Yiel

JSE Interest Rate Exchange

N \\/4

m JSE

/4N

Currency Future & Options High/Low

High/Low for: 25/10/2010

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
25/10/2010  $/R2010/12/13 Foreign Exchange Future 7.00160 6.97500 0.37991 6.96660 6.9320 286,407
25/10/2010  $/R2010/12/13 15.95 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 15.95 P Foreign Exchange Future 8.94800 8.97500 0.30174 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 13.95 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 13.95 P Foreign Exchange Future 6.94800 6.97500 0.38860 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 11.95 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 11.95 P Foreign Exchange Future 4.94800 4.97500 0.54568 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 9.95 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 9.95 P Foreign Exchange Future 2.94800 2.97500 0.91588 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 7.95 c Foreign Exchange Future 0.00700 0.00600 14.28571 0.00000 0.0000 1,000
25/10/2010  $/R2010/12/13 7.95 P Foreign Exchange Future 0.95500 0.98100 2.72251 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 6.95 c Foreign Exchange Future 0.18200 0.16300 10.43956 0.00000 0.0000 0
25/10/2010  $/R 2010/12/13 6.95 P Foreign Exchange Future 0.13000 0.13800 6.15385 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 5.95 C Foreign Exchange Future 1.05300 1.02600 2.56410 0.00000 0.0000 0
25/10/2010  $/R 2010/12/13 5.95 P Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 4.95 c Foreign Exchange Future 2.05200 2.02500 1.31579 0.00000 0.0000 0
25/10/2010  $/R 2010/12/13 4.95 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 3.95 c Foreign Exchange Future 3.05200 3.02500 0.88467 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 3.95 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 8.55 c Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 8.55 P Foreign Exchange Future 1.54900 1.57600 1.74306 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 16.00 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 16.00 P Foreign Exchange Future 8.99800 9.02500 0.30007 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 14.00 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 14.00 P Foreign Exchange Future 6.99800 7.02500 0.38582 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 12.00 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 12.00 P Foreign Exchange Future 4.99800 5.02500 0.54022 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 10.00 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 300
25/10/2010  $/R2010/12/13 10.00 P Foreign Exchange Future 2.99800 3.02500 0.90060 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 7.00 c Foreign Exchange Future 0.15500 0.13700 11.61290 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 7.00 P Foreign Exchange Future 0.15300 0.16200 5.88235 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 6.00 c Foreign Exchange Future 1.00300 0.97700 2.59222 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 6.00 P Foreign Exchange Future 0.00100 0.00200 100.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 5.00 c Foreign Exchange Future 2.00200 1.97500 1.34865 0.00000 0.0000 0
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25/10/2010  $/R2010/12/13 5.00 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 4.00 c Foreign Exchange Future 3.00200 2.97500 0.89940 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 4.00 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 16.05 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 16.05 P Foreign Exchange Future 9.04800 9.07500 0.29841 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 14.05 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 14.05 P Foreign Exchange Future 7.04800 7.07500 0.38309 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 12.05 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 12.05 P Foreign Exchange Future 5.04800 5.07500 0.53487 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 10.05 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 10.05 P Foreign Exchange Future 3.04800 3.07500 0.88583 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 8.05 o] Foreign Exchange Future 0.00500 0.00400 20.00000 0.00000 0.0000 16,000
25/10/2010  $/R2010/12/13 8.05 P Foreign Exchange Future 1.05300 1.07900 2.46914 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 7.05 c Foreign Exchange Future 0.13400 0.11700 12.68657 0.00000 0.0000 10,534
25/10/2010  $/R2010/12/13 7.05 P Foreign Exchange Future 0.18200 0.19200 5.49451 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 6.05 o] Foreign Exchange Future 0.95400 0.92700 2.83019 0.00000 0.0000 0
25/10/2010 $ /R 2010/12/13 6.05 P Foreign Exchange Future 0.00200 0.00200 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 5.05 c Foreign Exchange Future 1.95200 1.92500 1.38320 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 5.05 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 4.05 c Foreign Exchange Future 2.95200 2.92500 0.91463 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 4.05 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 16.10 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 16.10 P Foreign Exchange Future 9.09800 9.12500 0.29677 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 14.10 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 14.10 P Foreign Exchange Future 7.09800 7.12500 0.38039 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 12.10 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 12.10 P Foreign Exchange Future 5.09800 5.12500 0.52962 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 10.10 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 10.10 P Foreign Exchange Future 3.09800 3.12500 0.87153 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 8.10 o] Foreign Exchange Future 0.00400 0.00300 25.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 8.10 P Foreign Exchange Future 1.10200 1.12800 2.35935 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 7.10 o] Foreign Exchange Future 0.11500 0.10000 13.04348 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 7.10 P Foreign Exchange Future 0.21300 0.22500 5.63380 0.00000 0.0000 100
25/10/2010  $/R2010/12/13 6.10 o] Foreign Exchange Future 0.90500 0.87800 2.98343 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 6.10 P Foreign Exchange Future 0.00300 0.00300 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 5.10 o] Foreign Exchange Future 1.90200 1.87500 1.41956 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 5.10 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 4.10 c Foreign Exchange Future 2.90200 2.87500 0.93039 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 4.10 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 8.00 c Foreign Exchange Future 0.00600 0.00500 16.66667 0.00000 0.0000 27,690
25/10/2010 $ /R 2010/12/13 8.00 P Foreign Exchange Future 1.00400 1.03000 2.58964 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 16.15 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 16.15 P Foreign Exchange Future 9.14800 9.17500 0.29515 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 14.15 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 14.15 P Foreign Exchange Future 7.14800 7.17500 0.37773 0.00000 0.0000 0
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25/10/2010  $/R2010/12/13 12.15 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 12.15 P Foreign Exchange Future 5.14800 5.17500 0.52448 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 10.15 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 10.15 P Foreign Exchange Future 3.14800 3.17500 0.85769 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 8.15 o] Foreign Exchange Future 0.00400 0.00300 25.00000 0.00000 0.0000 4,400
25/10/2010  $/R2010/12/13 8.15 P Foreign Exchange Future 1.15200 1.17800 2.25694 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 7.15 o] Foreign Exchange Future 0.09900 0.08500 14.14141 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 7.15 P Foreign Exchange Future 0.24700 0.26000 5.26316 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 6.15 o] Foreign Exchange Future 0.85500 0.82900 3.04094 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 6.15 P Foreign Exchange Future 0.00300 0.00400 33.33333 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 5.15 o] Foreign Exchange Future 1.85200 1.82500 1.45788 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 5.15 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 4.15 o] Foreign Exchange Future 2.85200 2.82500 0.94670 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 4.15 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 16.20 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 16.20 P Foreign Exchange Future 9.19800 9.22500 0.29354 0.00000 0.0000 0
25/10/2010 $/R 2010/12/13 14.20 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 14.20 P Foreign Exchange Future 7.19800 7.22500 0.37510 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 12.20 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 12.20 P Foreign Exchange Future 5.19800 5.22500 0.51943 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 10.20 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 10.20 P Foreign Exchange Future 3.19800 3.22500 0.84428 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 8.20 c Foreign Exchange Future 0.00300 0.00200 33.33333 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 8.20 P Foreign Exchange Future 1.20100 1.22700 2.16486 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 7.20 C Foreign Exchange Future 0.08400 0.07200 14.28571 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 7.20 P Foreign Exchange Future 0.28200 0.29700 5.31915 0.00000 0.0000 3,500
25/10/2010  $/R2010/12/13 6.20 c Foreign Exchange Future 0.80700 0.78000 3.34572 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 6.20 P Foreign Exchange Future 0.00500 0.00500 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 5.20 o] Foreign Exchange Future 1.80200 1.77500 1.49834 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 5.20 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 4.20 o] Foreign Exchange Future 2.80200 2.77500 0.96360 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 4.20 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 16.25 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 16.25 P Foreign Exchange Future 9.24800 9.27500 0.29196 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 14.25 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 14.25 P Foreign Exchange Future 7.24800 7.27500 0.37252 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 12.25 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 12.25 P Foreign Exchange Future 5.24800 5.27500 0.51448 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 10.25 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 10.25 P Foreign Exchange Future 3.24800 3.27500 0.83128 0.00000 0.0000 0
25/10/2010 $ /R 2010/12/13 8.25 C Foreign Exchange Future 0.00300 0.00200 33.33333 0.00000 0.0000 4,000
25/10/2010  $/R2010/12/13 8.25 P Foreign Exchange Future 1.25100 1.27700 2.07834 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 7.25 c Foreign Exchange Future 0.07200 0.06100 15.27778 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 7.25 P Foreign Exchange Future 0.32000 0.33600 5.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 6.25 c Foreign Exchange Future 0.75800 0.73200 3.43008 0.00000 0.0000 0
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25/10/2010 $ /R 2010/12/13 6.25 P Foreign Exchange Future 0.00600 0.00700 16.66667 0.00000 0.0000 0
25/10/2010 $/R2010/12/13 5.25 Cc Foreign Exchange Future 1.75200 1.72500 1.54110 0.00000 0.0000 0
25/10/2010 $/R 2010/12/13 5.25 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010 $/R 2010/12/13 4.25 C Foreign Exchange Future 2.75200 2.72500 0.98110 0.00000 0.0000 0
25/10/2010 $/R2010/12/13 4.25 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010 $/R2010/12/13 16.45 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010 $/R2010/12/13 16.45 P Foreign Exchange Future 9.44800 9.47500 0.28577 0.00000 0.0000 0
25/10/2010 $/R2010/12/13 14.45 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010 $ /R 2010/12/13 14.45 P Foreign Exchange Future 7.44800 7.47500 0.36251 0.00000 0.0000 0
25/10/2010 $/R2010/12/13 12.45 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010 $/R2010/12/13 12.45 P Foreign Exchange Future 5.44800 5.47500 0.49559 0.00000 0.0000 0
25/10/2010 $ /R 2010/12/13 10.45 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010 $/R2010/12/13 10.45 P Foreign Exchange Future 3.44800 3.47500 0.78306 0.00000 0.0000 0
25/10/2010 $ /R 2010/12/13 8.45 Cc Foreign Exchange Future 0.00200 0.00100 50.00000 0.00000 0.0000 0
25/10/2010 $/R2010/12/13 8.45 P Foreign Exchange Future 1.45000 1.47600 1.79310 0.00000 0.0000 0
25/10/2010 $/R 2010/12/13 7.45 Cc Foreign Exchange Future 0.03700 0.03100 16.21622 0.00000 0.0000 0
25/10/2010 $ /R 2010/12/13 7.45 P Foreign Exchange Future 0.48500 0.50600 4.32990 0.00000 0.0000 0
25/10/2010 $ /R 2010/12/13 6.45 C Foreign Exchange Future 0.57000 0.54300 4.73684 0.00000 0.0000 0
25/10/2010 $ /R 2010/12/13 6.45 P Foreign Exchange Future 0.01800 0.01800 0.00000 0.00000 0.0000 0
25/10/2010 $/R 2010/12/13 5.45 C Foreign Exchange Future 1.55200 1.52500 1.73969 0.00000 0.0000 0
25/10/2010 $ /R 2010/12/13 5.45 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010 $/R2010/12/13 4.45 Cc Foreign Exchange Future 2.55200 2.52500 1.05799 0.00000 0.0000 0
25/10/2010 $/R 2010/12/13 4.45 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010 $/R 2010/12/13 16.40 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010 $ /R 2010/12/13 16.40 P Foreign Exchange Future 9.39800 9.42500 0.28730 0.00000 0.0000 0
25/10/2010 $/R 2010/12/13 14.40 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010 $/R 2010/12/13 14.40 P Foreign Exchange Future 7.39800 7.42500 0.36496 0.00000 0.0000 0
25/10/2010 $/R 2010/12/13 12.40 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010 $/R2010/12/13 12.40 P Foreign Exchange Future 5.39800 5.42500 0.50019 0.00000 0.0000 0
25/10/2010 $ /R 2010/12/13 10.40 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010 $/R2010/12/13 10.40 P Foreign Exchange Future 3.39800 3.42500 0.79459 0.00000 0.0000 0
25/10/2010 $/R2010/12/13 8.40 Cc Foreign Exchange Future 0.00200 0.00100 50.00000 0.00000 0.0000 0
25/10/2010 $/R2010/12/13 8.40 P Foreign Exchange Future 1.40000 1.42600 1.85714 0.00000 0.0000 0
25/10/2010 $/R2010/12/13 7.40 C Foreign Exchange Future 0.04400 0.03700 15.90909 0.00000 0.0000 7,307
25/10/2010 $/R2010/12/13 7.40 P Foreign Exchange Future 0.44200 0.46200 4.52489 0.00000 0.0000 48,000
25/10/2010 $/R2010/12/13 6.40 c Foreign Exchange Future 0.61600 0.58900 4.38312 0.00000 0.0000 0
25/10/2010 $/R2010/12/13 6.40 P Foreign Exchange Future 0.01400 0.01400 0.00000 0.00000 0.0000 0
25/10/2010 $ /R 2010/12/13 5.40 C Foreign Exchange Future 1.60200 1.57500 1.68539 0.00000 0.0000 0
25/10/2010 $/R2010/12/13 5.40 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010 $/R 2010/12/13 4.40 Cc Foreign Exchange Future 2.60200 2.57500 1.03766 0.00000 0.0000 0
25/10/2010 $ /R 2010/12/13 4.40 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010 $/R 2010/12/13 8.60 C Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 3,185
25/10/2010 $ /R 2010/12/13 8.60 P Foreign Exchange Future 1.59900 1.62600 1.68856 0.00000 0.0000 0
25/10/2010 $ /R 2010/12/13 16.50 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010 $/R2010/12/13 16.50 P Foreign Exchange Future 9.49800 9.52500 0.28427 0.00000 0.0000 0
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25/10/2010  $/R2010/12/13 14.50 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 14.50 P Foreign Exchange Future 7.49800 7.52500 0.36010 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 12.50 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 12.50 P Foreign Exchange Future 5.49800 5.52500 0.49109 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 10.50 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 10.50 P Foreign Exchange Future 3.49800 3.52500 0.77187 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 8.50 o] Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 8.50 P Foreign Exchange Future 1.49900 1.52600 1.80120 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 7.50 o] Foreign Exchange Future 0.03200 0.02600 18.75000 0.00000 0.0000 33,300
25/10/2010  $/R2010/12/13 7.50 P Foreign Exchange Future 0.53000 0.55100 3.96226 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 6.50 o] Foreign Exchange Future 0.52400 0.49800 4.96183 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 6.50 P Foreign Exchange Future 0.02200 0.02300 454545 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 5.50 o] Foreign Exchange Future 1.50200 1.47500 1.79760 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 5.50 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 450 c Foreign Exchange Future 2.50200 2.47500 1.07914 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 450 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010 $ /R 2010/12/13 8.30 C Foreign Exchange Future 0.00200 0.00200 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 8.30 P Foreign Exchange Future 1.30000 1.32700 2.07692 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 15.85 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 15.85 P Foreign Exchange Future 8.84800 8.87500 0.30515 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 13.85 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 13.85 P Foreign Exchange Future 6.84800 6.87500 0.39428 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 11.85 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 11.85 P Foreign Exchange Future 4.84800 4.87500 0.55693 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 9.85 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 9.85 P Foreign Exchange Future 2.84800 2.87500 0.94803 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 7.85 c Foreign Exchange Future 0.01000 0.00800 20.00000 0.00000 0.0000 14,644
25/10/2010  $/R2010/12/13 7.85 P Foreign Exchange Future 0.85800 0.88300 2.91375 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 6.85 o] Foreign Exchange Future 0.24500 0.22300 8.97959 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 6.85 P Foreign Exchange Future 0.09300 0.09800 5.37634 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 5.85 o] Foreign Exchange Future 1.15200 1.12600 2.25694 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 5.85 P Foreign Exchange Future 0.00000 0.00100 100.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 4.85 o] Foreign Exchange Future 2.15200 2.12500 1.25465 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 4.85 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 3.85 o] Foreign Exchange Future 3.15200 3.12500 0.85660 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 3.85 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 15.90 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 15.90 P Foreign Exchange Future 8.89800 8.92500 0.30344 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 13.90 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 13.90 P Foreign Exchange Future 6.89800 6.92500 0.39142 0.00000 0.0000 0
25/10/2010 $ /R 2010/12/13 11.90 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 11.90 P Foreign Exchange Future 4.89800 4.92500 0.55125 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 9.90 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 9.90 P Foreign Exchange Future 2.89800 2.92500 0.93168 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 7.90 c Foreign Exchange Future 0.00800 0.00700 12.50000 0.00000 0.0000 30,000
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25/10/2010  $/R2010/12/13 7.90 P Foreign Exchange Future 0.90600 0.93200 2.86976 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 6.90 c Foreign Exchange Future 0.21200 0.19200 9.43396 0.00000 0.0000 30,000
25/10/2010  $/R 2010/12/13 6.90 P Foreign Exchange Future 0.11000 0.11700 6.36364 0.00000 0.0000 0
25/10/2010  $/R 2010/12/13 5.90 c Foreign Exchange Future 1.10300 1.07600 2.44787 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 5.90 P Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 4.90 C Foreign Exchange Future 2.10200 2.07500 1.28449 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 4.90 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 3.90 c Foreign Exchange Future 3.10200 3.07500 0.87041 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 3.90 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 16.30 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 16.30 P Foreign Exchange Future 9.29800 9.32500 0.29039 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 14.30 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 14.30 P Foreign Exchange Future 7.29800 7.32500 0.36996 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 12.30 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 12.30 P Foreign Exchange Future 5.29800 5.32500 0.50963 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 10.30 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 10.30 P Foreign Exchange Future 3.29800 3.32500 0.81868 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 7.30 c Foreign Exchange Future 0.06100 0.05200 14.75410 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 7.30 P Foreign Exchange Future 0.35900 0.37700 5.01393 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 6.30 c Foreign Exchange Future 0.71000 0.68400 3.66197 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 6.30 P Foreign Exchange Future 0.00800 0.00900 12.50000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 5.30 c Foreign Exchange Future 1.70200 1.67500 1.58637 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 5.30 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 4.30 C Foreign Exchange Future 2.70200 2.67500 0.99926 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 430 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 16.35 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R 2010/12/13 16.35 P Foreign Exchange Future 9.34800 9.37500 0.28883 0.00000 0.0000 0
25/10/2010  $/R 2010/12/13 14.35 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 14.35 P Foreign Exchange Future 7.34800 7.37500 0.36745 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 12.35 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 12.35 P Foreign Exchange Future 5.34800 5.37500 0.50486 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 10.35 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 10.35 P Foreign Exchange Future 3.34800 3.37500 0.80645 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 8.35 c Foreign Exchange Future 0.00200 0.00200 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 8.35 P Foreign Exchange Future 1.35000 1.37700 2.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 7.35 c Foreign Exchange Future 0.05200 0.04400 15.38462 0.00000 0.0000 2,040
25/10/2010  $/R2010/12/13 7.35 P Foreign Exchange Future 0.40000 0.41900 4.75000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 6.35 c Foreign Exchange Future 0.66300 0.63600 4.07240 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 6.35 P Foreign Exchange Future 0.01100 0.01100 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 5.35 c Foreign Exchange Future 1.65200 1.62500 1.63438 0.00000 0.0000 0
25/10/2010 $ /R 2010/12/13 5.35 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 435 c Foreign Exchange Future 2.65200 2.62500 1.01810 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 435 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 15.05 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 15.05 P Foreign Exchange Future 8.04800 8.07500 0.33549 0.00000 0.0000 0
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25/10/2010  $/R2010/12/13 13.05 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 13.05 P Foreign Exchange Future 6.04800 6.07500 0.44643 0.00000 0.0000 0
25/10/2010  $/R 2010/12/13 11.05 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R 2010/12/13 11.05 P Foreign Exchange Future 4.04800 4.07500 0.66700 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 9.05 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 9.05 P Foreign Exchange Future 2.04800 2.07500 1.31836 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 3.05 c Foreign Exchange Future 3.95200 3.92500 0.68320 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 3.05 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 9.10 P Foreign Exchange Future 2.09800 2.12500 1.28694 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 9.10 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 500
25/10/2010  $/R2010/12/13 9.50 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 9.50 P Foreign Exchange Future 2.49800 2.52500 1.08086 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 9.20 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 9.20 P Foreign Exchange Future 2.19800 2.22500 1.22839 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 9.55 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 9.55 P Foreign Exchange Future 2.54800 2.57500 1.05965 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 7.80 c Foreign Exchange Future 0.01200 0.00900 25.00000 0.00000 0.0000 2,423
25/10/2010  $/R2010/12/13 7.80 P Foreign Exchange Future 0.81000 0.83400 2.96296 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 8.90 P Foreign Exchange Future 1.89800 1.92500 1.42255 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 8.90 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 30,000
25/10/2010  $/R2010/12/13 7.60 P Foreign Exchange Future 0.62100 0.64300 3.54267 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 7.60 c Foreign Exchange Future 0.02300 0.01800 21.73913 0.00000 0.0000 15,000
25/10/2010  $/R2010/12/13 8.80 P Foreign Exchange Future 1.79900 1.82500 1.44525 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 8.80 C Foreign Exchange Future 0.00100 0.00000 100.00000 0.00000 0.0000 15,000
25/10/2010  $/R2010/12/13 7.70 C Foreign Exchange Future 0.01600 0.01300 18.75000 0.00000 0.0000 1,000
25/10/2010  $/R2010/12/13 7.70 P Foreign Exchange Future 0.71400 0.73800 3.36134 0.00000 0.0000 500
25/10/2010  $/R 2010/12/13 9.00 P Foreign Exchange Future 1.99800 2.02500 1.35135 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 9.00 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 20,000
25/10/2010  $/R2010/12/13 7.55 P Foreign Exchange Future 0.57500 0.59700 3.82609 0.00000 0.0000 0
25/10/2010  $/R2010/12/13 7.55 c Foreign Exchange Future 0.02700 0.02200 18.51852 0.00000 0.0000 6,534
25/10/2010  $/R2011/03/14 Foreign Exchange Future 7.09780 7.07110 0.37617 7.02170 7.0217 56,920
25/10/2010  $/R2011/03/14 8.00 c Foreign Exchange Future 0.07000 0.06500 7.14286 0.00000 0.0000 33,350
25/10/2010  $/R2011/03/14 8.00 P Foreign Exchange Future 0.97200 0.99400 2.26337 0.00000 0.0000 0
25/10/2010  $/R2011/03/14 8.05 c Foreign Exchange Future 0.06600 0.06100 7.57576 0.00000 0.0000 340
25/10/2010  $/R2011/03/14 8.05 P Foreign Exchange Future 1.01800 1.04000 2.16110 0.00000 0.0000 0
25/10/2010  $/R2011/03/14 7.95 c Foreign Exchange Future 0.07500 0.07000 6.66667 0.00000 0.0000 0
25/10/2010  $/R2011/03/14 7.95 P Foreign Exchange Future 0.92700 0.94900 2.37325 0.00000 0.0000 0
25/10/2010  $/R2011/03/14 8.50 P Foreign Exchange Future 1.43900 1.46400 1.73732 0.00000 0.0000 0
25/10/2010  $/R2011/03/14 8.50 c Foreign Exchange Future 0.03700 0.03500 5.40541 0.00000 0.0000 30,000
25/10/2010  $/R2011/03/14 10.50 P Foreign Exchange Future 3.40400 3.43100 0.79318 0.00000 0.0000 0
25/10/2010 $ /R 2011/03/14 10.50 C Foreign Exchange Future 0.00200 0.00200 0.00000 0.00000 0.0000 30,000
25/10/2010  $/R2011/03/14 7.30 P Foreign Exchange Future 0.39800 0.41100 3.26633 0.00000 0.0000 0
25/10/2010  $/R2011/03/14 7.30 c Foreign Exchange Future 0.19600 0.18200 7.14286 0.00000 0.0000 33,350
25/10/2010  $/R2011/03/14 8.40 P Foreign Exchange Future 1.34400 1.36900 1.86012 0.00000 0.0000 0
25/10/2010  $/R2011/03/14 8.40 c Foreign Exchange Future 0.04200 0.04000 476190 0.00000 0.0000 3,000
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25/10/2010  $/R2011/03/14 7.50 P Foreign Exchange Future 0.54700 0.56300 2.92505 0.00000 0.0000 0
25/10/2010  $/R 2011/03/14 7.50 c Foreign Exchange Future 0.14500 0.13400 7.58621 0.00000 0.0000 12,000
25/10/2010  $/R 2011/03/14 7.55 P Foreign Exchange Future 0.58600 0.60300 2.90102 0.00000 0.0000 0
25/10/2010  $/R 2011/03/14 7.55 o] Foreign Exchange Future 0.13400 0.12400 7.46269 0.00000 0.0000 371
25/10/2010  $/R2011/03/14 7.60 P Foreign Exchange Future 0.62600 0.64400 2.87540 0.00000 0.0000 0
25/10/2010  $/R2011/03/14 7.60 o] Foreign Exchange Future 0.12400 0.11500 7.25806 0.00000 0.0000 500
25/10/2010  $/R2011/03/14 7.25 P Foreign Exchange Future 0.36400 0.37600 3.29670 0.00000 0.0000 0
25/10/2010  $/R2011/03/14 7.25 o] Foreign Exchange Future 0.21200 0.19700 7.07547 0.00000 0.0000 7,500
25/10/2010  $/R2011/03/14 7.10 P Foreign Exchange Future 0.26900 0.27800 3.34572 0.00000 0.0000 0
25/10/2010  $/R2011/03/14 7.10 o] Foreign Exchange Future 0.26700 0.24900 6.74157 0.00000 0.0000 1,200
25/10/2010  $/R2011/03/14 7.40 P Foreign Exchange Future 0.47000 0.48500 3.19149 0.00000 0.0000 0
25/10/2010  $/R2011/03/14 7.40 o] Foreign Exchange Future 0.16800 0.15600 7.14286 0.00000 0.0000 65
25/10/2010  $/R2011/06/13 Foreign Exchange Future 7.19390 7.16650 0.38088 7.13000 7.1300 15,218
25/10/2010  $/R 2011/06/13 7.45 c Foreign Exchange Future 0.26000 0.24800 461538 0.00000 0.0000 0
25/10/2010  $/R 2011/06/13 7.45 P Foreign Exchange Future 0.51600 0.53200 3.10078 0.00000 0.0000 0
25/10/2010  $/R2011/06/13 7.50 o] Foreign Exchange Future 0.24600 0.23500 4.47154 0.00000 0.0000 0
25/10/2010 $ /R 2011/06/13 7.50 P Foreign Exchange Future 0.55200 0.56900 3.07971 0.00000 0.0000 0
25/10/2010  $/R 2011/06/13 7.40 c Foreign Exchange Future 0.27500 0.26200 472727 0.00000 0.0000 0
25/10/2010  $/R 2011/06/13 7.40 P Foreign Exchange Future 0.48100 0.49600 3.11850 0.00000 0.0000 0
25/10/2010  $/R 2011/06/13 6.70 o] Foreign Exchange Future 0.63500 0.61400 3.30709 0.00000 0.0000 0
25/10/2010  $/R 2011/06/13 6.70 P Foreign Exchange Future 0.14100 0.14800 4.96454 0.00000 0.0000 0
25/10/2010  $/R 2011/09/19 Foreign Exchange Future 7.29870 7.26970 0.39733 0.00000 0.0000 288
25/10/2010  $/R 2011/09/19 8.05 c Foreign Exchange Future 0.22200 0.21400 3.60360 0.00000 0.0000 0
25/10/2010  $/R 2011/09/19 8.05 P Foreign Exchange Future 0.97300 0.99400 2.15827 0.00000 0.0000 0
25/10/2010  $/R 2011/09/19 8.10 C Foreign Exchange Future 0.21300 0.20600 3.28638 0.00000 0.0000 0
25/10/2010  $/R 2011/09/19 8.10 P Foreign Exchange Future 1.01400 1.03600 2.16963 0.00000 0.0000 0
25/10/2010  $/R 2011/09/19 8.00 c Foreign Exchange Future 0.23100 0.22300 3.46320 0.00000 0.0000 0
25/10/2010  $/R 2011/09/19 8.00 P Foreign Exchange Future 0.93200 0.95300 2.25322 0.00000 0.0000 0
25/10/2010  $/R2015/12/14 Foreign Exchange Future 9.27410 9.24890 0.27172 0.00000 0.0000 0
25/10/2010  $/R2015/12/14 9.20 o] Foreign Exchange Future 1.66100 1.64700 0.84287 0.00000 0.0000 0
25/10/2010  $/R2015/12/14 9.20 P Foreign Exchange Future 1.58700 1.59800 0.69313 0.00000 0.0000 0
25/10/2010  $/R2015/12/14 9.25 o] Foreign Exchange Future 1.64500 1.63000 0.91185 0.00000 0.0000 0
25/10/2010  $/R2015/12/14 9.25 P Foreign Exchange Future 1.62100 1.63100 0.61690 0.00000 0.0000 0
25/10/2010  $/R2015/12/14 9.15 o] Foreign Exchange Future 1.67800 1.66400 0.83433 0.00000 0.0000 0
25/10/2010  $/R2015/12/14 9.15 P Foreign Exchange Future 1.55400 1.56500 0.70785 0.00000 0.0000 0
25/10/2010  £/R 2010/12/13 Foreign Exchange Future 10.97990 10.96090 0.17304 10.94350 10.9090 24,502
25/10/2010  £/R 2010/12/13 11.90 o] Foreign Exchange Future 0.03300 0.02800 15.15152 0.00000 0.0000 0
25/10/2010  £/R 2010/12/13 11.90 P Foreign Exchange Future 0.95300 0.96700 1.46905 0.00000 0.0000 0
25/10/2010  £/R 2010/12/13 11.85 P Foreign Exchange Future 0.90700 0.92000 1.43330 0.00000 0.0000 0
25/10/2010  £/R 2010/12/13 11.85 o] Foreign Exchange Future 0.03700 0.03100 16.21622 0.00000 0.0000 50
25/10/2010 £ /R 2011/03/14 Foreign Exchange Future 11.12050 11.10020 0.18255 0.00000 0.0000 22,932
25/10/2010  £/R 2011/03/14 11.80 o] Foreign Exchange Future 0.18700 0.18100 3.20856 0.00000 0.0000 0
25/10/2010  £/R 2011/03/14 11.80 P Foreign Exchange Future 0.86700 0.88100 1.61476 0.00000 0.0000 0
25/10/2010  £/R2011/03/14 11.85 c Foreign Exchange Future 0.17700 0.17100 3.38983 0.00000 0.0000 0
25/10/2010  £/R2011/03/14 11.85 P Foreign Exchange Future 0.90700 0.92100 1.54355 0.00000 0.0000 0

Page 8 of 15

2010/10/25, 05:59:58PM



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

25/10/2010  £/R2011/03/14 11.75 C Foreign Exchange Future 0.19800 0.19100 3.53535 0.00000 0.0000 0
25/10/2010  £/R 2011/03/14 11.75 P Foreign Exchange Future 0.82800 0.84100 1.57005 0.00000 0.0000 0
25/10/2010  £/R 2011/03/14 11.45 P Foreign Exchange Future 0.60500 0.61600 1.81818 0.00000 0.0000 0
25/10/2010  £/R 2011/03/14 11.45 o] Foreign Exchange Future 0.27500 0.26600 3.27273 0.00000 0.0000 870
25/10/2010  £/R 2011/03/14 12.55 P Foreign Exchange Future 1.51300 1.53200 1.25578 0.00000 0.0000 0
25/10/2010  £/R 2011/03/14 12.55 o] Foreign Exchange Future 0.08300 0.08200 1.20482 0.00000 0.0000 870
25/10/2010  £/R 2011/03/14 12.00 P Foreign Exchange Future 1.03000 1.04600 1.55340 0.00000 0.0000 0
25/10/2010  £/R 2011/03/14 12.00 o] Foreign Exchange Future 0.15000 0.14600 2.66667 0.00000 0.0000 150
25/10/2010  £/R 2011/06/13 Foreign Exchange Future 11.25800 11.23560 0.19897 0.00000 0.0000 1,564
25/10/2010  £/R 2011/06/13 11.85 o] Foreign Exchange Future 0.31700 0.31000 2.20820 0.00000 0.0000 0
25/10/2010  £/R 2011/06/13 11.85 P Foreign Exchange Future 0.90900 0.92400 1.65017 0.00000 0.0000 0
25/10/2010  £/R 2011/06/13 11.90 o] Foreign Exchange Future 0.30500 0.29800 2.29508 0.00000 0.0000 0
25/10/2010  £/R 2011/06/13 11.90 P Foreign Exchange Future 0.94700 0.96200 1.58395 0.00000 0.0000 0
25/10/2010  £/R 2011/06/13 11.80 o] Foreign Exchange Future 0.33100 0.32300 2.41692 0.00000 0.0000 0
25/10/2010  £/R 2011/06/13 11.80 P Foreign Exchange Future 0.87300 0.88700 1.60367 0.00000 0.0000 0
25/10/2010  ¥/R 2010/12/13 Foreign Exchange Future 0.08610 0.08660 0.58072 0.00000 0.0000 211
25/10/2010 ¥ /R 2010/12/13 0.09 (o} Foreign Exchange Future 0.00257 0.00274 6.61479 0.00000 0.0000 0
25/10/2010  ¥/R2010/12/13 0.09 P Foreign Exchange Future 0.00247 0.00214 13.36032 0.00000 0.0000 0
25/10/2010  ¥/R2010/12/13 0.10 o] Foreign Exchange Future 0.00041 0.00041 0.00000 0.00000 0.0000 0
25/10/2010  ¥/R2010/12/13 0.10 P Foreign Exchange Future 0.01031 0.00981 4.84966 0.00000 0.0000 0
25/10/2010  ¥/R2010/12/13 0.08 c Foreign Exchange Future 0.01019 0.01066 461237 0.00000 0.0000 0
25/10/2010  ¥/R2010/12/13 0.08 P Foreign Exchange Future 0.00009 0.00006 33.33333 0.00000 0.0000 0
25/10/2010  ¥/R2011/03/14 Foreign Exchange Future 0.08730 0.08790 0.68729 0.00000 0.0000 1,185
25/10/2010  ¥/R2011/03/14 0.09 C Foreign Exchange Future 0.00443 0.00468 5.64334 0.00000 0.0000 0
25/10/2010  ¥/R2011/03/14 0.09 P Foreign Exchange Future 0.00413 0.00378 8.47458 0.00000 0.0000 0
25/10/2010  ¥/R2011/03/14 0.10 c Foreign Exchange Future 0.00176 0.00180 2.27273 0.00000 0.0000 0
25/10/2010  ¥/R2011/03/14 0.10 P Foreign Exchange Future 0.01146 0.01090 4.88656 0.00000 0.0000 0
25/10/2010  ¥/R2011/03/14 0.08 o] Foreign Exchange Future 0.01082 0.01136 4.99076 0.00000 0.0000 0
25/10/2010  ¥/R2011/03/14 0.08 P Foreign Exchange Future 0.00052 0.00046 11.53846 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 Foreign Exchange Future 9.75020 9.74540 0.04923 9.76000 9.7401 11,297
25/10/2010  €/R 2010/12/13 20.20 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 20.20 P Foreign Exchange Future 10.45000 10.45500 0.04785 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 18.20 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 18.20 P Foreign Exchange Future 8.45000 8.45500 0.05917 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 16.20 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 16.20 P Foreign Exchange Future 6.45000 6.45500 0.07752 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 14.20 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 14.20 P Foreign Exchange Future 4.45000 4.45500 0.11236 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 12.20 o] Foreign Exchange Future 0.00100 0.00000 100.00000 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 12.20 P Foreign Exchange Future 2.45100 2.45500 0.16320 0.00000 0.0000 0
25/10/2010 €/R2010/12/13 11.20 (o} Foreign Exchange Future 0.00400 0.00300 25.00000 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 11.20 P Foreign Exchange Future 1.45400 1.45800 0.27510 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 10.20 o] Foreign Exchange Future 0.05600 0.05100 8.92857 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 10.20 P Foreign Exchange Future 0.50600 0.50600 0.00000 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 9.20 c Foreign Exchange Future 0.58200 0.57500 1.20275 0.00000 0.0000 0
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25/10/2010  €/R 2010/12/13 9.20 P Foreign Exchange Future 0.03200 0.03000 6.25000 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 8.20 c Foreign Exchange Future 1.55100 1.54600 0.32237 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 8.20 P Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 12.05 c Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 12.05 P Foreign Exchange Future 2.30100 2.30600 0.21730 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 20.25 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 20.25 P Foreign Exchange Future 10.50000 10.50500 0.04762 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 18.25 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 18.25 P Foreign Exchange Future 8.50000 8.50500 0.05882 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 16.25 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 16.25 P Foreign Exchange Future 6.50000 6.50500 0.07692 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 14.25 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 14.25 P Foreign Exchange Future 4.50000 4.50500 0.11111 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 12.25 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 12.25 P Foreign Exchange Future 2.50000 2.50500 0.20000 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 11.25 c Foreign Exchange Future 0.00300 0.00300 0.00000 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 11.25 P Foreign Exchange Future 1.50300 1.50800 0.33267 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 10.25 c Foreign Exchange Future 0.04900 0.04500 8.16327 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 10.25 P Foreign Exchange Future 0.54900 0.55000 0.18215 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 9.25 c Foreign Exchange Future 0.53800 0.53100 1.30112 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 9.25 P Foreign Exchange Future 0.03800 0.03600 5.26316 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 8.25 c Foreign Exchange Future 1.50100 1.49600 0.33311 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 8.25 P Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 20.95 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 20.95 P Foreign Exchange Future 11.20000 11.20500 0.04464 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 18.95 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 18.95 P Foreign Exchange Future 9.20000 9.20500 0.05435 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 16.95 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 16.95 P Foreign Exchange Future 7.20000 7.20500 0.06944 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 14.95 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 14.95 P Foreign Exchange Future 5.20000 5.20500 0.09615 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 12.95 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 12.95 P Foreign Exchange Future 3.20000 3.20500 0.15625 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 11.95 c Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 11.95 P Foreign Exchange Future 2.20100 2.20600 0.22717 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 10.95 c Foreign Exchange Future 0.00700 0.00600 14.28571 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 10.95 P Foreign Exchange Future 1.20700 1.21100 0.33140 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 9.95 c Foreign Exchange Future 0.11000 0.10300 6.36364 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 9.95 P Foreign Exchange Future 0.31000 0.30800 0.64516 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 8.95 c Foreign Exchange Future 0.81200 0.80600 0.73892 0.00000 0.0000 0
25/10/2010 €/R2010/12/13 8.95 P Foreign Exchange Future 0.01200 0.01100 8.33333 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 20.85 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 20.85 P Foreign Exchange Future 11.10000 11.10500 0.04505 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 18.85 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 18.85 P Foreign Exchange Future 9.10000 9.10500 0.05495 0.00000 0.0000 0
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25/10/2010  €/R 2010/12/13 16.85 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 16.85 P Foreign Exchange Future 7.10000 7.10500 0.07042 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 14.85 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 14.85 P Foreign Exchange Future 5.10000 5.10500 0.09804 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 12.85 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 12.85 P Foreign Exchange Future 3.10000 3.10500 0.16129 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 11.85 c Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 11.85 P Foreign Exchange Future 2.10100 2.10600 0.23798 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 10.85 c Foreign Exchange Future 0.01000 0.00800 20.00000 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 10.85 P Foreign Exchange Future 1.11000 1.11300 0.27027 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 9.85 c Foreign Exchange Future 0.14200 0.13500 4.92958 0.00000 0.0000 750
25/10/2010  €/R2010/12/13 9.85 P Foreign Exchange Future 0.24200 0.24000 0.82645 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 8.85 c Foreign Exchange Future 0.90800 0.90200 0.66079 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 8.85 P Foreign Exchange Future 0.00800 0.00700 12.50000 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 20.00 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 20.00 P Foreign Exchange Future 10.25000 10.25500 0.04878 0.00000 0.0000 0
25/10/2010 €/R2010/12/13 18.00 (o} Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 18.00 P Foreign Exchange Future 8.25000 8.25500 0.06061 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 16.00 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 16.00 P Foreign Exchange Future 6.25000 6.25500 0.08000 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 14.00 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 14.00 P Foreign Exchange Future 4.25000 4.25500 0.11765 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 12.00 c Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 12.00 P Foreign Exchange Future 2.25100 2.25600 0.22212 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 11.00 C Foreign Exchange Future 0.00600 0.00500 16.66667 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 11.00 P Foreign Exchange Future 1.25600 1.26000 0.31847 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 10.00 c Foreign Exchange Future 0.09700 0.09000 7.21649 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 10.00 P Foreign Exchange Future 0.34700 0.34500 0.57637 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 9.00 c Foreign Exchange Future 0.76400 0.75800 0.78534 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 9.00 P Foreign Exchange Future 0.01400 0.01300 7.14286 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 8.00 c Foreign Exchange Future 1.75100 1.74600 0.28555 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 8.00 P Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 20.10 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 20.10 P Foreign Exchange Future 10.35000 10.35500 0.04831 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 18.10 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 18.10 P Foreign Exchange Future 8.35000 8.35500 0.05988 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 16.10 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 16.10 P Foreign Exchange Future 6.35000 6.35500 0.07874 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 14.10 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 14.10 P Foreign Exchange Future 4.35000 4.35500 0.11494 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 12.10 c Foreign Exchange Future 0.00100 0.00000 100.00000 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 12.10 P Foreign Exchange Future 2.35100 2.35500 0.17014 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 11.10 c Foreign Exchange Future 0.00500 0.00400 20.00000 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 11.10 P Foreign Exchange Future 1.35500 1.35900 0.29520 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 10.10 c Foreign Exchange Future 0.07400 0.06800 8.10811 0.00000 0.0000 375
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25/10/2010  €/R2010/12/13 10.10 P Foreign Exchange Future 0.42400 0.42300 0.23585 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 9.10 c Foreign Exchange Future 0.67200 0.66500 1.04167 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 9.10 P Foreign Exchange Future 0.02200 0.02000 9.09091 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 8.10 o] Foreign Exchange Future 1.65100 1.64600 0.30285 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 8.10 P Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 20.40 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 20.40 P Foreign Exchange Future 10.65000 10.65500 0.04695 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 18.40 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 18.40 P Foreign Exchange Future 8.65000 8.65500 0.05780 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 16.40 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 16.40 P Foreign Exchange Future 6.65000 6.65500 0.07519 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 14.40 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 14.40 P Foreign Exchange Future 465000 465500 0.10753 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 12.40 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 12.40 P Foreign Exchange Future 2.65000 2.65500 0.18868 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 11.40 o] Foreign Exchange Future 0.00200 0.00200 0.00000 0.00000 0.0000 0
25/10/2010 €/R2010/12/13 11.40 P Foreign Exchange Future 1.65200 1.65700 0.30266 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 10.40 o] Foreign Exchange Future 0.03300 0.02900 12.12121 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 10.40 P Foreign Exchange Future 0.68300 0.68400 0.14641 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 9.40 c Foreign Exchange Future 0.41400 0.40600 1.93237 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 9.40 P Foreign Exchange Future 0.06400 0.06100 468750 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 8.40 c Foreign Exchange Future 1.35200 1.34700 0.36982 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 8.40 P Foreign Exchange Future 0.00200 0.00200 0.00000 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 20.55 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 20.55 P Foreign Exchange Future 10.80000 10.80500 0.04630 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 18.55 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 18.55 P Foreign Exchange Future 8.80000 8.80500 0.05682 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 16.55 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 16.55 P Foreign Exchange Future 6.80000 6.80500 0.07353 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 14.55 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 14.55 P Foreign Exchange Future 4.80000 4.80500 0.10417 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 12.55 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 12.55 P Foreign Exchange Future 2.80000 2.80500 0.17857 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 11.55 o] Foreign Exchange Future 0.00200 0.00100 50.00000 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 11.55 P Foreign Exchange Future 1.80200 1.80600 0.22198 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 10.55 o] Foreign Exchange Future 0.02200 0.01900 13.63636 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 10.55 P Foreign Exchange Future 0.82200 0.82400 0.24331 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 9.55 o] Foreign Exchange Future 0.30400 0.29500 2.96053 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 9.55 P Foreign Exchange Future 0.10400 0.10000 3.84615 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 8.55 o] Foreign Exchange Future 1.20300 1.19700 0.49875 0.00000 0.0000 0
25/10/2010 €/R2010/12/13 8.55 P Foreign Exchange Future 0.00300 0.00200 33.33333 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 19.85 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 19.85 P Foreign Exchange Future 10.10000 10.10500 0.04950 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 17.85 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 17.85 P Foreign Exchange Future 8.10000 8.10500 0.06173 0.00000 0.0000 0
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25/10/2010  €/R 2010/12/13 15.85 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 15.85 P Foreign Exchange Future 6.10000 6.10500 0.08197 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 13.85 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 13.85 P Foreign Exchange Future 4.10000 4.10500 0.12195 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 7.85 c Foreign Exchange Future 1.90100 1.89600 0.26302 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 7.85 P Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 19.90 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 19.90 P Foreign Exchange Future 10.15000 10.15500 0.04926 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 17.90 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 17.90 P Foreign Exchange Future 8.15000 8.15500 0.06135 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 15.90 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 15.90 P Foreign Exchange Future 6.15000 6.15500 0.08130 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 13.90 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 13.90 P Foreign Exchange Future 4.15000 4.15500 0.12048 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 11.90 c Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 11.90 P Foreign Exchange Future 2.15100 2.15600 0.23245 0.00000 0.0000 0
25/10/2010 €/R2010/12/13 10.90 (o} Foreign Exchange Future 0.00800 0.00700 12.50000 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 10.90 P Foreign Exchange Future 1.15800 1.16200 0.34542 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 9.90 c Foreign Exchange Future 0.12500 0.11800 5.60000 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 9.90 P Foreign Exchange Future 0.27500 0.27300 0.72727 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 8.90 c Foreign Exchange Future 0.85900 0.85400 0.58207 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 8.90 P Foreign Exchange Future 0.00900 0.00900 0.00000 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 7.90 c Foreign Exchange Future 1.85100 1.84600 0.27012 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 7.90 P Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 19.95 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 19.95 P Foreign Exchange Future 10.20000 10.20500 0.04902 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 17.95 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  €/R 2010/12/13 17.95 P Foreign Exchange Future 8.20000 8.20500 0.06098 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 15.95 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 15.95 P Foreign Exchange Future 6.20000 6.20500 0.08065 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 13.95 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 13.95 P Foreign Exchange Future 4.20000 4.20500 0.11905 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 7.95 c Foreign Exchange Future 1.80100 1.79600 0.27762 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 7.95 P Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 10.30 P Foreign Exchange Future 0.59300 0.59400 0.16863 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 10.30 c Foreign Exchange Future 0.04300 0.03900 9.30233 0.00000 0.0000 60
25/10/2010  €/R2010/12/13 9.60 c Foreign Exchange Future 0.27000 0.26200 2.96296 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 9.60 P Foreign Exchange Future 0.12000 0.11700 2.50000 0.00000 0.0000 750
25/10/2010  €/R2010/12/13 9.30 c Foreign Exchange Future 0.49500 0.48800 1.41414 0.00000 0.0000 0
25/10/2010  €/R2010/12/13 9.30 P Foreign Exchange Future 0.04500 0.04300 4.44444 0.00000 0.0000 1,125
25/10/2010  €/R2011/03/14 Foreign Exchange Future 9.87060 9.86600 0.04660 9.85250 9.8525 11,799
25/10/2010  €/R2011/03/14 9.80 c Foreign Exchange Future 0.35700 0.34700 2.80112 0.00000 0.0000 0
25/10/2010  €/R2011/03/14 9.80 P Foreign Exchange Future 0.28600 0.28100 1.74825 0.00000 0.0000 0
25/10/2010  €/R 2011/03/14 9.85 c Foreign Exchange Future 0.33200 0.32200 3.01205 0.00000 0.0000 0
25/10/2010  €/R 2011/03/14 9.85 P Foreign Exchange Future 0.31100 0.30600 1.60772 0.00000 0.0000 0
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25/10/2010  €/R2011/03/14 9.75 C Foreign Exchange Future 0.38300 0.37300 2.61097 0.00000 0.0000 0
25/10/2010  €/R 2011/03/14 9.75 P Foreign Exchange Future 0.26200 0.25700 1.90840 0.00000 0.0000 0
25/10/2010  €/R 2011/03/14 9.50 P Foreign Exchange Future 0.16300 0.15800 3.06748 0.00000 0.0000 0
25/10/2010  €/R 2011/03/14 9.50 o] Foreign Exchange Future 0.53400 0.52400 1.87266 0.00000 0.0000 10,429
25/10/2010  €/R 2011/03/14 10.40 P Foreign Exchange Future 0.69400 0.69300 0.14409 0.00000 0.0000 0
25/10/2010  €/R 2011/03/14 10.40 o] Foreign Exchange Future 0.16500 0.15900 3.63636 0.00000 0.0000 14,937
25/10/2010  €/R 2011/03/14 10.50 P Foreign Exchange Future 0.77500 0.77400 0.12903 0.00000 0.0000 0
25/10/2010  €/R 2011/03/14 10.50 o] Foreign Exchange Future 0.14600 0.14000 4.10959 0.00000 0.0000 4,508
25/10/2010  €/R 2011/03/14 10.10 P Foreign Exchange Future 0.47000 0.46700 0.63830 0.00000 0.0000 0
25/10/2010  €/R 2011/03/14 10.10 o] Foreign Exchange Future 0.24100 0.23300 3.31950 0.00000 0.0000 100
25/10/2010  €/R 2011/06/13 Foreign Exchange Future 9.98830 9.98360 0.04706 0.00000 0.0000 5,820
25/10/2010  €/R 2011/06/13 9.80 o] Foreign Exchange Future 0.51800 0.51000 1.54440 0.00000 0.0000 0
25/10/2010  €/R 2011/06/13 9.80 P Foreign Exchange Future 0.33000 0.32600 1.21212 0.00000 0.0000 0
25/10/2010  €/R 2011/06/13 9.85 o] Foreign Exchange Future 0.49200 0.48400 1.62602 0.00000 0.0000 0
25/10/2010  €/R 2011/06/13 9.85 P Foreign Exchange Future 0.35400 0.35000 1.12994 0.00000 0.0000 0
25/10/2010  €/R 2011/06/13 9.75 o] Foreign Exchange Future 0.54500 0.53700 1.46789 0.00000 0.0000 0
25/10/2010 €/R2011/06/13 9.75 P Foreign Exchange Future 0.30700 0.30300 1.30293 0.00000 0.0000 0
25/10/2010  AU$ /R 2010/12/13 Foreign Exchange Future 6.82450 6.89550 1.04037 0.00000 0.0000 14,565
25/10/2010  AU$ /R 2010/12/13 6.90 c Foreign Exchange Future 0.07900 0.10400 31.64557 0.00000 0.0000 0
25/10/2010  AU$ /R 2010/12/13 6.90 P Foreign Exchange Future 0.15500 0.10900 29.67742 0.00000 0.0000 0
25/10/2010  AU$ /R 2010/12/13 6.95 P Foreign Exchange Future 0.18900 0.13900 26.45503 0.00000 0.0000 0
25/10/2010  AU$ /R 2010/12/13 6.95 c Foreign Exchange Future 0.06300 0.08400 33.33333 0.00000 0.0000 200
25/10/2010  AUS$ /R 2011/03/14 Foreign Exchange Future 6.83980 6.90970 1.02196 0.00000 0.0000 594
25/10/2010  AU$ /R 2011/03/14 6.70 C Foreign Exchange Future 0.27100 0.31300 15.49815 0.00000 0.0000 0
25/10/2010  AUS$ /R 2011/03/14 6.70 P Foreign Exchange Future 0.13100 0.10300 21.37405 0.00000 0.0000 0
25/10/2010  AUS$ /R 2011/03/14 6.75 c Foreign Exchange Future 0.24000 0.28100 17.08333 0.00000 0.0000 0
25/10/2010  AU$ /R 2011/03/14 6.75 P Foreign Exchange Future 0.15000 0.12100 19.33333 0.00000 0.0000 0
25/10/2010  AU$ /R 2011/03/14 6.65 o] Foreign Exchange Future 0.30300 0.34800 14.85149 0.00000 0.0000 0
25/10/2010  AU$ /R 2011/03/14 6.65 P Foreign Exchange Future 0.11300 0.08800 22.12389 0.00000 0.0000 0
25/10/2010  AU$ /R 2011/06/13 Foreign Exchange Future 6.85090 6.91940 0.99987 0.00000 0.0000 20
25/10/2010  AU$ /R 2011/06/13 6.65 o] Foreign Exchange Future 0.36400 0.40400 10.98901 0.00000 0.0000 0
25/10/2010  AU$ /R 2011/06/13 6.65 P Foreign Exchange Future 0.16300 0.13500 17.17791 0.00000 0.0000 0
25/10/2010  AU$ /R 2011/06/13 6.70 o] Foreign Exchange Future 0.33400 0.37200 11.37725 0.00000 0.0000 0
25/10/2010  AU$ /R 2011/06/13 6.70 P Foreign Exchange Future 0.18300 0.15300 16.39344 0.00000 0.0000 0
25/10/2010  AU$ /R 2011/06/13 6.60 o] Foreign Exchange Future 0.39600 0.43800 10.60606 0.00000 0.0000 0
25/10/2010  AU$ /R 2011/06/13 6.60 P Foreign Exchange Future 0.14500 0.11900 17.93103 0.00000 0.0000 0
25/10/2010  AU$ /R 2011/09/19 Foreign Exchange Future 6.86140 6.92710 0.95753 0.00000 0.0000 149
25/10/2010  AU$ /R 2011/09/19 6.65 c Foreign Exchange Future 0.42300 0.45800 8.27423 0.00000 0.0000 0
25/10/2010  AU$ /R 2011/09/19 6.65 P Foreign Exchange Future 0.21200 0.18100 14.62264 0.00000 0.0000 0
25/10/2010  AU$ /R 2011/09/19 6.70 c Foreign Exchange Future 0.39400 0.42700 8.37563 0.00000 0.0000 0
25/10/2010 AU$ / R 2011/09/19 6.70 P Foreign Exchange Future 0.23300 0.20000 14.16309 0.00000 0.0000 0
25/10/2010  AU$ /R 2011/09/19 6.60 c Foreign Exchange Future 0.45300 0.49000 8.16777 0.00000 0.0000 0
25/10/2010  AU$ /R 2011/09/19 6.60 P Foreign Exchange Future 0.19200 0.16300 15.10417 0.00000 0.0000 0
25/10/2010  AU$ /R 2015/12/14 Foreign Exchange Future 7.32360 7.39990 1.04184 0.00000 0.0000 0
25/10/2010  AU$ /R 2015/12/14 7.30 c Foreign Exchange Future 0.85300 0.89700 5.15826 0.00000 0.0000 0
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Put Close Price Price In MTM
25/10/2010  AU$ /R 2015/12/14 7.30 P Foreign Exchange Future 0.82900 0.79700 3.86007 0.00000 0.0000 0
25/10/2010  AU$ /R 2015/12/14 7.35 C Foreign Exchange Future 0.83600 0.87500 4.66507 0.00000 0.0000 0
25/10/2010  AU$ /R 2015/12/14 7.35 P Foreign Exchange Future 0.86200 0.82500 4.29234 0.00000 0.0000 0
25/10/2010  AU$ /R 2015/12/14 7.25 C Foreign Exchange Future 0.87500 0.91900 5.02857 0.00000 0.0000 0
25/10/2010  AUS$ /R 2015/12/14 7.25 P Foreign Exchange Future 0.80100 0.76900 3.99501 0.00000 0.0000 0
25/10/2010  CAD/ R 2010/12/13 Foreign Exchange Future 6.82480 6.84240 0.25788 6.82800 6.8280 706
25/10/2010  CAD/ R 2010/12/13 7.70 o] Foreign Exchange Future 0.00300 0.00200 33.33333 0.00000 0.0000 0
25/10/2010  CAD/ R 2010/12/13 7.70 P Foreign Exchange Future 0.87800 0.86000 2.05011 0.00000 0.0000 0
25/10/2010  CAD/ R 2010/12/13 7.75 o] Foreign Exchange Future 0.00200 0.00200 0.00000 0.00000 0.0000 0
25/10/2010  CAD/ R 2010/12/13 7.75 P Foreign Exchange Future 0.92700 0.91000 1.83387 0.00000 0.0000 0
25/10/2010  CAD/ R 2010/12/13 7.65 o] Foreign Exchange Future 0.00400 0.00300 25.00000 0.00000 0.0000 0
25/10/2010  CAD/ R 2010/12/13 7.65 P Foreign Exchange Future 0.82900 0.81100 2.17129 0.00000 0.0000 0
25/10/2010  CAD/ R 2011/03/14 Foreign Exchange Future 6.90220 6.91920 0.24630 0.00000 0.0000 0
25/10/2010  CAD/ R 2011/03/14 7.05 o] Foreign Exchange Future 0.13200 0.13500 2.27273 0.00000 0.0000 0
25/10/2010  CAD/ R 2011/03/14 7.05 P Foreign Exchange Future 0.28000 0.26600 5.00000 0.00000 0.0000 0
25/10/2010  CAD/ R 2011/03/14 7.10 o] Foreign Exchange Future 0.11700 0.11900 1.70940 0.00000 0.0000 0
25/10/2010 CAD/ R 2011/03/14 7.10 P Foreign Exchange Future 0.31500 0.30000 4.76190 0.00000 0.0000 0
25/10/2010  CAD/ R 2011/03/14 7.00 c Foreign Exchange Future 0.14900 0.15200 2.01342 0.00000 0.0000 0
25/10/2010  CAD/ R 2011/03/14 7.00 P Foreign Exchange Future 0.24700 0.23300 5.66802 0.00000 0.0000 0
25/10/2010  CHF /R 2010/12/13 Foreign Exchange Future 7.17940 7.18240 0.04179 0.00000 0.0000 150
25/10/2010  CHF /R 2010/12/13 7.05 c Foreign Exchange Future 0.22900 0.23000 0.43668 0.00000 0.0000 0
25/10/2010  CHF /R 2010/12/13 7.05 P Foreign Exchange Future 0.10000 0.09800 2.00000 0.00000 0.0000 0
25/10/2010  CHF /R 2010/12/13 7.10 c Foreign Exchange Future 0.19800 0.19800 0.00000 0.00000 0.0000 0
25/10/2010  CHF /R 2010/12/13 7.10 P Foreign Exchange Future 0.11900 0.11600 2.52101 0.00000 0.0000 0
25/10/2010  CHF /R 2010/12/13 7.00 C Foreign Exchange Future 0.26400 0.26400 0.00000 0.00000 0.0000 0
25/10/2010  CHF /R 2010/12/13 7.00 P Foreign Exchange Future 0.08500 0.08200 3.52941 0.00000 0.0000 0
25/10/2010 CHF /R 2011/03/14 Foreign Exchange Future 7.28330 7.28600 0.03707 0.00000 0.0000 0
25/10/2010  CHF /R 2011/03/14 7.25 C Foreign Exchange Future 0.29000 0.28800 0.68966 0.00000 0.0000 0
25/10/2010  CHF /R 2011/03/14 7.25 P Foreign Exchange Future 0.25700 0.25200 1.94553 0.00000 0.0000 0
25/10/2010  CHF /R 2011/03/14 7.30 o] Foreign Exchange Future 0.26600 0.26400 0.75188 0.00000 0.0000 0
25/10/2010  CHF / R 2011/03/14 7.30 P Foreign Exchange Future 0.28300 0.27800 1.76678 0.00000 0.0000 0
25/10/2010  CHF /R 2011/03/14 7.20 o] Foreign Exchange Future 0.31500 0.31300 0.63492 0.00000 0.0000 0
25/10/2010  CHF /R 2011/03/14 7.20 P Foreign Exchange Future 0.23200 0.22700 2.15517 0.00000 0.0000 0
Future Open Interest 454,327
Option Open Interest 513,807
Total 968,134
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