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High/Low for: 02/11/2010

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
02/11/2010  $/R2010/12/13 Foreign Exchange Future 7.03530 6.97860 0.80594 7.01500 6.9765 274,218
02/11/2010  $/R2010/12/13 15.95 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 15.95 P Foreign Exchange Future 8.91500 8.97100 0.62815 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 13.95 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 13.95 P Foreign Exchange Future 6.91500 6.97100 0.80983 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 11.95 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 11.95 P Foreign Exchange Future 4.91500 4.97100 1.13937 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 9.95 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 9.95 P Foreign Exchange Future 2.91500 2.97100 1.92110 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 7.95 c Foreign Exchange Future 0.00500 0.00400 20.00000 0.00000 0.0000 1,000
02/11/2010  $/R2010/12/13 7.95 P Foreign Exchange Future 0.92000 0.97500 5.97826 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 6.95 c Foreign Exchange Future 0.19000 0.15000 21.05263 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 6.95 P Foreign Exchange Future 0.10500 0.12100 15.23810 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 5.95 C Foreign Exchange Future 1.08600 1.02900 5.24862 0.00000 0.0000 0
02/11/2010  $/R 2010/12/13 5.95 P Foreign Exchange Future 0.00100 0.00000 100.00000 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 4.95 c Foreign Exchange Future 2.08500 2.02900 2.68585 0.00000 0.0000 0
02/11/2010  $/R 2010/12/13 4.95 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 3.95 c Foreign Exchange Future 3.08500 3.02900 1.81524 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 3.95 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 8.55 c Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 8.55 P Foreign Exchange Future 1.51600 1.57200 3.69393 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 16.00 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 16.00 P Foreign Exchange Future 8.96500 9.02100 0.62465 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 14.00 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 14.00 P Foreign Exchange Future 6.96500 7.02100 0.80402 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 12.00 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 12.00 P Foreign Exchange Future 4.96500 5.02100 1.12790 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 10.00 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 300
02/11/2010  $/R2010/12/13 10.00 P Foreign Exchange Future 2.96500 3.02100 1.88870 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 7.00 c Foreign Exchange Future 0.16000 0.12800 20.00000 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 7.00 P Foreign Exchange Future 0.12500 0.14900 19.20000 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 6.00 c Foreign Exchange Future 1.03600 0.98000 5.40541 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 6.00 P Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 5.00 c Foreign Exchange Future 2.03500 1.97900 2.75184 0.00000 0.0000 0
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02/11/2010 $/R2010/12/13 5.00 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 4.00 Cc Foreign Exchange Future 3.03500 2.97900 1.84514 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 4.00 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 16.05 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 16.05 P Foreign Exchange Future 9.01500 9.07100 0.62119 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 14.05 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 14.05 P Foreign Exchange Future 7.01500 7.07100 0.79829 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 12.05 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 12.05 P Foreign Exchange Future 5.01500 5.07100 1.11665 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 10.05 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 10.05 P Foreign Exchange Future 3.01500 3.07100 1.85738 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 8.05 C Foreign Exchange Future 0.00400 0.00300 25.00000 0.00000 0.0000 16,000
02/11/2010 $/R 2010/12/13 8.05 P Foreign Exchange Future 1.01900 1.07400 5.39745 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 7.05 C Foreign Exchange Future 0.13300 0.10800 18.79699 0.00000 0.0000 10,534
02/11/2010 $/R 2010/12/13 7.05 P Foreign Exchange Future 0.14800 0.17900 20.94595 0.00000 0.0000 0
02/11/2010 $ /R 2010/12/13 6.05 C Foreign Exchange Future 0.98600 0.93000 5.67951 0.00000 0.0000 0
02/11/2010 $ /R 2010/12/13 6.05 P Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
02/11/2010 $ /R 2010/12/13 5.05 C Foreign Exchange Future 1.98500 1.92900 2.82116 0.00000 0.0000 0
02/11/2010 $ /R 2010/12/13 5.05 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 4.05 C Foreign Exchange Future 2.98500 2.92900 1.87605 0.00000 0.0000 0
02/11/2010 $/R2010/12/13 4.05 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010 $/R2010/12/13 16.10 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 16.10 P Foreign Exchange Future 9.06500 9.12100 0.61776 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 14.10 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010 $/R2010/12/13 14.10 P Foreign Exchange Future 7.06500 7.12100 0.79264 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 12.10 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010 $ /R 2010/12/13 12.10 P Foreign Exchange Future 5.06500 5.12100 1.10563 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 10.10 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 10.10 P Foreign Exchange Future 3.06500 3.12100 1.82708 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 8.10 C Foreign Exchange Future 0.00300 0.00200 33.33333 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 8.10 P Foreign Exchange Future 1.06800 1.12300 5.14981 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 7.10 C Foreign Exchange Future 0.11300 0.09100 19.46903 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 7.10 P Foreign Exchange Future 0.17800 0.21200 19.10112 0.00000 0.0000 100
02/11/2010 $/R 2010/12/13 6.10 C Foreign Exchange Future 0.93700 0.88100 5.97652 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 6.10 P Foreign Exchange Future 0.00200 0.00200 0.00000 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 5.10 C Foreign Exchange Future 1.93500 1.87900 2.89406 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 5.10 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 4.10 C Foreign Exchange Future 2.93500 2.87900 1.90801 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 4.10 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010 $ /R 2010/12/13 8.00 C Foreign Exchange Future 0.00400 0.00300 25.00000 0.00000 0.0000 27,690
02/11/2010 $ /R 2010/12/13 8.00 P Foreign Exchange Future 0.96900 1.02400 5.67595 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 16.15 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010 $ /R 2010/12/13 16.15 P Foreign Exchange Future 9.11500 9.17100 0.61437 0.00000 0.0000 0
02/11/2010 $ /R 2010/12/13 14.15 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010 $/R2010/12/13 14.15 P Foreign Exchange Future 7.11500 7.17100 0.78707 0.00000 0.0000 0
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02/11/2010  $/R2010/12/13 12.15 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 12.15 P Foreign Exchange Future 5.11500 5.17100 1.09482 0.00000 0.0000 0
02/11/2010  $/R 2010/12/13 10.15 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  $/R 2010/12/13 10.15 P Foreign Exchange Future 3.11500 3.17100 1.79775 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 8.15 o] Foreign Exchange Future 0.00300 0.00200 33.33333 0.00000 0.0000 4,400
02/11/2010  $/R2010/12/13 8.15 P Foreign Exchange Future 1.11800 1.17300 4.91950 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 7.15 o] Foreign Exchange Future 0.09600 0.07700 19.79167 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 7.15 P Foreign Exchange Future 0.21100 0.24800 17.53555 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 6.15 o] Foreign Exchange Future 0.88700 0.83100 6.31342 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 6.15 P Foreign Exchange Future 0.00200 0.00200 0.00000 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 5.15 o] Foreign Exchange Future 1.88500 1.82900 2.97082 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 5.15 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 4.15 o] Foreign Exchange Future 2.88500 2.82900 1.94107 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 4.15 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 16.20 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 16.20 P Foreign Exchange Future 9.16500 9.22100 0.61102 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 14.20 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 14.20 P Foreign Exchange Future 7.16500 7.22100 0.78158 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 12.20 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 12.20 P Foreign Exchange Future 5.16500 5.22100 1.08422 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 10.20 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 10.20 P Foreign Exchange Future 3.16500 3.22100 1.76935 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 8.20 c Foreign Exchange Future 0.00200 0.00200 0.00000 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 8.20 P Foreign Exchange Future 1.16700 1.22300 4.79863 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 7.20 C Foreign Exchange Future 0.08100 0.06400 20.98765 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 7.20 P Foreign Exchange Future 0.24600 0.28500 15.85366 0.00000 0.0000 3,500
02/11/2010  $/R2010/12/13 6.20 c Foreign Exchange Future 0.83800 0.78200 6.68258 0.00000 0.0000 0
02/11/2010  $/R 2010/12/13 6.20 P Foreign Exchange Future 0.00300 0.00300 0.00000 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 5.20 o] Foreign Exchange Future 1.83500 1.77900 3.05177 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 5.20 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 4.20 o] Foreign Exchange Future 2.83500 2.77900 1.97531 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 4.20 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 16.25 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 16.25 P Foreign Exchange Future 9.21500 9.27100 0.60770 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 14.25 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 14.25 P Foreign Exchange Future 7.21500 7.27100 0.77616 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 12.25 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 12.25 P Foreign Exchange Future 5.21500 5.27100 1.07383 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 10.25 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 10.25 P Foreign Exchange Future 3.21500 3.27100 1.74184 0.00000 0.0000 0
02/11/2010 $ /R 2010/12/13 8.25 C Foreign Exchange Future 0.00200 0.00100 50.00000 0.00000 0.0000 4,000
02/11/2010  $/R2010/12/13 8.25 P Foreign Exchange Future 1.21700 1.27200 451931 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 7.25 c Foreign Exchange Future 0.06800 0.05300 22.05882 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 7.25 P Foreign Exchange Future 0.28300 0.32400 14.48763 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 6.25 c Foreign Exchange Future 0.78900 0.73300 7.09759 0.00000 0.0000 0
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02/11/2010 $/R2010/12/13 6.25 P Foreign Exchange Future 0.00400 0.00400 0.00000 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 5.25 Cc Foreign Exchange Future 1.78500 1.72900 3.13725 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 5.25 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 4.25 Cc Foreign Exchange Future 2.78500 2.72900 2.01077 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 4.25 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 16.45 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 16.45 P Foreign Exchange Future 9.41500 9.47100 0.59480 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 14.45 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 14.45 P Foreign Exchange Future 7.41500 7.47100 0.75523 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 12.45 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 12.45 P Foreign Exchange Future 5.41500 5.47100 1.03416 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 10.45 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 10.45 P Foreign Exchange Future 3.41500 3.47100 1.63982 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 8.45 C Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 8.45 P Foreign Exchange Future 1.41600 1.47200 3.95480 0.00000 0.0000 0
02/11/2010 $ /R 2010/12/13 7.45 C Foreign Exchange Future 0.03300 0.02500 24.24242 0.00000 0.0000 0
02/11/2010 $ /R 2010/12/13 7.45 P Foreign Exchange Future 0.44800 0.49600 10.71429 0.00000 0.0000 0
02/11/2010 $ /R 2010/12/13 6.45 C Foreign Exchange Future 0.59700 0.54200 9.21273 0.00000 0.0000 0
02/11/2010 $ /R 2010/12/13 6.45 P Foreign Exchange Future 0.01200 0.01300 8.33333 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 5.45 (o} Foreign Exchange Future 1.58500 1.52900 3.53312 0.00000 0.0000 0
02/11/2010 $/R2010/12/13 5.45 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010 $/R2010/12/13 4.45 Cc Foreign Exchange Future 2.58500 2.52900 2.16634 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 4.45 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 16.40 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010 $/R2010/12/13 16.40 P Foreign Exchange Future 9.36500 9.42100 0.59797 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 14.40 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010 $ /R 2010/12/13 14.40 P Foreign Exchange Future 7.36500 7.42100 0.76035 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 12.40 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 12.40 P Foreign Exchange Future 5.36500 5.42100 1.04380 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 10.40 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 10.40 P Foreign Exchange Future 3.36500 3.42100 1.66419 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 8.40 C Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 8.40 P Foreign Exchange Future 1.36600 1.42200 4.09956 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 7.40 C Foreign Exchange Future 0.03900 0.03100 20.51282 0.00000 0.0000 13,307
02/11/2010 $/R 2010/12/13 7.40 P Foreign Exchange Future 0.40400 0.45200 11.88119 0.00000 0.0000 48,000
02/11/2010 $/R 2010/12/13 6.40 C Foreign Exchange Future 0.64400 0.58900 8.54037 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 6.40 P Foreign Exchange Future 0.00900 0.01000 11.11111 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 5.40 C Foreign Exchange Future 1.63500 1.57900 3.42508 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 5.40 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010 $ /R 2010/12/13 4.40 C Foreign Exchange Future 2.63500 2.57900 2.12524 0.00000 0.0000 0
02/11/2010 $ /R 2010/12/13 4.40 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 8.60 C Foreign Exchange Future 0.00100 0.00000 100.00000 0.00000 0.0000 3,185
02/11/2010 $ /R 2010/12/13 8.60 P Foreign Exchange Future 1.56600 1.62100 3.51213 0.00000 0.0000 0
02/11/2010 $ /R 2010/12/13 16.50 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010 $/R2010/12/13 16.50 P Foreign Exchange Future 9.46500 9.52100 0.59165 0.00000 0.0000 0
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02/11/2010 $/R2010/12/13 14.50 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 14.50 P Foreign Exchange Future 7.46500 7.52100 0.75017 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 12.50 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010 $ /R 2010/12/13 12.50 P Foreign Exchange Future 5.46500 5.52100 1.02470 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 10.50 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 10.50 P Foreign Exchange Future 3.46500 3.52100 1.61616 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 8.50 C Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 8.50 P Foreign Exchange Future 1.46600 1.52200 3.81992 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 7.50 C Foreign Exchange Future 0.02700 0.02100 22.22222 0.00000 0.0000 33,300
02/11/2010 $/R 2010/12/13 7.50 P Foreign Exchange Future 0.49200 0.54200 10.16260 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 6.50 C Foreign Exchange Future 0.55000 0.49600 9.81818 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 6.50 P Foreign Exchange Future 0.01500 0.01700 13.33333 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 5.50 C Foreign Exchange Future 1.53500 1.47900 3.64821 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 5.50 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010 $ /R 2010/12/13 4.50 C Foreign Exchange Future 2.53500 2.47900 2.20907 0.00000 0.0000 0
02/11/2010 $ /R 2010/12/13 4.50 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010 $ /R 2010/12/13 8.30 C Foreign Exchange Future 0.00200 0.00100 50.00000 0.00000 0.0000 0
02/11/2010 $ /R 2010/12/13 8.30 P Foreign Exchange Future 1.26700 1.32200 4.34096 0.00000 0.0000 0
02/11/2010 $ /R 2010/12/13 15.85 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 15.85 P Foreign Exchange Future 8.81500 8.87100 0.63528 0.00000 0.0000 0
02/11/2010 $/R2010/12/13 13.85 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010 $/R2010/12/13 13.85 P Foreign Exchange Future 6.81500 6.87100 0.82172 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 11.85 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010 $/R2010/12/13 11.85 P Foreign Exchange Future 4.81500 4.87100 1.16303 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 9.85 Cc Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 9.85 P Foreign Exchange Future 2.81500 2.87100 1.98934 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 7.85 Cc Foreign Exchange Future 0.00800 0.00600 25.00000 0.00000 0.0000 14,644
02/11/2010 $/R 2010/12/13 7.85 P Foreign Exchange Future 0.82300 0.87700 6.56136 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 6.85 C Foreign Exchange Future 0.25700 0.21200 17.50973 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 6.85 P Foreign Exchange Future 0.07200 0.08300 15.27778 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 5.85 C Foreign Exchange Future 1.18600 1.12900 4.80607 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 5.85 P Foreign Exchange Future 0.00100 0.00000 100.00000 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 4.85 C Foreign Exchange Future 2.18500 2.12900 2.56293 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 4.85 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 3.85 C Foreign Exchange Future 3.18500 3.12900 1.75824 0.00000 0.0000 0
02/11/2010 $/R2010/12/13 3.85 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 15.90 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 15.90 P Foreign Exchange Future 8.86500 8.92100 0.63170 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 13.90 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010 $ /R 2010/12/13 13.90 P Foreign Exchange Future 6.86500 6.92100 0.81573 0.00000 0.0000 0
02/11/2010 $ /R 2010/12/13 11.90 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 11.90 P Foreign Exchange Future 4.86500 4.92100 1.15108 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 9.90 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010 $/R 2010/12/13 9.90 P Foreign Exchange Future 2.86500 2.92100 1.95462 0.00000 0.0000 0
02/11/2010 $/R2010/12/13 7.90 Cc Foreign Exchange Future 0.00600 0.00500 16.66667 0.00000 0.0000 30,000
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02/11/2010  $/R2010/12/13 7.90 P Foreign Exchange Future 0.87100 0.92600 6.31458 0.00000 0.0000 0
02/11/2010  $/R 2010/12/13 6.90 c Foreign Exchange Future 0.22200 0.18000 18.91892 0.00000 0.0000 30,000
02/11/2010  $/R2010/12/13 6.90 P Foreign Exchange Future 0.08700 0.10100 16.09195 0.00000 0.0000 0
02/11/2010  $/R 2010/12/13 5.90 o] Foreign Exchange Future 1.13600 1.07900 5.01761 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 5.90 P Foreign Exchange Future 0.00100 0.00000 100.00000 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 4.90 o] Foreign Exchange Future 2.13500 2.07900 2.62295 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 4.90 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 3.90 o] Foreign Exchange Future 3.13500 3.07900 1.78628 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 3.90 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 16.30 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 16.30 P Foreign Exchange Future 9.26500 9.32100 0.60443 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 14.30 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 14.30 P Foreign Exchange Future 7.26500 7.32100 0.77082 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 12.30 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 12.30 P Foreign Exchange Future 5.26500 5.32100 1.06363 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 10.30 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010 $ /R 2010/12/13 10.30 P Foreign Exchange Future 3.26500 3.32100 1.71516 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 7.30 c Foreign Exchange Future 0.05700 0.04400 22.80702 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 7.30 P Foreign Exchange Future 0.32200 0.36500 13.35404 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 6.30 o] Foreign Exchange Future 0.74000 0.68500 7.43243 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 6.30 P Foreign Exchange Future 0.00500 0.00600 20.00000 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 5.30 c Foreign Exchange Future 1.73500 1.67900 3.22767 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 5.30 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 4.30 C Foreign Exchange Future 2.73500 2.67900 2.04753 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 4.30 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 16.35 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 16.35 P Foreign Exchange Future 9.31500 9.37100 0.60118 0.00000 0.0000 0
02/11/2010  $/R 2010/12/13 14.35 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 14.35 P Foreign Exchange Future 7.31500 7.37100 0.76555 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 12.35 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 12.35 P Foreign Exchange Future 5.31500 5.37100 1.05362 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 10.35 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 10.35 P Foreign Exchange Future 3.31500 3.37100 1.68929 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 8.35 o] Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 8.35 P Foreign Exchange Future 1.31600 1.37200 4.25532 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 7.35 o] Foreign Exchange Future 0.04700 0.03700 21.27660 0.00000 0.0000 2,040
02/11/2010  $/R2010/12/13 7.35 P Foreign Exchange Future 0.36200 0.40800 12.70718 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 6.35 c Foreign Exchange Future 0.69200 0.63700 7.94798 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 6.35 P Foreign Exchange Future 0.00700 0.00800 14.28571 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 5.35 c Foreign Exchange Future 1.68500 1.62900 3.32344 0.00000 0.0000 0
02/11/2010 $ /R 2010/12/13 5.35 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 4.35 c Foreign Exchange Future 2.68500 2.62900 2.08566 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 4.35 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 15.05 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 15.05 P Foreign Exchange Future 8.01500 8.07100 0.69869 0.00000 0.0000 0

Page 6 of 15

2010/11/02, 05:49:45PM



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
02/11/2010  $/R2010/12/13 13.05 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 13.05 P Foreign Exchange Future 6.01500 6.07100 0.93101 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 11.05 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 11.05 P Foreign Exchange Future 4.01500 4.07100 1.39477 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 9.05 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 9.05 P Foreign Exchange Future 2.01500 2.07100 2.77916 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 3.05 c Foreign Exchange Future 3.98500 3.92900 1.40527 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 3.05 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 9.10 P Foreign Exchange Future 2.06500 2.12100 2.71186 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 9.10 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 500
02/11/2010  $/R2010/12/13 9.50 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 9.50 P Foreign Exchange Future 2.46500 2.52100 2.27181 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 9.20 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 9.20 P Foreign Exchange Future 2.16500 2.22100 2.58661 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 9.55 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 9.55 P Foreign Exchange Future 2.51500 2.57100 2.22664 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 7.80 c Foreign Exchange Future 0.00900 0.00700 2222222 0.00000 0.0000 2,423
02/11/2010  $/R2010/12/13 7.80 P Foreign Exchange Future 0.77400 0.82800 6.97674 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 8.90 P Foreign Exchange Future 1.86500 1.92100 3.00268 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 8.90 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 30,000
02/11/2010  $/R2010/12/13 7.60 P Foreign Exchange Future 0.58400 0.63500 8.73288 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 7.60 c Foreign Exchange Future 0.01900 0.01400 26.31579 0.00000 0.0000 15,000
02/11/2010  $/R2010/12/13 8.80 P Foreign Exchange Future 1.76500 1.82100 3.17280 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 8.80 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 15,000
02/11/2010  $/R2010/12/13 7.70 C Foreign Exchange Future 0.01300 0.01000 23.07692 0.00000 0.0000 1,000
02/11/2010  $/R2010/12/13 7.70 P Foreign Exchange Future 0.67800 0.73100 7.81711 0.00000 0.0000 500
02/11/2010  $/R2010/12/13 9.00 P Foreign Exchange Future 1.96500 2.02100 2.84987 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 9.00 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 20,000
02/11/2010  $/R2010/12/13 7.55 P Foreign Exchange Future 0.53800 0.58800 9.29368 0.00000 0.0000 0
02/11/2010  $/R2010/12/13 7.55 c Foreign Exchange Future 0.02300 0.01700 26.08696 0.00000 0.0000 6,534
02/11/2010  $/R2011/03/14 Foreign Exchange Future 7.12960 7.07220 0.80509 7.08400 7.0800 61,195
02/11/2010  $/R2011/03/14 8.00 c Foreign Exchange Future 0.06700 0.05900 11.94030 0.00000 0.0000 33,350
02/11/2010  $/R2011/03/14 8.00 P Foreign Exchange Future 0.93700 0.98700 5.33618 0.00000 0.0000 0
02/11/2010  $/R2011/03/14 8.05 c Foreign Exchange Future 0.06200 0.05500 11.29032 0.00000 0.0000 340
02/11/2010  $/R2011/03/14 8.05 P Foreign Exchange Future 0.98200 1.03300 5.19348 0.00000 0.0000 0
02/11/2010  $/R2011/03/14 7.95 c Foreign Exchange Future 0.07200 0.06400 11.11111 0.00000 0.0000 0
02/11/2010  $/R2011/03/14 7.95 P Foreign Exchange Future 0.89200 0.94200 5.60538 0.00000 0.0000 0
02/11/2010  $/R2011/03/14 8.50 P Foreign Exchange Future 1.40400 1.45900 3.91738 0.00000 0.0000 0
02/11/2010  $/R2011/03/14 8.50 c Foreign Exchange Future 0.03400 0.03100 8.82353 0.00000 0.0000 30,000
02/11/2010  $/R2011/03/14 10.50 P Foreign Exchange Future 3.37200 3.42900 1.69039 0.00000 0.0000 0
02/11/2010  $/R2011/03/14 10.50 c Foreign Exchange Future 0.00200 0.00100 50.00000 0.00000 0.0000 30,000
02/11/2010  $/R2011/03/14 7.30 P Foreign Exchange Future 0.36600 0.40300 10.10929 0.00000 0.0000 0
02/11/2010  $/R2011/03/14 7.30 c Foreign Exchange Future 0.19600 0.17500 10.71429 0.00000 0.0000 33,350
02/11/2010  $/R2011/03/14 8.40 P Foreign Exchange Future 1.30900 1.36300 412529 0.00000 0.0000 0
02/11/2010  $/R 2011/03/14 8.40 c Foreign Exchange Future 0.03900 0.03500 10.25641 0.00000 0.0000 3,000
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02/11/2010  $/R2011/03/14 7.50 P Foreign Exchange Future 0.51300 0.55500 8.18713 0.00000 0.0000 0
02/11/2010  $/R2011/03/14 7.50 c Foreign Exchange Future 0.14300 0.12700 11.18881 0.00000 0.0000 12,000
02/11/2010  $/R2011/03/14 7.55 P Foreign Exchange Future 0.55200 0.59500 7.78986 0.00000 0.0000 0
02/11/2010  $/R2011/03/14 7.55 c Foreign Exchange Future 0.13200 0.11700 11.36364 0.00000 0.0000 371
02/11/2010  $/R2011/03/14 7.60 P Foreign Exchange Future 0.59200 0.63600 7.43243 0.00000 0.0000 0
02/11/2010  $/R2011/03/14 7.60 C Foreign Exchange Future 0.12200 0.10800 11.47541 0.00000 0.0000 500
02/11/2010  $/R2011/03/14 7.25 P Foreign Exchange Future 0.33300 0.36800 10.51051 0.00000 0.0000 0
02/11/2010  $/R2011/03/14 7.25 c Foreign Exchange Future 0.21300 0.19000 10.79812 0.00000 0.0000 7,500
02/11/2010  $/R2011/03/14 7.10 P Foreign Exchange Future 0.24000 0.27100 12.91667 0.00000 0.0000 0
02/11/2010  $/R2011/03/14 7.10 c Foreign Exchange Future 0.27000 0.24300 10.00000 0.00000 0.0000 1,200
02/11/2010  $/R2011/03/14 7.40 P Foreign Exchange Future 0.43700 0.47700 9.15332 0.00000 0.0000 0
02/11/2010  $/R2011/03/14 7.40 c Foreign Exchange Future 0.16700 0.14900 10.77844 0.00000 0.0000 65
02/11/2010  $/R2011/06/13 Foreign Exchange Future 7.22260 7.16490 0.79888 7.19000 7.1900 15,626
02/11/2010  $/R2011/06/13 7.45 c Foreign Exchange Future 0.26300 0.24100 8.36502 0.00000 0.0000 0
02/11/2010  $/R2011/06/13 7.45 P Foreign Exchange Future 0.49000 0.52600 7.34694 0.00000 0.0000 0
02/11/2010  $/R2011/06/13 7.50 c Foreign Exchange Future 0.24800 0.22800 8.06452 0.00000 0.0000 0
02/11/2010 $ /R 2011/06/13 7.50 P Foreign Exchange Future 0.52500 0.56300 7.23810 0.00000 0.0000 0
02/11/2010  $/R2011/06/13 7.40 c Foreign Exchange Future 0.27800 0.25600 7.91367 0.00000 0.0000 0
02/11/2010  $/R2011/06/13 7.40 P Foreign Exchange Future 0.45500 0.49100 7.91209 0.00000 0.0000 0
02/11/2010  $/R2011/06/13 6.70 c Foreign Exchange Future 0.65100 0.60700 6.75883 0.00000 0.0000 0
02/11/2010  $/R2011/06/13 6.70 P Foreign Exchange Future 0.12800 0.14200 10.93750 0.00000 0.0000 0
02/11/2010  $/R 2011/09/19 Foreign Exchange Future 7.32350 7.26540 0.79334 0.00000 0.0000 288
02/11/2010  $/R 2011/09/19 8.05 c Foreign Exchange Future 0.22200 0.20700 6.75676 0.00000 0.0000 0
02/11/2010  $/R2011/09/19 8.05 P Foreign Exchange Future 0.94900 0.99200 453109 0.00000 0.0000 0
02/11/2010  $/R 2011/09/19 8.10 C Foreign Exchange Future 0.21300 0.19900 6.57277 0.00000 0.0000 0
02/11/2010  $/R2011/09/19 8.10 P Foreign Exchange Future 0.99000 1.03400 4.44444 0.00000 0.0000 0
02/11/2010  $/R 2011/09/19 8.00 c Foreign Exchange Future 0.23100 0.21600 6.49351 0.00000 0.0000 0
02/11/2010  $/R 2011/09/19 8.00 P Foreign Exchange Future 0.90800 0.95100 473568 0.00000 0.0000 0
02/11/2010  $/R2015/12/14 Foreign Exchange Future 9.31750 9.26220 0.59351 0.00000 0.0000 0
02/11/2010  $/R2015/12/14 9.20 c Foreign Exchange Future 1.71000 1.67200 2.22222 0.00000 0.0000 0
02/11/2010  $/R2015/12/14 9.20 P Foreign Exchange Future 1.59300 1.61000 1.06717 0.00000 0.0000 0
02/11/2010  $/R2015/12/14 9.25 c Foreign Exchange Future 1.69300 1.65500 2.24454 0.00000 0.0000 0
02/11/2010  $/R2015/12/14 9.25 P Foreign Exchange Future 1.62600 1.64300 1.04551 0.00000 0.0000 0
02/11/2010  $/R2015/12/14 9.15 c Foreign Exchange Future 1.72800 1.69000 2.19907 0.00000 0.0000 0
02/11/2010  $/R2015/12/14 9.15 P Foreign Exchange Future 1.56100 1.57800 1.08905 0.00000 0.0000 0
02/11/2010  £/R2010/12/13 Foreign Exchange Future 11.28330 11.17110 0.99439 11.25950 11.1735 23,561
02/11/2010  £/R2010/12/13 11.90 c Foreign Exchange Future 0.05300 0.03700 30.18868 0.00000 0.0000 0
02/11/2010  £/R2010/12/13 11.90 P Foreign Exchange Future 0.67000 0.76600 14.32836 0.00000 0.0000 0
02/11/2010  £/R2010/12/13 11.85 P Foreign Exchange Future 0.62600 0.72100 15.17572 0.00000 0.0000 0
02/11/2010  £/R2010/12/13 11.85 c Foreign Exchange Future 0.05900 0.04200 28.81356 0.00000 0.0000 50
02/11/2010  £/R2011/03/14 Foreign Exchange Future 11.42470 11.31150 0.99084 11.36300 11.3630 22,646
02/11/2010  £/R2011/03/14 11.80 c Foreign Exchange Future 0.26400 0.22900 13.25758 0.00000 0.0000 0
02/11/2010  £/R2011/03/14 11.80 P Foreign Exchange Future 0.63900 0.71800 12.36307 0.00000 0.0000 0
02/11/2010  £/R2011/03/14 11.85 c Foreign Exchange Future 0.25000 0.21600 13.60000 0.00000 0.0000 0
02/11/2010  £/R2011/03/14 11.85 P Foreign Exchange Future 0.67500 0.75500 11.85185 0.00000 0.0000 0
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02/11/2010 £/R 2011/03/14 11.75 Cc Foreign Exchange Future 0.27900 0.24200 13.26165 0.00000 0.0000 0
02/11/2010 £/R 2011/03/14 11.75 P Foreign Exchange Future 0.60400 0.68100 12.74834 0.00000 0.0000 0
02/11/2010 £/R 2011/03/14 11.45 P Foreign Exchange Future 0.41000 0.47500 15.85366 0.00000 0.0000 0
02/11/2010 £/R 2011/03/14 11.45 Cc Foreign Exchange Future 0.38500 0.33600 12.72727 0.00000 0.0000 870
02/11/2010 £/R2011/03/14 12.55 P Foreign Exchange Future 1.24300 1.34000 7.80370 0.00000 0.0000 0
02/11/2010 £/R 2011/03/14 12.55 C Foreign Exchange Future 0.11800 0.10100 14.40678 0.00000 0.0000 870
02/11/2010 £/R2011/03/14 12.00 P Foreign Exchange Future 0.78700 0.87200 10.80051 0.00000 0.0000 0
02/11/2010 £/R 2011/03/14 12.00 C Foreign Exchange Future 0.21200 0.18300 13.67925 0.00000 0.0000 150
02/11/2010 £/R 2011/06/13 Foreign Exchange Future 11.56190 11.44830 0.98254 11.48000 11.4800 1,566
02/11/2010 £/R2011/06/13 11.85 C Foreign Exchange Future 0.41300 0.37200 9.92736 0.00000 0.0000 0
02/11/2010 £/R 2011/06/13 11.85 P Foreign Exchange Future 0.70100 0.77400 10.41369 0.00000 0.0000 0
02/11/2010 £/R2011/06/13 11.90 C Foreign Exchange Future 0.39700 0.35700 10.07557 0.00000 0.0000 0
02/11/2010 £/R2011/06/13 11.90 P Foreign Exchange Future 0.73500 0.80900 10.06803 0.00000 0.0000 0
02/11/2010 £/R2011/06/13 11.80 C Foreign Exchange Future 0.42900 0.38700 9.79021 0.00000 0.0000 0
02/11/2010 £/R2011/06/13 11.80 P Foreign Exchange Future 0.66700 0.73900 10.79460 0.00000 0.0000 0
02/11/2010 ¥/R2010/12/13 Foreign Exchange Future 0.08730 0.08640 1.03093 0.00000 0.0000 875
02/11/2010 ¥ /R 2010/12/13 0.09 (o} Foreign Exchange Future 0.00295 0.00245 16.94915 0.00000 0.0000 0
02/11/2010 ¥ /R 2010/12/13 0.09 P Foreign Exchange Future 0.00165 0.00205 24.24242 0.00000 0.0000 0
02/11/2010 ¥ /R 2010/12/13 0.10 C Foreign Exchange Future 0.00038 0.00030 21.05263 0.00000 0.0000 0
02/11/2010 ¥ /R 2010/12/13 0.10 P Foreign Exchange Future 0.00908 0.00990 9.03084 0.00000 0.0000 0
02/11/2010 ¥/R2010/12/13 0.08 Cc Foreign Exchange Future 0.01133 0.01045 7.76699 0.00000 0.0000 0
02/11/2010 ¥/R2010/12/13 0.08 P Foreign Exchange Future 0.00003 0.00005 66.66667 0.00000 0.0000 0
02/11/2010 ¥ /R 2011/03/14 Foreign Exchange Future 0.08860 0.08770 1.01580 0.00000 0.0000 0
02/11/2010 ¥ /R 2011/03/14 0.09 Cc Foreign Exchange Future 0.00493 0.00445 9.73631 0.00000 0.0000 0
02/11/2010 ¥ /R 2011/03/14 0.09 P Foreign Exchange Future 0.00333 0.00375 12.61261 0.00000 0.0000 0
02/11/2010 ¥ /R 2011/03/14 0.10 Cc Foreign Exchange Future 0.00184 0.00164 10.86957 0.00000 0.0000 0
02/11/2010 ¥/R2011/03/14 0.10 P Foreign Exchange Future 0.01024 0.01094 6.83594 0.00000 0.0000 0
02/11/2010 ¥ /R 2011/03/14 0.08 Cc Foreign Exchange Future 0.01196 0.01114 6.85619 0.00000 0.0000 0
02/11/2010 ¥ /R 2011/03/14 0.08 P Foreign Exchange Future 0.00036 0.00044 22.22222 0.00000 0.0000 0
02/11/2010 €/R2010/12/13 Foreign Exchange Future 9.77410 9.77250 0.01637 9.78200 9.7820 11,304
02/11/2010 €/R2010/12/13 20.20 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010 €/R2010/12/13 20.20 P Foreign Exchange Future 10.42600 10.42800 0.01918 0.00000 0.0000 0
02/11/2010 €/R2010/12/13 18.20 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010 €/R2010/12/13 18.20 P Foreign Exchange Future 8.42600 8.42800 0.02374 0.00000 0.0000 0
02/11/2010 €/R2010/12/13 16.20 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010 €/R2010/12/13 16.20 P Foreign Exchange Future 6.42600 6.42800 0.03112 0.00000 0.0000 0
02/11/2010 €/R2010/12/13 14.20 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010 €/R2010/12/13 14.20 P Foreign Exchange Future 4.42600 4.42800 0.04519 0.00000 0.0000 0
02/11/2010 €/R2010/12/13 12.20 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010 €/R2010/12/13 12.20 P Foreign Exchange Future 2.42600 2.42800 0.08244 0.00000 0.0000 0
02/11/2010 €/R2010/12/13 11.20 (o} Foreign Exchange Future 0.00200 0.00200 0.00000 0.00000 0.0000 0
02/11/2010 €/R 2010/12/13 11.20 P Foreign Exchange Future 1.42800 1.43000 0.14006 0.00000 0.0000 0
02/11/2010 €/R 2010/12/13 10.20 C Foreign Exchange Future 0.04700 0.04300 8.51064 0.00000 0.0000 0
02/11/2010 €/R 2010/12/13 10.20 P Foreign Exchange Future 0.47300 0.47100 0.42283 0.00000 0.0000 0
02/11/2010 €/R2010/12/13 9.20 Cc Foreign Exchange Future 0.59500 0.59200 0.50420 0.00000 0.0000 0
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02/11/2010  €/R 2010/12/13 9.20 P Foreign Exchange Future 0.02100 0.02000 4.76190 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 8.20 c Foreign Exchange Future 1.57400 1.57300 0.06353 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 8.20 P Foreign Exchange Future 0.00000 0.00100 100.00000 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 12.05 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 12.05 P Foreign Exchange Future 2.27600 2.27800 0.08787 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 20.25 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 20.25 P Foreign Exchange Future 10.47600 10.47800 0.01909 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 18.25 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 18.25 P Foreign Exchange Future 8.47600 8.47800 0.02360 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 16.25 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 16.25 P Foreign Exchange Future 6.47600 6.47800 0.03088 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 14.25 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 14.25 P Foreign Exchange Future 4.47600 4.47800 0.04468 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 12.25 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 12.25 P Foreign Exchange Future 2.47600 2.47800 0.08078 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 11.25 o] Foreign Exchange Future 0.00200 0.00200 0.00000 0.00000 0.0000 0
02/11/2010 €/R2010/12/13 11.25 P Foreign Exchange Future 1.47800 1.48000 0.13532 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 10.25 o] Foreign Exchange Future 0.04000 0.03700 7.50000 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 10.25 P Foreign Exchange Future 0.51600 0.51500 0.19380 0.00000 0.0000 0
02/11/2010  €/R2010/12/13 9.25 c Foreign Exchange Future 0.55000 0.54600 0.72727 0.00000 0.0000 0
02/11/2010  €/R2010/12/13 9.25 P Foreign Exchange Future 0.02600 0.02400 7.69231 0.00000 0.0000 0
02/11/2010  €/R2010/12/13 8.25 c Foreign Exchange Future 1.52400 1.52300 0.06562 0.00000 0.0000 0
02/11/2010  €/R2010/12/13 8.25 P Foreign Exchange Future 0.00000 0.00100 100.00000 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 20.95 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  €/R2010/12/13 20.95 P Foreign Exchange Future 11.17600 11.17800 0.01790 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 18.95 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 18.95 P Foreign Exchange Future 9.17600 9.17800 0.02180 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 16.95 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 16.95 P Foreign Exchange Future 7.17600 7.17800 0.02787 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 14.95 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 14.95 P Foreign Exchange Future 5.17600 5.17800 0.03864 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 12.95 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 12.95 P Foreign Exchange Future 3.17600 3.17800 0.06297 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 11.95 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 11.95 P Foreign Exchange Future 2.17600 2.17800 0.09191 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 10.95 o] Foreign Exchange Future 0.00500 0.00400 20.00000 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 10.95 P Foreign Exchange Future 1.18100 1.18200 0.08467 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 9.95 o] Foreign Exchange Future 0.10000 0.09400 6.00000 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 9.95 P Foreign Exchange Future 0.27600 0.27200 1.44928 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 8.95 o] Foreign Exchange Future 0.83100 0.82900 0.24067 0.00000 0.0000 0
02/11/2010 €/R2010/12/13 8.95 P Foreign Exchange Future 0.00700 0.00700 0.00000 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 20.85 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 20.85 P Foreign Exchange Future 11.07600 11.07800 0.01806 0.00000 0.0000 0
02/11/2010  €/R2010/12/13 18.85 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  €/R2010/12/13 18.85 P Foreign Exchange Future 9.07600 9.07800 0.02204 0.00000 0.0000 0
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02/11/2010  €/R2010/12/13 16.85 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 16.85 P Foreign Exchange Future 7.07600 7.07800 0.02826 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 14.85 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 14.85 P Foreign Exchange Future 5.07600 5.07800 0.03940 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 12.85 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 12.85 P Foreign Exchange Future 3.07600 3.07800 0.06502 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 11.85 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 11.85 P Foreign Exchange Future 2.07600 2.07800 0.09634 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 10.85 o] Foreign Exchange Future 0.00600 0.00600 0.00000 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 10.85 P Foreign Exchange Future 1.08200 1.08400 0.18484 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 9.85 o] Foreign Exchange Future 0.13300 0.12700 451128 0.00000 0.0000 750
02/11/2010  €/R 2010/12/13 9.85 P Foreign Exchange Future 0.20900 0.20500 1.91388 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 8.85 o] Foreign Exchange Future 0.92900 0.92600 0.32293 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 8.85 P Foreign Exchange Future 0.00500 0.00400 20.00000 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 20.00 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 20.00 P Foreign Exchange Future 10.22600 10.22800 0.01956 0.00000 0.0000 0
02/11/2010 €/R2010/12/13 18.00 (o} Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 18.00 P Foreign Exchange Future 8.22600 8.22800 0.02431 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 16.00 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  €/R2010/12/13 16.00 P Foreign Exchange Future 6.22600 6.22800 0.03212 0.00000 0.0000 0
02/11/2010  €/R2010/12/13 14.00 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  €/R2010/12/13 14.00 P Foreign Exchange Future 4.22600 4.22800 0.04733 0.00000 0.0000 0
02/11/2010  €/R2010/12/13 12.00 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  €/R2010/12/13 12.00 P Foreign Exchange Future 2.22600 2.22800 0.08985 0.00000 0.0000 0
02/11/2010  €/R2010/12/13 11.00 C Foreign Exchange Future 0.00400 0.00400 0.00000 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 11.00 P Foreign Exchange Future 1.23000 1.23200 0.16260 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 10.00 c Foreign Exchange Future 0.08600 0.08100 5.81395 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 10.00 P Foreign Exchange Future 0.31200 0.30900 0.96154 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 9.00 o] Foreign Exchange Future 0.78300 0.78000 0.38314 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 9.00 P Foreign Exchange Future 0.00900 0.00800 11.11111 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 8.00 o] Foreign Exchange Future 1.77400 1.77300 0.05637 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 8.00 P Foreign Exchange Future 0.00000 0.00100 100.00000 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 20.10 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 20.10 P Foreign Exchange Future 10.32600 10.32800 0.01937 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 18.10 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 18.10 P Foreign Exchange Future 8.32600 8.32800 0.02402 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 16.10 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 16.10 P Foreign Exchange Future 6.32600 6.32800 0.03162 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 14.10 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 14.10 P Foreign Exchange Future 4.32600 4.32800 0.04623 0.00000 0.0000 0
02/11/2010 €/R2010/12/13 12.10 (o} Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 12.10 P Foreign Exchange Future 2.32600 2.32800 0.08598 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 11.10 o] Foreign Exchange Future 0.00300 0.00300 0.00000 0.00000 0.0000 0
02/11/2010  €/R2010/12/13 11.10 P Foreign Exchange Future 1.32900 1.33100 0.15049 0.00000 0.0000 0
02/11/2010  €/R2010/12/13 10.10 c Foreign Exchange Future 0.06400 0.05900 7.81250 0.00000 0.0000 375
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02/11/2010  €/R 2010/12/13 10.10 P Foreign Exchange Future 0.39000 0.38700 0.76923 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 9.10 c Foreign Exchange Future 0.68800 0.68500 0.43605 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 9.10 P Foreign Exchange Future 0.01400 0.01300 7.14286 0.00000 0.0000 0
02/11/2010  €/R2010/12/13 8.10 o] Foreign Exchange Future 1.67400 1.67300 0.05974 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 8.10 P Foreign Exchange Future 0.00000 0.00100 100.00000 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 20.40 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 20.40 P Foreign Exchange Future 10.62600 10.62800 0.01882 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 18.40 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 18.40 P Foreign Exchange Future 8.62600 8.62800 0.02319 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 16.40 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 16.40 P Foreign Exchange Future 6.62600 6.62800 0.03018 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 14.40 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 14.40 P Foreign Exchange Future 4.62600 462800 0.04323 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 12.40 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 12.40 P Foreign Exchange Future 2.62600 2.62800 0.07616 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 11.40 o] Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
02/11/2010 €/R2010/12/13 11.40 P Foreign Exchange Future 1.62700 1.62900 0.12293 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 10.40 o] Foreign Exchange Future 0.02500 0.02300 8.00000 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 10.40 P Foreign Exchange Future 0.65100 0.65100 0.00000 0.00000 0.0000 0
02/11/2010  €/R2010/12/13 9.40 c Foreign Exchange Future 0.42100 0.41600 1.18765 0.00000 0.0000 0
02/11/2010  €/R2010/12/13 9.40 P Foreign Exchange Future 0.04700 0.04400 6.38298 0.00000 0.0000 0
02/11/2010  €/R2010/12/13 8.40 c Foreign Exchange Future 1.37500 1.37300 0.14545 0.00000 0.0000 0
02/11/2010  €/R2010/12/13 8.40 P Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 20.55 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  €/R2010/12/13 20.55 P Foreign Exchange Future 10.77600 10.77800 0.01856 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 18.55 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 18.55 P Foreign Exchange Future 8.77600 8.77800 0.02279 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 16.55 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 16.55 P Foreign Exchange Future 6.77600 6.77800 0.02952 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 14.55 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 14.55 P Foreign Exchange Future 4.77600 4.77800 0.04188 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 12.55 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 12.55 P Foreign Exchange Future 2.77600 2.77800 0.07205 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 11.55 o] Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 11.55 P Foreign Exchange Future 1.77700 1.77900 0.11255 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 10.55 o] Foreign Exchange Future 0.01600 0.01400 12.50000 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 10.55 P Foreign Exchange Future 0.79200 0.79200 0.00000 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 9.55 o] Foreign Exchange Future 0.30400 0.29800 1.97368 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 9.55 P Foreign Exchange Future 0.08000 0.07600 5.00000 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 8.55 o] Foreign Exchange Future 1.22500 1.22300 0.16327 0.00000 0.0000 0
02/11/2010 €/R2010/12/13 8.55 P Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 19.85 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 19.85 P Foreign Exchange Future 10.07600 10.07800 0.01985 0.00000 0.0000 0
02/11/2010  €/R2010/12/13 17.85 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  €/R2010/12/13 17.85 P Foreign Exchange Future 8.07600 8.07800 0.02476 0.00000 0.0000 0
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02/11/2010  €/R2010/12/13 15.85 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 15.85 P Foreign Exchange Future 6.07600 6.07800 0.03292 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 13.85 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 13.85 P Foreign Exchange Future 4.07600 4.07800 0.04907 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 7.85 o] Foreign Exchange Future 1.92400 1.92300 0.05198 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 7.85 P Foreign Exchange Future 0.00000 0.00100 100.00000 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 19.90 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 19.90 P Foreign Exchange Future 10.12600 10.12800 0.01975 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 17.90 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 17.90 P Foreign Exchange Future 8.12600 8.12800 0.02461 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 15.90 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 15.90 P Foreign Exchange Future 6.12600 6.12800 0.03265 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 13.90 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 13.90 P Foreign Exchange Future 4.12600 4.12800 0.04847 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 11.90 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 11.90 P Foreign Exchange Future 2.12600 2.12800 0.09407 0.00000 0.0000 0
02/11/2010 €/R2010/12/13 10.90 (o} Foreign Exchange Future 0.00600 0.00500 16.66667 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 10.90 P Foreign Exchange Future 1.13200 1.13300 0.08834 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 9.90 o] Foreign Exchange Future 0.11500 0.10900 5.21739 0.00000 0.0000 0
02/11/2010  €/R2010/12/13 9.90 P Foreign Exchange Future 0.24100 0.23700 1.65975 0.00000 0.0000 0
02/11/2010  €/R2010/12/13 8.90 c Foreign Exchange Future 0.88000 0.87700 0.34091 0.00000 0.0000 0
02/11/2010  €/R2010/12/13 8.90 P Foreign Exchange Future 0.00600 0.00500 16.66667 0.00000 0.0000 0
02/11/2010  €/R2010/12/13 7.90 c Foreign Exchange Future 1.87400 1.87300 0.05336 0.00000 0.0000 0
02/11/2010  €/R2010/12/13 7.90 P Foreign Exchange Future 0.00000 0.00100 100.00000 0.00000 0.0000 0
02/11/2010  €/R2010/12/13 19.95 C Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 19.95 P Foreign Exchange Future 10.17600 10.17800 0.01965 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 17.95 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010 €/R2010/12/13 17.95 P Foreign Exchange Future 8.17600 8.17800 0.02446 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 15.95 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 15.95 P Foreign Exchange Future 6.17600 6.17800 0.03238 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 13.95 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 13.95 P Foreign Exchange Future 4.17600 4.17800 0.04789 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 7.95 o] Foreign Exchange Future 1.82400 1.82300 0.05482 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 7.95 P Foreign Exchange Future 0.00000 0.00100 100.00000 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 10.30 P Foreign Exchange Future 0.56100 0.56000 0.17825 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 10.30 o] Foreign Exchange Future 0.03500 0.03200 8.57143 0.00000 0.0000 60
02/11/2010  €/R 2010/12/13 9.60 o] Foreign Exchange Future 0.26800 0.26200 2.23881 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 9.60 P Foreign Exchange Future 0.09400 0.09000 4.25532 0.00000 0.0000 750
02/11/2010  €/R 2010/12/13 9.30 o] Foreign Exchange Future 0.50600 0.50200 0.79051 0.00000 0.0000 0
02/11/2010  €/R 2010/12/13 9.30 P Foreign Exchange Future 0.03200 0.03000 6.25000 0.00000 0.0000 1,125
02/11/2010  €/R 2011/03/14 Foreign Exchange Future 9.89140 9.89000 0.01415 9.89350 9.8935 11,404
02/11/2010  €/R 2011/03/14 9.80 o] Foreign Exchange Future 0.35600 0.35200 1.12360 0.00000 0.0000 0
02/11/2010  €/R 2011/03/14 9.80 P Foreign Exchange Future 0.26500 0.26200 1.13208 0.00000 0.0000 0
02/11/2010  €/R 2011/03/14 9.85 c Foreign Exchange Future 0.33100 0.32600 1.51057 0.00000 0.0000 0
02/11/2010  €/R 2011/03/14 9.85 P Foreign Exchange Future 0.29000 0.28600 1.37931 0.00000 0.0000 0
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02/11/2010  €/R 2011/03/14 9.75 C Foreign Exchange Future 0.38300 0.37800 1.30548 0.00000 0.0000 0
02/11/2010  €/R 2011/03/14 9.75 P Foreign Exchange Future 0.24200 0.23800 1.65289 0.00000 0.0000 0
02/11/2010  €/R 2011/03/14 9.50 P Foreign Exchange Future 0.14600 0.14300 2.05479 0.00000 0.0000 0
02/11/2010  €/R 2011/03/14 9.50 o] Foreign Exchange Future 0.53700 0.53300 0.74488 0.00000 0.0000 10,429
02/11/2010  €/R 2011/03/14 10.40 P Foreign Exchange Future 0.66700 0.66400 0.44978 0.00000 0.0000 0
02/11/2010  €/R 2011/03/14 10.40 o] Foreign Exchange Future 0.15800 0.15400 2.53165 0.00000 0.0000 14,937
02/11/2010  €/R 2011/03/14 10.50 P Foreign Exchange Future 0.74700 0.74500 0.26774 0.00000 0.0000 0
02/11/2010  €/R 2011/03/14 10.50 o] Foreign Exchange Future 0.13800 0.13500 2.17391 0.00000 0.0000 4,508
02/11/2010  €/R 2011/03/14 10.10 P Foreign Exchange Future 0.44400 0.44000 0.90090 0.00000 0.0000 0
02/11/2010  €/R 2011/03/14 10.10 o] Foreign Exchange Future 0.23500 0.23000 2.12766 0.00000 0.0000 100
02/11/2010  €/R 2011/06/13 Foreign Exchange Future 10.00420 10.00370 0.00500 0.00000 0.0000 5,820
02/11/2010  €/R 2011/06/13 9.80 o] Foreign Exchange Future 0.51600 0.51200 0.77519 0.00000 0.0000 0
02/11/2010  €/R 2011/06/13 9.80 P Foreign Exchange Future 0.31200 0.30800 1.28205 0.00000 0.0000 0
02/11/2010  €/R 2011/06/13 9.85 o] Foreign Exchange Future 0.48900 0.48500 0.81800 0.00000 0.0000 0
02/11/2010  €/R 2011/06/13 9.85 P Foreign Exchange Future 0.33500 0.33100 1.19403 0.00000 0.0000 0
02/11/2010  €/R 2011/06/13 9.75 o] Foreign Exchange Future 0.54400 0.54000 0.73529 0.00000 0.0000 0
02/11/2010 €/R2011/06/13 9.75 P Foreign Exchange Future 0.29000 0.28600 1.37931 0.00000 0.0000 0
02/11/2010  AU$ /R 2010/12/13 Foreign Exchange Future 6.92150 6.93990 0.26584 6.96800 6.9680 14,515
02/11/2010  AU$ /R 2010/12/13 6.90 c Foreign Exchange Future 0.10900 0.12300 12.84404 0.00000 0.0000 0
02/11/2010  AU$ /R 2010/12/13 6.90 P Foreign Exchange Future 0.08800 0.08300 5.68182 0.00000 0.0000 0
02/11/2010  AU$ /R 2010/12/13 6.95 P Foreign Exchange Future 0.11700 0.10300 11.96581 0.00000 0.0000 0
02/11/2010  AU$ /R 2010/12/13 6.95 c Foreign Exchange Future 0.08800 0.09300 5.68182 0.00000 0.0000 200
02/11/2010  AU$ /R 2011/03/14 Foreign Exchange Future 6.93550 6.95120 0.22637 6.97500 6.9650 794
02/11/2010  AU$ /R 2011/03/14 6.70 C Foreign Exchange Future 0.34100 0.35200 3.22581 0.00000 0.0000 0
02/11/2010  AUS$ /R 2011/03/14 6.70 P Foreign Exchange Future 0.10600 0.10100 4.71698 0.00000 0.0000 0
02/11/2010  AU$ /R 2011/03/14 6.75 c Foreign Exchange Future 0.30500 0.31400 2.95082 0.00000 0.0000 0
02/11/2010  AU$ /R 2011/03/14 6.75 P Foreign Exchange Future 0.12000 0.11300 5.83333 0.00000 0.0000 0
02/11/2010  AU$ /R 2011/03/14 6.65 o] Foreign Exchange Future 0.37900 0.39000 2.90237 0.00000 0.0000 0
02/11/2010  AU$ /R 2011/03/14 6.65 P Foreign Exchange Future 0.09400 0.08900 5.31915 0.00000 0.0000 0
02/11/2010  AU$ /R 2011/06/13 Foreign Exchange Future 6.94390 6.95930 0.22178 6.99000 6.9900 70
02/11/2010  AU$ /R 2011/06/13 6.65 o] Foreign Exchange Future 0.43400 0.44500 2.53456 0.00000 0.0000 0
02/11/2010  AU$ /R 2011/06/13 6.65 P Foreign Exchange Future 0.14000 0.13600 2.85714 0.00000 0.0000 0
02/11/2010  AU$ /R 2011/06/13 6.70 o] Foreign Exchange Future 0.39800 0.40800 2.51256 0.00000 0.0000 0
02/11/2010  AU$ /R 2011/06/13 6.70 P Foreign Exchange Future 0.15400 0.14900 3.24675 0.00000 0.0000 0
02/11/2010  AU$ /R 2011/06/13 6.60 o] Foreign Exchange Future 0.47200 0.48300 2.33051 0.00000 0.0000 0
02/11/2010  AU$ /R 2011/06/13 6.60 P Foreign Exchange Future 0.12800 0.12400 3.12500 0.00000 0.0000 0
02/11/2010  AU$ /R 2011/09/19 Foreign Exchange Future 6.94970 6.96380 0.20289 0.00000 0.0000 149
02/11/2010  AU$ /R 2011/09/19 6.65 c Foreign Exchange Future 0.48200 0.49100 1.86722 0.00000 0.0000 0
02/11/2010  AU$ /R 2011/09/19 6.65 P Foreign Exchange Future 0.18200 0.17700 2.74725 0.00000 0.0000 0
02/11/2010  AU$ /R 2011/09/19 6.70 c Foreign Exchange Future 0.44800 0.45600 1.78571 0.00000 0.0000 0
02/11/2010 AU$ / R 2011/09/19 6.70 P Foreign Exchange Future 0.19800 0.19200 3.03030 0.00000 0.0000 0
02/11/2010  AU$ /R 2011/09/19 6.60 c Foreign Exchange Future 0.51800 0.52800 1.93050 0.00000 0.0000 0
02/11/2010  AU$ /R 2011/09/19 6.60 P Foreign Exchange Future 0.16800 0.16400 2.38095 0.00000 0.0000 0
02/11/2010  AU$ /R 2015/12/14 Foreign Exchange Future 7.45140 7.44830 0.04160 0.00000 0.0000 0
02/11/2010  AU$ /R 2015/12/14 7.30 c Foreign Exchange Future 0.91700 0.91600 0.10905 0.00000 0.0000 0
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02/11/2010  AU$ /R 2015/12/14 7.30 P Foreign Exchange Future 0.76600 0.76800 0.26110 0.00000 0.0000 0
02/11/2010  AU$ /R 2015/12/14 7.35 c Foreign Exchange Future 0.89600 0.89500 0.11161 0.00000 0.0000 0
02/11/2010 AU$ /R 2015/12/14 7.35 P Foreign Exchange Future 0.79500 0.79700 0.25157 0.00000 0.0000 0
02/11/2010 AU$ /R 2015/12/14 7.25 C Foreign Exchange Future 0.93800 0.93700 0.10661 0.00000 0.0000 0
02/11/2010  AU$ /R 2015/12/14 7.25 P Foreign Exchange Future 0.73700 0.73900 0.27137 0.00000 0.0000 0
02/11/2010 CAD/ R 2010/12/13 Foreign Exchange Future 6.92630 6.90190 0.35228 0.00000 0.0000 696
02/11/2010 CAD/ R 2010/12/13 7.70 c Foreign Exchange Future 0.00300 0.00200 33.33333 0.00000 0.0000 0
02/11/2010 CAD/ R 2010/12/13 7.70 P Foreign Exchange Future 0.77700 0.80000 2.96010 0.00000 0.0000 0
02/11/2010 CAD/ R 2010/12/13 7.75 c Foreign Exchange Future 0.00200 0.00200 0.00000 0.00000 0.0000 0
02/11/2010 CAD/ R 2010/12/13 7.75 P Foreign Exchange Future 0.82600 0.85000 2.90557 0.00000 0.0000 0
02/11/2010 CAD/ R 2010/12/13 7.65 c Foreign Exchange Future 0.00300 0.00300 0.00000 0.00000 0.0000 0
02/11/2010 CAD/ R 2010/12/13 7.65 P Foreign Exchange Future 0.72700 0.75100 3.30124 0.00000 0.0000 0
02/11/2010 CAD/ R 2011/03/14 Foreign Exchange Future 7.00270 6.97780 0.35558 0.00000 0.0000 0
02/11/2010 CAD/ R 2011/03/14 7.05 c Foreign Exchange Future 0.17000 0.16200 4.70588 0.00000 0.0000 0
02/11/2010 CAD/ R 2011/03/14 7.05 P Foreign Exchange Future 0.21700 0.23400 7.83410 0.00000 0.0000 0
02/11/2010 CAD/ R 2011/03/14 7.10 c Foreign Exchange Future 0.15200 0.14400 5.26316 0.00000 0.0000 0
02/11/2010 CAD/ R 2011/03/14 7.10 P Foreign Exchange Future 0.24900 0.26600 6.82731 0.00000 0.0000 0
02/11/2010 CAD/ R 2011/03/14 7.00 c Foreign Exchange Future 0.19100 0.18200 4.71204 0.00000 0.0000 0
02/11/2010 CAD/ R 2011/03/14 7.00 P Foreign Exchange Future 0.18800 0.20400 8.51064 0.00000 0.0000 0
02/11/2010 CHF / R 2010/12/13 Foreign Exchange Future 7.07230 7.13450 0.87949 0.00000 0.0000 150
02/11/2010 CHF / R 2010/12/13 7.05 c Foreign Exchange Future 0.14500 0.18500 27.58621 0.00000 0.0000 0
02/11/2010 CHF / R 2010/12/13 7.05 P Foreign Exchange Future 0.12300 0.10100 17.88618 0.00000 0.0000 0
02/11/2010 CHF / R 2010/12/13 7.10 c Foreign Exchange Future 0.12300 0.15500 26.01626 0.00000 0.0000 0
02/11/2010 CHF / R 2010/12/13 7.10 P Foreign Exchange Future 0.15100 0.12100 19.86755 0.00000 0.0000 0
02/11/2010 CHF / R 2010/12/13 7.00 c Foreign Exchange Future 0.17500 0.21700 24.00000 0.00000 0.0000 0
02/11/2010 CHF / R 2010/12/13 7.00 P Foreign Exchange Future 0.10300 0.08300 19.41748 0.00000 0.0000 0
02/11/2010 CHF / R 2011/03/14 Foreign Exchange Future 7.17280 7.23600 0.88111 0.00000 0.0000 0
02/11/2010 CHF /R 2011/03/14 7.25 C Foreign Exchange Future 0.22400 0.25100 12.05357 0.00000 0.0000 0
02/11/2010 CHF / R 2011/03/14 7.25 P Foreign Exchange Future 0.30100 0.26500 11.96013 0.00000 0.0000 0
02/11/2010 CHF / R 2011/03/14 7.30 c Foreign Exchange Future 0.20700 0.23100 11.59420 0.00000 0.0000 0
02/11/2010 CHF / R 2011/03/14 7.30 P Foreign Exchange Future 0.33400 0.29500 11.67665 0.00000 0.0000 0
02/11/2010 CHF / R 2011/03/14 7.20 c Foreign Exchange Future 0.24400 0.27500 12.70492 0.00000 0.0000 0
02/11/2010 CHF / R 2011/03/14 7.20 P Foreign Exchange Future 0.27100 0.23900 11.80812 0.00000 0.0000 0
Future Open Interest 444,877
Option Open Interest 519,807
Total 964,684
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