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High/Low for: 04/10/2010

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

04/10/2010  $/R2010/12/13 Foreign Exchange Future 7.01510 7.09320 1.11331 7.09000 7.0180 293,931

04/10/2010  $/R2010/12/13 15.95 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 15.95 P Foreign Exchange Future 8.93500 8.85700 0.87297 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 13.95 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 13.95 P Foreign Exchange Future 6.93500 6.85700 1.12473 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 11.95 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 11.95 P Foreign Exchange Future 4.93500 4.85700 1.58055 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 9.95 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 9.95 P Foreign Exchange Future 2.93500 2.85700 2.65758 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 7.95 c Foreign Exchange Future 0.01200 0.01400 16.66667 0.00000 0.0000 1,000

04/10/2010  $/R2010/12/13 7.95 P Foreign Exchange Future 0.94700 0.87100 8.02534 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 6.95 c Foreign Exchange Future 0.20400 0.25200 23.52941 0.00000 0.0000 0
04/10/2010  $/R 2010/12/13 6.95 P Foreign Exchange Future 0.13900 0.10900 21.58273 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 5.95 C Foreign Exchange Future 1.06700 1.14500 7.31022 0.00000 0.0000 0
04/10/2010  $/R 2010/12/13 5.95 P Foreign Exchange Future 0.00200 0.00200 0.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 4.95 c Foreign Exchange Future 2.06500 2.14300 3.77724 0.00000 0.0000 0
04/10/2010  $/R 2010/12/13 4.95 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 3.95 c Foreign Exchange Future 3.06500 3.14300 2.54486 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 3.95 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 8.55 c Foreign Exchange Future 0.00200 0.00300 50.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 8.55 P Foreign Exchange Future 1.53700 1.46000 5.00976 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 16.00 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 16.00 P Foreign Exchange Future 8.98500 8.90700 0.86811 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 14.00 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 14.00 P Foreign Exchange Future 6.98500 6.90700 1.11668 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 12.00 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 12.00 P Foreign Exchange Future 4.98500 4.90700 1.56469 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 10.00 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 300
04/10/2010  $/R2010/12/13 10.00 P Foreign Exchange Future 2.98500 2.90700 2.61307 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 7.00 c Foreign Exchange Future 0.17600 0.22100 25.56818 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 7.00 P Foreign Exchange Future 0.16100 0.12800 20.49689 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 6.00 c Foreign Exchange Future 1.01800 1.09500 7.56385 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 6.00 P Foreign Exchange Future 0.00300 0.00200 33.33333 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 5.00 c Foreign Exchange Future 2.01500 2.09300 3.87097 0.00000 0.0000 0
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04/10/2010  $/R2010/12/13 5.00 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R 2010/12/13 4.00 c Foreign Exchange Future 3.01500 3.09300 2.58706 0.00000 0.0000 0
04/10/2010  $/R 2010/12/13 4.00 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R 2010/12/13 16.05 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R 2010/12/13 16.05 P Foreign Exchange Future 9.03500 8.95700 0.86331 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 14.05 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 14.05 P Foreign Exchange Future 7.03500 6.95700 1.10874 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 12.05 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 12.05 P Foreign Exchange Future 5.03500 4.95700 1.54916 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 10.05 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 10.05 P Foreign Exchange Future 3.03500 2.95700 2.57002 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 8.05 o] Foreign Exchange Future 0.00900 0.01000 11.11111 0.00000 0.0000 16,000
04/10/2010  $/R2010/12/13 8.05 P Foreign Exchange Future 1.04400 0.96700 7.37548 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 7.05 c Foreign Exchange Future 0.15500 0.19200 23.87097 0.00000 0.0000 10,534
04/10/2010  $/R2010/12/13 7.05 P Foreign Exchange Future 0.19000 0.14900 21.57895 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 6.05 o] Foreign Exchange Future 0.96900 1.04600 7.94634 0.00000 0.0000 0
04/10/2010 $ /R 2010/12/13 6.05 P Foreign Exchange Future 0.00400 0.00300 25.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 5.05 c Foreign Exchange Future 1.96500 2.04300 3.96947 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 5.05 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 4.05 c Foreign Exchange Future 2.96500 3.04300 2.63069 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 4.05 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 16.10 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 16.10 P Foreign Exchange Future 9.08500 9.00700 0.85856 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 14.10 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 14.10 P Foreign Exchange Future 7.08500 7.00700 1.10092 0.00000 0.0000 0
04/10/2010  $/R 2010/12/13 12.10 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 12.10 P Foreign Exchange Future 5.08500 5.00700 1.53392 0.00000 0.0000 0
04/10/2010  $/R 2010/12/13 10.10 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 10.10 P Foreign Exchange Future 3.08500 3.00700 2.52836 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 8.10 o] Foreign Exchange Future 0.00800 0.00900 12.50000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 8.10 P Foreign Exchange Future 1.09300 1.01600 7.04483 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 7.10 o] Foreign Exchange Future 0.13500 0.16500 2222222 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 7.10 P Foreign Exchange Future 0.22000 0.17200 21.81818 0.00000 0.0000 100
04/10/2010  $/R2010/12/13 6.10 o] Foreign Exchange Future 0.92000 0.99600 8.26087 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 6.10 P Foreign Exchange Future 0.00500 0.00300 40.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 5.10 o] Foreign Exchange Future 1.91500 1.99300 4.07311 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 5.10 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R 2010/12/13 4.10 c Foreign Exchange Future 2.91500 2.99300 2.67581 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 4.10 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 8.00 c Foreign Exchange Future 0.01000 0.01200 20.00000 0.00000 0.0000 27,690
04/10/2010 $ /R 2010/12/13 8.00 P Foreign Exchange Future 0.99500 0.91900 7.63819 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 16.15 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 16.15 P Foreign Exchange Future 9.13500 9.05700 0.85386 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 14.15 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 14.15 P Foreign Exchange Future 7.13500 7.05700 1.09320 0.00000 0.0000 0
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04/10/2010  $/R2010/12/13 12.15 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R 2010/12/13 12.15 P Foreign Exchange Future 5.13500 5.05700 1.51899 0.00000 0.0000 0
04/10/2010  $/R 2010/12/13 10.15 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R 2010/12/13 10.15 P Foreign Exchange Future 3.13500 3.05700 2.48804 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 8.15 o] Foreign Exchange Future 0.00700 0.00800 14.28571 0.00000 0.0000 4,400
04/10/2010  $/R2010/12/13 8.15 P Foreign Exchange Future 1.14200 1.06500 6.74256 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 7.15 o] Foreign Exchange Future 0.11800 0.14400 22.03390 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 7.15 P Foreign Exchange Future 0.25300 0.20100 20.55336 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 6.15 o] Foreign Exchange Future 0.87100 0.94700 8.72560 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 6.15 P Foreign Exchange Future 0.00600 0.00400 33.33333 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 5.15 o] Foreign Exchange Future 1.86500 1.94300 4.18231 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 5.15 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 4.15 o] Foreign Exchange Future 2.86500 2.94300 2.72251 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 4.15 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 16.20 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 16.20 P Foreign Exchange Future 9.18500 9.10700 0.84921 0.00000 0.0000 0
04/10/2010 $/R 2010/12/13 14.20 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 14.20 P Foreign Exchange Future 7.18500 7.10700 1.08559 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 12.20 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 12.20 P Foreign Exchange Future 5.18500 5.10700 1.50434 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 10.20 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 10.20 P Foreign Exchange Future 3.18500 3.10700 2.44898 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 8.20 c Foreign Exchange Future 0.00600 0.00700 16.66667 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 8.20 P Foreign Exchange Future 1.19100 1.11400 6.46516 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 7.20 C Foreign Exchange Future 0.10300 0.12600 22.33010 0.00000 0.0000 0
04/10/2010  $/R 2010/12/13 7.20 P Foreign Exchange Future 0.28800 0.23300 19.09722 0.00000 0.0000 3,500
04/10/2010  $/R 2010/12/13 6.20 c Foreign Exchange Future 0.82300 0.89800 9.11300 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 6.20 P Foreign Exchange Future 0.00800 0.00500 37.50000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 5.20 o] Foreign Exchange Future 1.81500 1.89300 4.29752 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 5.20 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 4.20 o] Foreign Exchange Future 2.81500 2.89300 2.77087 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 4.20 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 16.25 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 16.25 P Foreign Exchange Future 9.23500 9.15700 0.84461 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 14.25 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 14.25 P Foreign Exchange Future 7.23500 7.15700 1.07809 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 12.25 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 12.25 P Foreign Exchange Future 5.23500 5.15700 1.48997 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 10.25 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 10.25 P Foreign Exchange Future 3.23500 3.15700 2.41113 0.00000 0.0000 0
04/10/2010 $ /R 2010/12/13 8.25 C Foreign Exchange Future 0.00500 0.00600 20.00000 0.00000 0.0000 4,000
04/10/2010  $/R2010/12/13 8.25 P Foreign Exchange Future 1.24000 1.16300 6.20968 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 7.25 c Foreign Exchange Future 0.08900 0.10900 22.47191 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 7.25 P Foreign Exchange Future 0.32400 0.26600 17.90123 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 6.25 c Foreign Exchange Future 0.77500 0.85000 9.67742 0.00000 0.0000 0
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04/10/2010 $/R2010/12/13 6.25 P Foreign Exchange Future 0.01000 0.00700 30.00000 0.00000 0.0000 0
04/10/2010 $/R 2010/12/13 5.25 Cc Foreign Exchange Future 1.76500 1.84300 4.41926 0.00000 0.0000 0
04/10/2010 $/R 2010/12/13 5.25 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010 $/R 2010/12/13 4.25 Cc Foreign Exchange Future 2.76500 2.84300 2.82098 0.00000 0.0000 0
04/10/2010 $/R 2010/12/13 4.25 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010 $/R 2010/12/13 16.45 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010 $/R 2010/12/13 16.45 P Foreign Exchange Future 9.43500 9.35700 0.82671 0.00000 0.0000 0
04/10/2010 $/R 2010/12/13 14.45 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010 $/R 2010/12/13 14.45 P Foreign Exchange Future 7.43500 7.35700 1.04909 0.00000 0.0000 0
04/10/2010 $/R 2010/12/13 12.45 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010 $/R 2010/12/13 12.45 P Foreign Exchange Future 5.43500 5.35700 1.43514 0.00000 0.0000 0
04/10/2010 $/R 2010/12/13 10.45 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010 $/R 2010/12/13 10.45 P Foreign Exchange Future 3.43500 3.35700 2.27074 0.00000 0.0000 0
04/10/2010 $/R 2010/12/13 8.45 C Foreign Exchange Future 0.00300 0.00300 0.00000 0.00000 0.0000 0
04/10/2010 $/R 2010/12/13 8.45 P Foreign Exchange Future 1.43800 1.36000 5.42420 0.00000 0.0000 0
04/10/2010 $ /R 2010/12/13 7.45 C Foreign Exchange Future 0.05000 0.06100 22.00000 0.00000 0.0000 0
04/10/2010 $ /R 2010/12/13 7.45 P Foreign Exchange Future 0.48500 0.41800 13.81443 0.00000 0.0000 0
04/10/2010 $ /R 2010/12/13 6.45 C Foreign Exchange Future 0.58800 0.66000 12.24490 0.00000 0.0000 0
04/10/2010 $ /R 2010/12/13 6.45 P Foreign Exchange Future 0.02300 0.01700 26.08696 0.00000 0.0000 0
04/10/2010 $/R 2010/12/13 5.45 C Foreign Exchange Future 1.56500 1.64300 4.98403 0.00000 0.0000 0
04/10/2010 $/R2010/12/13 5.45 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010 $/R2010/12/13 4.45 Cc Foreign Exchange Future 2.56500 2.64300 3.04094 0.00000 0.0000 0
04/10/2010 $/R 2010/12/13 4.45 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010 $/R 2010/12/13 16.40 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010 $/R2010/12/13 16.40 P Foreign Exchange Future 9.38500 9.30700 0.83111 0.00000 0.0000 0
04/10/2010 $/R 2010/12/13 14.40 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010 $ /R 2010/12/13 14.40 P Foreign Exchange Future 7.38500 7.30700 1.05619 0.00000 0.0000 0
04/10/2010 $/R 2010/12/13 12.40 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010 $/R 2010/12/13 12.40 P Foreign Exchange Future 5.38500 5.30700 1.44847 0.00000 0.0000 0
04/10/2010 $/R 2010/12/13 10.40 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010 $/R 2010/12/13 10.40 P Foreign Exchange Future 3.38500 3.30700 2.30428 0.00000 0.0000 0
04/10/2010 $/R 2010/12/13 8.40 C Foreign Exchange Future 0.00300 0.00400 33.33333 0.00000 0.0000 0
04/10/2010 $/R 2010/12/13 8.40 P Foreign Exchange Future 1.38800 1.31100 5.54755 0.00000 0.0000 0
04/10/2010 $/R 2010/12/13 7.40 C Foreign Exchange Future 0.05800 0.07100 22.41379 0.00000 0.0000 7,407
04/10/2010 $/R 2010/12/13 7.40 P Foreign Exchange Future 0.44300 0.37800 14.67269 0.00000 0.0000 48,000
04/10/2010 $/R 2010/12/13 6.40 C Foreign Exchange Future 0.63400 0.70600 11.35647 0.00000 0.0000 0
04/10/2010 $/R 2010/12/13 6.40 P Foreign Exchange Future 0.01900 0.01300 31.57895 0.00000 0.0000 0
04/10/2010 $/R 2010/12/13 5.40 C Foreign Exchange Future 1.61500 1.69300 4.82972 0.00000 0.0000 0
04/10/2010 $/R 2010/12/13 5.40 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010 $ /R 2010/12/13 4.40 C Foreign Exchange Future 2.61500 2.69300 2.98279 0.00000 0.0000 0
04/10/2010 $ /R 2010/12/13 4.40 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010 $/R 2010/12/13 8.60 C Foreign Exchange Future 0.00200 0.00200 0.00000 0.00000 0.0000 3,185
04/10/2010 $ /R 2010/12/13 8.60 P Foreign Exchange Future 1.58700 1.50900 4.91493 0.00000 0.0000 0
04/10/2010 $ /R 2010/12/13 16.50 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010 $/R2010/12/13 16.50 P Foreign Exchange Future 9.48500 9.40700 0.82235 0.00000 0.0000 0
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04/10/2010  $/R2010/12/13 14.50 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R 2010/12/13 14.50 P Foreign Exchange Future 7.48500 7.40700 1.04208 0.00000 0.0000 0
04/10/2010  $/R 2010/12/13 12.50 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R 2010/12/13 12.50 P Foreign Exchange Future 5.48500 5.40700 1.42206 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 10.50 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R 2010/12/13 10.50 P Foreign Exchange Future 3.48500 3.40700 2.23816 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 8.50 o] Foreign Exchange Future 0.00300 0.00300 0.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 8.50 P Foreign Exchange Future 1.48800 1.41000 5.24194 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 7.50 o] Foreign Exchange Future 0.04300 0.05300 23.25581 0.00000 0.0000 33,300
04/10/2010  $/R2010/12/13 7.50 P Foreign Exchange Future 0.52800 0.46000 12.87879 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 6.50 o] Foreign Exchange Future 0.54300 0.61400 13.07551 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 6.50 P Foreign Exchange Future 0.02800 0.02100 25.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 5.50 o] Foreign Exchange Future 1.51600 1.59400 5.14512 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 5.50 P Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 450 c Foreign Exchange Future 2.51500 2.59300 3.10139 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 450 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010 $ /R 2010/12/13 8.30 C Foreign Exchange Future 0.00400 0.00500 25.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 8.30 P Foreign Exchange Future 1.28900 1.21200 5.97362 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 15.85 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 15.85 P Foreign Exchange Future 8.83500 8.75700 0.88285 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 13.85 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 13.85 P Foreign Exchange Future 6.83500 6.75700 1.14119 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 11.85 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 11.85 P Foreign Exchange Future 4.83500 475700 1.61324 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 9.85 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R 2010/12/13 9.85 P Foreign Exchange Future 2.83500 2.75700 275132 0.00000 0.0000 0
04/10/2010  $/R 2010/12/13 7.85 c Foreign Exchange Future 0.01600 0.01900 18.75000 0.00000 0.0000 14,644
04/10/2010  $/R2010/12/13 7.85 P Foreign Exchange Future 0.85100 0.77600 8.81316 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 6.85 o] Foreign Exchange Future 0.26700 0.32200 20.59925 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 6.85 P Foreign Exchange Future 0.10200 0.07900 22.54902 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 5.85 o] Foreign Exchange Future 1.16700 1.24400 6.59811 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 5.85 P Foreign Exchange Future 0.00200 0.00100 50.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 4.85 o] Foreign Exchange Future 2.16500 2.24300 3.60277 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 4.85 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 3.85 o] Foreign Exchange Future 3.16500 3.24300 2.46445 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 3.85 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 15.90 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 15.90 P Foreign Exchange Future 8.88500 8.80700 0.87788 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 13.90 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 13.90 P Foreign Exchange Future 6.88500 6.80700 1.13290 0.00000 0.0000 0
04/10/2010 $ /R 2010/12/13 11.90 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 11.90 P Foreign Exchange Future 4.88500 4.80700 1.59672 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 9.90 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 9.90 P Foreign Exchange Future 2.88500 2.80700 2.70364 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 7.90 c Foreign Exchange Future 0.01300 0.01600 23.07692 0.00000 0.0000 30,000
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04/10/2010  $/R2010/12/13 7.90 P Foreign Exchange Future 0.89800 0.82300 8.35189 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 6.90 c Foreign Exchange Future 0.23500 0.28600 21.70213 0.00000 0.0000 0
04/10/2010  $/R 2010/12/13 6.90 P Foreign Exchange Future 0.12000 0.09300 22.50000 0.00000 0.0000 0
04/10/2010  $/R 2010/12/13 5.90 c Foreign Exchange Future 1.11700 1.19500 6.98299 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 5.90 P Foreign Exchange Future 0.00200 0.00200 0.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 4.90 C Foreign Exchange Future 2.11500 2.19300 3.68794 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 4.90 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 3.90 c Foreign Exchange Future 3.11500 3.19300 2.50401 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 3.90 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 16.30 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 16.30 P Foreign Exchange Future 9.28500 9.20700 0.84006 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 14.30 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 14.30 P Foreign Exchange Future 7.28500 7.20700 1.07069 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 12.30 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 12.30 P Foreign Exchange Future 5.28500 5.20700 1.47588 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 10.30 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 10.30 P Foreign Exchange Future 3.28500 3.20700 2.37443 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 7.30 c Foreign Exchange Future 0.07700 0.09500 23.37662 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 7.30 P Foreign Exchange Future 0.36200 0.30200 16.57459 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 6.30 c Foreign Exchange Future 0.72700 0.80100 10.17882 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 6.30 P Foreign Exchange Future 0.01200 0.00800 33.33333 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 5.30 c Foreign Exchange Future 1.71500 1.79300 454810 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 5.30 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 4.30 C Foreign Exchange Future 2.71500 2.79300 2.87293 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 430 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 16.35 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R 2010/12/13 16.35 P Foreign Exchange Future 9.33500 9.25700 0.83557 0.00000 0.0000 0
04/10/2010  $/R 2010/12/13 14.35 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 14.35 P Foreign Exchange Future 7.33500 7.25700 1.06339 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 12.35 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 12.35 P Foreign Exchange Future 5.33500 5.25700 1.46204 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 10.35 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 10.35 P Foreign Exchange Future 3.33500 3.25700 2.33883 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 8.35 c Foreign Exchange Future 0.00400 0.00400 0.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 8.35 P Foreign Exchange Future 1.33900 1.26100 5.82524 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 7.35 c Foreign Exchange Future 0.06700 0.08200 22.38806 0.00000 0.0000 2,040
04/10/2010  $/R2010/12/13 7.35 P Foreign Exchange Future 0.40200 0.33900 15.67164 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 6.35 c Foreign Exchange Future 0.68000 0.75400 10.88235 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 6.35 P Foreign Exchange Future 0.01500 0.01100 26.66667 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 5.35 c Foreign Exchange Future 1.66500 1.74300 4.68468 0.00000 0.0000 0
04/10/2010 $ /R 2010/12/13 5.35 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 435 c Foreign Exchange Future 2.66500 2.74300 2.92683 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 435 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 15.05 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 15.05 P Foreign Exchange Future 8.03500 7.95700 0.97075 0.00000 0.0000 0
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04/10/2010  $/R2010/12/13 13.05 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 13.05 P Foreign Exchange Future 6.03500 5.95700 1.29246 0.00000 0.0000 0
04/10/2010  $/R 2010/12/13 11.05 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R 2010/12/13 11.05 P Foreign Exchange Future 4.03500 3.95700 1.93309 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 9.05 c Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 9.05 P Foreign Exchange Future 2.03600 1.95800 3.83104 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 3.05 c Foreign Exchange Future 3.96500 4.04300 1.96721 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 3.05 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 9.10 P Foreign Exchange Future 2.08600 2.00800 3.73921 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 9.10 c Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 500
04/10/2010  $/R2010/12/13 9.50 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 9.50 P Foreign Exchange Future 2.48500 2.40700 3.13883 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 9.20 c Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 9.20 P Foreign Exchange Future 2.18600 2.10800 3.56816 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 9.55 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 9.55 P Foreign Exchange Future 2.53500 2.45700 3.07692 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 7.80 c Foreign Exchange Future 0.01800 0.02200 2222222 0.00000 0.0000 2,423
04/10/2010  $/R2010/12/13 7.80 P Foreign Exchange Future 0.80300 0.72900 9.21544 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 8.90 P Foreign Exchange Future 1.88600 1.80800 413574 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 8.90 c Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 30,000
04/10/2010  $/R2010/12/13 7.60 P Foreign Exchange Future 0.61700 0.54600 11.50729 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 7.60 c Foreign Exchange Future 0.03200 0.03900 21.87500 0.00000 0.0000 15,000
04/10/2010  $/R2010/12/13 8.80 P Foreign Exchange Future 1.78600 1.70800 4.36730 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 8.80 C Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 15,000
04/10/2010  $/R2010/12/13 7.70 C Foreign Exchange Future 0.02400 0.02900 20.83333 0.00000 0.0000 1,000
04/10/2010  $/R2010/12/13 7.70 P Foreign Exchange Future 0.70900 0.63600 10.29619 0.00000 0.0000 500
04/10/2010  $/R 2010/12/13 9.00 P Foreign Exchange Future 1.98600 1.90800 3.92749 0.00000 0.0000 0
04/10/2010  $/R 2010/12/13 9.00 c Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 20,000
04/10/2010  $/R2010/12/13 7.55 P Foreign Exchange Future 0.57200 0.50300 12.06294 0.00000 0.0000 0
04/10/2010  $/R2010/12/13 7.55 c Foreign Exchange Future 0.03700 0.04600 24.32432 0.00000 0.0000 6,534
04/10/2010  $/R2011/03/14 Foreign Exchange Future 7.11370 7.19270 1.11053 7.16440 7.1270 52,597
04/10/2010  $/R2011/03/14 8.00 c Foreign Exchange Future 0.07800 0.08600 10.25641 0.00000 0.0000 33,350
04/10/2010  $/R2011/03/14 8.00 P Foreign Exchange Future 0.96400 0.89300 7.36515 0.00000 0.0000 0
04/10/2010  $/R2011/03/14 8.05 c Foreign Exchange Future 0.07400 0.08000 8.10811 0.00000 0.0000 340
04/10/2010  $/R2011/03/14 8.05 P Foreign Exchange Future 1.01000 0.93700 7.22772 0.00000 0.0000 0
04/10/2010  $/R2011/03/14 7.95 c Foreign Exchange Future 0.08300 0.09200 10.84337 0.00000 0.0000 0
04/10/2010  $/R2011/03/14 7.95 P Foreign Exchange Future 0.91900 0.84900 7.61697 0.00000 0.0000 0
04/10/2010  $/R2011/03/14 8.50 P Foreign Exchange Future 1.43000 1.35400 5.31469 0.00000 0.0000 0
04/10/2010  $/R2011/03/14 8.50 c Foreign Exchange Future 0.04400 0.04700 6.81818 0.00000 0.0000 30,000
04/10/2010  $/R2011/03/14 10.50 P Foreign Exchange Future 3.38900 3.31000 2.33107 0.00000 0.0000 0
04/10/2010  $/R2011/03/14 10.50 c Foreign Exchange Future 0.00300 0.00300 0.00000 0.00000 0.0000 30,000
04/10/2010  $/R2011/03/14 7.30 P Foreign Exchange Future 0.39200 0.33800 13.77551 0.00000 0.0000 0
04/10/2010  $/R2011/03/14 7.30 c Foreign Exchange Future 0.20600 0.23100 12.13592 0.00000 0.0000 33,350
04/10/2010  $/R2011/03/14 8.40 P Foreign Exchange Future 1.33500 1.26000 5.61798 0.00000 0.0000 0
04/10/2010  $/R 2011/03/14 8.40 c Foreign Exchange Future 0.04900 0.05300 8.16327 0.00000 0.0000 3,000
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04/10/2010  $/R2011/03/14 7.50 P Foreign Exchange Future 0.54000 0.47900 11.29630 0.00000 0.0000 0
04/10/2010  $/R 2011/03/14 7.50 c Foreign Exchange Future 0.15400 0.17200 11.68831 0.00000 0.0000 12,000

04/10/2010  $/R 2011/03/14 7.55 P Foreign Exchange Future 0.57900 0.51700 10.70812 0.00000 0.0000 0
04/10/2010  $/R 2011/03/14 7.55 o] Foreign Exchange Future 0.14300 0.16000 11.88811 0.00000 0.0000 371

04/10/2010  $/R 2011/03/14 7.60 P Foreign Exchange Future 0.62000 0.55600 10.32258 0.00000 0.0000 0
04/10/2010  $/R 2011/03/14 7.60 o] Foreign Exchange Future 0.13400 0.14900 11.19403 0.00000 0.0000 500

04/10/2010  $/R 2011/03/14 7.25 P Foreign Exchange Future 0.35800 0.30600 14.52514 0.00000 0.0000 0
04/10/2010  $/R 2011/03/14 7.25 o] Foreign Exchange Future 0.22200 0.24900 12.16216 0.00000 0.0000 7,500

04/10/2010  $/R 2011/06/13 Foreign Exchange Future 7.21070 7.29160 1.12194 0.00000 0.0000 13,955

04/10/2010  $/R 2011/06/13 7.45 o] Foreign Exchange Future 0.26700 0.29200 9.36330 0.00000 0.0000 0
04/10/2010  $/R 2011/06/13 7.45 P Foreign Exchange Future 0.50600 0.45000 11.06719 0.00000 0.0000 0
04/10/2010  $/R 2011/06/13 7.50 o] Foreign Exchange Future 0.25300 0.27600 9.09091 0.00000 0.0000 0
04/10/2010  $/R 2011/06/13 7.50 P Foreign Exchange Future 0.54200 0.48400 10.70111 0.00000 0.0000 0
04/10/2010  $/R 2011/06/13 7.40 c Foreign Exchange Future 0.28200 0.30800 9.21986 0.00000 0.0000 0
04/10/2010  $/R 2011/06/13 7.40 P Foreign Exchange Future 0.47100 0.41600 11.67728 0.00000 0.0000 0
04/10/2010  $/R 2011/06/13 6.70 o] Foreign Exchange Future 0.64600 0.70600 9.28793 0.00000 0.0000 0
04/10/2010 $ /R 2011/06/13 6.70 P Foreign Exchange Future 0.13500 0.11400 15.55556 0.00000 0.0000 0
04/10/2010  £/R 2010/12/13 Foreign Exchange Future 11.07930 11.23230 1.38095 11.20000 11.0560 21,799

04/10/2010  £/R 2010/12/13 11.90 o] Foreign Exchange Future 0.05600 0.07300 30.35714 0.00000 0.0000 0
04/10/2010  £/R2010/12/13 11.90 P Foreign Exchange Future 0.87700 0.74100 15.50741 0.00000 0.0000 0
04/10/2010  £/R2010/12/13 11.85 P Foreign Exchange Future 0.83200 0.69800 16.10577 0.00000 0.0000 0
04/10/2010  £/R2010/12/13 11.85 c Foreign Exchange Future 0.06100 0.08000 31.14754 0.00000 0.0000 50
04/10/2010  £/R 2011/03/14 Foreign Exchange Future 11.22770 11.38240 1.37784 11.34650 11.3465 22,556
04/10/2010  £/R 2011/03/14 11.80 C Foreign Exchange Future 0.21900 0.26400 20.54795 0.00000 0.0000 0
04/10/2010  £/R 2011/03/14 11.80 P Foreign Exchange Future 0.79100 0.68200 13.78003 0.00000 0.0000 0
04/10/2010  £/R 2011/03/14 11.85 c Foreign Exchange Future 0.20900 0.25200 20.57416 0.00000 0.0000 0
04/10/2010  £/R 2011/03/14 11.85 P Foreign Exchange Future 0.83100 0.72000 13.35740 0.00000 0.0000 0
04/10/2010  £/R 2011/03/14 11.75 o] Foreign Exchange Future 0.23100 0.27800 20.34632 0.00000 0.0000 0
04/10/2010  £/R 2011/03/14 11.75 P Foreign Exchange Future 0.75300 0.64600 14.20983 0.00000 0.0000 0
04/10/2010  £/R 2011/03/14 11.45 P Foreign Exchange Future 0.53500 0.44500 16.82243 0.00000 0.0000 0
04/10/2010  £/R 2011/03/14 11.45 o] Foreign Exchange Future 0.31300 0.37700 20.44728 0.00000 0.0000 870
04/10/2010  £/R 2011/03/14 12.55 P Foreign Exchange Future 1.42900 1.29600 9.30721 0.00000 0.0000 0
04/10/2010  £/R 2011/03/14 12.55 o] Foreign Exchange Future 0.10700 0.12800 19.62617 0.00000 0.0000 870
04/10/2010  £/R 2011/06/13 Foreign Exchange Future 11.37290 11.53130 1.39278 11.46220 11.4622 1,510
04/10/2010  £/R 2011/06/13 11.85 o] Foreign Exchange Future 0.35300 0.41100 16.43059 0.00000 0.0000 0
04/10/2010  £/R 2011/06/13 11.85 P Foreign Exchange Future 0.83000 0.73000 12.04819 0.00000 0.0000 0
04/10/2010  £/R 2011/06/13 11.90 o] Foreign Exchange Future 0.33900 0.39500 16.51917 0.00000 0.0000 0
04/10/2010  £/R 2011/06/13 11.90 P Foreign Exchange Future 0.86600 0.76400 11.77829 0.00000 0.0000 0
04/10/2010  £/R 2011/06/13 11.80 o] Foreign Exchange Future 0.36700 0.42600 16.07629 0.00000 0.0000 0
04/10/2010  £/R 2011/06/13 11.80 P Foreign Exchange Future 0.79400 0.69500 12.46851 0.00000 0.0000 0
04/10/2010 ¥ /R 2010/12/13 Foreign Exchange Future 0.08430 0.08510 0.94899 0.00000 0.0000 141

04/10/2010  ¥/R 2010/12/13 0.09 o] Foreign Exchange Future 0.00221 0.00246 11.31222 0.00000 0.0000 0
04/10/2010  ¥/R 2010/12/13 0.09 P Foreign Exchange Future 0.00391 0.00336 14.06650 0.00000 0.0000 0
04/10/2010  ¥/R2010/12/13 0.10 c Foreign Exchange Future 0.00046 0.00049 6.52174 0.00000 0.0000 0
04/10/2010  ¥/R2010/12/13 0.10 P Foreign Exchange Future 0.01216 0.01139 6.33224 0.00000 0.0000 0
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04/10/2010 ¥ /R 2010/12/13 0.08 Cc Foreign Exchange Future 0.00865 0.00937 8.32370 0.00000 0.0000 0
04/10/2010 ¥ /R 2010/12/13 0.08 P Foreign Exchange Future 0.00035 0.00027 22.85714 0.00000 0.0000 0
04/10/2010 ¥ /R 2011/03/14 Foreign Exchange Future 0.08560 0.08640 0.93458 0.00000 0.0000 0
04/10/2010 ¥ /R 2011/03/14 0.09 Cc Foreign Exchange Future 0.00396 0.00425 7.32323 0.00000 0.0000 0
04/10/2010 ¥ /R 2011/03/14 0.09 P Foreign Exchange Future 0.00536 0.00485 9.51493 0.00000 0.0000 0
04/10/2010 ¥ /R 2011/03/14 0.10 C Foreign Exchange Future 0.00162 0.00172 6.17284 0.00000 0.0000 0
04/10/2010 ¥ /R 2011/03/14 0.10 P Foreign Exchange Future 0.01302 0.01232 5.37634 0.00000 0.0000 0
04/10/2010 ¥ /R 2011/03/14 0.08 C Foreign Exchange Future 0.00961 0.01027 6.86785 0.00000 0.0000 0
04/10/2010 ¥ /R 2011/03/14 0.08 P Foreign Exchange Future 0.00101 0.00087 13.86139 0.00000 0.0000 0
04/10/2010 €/R2010/12/13 Foreign Exchange Future 9.63260 9.70180 0.71839 9.61700 9.6170 10,747
04/10/2010 €/R2010/12/13 20.20 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010 €/R2010/12/13 20.20 P Foreign Exchange Future 10.56700 10.49800 0.65298 0.00000 0.0000 0
04/10/2010 €/R 2010/12/13 18.20 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010 €/R2010/12/13 18.20 P Foreign Exchange Future 8.56700 8.49800 0.80542 0.00000 0.0000 0
04/10/2010 €/R2010/12/13 16.20 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010 €/R2010/12/13 16.20 P Foreign Exchange Future 6.56700 6.49800 1.05071 0.00000 0.0000 0
04/10/2010 €/R2010/12/13 14.20 (o} Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010 €/R2010/12/13 14.20 P Foreign Exchange Future 4.56700 4.49800 1.51084 0.00000 0.0000 0
04/10/2010 €/R2010/12/13 12.20 (o} Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
04/10/2010 €/R 2010/12/13 12.20 P Foreign Exchange Future 2.56800 2.49900 2.68692 0.00000 0.0000 0
04/10/2010 €/R2010/12/13 11.20 Cc Foreign Exchange Future 0.00600 0.00700 16.66667 0.00000 0.0000 0
04/10/2010 €/R2010/12/13 11.20 P Foreign Exchange Future 1.57300 1.50500 4.32295 0.00000 0.0000 0
04/10/2010 €/R2010/12/13 10.20 Cc Foreign Exchange Future 0.06000 0.06700 11.66667 0.00000 0.0000 0
04/10/2010 €/R2010/12/13 10.20 P Foreign Exchange Future 0.62700 0.56500 9.88836 0.00000 0.0000 0
04/10/2010 €/R2010/12/13 9.20 Cc Foreign Exchange Future 0.49600 0.55100 11.08871 0.00000 0.0000 0
04/10/2010 €/R2010/12/13 9.20 P Foreign Exchange Future 0.06300 0.04900 22.22222 0.00000 0.0000 0
04/10/2010 €/R2010/12/13 8.20 Cc Foreign Exchange Future 1.43500 1.50400 4.80836 0.00000 0.0000 0
04/10/2010 €/R2010/12/13 8.20 P Foreign Exchange Future 0.00200 0.00200 0.00000 0.00000 0.0000 0
04/10/2010 €/R2010/12/13 12.05 C Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
04/10/2010 €/R2010/12/13 12.05 P Foreign Exchange Future 2.41800 2.34900 2.85360 0.00000 0.0000 0
04/10/2010 €/R2010/12/13 20.25 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010 €/R2010/12/13 20.25 P Foreign Exchange Future 10.61700 10.54800 0.64990 0.00000 0.0000 0
04/10/2010 €/R2010/12/13 18.25 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010 €/R2010/12/13 18.25 P Foreign Exchange Future 8.61700 8.54800 0.80074 0.00000 0.0000 0
04/10/2010 €/R2010/12/13 16.25 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010 €/R2010/12/13 16.25 P Foreign Exchange Future 6.61700 6.54800 1.04277 0.00000 0.0000 0
04/10/2010 €/R2010/12/13 14.25 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010 €/R2010/12/13 14.25 P Foreign Exchange Future 4.61700 4.54800 1.49448 0.00000 0.0000 0
04/10/2010 €/R2010/12/13 12.25 C Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
04/10/2010 €/R2010/12/13 12.25 P Foreign Exchange Future 2.61800 2.54900 2.63560 0.00000 0.0000 0
04/10/2010 €/R2010/12/13 11.25 (o} Foreign Exchange Future 0.00600 0.00600 0.00000 0.00000 0.0000 0
04/10/2010 €/R2010/12/13 11.25 P Foreign Exchange Future 1.62300 1.55400 4.25139 0.00000 0.0000 0
04/10/2010 €/R2010/12/13 10.25 (o} Foreign Exchange Future 0.05300 0.06000 13.20755 0.00000 0.0000 0
04/10/2010 €/R 2010/12/13 10.25 P Foreign Exchange Future 0.67000 0.60800 9.25373 0.00000 0.0000 0
04/10/2010 €/R2010/12/13 9.25 Cc Foreign Exchange Future 0.45700 0.51000 11.59737 0.00000 0.0000 0
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04/10/2010  €/R2010/12/13 9.25 P Foreign Exchange Future 0.07400 0.05800 21.62162 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 8.25 c Foreign Exchange Future 1.38500 1.45400 4.98195 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 8.25 P Foreign Exchange Future 0.00200 0.00200 0.00000 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 20.95 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 20.95 P Foreign Exchange Future 11.31700 11.24800 0.60970 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 18.95 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 18.95 P Foreign Exchange Future 9.31700 9.24800 0.74058 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 16.95 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 16.95 P Foreign Exchange Future 7.31700 7.24800 0.94301 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 14.95 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 14.95 P Foreign Exchange Future 5.31700 5.24800 1.29772 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 12.95 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 12.95 P Foreign Exchange Future 3.31700 3.24800 2.08019 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 11.95 o] Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 11.95 P Foreign Exchange Future 2.31800 2.24900 2.97670 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 10.95 o] Foreign Exchange Future 0.01100 0.01100 0.00000 0.00000 0.0000 0
04/10/2010 €/R2010/12/13 10.95 P Foreign Exchange Future 1.32800 1.25900 5.19578 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 9.95 o] Foreign Exchange Future 0.10600 0.12000 13.20755 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 9.95 P Foreign Exchange Future 0.42300 0.36800 13.00236 0.00000 0.0000 0
04/10/2010  €/R2010/12/13 8.95 c Foreign Exchange Future 0.70800 0.77200 9.03955 0.00000 0.0000 0
04/10/2010  €/R2010/12/13 8.95 P Foreign Exchange Future 0.02500 0.02000 20.00000 0.00000 0.0000 0
04/10/2010  €/R2010/12/13 20.85 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  €/R2010/12/13 20.85 P Foreign Exchange Future 11.21700 11.14800 0.61514 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 18.85 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 18.85 P Foreign Exchange Future 9.21700 9.14800 0.74862 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 16.85 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 16.85 P Foreign Exchange Future 7.21700 7.14800 0.95608 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 14.85 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 14.85 P Foreign Exchange Future 5.21700 5.14800 1.32260 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 12.85 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 12.85 P Foreign Exchange Future 3.21700 3.14800 2.14486 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 11.85 o] Foreign Exchange Future 0.00200 0.00200 0.00000 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 11.85 P Foreign Exchange Future 2.21900 2.15000 3.10951 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 10.85 o] Foreign Exchange Future 0.01300 0.01400 7.69231 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 10.85 P Foreign Exchange Future 1.23000 1.16200 5.52846 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 9.85 o] Foreign Exchange Future 0.13200 0.15100 14.39394 0.00000 0.0000 750
04/10/2010  €/R 2010/12/13 9.85 P Foreign Exchange Future 0.34900 0.29900 14.32665 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 8.85 o] Foreign Exchange Future 0.80000 0.86500 8.12500 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 8.85 P Foreign Exchange Future 0.01700 0.01300 23.52941 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 20.00 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010 €/R2010/12/13 20.00 P Foreign Exchange Future 10.36700 10.29800 0.66557 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 18.00 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 18.00 P Foreign Exchange Future 8.36700 8.29800 0.82467 0.00000 0.0000 0
04/10/2010  €/R2010/12/13 16.00 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  €/R2010/12/13 16.00 P Foreign Exchange Future 6.36700 6.29800 1.08371 0.00000 0.0000 0
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04/10/2010  €/R 2010/12/13 14.00 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 14.00 P Foreign Exchange Future 4.36700 4.29800 1.58003 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 12.00 c Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 12.00 P Foreign Exchange Future 2.36800 2.29900 2.91385 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 11.00 o] Foreign Exchange Future 0.01000 0.01000 0.00000 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 11.00 P Foreign Exchange Future 1.37700 1.30800 5.01089 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 10.00 o] Foreign Exchange Future 0.09400 0.10700 13.82979 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 10.00 P Foreign Exchange Future 0.46100 0.40500 12.14751 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 9.00 o] Foreign Exchange Future 0.66400 0.72600 9.33735 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 9.00 P Foreign Exchange Future 0.03100 0.02400 22.58065 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 8.00 o] Foreign Exchange Future 1.63400 1.70300 4.22277 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 8.00 P Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 20.10 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 20.10 P Foreign Exchange Future 10.46700 10.39800 0.65921 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 18.10 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 18.10 P Foreign Exchange Future 8.46700 8.39800 0.81493 0.00000 0.0000 0
04/10/2010 €/R2010/12/13 16.10 (o} Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 16.10 P Foreign Exchange Future 6.46700 6.39800 1.06696 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 14.10 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  €/R2010/12/13 14.10 P Foreign Exchange Future 4.46700 4.39800 1.54466 0.00000 0.0000 0
04/10/2010  €/R2010/12/13 12.10 c Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
04/10/2010  €/R2010/12/13 12.10 P Foreign Exchange Future 2.46800 2.39900 2.79579 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 11.10 c Foreign Exchange Future 0.00800 0.00800 0.00000 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 11.10 P Foreign Exchange Future 1.47500 1.40600 467797 0.00000 0.0000 0
04/10/2010  €/R2010/12/13 10.10 C Foreign Exchange Future 0.07500 0.08500 13.33333 0.00000 0.0000 375
04/10/2010  €/R2010/12/13 10.10 P Foreign Exchange Future 0.54200 0.48300 10.88561 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 9.10 c Foreign Exchange Future 0.57800 0.63700 10.20761 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 9.10 P Foreign Exchange Future 0.04500 0.03500 2222222 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 8.10 o] Foreign Exchange Future 1.53400 1.60300 4.49804 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 8.10 P Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 20.40 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 20.40 P Foreign Exchange Future 10.76700 10.69800 0.64085 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 18.40 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 18.40 P Foreign Exchange Future 8.76700 8.69800 0.78704 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 16.40 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 16.40 P Foreign Exchange Future 6.76700 6.69800 1.01965 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 14.40 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 14.40 P Foreign Exchange Future 4.76700 4.69800 1.44745 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 12.40 o] Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 12.40 P Foreign Exchange Future 2.76800 2.69900 2.49277 0.00000 0.0000 0
04/10/2010 €/R2010/12/13 11.40 (o} Foreign Exchange Future 0.00400 0.00400 0.00000 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 11.40 P Foreign Exchange Future 1.77100 1.70200 3.89610 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 10.40 o] Foreign Exchange Future 0.03700 0.04200 13.51351 0.00000 0.0000 0
04/10/2010  €/R2010/12/13 10.40 P Foreign Exchange Future 0.80400 0.74000 7.96020 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 9.40 c Foreign Exchange Future 0.34900 0.39500 13.18052 0.00000 0.0000 0

Page 11 of 15

2010/10/04, 06:16:46PM



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
04/10/2010  €/R2010/12/13 9.40 P Foreign Exchange Future 0.11600 0.09300 19.82759 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 8.40 c Foreign Exchange Future 1.23600 1.30500 5.58252 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 8.40 P Foreign Exchange Future 0.00300 0.00300 0.00000 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 20.55 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 20.55 P Foreign Exchange Future 10.91700 10.84800 0.63204 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 18.55 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 18.55 P Foreign Exchange Future 8.91700 8.84800 0.77380 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 16.55 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 16.55 P Foreign Exchange Future 6.91700 6.84800 0.99754 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 14.55 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 14.55 P Foreign Exchange Future 4.91700 4.84800 1.40329 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 12.55 o] Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 12.55 P Foreign Exchange Future 2.91800 2.84900 2.36463 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 11.55 o] Foreign Exchange Future 0.00300 0.00300 0.00000 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 11.55 P Foreign Exchange Future 1.92000 1.85100 3.59375 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 10.55 o] Foreign Exchange Future 0.02600 0.02900 11.53846 0.00000 0.0000 0
04/10/2010 €/R2010/12/13 10.55 P Foreign Exchange Future 0.94300 0.87700 6.99894 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 9.55 o] Foreign Exchange Future 0.25700 0.29400 14.39689 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 9.55 P Foreign Exchange Future 0.17400 0.14200 18.39080 0.00000 0.0000 0
04/10/2010  €/R2010/12/13 8.55 c Foreign Exchange Future 1.08800 1.15700 6.34191 0.00000 0.0000 0
04/10/2010  €/R2010/12/13 8.55 P Foreign Exchange Future 0.00500 0.00500 0.00000 0.00000 0.0000 0
04/10/2010  €/R2010/12/13 19.85 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  €/R2010/12/13 19.85 P Foreign Exchange Future 10.21700 10.14800 0.67535 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 17.85 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 17.85 P Foreign Exchange Future 8.21700 8.14800 0.83972 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 15.85 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 15.85 P Foreign Exchange Future 6.21700 6.14800 1.10986 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 13.85 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 13.85 P Foreign Exchange Future 4.21700 4.14800 1.63623 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 7.85 o] Foreign Exchange Future 1.78400 1.85300 3.86771 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 7.85 P Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 19.90 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 19.90 P Foreign Exchange Future 10.26700 10.19800 0.67206 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 17.90 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 17.90 P Foreign Exchange Future 8.26700 8.19800 0.83464 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 15.90 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 15.90 P Foreign Exchange Future 6.26700 6.19800 1.10101 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 13.90 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 13.90 P Foreign Exchange Future 4.26700 4.19800 1.61706 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 11.90 o] Foreign Exchange Future 0.00200 0.00200 0.00000 0.00000 0.0000 0
04/10/2010 €/R2010/12/13 11.90 P Foreign Exchange Future 2.26900 2.20000 3.04099 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 10.90 o] Foreign Exchange Future 0.01200 0.01300 8.33333 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 10.90 P Foreign Exchange Future 1.27900 1.21100 5.31665 0.00000 0.0000 0
04/10/2010  €/R2010/12/13 9.90 c Foreign Exchange Future 0.11800 0.13500 14.40678 0.00000 0.0000 0
04/10/2010  €/R2010/12/13 9.90 P Foreign Exchange Future 0.38500 0.33300 13.50649 0.00000 0.0000 0

Page 12 of 15

2010/10/04, 06:16:46PM



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
04/10/2010  €/R 2010/12/13 8.90 C Foreign Exchange Future 0.75400 0.81800 8.48806 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 8.90 P Foreign Exchange Future 0.02100 0.01600 23.80952 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 7.90 c Foreign Exchange Future 1.73400 1.80300 3.97924 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 7.90 P Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
04/10/2010  €/R2010/12/13 19.95 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  €/R2010/12/13 19.95 P Foreign Exchange Future 10.31700 10.24800 0.66880 0.00000 0.0000 0
04/10/2010  €/R2010/12/13 17.95 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  €/R2010/12/13 17.95 P Foreign Exchange Future 8.31700 8.24800 0.82963 0.00000 0.0000 0
04/10/2010  €/R2010/12/13 15.95 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  €/R2010/12/13 15.95 P Foreign Exchange Future 6.31700 6.24800 1.09229 0.00000 0.0000 0
04/10/2010  €/R2010/12/13 13.95 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
04/10/2010  €/R2010/12/13 13.95 P Foreign Exchange Future 4.31700 4.24800 1.59833 0.00000 0.0000 0
04/10/2010  €/R2010/12/13 7.95 c Foreign Exchange Future 1.68400 1.75300 4.09739 0.00000 0.0000 0
04/10/2010  €/R2010/12/13 7.95 P Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
04/10/2010  €/R2010/12/13 10.30 P Foreign Exchange Future 0.71400 0.65100 8.82353 0.00000 0.0000 0
04/10/2010  €/R2010/12/13 10.30 c Foreign Exchange Future 0.04700 0.05300 12.76596 0.00000 0.0000 60
04/10/2010 €/R2010/12/13 9.60 (o} Foreign Exchange Future 0.23000 0.26400 14.78261 0.00000 0.0000 0
04/10/2010  €/R2010/12/13 9.60 P Foreign Exchange Future 0.19700 0.16200 17.76650 0.00000 0.0000 750
04/10/2010  €/R2010/12/13 9.30 c Foreign Exchange Future 0.42000 0.47100 12.14286 0.00000 0.0000 0
04/10/2010  €/R 2010/12/13 9.30 P Foreign Exchange Future 0.08700 0.06900 20.68966 0.00000 0.0000 1,125
04/10/2010  €/R2011/03/14 Foreign Exchange Future 9.75960 9.83010 0.72237 0.00000 0.0000 12,157
04/10/2010  €/R2011/03/14 9.80 c Foreign Exchange Future 0.31700 0.34600 9.14826 0.00000 0.0000 0
04/10/2010  €/R 2011/03/14 9.80 P Foreign Exchange Future 0.35700 0.31600 11.48459 0.00000 0.0000 0
04/10/2010  €/R2011/03/14 9.85 C Foreign Exchange Future 0.29800 0.32300 8.38926 0.00000 0.0000 0
04/10/2010  €/R2011/03/14 9.85 P Foreign Exchange Future 0.38800 0.34300 11.50794 0.00000 0.0000 0
04/10/2010  €/R 2011/03/14 9.75 c Foreign Exchange Future 0.33600 0.37100 10.41667 0.00000 0.0000 0
04/10/2010  €/R 2011/03/14 9.75 P Foreign Exchange Future 0.32600 0.29100 10.73620 0.00000 0.0000 0
04/10/2010  €/R 2011/03/14 9.50 P Foreign Exchange Future 0.21100 0.18400 12.79621 0.00000 0.0000 0
04/10/2010  €/R2011/03/14 9.50 c Foreign Exchange Future 0.47100 0.51400 9.12951 0.00000 0.0000 10,429
04/10/2010  €/R2011/03/14 10.40 P Foreign Exchange Future 0.79500 0.73600 7.42138 0.00000 0.0000 0
04/10/2010  €/R2011/03/14 10.40 c Foreign Exchange Future 0.15500 0.16600 7.09677 0.00000 0.0000 14,937
04/10/2010  €/R2011/03/14 10.50 P Foreign Exchange Future 0.87900 0.81800 6.93970 0.00000 0.0000 0
04/10/2010  €/R2011/03/14 10.50 c Foreign Exchange Future 0.13900 0.14800 6.47482 0.00000 0.0000 4,508
04/10/2010  €/R 2011/06/13 Foreign Exchange Future 9.88330 9.95640 0.73963 0.00000 0.0000 5,820
04/10/2010  €/R 2011/06/13 9.80 c Foreign Exchange Future 0.46400 0.50100 7.97414 0.00000 0.0000 0
04/10/2010  €/R2011/06/13 9.80 P Foreign Exchange Future 0.38100 0.34500 9.44882 0.00000 0.0000 0
04/10/2010  €/R2011/06/13 9.85 c Foreign Exchange Future 0.44000 0.47500 7.95455 0.00000 0.0000 0
04/10/2010  €/R2011/06/13 9.85 P Foreign Exchange Future 0.40700 0.36900 9.33661 0.00000 0.0000 0
04/10/2010  €/R2011/06/13 9.75 c Foreign Exchange Future 0.49000 0.52700 7.55102 0.00000 0.0000 0
04/10/2010  €/R2011/06/13 9.75 P Foreign Exchange Future 0.35700 0.32100 10.08403 0.00000 0.0000 0
04/10/2010  AU$ /R 2010/12/13 Foreign Exchange Future 6.74420 6.80240 0.86296 0.00000 0.0000 14,965
04/10/2010  AU$ /R 2010/12/13 6.90 c Foreign Exchange Future 0.06600 0.08200 24.24242 0.00000 0.0000 0
04/10/2010  AU$ /R 2010/12/13 6.90 P Foreign Exchange Future 0.22200 0.18000 18.91892 0.00000 0.0000 0
04/10/2010  AU$ /R 2010/12/13 6.95 P Foreign Exchange Future 0.26000 0.21400 17.69231 0.00000 0.0000 0
04/10/2010  AUS$ /R 2010/12/13 6.95 c Foreign Exchange Future 0.05400 0.06600 2222222 0.00000 0.0000 200
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04/10/2010  AU$ /R 2011/03/14 Foreign Exchange Future 6.75890 6.81650 0.85221 0.00000 0.0000 631
04/10/2010  AUS$ /R 2011/03/14 6.70 c Foreign Exchange Future 0.22800 0.26300 15.35088 0.00000 0.0000 0
04/10/2010  AU$ /R 2011/03/14 6.70 P Foreign Exchange Future 0.16900 0.14700 13.01775 0.00000 0.0000 0
04/10/2010  AU$ /R 2011/03/14 6.75 c Foreign Exchange Future 0.20200 0.23400 15.84158 0.00000 0.0000 0
04/10/2010  AUS$ /R 2011/03/14 6.75 P Foreign Exchange Future 0.19300 0.16800 12.95337 0.00000 0.0000 0
04/10/2010  AUS$ /R 2011/03/14 6.65 C Foreign Exchange Future 0.25700 0.29300 14.00778 0.00000 0.0000 0
04/10/2010  AUS$ /R 2011/03/14 6.65 P Foreign Exchange Future 0.14800 0.12700 14.18919 0.00000 0.0000 0
04/10/2010  AU$ /R 2011/06/13 Foreign Exchange Future 6.76900 6.82750 0.86423 0.00000 0.0000 0
04/10/2010  AU$ /R 2011/06/13 6.65 c Foreign Exchange Future 0.31500 0.35300 12.06349 0.00000 0.0000 0
04/10/2010  AU$ /R 2011/06/13 6.65 P Foreign Exchange Future 0.19600 0.17600 10.20408 0.00000 0.0000 0
04/10/2010  AU$ /R 2011/06/13 6.70 c Foreign Exchange Future 0.28700 0.32400 12.89199 0.00000 0.0000 0
04/10/2010  AU$ /R 2011/06/13 6.70 P Foreign Exchange Future 0.21800 0.19700 9.63303 0.00000 0.0000 0
04/10/2010  AU$ /R 2011/06/13 6.60 c Foreign Exchange Future 0.34400 0.38400 11.62791 0.00000 0.0000 0
04/10/2010  AU$ /R 2011/06/13 6.60 P Foreign Exchange Future 0.17500 0.15700 10.28571 0.00000 0.0000 0
04/10/2010  CAD/ R 2010/12/13 Foreign Exchange Future 6.84470 6.93050 1.25352 0.00000 0.0000 821
04/10/2010  CAD/ R 2010/12/13 7.70 c Foreign Exchange Future 0.01000 0.01100 10.00000 0.00000 0.0000 0
04/10/2010  CAD/ R 2010/12/13 7.70 P Foreign Exchange Future 0.86500 0.78100 9.71098 0.00000 0.0000 0
04/10/2010  CAD/ R 2010/12/13 7.75 c Foreign Exchange Future 0.00800 0.00900 12.50000 0.00000 0.0000 0
04/10/2010  CAD/ R 2010/12/13 7.75 P Foreign Exchange Future 0.91300 0.82900 9.20044 0.00000 0.0000 0
04/10/2010  CAD/ R 2010/12/13 7.65 c Foreign Exchange Future 0.01100 0.01300 18.18182 0.00000 0.0000 0
04/10/2010  CAD/ R 2010/12/13 7.65 P Foreign Exchange Future 0.81600 0.73300 10.17157 0.00000 0.0000 0
04/10/2010  CAD/ R 2011/03/14 Foreign Exchange Future 6.92480 7.01150 1.25202 0.00000 0.0000 0
04/10/2010  CAD/ R 2011/03/14 7.05 c Foreign Exchange Future 0.14700 0.17800 21.08844 0.00000 0.0000 0
04/10/2010  CAD/ R 2011/03/14 7.05 P Foreign Exchange Future 0.27200 0.21700 20.22059 0.00000 0.0000 0
04/10/2010  CAD/ R 2011/03/14 7.10 C Foreign Exchange Future 0.13100 0.15900 21.37405 0.00000 0.0000 0
04/10/2010  CAD/ R 2011/03/14 7.10 P Foreign Exchange Future 0.30600 0.24800 18.95425 0.00000 0.0000 0
04/10/2010  CAD/ R 2011/03/14 7.00 c Foreign Exchange Future 0.16500 0.20000 21.21212 0.00000 0.0000 0
04/10/2010  CAD/ R 2011/03/14 7.00 P Foreign Exchange Future 0.24000 0.18900 21.25000 0.00000 0.0000 0
04/10/2010  CHF /R 2010/12/13 Foreign Exchange Future 7.19630 7.29510 1.37293 0.00000 0.0000 150
04/10/2010  CHF /R 2010/12/13 7.05 c Foreign Exchange Future 0.26900 0.33600 24.90706 0.00000 0.0000 0
04/10/2010  CHF /R 2010/12/13 7.05 P Foreign Exchange Future 0.12300 0.09100 26.01626 0.00000 0.0000 0
04/10/2010  CHF /R 2010/12/13 7.10 c Foreign Exchange Future 0.23800 0.30100 26.47059 0.00000 0.0000 0
04/10/2010  CHF /R 2010/12/13 7.10 P Foreign Exchange Future 0.14200 0.10600 25.35211 0.00000 0.0000 0
04/10/2010  CHF /R 2010/12/13 7.00 c Foreign Exchange Future 0.30200 0.37200 23.17881 0.00000 0.0000 0
04/10/2010  CHF /R 2010/12/13 7.00 P Foreign Exchange Future 0.10600 0.07700 27.35849 0.00000 0.0000 0
04/10/2010  CHF /R 2011/03/14 Foreign Exchange Future 7.30410 7.40420 1.37046 0.00000 0.0000 0
04/10/2010  CHF /R 2011/03/14 7.25 c Foreign Exchange Future 0.31000 0.36500 17.74194 0.00000 0.0000 0
04/10/2010  CHF /R 2011/03/14 7.25 P Foreign Exchange Future 0.25600 0.21100 17.57813 0.00000 0.0000 0
04/10/2010  CHF /R 2011/03/14 7.30 c Foreign Exchange Future 0.28600 0.33800 18.18182 0.00000 0.0000 0
04/10/2010  CHF /R 2011/03/14 7.30 P Foreign Exchange Future 0.28200 0.23400 17.02128 0.00000 0.0000 0
04/10/2010 CHF / R 2011/03/14 7.20 (o} Foreign Exchange Future 0.33600 0.39300 16.96429 0.00000 0.0000 0
04/10/2010  CHF /R 2011/03/14 7.20 P Foreign Exchange Future 0.23200 0.18900 18.53448 0.00000 0.0000 0
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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
Future Open Interest 451,780
Option Open Interest 482,392
Total 934,172
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