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Daily summary for: 26/10/2010

Contract Details Strike Call / MTM Previous  Premium On  Volatility Value Contracts Open
Put Yield MTM Option Traded Interest
$/R On 13/12/2010  Foreign Exchange Future 6.98120 6.97500 13,697,114.40 1,962 287,291
$/R On 14/03/2011  Foreign Exchange Future 7.07720 7.07110 530,790.00 75 56,920
$/R On 13/06/2011  Foreign Exchange Future 7.17180 7.16650 717,180.00 100 15,118
$/R On 19/09/2011 Foreign Exchange Future 7.27490 7.26970 0.00 0 288
Total $ / R Future 14,945,084.40 2,137 359,617
$/R On 13/12/2010  Foreign Exchange Option 15.95 Call 0.00000 0,000 41.00 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 1595 Put 8,975.00000 8,969,000 41.00 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 13.95 Call 0.00000 0,000 39.12 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 13.95 Put 6,975.00000 6,969,000 39.12 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 11.95 Call 0.00000 0,000 35.40 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 11.95 Put 4,975.00000 4,969,000 35.40 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 9.95 Call 0.00000 0,000 28.18 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 9.95 Put 2,975.00000 2,969,000 28.18 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 7.95 Call 6.00000 5,000 18.69 0.00 0 1,000
$/R On 13/12/2010  Foreign Exchange Option 7.95 Put 981.00000 974,000 18.69 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 6.95 Call 163.00000 164,000 14.68 0.00 0 0
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Contract Details Strike Call/ MTM Previous Premium On  Volatility Value Contracts Open

Put Yield MTM Option Traded Interest
$/R On 13/12/2010  Foreign Exchange Option 6.95 Put 138.00000 133,000 14.68 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 595 Call 1,026.00000 1,032,000 18.30 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 5.95 Put 1.00000 1,000 18.30 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 4.95 Call 2,025.00000 2,031,000 23.34 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 495 Put 0.00000 0,000 23.34 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 3.95 Call 3,025.00000 3,031,000 19.64 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 3.95 Put 0.00000 0,000 19.64 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 8.55 Call 1.00000 1,000 21.32 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 8.55 Put 1,576.00000 1,570,000 21.32 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 16.00 Call 0.00000 0,000 41.00 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 16.00 Put 9,025.00000 9,019,000 41.00 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 14.00 Call 0.00000 0,000 39.21 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 14.00 Put 7,025.00000 7,019,000 39.21 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 12.00 Call 0.00000 0,000 35.50 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 12.00 Put 5,025.00000 5,019,000 35.50 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 10.00 Call 0.00000 0,000 28.44 0.00 0 300
$/R On 13/12/2010  Foreign Exchange Option 10.00 Put 3,025.00000 3,019,000 28.44 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 7.00 Call 137.00000 137,000 14.51 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 7.00 Put 162.00000 156,000 14.51 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 6.00 Call 977.00000 983,000 18.03 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 6.00 Put 2.00000 2,000 18.03 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 5.00 Call 1,975.00000 1,981,000 23.53 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 5.00 Put 0.00000 0,000 23.53 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 4.00 Call 2,975.00000 2,981,000 19.64 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 4.00 Put 0.00000 0,000 19.64 0.00 0 0
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Contract Details Strike Call/ MTM Previous Premium On  Volatility Value Contracts Open

Put Yield MTM Option Traded Interest
$/R On 13/12/2010  Foreign Exchange Option 16.05 Call 0.00000 0,000 41.00 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 16.05 Put 9,075.00000 9,069,000 41.00 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 14.05 Call 0.00000 0,000 39.30 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 14.05 Put 7,075.00000 7,069,000 39.30 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 12.05 Call 0.00000 0,000 35.60 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 12.05 Put 5,075.00000 5,069,000 35.60 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 10.05 Call 0.00000 0,000 28.70 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 10.05 Put 3,075.00000 3,069,000 28.70 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 8.05 Call 4.00000 4,000 19.13 0.00 0 16,000
$/R On 13/12/2010  Foreign Exchange Option 8.05 Put 1,079.00000 1,073,000 19.13 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 7.05 Call 117.00000 118,000 14.73 0.00 0 10,534
$/R On 13/12/2010  Foreign Exchange Option 7.05 Put 192.00000 187,000 14.73 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 6.05 Call 927.00000 933,000 17.85 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 6.05 Put 2.00000 2,000 17.85 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 5.05 Call 1,925.00000 1,931,000 23.26 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 5.05 Put 0.00000 0,000 23.26 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 4.05 Call 2,925.00000 2,931,000 19.84 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 405 Put 0.00000 0,000 19.84 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 16.10 Call 0.00000 0,000 41.00 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 16.10  Put 9,125.00000 9,119,000 41.00 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 14.10 Call 0.00000 0,000 39.39 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 1410 Put 7,125.00000 7,119,000 39.39 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 12.10 Call 0.00000 0,000 35.69 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 1210  Put 5,125.00000 5,119,000 35.69 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 10.10 Call 0.00000 0,000 28.95 0.00 0 0

Page 3 of 28

2010/10/26, 05:41:22PN



Contract Details Strike Call/ MTM Previous Premium On  Volatility Value Contracts Open

Put Yield MTM Option Traded Interest
$/R On 13/12/2010  Foreign Exchange Option 10.10  Put 3,125.00000 3,119,000 28.95 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 8.10 Call 3.00000 3,000 19.35 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 8.10 Put 1,128.00000 1,122,000 19.35 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 7.10 Call 100.00000 100,000 14.95 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 7.10 Put 225.00000 219,000 14.95 0.00 0 100
$/R On 13/12/2010  Foreign Exchange Option 6.10 Call 878.00000 884,000 17.68 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 6.10 Put 3.00000 3,000 17.68 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 5.10 Call 1,875.00000 1,881,000 22.98 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 510 Put 0.00000 0,000 22.98 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 410 Call 2,875.00000 2,881,000 20.03 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 410 Put 0.00000 0,000 20.03 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 8.00 Call 5.00000 5,000 18.91 0.00 0 27,690
$/R On 13/12/2010  Foreign Exchange Option 8.00 Put 1,030.00000 1,024,000 18.91 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 16.15 Call 0.00000 0,000 41.00 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 16.15  Put 9,175.00000 9,169,000 41.00 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 14.15 Call 0.00000 0,000 39.48 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 1415 Put 7,175.00000 7,169,000 39.48 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 12.15 Call 0.00000 0,000 35.79 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 12.15  Put 5,175.00000 5,169,000 35.79 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 10.15 Call 0.00000 0,000 29.21 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 10.15  Put 3,175.00000 3,169,000 29.21 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 8.15 Call 3.00000 3,000 19.57 0.00 0 4,400
$/R On 13/12/2010  Foreign Exchange Option 8.15 Put 1,178.00000 1,172,000 19.57 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 7.15 Call 85.00000 85,000 1517 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 7.15 Put 260.00000 254,000 15.17 0.00 0 0
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Contract Details Strike Call/ MTM Previous Premium On  Volatility Value Contracts Open

Put Yield MTM Option Traded Interest
$/R On 13/12/2010  Foreign Exchange Option 6.15 Call 829.00000 835,000 17.50 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 6.15 Put 4.00000 4,000 17.50 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 5.15 Call 1,825.00000 1,831,000 22.71 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 5.15 Put 0.00000 0,000 22.71 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 415 Call 2,825.00000 2,831,000 20.23 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 415 Put 0.00000 0,000 20.23 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 16.20 Call 0.00000 0,000 41.00 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 16.20 Put 9,225.00000 9,219,000 41.00 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 14.20 Call 0.00000 0,000 39.56 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 1420 Put 7,225.00000 7,219,000 39.56 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 12.20 Call 0.00000 0,000 35.88 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 1220 Put 5,225.00000 5,219,000 35.88 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 10.20 Call 0.00000 0,000 29.47 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 10.20 Put 3,225.00000 3,219,000 29.47 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 8.20 Call 2.00000 2,000 19.78 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 8.20 Put 1,227.00000 1,221,000 19.78 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 7.20 Call 72.00000 72,000 15.39 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 7.20 Put 297.00000 291,000 15.39 0.00 0 3,500
$/R On 13/12/2010  Foreign Exchange Option 6.20 Call 780.00000 786,000 17.33 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 6.20 Put 5.00000 5,000 17.33 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 5.20 Call 1,775.00000 1,781,000 22.43 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 520 Put 0.00000 0,000 22.43 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 420 Call 2,775.00000 2,781,000 20.42 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 420 Put 0.00000 0,000 20.42 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 16.25 Call 0.00000 0,000 41.00 0.00 0 0

Page 5 of 28

2010/10/26, 05:41:22PN



Contract Details Strike Call/ MTM Previous Premium On  Volatility Value Contracts Open

Put Yield MTM Option Traded Interest
$/R On 13/12/2010  Foreign Exchange Option 16.25 Put 9,275.00000 9,269,000 41.00 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 14.25 Call 0.00000 0,000 39.65 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 14.25 Put 7,275.00000 7,269,000 39.65 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 12.25 Call 0.00000 0,000 35.98 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 12.25 Put 5,275.00000 5,269,000 35.98 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 10.25 Call 0.00000 0,000 29.73 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 10.25 Put 3,275.00000 3,269,000 29.73 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 8.25 Call 2.00000 2,000 20.00 0.00 0 4,000
$/R On 13/12/2010  Foreign Exchange Option 8.25 Put 1,277.00000 1,271,000 20.00 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 7.25 Call 61.00000 61,000 15.61 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 7.25 Put 336.00000 330,000 15.61 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 6.25 Call 732.00000 737,000 17.15 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 6.25 Put 7.00000 6,000 17.15 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 5.25 Call 1,725.00000 1,731,000 22.16 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 525 Put 0.00000 0,000 22.16 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 4.25 Call 2,725.00000 2,731,000 20.61 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 425 Put 0.00000 0,000 20.61 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 16.45 Call 0.00000 0,000 41.00 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 16.45 Put 9,475.00000 9,469,000 41.00 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 14.45 Call 0.00000 0,000 40.01 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 1445 Put 7,475.00000 7,469,000 40.01 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 1245 Call 0.00000 0,000 36.36 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 1245 Put 5,475.00000 5,469,000 36.36 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 1045 Call 0.00000 0,000 30.75 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 10.45 Put 3,475.00000 3,469,000 30.75 0.00 0 0
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Contract Details Strike Call/ MTM Previous Premium On  Volatility Value Contracts Open

Put Yield MTM Option Traded Interest
$/R On 13/12/2010  Foreign Exchange Option 8.45 Call 1.00000 1,000 20.88 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 8.45 Put 1,476.00000 1,470,000 20.88 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 745 Call 31.00000 30,000 16.49 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 745 Put 506.00000 499,000 16.49 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 6.45 Call 543.00000 548,000 16.44 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 6.45 Put 18.00000 17,000 16.44 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 545 Call 1,525.00000 1,531,000 21.06 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 545 Put 0.00000 0,000 21.06 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 445 Call 2,525.00000 2,531,000 21.39 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 445 Put 0.00000 0,000 21.39 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 16.40 Call 0.00000 0,000 41.00 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 16.40 Put 9,425.00000 9,419,000 41.00 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 14.40 Call 0.00000 0,000 39.92 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 14.40 Put 7,425.00000 7,419,000 39.92 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 12.40 Call 0.00000 0,000 36.27 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 1240 Put 5,425.00000 5,419,000 36.27 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 10.40 Call 0.00000 0,000 30.50 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 1040 Put 3,425.00000 3,419,000 30.50 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 8.40 Call 1.00000 1,000 20.66 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 8.40 Put 1,426.00000 1,420,000 20.66 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 740 Call 37.00000 36,000 16.27 0.00 0 7,307
$/R On 13/12/2010  Foreign Exchange Option 740 Put 462.00000 455,000 16.27 0.00 0 48,000
$/R On 13/12/2010  Foreign Exchange Option 6.40 Call 589.00000 595,000 16.62 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 6.40 Put 14.00000 14,000 16.62 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 540 Call 1,575.00000 1,581,000 21.33 0.00 0 0
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Contract Details Strike Call/ MTM Previous Premium On  Volatility Value Contracts Open

Put Yield MTM Option Traded Interest
$/R On 13/12/2010  Foreign Exchange Option 540 Put 0.00000 0,000 21.33 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 440 Call 2,575.00000 2,581,000 21.20 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 440 Put 0.00000 0,000 21.20 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 8.60 Call 1.00000 1,000 21.54 0.00 0 3,185
$/R On 13/12/2010  Foreign Exchange Option 8.60 Put 1,626.00000 1,620,000 21.54 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 16.50 Call 0.00000 0,000 41.00 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 16.50 Put 9,525.00000 9,519,000 41.00 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 14.50 Call 0.00000 0,000 40.10 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 14.50 Put 7,525.00000 7,519,000 40.10 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 12.50 Call 0.00000 0,000 36.46 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 1250 Put 5,525.00000 5,519,000 36.46 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 10.50 Call 0.00000 0,000 31.01 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 10.50 Put 3,525.00000 3,519,000 31.01 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 8.50 Call 1.00000 1,000 21.10 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 8.50 Put 1,526.00000 1,520,000 21.10 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 7.50 Call 26.00000 25,000 16.71 0.00 0 33,300
$/R On 13/12/2010  Foreign Exchange Option 7.50 Put 551.00000 544,000 16.71 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 6.50 Call 498.00000 503,000 16.27 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 6.50 Put 23.00000 22,000 16.27 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 5.50 Call 1,475.00000 1,481,000 20.78 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 5,50 Put 0.00000 0,000 20.78 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 450 Call 2,475.00000 2,481,000 21.59 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 450 Put 0.00000 0,000 21.59 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 8.30 Call 2.00000 2,000 20.22 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 8.30 Put 1,327.00000 1,321,000 20.22 0.00 0 0
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Contract Details Strike Call/ MTM Previous Premium On  Volatility Value Contracts Open

Put Yield MTM Option Traded Interest
$/R On 13/12/2010  Foreign Exchange Option 15.85 Call 0.00000 0,000 41.00 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 15.85 Put 8,875.00000 8,869,000 41.00 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 13.85 Call 0.00000 0,000 38.94 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 13.85 Put 6,875.00000 6,869,000 38.94 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 11.85 Call 0.00000 0,000 35.21 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 11.85 Put 4,875.00000 4,869,000 35.21 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 9.85 Call 0.00000 0,000 27.67 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 9.85 Put 2,875.00000 2,869,000 27.67 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 7.85 Call 8.00000 7,000 18.25 0.00 0 14,644
$/R On 13/12/2010  Foreign Exchange Option 7.85 Put 883.00000 876,000 18.25 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 6.85 Call 223.00000 225,000 15.04 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 6.85 Put 98.00000 94,000 15.04 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 5.85 Call 1,126.00000 1,132,000 18.85 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 5.85 Put 1.00000 1,000 18.85 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 485 Call 2,125.00000 2,131,000 22.95 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 485 Put 0.00000 0,000 22.95 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 3.85 Call 3,125.00000 3,131,000 19.64 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 3.85 Put 0.00000 0,000 19.64 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 15.90 Call 0.00000 0,000 41.00 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 15.90 Put 8,925.00000 8,919,000 41.00 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 13.90 Call 0.00000 0,000 39.03 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 13.90 Put 6,925.00000 6,919,000 39.03 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 11.90 Call 0.00000 0,000 35.31 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 11.90 Put 4,925.00000 4,919,000 35.31 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 9.90 Call 0.00000 0,000 27.93 0.00 0 0
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Contract Details Strike Call/ MTM Previous Premium On  Volatility Value Contracts Open

Put Yield MTM Option Traded Interest
$/R On 13/12/2010  Foreign Exchange Option 9.90 Put 2,925.00000 2,919,000 27.93 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 7.90 Call 7.00000 6,000 18.47 0.00 0 30,000
$/R On 13/12/2010  Foreign Exchange Option 7.90 Put 932.00000 925,000 18.47 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 6.90 Call 192.00000 193,000 14.86 0.00 0 30,000
$/R On 13/12/2010  Foreign Exchange Option 6.90 Put 117.00000 112,000 14.86 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 5.90 Call 1,076.00000 1,082,000 18.58 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 590 Put 1.00000 1,000 18.58 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 4.90 Call 2,075.00000 2,081,000 23.14 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 490 Put 0.00000 0,000 23.14 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 3.90 Call 3,075.00000 3,081,000 19.64 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 3.90 Put 0.00000 0,000 19.64 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 16.30 Call 0.00000 0,000 41.00 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 16.30 Put 9,325.00000 9,319,000 41.00 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 14.30 Call 0.00000 0,000 39.74 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 1430 Put 7,325.00000 7,319,000 39.74 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 12.30 Call 0.00000 0,000 36.08 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 12.30 Put 5,325.00000 5,319,000 36.08 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 10.30 Call 0.00000 0,000 29.98 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 10.30  Put 3,325.00000 3,319,000 29.98 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 7.30 Call 52.00000 51,000 15.83 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 7.30 Put 377.00000 370,000 15.83 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 6.30 Call 684.00000 689,000 16.97 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 6.30 Put 9.00000 8,000 16.97 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 5.30 Call 1,675.00000 1,681,000 21.88 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 530 Put 0.00000 0,000 21.88 0.00 0 0
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Contract Details Strike Call/ MTM Previous Premium On  Volatility Value Contracts Open

Put Yield MTM Option Traded Interest
$/R On 13/12/2010  Foreign Exchange Option 430 Call 2,675.00000 2,681,000 20.81 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 430 Put 0.00000 0,000 20.81 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 16.35 Call 0.00000 0,000 41.00 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 16.35 Put 9,375.00000 9,369,000 41.00 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 14.35 Call 0.00000 0,000 39.83 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 14.35 Put 7,375.00000 7,369,000 39.83 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 12.35 Call 0.00000 0,000 36.17 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 12.35 Put 5,375.00000 5,369,000 36.17 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 10.35 Call 0.00000 0,000 30.24 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 10.35 Put 3,375.00000 3,369,000 30.24 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 8.35 Call 2.00000 1,000 20.44 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 8.35 Put 1,377.00000 1,370,000 20.44 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 7.35 Call 44.00000 43,000 16.05 0.00 0 2,040
$/R On 13/12/2010  Foreign Exchange Option 7.35 Put 419.00000 412,000 16.05 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 6.35 Call 636.00000 642,000 16.80 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 6.35 Put 11.00000 11,000 16.80 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 5.35 Call 1,625.00000 1,631,000 21.61 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 5.35 Put 0.00000 0,000 21.61 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 435 Call 2,625.00000 2,631,000 21.00 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 435 Put 0.00000 0,000 21.00 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 15.05 Call 0.00000 0,000 41.00 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 15.05 Put 8,075.00000 8,069,000 41.00 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 13.05 Call 0.00000 0,000 37.51 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 13.05 Put 6,075.00000 6,069,000 37.51 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 11.05 Call 0.00000 0,000 33.67 0.00 0 0
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Contract Details Strike Call/ MTM Previous Premium On  Volatility Value Contracts Open

Put Yield MTM Option Traded Interest
$/R On 13/12/2010  Foreign Exchange Option 11.05 Put 4,075.00000 4,069,000 33.67 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 9.05 Call 0.00000 0,000 23.56 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 9.05 Put 2,075.00000 2,069,000 23.56 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 3.05 Call 3,925.00000 3,931,000 19.64 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 3.05 Put 0.00000 0,000 19.64 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 9.10 Put 2,125.00000 2,119,000 23.82 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 9.10 Call 0.00000 0,000 23.82 0.00 0 500
$/R On 13/12/2010  Foreign Exchange Option 9.50 Call 0.00000 0,000 25.87 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 9.50 Put 2,525.00000 2,519,000 25.87 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 9.20 Call 0.00000 0,000 24.33 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 9.20 Put 2,225.00000 2,219,000 24.33 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 9.55 Call 0.00000 0,000 26.13 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 9.55 Put 2,575.00000 2,569,000 26.13 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 7.80 Call 9.00000 9,000 18.03 0.00 0 2,423
$/R On 13/12/2010  Foreign Exchange Option 7.80 Put 834.00000 828,000 18.03 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 8.90 Put 1,925.00000 1,919,000 22.86 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 8.90 Call 0.00000 0,000 22.86 0.00 0 30,000
$/R On 13/12/2010  Foreign Exchange Option 7.60 Put 643.00000 637,000 17.15 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 7.60 Call 18.00000 18,000 17.15 0.00 0 15,000
$/R On 13/12/2010  Foreign Exchange Option 8.80 Put 1,825.00000 1,819,000 22.42 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 8.80 Call 0.00000 0,000 22.42 0.00 0 15,000
$/R On 13/12/2010  Foreign Exchange Option 7.70 Call 13.00000 13,000 17.59 0.00 0 1,000
$/R On 13/12/2010  Foreign Exchange Option 7.70 Put 738.00000 732,000 17.59 0.00 0 500
$/R On 13/12/2010  Foreign Exchange Option 9.00 Put 2,025.00000 2,019,000 23.30 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 9.00 Call 0.00000 0,000 23.30 0.00 0 20,000
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Contract Details Strike Call/ MTM Previous Premium On  Volatility Value Contracts Open

Put Yield MTM Option Traded Interest
$/R On 13/12/2010  Foreign Exchange Option 7.55 Put 597.00000 590,000 16.93 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 7.55 Call 22.00000 21,000 16.93 0.00 0 6,534
$/R On 14/03/2011  Foreign Exchange Option 8.00 Call 65.00000 65,000 18.74 0.00 0 33,350
$/R On 14/03/2011 Foreign Exchange Option 8.00 Put 994.00000 988,000 18.74 0.00 0 0
$/R On 14/03/2011 Foreign Exchange Option 8.05 Call 61.00000 60,000 18.95 0.00 0 340
$/R On 14/03/2011  Foreign Exchange Option 8.05 Put 1,040.00000 1,033,000 18.95 0.00 0 0
$/R On 14/03/2011  Foreign Exchange Option 7.95 Call 70.00000 69,000 18.53 0.00 0 0
$/R On 14/03/2011  Foreign Exchange Option 7.95 Put 949.00000 942,000 18.53 0.00 0 0
$/R On 14/03/2011  Foreign Exchange Option 8.50 Put 1,464.00000 1,458,000 20.84 0.00 0 0
$/R On 14/03/2011 Foreign Exchange Option 8.50 Call 35.00000 35,000 20.84 0.00 0 30,000
$/R On 14/03/2011  Foreign Exchange Option 10.50 Put 3,431.00000 3,425,000 24.23 0.00 0 0
$/R On 14/03/2011  Foreign Exchange Option 10.50 Call 2.00000 2,000 24.23 0.00 0 30,000
$/R On 14/03/2011 Foreign Exchange Option 7.30 Put 411.00000 405,000 15.80 0.00 0 0
$/R On 14/03/2011  Foreign Exchange Option 7.30 Call 182.00000 182,000 15.80 0.00 0 33,350
$/R On 14/03/2011  Foreign Exchange Option 8.40 Put 1,369.00000 1,362,000 20.42 0.00 0 0
$/R On 14/03/2011  Foreign Exchange Option 8.40 Call 40.00000 39,000 20.42 0.00 0 3,000
$/R On 14/03/2011  Foreign Exchange Option 7.50 Put 563.00000 556,000 16.64 0.00 0 0
$/R On 14/03/2011  Foreign Exchange Option 7.50 Call 134.00000 133,000 16.64 0.00 0 12,000
$/R On 14/03/2011 Foreign Exchange Option 7.55 Put 603.00000 597,000 16.85 0.00 0 0
$/R On 14/03/2011  Foreign Exchange Option 7.55 Call 124.00000 124,000 16.85 0.00 0 371
$/R On 14/03/2011 Foreign Exchange Option 7.60 Put 644.00000 638,000 17.06 0.00 0 0
$/R On 14/03/2011  Foreign Exchange Option 7.60 Call 115.00000 115,000 17.06 0.00 0 500
$/R On 14/03/2011  Foreign Exchange Option 7.25 Put 376.00000 370,000 15.59 0.00 0 0
$/R On 14/03/2011  Foreign Exchange Option 7.25 Call 197.00000 197,000 15.59 0.00 0 7,500
$/R On 14/03/2011  Foreign Exchange Option 7.10 Put 278.00000 273,000 14.96 0.00 0 0
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Contract Details Strike Call/ MTM Previous Premium On  Volatility Value Contracts Open

Put Yield MTM Option Traded Interest
$/R On 14/03/2011  Foreign Exchange Option 7.10 Call 249.00000 250,000 14.96 0.00 0 1,200
$/R On 14/03/2011 Foreign Exchange Option 740 Put 485.00000 479,000 16.22 0.00 0 0
$/R On 14/03/2011 Foreign Exchange Option 740 Call 156.00000 156,000 16.22 0.00 0 65
$/R On 13/06/2011  Foreign Exchange Option 745 Call 248.00000 248,000 16.00 0.00 0 0
$/R On 13/06/2011 Foreign Exchange Option 745 Put 532.00000 526,000 16.00 0.00 0 0
$/R On 13/06/2011  Foreign Exchange Option 7.50 Call 235.00000 234,000 16.18 0.00 0 0
$/R On 13/06/2011  Foreign Exchange Option 7.50 Put 569.00000 562,000 16.18 0.00 0 0
$/R On 13/06/2011  Foreign Exchange Option 740 Call 262.00000 262,000 15.82 0.00 0 0
$/R On 13/06/2011  Foreign Exchange Option 740 Put 496.00000 490,000 15.82 0.00 0 0
$/R On 13/06/2011 Foreign Exchange Option 6.70 Call 614.00000 616,000 14.91 0.00 0 0
$/R On 13/06/2011 Foreign Exchange Option 6.70 Put 148.00000 144,000 14.91 0.00 0 0
$/R On 19/09/2011  Foreign Exchange Option 8.05 Call 214.00000 214,000 17.66 0.00 0 0
$/R On 19/09/2011 Foreign Exchange Option 8.05 Put 994.00000 989,000 17.66 0.00 0 0
$/R On 19/09/2011  Foreign Exchange Option 8.10 Call 206.00000 206,000 17.81 0.00 0 0
$/R On 19/09/2011  Foreign Exchange Option 8.10 Put 1,036.00000 1,031,000 17.81 0.00 0 0
$/R On 19/09/2011  Foreign Exchange Option 8.00 Call 223.00000 223,000 17.50 0.00 0 0
$/R On 19/09/2011  Foreign Exchange Option 8.00 Put 953.00000 948,000 17.50 0.00 0 0
Total $ / R Option 0.00 0 478,633
Total $ /R 14,945,084.40 2,137 838,250
£/R On 13/12/2010  Foreign Exchange Future 11.06650 10.96090 2,976,888.50 269 24,247
£/R On 14/03/2011  Foreign Exchange Future 11.20750 11.10020 6,007,220.00 536 22,932
£/R On 13/06/2011 Foreign Exchange Future 11.34320 11.23560 0.00 0 1,564
Total £/ R Future 8,984,108.50 805 48,743
£/R On 13/12/2010  Foreign Exchange Option 11.90 Call 28.00000 36,000 16.27 0.00 0 0
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Contract Details Strike Call/ MTM Previous Premium On  Volatility Value Contracts Open

Put Yield MTM Option Traded Interest
£/R On 13/12/2010  Foreign Exchange Option 11.90 Put 967.00000 870,000 16.27 0.00 0 0
£/R On 13/12/2010  Foreign Exchange Option 11.85 Put 920.00000 824,000 16.13 0.00 0 0
£/R On 13/12/2010  Foreign Exchange Option 11.85 Call 31.00000 40,000 16.13 0.00 0 50
£/R On 14/03/2011  Foreign Exchange Option 11.80 Call 181.00000 206,000 15.54 0.00 0 0
£/R On 14/03/2011  Foreign Exchange Option 11.80 Put 881.00000 799,000 15.54 0.00 0 0
£/R On 14/03/2011  Foreign Exchange Option 11.85 Call 171.00000 195,000 15.65 0.00 0 0
£/R On 14/03/2011  Foreign Exchange Option 11.85 Put 921.00000 838,000 15.65 0.00 0 0
£/R On 14/03/2011  Foreign Exchange Option 11.75 Call 191.00000 217,000 15.43 0.00 0 0
£/R On 14/03/2011  Foreign Exchange Option 11.75 Put 841.00000 760,000 15.43 0.00 0 0
£/R On 14/03/2011 Foreign Exchange Option 1145 Put 616.00000 545,000 14.76 0.00 0 0
£/R On 14/03/2011  Foreign Exchange Option 11.45 Call 266.00000 302,000 14.76 0.00 0 870
£/R On 14/03/2011  Foreign Exchange Option 12.55 Put 1,532.00000 1,436,000 17.22 0.00 0 0
£/R On 14/03/2011  Foreign Exchange Option 12,55 Call 82.00000 93,000 17.22 0.00 0 870
£/R On 14/03/2011  Foreign Exchange Option 12.00 Put 1,046.00000 959,000 15.99 0.00 0 0
£/R On 14/03/2011  Foreign Exchange Option 12.00 Call 146.00000 166,000 15.99 0.00 0 150
£/R On 13/06/2011  Foreign Exchange Option 11.85 Call 310.00000 342,000 15.24 0.00 0 0
£/R On 13/06/2011  Foreign Exchange Option 11.85 Put 924.00000 849,000 15.24 0.00 0 0
£/R On 13/06/2011  Foreign Exchange Option 11.90 Call 298.00000 329,000 15.33 0.00 0 0
£/R On 13/06/2011 Foreign Exchange Option 11.90 Put 962.00000 886,000 15.33 0.00 0 0
£/R On 13/06/2011  Foreign Exchange Option 11.80 Call 323.00000 356,000 15.14 0.00 0 0
£/R On 13/06/2011  Foreign Exchange Option 11.80 Put 887.00000 813,000 15.14 0.00 0 0
Total £/ R Option 0.00 0 1,940
Total £/ R 8,984,108.50 805 50,683
¥/R On 13/12/2010  Foreign Exchange Future 0.08590 0.08660 0.00 0 211
¥/R On 14/03/2011 Foreign Exchange Future 0.08720 0.08790 103,332.00 1,185 0
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Contract Details Strike Call/ MTM Previous Premium On  Volatility Value Contracts Open

Put Yield MTM Option Traded Interest
Total ¥ / R Future 103,332.00 1,185 211
¥/R On 13/12/2010  Foreign Exchange Option 0.09 Call 274.00000 238,000 19.52 0.00 0 0
¥/R On 13/12/2010  Foreign Exchange Option 0.09 Put 214.00000 248,000 19.52 0.00 0 0
¥/R On 13/12/2010  Foreign Exchange Option 0.10 Call 41.00000 34,000 23.41 0.00 0 0
¥/R On 13/12/2010  Foreign Exchange Option 0.10 Put 981.00000 1,044,000 23.41 0.00 0 0
¥/R On 13/12/2010  Foreign Exchange Option 0.08 Call 1,066.00000 998,000 18.78 0.00 0 0
¥/R On 13/12/2010  Foreign Exchange Option 0.08 Put 6.00000 8,000 18.78 0.00 0 0
¥/R On 14/03/2011  Foreign Exchange Option 0.09 Call 468.00000 433,000 19.71 0.00 0 0
¥/R On 14/03/2011 Foreign Exchange Option 0.09 Put 378.00000 413,000 19.71 0.00 0 0
¥/R On 14/03/2011  Foreign Exchange Option 0.10 Call 180.00000 164,000 22.62 0.00 0 0
¥/R On 14/03/2011  Foreign Exchange Option 0.10  Put 1,090.00000 1,144,000 22.62 0.00 0 0
¥/R On 14/03/2011  Foreign Exchange Option 0.08 Call 1,136.00000 1,074,000 17.44 0.00 0 0
¥/R On 14/03/2011  Foreign Exchange Option 0.08 Put 46.00000 54,000 17.44 0.00 0 0
Total ¥ / R Option 0.00 0 0
Total ¥/R 103,332.00 1,185 211
€/R On 13/12/2010  Foreign Exchange Future 9.67830 9.74540 290,349.00 30 11,297
€/R On 14/03/2011  Foreign Exchange Future 9.79720 9.86600 0.00 0 11,799
€/R On 13/06/2011  Foreign Exchange Future 9.91290 9.98360 0.00 0 5,820
Total € / R Future 290,349.00 30 28,916
€/R On 13/12/2010  Foreign Exchange Option 20.20 Call 0.00000 0,000 33.35 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 20.20 Put 10,455.00000 10,522,000 33.35 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 18.20 Call 0.00000 0,000 33.35 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 18.20 Put 8,455.00000 8,522,000 33.35 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 16.20 Call 0.00000 0,000 31.48 0.00 0 0
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Contract Details Strike Call/ MTM Previous Premium On  Volatility Value Contracts Open

Put Yield MTM Option Traded Interest
€/R On 13/12/2010  Foreign Exchange Option 16.20 Put 6,455.00000 6,522,000 31.48 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 14.20 Call 0.00000 0,000 28.35 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 14.20 Put 4,455.00000 4,522,000 28.35 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 12.20 Call 0.00000 0,000 21.43 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 1220 Put 2,455.00000 2,522,000 21.43 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 11.20 Call 3.00000 3,000 17.62 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 11.20 Put 1,458.00000 1,525,000 17.62 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 10.20 Call 51.00000 41,000 14.22 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 10.20 Put 506.00000 563,000 14.22 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 9.20 Call 575.00000 515,000 13.58 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 9.20 Put 30.00000 37,000 13.58 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 8.20 Call 1,546.00000 1,479,000 17.30 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 8.20 Put 1.00000 1,000 17.30 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 12.05 Call 1.00000 0,000 20.81 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 12.05 Put 2,306.00000 2,372,000 20.81 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 20.25 Call 0.00000 0,000 33.35 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 20.25 Put 10,505.00000 10,572,000 33.35 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 18.25 Call 0.00000 0,000 33.35 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 18.25 Put 8,505.00000 8,572,000 33.35 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 16.25 Call 0.00000 0,000 31.54 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 16.25 Put 6,505.00000 6,572,000 31.54 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 14.25 Call 0.00000 0,000 28.44 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 14.25 Put 4,505.00000 4,572,000 28.44 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 12.25 Call 0.00000 0,000 21.63 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 12.25 Put 2,505.00000 2,572,000 21.63 0.00 0 0
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Contract Details Strike Call/ MTM Previous Premium On  Volatility Value Contracts Open

Put Yield MTM Option Traded Interest
€/R On 13/12/2010  Foreign Exchange Option 11.25 Call 3.00000 2,000 17.79 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 11.25 Put 1,508.00000 1,574,000 17.79 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 10.25 Call 45.00000 36,000 14.39 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 10.25 Put 550.00000 608,000 14.39 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 9.25 Call 531.00000 472,000 13.45 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 9.25 Put 36.00000 44,000 13.45 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 8.25 Call 1,496.00000 1,429,000 17.05 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 8.25 Put 1.00000 1,000 17.05 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 20.95 Call 0.00000 0,000 33.35 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 20.95 Put 11,205.00000 11,272,000 33.35 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 18.95 Call 0.00000 0,000 33.35 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 18.95 Put 9,205.00000 9,272,000 33.35 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 16.95 Call 0.00000 0,000 32.45 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 16.95 Put 7,205.00000 7,272,000 32.45 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 14.95 Call 0.00000 0,000 29.60 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 14.95 Put 5,205.00000 5,272,000 29.60 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 1295 Call 0.00000 0,000 24.54 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 12.95 Put 3,205.00000 3,272,000 24.54 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 11.95 Call 1.00000 1,000 20.39 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 11.95 Put 2,206.00000 2,273,000 20.39 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 10.95 Call 6.00000 5,000 16.77 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 10.95 Put 1,211.00000 1,277,000 16.77 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 9.95 Call 103.00000 84,000 13.38 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 9.95 Put 308.00000 356,000 13.38 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 8.95 Call 806.00000 742,000 14.27 0.00 0 0
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Contract Details Strike Call/ MTM Previous Premium On  Volatility Value Contracts Open

Put Yield MTM Option Traded Interest
€/R On 13/12/2010  Foreign Exchange Option 8.95 Put 11.00000 14,000 14.27 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 20.85 Call 0.00000 0,000 33.35 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 20.85 Put 11,105.00000 11,172,000 33.35 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 18.85 Call 0.00000 0,000 33.35 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 18.85 Put 9,105.00000 9,172,000 33.35 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 16.85 Call 0.00000 0,000 32.32 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 16.85 Put 7,105.00000 7,172,000 32.32 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 14.85 Call 0.00000 0,000 29.43 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 14.85 Put 5,105.00000 5,172,000 29.43 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 12.85 Call 0.00000 0,000 24.12 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 12.85 Put 3,105.00000 3,172,000 2412 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 11.85 Call 1.00000 1,000 19.98 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 11.85 Put 2,106.00000 2,173,000 19.98 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 10.85 Call 8.00000 6,000 16.43 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 10.85 Put 1,113.00000 1,178,000 16.43 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 9.85 Call 135.00000 111,000 13.04 0.00 0 750
€/R On 13/12/2010  Foreign Exchange Option 9.85 Put 240.00000 283,000 13.04 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 8.85 Call 902.00000 837,000 14.54 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 8.85 Put 7.00000 9,000 14.54 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 20.00 Call 0.00000 0,000 33.35 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 20.00 Put 10,255.00000 10,322,000 33.35 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 18.00 Call 0.00000 0,000 33.35 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 18.00 Put 8,255.00000 8,322,000 33.35 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 16.00 Call 0.00000 0,000 31.22 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 16.00 Put 6,255.00000 6,322,000 31.22 0.00 0 0
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Put Yield MTM Option Traded Interest
€/R On 13/12/2010  Foreign Exchange Option 14.00 Call 0.00000 0,000 28.02 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 14.00 Put 4,255.00000 4,322,000 28.02 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 12.00 Call 1.00000 0,000 20.60 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 12.00 Put 2,256.00000 2,322,000 20.60 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 11.00 Call 5.00000 4,000 16.94 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 11.00 Put 1,260.00000 1,326,000 16.94 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 10.00 Call 90.00000 73,000 13.55 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 10.00 Put 345.00000 395,000 13.55 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 9.00 Call 758.00000 695,000 14.13 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 9.00 Put 13.00000 17,000 14.13 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 8.00 Call 1,746.00000 1,679,000 18.29 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 8.00 Put 1.00000 1,000 18.29 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 20.10 Call 0.00000 0,000 33.35 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 20.10 Put 10,355.00000 10,422,000 33.35 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 18.10 Call 0.00000 0,000 33.35 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 18.10  Put 8,355.00000 8,422,000 33.35 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 16.10 Call 0.00000 0,000 31.35 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 16.10 Put 6,355.00000 6,422,000 31.35 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 14.10 Call 0.00000 0,000 28.19 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 14.10 Put 4,355.00000 4,422,000 28.19 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 12.10 Call 0.00000 0,000 21.01 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 1210 Put 2,355.00000 2,422,000 21.01 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 11.10 Call 4.00000 3,000 17.28 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 11.10  Put 1,359.00000 1,425,000 17.28 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 10.10 Call 68.00000 55,000 13.88 0.00 0 375
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Put Yield MTM Option Traded Interest
€/R On 13/12/2010  Foreign Exchange Option 10.10  Put 423.00000 477,000 13.88 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 9.10 Call 665.00000 603,000 13.86 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 9.10 Put 20.00000 25,000 13.86 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 8.10 Call 1,646.00000 1,579,000 17.79 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 8.10 Put 1.00000 1,000 17.79 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 20.40 Call 0.00000 0,000 33.35 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 20.40 Put 10,655.00000 10,722,000 33.35 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 18.40 Call 0.00000 0,000 33.35 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 18.40 Put 8,655.00000 8,722,000 33.35 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 16.40 Call 0.00000 0,000 31.74 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 16.40 Put 6,655.00000 6,722,000 31.74 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 14.40 Call 0.00000 0,000 28.69 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 14.40 Put 4,655.00000 4,722,000 28.69 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 12.40 Call 0.00000 0,000 22.26 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 1240 Put 2,655.00000 2,722,000 22.26 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 11.40 Call 2.00000 2,000 18.30 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 11.40 Put 1,657.00000 1,724,000 18.30 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 10.40 Call 29.00000 23,000 14.90 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 1040 Put 684.00000 745,000 14.90 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 9.40 Call 406.00000 352,000 13.04 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 940 Put 61.00000 74,000 13.04 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 8.40 Call 1,347.00000 1,280,000 16.32 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 8.40 Put 2.00000 2,000 16.32 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 20.55 Call 0.00000 0,000 33.35 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 20.55 Put 10,805.00000 10,872,000 33.35 0.00 0 0
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Put Yield MTM Option Traded Interest
€/R On 13/12/2010  Foreign Exchange Option 18.55 Call 0.00000 0,000 33.35 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 18.55 Put 8,805.00000 8,872,000 33.35 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 16.55 Call 0.00000 0,000 31.93 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 16.55 Put 6,805.00000 6,872,000 31.93 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 14.55 Call 0.00000 0,000 28.94 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 14.55 Put 4,805.00000 4,872,000 28.94 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 12.55 Call 0.00000 0,000 22.88 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 12.55 Put 2,805.00000 2,872,000 22.88 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 11.55 Call 1.00000 1,000 18.81 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 11.55  Put 1,806.00000 1,873,000 18.81 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 10.55 Call 19.00000 15,000 15.41 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 10.55 Put 824.00000 887,000 15.41 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 9.55 Call 295.00000 247,000 12.63 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 9.55 Put 100.00000 119,000 12.63 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 8.55 Call 1,197.00000 1,131,000 15.58 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 8.55 Put 2.00000 3,000 15.58 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 19.85 Call 0.00000 0,000 33.35 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 19.85 Put 10,105.00000 10,172,000 33.35 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 17.85 Call 0.00000 0,000 33.35 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 17.85 Put 8,105.00000 8,172,000 33.35 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 15.85 Call 0.00000 0,000 31.03 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 15.85 Put 6,105.00000 6,172,000 31.03 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 13.85 Call 0.00000 0,000 27.77 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 13.85 Put 4,105.00000 4,172,000 27.77 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 7.85 Call 1,896.00000 1,829,000 19.02 0.00 0 0
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Put Yield MTM Option Traded Interest
€/R On 13/12/2010  Foreign Exchange Option 7.85 Put 1.00000 1,000 19.02 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 19.90 Call 0.00000 0,000 33.35 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 19.90 Put 10,155.00000 10,222,000 33.35 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 17.90 Call 0.00000 0,000 33.35 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 17.90 Put 8,155.00000 8,222,000 33.35 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 15.90 Call 0.00000 0,000 31.09 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 15.90 Put 6,155.00000 6,222,000 31.09 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 13.90 Call 0.00000 0,000 27.85 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 13.90 Put 4,155.00000 4,222,000 27.85 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 11.90 Call 1.00000 1,000 20.18 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 11.90 Put 2,156.00000 2,223,000 20.18 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 10.90 Call 7.00000 6,000 16.60 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 10.90 Put 1,162.00000 1,228,000 16.60 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 9.90 Call 118.00000 97,000 13.21 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 9.90 Put 273.00000 319,000 13.21 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 8.90 Call 854.00000 789,000 14.40 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 8.90 Put 9.00000 11,000 14.40 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 7.90 Call 1,846.00000 1,779,000 18.78 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 7.90 Put 1.00000 1,000 18.78 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 19.95 Call 0.00000 0,000 33.35 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 19.95 Put 10,205.00000 10,272,000 33.35 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 17.95 Call 0.00000 0,000 33.35 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 17.95 Put 8,205.00000 8,272,000 33.35 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 15.95 Call 0.00000 0,000 31.15 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 15.95 Put 6,205.00000 6,272,000 31.15 0.00 0 0
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€/R On 13/12/2010  Foreign Exchange Option 13.95 Call 0.00000 0,000 27.94 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 13.95 Put 4,205.00000 4,272,000 27.94 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 7.95 Call 1,796.00000 1,729,000 18.53 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 7.95 Put 1.00000 1,000 18.53 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 10.30 Put 594.00000 653,000 14.56 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 10.30 Call 39.00000 31,000 14.56 0.00 0 60
€/R On 13/12/2010  Foreign Exchange Option 9.60 Call 262.00000 216,000 12.49 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 9.60 Put 117.00000 138,000 12.49 0.00 0 750
€/R On 13/12/2010  Foreign Exchange Option 9.30 Call 488.00000 431,000 13.31 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 9.30 Put 43.00000 53,000 13.31 0.00 0 1,125
€/R On 14/03/2011  Foreign Exchange Option 9.80 Call 347.00000 315,000 13.10 0.00 0 0
€/R On 14/03/2011 Foreign Exchange Option 9.80 Put 281.00000 318,000 13.10 0.00 0 0
€/R On 14/03/2011  Foreign Exchange Option 9.85 Call 322.00000 295,000 13.25 0.00 0 0
€/R On 14/03/2011  Foreign Exchange Option 9.85 Put 306.00000 348,000 13.25 0.00 0 0
€/R On 14/03/2011  Foreign Exchange Option 9.75 Call 373.00000 339,000 13.09 0.00 0 0
€/R On 14/03/2011  Foreign Exchange Option 9.75 Put 257.00000 292,000 13.09 0.00 0 0
€/R On 14/03/2011  Foreign Exchange Option 9.50 Put 158.00000 183,000 13.03 0.00 0 0
€/R On 14/03/2011  Foreign Exchange Option 9.50 Call 524.00000 480,000 13.03 0.00 0 10,429
€/R On 14/03/2011 Foreign Exchange Option 1040 Put 693.00000 747,000 14.91 0.00 0 0
€/R On 14/03/2011  Foreign Exchange Option 10.40 Call 159.00000 144,000 14.91 0.00 0 14,937
€/R On 14/03/2011  Foreign Exchange Option 10.50 Put 774.00000 830,000 15.21 0.00 0 0
€/R On 14/03/2011  Foreign Exchange Option 10.50 Call 140.00000 127,000 15.21 0.00 0 4,508
€/R On 14/03/2011  Foreign Exchange Option 10.10  Put 467.00000 516,000 14.00 0.00 0 0
€/R On 14/03/2011  Foreign Exchange Option 10.10 Call 233.00000 213,000 14.00 0.00 0 100
€/R On 13/06/2011  Foreign Exchange Option 9.80 Call 510.00000 474,000 13.30 0.00 0 0
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Put Yield MTM Option Traded Interest
€/R On 13/06/2011  Foreign Exchange Option 9.80 Put 326.00000 361,000 13.30 0.00 0 0
€/R On 13/06/2011 Foreign Exchange Option 9.85 Call 484.00000 449,000 13.32 0.00 0 0
€/R On 13/06/2011 Foreign Exchange Option 9.85 Put 350.00000 386,000 13.32 0.00 0 0
€/R On 13/06/2011  Foreign Exchange Option 9.75 Call 537.00000 500,000 13.28 0.00 0 0
€/R On 13/06/2011  Foreign Exchange Option 9.75 Put 303.00000 337,000 13.28 0.00 0 0
Total €/ R Option 0.00 0 33,034
Total €/ R 290,349.00 30 61,950
AU$/R On 13/12/2010  Foreign Exchange Future 6.84690 6.89550 342,345.00 50 14,565
AU$ /R On 14/03/2011  Foreign Exchange Future 6.86110 6.90970 102,916.50 15 609
AU$/R On 13/06/2011 Foreign Exchange Future 6.87020 6.91940 0.00 0 20
AU$ /R On 19/09/2011  Foreign Exchange Future 6.87690 6.92710 0.00 0 149
Total AU$ / R Future 445,261.50 65 15,343
AU$/R On 13/12/2010  Foreign Exchange Option 6.90 Call 104.00000 82,000 10.76 0.00 0 0
AU$/R On 13/12/2010  Foreign Exchange Option 6.90 Put 109.00000 135,000 10.76 0.00 0 0
AU$/R On 13/12/2010  Foreign Exchange Option 6.95 Put 139.00000 169,000 10.98 0.00 0 0
AU$ /R On 13/12/2010  Foreign Exchange Option 6.95 Call 84.00000 66,000 10.98 0.00 0 200
AU$ /R On 14/03/2011  Foreign Exchange Option 6.70 Call 313.00000 280,000 11.27 0.00 0 0
AU$ /R On 14/03/2011  Foreign Exchange Option 6.70 Put 103.00000 119,000 11.27 0.00 0 0
AU$ /R On 14/03/2011  Foreign Exchange Option 6.75 Call 281.00000 249,000 11.22 0.00 0 0
AU$/R On 14/03/2011 Foreign Exchange Option 6.75 Put 121.00000 138,000 11.22 0.00 0 0
AU$ /R On 14/03/2011  Foreign Exchange Option 6.65 Call 348.00000 312,000 11.32 0.00 0 0
AU$/R On 14/03/2011 Foreign Exchange Option 6.65 Put 88.00000 101,000 11.32 0.00 0 0
AU$/R On 13/06/2011  Foreign Exchange Option 6.65 Call 404.00000 370,000 11.42 0.00 0 0
AU$/R On 13/06/2011 Foreign Exchange Option 6.65 Put 135.00000 150,000 11.42 0.00 0 0
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AU$ /R On 13/06/2011  Foreign Exchange Option 6.70 Call 372.00000 339,000 11.40 0.00 0 0
AU$/R On 13/06/2011 Foreign Exchange Option 6.70 Put 153.00000 169,000 11.40 0.00 0 0
AU$/R On 13/06/2011  Foreign Exchange Option 6.60 Call 438.00000 403,000 11.45 0.00 0 0
AU$ /R On 13/06/2011  Foreign Exchange Option 6.60 Put 119.00000 133,000 11.45 0.00 0 0
AU$/R On 19/09/2011  Foreign Exchange Option 6.65 Call 458.00000 425,000 11.64 0.00 0 0
AU$/R On 19/09/2011 Foreign Exchange Option 6.65 Put 181.00000 198,000 11.64 0.00 0 0
AU$ /R On 19/09/2011  Foreign Exchange Option 6.70 Call 427.00000 395,000 11.63 0.00 0 0
AU$ /R On 19/09/2011  Foreign Exchange Option 6.70 Put 200.00000 218,000 11.63 0.00 0 0
AU$ /R On 19/09/2011  Foreign Exchange Option 6.60 Call 490.00000 456,000 11.66 0.00 0 0
AU$/R On 19/09/2011 Foreign Exchange Option 6.60 Put 163.00000 179,000 11.66 0.00 0 0
Total AU$ / R Option 0.00 0 200
Total AU$ /R 445,261.50 65 15,543
CAD/R On 13/12/2010  Foreign Exchange Future 6.82630 6.84240 0.00 0 706
CAD/R On 14/03/2011 Foreign Exchange Future 6.90300 6.91920 0.00 0 0
Total CAD/ R Future 0.00 0 706
CAD/R On 13/12/2010  Foreign Exchange Option 7.70 Call 2.00000 2,000 15.34 0.00 0 0
CAD/R On 13/12/2010  Foreign Exchange Option 7.70 Put 860.00000 876,000 15.34 0.00 0 0
CAD/R On 13/12/2010  Foreign Exchange Option 7.75 Call 2.00000 2,000 15.63 0.00 0 0
CAD/R On 13/12/2010  Foreign Exchange Option 7.75 Put 910.00000 926,000 15.63 0.00 0 0
CAD/R On 13/12/2010  Foreign Exchange Option 7.65 Call 3.00000 3,000 15.05 0.00 0 0
CAD/R On 13/12/2010  Foreign Exchange Option 7.65 Put 811.00000 827,000 15.05 0.00 0 0
CAD/R On 14/03/2011  Foreign Exchange Option 7.05 Call 135.00000 129,000 11.31 0.00 0 0
CAD/R On 14/03/2011  Foreign Exchange Option 7.05 Put 266.00000 276,000 11.31 0.00 0 0
CAD/R On 14/03/2011  Foreign Exchange Option 7.10 Call 119.00000 115,000 11.47 0.00 0 0
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CAD/R On 14/03/2011  Foreign Exchange Option 7.10 Put 300.00000 312,000 11.47 0.00 0 0
CAD/R On 14/03/2011 Foreign Exchange Option 7.00 Call 152.00000 146,000 11.15 0.00 0 0
CAD/R On 14/03/2011  Foreign Exchange Option 7.00 Put 233.00000 243,000 11.15 0.00 0 0
Total CAD/ R Option 0.00 0 0
Total CAD/ R 0.00 0 706
CHF/R On 13/12/2010  Foreign Exchange Future 7.09310 7.18240 0.00 0 150
CHF /R On 14/03/2011 Foreign Exchange Future 7.19480 7.28600 0.00 0 0
Total CHF / R Future 0.00 0 150
CHF /R On 13/12/2010  Foreign Exchange Option 7.05 Call 230.00000 170,000 14.46 0.00 0 0
CHF /R On 13/12/2010  Foreign Exchange Option 7.05 Put 98.00000 127,000 14.46 0.00 0 0
CHF /R On 13/12/2010  Foreign Exchange Option 7.10 Call 198.00000 143,000 14.26 0.00 0 0
CHF /R On 13/12/2010  Foreign Exchange Option 7.10 Put 116.00000 150,000 14.26 0.00 0 0
CHF /R On 13/12/2010  Foreign Exchange Option 7.00 Call 264.00000 201,000 14.66 0.00 0 0
CHF /R On 13/12/2010  Foreign Exchange Option 7.00 Put 82.00000 108,000 14.66 0.00 0 0
CHF /R On 14/03/2011  Foreign Exchange Option 7.25 Call 288.00000 243,000 15.17 0.00 0 0
CHF /R On 14/03/2011  Foreign Exchange Option 7.25 Put 252.00000 298,000 15.17 0.00 0 0
CHF /R On 14/03/2011  Foreign Exchange Option 7.30 Call 264.00000 224,000 15.36 0.00 0 0
CHF /R On 14/03/2011  Foreign Exchange Option 7.30 Put 278.00000 329,000 15.36 0.00 0 0
CHF /R On 14/03/2011  Foreign Exchange Option 7.20 Call 313.00000 263,000 14.98 0.00 0 0
CHF /R On 14/03/2011 Foreign Exchange Option 7.20 Put 227.00000 268,000 14.98 0.00 0 0
Total CHF / R Option 0.00 0 0
Total CHF /R 0.00 0 150
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Total Futures 24,768,135.40 4,222 453,686
Total Options 0.00 0 513,807
24,768,135.40 4,222 967,493

Grand Total:
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