09800 0.09300 5.10204 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 8.30 P Foreign Exchange Future 0.89700 0.92200 2.78707 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 15.85 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010 $ /R 2010/12/13 15.85 P Foreign Exchange Future 8.34900 8.37900 0.35932 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 13.85 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 13.85 P Foreign Exchange Future 6.34900 6.37900 0.47252 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 11.85 c Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 11.85 P Foreign Exchange Future 4.35000 4.38000 0.68966 0.00000 0.0000 0
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20/07/2010  $/R2010/12/13 9.85 C Foreign Exchange Future 0.01800 0.01700 5.55556 0.00000 0.0000 0
20/07/2010  $/R2010/12/13 9.85 P Foreign Exchange Future 2.36700 2.39600 1.22518 0.00000 0.0000 0
20/07/2010  $/R2010/12/13 7.85 c Foreign Exchange Future 0.17400 0.16400 5.74713 0.00000 0.0000 14,644
20/07/2010  $/R2010/12/13 7.85 P Foreign Exchange Future 0.52300 0.54300 3.82409 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 6.85 o] Foreign Exchange Future 0.70200 0.67700 3.56125 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 6.85 P Foreign Exchange Future 0.05100 0.05600 9.80392 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 5.85 o] Foreign Exchange Future 1.65400 1.62400 1.81378 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 5.85 P Foreign Exchange Future 0.00300 0.00300 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 4.85 o] Foreign Exchange Future 2.65100 2.62100 1.13165 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 4.85 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 3.85 o] Foreign Exchange Future 3.65100 3.62100 0.82169 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 3.85 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 15.90 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 15.90 P Foreign Exchange Future 8.39900 8.42900 0.35719 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 13.90 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 13.90 P Foreign Exchange Future 6.39900 6.42900 0.46882 0.00000 0.0000 0
29/07/2010 $/R 2010/12/13 11.90 C Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 11.90 P Foreign Exchange Future 4.40000 4.43000 0.68182 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 9.90 c Foreign Exchange Future 0.01700 0.01600 5.88235 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 9.90 P Foreign Exchange Future 2.41600 2.44500 1.20033 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 7.90 c Foreign Exchange Future 0.16300 0.15300 6.13497 0.00000 0.0000 30,000
20/07/2010  $/R2010/12/13 7.90 P Foreign Exchange Future 0.56200 0.58200 3.55872 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 6.90 c Foreign Exchange Future 0.66100 0.63700 3.63086 0.00000 0.0000 0
20/07/2010  $/R2010/12/13 6.90 P Foreign Exchange Future 0.06000 0.06600 10.00000 0.00000 0.0000 0
20/07/2010  $/R2010/12/13 5.90 C Foreign Exchange Future 1.60400 1.57500 1.80798 0.00000 0.0000 0
20/07/2010  $/R2010/12/13 5.90 P Foreign Exchange Future 0.00300 0.00400 33.33333 0.00000 0.0000 0
20/07/2010  $/R2010/12/13 4.90 c Foreign Exchange Future 2.60100 2.57100 1.15340 0.00000 0.0000 0
20/07/2010  $/R2010/12/13 4.90 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 3.90 o] Foreign Exchange Future 3.60100 3.57100 0.83310 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 3.90 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 16.30 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 16.30 P Foreign Exchange Future 8.79900 8.82900 0.34095 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 14.30 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 14.30 P Foreign Exchange Future 6.79900 6.82900 0.44124 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 12.30 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 12.30 P Foreign Exchange Future 4.79900 4.82900 0.62513 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 10.30 c Foreign Exchange Future 0.00900 0.00800 11.11111 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 10.30 P Foreign Exchange Future 2.80800 2.83700 1.03276 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 7.30 c Foreign Exchange Future 0.38500 0.36400 5.45455 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 7.30 P Foreign Exchange Future 0.18400 0.19300 4.89130 0.00000 0.0000 0
29/07/2010 $ /R 2010/12/13 6.30 C Foreign Exchange Future 1.20900 1.17900 2.48139 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 6.30 P Foreign Exchange Future 0.00800 0.00800 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 5.30 c Foreign Exchange Future 2.20200 2.17200 1.36240 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 5.30 P Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 4.30 c Foreign Exchange Future 3.20100 3.17100 0.93721 0.00000 0.0000 0
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20/07/2010  $/R2010/12/13 4.30 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
20/07/2010  $/R2010/12/13 16.35 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
20/07/2010  $/R2010/12/13 16.35 P Foreign Exchange Future 8.84900 8.87900 0.33902 0.00000 0.0000 0
20/07/2010  $/R2010/12/13 14.35 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 14.35 P Foreign Exchange Future 6.84900 6.87900 0.43802 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 12.35 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 12.35 P Foreign Exchange Future 4.84900 4.87900 0.61868 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 10.35 o] Foreign Exchange Future 0.00800 0.00700 12.50000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 10.35 P Foreign Exchange Future 2.85700 2.88600 1.01505 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 8.35 o] Foreign Exchange Future 0.09200 0.08800 4.34783 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 8.35 P Foreign Exchange Future 0.94100 0.96700 2.76302 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 7.35 o] Foreign Exchange Future 0.35800 0.33600 6.14525 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 7.35 P Foreign Exchange Future 0.20700 0.21500 3.86473 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 6.35 c Foreign Exchange Future 1.15900 1.13000 2.50216 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 6.35 P Foreign Exchange Future 0.00800 0.00900 12.50000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 5.35 o] Foreign Exchange Future 2.15200 2.12200 1.39405 0.00000 0.0000 0
29/07/2010 $ /R 2010/12/13 5.35 P Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 4.35 c Foreign Exchange Future 3.15100 3.12100 0.95208 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 4.35 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 15.05 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 15.05 P Foreign Exchange Future 7.54900 7.57900 0.39740 0.00000 0.0000 0
20/07/2010  $/R2010/12/13 13.05 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 13.05 P Foreign Exchange Future 5.54900 5.57900 0.54064 0.00000 0.0000 0
20/07/2010  $/R2010/12/13 11.05 C Foreign Exchange Future 0.00200 0.00200 0.00000 0.00000 0.0000 0
20/07/2010  $/R2010/12/13 11.05 P Foreign Exchange Future 3.55100 3.58100 0.84483 0.00000 0.0000 0
20/07/2010  $/R2010/12/13 9.05 c Foreign Exchange Future 0.04500 0.04400 2.22222 0.00000 0.0000 0
20/07/2010  $/R2010/12/13 9.05 P Foreign Exchange Future 1.59400 1.62300 1.81932 0.00000 0.0000 0
20/07/2010  $/R2010/12/13 3.05 o] Foreign Exchange Future 4.45100 4.42100 0.67401 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 3.05 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 9.10 P Foreign Exchange Future 1.64200 1.67100 1.76614 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 9.10 o] Foreign Exchange Future 0.04300 0.04200 2.32558 0.00000 0.0000 500
29/07/2010  $/R2010/12/13 9.50 o] Foreign Exchange Future 0.03100 0.03000 3.22581 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 9.50 P Foreign Exchange Future 2.03000 2.05900 1.42857 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 9.20 o] Foreign Exchange Future 0.04000 0.03900 2.50000 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 9.20 P Foreign Exchange Future 1.73900 1.76800 1.66763 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 9.55 o] Foreign Exchange Future 0.02900 0.02700 6.89655 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 9.55 P Foreign Exchange Future 2.07800 2.10600 1.34745 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 7.80 c Foreign Exchange Future 0.18600 0.17500 5.91398 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 7.80 P Foreign Exchange Future 0.48500 0.50400 3.91753 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 8.90 P Foreign Exchange Future 1.45100 1.47900 1.92970 0.00000 0.0000 0
29/07/2010 $ /R 2010/12/13 8.90 C Foreign Exchange Future 0.05200 0.05000 3.84615 0.00000 0.0000 30,000
29/07/2010  $/R2010/12/13 7.60 P Foreign Exchange Future 0.34500 0.36000 4.34783 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 7.60 c Foreign Exchange Future 0.24600 0.23100 6.09756 0.00000 0.0000 15,000
29/07/2010  $/R2010/12/13 8.80 P Foreign Exchange Future 1.35600 1.38400 2.06490 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 8.80 c Foreign Exchange Future 0.05700 0.05500 3.50877 0.00000 0.0000 15,000
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20/07/2010  $/R2010/12/13 7.70 C Foreign Exchange Future 0.21400 0.20100 6.07477 0.00000 0.0000 0
20/07/2010  $/R2010/12/13 7.70 P Foreign Exchange Future 0.41300 0.43000 4.11622 0.00000 0.0000 500
20/07/2010  $/R2010/12/13 9.00 P Foreign Exchange Future 1.54600 1.57500 1.87581 0.00000 0.0000 0
20/07/2010  $/R2010/12/13 9.00 o] Foreign Exchange Future 0.04700 0.04600 2.12766 0.00000 0.0000 20,000
29/07/2010  $/R2010/12/13 7.55 P Foreign Exchange Future 0.31300 0.32700 4.47284 0.00000 0.0000 0
29/07/2010  $/R2010/12/13 7.55 o] Foreign Exchange Future 0.26400 0.24800 6.06061 0.00000 0.0000 4,000
29/07/2010  $/R2011/03/14 Foreign Exchange Future 7.59940 7.56900 0.40003 7.63200 7.5665 4,905
29/07/2010  $/R2011/03/14 8.00 o] Foreign Exchange Future 0.25800 0.24600 465116 0.00000 0.0000 27,300
29/07/2010  $/R2011/03/14 8.00 P Foreign Exchange Future 0.65900 0.67700 2.73141 0.00000 0.0000 0
29/07/2010  $/R2011/03/14 8.05 o] Foreign Exchange Future 0.24600 0.23500 4.47154 0.00000 0.0000 340
29/07/2010  $/R2011/03/14 8.05 P Foreign Exchange Future 0.69700 0.71600 2.72597 0.00000 0.0000 0
29/07/2010  $/R2011/03/14 7.95 o] Foreign Exchange Future 0.27100 0.25800 4.79705 0.00000 0.0000 0
29/07/2010  $/R2011/03/14 7.95 P Foreign Exchange Future 0.62200 0.63900 273312 0.00000 0.0000 0
29/07/2010  $/R2011/03/14 8.50 P Foreign Exchange Future 1.06600 1.08900 2.15760 0.00000 0.0000 0
29/07/2010  $/R2011/03/14 8.50 c Foreign Exchange Future 0.16500 0.15800 4.24242 0.00000 0.0000 30,000
29/07/2010  $/R2011/03/14 10.50 P Foreign Exchange Future 2.94200 2.97200 1.01971 0.00000 0.0000 0
29/07/2010 $ /R 2011/03/14 10.50 C Foreign Exchange Future 0.04100 0.04100 0.00000 0.00000 0.0000 30,000
29/07/2010  $/R2011/03/14 7.30 P Foreign Exchange Future 0.23400 0.24400 4.27350 0.00000 0.0000 0
29/07/2010  $/R2011/03/14 7.30 c Foreign Exchange Future 0.53300 0.51300 3.75235 0.00000 0.0000 27,300
29/07/2010  $/R2011/03/14 8.40 P Foreign Exchange Future 0.00000 1.00300 100.00000 0.00000 0.0000 0
29/07/2010  $/R2011/03/14 8.40 c Foreign Exchange Future 0.00000 0.17200 100.00000 0.00000 0.0000 3,000
20/07/2010  $/R2011/06/13 Foreign Exchange Future 7.69860 7.66720 0.40787 0.00000 0.0000 2,900
29/07/2010  $/R 2011/06/13 7.45 c Foreign Exchange Future 0.58600 0.56400 3.75427 0.00000 0.0000 0
20/07/2010  $/R 2011/06/13 7.45 P Foreign Exchange Future 0.33700 0.34700 2.96736 0.00000 0.0000 0
20/07/2010  $/R 2011/06/13 7.50 C Foreign Exchange Future 0.56100 0.53900 3.92157 0.00000 0.0000 0
20/07/2010  $/R 2011/06/13 7.50 P Foreign Exchange Future 0.36200 0.37200 2.76243 0.00000 0.0000 0
20/07/2010  $/R 2011/06/13 7.40 c Foreign Exchange Future 0.61200 0.59000 3.59477 0.00000 0.0000 0
20/07/2010  $/R 2011/06/13 7.40 P Foreign Exchange Future 0.31300 0.32300 3.19489 0.00000 0.0000 0
20/07/2010  £/R 2010/09/13 Foreign Exchange Future 11.56540 11.52900 0.31473 11.51750 11.5175 21,546
20/07/2010  £/R 2010/09/13 12.80 o] Foreign Exchange Future 0.02800 0.02400 14.28571 0.00000 0.0000 0
20/07/2010  £/R 2010/09/13 12.80 P Foreign Exchange Future 1.26300 1.29500 2.53365 0.00000 0.0000 0
20/07/2010  £/R 2010/09/13 12.70 o] Foreign Exchange Future 0.03200 0.02800 12.50000 0.00000 0.0000 0
20/07/2010  £/R 2010/09/13 12.70 P Foreign Exchange Future 1.16700 1.19900 2.74207 0.00000 0.0000 0
20/07/2010  £/R 2010/09/13 12.75 o] Foreign Exchange Future 0.03000 0.02600 13.33333 0.00000 0.0000 0
20/07/2010  £/R 2010/09/13 12.75 P Foreign Exchange Future 1.21500 1.24700 2.63374 0.00000 0.0000 0
20/07/2010  £/R 2010/09/13 12.00 P Foreign Exchange Future 0.54200 0.56700 4.61255 0.00000 0.0000 0
20/07/2010  £/R 2010/09/13 12.00 o] Foreign Exchange Future 0.10700 0.09600 10.28037 0.00000 0.0000 417
20/07/2010  £/R 2010/12/13 Foreign Exchange Future 11.71180 11.67400 0.32275 11.67100 11.6710 12,442
20/07/2010  £/R 2010/12/13 11.90 o] Foreign Exchange Future 0.35400 0.33400 5.64972 0.00000 0.0000 0
20/07/2010  £/R 2010/12/13 11.90 P Foreign Exchange Future 0.54200 0.56000 3.32103 0.00000 0.0000 0
29/07/2010 £/R2010/12/13 11.85 P Foreign Exchange Future 0.50800 0.52600 3.54331 0.00000 0.0000 0
29/07/2010  £/R2010/12/13 11.85 o] Foreign Exchange Future 0.37000 0.35000 5.40541 0.00000 0.0000 50
29/07/2010  £/R 2011/03/14 Foreign Exchange Future 11.85840 11.82010 0.32298 0.00000 0.0000 520
29/07/2010  £/R2011/03/14 11.80 c Foreign Exchange Future 0.59300 0.56700 4.38449 0.00000 0.0000 0
29/07/2010  £/R2011/03/14 11.80 P Foreign Exchange Future 0.53500 0.54700 2.24299 0.00000 0.0000 0
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29/07/2010  £/R2011/03/14 11.85 C Foreign Exchange Future 0.57100 0.54700 4.20315 0.00000 0.0000 0
29/07/2010  £/R2011/03/14 11.85 P Foreign Exchange Future 0.56300 0.57700 2.48668 0.00000 0.0000 0
29/07/2010  £/R 2011/03/14 11.75 c Foreign Exchange Future 0.61500 0.58900 4.22764 0.00000 0.0000 0
29/07/2010  £/R2011/03/14 11.75 P Foreign Exchange Future 0.50700 0.51900 2.36686 0.00000 0.0000 0
29/07/2010  ¥/R2010/09/13 Foreign Exchange Future 0.08460 0.08470 0.11820 0.00000 0.0000 283
29/07/2010  ¥/R 2010/09/13 0.08 C Foreign Exchange Future 0.00307 0.00308 0.32573 0.00000 0.0000 0
29/07/2010  ¥/R 2010/09/13 0.08 P Foreign Exchange Future 0.00137 0.00128 6.56934 0.00000 0.0000 0
29/07/2010  ¥/R2010/12/13 Foreign Exchange Future 0.08590 0.08590 0.00000 0.00000 0.0000 0
29/07/2010  ¥/R2010/12/13 0.09 c Foreign Exchange Future 0.00410 0.00402 1.95122 0.00000 0.0000 0
29/07/2010  ¥/R2010/12/13 0.09 P Foreign Exchange Future 0.00420 0.00412 1.90476 0.00000 0.0000 0
29/07/2010  ¥/R2010/12/13 0.10 c Foreign Exchange Future 0.00164 0.00158 3.65854 0.00000 0.0000 0
29/07/2010  ¥/R2010/12/13 0.10 P Foreign Exchange Future 0.01174 0.01168 0.51107 0.00000 0.0000 0
29/07/2010  ¥/R2010/12/13 0.08 c Foreign Exchange Future 0.01047 0.01046 0.09551 0.00000 0.0000 0
29/07/2010  ¥/R2010/12/13 0.08 P Foreign Exchange Future 0.00057 0.00056 1.75439 0.00000 0.0000 0
29/07/2010  €/R 2010/09/13 Foreign Exchange Future 9.63990 9.65550 0.16183 0.00000 0.0000 16,336
29/07/2010  €/R 2010/09/13 11.66 c Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
29/07/2010  €/R 2010/09/13 11.66 P Foreign Exchange Future 2.02600 2.01000 0.78973 0.00000 0.0000 0
29/07/2010  €/R 2010/09/13 10.20 c Foreign Exchange Future 0.03900 0.03900 0.00000 0.00000 0.0000 0
29/07/2010  €/R 2010/09/13 10.20 P Foreign Exchange Future 0.59900 0.58400 2.50417 0.00000 0.0000 0
29/07/2010  €/R 2010/09/13 10.50 P Foreign Exchange Future 0.87700 0.86100 1.82440 0.00000 0.0000 0
29/07/2010  €/R 2010/09/13 10.50 c Foreign Exchange Future 0.01700 0.01600 5.88235 0.00000 0.0000 2,530
29/07/2010  €/R 2010/09/13 10.00 P Foreign Exchange Future 0.42900 0.41400 3.49650 0.00000 0.0000 0
29/07/2010  €/R 2010/09/13 10.00 c Foreign Exchange Future 0.06900 0.06900 0.00000 0.00000 0.0000 2,000
29/07/2010  €/R 2010/09/13 9.80 P Foreign Exchange Future 0.27900 0.26500 5.01792 0.00000 0.0000 0
29/07/2010  €/R 2010/09/13 9.80 C Foreign Exchange Future 0.11900 0.12000 0.84034 0.00000 0.0000 750
29/07/2010  €/R 2010/09/13 9.30 c Foreign Exchange Future 0.40200 0.41300 2.73632 0.00000 0.0000 0
29/07/2010  €/R 2010/09/13 9.30 P Foreign Exchange Future 0.06200 0.05800 6.45161 0.00000 0.0000 1,500
29/07/2010  €/R2010/12/13 Foreign Exchange Future 9.76180 9.77710 0.15673 9.76000 9.7600 6,609
29/07/2010  €/R2010/12/13 20.20 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 20.20 P Foreign Exchange Future 10.43800 10.42300 0.14371 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 18.20 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 18.20 P Foreign Exchange Future 8.43800 8.42300 0.17777 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 16.20 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 16.20 P Foreign Exchange Future 6.43800 6.42300 0.23299 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 14.20 c Foreign Exchange Future 0.00200 0.00200 0.00000 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 14.20 P Foreign Exchange Future 4.44000 4.42500 0.33784 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 12.20 c Foreign Exchange Future 0.02400 0.02200 8.33333 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 12.20 P Foreign Exchange Future 2.46200 2.44500 0.69050 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 11.20 c Foreign Exchange Future 0.06900 0.06600 434783 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 11.20 P Foreign Exchange Future 1.50700 1.48900 1.19443 0.00000 0.0000 0
29/07/2010 €/R2010/12/13 10.20 (o} Foreign Exchange Future 0.19200 0.18800 2.08333 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 10.20 P Foreign Exchange Future 0.63000 0.61100 3.01587 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 9.20 c Foreign Exchange Future 0.66700 0.67400 1.04948 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 9.20 P Foreign Exchange Future 0.10500 0.09700 7.61905 0.00000 0.0000 0
29/07/2010  €/R 2010/12/13 8.20 c Foreign Exchange Future 1.57300 1.58700 0.89002 0.00000 0.0000 0
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29/07/2010  €/R2010/12/13 8.20 P Foreign Exchange Future 0.01100 0.01000 9.09091 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 12.05 c Foreign Exchange Future 0.02900 0.02800 3.44828 0.00000 0.0000 0
29/07/2010  €/R 2010/12/13 12.05 P Foreign Exchange Future 2.31700 2.30100 0.69055 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 20.25 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 20.25 P Foreign Exchange Future 10.48800 10.47300 0.14302 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 18.25 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 18.25 P Foreign Exchange Future 8.48800 8.47300 0.17672 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 16.25 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 16.25 P Foreign Exchange Future 6.48800 6.47300 0.23120 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 14.25 c Foreign Exchange Future 0.00200 0.00100 50.00000 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 14.25 P Foreign Exchange Future 4.49000 4.47400 0.35635 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 12.25 c Foreign Exchange Future 0.02200 0.02100 454545 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 12.25 P Foreign Exchange Future 2.51000 2.49400 0.63745 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 11.25 c Foreign Exchange Future 0.06600 0.06300 454545 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 11.25 P Foreign Exchange Future 1.55400 1.53600 1.15830 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 10.25 c Foreign Exchange Future 0.18100 0.17700 2.20994 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 10.25 P Foreign Exchange Future 0.66900 0.65000 2.84006 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 9.25 c Foreign Exchange Future 0.63100 0.63700 0.95087 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 9.25 P Foreign Exchange Future 0.11900 0.11000 7.56303 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 8.25 c Foreign Exchange Future 1.52400 1.53800 0.91864 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 8.25 P Foreign Exchange Future 0.01200 0.01100 8.33333 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 20.95 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 20.95 P Foreign Exchange Future 11.18800 11.17300 0.13407 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 18.95 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 18.95 P Foreign Exchange Future 9.18800 9.17300 0.16326 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 16.95 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  €/R 2010/12/13 16.95 P Foreign Exchange Future 7.18800 7.17300 0.20868 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 14.95 c Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 14.95 P Foreign Exchange Future 5.18900 5.17400 0.28907 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 12.95 c Foreign Exchange Future 0.00800 0.00700 12.50000 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 12.95 P Foreign Exchange Future 3.19600 3.18000 0.50063 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 11.95 c Foreign Exchange Future 0.03400 0.03200 5.88235 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 11.95 P Foreign Exchange Future 2.22200 2.20500 0.76508 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 10.95 c Foreign Exchange Future 0.08600 0.08300 3.48837 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 10.95 P Foreign Exchange Future 1.27400 1.25600 1.41287 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 9.95 c Foreign Exchange Future 0.25800 0.25500 1.16279 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 9.95 P Foreign Exchange Future 0.44600 0.42800 4.03587 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 8.95 c Foreign Exchange Future 0.86600 0.87700 1.27021 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 8.95 P Foreign Exchange Future 0.05400 0.05000 7.40741 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 20.85 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010 €/R2010/12/13 20.85 P Foreign Exchange Future 11.08800 11.07300 0.13528 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 18.85 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 18.85 P Foreign Exchange Future 9.08800 9.07300 0.16505 0.00000 0.0000 0
29/07/2010  €/R 2010/12/13 16.85 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 16.85 P Foreign Exchange Future 7.08800 7.07300 0.21163 0.00000 0.0000 0
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20/07/2010  €/R2010/12/13 14.85 C Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
20/07/2010  €/R2010/12/13 14.85 P Foreign Exchange Future 5.08900 5.07400 0.29475 0.00000 0.0000 0
20/07/2010  €/R2010/12/13 12.85 c Foreign Exchange Future 0.00900 0.00900 0.00000 0.00000 0.0000 0
20/07/2010  €/R2010/12/13 12.85 P Foreign Exchange Future 3.09700 3.08200 0.48434 0.00000 0.0000 0
20/07/2010  €/R 2010/12/13 11.85 o] Foreign Exchange Future 0.03900 0.03700 5.12821 0.00000 0.0000 0
20/07/2010  €/R 2010/12/13 11.85 P Foreign Exchange Future 2.12700 2.11000 0.79925 0.00000 0.0000 0
20/07/2010  €/R 2010/12/13 10.85 o] Foreign Exchange Future 0.09500 0.09200 3.15789 0.00000 0.0000 0
20/07/2010  €/R 2010/12/13 10.85 P Foreign Exchange Future 1.18300 1.16500 1.52156 0.00000 0.0000 0
20/07/2010  €/R 2010/12/13 9.85 o] Foreign Exchange Future 0.29200 0.28900 1.02740 0.00000 0.0000 750
20/07/2010  €/R 2010/12/13 9.85 P Foreign Exchange Future 0.38000 0.36200 4.73684 0.00000 0.0000 0
20/07/2010  €/R 2010/12/13 8.85 o] Foreign Exchange Future 0.95200 0.96400 1.26050 0.00000 0.0000 0
20/07/2010  €/R 2010/12/13 8.85 P Foreign Exchange Future 0.04000 0.03700 7.50000 0.00000 0.0000 0
20/07/2010  €/R 2010/12/13 20.00 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
20/07/2010  €/R 2010/12/13 20.00 P Foreign Exchange Future 10.23800 10.22300 0.14651 0.00000 0.0000 0
20/07/2010  €/R 2010/12/13 18.00 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
20/07/2010  €/R 2010/12/13 18.00 P Foreign Exchange Future 8.23800 8.22300 0.18208 0.00000 0.0000 0
29/07/2010 €/R2010/12/13 16.00 (o} Foreign Exchange Future 0.00100 0.00000 100.00000 0.00000 0.0000 0
29/07/2010  €/R 2010/12/13 16.00 P Foreign Exchange Future 6.23900 6.22300 0.25645 0.00000 0.0000 0
29/07/2010  €/R 2010/12/13 14.00 o] Foreign Exchange Future 0.00200 0.00200 0.00000 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 14.00 P Foreign Exchange Future 4.24000 4.22500 0.35377 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 12.00 c Foreign Exchange Future 0.03100 0.03000 3.22581 0.00000 0.0000 0
20/07/2010  €/R2010/12/13 12.00 P Foreign Exchange Future 2.26900 2.25300 0.70516 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 11.00 c Foreign Exchange Future 0.08200 0.07900 3.65854 0.00000 0.0000 0
20/07/2010  €/R2010/12/13 11.00 P Foreign Exchange Future 1.32000 1.30200 1.36364 0.00000 0.0000 0
20/07/2010  €/R2010/12/13 10.00 C Foreign Exchange Future 0.24300 0.24000 1.23457 0.00000 0.0000 0
20/07/2010  €/R2010/12/13 10.00 P Foreign Exchange Future 0.48100 0.46300 3.74220 0.00000 0.0000 0
20/07/2010  €/R2010/12/13 9.00 c Foreign Exchange Future 0.82500 0.83400 1.09091 0.00000 0.0000 0
20/07/2010  €/R2010/12/13 9.00 P Foreign Exchange Future 0.06300 0.05700 9.52381 0.00000 0.0000 0
20/07/2010  €/R2010/12/13 8.00 o] Foreign Exchange Future 1.77000 1.78400 0.79096 0.00000 0.0000 0
20/07/2010  €/R 2010/12/13 8.00 P Foreign Exchange Future 0.00800 0.00700 12.50000 0.00000 0.0000 0
20/07/2010  €/R 2010/12/13 20.10 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
20/07/2010  €/R 2010/12/13 20.10 P Foreign Exchange Future 10.33800 10.32300 0.14510 0.00000 0.0000 0
20/07/2010  €/R 2010/12/13 18.10 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
20/07/2010  €/R 2010/12/13 18.10 P Foreign Exchange Future 8.33800 8.32300 0.17990 0.00000 0.0000 0
20/07/2010  €/R 2010/12/13 16.10 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
20/07/2010  €/R 2010/12/13 16.10 P Foreign Exchange Future 6.33800 6.32300 0.23667 0.00000 0.0000 0
20/07/2010  €/R 2010/12/13 14.10 o] Foreign Exchange Future 0.00200 0.00200 0.00000 0.00000 0.0000 0
20/07/2010  €/R 2010/12/13 14.10 P Foreign Exchange Future 4.34000 4.32500 0.34562 0.00000 0.0000 0
20/07/2010  €/R 2010/12/13 12.10 o] Foreign Exchange Future 0.02700 0.02600 3.70370 0.00000 0.0000 0
20/07/2010  €/R 2010/12/13 12.10 P Foreign Exchange Future 2.36500 2.34900 0.67653 0.00000 0.0000 0
29/07/2010 €/R2010/12/13 11.10 (o} Foreign Exchange Future 0.07500 0.07200 4.00000 0.00000 0.0000 0
29/07/2010  €/R 2010/12/13 11.10 P Foreign Exchange Future 1.41300 1.39500 1.27389 0.00000 0.0000 0
29/07/2010  €/R 2010/12/13 10.10 o] Foreign Exchange Future 0.21600 0.21200 1.85185 0.00000 0.0000 375
29/07/2010  €/R2010/12/13 10.10 P Foreign Exchange Future 0.55400 0.53500 3.42960 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 9.10 c Foreign Exchange Future 0.74400 0.75200 1.07527 0.00000 0.0000 0
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20/07/2010  €/R2010/12/13 9.10 P Foreign Exchange Future 0.08200 0.07500 8.53659 0.00000 0.0000 0
20/07/2010  €/R2010/12/13 8.10 c Foreign Exchange Future 1.67100 1.68600 0.89767 0.00000 0.0000 0
20/07/2010  €/R2010/12/13 8.10 P Foreign Exchange Future 0.00900 0.00900 0.00000 0.00000 0.0000 0
20/07/2010  €/R2010/12/13 20.40 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
20/07/2010  €/R2010/12/13 20.40 P Foreign Exchange Future 10.63800 10.62300 0.14100 0.00000 0.0000 0
20/07/2010  €/R 2010/12/13 18.40 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
20/07/2010  €/R2010/12/13 18.40 P Foreign Exchange Future 8.63800 8.62300 0.17365 0.00000 0.0000 0
20/07/2010  €/R 2010/12/13 16.40 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
20/07/2010  €/R 2010/12/13 16.40 P Foreign Exchange Future 6.63800 6.62300 0.22597 0.00000 0.0000 0
20/07/2010  €/R 2010/12/13 14.40 o] Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
20/07/2010  €/R 2010/12/13 14.40 P Foreign Exchange Future 4.63900 4.62400 0.32335 0.00000 0.0000 0
20/07/2010  €/R 2010/12/13 12.40 o] Foreign Exchange Future 0.01800 0.01700 5.55556 0.00000 0.0000 0
20/07/2010  €/R 2010/12/13 12.40 P Foreign Exchange Future 2.65600 2.64000 0.60241 0.00000 0.0000 0
20/07/2010  €/R 2010/12/13 11.40 o] Foreign Exchange Future 0.05800 0.05500 5.17241 0.00000 0.0000 0
20/07/2010  €/R 2010/12/13 11.40 P Foreign Exchange Future 1.69600 1.67800 1.06132 0.00000 0.0000 0
20/07/2010  €/R 2010/12/13 10.40 o] Foreign Exchange Future 0.15300 0.14900 2.61438 0.00000 0.0000 0
29/07/2010 €/R2010/12/13 10.40 P Foreign Exchange Future 0.79100 0.77200 2.40202 0.00000 0.0000 0
29/07/2010  €/R 2010/12/13 9.40 o] Foreign Exchange Future 0.52700 0.53100 0.75901 0.00000 0.0000 0
29/07/2010  €/R 2010/12/13 9.40 P Foreign Exchange Future 0.16500 0.15400 6.66667 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 8.40 c Foreign Exchange Future 1.37800 1.39100 0.94340 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 8.40 P Foreign Exchange Future 0.01600 0.01400 12.50000 0.00000 0.0000 0
20/07/2010  €/R2010/12/13 20.55 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 20.55 P Foreign Exchange Future 10.78800 10.77300 0.13904 0.00000 0.0000 0
20/07/2010  €/R2010/12/13 18.55 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
20/07/2010  €/R2010/12/13 18.55 P Foreign Exchange Future 8.78800 8.77300 0.17069 0.00000 0.0000 0
20/07/2010  €/R2010/12/13 16.55 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
20/07/2010  €/R2010/12/13 16.55 P Foreign Exchange Future 6.78800 6.77300 0.22098 0.00000 0.0000 0
20/07/2010  €/R2010/12/13 14.55 o] Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
20/07/2010  €/R2010/12/13 14.55 P Foreign Exchange Future 4.78900 4.77400 0.31322 0.00000 0.0000 0
20/07/2010  €/R2010/12/13 12.55 o] Foreign Exchange Future 0.01400 0.01300 7.14286 0.00000 0.0000 0
20/07/2010  €/R 2010/12/13 12.55 P Foreign Exchange Future 2.80200 2.78600 0.57102 0.00000 0.0000 0
20/07/2010  €/R 2010/12/13 11.55 o] Foreign Exchange Future 0.05100 0.04900 3.92157 0.00000 0.0000 0
20/07/2010  €/R 2010/12/13 11.55 P Foreign Exchange Future 1.83900 1.82200 0.92442 0.00000 0.0000 0
20/07/2010  €/R 2010/12/13 10.55 o] Foreign Exchange Future 0.13000 0.12600 3.07692 0.00000 0.0000 0
20/07/2010  €/R 2010/12/13 10.55 P Foreign Exchange Future 0.91800 0.89900 2.06972 0.00000 0.0000 0
20/07/2010  €/R 2010/12/13 9.55 o] Foreign Exchange Future 0.43500 0.43600 0.22989 0.00000 0.0000 0
20/07/2010  €/R 2010/12/13 9.55 P Foreign Exchange Future 0.22300 0.20900 6.27803 0.00000 0.0000 0
20/07/2010  €/R 2010/12/13 8.55 o] Foreign Exchange Future 1.23200 1.24600 1.13636 0.00000 0.0000 0
20/07/2010  €/R 2010/12/13 8.55 P Foreign Exchange Future 0.02000 0.01900 5.00000 0.00000 0.0000 0
20/07/2010  €/R 2010/12/13 19.85 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010 €/R2010/12/13 19.85 P Foreign Exchange Future 10.08800 10.07300 0.14869 0.00000 0.0000 0
29/07/2010  €/R 2010/12/13 17.85 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  €/R 2010/12/13 17.85 P Foreign Exchange Future 8.08800 8.07300 0.18546 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 15.85 c Foreign Exchange Future 0.00100 0.00000 100.00000 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 15.85 P Foreign Exchange Future 6.08900 6.07300 0.26277 0.00000 0.0000 0
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29/07/2010  €/R 2010/12/13 13.85 C Foreign Exchange Future 0.00200 0.00200 0.00000 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 13.85 P Foreign Exchange Future 4.09000 4.07500 0.36675 0.00000 0.0000 0
29/07/2010  €/R 2010/12/13 7.85 c Foreign Exchange Future 1.91800 1.93300 0.78206 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 7.85 P Foreign Exchange Future 0.00600 0.00600 0.00000 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 19.90 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 19.90 P Foreign Exchange Future 10.13800 10.12300 0.14796 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 17.90 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 17.90 P Foreign Exchange Future 8.13800 8.12300 0.18432 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 15.90 c Foreign Exchange Future 0.00100 0.00000 100.00000 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 15.90 P Foreign Exchange Future 6.13900 6.12300 0.26063 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 13.90 c Foreign Exchange Future 0.00200 0.00200 0.00000 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 13.90 P Foreign Exchange Future 4.14000 4.12500 0.36232 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 11.90 c Foreign Exchange Future 0.03600 0.03400 5.55556 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 11.90 P Foreign Exchange Future 2.17400 2.15700 0.78197 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 10.90 c Foreign Exchange Future 0.09100 0.08700 4.39560 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 10.90 P Foreign Exchange Future 1.22900 1.21000 1.54597 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 9.90 c Foreign Exchange Future 0.27400 0.27200 0.72993 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 9.90 P Foreign Exchange Future 0.41200 0.39500 412621 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 8.90 c Foreign Exchange Future 0.90900 0.92000 1.21012 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 8.90 P Foreign Exchange Future 0.04700 0.04300 8.51064 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 7.90 c Foreign Exchange Future 1.86800 1.88300 0.80300 0.00000 0.0000 0
29/07/2010  €/R 2010/12/13 7.90 P Foreign Exchange Future 0.00600 0.00600 0.00000 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 19.95 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 19.95 P Foreign Exchange Future 10.18800 10.17300 0.14723 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 17.95 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 17.95 P Foreign Exchange Future 8.18800 8.17300 0.18319 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 15.95 c Foreign Exchange Future 0.00100 0.00000 100.00000 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 15.95 P Foreign Exchange Future 6.18900 6.17300 0.25852 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 13.95 c Foreign Exchange Future 0.00200 0.00200 0.00000 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 13.95 P Foreign Exchange Future 4.19000 4.17500 0.35800 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 7.95 c Foreign Exchange Future 1.81900 1.83400 0.82463 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 7.95 P Foreign Exchange Future 0.00700 0.00700 0.00000 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 10.30 P Foreign Exchange Future 0.70900 0.69000 2.67983 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 10.30 c Foreign Exchange Future 0.17100 0.16700 2.33918 0.00000 0.0000 60
29/07/2010  €/R2010/12/13 9.60 c Foreign Exchange Future 0.40700 0.40700 0.00000 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 9.60 P Foreign Exchange Future 0.24500 0.23000 6.12245 0.00000 0.0000 750
29/07/2010  €/R2010/12/13 9.30 c Foreign Exchange Future 0.00000 0.60000 100.00000 0.00000 0.0000 0
29/07/2010  €/R2010/12/13 9.30 P Foreign Exchange Future 0.00000 0.12300 100.00000 0.00000 0.0000 1,125
29/07/2010  €/R2011/03/14 Foreign Exchange Future 9.88460 9.90000 0.15580 0.00000 0.0000 8,620
29/07/2010  €/R2011/03/14 9.80 c Foreign Exchange Future 0.47700 0.47300 0.83857 0.00000 0.0000 0
29/07/2010 €/R2011/03/14 9.80 P Foreign Exchange Future 0.39200 0.37300 4.84694 0.00000 0.0000 0
29/07/2010  €/R2011/03/14 9.85 c Foreign Exchange Future 0.45300 0.44900 0.88300 0.00000 0.0000 0
29/07/2010  €/R2011/03/14 9.85 P Foreign Exchange Future 0.41800 0.39900 454545 0.00000 0.0000 0
29/07/2010  €/R2011/03/14 9.75 c Foreign Exchange Future 0.50200 0.49900 0.59761 0.00000 0.0000 0
29/07/2010  €/R2011/03/14 9.75 P Foreign Exchange Future 0.36700 0.34900 4.90463 0.00000 0.0000 0
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29/07/2010  €/R2011/03/14 9.50 P Foreign Exchange Future 0.25600 0.24000 6.25000 0.00000 0.0000 0
29/07/2010  €/R2011/03/14 9.50 c Foreign Exchange Future 0.64100 0.64000 0.15601 0.00000 0.0000 14,937

29/07/2010  €/R2011/03/14 10.40 P Foreign Exchange Future 0.79900 0.77500 3.00375 0.00000 0.0000 0
29/07/2010  €/R2011/03/14 10.40 c Foreign Exchange Future 0.28400 0.27500 3.16901 0.00000 0.0000 14,937

29/07/2010  AU$ /R 2010/09/13 Foreign Exchange Future 6.57920 6.62260 0.65965 0.00000 0.0000 7,991

29/07/2010  AU$ /R 2010/09/13 6.90 C Foreign Exchange Future 0.02500 0.02900 16.00000 0.00000 0.0000 0
29/07/2010  AU$ /R 2010/09/13 6.90 P Foreign Exchange Future 0.34600 0.30600 11.56069 0.00000 0.0000 0
29/07/2010  AU$ /R 2010/12/13 Foreign Exchange Future 6.59260 6.63590 0.65680 0.00000 0.0000 8,119

29/07/2010  AU$ /R 2010/12/13 6.90 c Foreign Exchange Future 0.10400 0.10700 2.88462 0.00000 0.0000 0
29/07/2010  AU$ /R 2010/12/13 6.90 P Foreign Exchange Future 0.41100 0.37100 9.73236 0.00000 0.0000 0
29/07/2010  AU$ /R 2010/12/13 6.95 P Foreign Exchange Future 0.45000 0.40900 9.11111 0.00000 0.0000 0
29/07/2010  AU$ /R 2010/12/13 6.95 c Foreign Exchange Future 0.09300 0.09500 2.15054 0.00000 0.0000 200

29/07/2010  AU$ /R 2011/03/14 Foreign Exchange Future 6.60600 6.64890 0.64941 0.00000 0.0000 25
29/07/2010  AU$ /R 2011/03/14 6.70 c Foreign Exchange Future 0.23600 0.24400 3.38983 0.00000 0.0000 0
29/07/2010  AU$ /R 2011/03/14 6.70 P Foreign Exchange Future 0.33000 0.29500 10.60606 0.00000 0.0000 0
29/07/2010  AU$ /R 2011/03/14 6.75 c Foreign Exchange Future 0.21900 0.22700 3.65297 0.00000 0.0000 0
29/07/2010  AU$ /R 2011/03/14 6.75 P Foreign Exchange Future 0.36300 0.32800 9.64187 0.00000 0.0000 0
29/07/2010  AU$ /R 2011/03/14 6.65 c Foreign Exchange Future 0.25300 0.26300 3.95257 0.00000 0.0000 0
29/07/2010  AU$ /R 2011/03/14 6.65 P Foreign Exchange Future 0.29700 0.26400 11.11111 0.00000 0.0000 0
29/07/2010  CAD/ R 2010/09/13 Foreign Exchange Future 7.13690 7.12770 0.12891 0.00000 0.0000 60
29/07/2010  CAD/ R 2010/09/13 7.50 c Foreign Exchange Future 0.02600 0.02100 19.23077 0.00000 0.0000 0
29/07/2010  CAD/ R 2010/09/13 7.50 P Foreign Exchange Future 0.38900 0.39300 1.02828 0.00000 0.0000 0
29/07/2010  CAD/ R 2010/12/13 Foreign Exchange Future 7.21770 7.20810 0.13301 0.00000 0.0000 0
29/07/2010  CAD/ R 2010/12/13 7.70 C Foreign Exchange Future 0.05700 0.05500 3.50877 0.00000 0.0000 0
29/07/2010  CAD/ R 2010/12/13 7.70 P Foreign Exchange Future 0.53900 0.54700 1.48423 0.00000 0.0000 0
29/07/2010  CAD/ R 2010/12/13 7.75 c Foreign Exchange Future 0.05000 0.04800 4.00000 0.00000 0.0000 0
29/07/2010  CAD/R 2010/12/13 7.75 P Foreign Exchange Future 0.58200 0.59000 1.37457 0.00000 0.0000 0
29/07/2010  CAD/ R 2010/12/13 7.65 c Foreign Exchange Future 0.06400 0.06200 3.12500 0.00000 0.0000 0
29/07/2010  CAD/ R 2010/12/13 7.65 P Foreign Exchange Future 0.49600 0.50400 1.61290 0.00000 0.0000 0
Future Open Interest 376,079

Option Open Interest 495,415

Total 871,494
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