
Currency Derivatives Daily MTM Report
Daily summary for: 21/09/2010

Contract Details Strike MTM 

Yield

Previous 

MTM
Premium On 

Option

Volatility Value Contracts

Traded 

Open 

Interest
Call /

Put

$ / R On 13/12/2010 7.20830  7.20930  38,968,069.80  5,406  323,646 Foreign Exchange Future

$ / R On 14/03/2011 7.30900  7.31060  277,742.00  38  35,915 Foreign Exchange Future

$ / R On 13/06/2011 7.40900  7.41100  370,450.00  50  13,280 Foreign Exchange Future

 39,616,261.80  5,494  372,841 Total $ / R Future

$ / R On 13/12/2010  15.95  0.00000  0,000  39.82  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  15.95  8,741.00000  8,742,000  39.82  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  13.95  0.00000  0,000  37.07  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  13.95  6,741.00000  6,742,000  37.07  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  11.95  0.00000  0,000  30.39  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  11.95  4,741.00000  4,742,000  30.39  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  9.95  1.00000  1,000  25.28  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  9.95  2,742.00000  2,743,000  25.28  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  7.95  41.00000  38,000  17.62  0.00  0  1,000 CallForeign Exchange Option

$ / R On 13/12/2010  7.95  782.00000  780,000  17.62  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  6.95  352.00000  348,000  14.24  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  6.95  93.00000  90,000  14.24  0.00  0  0 PutForeign Exchange Option
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$ / R On 13/12/2010  5.95  1,261.00000  1,260,000  17.41  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  5.95  2.00000  2,000  17.41  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  4.95  2,259.00000  2,258,000  22.22  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  4.95  0.00000  0,000  22.22  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  3.95  3,259.00000  3,258,000  20.62  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  3.95  0.00000  0,000  20.62  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  8.55  15.00000  13,000  20.70  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  8.55  1,356.00000  1,355,000  20.70  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  16.00  0.00000  0,000  39.82  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  16.00  8,791.00000  8,792,000  39.82  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  14.00  0.00000  0,000  37.18  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  14.00  6,791.00000  6,792,000  37.18  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  12.00  0.00000  0,000  30.59  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  12.00  4,791.00000  4,792,000  30.59  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  10.00  1.00000  1,000  25.37  0.00  0  300 CallForeign Exchange Option

$ / R On 13/12/2010  10.00  2,792.00000  2,793,000  25.37  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  7.00  318.00000  313,000  14.15  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  7.00  109.00000  105,000  14.15  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  6.00  1,212.00000  1,211,000  17.06  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  6.00  3.00000  3,000  17.06  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  5.00  2,209.00000  2,208,000  22.32  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  5.00  0.00000  0,000  22.32  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  4.00  3,209.00000  3,208,000  20.65  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  4.00  0.00000  0,000  20.65  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  16.05  0.00000  0,000  39.82  0.00  0  0 CallForeign Exchange Option
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$ / R On 13/12/2010  16.05  8,841.00000  8,842,000  39.82  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  14.05  0.00000  0,000  37.29  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  14.05  6,841.00000  6,842,000  37.29  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  12.05  0.00000  0,000  30.79  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  12.05  4,841.00000  4,842,000  30.79  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  10.05  1.00000  1,000  25.45  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  10.05  2,842.00000  2,843,000  25.45  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  8.05  34.00000  31,000  18.13  0.00  0  16,000 CallForeign Exchange Option

$ / R On 13/12/2010  8.05  875.00000  873,000  18.13  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  7.05  285.00000  280,000  14.05  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  7.05  126.00000  122,000  14.05  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  6.05  1,162.00000  1,161,000  16.71  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  6.05  3.00000  3,000  16.71  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  5.05  2,159.00000  2,158,000  22.42  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  5.05  0.00000  0,000  22.42  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  4.05  3,159.00000  3,158,000  20.67  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  4.05  0.00000  0,000  20.67  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  16.10  0.00000  0,000  39.82  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  16.10  8,891.00000  8,892,000  39.82  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  14.10  0.00000  0,000  37.40  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  14.10  6,891.00000  6,892,000  37.40  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  12.10  0.00000  0,000  30.99  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  12.10  4,891.00000  4,892,000  30.99  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  10.10  1.00000  1,000  25.53  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  10.10  2,892.00000  2,893,000  25.53  0.00  0  0 PutForeign Exchange Option
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$ / R On 13/12/2010  8.10  31.00000  29,000  18.39  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  8.10  922.00000  921,000  18.39  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  7.10  254.00000  249,000  13.96  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  7.10  145.00000  141,000  13.96  0.00  0  100 PutForeign Exchange Option

$ / R On 13/12/2010  6.10  1,112.00000  1,111,000  16.35  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  6.10  3.00000  3,000  16.35  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  5.10  2,109.00000  2,108,000  22.51  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  5.10  0.00000  0,000  22.51  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  4.10  3,109.00000  3,108,000  20.70  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  4.10  0.00000  0,000  20.70  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  8.00  38.00000  35,000  17.88  0.00  0  27,690 CallForeign Exchange Option

$ / R On 13/12/2010  8.00  829.00000  827,000  17.88  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  16.15  0.00000  0,000  39.82  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  16.15  8,941.00000  8,942,000  39.82  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  14.15  0.00000  0,000  37.51  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  14.15  6,941.00000  6,942,000  37.51  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  12.15  0.00000  0,000  31.20  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  12.15  4,941.00000  4,942,000  31.20  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  10.15  1.00000  1,000  25.62  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  10.15  2,942.00000  2,943,000  25.62  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  8.15  29.00000  26,000  18.65  0.00  0  4,400 CallForeign Exchange Option

$ / R On 13/12/2010  8.15  970.00000  968,000  18.65  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  7.15  225.00000  220,000  13.87  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  7.15  166.00000  162,000  13.87  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  6.15  1,063.00000  1,062,000  16.00  0.00  0  0 CallForeign Exchange Option
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$ / R On 13/12/2010  6.15  4.00000  4,000  16.00  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  5.15  2,059.00000  2,058,000  22.61  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  5.15  0.00000  0,000  22.61  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  4.15  3,059.00000  3,058,000  20.73  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  4.15  0.00000  0,000  20.73  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  16.20  0.00000  0,000  39.82  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  16.20  8,991.00000  8,992,000  39.82  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  14.20  0.00000  0,000  37.62  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  14.20  6,991.00000  6,992,000  37.62  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  12.20  0.00000  0,000  31.40  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  12.20  4,991.00000  4,992,000  31.40  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  10.20  1.00000  1,000  25.70  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  10.20  2,992.00000  2,993,000  25.70  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  8.20  26.00000  24,000  18.90  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  8.20  1,017.00000  1,016,000  18.90  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  7.20  198.00000  193,000  13.77  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  7.20  189.00000  185,000  13.77  0.00  0  3,500 PutForeign Exchange Option

$ / R On 13/12/2010  6.20  1,014.00000  1,012,000  15.65  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  6.20  5.00000  4,000  15.65  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  5.20  2,010.00000  2,009,000  22.71  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  5.20  1.00000  1,000  22.71  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  4.20  3,009.00000  3,008,000  20.75  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  4.20  0.00000  0,000  20.75  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  16.25  0.00000  0,000  39.82  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  16.25  9,041.00000  9,042,000  39.82  0.00  0  0 PutForeign Exchange Option
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$ / R On 13/12/2010  14.25  0.00000  0,000  37.73  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  14.25  7,041.00000  7,042,000  37.73  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  12.25  0.00000  0,000  31.60  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  12.25  5,041.00000  5,042,000  31.60  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  10.25  1.00000  1,000  25.78  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  10.25  3,042.00000  3,043,000  25.78  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  8.25  24.00000  22,000  19.16  0.00  0  4,000 CallForeign Exchange Option

$ / R On 13/12/2010  8.25  1,065.00000  1,064,000  19.16  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  7.25  178.00000  173,000  14.03  865.00  5  0 CallForeign Exchange Option

$ / R On 13/12/2010  7.25  219.00000  215,000  14.03  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  6.25  965.00000  963,000  15.55  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  6.25  6.00000  5,000  15.55  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  5.25  1,960.00000  1,959,000  22.36  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  5.25  1.00000  1,000  22.36  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  4.25  2,959.00000  2,958,000  20.85  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  4.25  0.00000  0,000  20.85  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  16.45  0.00000  0,000  39.82  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  16.45  9,241.00000  9,242,000  39.82  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  14.45  0.00000  0,000  38.17  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  14.45  7,241.00000  7,242,000  38.17  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  12.45  0.00000  0,000  32.40  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  12.45  5,241.00000  5,242,000  32.40  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  10.45  0.00000  0,000  26.12  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  10.45  3,241.00000  3,242,000  26.12  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  8.45  17.00000  15,000  20.18  0.00  0  0 CallForeign Exchange Option
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$ / R On 13/12/2010  8.45  1,258.00000  1,257,000  20.18  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  7.45  116.00000  111,000  15.06  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  7.45  357.00000  353,000  15.06  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  6.45  773.00000  772,000  15.18  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  6.45  14.00000  14,000  15.18  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  5.45  1,760.00000  1,759,000  20.94  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  5.45  1.00000  1,000  20.94  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  4.45  2,759.00000  2,758,000  21.24  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  4.45  0.00000  0,000  21.24  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  16.40  0.00000  0,000  39.82  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  16.40  9,191.00000  9,192,000  39.82  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  14.40  0.00000  0,000  38.06  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  14.40  7,191.00000  7,192,000  38.06  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  12.40  0.00000  0,000  32.20  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  12.40  5,191.00000  5,192,000  32.20  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  10.40  1.00000  0,000  26.03  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  10.40  3,192.00000  3,192,000  26.03  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  8.40  19.00000  17,000  19.93  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  8.40  1,210.00000  1,209,000  19.93  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  7.40  129.00000  124,000  14.80  0.00  0  7,407 CallForeign Exchange Option

$ / R On 13/12/2010  7.40  320.00000  316,000  14.80  0.00  0  48,000 PutForeign Exchange Option

$ / R On 13/12/2010  6.40  820.00000  819,000  15.27  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  6.40  11.00000  11,000  15.27  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  5.40  1,810.00000  1,809,000  21.30  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  5.40  1.00000  1,000  21.30  0.00  0  0 PutForeign Exchange Option
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$ / R On 13/12/2010  4.40  2,809.00000  2,808,000  21.14  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  4.40  0.00000  0,000  21.14  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  8.60  14.00000  12,000  20.95  0.00  0  3,185 CallForeign Exchange Option

$ / R On 13/12/2010  8.60  1,405.00000  1,404,000  20.95  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  16.50  0.00000  0,000  39.82  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  16.50  9,291.00000  9,292,000  39.82  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  14.50  0.00000  0,000  38.28  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  14.50  7,291.00000  7,292,000  38.28  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  12.50  0.00000  0,000  32.61  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  12.50  5,291.00000  5,292,000  32.61  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  10.50  0.00000  0,000  26.20  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  10.50  3,291.00000  3,292,000  26.20  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  8.50  16.00000  14,000  20.44  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  8.50  1,307.00000  1,306,000  20.44  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  7.50  104.00000  99,000  15.31  0.00  0  33,300 CallForeign Exchange Option

$ / R On 13/12/2010  7.50  395.00000  391,000  15.31  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  6.50  727.00000  725,000  15.09  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  6.50  18.00000  17,000  15.09  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  5.50  1,710.00000  1,709,000  20.59  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  5.50  1.00000  1,000  20.59  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  4.50  2,709.00000  2,708,000  21.34  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  4.50  0.00000  0,000  21.34  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  8.30  22.00000  20,000  19.42  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  8.30  1,113.00000  1,112,000  19.42  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  15.85  0.00000  0,000  39.82  0.00  0  0 CallForeign Exchange Option
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$ / R On 13/12/2010  15.85  8,641.00000  8,642,000  39.82  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  13.85  0.00000  0,000  36.85  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  13.85  6,641.00000  6,642,000  36.85  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  11.85  0.00000  0,000  29.99  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  11.85  4,641.00000  4,642,000  29.99  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  9.85  2.00000  1,000  25.12  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  9.85  2,643.00000  2,643,000  25.12  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  7.85  50.00000  47,000  17.11  0.00  0  14,644 CallForeign Exchange Option

$ / R On 13/12/2010  7.85  691.00000  689,000  17.11  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  6.85  426.00000  423,000  14.43  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  6.85  67.00000  65,000  14.43  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  5.85  1,361.00000  1,360,000  18.12  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  5.85  2.00000  2,000  18.12  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  4.85  2,359.00000  2,358,000  22.02  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  4.85  0.00000  0,000  22.02  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  3.85  3,359.00000  3,358,000  20.57  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  3.85  0.00000  0,000  20.57  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  15.90  0.00000  0,000  39.82  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  15.90  8,691.00000  8,692,000  39.82  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  13.90  0.00000  0,000  36.96  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  13.90  6,691.00000  6,692,000  36.96  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  11.90  0.00000  0,000  30.19  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  11.90  4,691.00000  4,692,000  30.19  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  9.90  1.00000  1,000  25.20  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  9.90  2,692.00000  2,693,000  25.20  0.00  0  0 PutForeign Exchange Option
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$ / R On 13/12/2010  7.90  46.00000  42,000  17.36  0.00  0  30,000 CallForeign Exchange Option

$ / R On 13/12/2010  7.90  737.00000  734,000  17.36  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  6.90  388.00000  385,000  14.34  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  6.90  79.00000  77,000  14.34  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  5.90  1,311.00000  1,310,000  17.77  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  5.90  2.00000  2,000  17.77  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  4.90  2,309.00000  2,308,000  22.12  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  4.90  0.00000  0,000  22.12  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  3.90  3,309.00000  3,308,000  20.59  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  3.90  0.00000  0,000  20.59  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  16.30  0.00000  0,000  39.82  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  16.30  9,091.00000  9,092,000  39.82  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  14.30  0.00000  0,000  37.84  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  14.30  7,091.00000  7,092,000  37.84  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  12.30  0.00000  0,000  31.80  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  12.30  5,091.00000  5,092,000  31.80  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  10.30  1.00000  1,000  25.87  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  10.30  3,092.00000  3,093,000  25.87  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  7.30  160.00000  155,000  14.29  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  7.30  251.00000  247,000  14.29  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  6.30  916.00000  915,000  15.46  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  6.30  7.00000  7,000  15.46  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  5.30  1,910.00000  1,909,000  22.00  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  5.30  1.00000  1,000  22.00  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  4.30  2,909.00000  2,908,000  20.95  0.00  0  0 CallForeign Exchange Option

Page 10 of 27 2010/09/21, 06:04:44PM



Contract Details Strike MTM 

Yield

Previous 

MTM
Premium On 

Option

Volatility Value Contracts

Traded 

Open 

Interest
Call /

Put

$ / R On 13/12/2010  4.30  0.00000  0,000  20.95  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  16.35  0.00000  0,000  39.82  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  16.35  9,141.00000  9,142,000  39.82  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  14.35  0.00000  0,000  37.95  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  14.35  7,141.00000  7,142,000  37.95  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  12.35  0.00000  0,000  32.00  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  12.35  5,141.00000  5,142,000  32.00  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  10.35  1.00000  1,000  25.95  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  10.35  3,142.00000  3,143,000  25.95  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  8.35  20.00000  18,000  19.67  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  8.35  1,161.00000  1,160,000  19.67  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  7.35  144.00000  138,000  14.54  0.00  0  2,040 CallForeign Exchange Option

$ / R On 13/12/2010  7.35  285.00000  280,000  14.54  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  6.35  868.00000  867,000  15.37  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  6.35  9.00000  9,000  15.37  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  5.35  1,860.00000  1,859,000  21.65  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  5.35  1.00000  1,000  21.65  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  4.35  2,859.00000  2,858,000  21.05  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  4.35  0.00000  0,000  21.05  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  15.05  0.00000  0,000  39.49  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  15.05  7,841.00000  7,842,000  39.49  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  13.05  0.00000  0,000  34.82  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  13.05  5,841.00000  5,842,000  34.82  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  11.05  0.00000  0,000  27.12  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  11.05  3,841.00000  3,842,000  27.12  0.00  0  0 PutForeign Exchange Option
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$ / R On 13/12/2010  9.05  8.00000  7,000  23.26  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  9.05  1,849.00000  1,849,000  23.26  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  3.05  4,159.00000  4,158,000  20.22  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  3.05  0.00000  0,000  20.22  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  9.10  1,898.00000  1,898,000  23.52  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  9.10  7.00000  6,000  23.52  0.00  0  500 CallForeign Exchange Option

$ / R On 13/12/2010  9.50  3.00000  3,000  24.53  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  9.50  2,294.00000  2,295,000  24.53  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  9.20  6.00000  6,000  24.03  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  9.20  1,997.00000  1,998,000  24.03  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  9.55  3.00000  3,000  24.62  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  9.55  2,344.00000  2,345,000  24.62  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  7.80  56.00000  52,000  16.85  0.00  0  2,423 CallForeign Exchange Option

$ / R On 13/12/2010  7.80  647.00000  644,000  16.85  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  8.90  1,700.00000  1,700,000  22.49  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  8.90  9.00000  8,000  22.49  0.00  0  30,000 CallForeign Exchange Option

$ / R On 13/12/2010  7.60  475.00000  472,000  15.83  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  7.60  84.00000  80,000  15.83  0.00  0  15,000 CallForeign Exchange Option

$ / R On 13/12/2010  8.80  1,601.00000  1,601,000  21.98  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  8.80  10.00000  9,000  21.98  0.00  0  15,000 CallForeign Exchange Option

$ / R On 13/12/2010  7.70  68.00000  64,000  16.34  0.00  0  1,000 CallForeign Exchange Option

$ / R On 13/12/2010  7.70  559.00000  556,000  16.34  0.00  0  500 PutForeign Exchange Option

$ / R On 13/12/2010  9.00  1,799.00000  1,799,000  23.01  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  9.00  8.00000  7,000  23.01  0.00  0  20,000 CallForeign Exchange Option

$ / R On 13/12/2010  7.55  435.00000  431,000  15.57  0.00  0  0 PutForeign Exchange Option
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$ / R On 13/12/2010  7.55  94.00000  89,000  15.57  0.00  0  4,000 CallForeign Exchange Option

$ / R On 14/03/2011  8.00  121.00000  119,000  17.36  0.00  0  33,350 CallForeign Exchange Option

$ / R On 14/03/2011  8.00  810.00000  810,000  17.36  0.00  0  0 PutForeign Exchange Option

$ / R On 14/03/2011  8.05  114.00000  112,000  17.56  0.00  0  340 CallForeign Exchange Option

$ / R On 14/03/2011  8.05  853.00000  853,000  17.56  0.00  0  0 PutForeign Exchange Option

$ / R On 14/03/2011  7.95  128.00000  127,000  17.15  0.00  0  0 CallForeign Exchange Option

$ / R On 14/03/2011  7.95  767.00000  768,000  17.15  0.00  0  0 PutForeign Exchange Option

$ / R On 14/03/2011  8.50  1,259.00000  1,260,000  19.41  0.00  0  0 PutForeign Exchange Option

$ / R On 14/03/2011  8.50  70.00000  69,000  19.41  0.00  0  30,000 CallForeign Exchange Option

$ / R On 14/03/2011  10.50  3,194.00000  3,196,000  22.96  0.00  0  0 PutForeign Exchange Option

$ / R On 14/03/2011  10.50  5.00000  5,000  22.96  0.00  0  30,000 CallForeign Exchange Option

$ / R On 14/03/2011  7.30  286.00000  287,000  14.49  0.00  0  0 PutForeign Exchange Option

$ / R On 14/03/2011  7.30  297.00000  296,000  14.49  0.00  0  33,350 CallForeign Exchange Option

$ / R On 14/03/2011  8.40  1,166.00000  1,167,000  19.00  0.00  0  0 PutForeign Exchange Option

$ / R On 14/03/2011  8.40  77.00000  76,000  19.00  0.00  0  3,000 CallForeign Exchange Option

$ / R On 14/03/2011  7.50  416.00000  417,000  15.31  0.00  0  0 PutForeign Exchange Option

$ / R On 14/03/2011  7.50  227.00000  226,000  15.31  0.00  0  12,000 CallForeign Exchange Option

$ / R On 14/03/2011  7.55  452.00000  452,000  15.51  0.00  0  0 PutForeign Exchange Option

$ / R On 14/03/2011  7.55  213.00000  211,000  15.51  0.00  0  371 CallForeign Exchange Option

$ / R On 14/03/2011  7.60  488.00000  489,000  15.72  0.00  0  0 PutForeign Exchange Option

$ / R On 14/03/2011  7.60  199.00000  198,000  15.72  0.00  0  500 CallForeign Exchange Option

$ / R On 13/06/2011  7.45  359.00000  353,000  14.79  0.00  0  0 CallForeign Exchange Option

$ / R On 13/06/2011  7.45  398.00000  394,000  14.79  0.00  0  0 PutForeign Exchange Option

$ / R On 13/06/2011  7.50  341.00000  335,000  14.96  0.00  0  0 CallForeign Exchange Option

$ / R On 13/06/2011  7.50  430.00000  426,000  14.96  0.00  0  0 PutForeign Exchange Option
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$ / R On 13/06/2011  7.40  378.00000  372,000  14.61  0.00  0  0 CallForeign Exchange Option

$ / R On 13/06/2011  7.40  367.00000  363,000  14.61  0.00  0  0 PutForeign Exchange Option

$ / R On 13/06/2011  6.70  808.00000  805,000  14.14  0.00  0  0 CallForeign Exchange Option

$ / R On 13/06/2011  6.70  97.00000  96,000  14.14  0.00  0  0 PutForeign Exchange Option

 865.00  5  426,900 Total $ / R Option

 799,741  5,499  39,617,126.80Total $ / R

£ / R On 13/12/2010 11.19500  11.22700  27,282,215.00  2,437  21,320 Foreign Exchange Future

£ / R On 14/03/2011 11.34370  11.37720  0.00  0  20,351 Foreign Exchange Future

£ / R On 13/06/2011 11.48930  11.52400  0.00  0  1,502 Foreign Exchange Future

 27,282,215.00  2,437  43,173 Total £ / R Future

£ / R On 13/12/2010  11.90  97.00000  88,000  14.89  0.00  0  0 CallForeign Exchange Option

£ / R On 13/12/2010  11.90  770.00000  793,000  14.89  0.00  0  0 PutForeign Exchange Option

£ / R On 13/12/2010  11.85  728.00000  751,000  14.74  0.00  0  0 PutForeign Exchange Option

£ / R On 13/12/2010  11.85  105.00000  96,000  14.74  0.00  0  50 CallForeign Exchange Option

£ / R On 14/03/2011  11.80  283.00000  271,000  14.56  0.00  0  0 CallForeign Exchange Option

£ / R On 14/03/2011  11.80  706.00000  727,000  14.56  0.00  0  0 PutForeign Exchange Option

£ / R On 14/03/2011  11.85  270.00000  258,000  14.68  0.00  0  0 CallForeign Exchange Option

£ / R On 14/03/2011  11.85  743.00000  764,000  14.68  0.00  0  0 PutForeign Exchange Option

£ / R On 14/03/2011  11.75  297.00000  284,000  14.44  0.00  0  0 CallForeign Exchange Option

£ / R On 14/03/2011  11.75  670.00000  690,000  14.44  0.00  0  0 PutForeign Exchange Option

£ / R On 14/03/2011  11.45  468.00000  485,000  13.71  0.00  0  0 PutForeign Exchange Option

£ / R On 14/03/2011  11.45  395.00000  379,000  13.71  0.00  0  870 CallForeign Exchange Option

£ / R On 14/03/2011  12.55  1,316.00000  1,343,000  16.36  0.00  0  0 PutForeign Exchange Option

£ / R On 14/03/2011  12.55  143.00000  137,000  16.36  0.00  0  870 CallForeign Exchange Option
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£ / R On 13/06/2011  11.85  427.00000  412,000  14.48  0.00  0  0 CallForeign Exchange Option

£ / R On 13/06/2011  11.85  753.00000  773,000  14.48  0.00  0  0 PutForeign Exchange Option

£ / R On 13/06/2011  11.90  411.00000  397,000  14.58  0.00  0  0 CallForeign Exchange Option

£ / R On 13/06/2011  11.90  787.00000  808,000  14.58  0.00  0  0 PutForeign Exchange Option

£ / R On 13/06/2011  11.80  443.00000  427,000  14.39  0.00  0  0 CallForeign Exchange Option

£ / R On 13/06/2011  11.80  719.00000  738,000  14.39  0.00  0  0 PutForeign Exchange Option

 0.00  0  1,790 Total £ / R Option

 44,963  2,437  27,282,215.00Total £ / R

¥ / R On 13/12/2010 0.08450  0.08410  0.00  0  211 Foreign Exchange Future

¥ / R On 14/03/2011 0.08580  0.08540  0.00  0  0 Foreign Exchange Future

 0.00  0  211 Total ¥ / R Future

¥ / R On 13/12/2010  0.09  236.00000  248,000  19.59  0.00  0  0 CallForeign Exchange Option

¥ / R On 13/12/2010  0.09  426.00000  398,000  19.59  0.00  0  0 PutForeign Exchange Option

¥ / R On 13/12/2010  0.10  59.00000  61,000  23.18  0.00  0  0 CallForeign Exchange Option

¥ / R On 13/12/2010  0.10  1,249.00000  1,211,000  23.18  0.00  0  0 PutForeign Exchange Option

¥ / R On 13/12/2010  0.08  853.00000  888,000  18.36  0.00  0  0 CallForeign Exchange Option

¥ / R On 13/12/2010  0.08  43.00000  38,000  18.36  0.00  0  0 PutForeign Exchange Option

¥ / R On 14/03/2011  0.09  405.00000  419,000  20.05  0.00  0  0 CallForeign Exchange Option

¥ / R On 14/03/2011  0.09  565.00000  539,000  20.05  0.00  0  0 PutForeign Exchange Option

¥ / R On 14/03/2011  0.10  174.00000  180,000  22.88  0.00  0  0 CallForeign Exchange Option

¥ / R On 14/03/2011  0.10  1,334.00000  1,300,000  22.88  0.00  0  0 PutForeign Exchange Option

¥ / R On 14/03/2011  0.08  951.00000  983,000  17.74  0.00  0  0 CallForeign Exchange Option

¥ / R On 14/03/2011  0.08  111.00000  103,000  17.74  0.00  0  0 PutForeign Exchange Option

 0.00  0  0 Total ¥ / R Option
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 211  0  0.00Total ¥ / R

€ / R On 13/12/2010 9.45920  9.42800  359,449.60  38  14,608 Foreign Exchange Future

€ / R On 14/03/2011 9.58600  9.55530  0.00  0  12,144 Foreign Exchange Future

€ / R On 13/06/2011 9.71040  9.67960  0.00  0  5,820 Foreign Exchange Future

 359,449.60  38  32,572 Total € / R Future

€ / R On 13/12/2010  20.20  0.00000  0,000  34.22  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  20.20  10,772.00000  10,741,000  34.22  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  18.20  0.00000  0,000  34.22  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  18.20  8,772.00000  8,741,000  34.22  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  16.20  0.00000  0,000  31.45  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  16.20  6,772.00000  6,741,000  31.45  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  14.20  0.00000  0,000  25.75  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  14.20  4,772.00000  4,741,000  25.75  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  12.20  2.00000  2,000  21.15  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  12.20  2,774.00000  2,743,000  21.15  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  11.20  11.00000  11,000  18.88  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  11.20  1,783.00000  1,752,000  18.88  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  10.20  51.00000  53,000  15.07  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  10.20  823.00000  794,000  15.07  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  9.20  354.00000  375,000  12.48  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  9.20  126.00000  116,000  12.48  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  8.20  1,233.00000  1,264,000  14.63  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  8.20  5.00000  5,000  14.63  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  12.05  2.00000  3,000  20.88  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  12.05  2,624.00000  2,594,000  20.88  0.00  0  0 PutForeign Exchange Option
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€ / R On 13/12/2010  20.25  0.00000  0,000  34.22  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  20.25  10,822.00000  10,791,000  34.22  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  18.25  0.00000  0,000  34.22  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  18.25  8,822.00000  8,791,000  34.22  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  16.25  0.00000  0,000  31.56  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  16.25  6,822.00000  6,791,000  31.56  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  14.25  0.00000  0,000  25.91  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  14.25  4,822.00000  4,791,000  25.91  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  12.25  2.00000  2,000  21.23  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  12.25  2,824.00000  2,793,000  21.23  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  11.25  10.00000  10,000  19.07  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  11.25  1,832.00000  1,801,000  19.07  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  10.25  47.00000  49,000  15.26  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  10.25  869.00000  840,000  15.26  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  9.25  322.00000  341,000  12.42  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  9.25  144.00000  132,000  12.42  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  8.25  1,184.00000  1,214,000  14.36  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  8.25  6.00000  5,000  14.36  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  20.95  0.00000  0,000  34.22  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  20.95  11,522.00000  11,491,000  34.22  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  18.95  0.00000  0,000  34.22  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  18.95  9,522.00000  9,491,000  34.22  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  16.95  0.00000  0,000  33.11  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  16.95  7,522.00000  7,491,000  33.11  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  14.95  0.00000  0,000  28.17  0.00  0  0 CallForeign Exchange Option
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€ / R On 13/12/2010  14.95  5,522.00000  5,491,000  28.17  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  12.95  1.00000  1,000  22.46  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  12.95  3,523.00000  3,492,000  22.46  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  11.95  3.00000  3,000  20.71  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  11.95  2,525.00000  2,494,000  20.71  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  10.95  15.00000  15,000  17.93  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  10.95  1,537.00000  1,506,000  17.93  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  9.95  82.00000  85,000  14.12  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  9.95  604.00000  576,000  14.12  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  8.95  539.00000  564,000  12.74  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  8.95  61.00000  55,000  12.74  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  20.85  0.00000  0,000  34.22  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  20.85  11,422.00000  11,391,000  34.22  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  18.85  0.00000  0,000  34.22  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  18.85  9,422.00000  9,391,000  34.22  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  16.85  0.00000  0,000  32.89  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  16.85  7,422.00000  7,391,000  32.89  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  14.85  0.00000  0,000  27.85  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  14.85  5,422.00000  5,391,000  27.85  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  12.85  1.00000  1,000  22.28  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  12.85  3,423.00000  3,392,000  22.28  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  11.85  4.00000  4,000  20.53  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  11.85  2,426.00000  2,395,000  20.53  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  10.85  17.00000  18,000  17.55  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  10.85  1,439.00000  1,409,000  17.55  0.00  0  0 PutForeign Exchange Option
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€ / R On 13/12/2010  9.85  99.00000  104,000  13.74  0.00  0  750 CallForeign Exchange Option

€ / R On 13/12/2010  9.85  521.00000  495,000  13.74  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  8.85  622.00000  649,000  12.85  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  8.85  44.00000  40,000  12.85  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  20.00  0.00000  0,000  34.22  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  20.00  10,572.00000  10,541,000  34.22  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  18.00  0.00000  0,000  34.22  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  18.00  8,572.00000  8,541,000  34.22  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  16.00  0.00000  0,000  31.00  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  16.00  6,572.00000  6,541,000  31.00  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  14.00  0.00000  0,000  25.11  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  14.00  4,572.00000  4,541,000  25.11  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  12.00  3.00000  3,000  20.80  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  12.00  2,575.00000  2,544,000  20.80  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  11.00  14.00000  14,000  18.12  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  11.00  1,586.00000  1,555,000  18.12  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  10.00  74.00000  78,000  14.31  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  10.00  646.00000  619,000  14.31  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  9.00  500.00000  524,000  12.69  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  9.00  72.00000  65,000  12.69  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  8.00  1,431.00000  1,462,000  15.72  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  8.00  3.00000  3,000  15.72  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  20.10  0.00000  0,000  34.22  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  20.10  10,672.00000  10,641,000  34.22  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  18.10  0.00000  0,000  34.22  0.00  0  0 CallForeign Exchange Option
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€ / R On 13/12/2010  18.10  8,672.00000  8,641,000  34.22  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  16.10  0.00000  0,000  31.23  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  16.10  6,672.00000  6,641,000  31.23  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  14.10  0.00000  0,000  25.43  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  14.10  4,672.00000  4,641,000  25.43  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  12.10  2.00000  2,000  20.97  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  12.10  2,674.00000  2,643,000  20.97  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  11.10  12.00000  12,000  18.50  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  11.10  1,684.00000  1,653,000  18.50  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  10.10  62.00000  64,000  14.69  0.00  0  375 CallForeign Exchange Option

€ / R On 13/12/2010  10.10  734.00000  705,000  14.69  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  9.10  424.00000  446,000  12.58  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  9.10  96.00000  87,000  12.58  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  8.10  1,332.00000  1,363,000  15.18  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  8.10  4.00000  4,000  15.18  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  20.40  0.00000  0,000  34.22  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  20.40  10,972.00000  10,941,000  34.22  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  18.40  0.00000  0,000  34.22  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  18.40  8,972.00000  8,941,000  34.22  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  16.40  0.00000  0,000  31.89  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  16.40  6,972.00000  6,941,000  31.89  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  14.40  0.00000  0,000  26.40  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  14.40  4,972.00000  4,941,000  26.40  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  12.40  1.00000  1,000  21.50  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  12.40  2,973.00000  2,942,000  21.50  0.00  0  0 PutForeign Exchange Option
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€ / R On 13/12/2010  11.40  8.00000  8,000  19.64  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  11.40  1,980.00000  1,949,000  19.64  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  10.40  36.00000  37,000  15.83  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  10.40  1,008.00000  978,000  15.83  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  9.40  234.00000  251,000  12.27  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  9.40  206.00000  192,000  12.27  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  8.40  1,036.00000  1,067,000  13.55  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  8.40  8.00000  8,000  13.55  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  20.55  0.00000  0,000  34.22  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  20.55  11,122.00000  11,091,000  34.22  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  18.55  0.00000  0,000  34.22  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  18.55  9,122.00000  9,091,000  34.22  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  16.55  0.00000  0,000  32.22  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  16.55  7,122.00000  7,091,000  32.22  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  14.55  0.00000  0,000  26.88  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  14.55  5,122.00000  5,091,000  26.88  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  12.55  1.00000  1,000  21.76  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  12.55  3,123.00000  3,092,000  21.76  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  11.55  6.00000  7,000  20.01  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  11.55  2,128.00000  2,098,000  20.01  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  10.55  28.00000  29,000  16.40  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  10.55  1,150.00000  1,120,000  16.40  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  9.55  176.00000  185,000  12.59  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  9.55  298.00000  276,000  12.59  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  8.55  893.00000  922,000  13.17  0.00  0  0 CallForeign Exchange Option
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€ / R On 13/12/2010  8.55  15.00000  13,000  13.17  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  19.85  0.00000  0,000  34.22  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  19.85  10,422.00000  10,391,000  34.22  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  17.85  0.00000  0,000  34.22  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  17.85  8,422.00000  8,391,000  34.22  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  15.85  0.00000  0,000  30.67  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  15.85  6,422.00000  6,391,000  30.67  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  13.85  0.00000  0,000  24.62  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  13.85  4,422.00000  4,391,000  24.62  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  7.85  1,580.00000  1,611,000  16.54  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  7.85  2.00000  2,000  16.54  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  19.90  0.00000  0,000  34.22  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  19.90  10,472.00000  10,441,000  34.22  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  17.90  0.00000  0,000  34.22  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  17.90  8,472.00000  8,441,000  34.22  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  15.90  0.00000  0,000  30.78  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  15.90  6,472.00000  6,441,000  30.78  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  13.90  0.00000  0,000  24.79  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  13.90  4,472.00000  4,441,000  24.79  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  11.90  3.00000  3,000  20.62  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  11.90  2,475.00000  2,444,000  20.62  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  10.90  16.00000  17,000  17.74  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  10.90  1,488.00000  1,458,000  17.74  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  9.90  90.00000  94,000  13.93  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  9.90  562.00000  535,000  13.93  0.00  0  0 PutForeign Exchange Option
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€ / R On 13/12/2010  8.90  580.00000  606,000  12.80  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  8.90  52.00000  47,000  12.80  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  7.90  1,530.00000  1,561,000  16.27  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  7.90  2.00000  2,000  16.27  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  19.95  0.00000  0,000  34.22  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  19.95  10,522.00000  10,491,000  34.22  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  17.95  0.00000  0,000  34.22  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  17.95  8,522.00000  8,491,000  34.22  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  15.95  0.00000  0,000  30.89  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  15.95  6,522.00000  6,491,000  30.89  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  13.95  0.00000  0,000  24.95  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  13.95  4,522.00000  4,491,000  24.95  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  7.95  1,481.00000  1,512,000  15.99  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  7.95  3.00000  3,000  15.99  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  10.30  915.00000  886,000  15.45  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  10.30  43.00000  45,000  15.45  0.00  0  60 CallForeign Exchange Option

€ / R On 13/12/2010  9.60  160.00000  168,000  12.78  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  9.60  332.00000  309,000  12.78  0.00  0  750 PutForeign Exchange Option

€ / R On 13/12/2010  9.30  291.00000  309,000  12.37  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  9.30  163.00000  150,000  12.37  0.00  0  1,125 PutForeign Exchange Option

€ / R On 14/03/2011  9.80  254.00000  263,000  13.50  0.00  0  0 CallForeign Exchange Option

€ / R On 14/03/2011  9.80  499.00000  477,000  13.50  0.00  0  0 PutForeign Exchange Option

€ / R On 14/03/2011  9.85  240.00000  248,000  13.65  0.00  0  0 CallForeign Exchange Option

€ / R On 14/03/2011  9.85  535.00000  512,000  13.65  0.00  0  0 PutForeign Exchange Option

€ / R On 14/03/2011  9.75  269.00000  279,000  13.34  0.00  0  0 CallForeign Exchange Option
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€ / R On 14/03/2011  9.75  464.00000  443,000  13.34  0.00  0  0 PutForeign Exchange Option

€ / R On 14/03/2011  9.50  310.00000  296,000  12.84  0.00  0  0 PutForeign Exchange Option

€ / R On 14/03/2011  9.50  365.00000  382,000  12.84  0.00  0  10,429 CallForeign Exchange Option

€ / R On 14/03/2011  10.40  976.00000  949,000  15.39  0.00  0  0 PutForeign Exchange Option

€ / R On 14/03/2011  10.40  131.00000  135,000  15.39  0.00  0  14,937 CallForeign Exchange Option

€ / R On 14/03/2011  10.50  1,064.00000  1,036,000  15.70  0.00  0  0 PutForeign Exchange Option

€ / R On 14/03/2011  10.50  119.00000  122,000  15.70  0.00  0  4,508 CallForeign Exchange Option

€ / R On 13/06/2011  9.80  385.00000  398,000  13.31  0.00  0  0 CallForeign Exchange Option

€ / R On 13/06/2011  9.80  505.00000  488,000  13.31  0.00  0  0 PutForeign Exchange Option

€ / R On 13/06/2011  9.85  369.00000  380,000  13.44  0.00  0  0 CallForeign Exchange Option

€ / R On 13/06/2011  9.85  539.00000  520,000  13.44  0.00  0  0 PutForeign Exchange Option

€ / R On 13/06/2011  9.75  403.00000  416,000  13.18  0.00  0  0 CallForeign Exchange Option

€ / R On 13/06/2011  9.75  473.00000  456,000  13.18  0.00  0  0 PutForeign Exchange Option

 0.00  0  32,934 Total € / R Option

 65,506  38  359,449.60Total € / R

AU$ / R On 13/12/2010 6.76300  6.76100  33,815.00  5  14,817 Foreign Exchange Future

AU$ / R On 14/03/2011 6.77740  6.77640  135,548.00  20  631 Foreign Exchange Future

AU$ / R On 13/06/2011 6.78920  6.78850  0.00  0  0 Foreign Exchange Future

 169,363.00  25  15,448 Total AU$ / R Future

AU$ / R On 13/12/2010  6.90  87.00000  87,000  11.18  0.00  0  0 CallForeign Exchange Option

AU$ / R On 13/12/2010  6.90  226.00000  224,000  11.18  0.00  0  0 PutForeign Exchange Option

AU$ / R On 13/12/2010  6.95  262.00000  260,000  11.35  0.00  0  0 PutForeign Exchange Option

AU$ / R On 13/12/2010  6.95  73.00000  73,000  11.35  0.00  0  200 CallForeign Exchange Option

AU$ / R On 14/03/2011  6.70  258.00000  258,000  11.73  0.00  0  0 CallForeign Exchange Option
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AU$ / R On 14/03/2011  6.70  182.00000  181,000  11.73  0.00  0  0 PutForeign Exchange Option

AU$ / R On 14/03/2011  6.75  231.00000  231,000  11.68  0.00  0  0 CallForeign Exchange Option

AU$ / R On 14/03/2011  6.75  205.00000  204,000  11.68  0.00  0  0 PutForeign Exchange Option

AU$ / R On 14/03/2011  6.65  287.00000  287,000  11.78  0.00  0  0 CallForeign Exchange Option

AU$ / R On 14/03/2011  6.65  161.00000  160,000  11.78  0.00  0  0 PutForeign Exchange Option

AU$ / R On 13/06/2011  6.65  353.00000  352,000  12.14  0.00  0  0 CallForeign Exchange Option

AU$ / R On 13/06/2011  6.65  215.00000  213,000  12.14  0.00  0  0 PutForeign Exchange Option

AU$ / R On 13/06/2011  6.70  325.00000  325,000  12.12  0.00  0  0 CallForeign Exchange Option

AU$ / R On 13/06/2011  6.70  237.00000  236,000  12.12  0.00  0  0 PutForeign Exchange Option

AU$ / R On 13/06/2011  6.60  382.00000  382,000  12.17  0.00  0  0 CallForeign Exchange Option

AU$ / R On 13/06/2011  6.60  194.00000  193,000  12.17  0.00  0  0 PutForeign Exchange Option

 0.00  0  200 Total AU$ / R Option

 15,648  25  169,363.00Total AU$ / R

CAD/ R On 13/12/2010 6.98350  6.99610  0.00  0  841 Foreign Exchange Future

CAD/ R On 14/03/2011 7.06380  7.07680  0.00  0  0 Foreign Exchange Future

 0.00  0  841 Total CAD/ R Future

CAD/ R On 13/12/2010  7.70  21.00000  19,000  14.63  0.00  0  0 CallForeign Exchange Option

CAD/ R On 13/12/2010  7.70  725.00000  736,000  14.63  0.00  0  0 PutForeign Exchange Option

CAD/ R On 13/12/2010  7.75  18.00000  16,000  14.82  0.00  0  0 CallForeign Exchange Option

CAD/ R On 13/12/2010  7.75  772.00000  783,000  14.82  0.00  0  0 PutForeign Exchange Option

CAD/ R On 13/12/2010  7.65  24.00000  22,000  14.43  0.00  0  0 CallForeign Exchange Option

CAD/ R On 13/12/2010  7.65  678.00000  689,000  14.43  0.00  0  0 PutForeign Exchange Option

CAD/ R On 14/03/2011  7.05  212.00000  209,000  10.39  0.00  0  0 CallForeign Exchange Option

CAD/ R On 14/03/2011  7.05  185.00000  195,000  10.39  0.00  0  0 PutForeign Exchange Option
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CAD/ R On 14/03/2011  7.10  190.00000  188,000  10.53  0.00  0  0 CallForeign Exchange Option

CAD/ R On 14/03/2011  7.10  213.00000  224,000  10.53  0.00  0  0 PutForeign Exchange Option

CAD/ R On 14/03/2011  7.00  241.00000  237,000  10.49  0.00  0  0 CallForeign Exchange Option

CAD/ R On 14/03/2011  7.00  164.00000  173,000  10.49  0.00  0  0 PutForeign Exchange Option

 0.00  0  0 Total CAD/ R Option

 841  0  0.00Total CAD/ R

CHF / R On 13/12/2010 7.18460  7.18070  0.00  0  0 Foreign Exchange Future

CHF / R On 14/03/2011 7.29210  7.28910  0.00  0  0 Foreign Exchange Future

 0.00  0  0 Total CHF / R Future

CHF / R On 13/12/2010  7.05  274.00000  274,000  14.74  0.00  0  0 CallForeign Exchange Option

CHF / R On 13/12/2010  7.05  143.00000  139,000  14.74  0.00  0  0 PutForeign Exchange Option

CHF / R On 13/12/2010  7.10  245.00000  244,000  14.65  0.00  0  0 CallForeign Exchange Option

CHF / R On 13/12/2010  7.10  164.00000  159,000  14.65  0.00  0  0 PutForeign Exchange Option

CHF / R On 13/12/2010  7.00  305.00000  306,000  14.82  0.00  0  0 CallForeign Exchange Option

CHF / R On 13/12/2010  7.00  124.00000  121,000  14.82  0.00  0  0 PutForeign Exchange Option

CHF / R On 14/03/2011  7.25  315.00000  316,000  14.72  0.00  0  0 CallForeign Exchange Option

CHF / R On 14/03/2011  7.25  276.00000  274,000  14.72  0.00  0  0 PutForeign Exchange Option

CHF / R On 14/03/2011  7.30  292.00000  293,000  14.77  0.00  0  0 CallForeign Exchange Option

CHF / R On 14/03/2011  7.30  303.00000  301,000  14.77  0.00  0  0 PutForeign Exchange Option

CHF / R On 14/03/2011  7.20  340.00000  341,000  14.67  0.00  0  0 CallForeign Exchange Option

CHF / R On 14/03/2011  7.20  251.00000  249,000  14.67  0.00  0  0 PutForeign Exchange Option

 0.00  0  0 Total CHF / R Option

 0  0  0.00Total CHF / R
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Grand Total:  926,910  7,999  67,428,154.40 

 465,086 

 461,824 

 7,994 

 5  865.00

 67,427,289.40

Total Options

Total Futures
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