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High/Low for: 27/10/2010

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
27/10/2010  $/R2010/12/13 Foreign Exchange Future 6.98120 7.12040 1.99393 7.12500 7.0200 288,269
27/10/2010  $/R2010/12/13 15.95 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 15.95 P Foreign Exchange Future 8.96900 8.83000 1.54978 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 13.95 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 13.95 P Foreign Exchange Future 6.96900 6.83000 1.99455 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 11.95 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 11.95 P Foreign Exchange Future 4.96900 4.83000 2.79734 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 9.95 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 9.95 P Foreign Exchange Future 2.96900 2.83000 4.68171 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 7.95 c Foreign Exchange Future 0.00500 0.00900 80.00000 0.00000 0.0000 1,000
27/10/2010  $/R2010/12/13 7.95 P Foreign Exchange Future 0.97400 0.83900 13.86037 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 6.95 c Foreign Exchange Future 0.16400 0.25300 54.26829 0.00000 0.0000 0
27/10/2010  $/R 2010/12/13 6.95 P Foreign Exchange Future 0.13300 0.08300 37.59398 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 5.95 C Foreign Exchange Future 1.03200 1.17100 13.46899 0.00000 0.0000 0
27/10/2010  $/R 2010/12/13 5.95 P Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 4.95 c Foreign Exchange Future 2.03100 2.17000 6.84392 0.00000 0.0000 0
27/10/2010  $/R 2010/12/13 4.95 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 3.95 c Foreign Exchange Future 3.03100 3.17000 4.58595 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 3.95 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 8.55 c Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 8.55 P Foreign Exchange Future 1.57000 1.43100 8.85350 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 16.00 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 16.00 P Foreign Exchange Future 9.01900 8.88000 1.54119 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 14.00 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 14.00 P Foreign Exchange Future 7.01900 6.88000 1.98034 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 12.00 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 12.00 P Foreign Exchange Future 5.01900 4.88000 2.76948 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 10.00 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 300
27/10/2010  $/R2010/12/13 10.00 P Foreign Exchange Future 3.01900 2.88000 4.60417 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 7.00 c Foreign Exchange Future 0.13700 0.21900 59.85401 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 7.00 P Foreign Exchange Future 0.15600 0.09900 36.53846 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 6.00 c Foreign Exchange Future 0.98300 1.12100 14.03866 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 6.00 P Foreign Exchange Future 0.00200 0.00100 50.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 5.00 c Foreign Exchange Future 1.98100 2.12000 7.01666 0.00000 0.0000 0
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27/10/2010  $/R2010/12/13 5.00 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 4.00 c Foreign Exchange Future 2.98100 3.12000 4.66286 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 4.00 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R 2010/12/13 16.05 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 16.05 P Foreign Exchange Future 9.06900 8.93000 1.53269 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 14.05 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 14.05 P Foreign Exchange Future 7.06900 6.93000 1.96633 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 12.05 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 12.05 P Foreign Exchange Future 5.06900 4.93000 2.74216 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 10.05 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 10.05 P Foreign Exchange Future 3.06900 2.93000 452916 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 8.05 o] Foreign Exchange Future 0.00400 0.00700 75.00000 0.00000 0.0000 16,000
27/10/2010  $/R2010/12/13 8.05 P Foreign Exchange Future 1.07300 0.93700 12.67474 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 7.05 c Foreign Exchange Future 0.11800 0.18800 59.32203 0.00000 0.0000 10,534
27/10/2010  $/R2010/12/13 7.05 P Foreign Exchange Future 0.18700 0.11800 36.89840 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 6.05 o] Foreign Exchange Future 0.93300 1.07100 14.79100 0.00000 0.0000 0
27/10/2010 $ /R 2010/12/13 6.05 P Foreign Exchange Future 0.00200 0.00100 50.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 5.05 c Foreign Exchange Future 1.93100 2.07000 7.19834 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 5.05 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 4.05 c Foreign Exchange Future 2.93100 3.07000 474241 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 4.05 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 16.10 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 16.10 P Foreign Exchange Future 9.11900 8.98000 1.52429 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 14.10 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 14.10 P Foreign Exchange Future 7.11900 6.98000 1.95252 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 12.10 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 12.10 P Foreign Exchange Future 5.11900 4.98000 2.71537 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 10.10 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 10.10 P Foreign Exchange Future 3.11900 2.98000 4.45656 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 8.10 o] Foreign Exchange Future 0.00300 0.00600 100.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 8.10 P Foreign Exchange Future 1.12200 0.98600 12.12121 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 7.10 o] Foreign Exchange Future 0.10000 0.15900 59.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 7.10 P Foreign Exchange Future 0.21900 0.13900 36.52968 0.00000 0.0000 100
27/10/2010  $/R2010/12/13 6.10 o] Foreign Exchange Future 0.88400 1.02200 15.61086 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 6.10 P Foreign Exchange Future 0.00300 0.00200 33.33333 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 5.10 o] Foreign Exchange Future 1.88100 2.02000 7.38969 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 5.10 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 4.10 c Foreign Exchange Future 2.88100 3.02000 4.82471 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 4.10 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 8.00 c Foreign Exchange Future 0.00500 0.00800 60.00000 0.00000 0.0000 27,690
27/10/2010 $ /R 2010/12/13 8.00 P Foreign Exchange Future 1.02400 0.88800 13.28125 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 16.15 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 16.15 P Foreign Exchange Future 9.16900 9.03000 1.51598 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 14.15 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 14.15 P Foreign Exchange Future 7.16900 7.03000 1.93890 0.00000 0.0000 0
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27/10/2010  $/R2010/12/13 12.15 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 12.15 P Foreign Exchange Future 5.16900 5.03000 2.68911 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 10.15 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 10.15 P Foreign Exchange Future 3.16900 3.03000 4.38624 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 8.15 o] Foreign Exchange Future 0.00300 0.00500 66.66667 0.00000 0.0000 4,400
27/10/2010  $/R2010/12/13 8.15 P Foreign Exchange Future 1.17200 1.03500 11.68942 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 7.15 o] Foreign Exchange Future 0.08500 0.13700 61.17647 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 7.15 P Foreign Exchange Future 0.25400 0.16700 34.25197 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 6.15 o] Foreign Exchange Future 0.83500 0.97200 16.40719 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 6.15 P Foreign Exchange Future 0.00400 0.00200 50.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 5.15 o] Foreign Exchange Future 1.83100 1.97000 7.59148 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 5.15 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 4.15 o] Foreign Exchange Future 2.83100 2.97000 4.90993 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 4.15 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 16.20 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 16.20 P Foreign Exchange Future 9.21900 9.08000 1.50776 0.00000 0.0000 0
27/10/2010 $/R 2010/12/13 14.20 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 14.20 P Foreign Exchange Future 7.21900 7.08000 1.92547 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 12.20 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 12.20 P Foreign Exchange Future 5.21900 5.08000 2.66335 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 10.20 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 10.20 P Foreign Exchange Future 3.21900 3.08000 4.31811 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 8.20 c Foreign Exchange Future 0.00200 0.00400 100.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 8.20 P Foreign Exchange Future 1.22100 1.08400 11.22031 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 7.20 C Foreign Exchange Future 0.07200 0.11700 62.50000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 7.20 P Foreign Exchange Future 0.29100 0.19700 32.30241 0.00000 0.0000 3,500
27/10/2010  $/R2010/12/13 6.20 c Foreign Exchange Future 0.78600 0.92300 17.43003 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 6.20 P Foreign Exchange Future 0.00500 0.00300 40.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 5.20 o] Foreign Exchange Future 1.78100 1.92000 7.80460 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 5.20 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 4.20 o] Foreign Exchange Future 2.78100 2.92000 4.99820 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 4.20 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 16.25 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 16.25 P Foreign Exchange Future 9.26900 9.13000 1.49962 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 14.25 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 14.25 P Foreign Exchange Future 7.26900 7.13000 1.91223 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 12.25 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 12.25 P Foreign Exchange Future 5.26900 5.13000 2.63807 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 10.25 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 10.25 P Foreign Exchange Future 3.26900 3.13000 4.25206 0.00000 0.0000 0
27/10/2010 $ /R 2010/12/13 8.25 C Foreign Exchange Future 0.00200 0.00300 50.00000 0.00000 0.0000 4,000
27/10/2010  $/R2010/12/13 8.25 P Foreign Exchange Future 1.27100 1.13300 10.85759 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 7.25 c Foreign Exchange Future 0.06100 0.10000 63.93443 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 7.25 P Foreign Exchange Future 0.33000 0.23000 30.30303 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 6.25 c Foreign Exchange Future 0.73700 0.87400 18.58887 0.00000 0.0000 0
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27/10/2010  $/R2010/12/13 6.25 P Foreign Exchange Future 0.00600 0.00400 33.33333 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 5.25 c Foreign Exchange Future 1.73100 1.87000 8.03004 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 5.25 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010 $/R 2010/12/13 4.25 C Foreign Exchange Future 2.73100 2.87000 5.08971 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 4.25 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 16.45 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 16.45 P Foreign Exchange Future 9.46900 9.33000 1.46795 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 14.45 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 14.45 P Foreign Exchange Future 7.46900 7.33000 1.86103 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 12.45 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 12.45 P Foreign Exchange Future 5.46900 5.33000 2.54160 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 10.45 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 10.45 P Foreign Exchange Future 3.46900 3.33000 4.00692 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 8.45 c Foreign Exchange Future 0.00100 0.00200 100.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 8.45 P Foreign Exchange Future 1.47000 1.33200 9.38776 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 7.45 o] Foreign Exchange Future 0.03000 0.05200 73.33333 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 7.45 P Foreign Exchange Future 0.49900 0.38200 23.44689 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 6.45 c Foreign Exchange Future 0.54800 0.68000 24.08759 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 6.45 P Foreign Exchange Future 0.01700 0.01000 41.17647 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 5.45 c Foreign Exchange Future 1.53100 1.67000 9.07903 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 5.45 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 4.45 c Foreign Exchange Future 2.53100 2.67000 5.49190 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 4.45 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 16.40 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 16.40 P Foreign Exchange Future 9.41900 9.28000 1.47574 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 14.40 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 14.40 P Foreign Exchange Future 7.41900 7.28000 1.87357 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 12.40 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 12.40 P Foreign Exchange Future 5.41900 5.28000 2.56505 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 10.40 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 10.40 P Foreign Exchange Future 3.41900 3.28000 406552 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 8.40 o] Foreign Exchange Future 0.00100 0.00200 100.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 8.40 P Foreign Exchange Future 1.42000 1.28200 9.71831 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 7.40 o] Foreign Exchange Future 0.03600 0.06100 69.44444 0.00000 0.0000 13,307
27/10/2010  $/R2010/12/13 7.40 P Foreign Exchange Future 0.45500 0.34100 25.05495 0.00000 0.0000 48,000
27/10/2010  $/R2010/12/13 6.40 o] Foreign Exchange Future 0.59500 0.72800 22.35294 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 6.40 P Foreign Exchange Future 0.01400 0.00800 42.85714 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 5.40 c Foreign Exchange Future 1.58100 1.72000 8.79190 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 5.40 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 4.40 c Foreign Exchange Future 2.58100 2.72000 5.38551 0.00000 0.0000 0
27/10/2010 $ /R 2010/12/13 4.40 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 8.60 c Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 3,185
27/10/2010  $/R2010/12/13 8.60 P Foreign Exchange Future 1.62000 1.48100 8.58025 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 16.50 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 16.50 P Foreign Exchange Future 9.51900 9.38000 1.46024 0.00000 0.0000 0
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27/10/2010 $/R2010/12/13 14.50 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010 $/R 2010/12/13 14.50 P Foreign Exchange Future 7.51900 7.38000 1.84865 0.00000 0.0000 0
27/10/2010 $/R 2010/12/13 12.50 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010 $/R 2010/12/13 12.50 P Foreign Exchange Future 5.51900 5.38000 2.51857 0.00000 0.0000 0
27/10/2010 $/R2010/12/13 10.50 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010 $ /R 2010/12/13 10.50 P Foreign Exchange Future 3.51900 3.38000 3.94999 0.00000 0.0000 0
27/10/2010 $/R2010/12/13 8.50 C Foreign Exchange Future 0.00100 0.00200 100.00000 0.00000 0.0000 0
27/10/2010 $/R2010/12/13 8.50 P Foreign Exchange Future 1.52000 1.38200 9.07895 0.00000 0.0000 0
27/10/2010 $/R2010/12/13 7.50 Cc Foreign Exchange Future 0.02500 0.04400 76.00000 0.00000 0.0000 33,300
27/10/2010 $/R2010/12/13 7.50 P Foreign Exchange Future 0.54400 0.42400 22.05882 0.00000 0.0000 0
27/10/2010 $/R2010/12/13 6.50 Cc Foreign Exchange Future 0.50300 0.63200 25.64612 0.00000 0.0000 0
27/10/2010 $ /R 2010/12/13 6.50 P Foreign Exchange Future 0.02200 0.01200 45.45455 0.00000 0.0000 0
27/10/2010 $/R2010/12/13 5.50 Cc Foreign Exchange Future 1.48100 1.62000 9.38555 0.00000 0.0000 0
27/10/2010 $/R2010/12/13 5.50 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010 $/R2010/12/13 4.50 Cc Foreign Exchange Future 2.48100 2.62000 5.60258 0.00000 0.0000 0
27/10/2010 $/R 2010/12/13 4.50 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010 $ /R 2010/12/13 8.30 C Foreign Exchange Future 0.00200 0.00300 50.00000 0.00000 0.0000 0
27/10/2010 $ /R 2010/12/13 8.30 P Foreign Exchange Future 1.32100 1.18300 10.44663 0.00000 0.0000 0
27/10/2010 $ /R 2010/12/13 15.85 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010 $/R 2010/12/13 15.85 P Foreign Exchange Future 8.86900 8.73000 1.56726 0.00000 0.0000 0
27/10/2010 $/R2010/12/13 13.85 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010 $/R2010/12/13 13.85 P Foreign Exchange Future 6.86900 6.73000 2.02358 0.00000 0.0000 0
27/10/2010 $/R 2010/12/13 11.85 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010 $/R2010/12/13 11.85 P Foreign Exchange Future 4.86900 4.73000 2.85480 0.00000 0.0000 0
27/10/2010 $/R 2010/12/13 9.85 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010 $/R 2010/12/13 9.85 P Foreign Exchange Future 2.86900 2.73000 4.84489 0.00000 0.0000 0
27/10/2010 $/R 2010/12/13 7.85 Cc Foreign Exchange Future 0.00700 0.01300 85.71429 0.00000 0.0000 14,644
27/10/2010 $/R 2010/12/13 7.85 P Foreign Exchange Future 0.87600 0.74300 15.18265 0.00000 0.0000 0
27/10/2010 $/R2010/12/13 6.85 Cc Foreign Exchange Future 0.22500 0.32600 44.88889 0.00000 0.0000 0
27/10/2010 $ /R 2010/12/13 6.85 P Foreign Exchange Future 0.09400 0.05600 40.42553 0.00000 0.0000 0
27/10/2010 $/R2010/12/13 5.85 C Foreign Exchange Future 1.13200 1.27100 12.27915 0.00000 0.0000 0
27/10/2010 $/R2010/12/13 5.85 P Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
27/10/2010 $/R2010/12/13 4.85 Cc Foreign Exchange Future 2.13100 2.27000 6.52276 0.00000 0.0000 0
27/10/2010 $/R2010/12/13 4.85 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010 $/R2010/12/13 3.85 Cc Foreign Exchange Future 3.13100 3.27000 4.43948 0.00000 0.0000 0
27/10/2010 $/R2010/12/13 3.85 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010 $ /R 2010/12/13 15.90 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010 $ /R 2010/12/13 15.90 P Foreign Exchange Future 8.91900 8.78000 1.55847 0.00000 0.0000 0
27/10/2010 $/R2010/12/13 13.90 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010 $/R 2010/12/13 13.90 P Foreign Exchange Future 6.91900 6.78000 2.00896 0.00000 0.0000 0
27/10/2010 $ /R 2010/12/13 11.90 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010 $/R 2010/12/13 11.90 P Foreign Exchange Future 4.91900 4.78000 2.82578 0.00000 0.0000 0
27/10/2010 $/R 2010/12/13 9.90 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010 $/R 2010/12/13 9.90 P Foreign Exchange Future 2.91900 2.78000 4.76190 0.00000 0.0000 0
27/10/2010 $/R2010/12/13 7.90 Cc Foreign Exchange Future 0.00600 0.01100 83.33333 0.00000 0.0000 30,000
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27/10/2010  $/R2010/12/13 7.90 P Foreign Exchange Future 0.92500 0.79100 14.48649 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 6.90 c Foreign Exchange Future 0.19300 0.28900 49.74093 0.00000 0.0000 30,000
27/10/2010  $/R2010/12/13 6.90 P Foreign Exchange Future 0.11200 0.06900 38.39286 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 5.90 o] Foreign Exchange Future 1.08200 1.22100 12.84658 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 5.90 P Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 4.90 o] Foreign Exchange Future 2.08100 2.22000 6.67948 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 4.90 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 3.90 o] Foreign Exchange Future 3.08100 3.22000 451152 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 3.90 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 16.30 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 16.30 P Foreign Exchange Future 9.31900 9.18000 1.49158 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 14.30 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 14.30 P Foreign Exchange Future 7.31900 7.18000 1.89917 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 12.30 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 12.30 P Foreign Exchange Future 5.31900 5.18000 2.61327 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 10.30 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010 $ /R 2010/12/13 10.30 P Foreign Exchange Future 3.31900 3.18000 4.18801 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 7.30 c Foreign Exchange Future 0.05100 0.08500 66.66667 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 7.30 P Foreign Exchange Future 0.37000 0.26500 28.37838 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 6.30 c Foreign Exchange Future 0.68900 0.82500 19.73875 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 6.30 P Foreign Exchange Future 0.00800 0.00500 37.50000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 5.30 c Foreign Exchange Future 1.68100 1.82000 8.26889 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 5.30 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 4.30 C Foreign Exchange Future 2.68100 2.82000 5.18463 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 4.30 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 16.35 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 16.35 P Foreign Exchange Future 9.36900 9.23000 1.48362 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 14.35 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 14.35 P Foreign Exchange Future 7.36900 7.23000 1.88628 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 12.35 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 12.35 P Foreign Exchange Future 5.36900 5.23000 2.58894 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 10.35 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 10.35 P Foreign Exchange Future 3.36900 3.23000 4.12585 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 8.35 o] Foreign Exchange Future 0.00100 0.00200 100.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 8.35 P Foreign Exchange Future 1.37000 1.23200 10.07299 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 7.35 o] Foreign Exchange Future 0.04300 0.07300 69.76744 0.00000 0.0000 2,040
27/10/2010  $/R2010/12/13 7.35 P Foreign Exchange Future 0.41200 0.30300 26.45631 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 6.35 c Foreign Exchange Future 0.64200 0.77600 20.87227 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 6.35 P Foreign Exchange Future 0.01100 0.00600 45.45455 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 5.35 c Foreign Exchange Future 1.63100 1.77000 8.52238 0.00000 0.0000 0
27/10/2010 $ /R 2010/12/13 5.35 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 4.35 c Foreign Exchange Future 2.63100 2.77000 5.28316 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 4.35 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 15.05 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 15.05 P Foreign Exchange Future 8.06900 7.93000 1.72264 0.00000 0.0000 0
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27/10/2010  $/R2010/12/13 13.05 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 13.05 P Foreign Exchange Future 6.06900 5.93000 2.29033 0.00000 0.0000 0
27/10/2010  $/R 2010/12/13 11.05 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R 2010/12/13 11.05 P Foreign Exchange Future 4.06900 3.93000 3.41607 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 9.05 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 9.05 P Foreign Exchange Future 2.06900 1.93000 6.71822 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 3.05 c Foreign Exchange Future 3.93100 4.07000 3.53600 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 3.05 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 9.10 P Foreign Exchange Future 2.11900 1.98000 6.55970 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 9.10 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 500
27/10/2010  $/R2010/12/13 9.50 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 9.50 P Foreign Exchange Future 2.51900 2.38000 5.51806 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 9.20 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 9.20 P Foreign Exchange Future 2.21900 2.08000 6.26408 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 9.55 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 9.55 P Foreign Exchange Future 2.56900 2.43000 5.41067 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 7.80 c Foreign Exchange Future 0.00900 0.01600 77.77778 0.00000 0.0000 2,423
27/10/2010  $/R2010/12/13 7.80 P Foreign Exchange Future 0.82800 0.69600 15.94203 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 8.90 P Foreign Exchange Future 1.91900 1.78000 7.24336 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 8.90 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 30,000
27/10/2010  $/R2010/12/13 7.60 P Foreign Exchange Future 0.63700 0.51100 19.78022 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 7.60 c Foreign Exchange Future 0.01800 0.03100 7222222 0.00000 0.0000 15,000
27/10/2010  $/R2010/12/13 8.80 P Foreign Exchange Future 1.81900 1.68100 7.58659 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 8.80 C Foreign Exchange Future 0.00000 0.00100 100.00000 0.00000 0.0000 15,000
27/10/2010  $/R2010/12/13 7.70 C Foreign Exchange Future 0.01300 0.02200 69.23077 0.00000 0.0000 1,000
27/10/2010  $/R2010/12/13 7.70 P Foreign Exchange Future 0.73200 0.60200 17.75956 0.00000 0.0000 500
27/10/2010  $/R2010/12/13 9.00 P Foreign Exchange Future 2.01900 1.88000 6.88460 0.00000 0.0000 0
27/10/2010  $/R 2010/12/13 9.00 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 20,000
27/10/2010  $/R2010/12/13 7.55 P Foreign Exchange Future 0.59000 0.46700 20.84746 0.00000 0.0000 0
27/10/2010  $/R2010/12/13 7.55 c Foreign Exchange Future 0.02100 0.03700 76.19048 0.00000 0.0000 6,534
27/10/2010  $/R2011/03/14 Foreign Exchange Future 7.07720 7.21700 1.97536 7.22000 7.1490 59,112
27/10/2010  $/R2011/03/14 8.00 c Foreign Exchange Future 0.06500 0.08300 27.69231 0.00000 0.0000 33,350
27/10/2010  $/R2011/03/14 8.00 P Foreign Exchange Future 0.98800 0.86600 12.34818 0.00000 0.0000 0
27/10/2010  $/R2011/03/14 8.05 c Foreign Exchange Future 0.06000 0.07800 30.00000 0.00000 0.0000 340
27/10/2010  $/R2011/03/14 8.05 P Foreign Exchange Future 1.03300 0.91100 11.81026 0.00000 0.0000 0
27/10/2010  $/R2011/03/14 7.95 c Foreign Exchange Future 0.06900 0.08900 28.98551 0.00000 0.0000 0
27/10/2010  $/R2011/03/14 7.95 P Foreign Exchange Future 0.94200 0.82200 12.73885 0.00000 0.0000 0
27/10/2010  $/R2011/03/14 8.50 P Foreign Exchange Future 1.45800 1.32700 8.98491 0.00000 0.0000 0
27/10/2010  $/R2011/03/14 8.50 c Foreign Exchange Future 0.03500 0.04400 25.71429 0.00000 0.0000 30,000
27/10/2010  $/R2011/03/14 10.50 P Foreign Exchange Future 3.42500 3.28500 4.08759 0.00000 0.0000 0
27/10/2010 $ /R 2011/03/14 10.50 C Foreign Exchange Future 0.00200 0.00200 0.00000 0.00000 0.0000 30,000
27/10/2010  $/R2011/03/14 7.30 P Foreign Exchange Future 0.40500 0.31700 21.72840 0.00000 0.0000 0
27/10/2010  $/R2011/03/14 7.30 c Foreign Exchange Future 0.18200 0.23400 28.57143 0.00000 0.0000 33,350
27/10/2010  $/R2011/03/14 8.40 P Foreign Exchange Future 1.36200 1.23200 9.54479 0.00000 0.0000 0
27/10/2010  $/R2011/03/14 8.40 c Foreign Exchange Future 0.03900 0.04900 25.64103 0.00000 0.0000 3,000
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27/10/2010  $/R2011/03/14 7.50 P Foreign Exchange Future 0.55600 0.45500 18.16547 0.00000 0.0000 0
27/10/2010  $/R2011/03/14 7.50 c Foreign Exchange Future 0.13300 0.17200 29.32331 0.00000 0.0000 12,000
27/10/2010 $/R 2011/03/14 7.55 P Foreign Exchange Future 0.59700 0.49200 17.58794 0.00000 0.0000 0
27/10/2010  $/R 2011/03/14 7.55 o] Foreign Exchange Future 0.12400 0.15900 28.22581 0.00000 0.0000 371
27/10/2010  $/R2011/03/14 7.60 P Foreign Exchange Future 0.63800 0.53100 16.77116 0.00000 0.0000 0
27/10/2010  $/R2011/03/14 7.60 o] Foreign Exchange Future 0.11500 0.14800 28.69565 0.00000 0.0000 500
27/10/2010  $/R2011/03/14 7.25 P Foreign Exchange Future 0.37000 0.28500 22.97297 0.00000 0.0000 0
27/10/2010  $/R2011/03/14 7.25 o] Foreign Exchange Future 0.19700 0.25200 27.91878 0.00000 0.0000 7,500
27/10/2010  $/R2011/03/14 7.10 P Foreign Exchange Future 0.27300 0.20800 23.80952 0.00000 0.0000 0
27/10/2010  $/R2011/03/14 7.10 o] Foreign Exchange Future 0.25000 0.32500 30.00000 0.00000 0.0000 1,200
27/10/2010  $/R2011/03/14 7.40 P Foreign Exchange Future 0.47900 0.38300 20.04175 0.00000 0.0000 0
27/10/2010  $/R2011/03/14 7.40 o] Foreign Exchange Future 0.15600 0.20000 28.20513 0.00000 0.0000 65
27/10/2010  $/R 2011/06/13 Foreign Exchange Future 7.17180 7.31280 1.96603 7.30350 7.3035 15,118
27/10/2010  $/R2011/06/13 7.45 c Foreign Exchange Future 0.24800 0.29900 20.56452 0.00000 0.0000 0
27/10/2010  $/R2011/06/13 7.45 P Foreign Exchange Future 0.52600 0.43600 17.11027 0.00000 0.0000 0
27/10/2010  $/R2011/06/13 7.50 o] Foreign Exchange Future 0.23400 0.28200 20.51282 0.00000 0.0000 0
27/10/2010 $ /R 2011/06/13 7.50 P Foreign Exchange Future 0.56200 0.46900 16.54804 0.00000 0.0000 0
27/10/2010  $/R2011/06/13 7.40 c Foreign Exchange Future 0.26200 0.31600 20.61069 0.00000 0.0000 0
27/10/2010  $/R2011/06/13 7.40 P Foreign Exchange Future 0.49000 0.40300 17.75510 0.00000 0.0000 0
27/10/2010  $/R2011/06/13 6.70 c Foreign Exchange Future 0.61600 0.72300 17.37013 0.00000 0.0000 0
27/10/2010  $/R2011/06/13 6.70 P Foreign Exchange Future 0.14400 0.11000 23.61111 0.00000 0.0000 0
27/10/2010  $/R2011/09/19 Foreign Exchange Future 7.27490 7.41630 1.94367 0.00000 0.0000 288
27/10/2010  $/R2011/09/19 8.05 o] Foreign Exchange Future 0.21400 0.24900 16.35514 0.00000 0.0000 0
27/10/2010  $/R2011/09/19 8.05 P Foreign Exchange Future 0.98900 0.88300 10.71790 0.00000 0.0000 0
27/10/2010  $/R2011/09/19 8.10 C Foreign Exchange Future 0.20600 0.23900 16.01942 0.00000 0.0000 0
27/10/2010  $/R2011/09/19 8.10 P Foreign Exchange Future 1.03100 0.92300 10.47527 0.00000 0.0000 0
27/10/2010  $/R 2011/09/19 8.00 c Foreign Exchange Future 0.22300 0.25900 16.14350 0.00000 0.0000 0
27/10/2010  $/R 2011/09/19 8.00 P Foreign Exchange Future 0.94800 0.84300 11.07595 0.00000 0.0000 0
27/10/2010  $/R2015/12/14 Foreign Exchange Future 9.25680 9.39630 1.50700 0.00000 0.0000 0
27/10/2010  $/R2015/12/14 9.20 o] Foreign Exchange Future 1.65000 1.74500 5.75758 0.00000 0.0000 0
27/10/2010  $/R2015/12/14 9.20 P Foreign Exchange Future 1.59300 1.54900 2.76208 0.00000 0.0000 0
27/10/2010  $/R2015/12/14 9.25 o] Foreign Exchange Future 1.63300 1.72700 5.75628 0.00000 0.0000 0
27/10/2010  $/R2015/12/14 9.25 P Foreign Exchange Future 1.62600 1.58100 2.76753 0.00000 0.0000 0
27/10/2010  $/R2015/12/14 9.15 o] Foreign Exchange Future 1.66700 1.76300 5.75885 0.00000 0.0000 0
27/10/2010  $/R2015/12/14 9.15 P Foreign Exchange Future 1.56000 1.51700 2.75641 0.00000 0.0000 0
27/10/2010  £/R2010/12/13 Foreign Exchange Future 11.06650 11.23160 1.49189 11.23000 11.1640 23,617
27/10/2010  £/R2010/12/13 11.90 c Foreign Exchange Future 0.03600 0.05200 44.44444 0.00000 0.0000 0
27/10/2010  £/R2010/12/13 11.90 P Foreign Exchange Future 0.87000 0.72000 17.24138 0.00000 0.0000 0
27/10/2010  £/R2010/12/13 11.85 P Foreign Exchange Future 0.82400 0.67700 17.83981 0.00000 0.0000 0
27/10/2010  £/R2010/12/13 11.85 c Foreign Exchange Future 0.04000 0.05900 47.50000 0.00000 0.0000 50
27/10/2010  £/R2011/03/14 Foreign Exchange Future 11.20750 11.37880 1.52844 11.37300 11.3120 22,746
27/10/2010  £/R2011/03/14 11.80 c Foreign Exchange Future 0.20600 0.25100 21.84466 0.00000 0.0000 0
27/10/2010  £/R2011/03/14 11.80 P Foreign Exchange Future 0.79900 0.67200 15.89487 0.00000 0.0000 0
27/10/2010  £/R2011/03/14 11.85 c Foreign Exchange Future 0.19500 0.23800 22.05128 0.00000 0.0000 0
27/10/2010  £/R2011/03/14 11.85 P Foreign Exchange Future 0.83800 0.70900 15.39379 0.00000 0.0000 0

Page 8 of 15

2010/10/27, 05:33:44PM



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

27/10/2010  £/R2011/03/14 11.75 C Foreign Exchange Future 0.21700 0.26500 22.11982 0.00000 0.0000 0
27/10/2010  £/R 2011/03/14 11.75 P Foreign Exchange Future 0.76000 0.63600 16.31579 0.00000 0.0000 0
27/10/2010  £/R 2011/03/14 11.45 P Foreign Exchange Future 0.54500 0.43800 19.63303 0.00000 0.0000 0
27/10/2010  £/R 2011/03/14 11.45 o] Foreign Exchange Future 0.30200 0.36700 21.52318 0.00000 0.0000 870
27/10/2010  £/R 2011/03/14 12.55 P Foreign Exchange Future 1.43600 1.28400 10.58496 0.00000 0.0000 0
27/10/2010  £/R 2011/03/14 12.55 o] Foreign Exchange Future 0.09300 0.11300 21.50538 0.00000 0.0000 870
27/10/2010  £/R 2011/03/14 12.00 P Foreign Exchange Future 0.95900 0.82300 14.18144 0.00000 0.0000 0
27/10/2010  £/R 2011/03/14 12.00 o] Foreign Exchange Future 0.16600 0.20200 21.68675 0.00000 0.0000 150
27/10/2010  £/R 2011/06/13 Foreign Exchange Future 11.34320 11.51680 1.53043 0.00000 0.0000 1,564
27/10/2010  £/R 2011/06/13 11.85 o] Foreign Exchange Future 0.34200 0.39900 16.66667 0.00000 0.0000 0
27/10/2010  £/R 2011/06/13 11.85 P Foreign Exchange Future 0.84900 0.73200 13.78092 0.00000 0.0000 0
27/10/2010  £/R 2011/06/13 11.90 o] Foreign Exchange Future 0.32900 0.38400 16.71733 0.00000 0.0000 0
27/10/2010  £/R 2011/06/13 11.90 P Foreign Exchange Future 0.88600 0.76700 13.43115 0.00000 0.0000 0
27/10/2010  £/R 2011/06/13 11.80 o] Foreign Exchange Future 0.35600 0.41500 16.57303 0.00000 0.0000 0
27/10/2010  £/R 2011/06/13 11.80 P Foreign Exchange Future 0.81300 0.69800 14.14514 0.00000 0.0000 0
27/10/2010  ¥/R2010/12/13 Foreign Exchange Future 0.08590 0.08720 1.51339 0.00000 0.0000 211
27/10/2010 ¥ /R 2010/12/13 0.09 (o} Foreign Exchange Future 0.00238 0.00301 26.47059 0.00000 0.0000 0
27/10/2010  ¥/R2010/12/13 0.09 P Foreign Exchange Future 0.00248 0.00181 27.01613 0.00000 0.0000 0
27/10/2010  ¥/R 2010/12/13 0.10 o] Foreign Exchange Future 0.00034 0.00044 29.41176 0.00000 0.0000 0
27/10/2010  ¥/R2010/12/13 0.10 P Foreign Exchange Future 0.01044 0.00924 11.49425 0.00000 0.0000 0
27/10/2010  ¥/R2010/12/13 0.08 c Foreign Exchange Future 0.00998 0.01125 12.72545 0.00000 0.0000 0
27/10/2010  ¥/R2010/12/13 0.08 P Foreign Exchange Future 0.00008 0.00005 37.50000 0.00000 0.0000 0
27/10/2010  ¥/R2011/03/14 Foreign Exchange Future 0.08720 0.08850 1.49083 0.00000 0.0000 0
27/10/2010  ¥/R2011/03/14 0.09 C Foreign Exchange Future 0.00433 0.00495 14.31871 0.00000 0.0000 0
27/10/2010  ¥/R2011/03/14 0.09 P Foreign Exchange Future 0.00413 0.00345 16.46489 0.00000 0.0000 0
27/10/2010  ¥/R2011/03/14 0.10 c Foreign Exchange Future 0.00164 0.00189 15.24390 0.00000 0.0000 0
27/10/2010  ¥/R2011/03/14 0.10 P Foreign Exchange Future 0.01144 0.01039 9.17832 0.00000 0.0000 0
27/10/2010  ¥/R2011/03/14 0.08 o] Foreign Exchange Future 0.01074 0.01190 10.80074 0.00000 0.0000 0
27/10/2010  ¥/R2011/03/14 0.08 P Foreign Exchange Future 0.00054 0.00040 25.92593 0.00000 0.0000 0
27/10/2010  €/R 2010/12/13 Foreign Exchange Future 9.67830 9.80970 1.35768 9.79000 9.7425 11,305
27/10/2010  €/R 2010/12/13 20.20 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  €/R 2010/12/13 20.20 P Foreign Exchange Future 10.52200 10.39000 1.25451 0.00000 0.0000 0
27/10/2010  €/R 2010/12/13 18.20 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  €/R 2010/12/13 18.20 P Foreign Exchange Future 8.52200 8.39000 1.54893 0.00000 0.0000 0
27/10/2010  €/R 2010/12/13 16.20 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  €/R 2010/12/13 16.20 P Foreign Exchange Future 6.52200 6.39000 2.02392 0.00000 0.0000 0
27/10/2010  €/R 2010/12/13 14.20 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  €/R 2010/12/13 14.20 P Foreign Exchange Future 452200 4.39000 2.91906 0.00000 0.0000 0
27/10/2010  €/R 2010/12/13 12.20 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  €/R 2010/12/13 12.20 P Foreign Exchange Future 2.52200 2.39000 5.23394 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 11.20 (o} Foreign Exchange Future 0.00300 0.00400 33.33333 0.00000 0.0000 0
27/10/2010  €/R 2010/12/13 11.20 P Foreign Exchange Future 1.52500 1.39400 8.59016 0.00000 0.0000 0
27/10/2010  €/R 2010/12/13 10.20 o] Foreign Exchange Future 0.04100 0.06000 46.34146 0.00000 0.0000 0
27/10/2010  €/R2010/12/13 10.20 P Foreign Exchange Future 0.56300 0.45000 20.07105 0.00000 0.0000 0
27/10/2010  €/R2010/12/13 9.20 c Foreign Exchange Future 0.51500 0.63200 22.71845 0.00000 0.0000 0
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27/10/2010  €/R2010/12/13 9.20 P Foreign Exchange Future 0.03700 0.02200 40.54054 0.00000 0.0000 0
27/10/2010  €/R2010/12/13 8.20 c Foreign Exchange Future 1.47900 1.61000 8.85734 0.00000 0.0000 0
27/10/2010  €/R2010/12/13 8.20 P Foreign Exchange Future 0.00100 0.00000 100.00000 0.00000 0.0000 0
27/10/2010  €/R2010/12/13 12.05 o] Foreign Exchange Future 0.00000 0.00100 100.00000 0.00000 0.0000 0
27/10/2010  €/R2010/12/13 12.05 P Foreign Exchange Future 2.37200 2.24100 5.52277 0.00000 0.0000 0
27/10/2010  €/R2010/12/13 20.25 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  €/R2010/12/13 20.25 P Foreign Exchange Future 10.57200 10.44000 1.24858 0.00000 0.0000 0
27/10/2010  €/R2010/12/13 18.25 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  €/R2010/12/13 18.25 P Foreign Exchange Future 8.57200 8.44000 1.53990 0.00000 0.0000 0
27/10/2010  €/R2010/12/13 16.25 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  €/R2010/12/13 16.25 P Foreign Exchange Future 6.57200 6.44000 2.00852 0.00000 0.0000 0
27/10/2010  €/R2010/12/13 14.25 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  €/R2010/12/13 14.25 P Foreign Exchange Future 4.57200 4.44000 2.88714 0.00000 0.0000 0
27/10/2010  €/R2010/12/13 12.25 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  €/R2010/12/13 12.25 P Foreign Exchange Future 2.57200 2.44000 5.13219 0.00000 0.0000 0
27/10/2010  €/R2010/12/13 11.25 o] Foreign Exchange Future 0.00200 0.00300 50.00000 0.00000 0.0000 0
27/10/2010  €/R2010/12/13 11.25 P Foreign Exchange Future 1.57400 1.44300 8.32274 0.00000 0.0000 0
27/10/2010  €/R2010/12/13 10.25 c Foreign Exchange Future 0.03600 0.05200 44.44444 0.00000 0.0000 0
27/10/2010  €/R2010/12/13 10.25 P Foreign Exchange Future 0.60800 0.49200 19.07895 0.00000 0.0000 0
27/10/2010  €/R2010/12/13 9.25 c Foreign Exchange Future 0.47200 0.58700 24.36441 0.00000 0.0000 0
27/10/2010  €/R2010/12/13 9.25 P Foreign Exchange Future 0.04400 0.02700 38.63636 0.00000 0.0000 0
27/10/2010  €/R2010/12/13 8.25 c Foreign Exchange Future 1.42900 1.56000 9.16725 0.00000 0.0000 0
27/10/2010  €/R2010/12/13 8.25 P Foreign Exchange Future 0.00100 0.00000 100.00000 0.00000 0.0000 0
27/10/2010  €/R2010/12/13 20.95 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  €/R2010/12/13 20.95 P Foreign Exchange Future 11.27200 11.14000 1.17104 0.00000 0.0000 0
27/10/2010  €/R2010/12/13 18.95 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010 €/R 2010/12/13 18.95 P Foreign Exchange Future 9.27200 9.14000 1.42364 0.00000 0.0000 0
27/10/2010  €/R2010/12/13 16.95 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  €/R2010/12/13 16.95 P Foreign Exchange Future 7.27200 7.14000 1.81518 0.00000 0.0000 0
27/10/2010  €/R2010/12/13 14.95 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  €/R2010/12/13 14.95 P Foreign Exchange Future 5.27200 5.14000 2.50379 0.00000 0.0000 0
27/10/2010  €/R2010/12/13 12.95 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  €/R2010/12/13 12.95 P Foreign Exchange Future 3.27200 3.14000 4.03423 0.00000 0.0000 0
27/10/2010  €/R2010/12/13 11.95 o] Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
27/10/2010  €/R2010/12/13 11.95 P Foreign Exchange Future 2.27300 2.14100 5.80730 0.00000 0.0000 0
27/10/2010  €/R2010/12/13 10.95 o] Foreign Exchange Future 0.00500 0.00700 40.00000 0.00000 0.0000 0
27/10/2010  €/R2010/12/13 10.95 P Foreign Exchange Future 1.27700 1.14700 10.18011 0.00000 0.0000 0
27/10/2010  €/R2010/12/13 9.95 c Foreign Exchange Future 0.08400 0.12100 44.04762 0.00000 0.0000 0
27/10/2010  €/R2010/12/13 9.95 P Foreign Exchange Future 0.35600 0.26100 26.68539 0.00000 0.0000 0
27/10/2010  €/R2010/12/13 8.95 c Foreign Exchange Future 0.74200 0.86800 16.98113 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 8.95 P Foreign Exchange Future 0.01400 0.00800 42.85714 0.00000 0.0000 0
27/10/2010  €/R2010/12/13 20.85 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  €/R2010/12/13 20.85 P Foreign Exchange Future 11.17200 11.04000 1.18153 0.00000 0.0000 0
27/10/2010  €/R2010/12/13 18.85 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  €/R2010/12/13 18.85 P Foreign Exchange Future 9.17200 9.04000 1.43916 0.00000 0.0000 0
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27/10/2010 €/R2010/12/13 16.85 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 16.85 P Foreign Exchange Future 7.17200 7.04000 1.84049 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 14.85 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010 €/R 2010/12/13 14.85 P Foreign Exchange Future 5.17200 5.04000 2.55220 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 12.85 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 12.85 P Foreign Exchange Future 3.17200 3.04000 4.16141 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 11.85 C Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 11.85 P Foreign Exchange Future 2.17300 2.04100 6.07455 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 10.85 Cc Foreign Exchange Future 0.00600 0.00900 50.00000 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 10.85 P Foreign Exchange Future 1.17800 1.04900 10.95076 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 9.85 Cc Foreign Exchange Future 0.11100 0.15700 41.44144 0.00000 0.0000 750
27/10/2010 €/R2010/12/13 9.85 P Foreign Exchange Future 0.28300 0.19700 30.38869 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 8.85 Cc Foreign Exchange Future 0.83700 0.96500 15.29271 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 8.85 P Foreign Exchange Future 0.00900 0.00500 44.44444 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 20.00 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 20.00 P Foreign Exchange Future 10.32200 10.19000 1.27882 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 18.00 (o} Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010 €/R 2010/12/13 18.00 P Foreign Exchange Future 8.32200 8.19000 1.58616 0.00000 0.0000 0
27/10/2010 €/R 2010/12/13 16.00 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010 €/R 2010/12/13 16.00 P Foreign Exchange Future 6.32200 6.19000 2.08795 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 14.00 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 14.00 P Foreign Exchange Future 4.32200 4.19000 3.05414 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 12.00 Cc Foreign Exchange Future 0.00000 0.00100 100.00000 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 12.00 P Foreign Exchange Future 2.32200 2.19100 5.64169 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 11.00 Cc Foreign Exchange Future 0.00400 0.00600 50.00000 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 11.00 P Foreign Exchange Future 1.32600 1.19600 9.80392 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 10.00 Cc Foreign Exchange Future 0.07300 0.10500 43.83562 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 10.00 P Foreign Exchange Future 0.39500 0.29500 25.31646 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 9.00 Cc Foreign Exchange Future 0.69500 0.82000 17.98561 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 9.00 P Foreign Exchange Future 0.01700 0.01000 41.17647 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 8.00 C Foreign Exchange Future 1.67900 1.81000 7.80226 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 8.00 P Foreign Exchange Future 0.00100 0.00000 100.00000 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 20.10 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 20.10 P Foreign Exchange Future 10.42200 10.29000 1.26655 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 18.10 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 18.10 P Foreign Exchange Future 8.42200 8.29000 1.56732 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 16.10 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 16.10 P Foreign Exchange Future 6.42200 6.29000 2.05543 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 14.10 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 14.10 P Foreign Exchange Future 4.42200 4.29000 2.98507 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 12.10 (o} Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010 €/R 2010/12/13 12.10 P Foreign Exchange Future 2.42200 2.29000 5.45004 0.00000 0.0000 0
27/10/2010 €/R 2010/12/13 11.10 C Foreign Exchange Future 0.00300 0.00500 66.66667 0.00000 0.0000 0
27/10/2010 €/R 2010/12/13 11.10 P Foreign Exchange Future 1.42500 1.29500 9.12281 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 10.10 Cc Foreign Exchange Future 0.05500 0.08000 45.45455 0.00000 0.0000 375
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27/10/2010  €/R2010/12/13 10.10 P Foreign Exchange Future 0.47700 0.37000 22.43187 0.00000 0.0000 0
27/10/2010  €/R2010/12/13 9.10 c Foreign Exchange Future 0.60300 0.72500 20.23217 0.00000 0.0000 0
27/10/2010  €/R2010/12/13 9.10 P Foreign Exchange Future 0.02500 0.01500 40.00000 0.00000 0.0000 0
27/10/2010  €/R2010/12/13 8.10 o] Foreign Exchange Future 1.57900 1.71000 8.29639 0.00000 0.0000 0
27/10/2010  €/R2010/12/13 8.10 P Foreign Exchange Future 0.00100 0.00000 100.00000 0.00000 0.0000 0
27/10/2010  €/R 2010/12/13 20.40 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  €/R2010/12/13 20.40 P Foreign Exchange Future 10.72200 10.59000 1.23111 0.00000 0.0000 0
27/10/2010  €/R 2010/12/13 18.40 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  €/R 2010/12/13 18.40 P Foreign Exchange Future 8.72200 8.59000 1.51341 0.00000 0.0000 0
27/10/2010  €/R 2010/12/13 16.40 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  €/R 2010/12/13 16.40 P Foreign Exchange Future 6.72200 6.59000 1.96370 0.00000 0.0000 0
27/10/2010  €/R 2010/12/13 14.40 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  €/R 2010/12/13 14.40 P Foreign Exchange Future 4.72200 459000 2.79543 0.00000 0.0000 0
27/10/2010  €/R 2010/12/13 12.40 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  €/R 2010/12/13 12.40 P Foreign Exchange Future 2.72200 2.59000 4.84938 0.00000 0.0000 0
27/10/2010  €/R 2010/12/13 11.40 o] Foreign Exchange Future 0.00200 0.00200 0.00000 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 11.40 P Foreign Exchange Future 1.72400 1.59200 7.65661 0.00000 0.0000 0
27/10/2010  €/R 2010/12/13 10.40 o] Foreign Exchange Future 0.02300 0.03400 47.82609 0.00000 0.0000 0
27/10/2010  €/R 2010/12/13 10.40 P Foreign Exchange Future 0.74500 0.62400 16.24161 0.00000 0.0000 0
27/10/2010  €/R2010/12/13 9.40 c Foreign Exchange Future 0.35200 0.45800 30.11364 0.00000 0.0000 0
27/10/2010  €/R2010/12/13 9.40 P Foreign Exchange Future 0.07400 0.04800 35.13514 0.00000 0.0000 0
27/10/2010  €/R2010/12/13 8.40 c Foreign Exchange Future 1.28000 1.41100 10.23438 0.00000 0.0000 0
27/10/2010  €/R2010/12/13 8.40 P Foreign Exchange Future 0.00200 0.00100 50.00000 0.00000 0.0000 0
27/10/2010  €/R2010/12/13 20.55 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  €/R2010/12/13 20.55 P Foreign Exchange Future 10.87200 10.74000 1.21413 0.00000 0.0000 0
27/10/2010  €/R2010/12/13 18.55 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  €/R2010/12/13 18.55 P Foreign Exchange Future 8.87200 8.74000 1.48783 0.00000 0.0000 0
27/10/2010  €/R2010/12/13 16.55 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  €/R2010/12/13 16.55 P Foreign Exchange Future 6.87200 6.74000 1.92084 0.00000 0.0000 0
27/10/2010  €/R2010/12/13 14.55 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  €/R 2010/12/13 14.55 P Foreign Exchange Future 4.87200 4.74000 2.70936 0.00000 0.0000 0
27/10/2010  €/R 2010/12/13 12.55 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  €/R 2010/12/13 12.55 P Foreign Exchange Future 2.87200 2.74000 4.59610 0.00000 0.0000 0
27/10/2010  €/R 2010/12/13 11.55 o] Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
27/10/2010  €/R 2010/12/13 11.55 P Foreign Exchange Future 1.87300 1.74100 7.04752 0.00000 0.0000 0
27/10/2010  €/R 2010/12/13 10.55 o] Foreign Exchange Future 0.01500 0.02200 46.66667 0.00000 0.0000 0
27/10/2010  €/R 2010/12/13 10.55 P Foreign Exchange Future 0.88700 0.76200 14.09245 0.00000 0.0000 0
27/10/2010  €/R 2010/12/13 9.55 o] Foreign Exchange Future 0.24700 0.34000 37.65182 0.00000 0.0000 0
27/10/2010  €/R 2010/12/13 9.55 P Foreign Exchange Future 0.11900 0.08000 32.77311 0.00000 0.0000 0
27/10/2010  €/R 2010/12/13 8.55 o] Foreign Exchange Future 1.13100 1.26100 11.49425 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 8.55 P Foreign Exchange Future 0.00300 0.00100 66.66667 0.00000 0.0000 0
27/10/2010  €/R 2010/12/13 19.85 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  €/R 2010/12/13 19.85 P Foreign Exchange Future 10.17200 10.04000 1.29768 0.00000 0.0000 0
27/10/2010  €/R2010/12/13 17.85 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010  €/R2010/12/13 17.85 P Foreign Exchange Future 8.17200 8.04000 1.61527 0.00000 0.0000 0
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27/10/2010 €/R2010/12/13 15.85 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 15.85 P Foreign Exchange Future 6.17200 6.04000 2.13869 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 13.85 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 13.85 P Foreign Exchange Future 4.17200 4.04000 3.16395 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 7.85 C Foreign Exchange Future 1.82900 1.96000 7.16238 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 7.85 P Foreign Exchange Future 0.00100 0.00000 100.00000 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 19.90 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 19.90 P Foreign Exchange Future 10.22200 10.09000 1.29133 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 17.90 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 17.90 P Foreign Exchange Future 8.22200 8.09000 1.60545 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 15.90 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 15.90 P Foreign Exchange Future 6.22200 6.09000 2.12150 0.00000 0.0000 0
27/10/2010 €/R 2010/12/13 13.90 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 13.90 P Foreign Exchange Future 4.22200 4.09000 3.12648 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 11.90 C Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 11.90 P Foreign Exchange Future 2.22300 2.09100 5.93792 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 10.90 (o} Foreign Exchange Future 0.00600 0.00800 33.33333 0.00000 0.0000 0
27/10/2010 €/R 2010/12/13 10.90 P Foreign Exchange Future 1.22800 1.09800 10.58632 0.00000 0.0000 0
27/10/2010 €/R 2010/12/13 9.90 C Foreign Exchange Future 0.09700 0.13800 42.26804 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 9.90 P Foreign Exchange Future 0.31900 0.22800 28.52665 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 8.90 Cc Foreign Exchange Future 0.78900 0.91600 16.09632 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 8.90 P Foreign Exchange Future 0.01100 0.00600 45.45455 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 7.90 Cc Foreign Exchange Future 1.77900 1.91000 7.36369 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 7.90 P Foreign Exchange Future 0.00100 0.00000 100.00000 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 19.95 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 19.95 P Foreign Exchange Future 10.27200 10.14000 1.28505 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 17.95 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010 €/R 2010/12/13 17.95 P Foreign Exchange Future 8.27200 8.14000 1.59574 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 15.95 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 15.95 P Foreign Exchange Future 6.27200 6.14000 2.10459 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 13.95 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 13.95 P Foreign Exchange Future 4.27200 4.14000 3.08989 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 7.95 C Foreign Exchange Future 1.72900 1.86000 7.57663 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 7.95 P Foreign Exchange Future 0.00100 0.00000 100.00000 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 10.30 P Foreign Exchange Future 0.65300 0.53500 18.07044 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 10.30 C Foreign Exchange Future 0.03100 0.04500 45.16129 0.00000 0.0000 60
27/10/2010 €/R2010/12/13 9.60 C Foreign Exchange Future 0.21600 0.30300 40.27778 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 9.60 P Foreign Exchange Future 0.13800 0.09300 32.60870 0.00000 0.0000 750
27/10/2010 €/R2010/12/13 9.30 C Foreign Exchange Future 0.43100 0.54300 25.98608 0.00000 0.0000 0
27/10/2010 €/R2010/12/13 9.30 P Foreign Exchange Future 0.05300 0.03300 37.73585 0.00000 0.0000 1,125
27/10/2010 €/R2011/03/14 Foreign Exchange Future 9.79720 9.92790 1.33405 0.00000 0.0000 11,812
27/10/2010 €/R 2011/03/14 9.80 C Foreign Exchange Future 0.31500 0.38300 21.58730 0.00000 0.0000 0
27/10/2010 €/R 2011/03/14 9.80 P Foreign Exchange Future 0.31800 0.25500 19.81132 0.00000 0.0000 0
27/10/2010 €/R 2011/03/14 9.85 C Foreign Exchange Future 0.29500 0.35600 20.67797 0.00000 0.0000 0
27/10/2010 €/R2011/03/14 9.85 P Foreign Exchange Future 0.34800 0.27800 20.11494 0.00000 0.0000 0

Page 13 of 15

2010/10/27, 05:33:44PM



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
27/10/2010 €/R2011/03/14 9.75 Cc Foreign Exchange Future 0.33900 0.41100 21.23894 0.00000 0.0000 0
27/10/2010 €/R2011/03/14 9.75 P Foreign Exchange Future 0.29200 0.23300 20.20548 0.00000 0.0000 0
27/10/2010 €/R2011/03/14 9.50 P Foreign Exchange Future 0.18300 0.14100 22.95082 0.00000 0.0000 0
27/10/2010 €/R2011/03/14 9.50 Cc Foreign Exchange Future 0.48000 0.56900 18.54167 0.00000 0.0000 10,429
27/10/2010 €/R2011/03/14 10.40 P Foreign Exchange Future 0.74700 0.64500 13.65462 0.00000 0.0000 0
27/10/2010 €/R2011/03/14 10.40 C Foreign Exchange Future 0.14400 0.17300 20.13889 0.00000 0.0000 14,937
27/10/2010 €/R2011/03/14 10.50 P Foreign Exchange Future 0.83000 0.72500 12.65060 0.00000 0.0000 0
27/10/2010 €/R2011/03/14 10.50 Cc Foreign Exchange Future 0.12700 0.15300 20.47244 0.00000 0.0000 4,508
27/10/2010 €/R2011/03/14 10.10 P Foreign Exchange Future 0.51600 0.42700 17.24806 0.00000 0.0000 0
27/10/2010 €/R2011/03/14 10.10 C Foreign Exchange Future 0.21300 0.25500 19.71831 0.00000 0.0000 100
27/10/2010 €/R2011/06/13 Foreign Exchange Future 9.91290 10.04260 1.30840 0.00000 0.0000 5,820
27/10/2010 €/R2011/06/13 9.80 c Foreign Exchange Future 0.47400 0.54600 15.18987 0.00000 0.0000 0
27/10/2010 €/R2011/06/13 9.80 P Foreign Exchange Future 0.36100 0.30300 16.06648 0.00000 0.0000 0
27/10/2010 €/R2011/06/13 9.85 Cc Foreign Exchange Future 0.44900 0.51900 15.59020 0.00000 0.0000 0
27/10/2010 €/R2011/06/13 9.85 P Foreign Exchange Future 0.38600 0.32600 15.54404 0.00000 0.0000 0
27/10/2010 €/R2011/06/13 9.75 Cc Foreign Exchange Future 0.50000 0.57400 14.80000 0.00000 0.0000 0
27/10/2010 €/R2011/06/13 9.75 P Foreign Exchange Future 0.33700 0.28100 16.61721 0.00000 0.0000 0
27/10/2010 AU$ /R 2010/12/13 Foreign Exchange Future 6.84690 6.81900 0.40748 0.00000 0.0000 14,565
27/10/2010 AU$ /R 2010/12/13 6.90 C Foreign Exchange Future 0.08200 0.07400 9.75610 0.00000 0.0000 0
27/10/2010 AU$ /R 2010/12/13 6.90 P Foreign Exchange Future 0.13500 0.15500 14.81481 0.00000 0.0000 0
27/10/2010 AU$ /R 2010/12/13 6.95 P Foreign Exchange Future 0.16900 0.19100 13.01775 0.00000 0.0000 0
27/10/2010 AU$ /R 2010/12/13 6.95 Cc Foreign Exchange Future 0.06600 0.06000 9.09091 0.00000 0.0000 200
27/10/2010 AU$ /R 2011/03/14 Foreign Exchange Future 6.86110 6.87500 0.20259 6.86600 6.8545 809
27/10/2010 AU$ /R 2011/03/14 6.70 Cc Foreign Exchange Future 0.28000 0.29500 5.35714 0.00000 0.0000 0
27/10/2010 AU$ /R 2011/03/14 6.70 P Foreign Exchange Future 0.11900 0.12000 0.84034 0.00000 0.0000 0
27/10/2010 AU$ /R 2011/03/14 6.75 Cc Foreign Exchange Future 0.24900 0.26000 4.41767 0.00000 0.0000 0
27/10/2010 AU$ /R 2011/03/14 6.75 P Foreign Exchange Future 0.13800 0.13500 2.17391 0.00000 0.0000 0
27/10/2010 AU$ / R 2011/03/14 6.65 Cc Foreign Exchange Future 0.31200 0.33100 6.08974 0.00000 0.0000 0
27/10/2010 AU$ / R 2011/03/14 6.65 P Foreign Exchange Future 0.10100 0.10600 4.95050 0.00000 0.0000 0
27/10/2010 AU$ /R 2011/06/13 Foreign Exchange Future 6.87020 6.88550 0.22270 0.00000 0.0000 20
27/10/2010 AU$ / R 2011/06/13 6.65 C Foreign Exchange Future 0.37000 0.39400 6.48649 0.00000 0.0000 0
27/10/2010 AU$ /R 2011/06/13 6.65 P Foreign Exchange Future 0.15000 0.15900 6.00000 0.00000 0.0000 0
27/10/2010 AU$ /R 2011/06/13 6.70 Cc Foreign Exchange Future 0.33900 0.35900 5.89971 0.00000 0.0000 0
27/10/2010 AU$ /R 2011/06/13 6.70 P Foreign Exchange Future 0.16900 0.17400 2.95858 0.00000 0.0000 0
27/10/2010 AU$ /R 2011/06/13 6.60 Cc Foreign Exchange Future 0.40300 0.43000 6.69975 0.00000 0.0000 0
27/10/2010 AU$ /R 2011/06/13 6.60 P Foreign Exchange Future 0.13300 0.14500 9.02256 0.00000 0.0000 0
27/10/2010 AU$ / R 2011/09/19 Foreign Exchange Future 6.87690 6.89410 0.25011 0.00000 0.0000 149
27/10/2010 AU$ /R 2011/09/19 6.65 C Foreign Exchange Future 0.42500 0.44400 4.47059 0.00000 0.0000 0
27/10/2010 AUS$ / R 2011/09/19 6.65 P Foreign Exchange Future 0.19800 0.20000 1.01010 0.00000 0.0000 0
27/10/2010 AU$ / R 2011/09/19 6.70 Cc Foreign Exchange Future 0.39500 0.41100 4.05063 0.00000 0.0000 0
27/10/2010 AU$ / R 2011/09/19 6.70 P Foreign Exchange Future 0.21800 0.21700 0.45872 0.00000 0.0000 0
27/10/2010 AU$ / R 2011/09/19 6.60 C Foreign Exchange Future 0.45600 0.47900 5.04386 0.00000 0.0000 0
27/10/2010 AU$ / R 2011/09/19 6.60 P Foreign Exchange Future 0.17900 0.18500 3.35196 0.00000 0.0000 0
27/10/2010 AUS$ / R 2015/12/14 Foreign Exchange Future 7.35990 7.38210 0.30163 0.00000 0.0000 0
27/10/2010 AU$ /R 2015/12/14 7.30 Cc Foreign Exchange Future 0.87400 0.87800 0.45767 0.00000 0.0000 0
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27/10/2010  AU$ /R 2015/12/14 7.30 P Foreign Exchange Future 0.81400 0.79600 2.21130 0.00000 0.0000 0
27/10/2010  AU$ /R 2015/12/14 7.35 C Foreign Exchange Future 0.85300 0.85800 0.58617 0.00000 0.0000 0
27/10/2010 AU$ /R 2015/12/14 7.35 P Foreign Exchange Future 0.84300 0.82600 2.01661 0.00000 0.0000 0
27/10/2010  AU$ /R 2015/12/14 7.25 C Foreign Exchange Future 0.89600 0.89900 0.33482 0.00000 0.0000 0
27/10/2010  AU$ /R 2015/12/14 7.25 P Foreign Exchange Future 0.78600 0.76700 2.41730 0.00000 0.0000 0
27/10/2010  CAD/R 2010/12/13 Foreign Exchange Future 6.82630 6.88320 0.83354 0.00000 0.0000 706
27/10/2010  CAD/R 2010/12/13 7.70 C Foreign Exchange Future 0.00200 0.00200 0.00000 0.00000 0.0000 0
27/10/2010  CAD/R 2010/12/13 7.70 P Foreign Exchange Future 0.87600 0.81900 6.50685 0.00000 0.0000 0
27/10/2010  CAD/R 2010/12/13 7.75 C Foreign Exchange Future 0.00200 0.00200 0.00000 0.00000 0.0000 0
27/10/2010  CAD/R 2010/12/13 7.75 P Foreign Exchange Future 0.92600 0.86900 6.15551 0.00000 0.0000 0
27/10/2010  CAD/R 2010/12/13 7.65 C Foreign Exchange Future 0.00300 0.00300 0.00000 0.00000 0.0000 0
27/10/2010  CAD/R 2010/12/13 7.65 P Foreign Exchange Future 0.82700 0.77000 6.89238 0.00000 0.0000 0
27/10/2010  CAD/R 2011/03/14 Foreign Exchange Future 6.90300 6.96850 0.94886 0.00000 0.0000 0
27/10/2010  CAD/R 2011/03/14 7.05 C Foreign Exchange Future 0.12900 0.15400 19.37984 0.00000 0.0000 0
27/10/2010  CAD/ R 2011/03/14 7.05 P Foreign Exchange Future 0.27600 0.23600 14.49275 0.00000 0.0000 0
27/10/2010  CAD/ R 2011/03/14 7.10 o] Foreign Exchange Future 0.11500 0.13700 19.13043 0.00000 0.0000 0
27/10/2010 CAD/ R 2011/03/14 7.10 P Foreign Exchange Future 0.31200 0.26900 13.78205 0.00000 0.0000 0
27/10/2010  CAD/R 2011/03/14 7.00 o] Foreign Exchange Future 0.14600 0.17400 19.17808 0.00000 0.0000 0
27/10/2010  CAD/ R 2011/03/14 7.00 P Foreign Exchange Future 0.24300 0.20600 15.22634 0.00000 0.0000 0
27/10/2010  CHF /R 2010/12/13 Foreign Exchange Future 7.09310 7.19170 1.39008 0.00000 0.0000 150
27/10/2010  CHF /R 2010/12/13 7.05 c Foreign Exchange Future 0.17000 0.23000 35.29412 0.00000 0.0000 0
27/10/2010  CHF /R 2010/12/13 7.05 P Foreign Exchange Future 0.12700 0.08800 30.70866 0.00000 0.0000 0
27/10/2010  CHF /R 2010/12/13 7.10 c Foreign Exchange Future 0.14300 0.19800 38.46154 0.00000 0.0000 0
27/10/2010  CHF /R 2010/12/13 7.10 P Foreign Exchange Future 0.15000 0.10600 29.33333 0.00000 0.0000 0
27/10/2010  CHF /R 2010/12/13 7.00 C Foreign Exchange Future 0.20100 0.26500 31.84080 0.00000 0.0000 0
27/10/2010  CHF /R 2010/12/13 7.00 P Foreign Exchange Future 0.10800 0.07300 32.40741 0.00000 0.0000 0
27/10/2010  CHF /R 2011/03/14 Foreign Exchange Future 7.19480 7.29400 1.37877 0.00000 0.0000 0
27/10/2010 CHF /R 2011/03/14 7.25 C Foreign Exchange Future 0.24300 0.28600 17.69547 0.00000 0.0000 0
27/10/2010  CHF /R 2011/03/14 7.25 P Foreign Exchange Future 0.29800 0.24200 18.79195 0.00000 0.0000 0
27/10/2010  CHF /R 2011/03/14 7.30 C Foreign Exchange Future 0.22400 0.26200 16.96429 0.00000 0.0000 0
27/10/2010  CHF /R 2011/03/14 7.30 P Foreign Exchange Future 0.32900 0.26800 18.54103 0.00000 0.0000 0
27/10/2010  CHF /R 2011/03/14 7.20 C Foreign Exchange Future 0.26300 0.31200 18.63118 0.00000 0.0000 0
27/10/2010  CHF /R 2011/03/14 7.20 P Foreign Exchange Future 0.26800 0.21800 18.65672 0.00000 0.0000 0
Future Open Interest 456,261

Option Open Interest 519,807

Total 976,068
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