
Currency Derivatives Daily MTM Report
Daily summary for: 04/11/2010

Contract Details Strike MTM 

Yield

Previous 

MTM
Premium On 

Option

Volatility Value Contracts

Traded 

Open 

Interest
Call /

Put

$ / R On 13/12/2010 6.83410  6.94650  141,664,058.90  20,729  270,046 Foreign Exchange Future

$ / R On 14/03/2011 6.92550  7.03890  3,871,354.50  559  66,628 Foreign Exchange Future

$ / R On 13/06/2011 7.01540  7.13020  259,569.80  37  15,189 Foreign Exchange Future

$ / R On 19/09/2011 7.11290  7.22990  0.00  0  288 Foreign Exchange Future

 145,794,983.20  21,325  352,151 Total $ / R Future

$ / R On 13/12/2010  15.95  0.00000  0,000  42.00  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  15.95  9,004.00000  9,116,000  42.00  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  13.95  0.00000  0,000  40.18  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  13.95  7,004.00000  7,116,000  40.18  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  11.95  0.00000  0,000  35.91  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  11.95  5,004.00000  5,116,000  35.91  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  9.95  0.00000  0,000  29.45  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  9.95  3,004.00000  3,116,000  29.45  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  7.95  3.00000  2,000  20.00  0.00  0  1,000 CallForeign Exchange Option

$ / R On 13/12/2010  7.95  1,007.00000  1,118,000  20.00  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  6.95  134.00000  84,000  14.87  0.00  0  0 CallForeign Exchange Option
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$ / R On 13/12/2010  6.95  138.00000  200,000  14.87  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  5.95  997.00000  885,000  18.32  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  5.95  1.00000  1,000  18.32  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  4.95  1,997.00000  1,884,000  23.47  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  4.95  1.00000  0,000  23.47  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  3.95  2,997.00000  2,884,000  19.77  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  3.95  1.00000  0,000  19.77  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  8.55  0.00000  0,000  23.08  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  8.55  1,604.00000  1,716,000  23.08  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  16.00  0.00000  0,000  42.00  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  16.00  9,054.00000  9,166,000  42.00  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  14.00  0.00000  0,000  40.28  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  14.00  7,054.00000  7,166,000  40.28  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  12.00  0.00000  0,000  36.02  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  12.00  5,054.00000  5,166,000  36.02  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  10.00  0.00000  0,000  29.67  0.00  0  300 CallForeign Exchange Option

$ / R On 13/12/2010  10.00  3,054.00000  3,166,000  29.67  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  7.00  113.00000  69,000  15.12  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  7.00  167.00000  235,000  15.12  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  6.00  948.00000  836,000  18.10  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  6.00  2.00000  2,000  18.10  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  5.00  1,947.00000  1,834,000  23.20  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  5.00  1.00000  0,000  23.20  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  4.00  2,947.00000  2,834,000  20.01  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  4.00  1.00000  0,000  20.01  0.00  0  0 PutForeign Exchange Option
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$ / R On 13/12/2010  16.05  0.00000  0,000  42.00  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  16.05  9,104.00000  9,216,000  42.00  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  14.05  0.00000  0,000  40.39  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  14.05  7,104.00000  7,216,000  40.39  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  12.05  0.00000  0,000  36.14  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  12.05  5,104.00000  5,216,000  36.14  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  10.05  0.00000  0,000  29.88  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  10.05  3,104.00000  3,216,000  29.88  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  8.05  2.00000  1,000  20.51  0.00  0  16,000 CallForeign Exchange Option

$ / R On 13/12/2010  8.05  1,106.00000  1,217,000  20.51  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  7.05  95.00000  57,000  15.38  0.00  0  10,534 CallForeign Exchange Option

$ / R On 13/12/2010  7.05  199.00000  273,000  15.38  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  6.05  898.00000  787,000  17.88  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  6.05  2.00000  3,000  17.88  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  5.05  1,897.00000  1,784,000  22.94  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  5.05  1.00000  0,000  22.94  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  4.05  2,897.00000  2,784,000  20.24  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  4.05  1.00000  0,000  20.24  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  16.10  0.00000  0,000  42.00  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  16.10  9,154.00000  9,266,000  42.00  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  14.10  0.00000  0,000  40.49  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  14.10  7,154.00000  7,266,000  40.49  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  12.10  0.00000  0,000  36.25  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  12.10  5,154.00000  5,266,000  36.25  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  10.10  0.00000  0,000  30.10  0.00  0  0 CallForeign Exchange Option
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$ / R On 13/12/2010  10.10  3,154.00000  3,266,000  30.10  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  8.10  2.00000  1,000  20.77  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  8.10  1,156.00000  1,267,000  20.77  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  7.10  80.00000  47,000  15.64  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  7.10  234.00000  313,000  15.64  0.00  0  100 PutForeign Exchange Option

$ / R On 13/12/2010  6.10  849.00000  738,000  17.66  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  6.10  3.00000  4,000  17.66  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  5.10  1,847.00000  1,734,000  22.68  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  5.10  1.00000  0,000  22.68  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  4.10  2,847.00000  2,734,000  20.47  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  4.10  1.00000  0,000  20.47  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  8.00  3.00000  1,000  20.26  0.00  0  27,690 CallForeign Exchange Option

$ / R On 13/12/2010  8.00  1,057.00000  1,167,000  20.26  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  16.15  0.00000  0,000  42.00  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  16.15  9,204.00000  9,316,000  42.00  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  14.15  0.00000  0,000  40.59  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  14.15  7,204.00000  7,316,000  40.59  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  12.15  0.00000  0,000  36.37  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  12.15  5,204.00000  5,316,000  36.37  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  10.15  0.00000  0,000  30.32  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  10.15  3,204.00000  3,316,000  30.32  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  8.15  2.00000  1,000  21.03  0.00  0  4,400 CallForeign Exchange Option

$ / R On 13/12/2010  8.15  1,206.00000  1,317,000  21.03  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  7.15  67.00000  39,000  15.89  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  7.15  271.00000  355,000  15.89  0.00  0  0 PutForeign Exchange Option
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$ / R On 13/12/2010  6.15  800.00000  689,000  17.44  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  6.15  4.00000  5,000  17.44  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  5.15  1,797.00000  1,684,000  22.42  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  5.15  1.00000  0,000  22.42  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  4.15  2,797.00000  2,684,000  20.71  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  4.15  1.00000  0,000  20.71  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  16.20  0.00000  0,000  42.00  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  16.20  9,254.00000  9,366,000  42.00  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  14.20  0.00000  0,000  40.69  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  14.20  7,254.00000  7,366,000  40.69  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  12.20  0.00000  0,000  36.48  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  12.20  5,254.00000  5,366,000  36.48  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  10.20  0.00000  0,000  30.54  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  10.20  3,254.00000  3,366,000  30.54  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  8.20  1.00000  1,000  21.28  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  8.20  1,255.00000  1,367,000  21.28  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  7.20  56.00000  32,000  16.15  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  7.20  310.00000  398,000  16.15  0.00  0  3,500 PutForeign Exchange Option

$ / R On 13/12/2010  6.20  751.00000  640,000  17.22  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  6.20  5.00000  6,000  17.22  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  5.20  1,747.00000  1,634,000  22.16  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  5.20  1.00000  0,000  22.16  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  4.20  2,747.00000  2,634,000  20.94  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  4.20  1.00000  0,000  20.94  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  16.25  0.00000  0,000  42.00  0.00  0  0 CallForeign Exchange Option
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$ / R On 13/12/2010  16.25  9,304.00000  9,416,000  42.00  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  14.25  0.00000  0,000  40.79  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  14.25  7,304.00000  7,416,000  40.79  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  12.25  0.00000  0,000  36.60  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  12.25  5,304.00000  5,416,000  36.60  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  10.25  0.00000  0,000  30.76  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  10.25  3,304.00000  3,416,000  30.76  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  8.25  1.00000  1,000  21.54  0.00  0  4,000 CallForeign Exchange Option

$ / R On 13/12/2010  8.25  1,305.00000  1,417,000  21.54  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  7.25  46.00000  26,000  16.41  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  7.25  350.00000  442,000  16.41  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  6.25  702.00000  592,000  17.00  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  6.25  6.00000  8,000  17.00  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  5.25  1,697.00000  1,584,000  21.90  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  5.25  1.00000  0,000  21.90  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  4.25  2,697.00000  2,584,000  21.18  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  4.25  1.00000  0,000  21.18  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  16.45  0.00000  0,000  42.00  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  16.45  9,504.00000  9,616,000  42.00  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  14.45  0.00000  0,000  41.19  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  14.45  7,504.00000  7,616,000  41.19  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  12.45  0.00000  0,000  37.05  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  12.45  5,504.00000  5,616,000  37.05  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  10.45  0.00000  0,000  31.64  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  10.45  3,504.00000  3,616,000  31.64  0.00  0  0 PutForeign Exchange Option
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$ / R On 13/12/2010  8.45  1.00000  0,000  22.57  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  8.45  1,505.00000  1,616,000  22.57  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  7.45  22.00000  12,000  17.43  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  7.45  526.00000  628,000  17.43  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  6.45  512.00000  408,000  16.12  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  6.45  16.00000  24,000  16.12  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  5.45  1,497.00000  1,384,000  20.85  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  5.45  1.00000  0,000  20.85  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  4.45  2,497.00000  2,384,000  22.12  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  4.45  1.00000  0,000  22.12  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  16.40  0.00000  0,000  42.00  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  16.40  9,454.00000  9,566,000  42.00  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  14.40  0.00000  0,000  41.09  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  14.40  7,454.00000  7,566,000  41.09  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  12.40  0.00000  0,000  36.94  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  12.40  5,454.00000  5,566,000  36.94  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  10.40  0.00000  0,000  31.42  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  10.40  3,454.00000  3,566,000  31.42  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  8.40  1.00000  0,000  22.31  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  8.40  1,455.00000  1,566,000  22.31  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  7.40  26.00000  14,000  17.18  0.00  0  13,307 CallForeign Exchange Option

$ / R On 13/12/2010  7.40  480.00000  580,000  17.18  0.00  0  48,000 PutForeign Exchange Option

$ / R On 13/12/2010  6.40  559.00000  453,000  16.34  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  6.40  13.00000  19,000  16.34  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  5.40  1,547.00000  1,434,000  21.11  0.00  0  0 CallForeign Exchange Option
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$ / R On 13/12/2010  5.40  1.00000  0,000  21.11  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  4.40  2,547.00000  2,434,000  21.88  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  4.40  1.00000  0,000  21.88  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  8.60  0.00000  0,000  23.34  0.00  0  3,185 CallForeign Exchange Option

$ / R On 13/12/2010  8.60  1,654.00000  1,766,000  23.34  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  16.50  0.00000  0,000  42.00  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  16.50  9,554.00000  9,666,000  42.00  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  14.50  0.00000  0,000  41.29  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  14.50  7,554.00000  7,666,000  41.29  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  12.50  0.00000  0,000  37.17  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  12.50  5,554.00000  5,666,000  37.17  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  10.50  0.00000  0,000  31.86  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  10.50  3,554.00000  3,666,000  31.86  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  8.50  1.00000  0,000  22.82  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  8.50  1,555.00000  1,666,000  22.82  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  7.50  18.00000  9,000  17.69  0.00  0  33,300 CallForeign Exchange Option

$ / R On 13/12/2010  7.50  572.00000  675,000  17.69  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  6.50  467.00000  365,000  15.90  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  6.50  21.00000  31,000  15.90  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  5.50  1,447.00000  1,334,000  20.59  0.00  0  0 CallForeign Exchange Option

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

$ / R On 13/12/2010  4.50  2,447.00000  2,334,000  22.35  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  4.50  1.00000  0,000  22.35  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  8.30  1.00000  1,000  21.80  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  8.30  1,355.00000  1,467,000  21.80  0.00  0  0 PutForeign Exchange Option
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$ / R On 13/12/2010  15.85  0.00000  0,000  42.00  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  15.85  8,904.00000  9,016,000  42.00  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  13.85  0.00000  0,000  39.98  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  13.85  6,904.00000  7,016,000  39.98  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  11.85  0.00000  0,000  35.68  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  11.85  4,904.00000  5,016,000  35.68  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  9.85  0.00000  0,000  29.01  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  9.85  2,904.00000  3,016,000  29.01  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  7.85  5.00000  2,000  19.49  0.00  0  14,644 CallForeign Exchange Option

$ / R On 13/12/2010  7.85  909.00000  1,018,000  19.49  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  6.85  192.00000  120,000  14.36  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  6.85  96.00000  136,000  14.36  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  5.85  1,097.00000  985,000  18.76  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  5.85  1.00000  1,000  18.76  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  4.85  2,097.00000  1,984,000  23.99  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  4.85  1.00000  0,000  23.99  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  3.85  3,097.00000  2,984,000  19.30  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  3.85  1.00000  0,000  19.30  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  15.90  0.00000  0,000  42.00  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  15.90  8,954.00000  9,066,000  42.00  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  13.90  0.00000  0,000  40.08  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  13.90  6,954.00000  7,066,000  40.08  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  11.90  0.00000  0,000  35.80  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  11.90  4,954.00000  5,066,000  35.80  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  9.90  0.00000  0,000  29.23  0.00  0  0 CallForeign Exchange Option
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$ / R On 13/12/2010  9.90  2,954.00000  3,066,000  29.23  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  7.90  4.00000  2,000  19.74  0.00  0  30,000 CallForeign Exchange Option

$ / R On 13/12/2010  7.90  958.00000  1,068,000  19.74  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  6.90  162.00000  101,000  14.61  0.00  0  30,000 CallForeign Exchange Option

$ / R On 13/12/2010  6.90  116.00000  167,000  14.61  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  5.90  1,047.00000  935,000  18.54  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  5.90  1.00000  1,000  18.54  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  4.90  2,047.00000  1,934,000  23.73  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  4.90  1.00000  0,000  23.73  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  3.90  3,047.00000  2,934,000  19.54  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  3.90  1.00000  0,000  19.54  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  16.30  0.00000  0,000  42.00  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  16.30  9,354.00000  9,466,000  42.00  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  14.30  0.00000  0,000  40.89  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  14.30  7,354.00000  7,466,000  40.89  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  12.30  0.00000  0,000  36.71  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  12.30  5,354.00000  5,466,000  36.71  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  10.30  0.00000  0,000  30.98  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  10.30  3,354.00000  3,466,000  30.98  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  7.30  38.00000  21,000  16.66  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  7.30  392.00000  487,000  16.66  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  6.30  654.00000  545,000  16.78  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  6.30  8.00000  11,000  16.78  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  5.30  1,647.00000  1,534,000  21.64  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  5.30  1.00000  0,000  21.64  0.00  0  0 PutForeign Exchange Option
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$ / R On 13/12/2010  4.30  2,647.00000  2,534,000  21.41  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  4.30  1.00000  0,000  21.41  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  16.35  0.00000  0,000  42.00  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  16.35  9,404.00000  9,516,000  42.00  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  14.35  0.00000  0,000  40.99  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  14.35  7,404.00000  7,516,000  40.99  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  12.35  0.00000  0,000  36.83  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  12.35  5,404.00000  5,516,000  36.83  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  10.35  0.00000  0,000  31.20  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  10.35  3,404.00000  3,516,000  31.20  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  8.35  1.00000  0,000  22.05  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  8.35  1,405.00000  1,516,000  22.05  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  7.35  32.00000  17,000  16.92  0.00  0  2,040 CallForeign Exchange Option

$ / R On 13/12/2010  7.35  436.00000  533,000  16.92  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  6.35  606.00000  498,000  16.56  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  6.35  10.00000  14,000  16.56  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  5.35  1,597.00000  1,484,000  21.38  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  5.35  1.00000  0,000  21.38  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  4.35  2,597.00000  2,484,000  21.65  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  4.35  1.00000  0,000  21.65  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  15.05  0.00000  0,000  42.00  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  15.05  8,104.00000  8,216,000  42.00  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  13.05  0.00000  0,000  38.37  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  13.05  6,104.00000  6,216,000  38.37  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  11.05  0.00000  0,000  33.85  0.00  0  0 CallForeign Exchange Option
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$ / R On 13/12/2010  11.05  4,104.00000  4,216,000  33.85  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  9.05  0.00000  0,000  25.50  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  9.05  2,104.00000  2,216,000  25.50  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  3.05  3,897.00000  3,784,000  19.30  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  3.05  1.00000  0,000  19.30  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  9.10  2,154.00000  2,266,000  25.72  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  9.10  0.00000  0,000  25.72  0.00  0  500 CallForeign Exchange Option

$ / R On 13/12/2010  9.50  0.00000  0,000  27.47  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  9.50  2,554.00000  2,666,000  27.47  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  9.20  0.00000  0,000  26.16  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  9.20  2,254.00000  2,366,000  26.16  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  9.55  0.00000  0,000  27.69  0.00  0  0 CallForeign Exchange Option

$ / R On 13/12/2010  9.55  2,604.00000  2,716,000  27.69  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  7.80  6.00000  3,000  19.23  0.00  0  2,423 CallForeign Exchange Option

$ / R On 13/12/2010  7.80  860.00000  969,000  19.23  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  8.90  1,954.00000  2,066,000  24.84  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  8.90  0.00000  0,000  24.84  0.00  0  30,000 CallForeign Exchange Option

$ / R On 13/12/2010  7.60  666.00000  772,000  18.20  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  7.60  12.00000  6,000  18.20  0.00  0  15,000 CallForeign Exchange Option

$ / R On 13/12/2010  8.80  1,854.00000  1,966,000  24.36  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  8.80  0.00000  0,000  24.36  0.00  0  15,000 CallForeign Exchange Option

$ / R On 13/12/2010  7.70  8.00000  4,000  18.72  0.00  0  1,000 CallForeign Exchange Option

$ / R On 13/12/2010  7.70  762.00000  870,000  18.72  0.00  0  500 PutForeign Exchange Option

$ / R On 13/12/2010  9.00  2,054.00000  2,166,000  25.28  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  9.00  0.00000  0,000  25.28  0.00  0  20,000 CallForeign Exchange Option
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$ / R On 13/12/2010  7.55  619.00000  724,000  17.95  0.00  0  0 PutForeign Exchange Option

$ / R On 13/12/2010  7.55  15.00000  8,000  17.95  0.00  0  6,534 CallForeign Exchange Option

$ / R On 14/03/2011  8.00  58.00000  42,000  19.22  0.00  0  33,350 CallForeign Exchange Option

$ / R On 14/03/2011  8.00  1,019.00000  1,117,000  19.22  0.00  0  0 PutForeign Exchange Option

$ / R On 14/03/2011  8.05  54.00000  40,000  19.43  0.00  0  340 CallForeign Exchange Option

$ / R On 14/03/2011  8.05  1,065.00000  1,165,000  19.43  0.00  0  0 PutForeign Exchange Option

$ / R On 14/03/2011  7.95  62.00000  46,000  19.01  0.00  0  0 CallForeign Exchange Option

$ / R On 14/03/2011  7.95  973.00000  1,071,000  19.01  0.00  0  0 PutForeign Exchange Option

$ / R On 14/03/2011  8.50  1,492.00000  1,597,000  21.31  0.00  0  0 PutForeign Exchange Option

$ / R On 14/03/2011  8.50  31.00000  22,000  21.31  0.00  0  30,000 CallForeign Exchange Option

$ / R On 14/03/2011  10.50  3,462.00000  3,576,000  24.66  0.00  0  0 PutForeign Exchange Option

$ / R On 14/03/2011  10.50  1.00000  1,000  24.66  0.00  0  30,000 CallForeign Exchange Option

$ / R On 14/03/2011  7.30  427.00000  503,000  16.30  0.00  0  0 PutForeign Exchange Option

$ / R On 14/03/2011  7.30  166.00000  128,000  16.30  0.00  0  33,350 CallForeign Exchange Option

$ / R On 14/03/2011  8.40  1,396.00000  1,500,000  20.89  0.00  0  0 PutForeign Exchange Option

$ / R On 14/03/2011  8.40  35.00000  25,000  20.89  0.00  0  3,000 CallForeign Exchange Option

$ / R On 14/03/2011  7.50  582.00000  667,000  17.14  0.00  0  0 PutForeign Exchange Option

$ / R On 14/03/2011  7.50  121.00000  92,000  17.14  0.00  0  12,000 CallForeign Exchange Option

$ / R On 14/03/2011  7.55  623.00000  710,000  17.35  0.00  0  0 PutForeign Exchange Option

$ / R On 14/03/2011  7.55  112.00000  85,000  17.35  0.00  0  371 CallForeign Exchange Option

$ / R On 14/03/2011  7.60  665.00000  753,000  17.56  0.00  0  0 PutForeign Exchange Option

$ / R On 14/03/2011  7.60  104.00000  78,000  17.56  0.00  0  500 CallForeign Exchange Option

$ / R On 14/03/2011  7.25  391.00000  465,000  16.10  0.00  0  0 PutForeign Exchange Option

$ / R On 14/03/2011  7.25  180.00000  140,000  16.10  0.00  0  7,500 CallForeign Exchange Option

$ / R On 14/03/2011  7.10  291.00000  355,000  15.47  0.00  0  0 PutForeign Exchange Option
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$ / R On 14/03/2011  7.10  230.00000  180,000  15.47  0.00  0  1,200 CallForeign Exchange Option

$ / R On 14/03/2011  7.40  503.00000  583,000  16.72  0.00  0  0 PutForeign Exchange Option

$ / R On 14/03/2011  7.40  142.00000  108,000  16.72  0.00  0  65 CallForeign Exchange Option

$ / R On 13/06/2011  7.45  231.00000  193,000  16.49  0.00  0  0 CallForeign Exchange Option

$ / R On 13/06/2011  7.45  551.00000  628,000  16.49  0.00  0  0 PutForeign Exchange Option

$ / R On 13/06/2011  7.50  218.00000  182,000  16.67  0.00  0  0 CallForeign Exchange Option

$ / R On 13/06/2011  7.50  588.00000  667,000  16.67  0.00  0  0 PutForeign Exchange Option

$ / R On 13/06/2011  7.40  244.00000  204,000  16.32  0.00  0  0 CallForeign Exchange Option

$ / R On 13/06/2011  7.40  514.00000  589,000  16.32  0.00  0  0 PutForeign Exchange Option

$ / R On 13/06/2011  6.70  584.00000  498,000  14.86  0.00  0  0 CallForeign Exchange Option

$ / R On 13/06/2011  6.70  154.00000  183,000  14.86  0.00  0  0 PutForeign Exchange Option

$ / R On 19/09/2011  8.05  199.00000  172,000  18.04  0.00  0  0 CallForeign Exchange Option

$ / R On 19/09/2011  8.05  1,019.00000  1,109,000  18.04  0.00  0  0 PutForeign Exchange Option

$ / R On 19/09/2011  8.10  192.00000  165,000  18.19  0.00  0  0 CallForeign Exchange Option

$ / R On 19/09/2011  8.10  1,062.00000  1,152,000  18.19  0.00  0  0 PutForeign Exchange Option

$ / R On 19/09/2011  8.00  208.00000  179,000  17.88  0.00  0  0 CallForeign Exchange Option

$ / R On 19/09/2011  8.00  978.00000  1,066,000  17.88  0.00  0  0 PutForeign Exchange Option

 0.00  0  484,633 Total $ / R Option

 836,784  21,325  145,794,983.20Total $ / R

£ / R On 13/12/2010 11.12450  11.17380  778,715.00  70  23,566 Foreign Exchange Future

£ / R On 14/03/2011 11.26300  11.31320  0.00  0  22,649 Foreign Exchange Future

£ / R On 13/06/2011 11.39710  11.44890  22,794.20  2  1,568 Foreign Exchange Future

 801,509.20  72  47,783 Total £ / R Future

£ / R On 13/12/2010  11.90  34.00000  26,000  15.75  0.00  0  0 CallForeign Exchange Option
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£ / R On 13/12/2010  11.90  760.00000  802,000  15.75  0.00  0  0 PutForeign Exchange Option

£ / R On 13/12/2010  11.85  715.00000  756,000  15.58  0.00  0  0 PutForeign Exchange Option

£ / R On 13/12/2010  11.85  39.00000  30,000  15.58  0.00  0  50 CallForeign Exchange Option

£ / R On 14/03/2011  11.80  225.00000  203,000  15.21  0.00  0  0 CallForeign Exchange Option

£ / R On 14/03/2011  11.80  712.00000  740,000  15.21  0.00  0  0 PutForeign Exchange Option

£ / R On 14/03/2011  11.85  213.00000  191,000  15.32  0.00  0  0 CallForeign Exchange Option

£ / R On 14/03/2011  11.85  750.00000  778,000  15.32  0.00  0  0 PutForeign Exchange Option

£ / R On 14/03/2011  11.75  238.00000  215,000  15.09  0.00  0  0 CallForeign Exchange Option

£ / R On 14/03/2011  11.75  675.00000  702,000  15.09  0.00  0  0 PutForeign Exchange Option

£ / R On 14/03/2011  11.45  469.00000  490,000  14.40  0.00  0  0 PutForeign Exchange Option

£ / R On 14/03/2011  11.45  332.00000  303,000  14.40  0.00  0  870 CallForeign Exchange Option

£ / R On 14/03/2011  12.55  1,336.00000  1,374,000  16.93  0.00  0  0 PutForeign Exchange Option

£ / R On 14/03/2011  12.55  99.00000  87,000  16.93  0.00  0  870 CallForeign Exchange Option

£ / R On 14/03/2011  12.00  867.00000  898,000  15.67  0.00  0  0 PutForeign Exchange Option

£ / R On 14/03/2011  12.00  180.00000  161,000  15.67  0.00  0  150 CallForeign Exchange Option

£ / R On 13/06/2011  11.85  369.00000  347,000  15.08  0.00  0  0 CallForeign Exchange Option

£ / R On 13/06/2011  11.85  770.00000  800,000  15.08  0.00  0  0 PutForeign Exchange Option

£ / R On 13/06/2011  11.90  354.00000  333,000  15.18  0.00  0  0 CallForeign Exchange Option

£ / R On 13/06/2011  11.90  805.00000  836,000  15.18  0.00  0  0 PutForeign Exchange Option

£ / R On 13/06/2011  11.80  384.00000  362,000  14.99  0.00  0  0 CallForeign Exchange Option

£ / R On 13/06/2011  11.80  735.00000  765,000  14.99  0.00  0  0 PutForeign Exchange Option

 0.00  0  1,940 Total £ / R Option

 49,723  72  801,509.20Total £ / R

¥ / R On 13/12/2010 0.08470  0.08540  3,388.00  40  286 Foreign Exchange Future

¥ / R On 14/03/2011 0.08600  0.08660  0.00  0  0 Foreign Exchange Future
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 3,388.00  40  286 Total ¥ / R Future

¥ / R On 13/12/2010  0.09  196.00000  165,000  20.11  0.00  0  0 CallForeign Exchange Option

¥ / R On 13/12/2010  0.09  256.00000  295,000  20.11  0.00  0  0 PutForeign Exchange Option

¥ / R On 13/12/2010  0.10  23.00000  18,000  24.49  0.00  0  0 CallForeign Exchange Option

¥ / R On 13/12/2010  0.10  1,083.00000  1,148,000  24.49  0.00  0  0 PutForeign Exchange Option

¥ / R On 13/12/2010  0.08  946.00000  878,000  19.01  0.00  0  0 CallForeign Exchange Option

¥ / R On 13/12/2010  0.08  6.00000  8,000  19.01  0.00  0  0 PutForeign Exchange Option

¥ / R On 14/03/2011  0.09  391.00000  364,000  20.04  0.00  0  0 CallForeign Exchange Option

¥ / R On 14/03/2011  0.09  431.00000  464,000  20.04  0.00  0  0 PutForeign Exchange Option

¥ / R On 14/03/2011  0.10  142.00000  131,000  22.99  0.00  0  0 CallForeign Exchange Option

¥ / R On 14/03/2011  0.10  1,182.00000  1,231,000  22.99  0.00  0  0 PutForeign Exchange Option

¥ / R On 14/03/2011  0.08  1,016.00000  964,000  17.60  0.00  0  0 CallForeign Exchange Option

¥ / R On 14/03/2011  0.08  56.00000  64,000  17.60  0.00  0  0 PutForeign Exchange Option

 0.00  0  0 Total ¥ / R Option

 286  40  3,388.00Total ¥ / R

€ / R On 13/12/2010 9.73600  9.73810  0.00  0  11,304 Foreign Exchange Future

€ / R On 14/03/2011 9.85140  9.85370  29,554.20  3  11,402 Foreign Exchange Future

€ / R On 13/06/2011 9.96240  9.96520  0.00  0  5,820 Foreign Exchange Future

 29,554.20  3  28,526 Total € / R Future

€ / R On 13/12/2010  20.20  0.00000  0,000  33.72  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  20.20  10,462.00000  10,464,000  33.72  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  18.20  0.00000  0,000  33.72  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  18.20  8,462.00000  8,464,000  33.72  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  16.20  0.00000  0,000  30.98  0.00  0  0 CallForeign Exchange Option
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€ / R On 13/12/2010  16.20  6,462.00000  6,464,000  30.98  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  14.20  0.00000  0,000  27.54  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  14.20  4,462.00000  4,464,000  27.54  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  12.20  0.00000  0,000  21.24  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  12.20  2,462.00000  2,464,000  21.24  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  11.20  2.00000  1,000  17.45  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  11.20  1,464.00000  1,465,000  17.45  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  10.20  36.00000  33,000  13.49  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  10.20  498.00000  497,000  13.49  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  9.20  559.00000  555,000  13.35  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  9.20  21.00000  19,000  13.35  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  8.20  1,538.00000  1,536,000  16.80  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  8.20  0.00000  0,000  16.80  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  12.05  0.00000  0,000  20.70  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  12.05  2,312.00000  2,314,000  20.70  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  20.25  0.00000  0,000  33.72  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  20.25  10,512.00000  10,514,000  33.72  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  18.25  0.00000  0,000  33.72  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  18.25  8,512.00000  8,514,000  33.72  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  16.25  0.00000  0,000  31.07  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  16.25  6,512.00000  6,514,000  31.07  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  14.25  0.00000  0,000  27.63  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  14.25  4,512.00000  4,514,000  27.63  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  12.25  0.00000  0,000  21.42  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  12.25  2,512.00000  2,514,000  21.42  0.00  0  0 PutForeign Exchange Option
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€ / R On 13/12/2010  11.25  1.00000  1,000  17.65  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  11.25  1,513.00000  1,515,000  17.65  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  10.25  31.00000  28,000  13.69  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  10.25  543.00000  542,000  13.69  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  9.25  514.00000  510,000  13.20  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  9.25  26.00000  24,000  13.20  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  8.25  1,488.00000  1,486,000  16.61  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  8.25  0.00000  0,000  16.61  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  20.95  0.00000  0,000  33.72  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  20.95  11,212.00000  11,214,000  33.72  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  18.95  0.00000  0,000  33.72  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  18.95  9,212.00000  9,214,000  33.72  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  16.95  0.00000  0,000  32.31  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  16.95  7,212.00000  7,214,000  32.31  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  14.95  0.00000  0,000  28.82  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  14.95  5,212.00000  5,214,000  28.82  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  12.95  0.00000  0,000  23.92  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  12.95  3,212.00000  3,214,000  23.92  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  11.95  0.00000  0,000  20.34  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  11.95  2,212.00000  2,214,000  20.34  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  10.95  3.00000  3,000  16.46  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  10.95  1,215.00000  1,217,000  16.46  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  9.95  81.00000  76,000  12.50  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  9.95  293.00000  290,000  12.50  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  8.95  795.00000  792,000  14.10  0.00  0  0 CallForeign Exchange Option
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€ / R On 13/12/2010  8.95  7.00000  6,000  14.10  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  20.85  0.00000  0,000  33.72  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  20.85  11,112.00000  11,114,000  33.72  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  18.85  0.00000  0,000  33.72  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  18.85  9,112.00000  9,114,000  33.72  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  16.85  0.00000  0,000  32.13  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  16.85  7,112.00000  7,114,000  32.13  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  14.85  0.00000  0,000  28.65  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  14.85  5,112.00000  5,114,000  28.65  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  12.85  0.00000  0,000  23.56  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  12.85  3,112.00000  3,114,000  23.56  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  11.85  0.00000  0,000  19.99  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  11.85  2,112.00000  2,114,000  19.99  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  10.85  5.00000  4,000  16.06  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  10.85  1,117.00000  1,118,000  16.06  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  9.85  110.00000  104,000  12.10  0.00  0  750 CallForeign Exchange Option

€ / R On 13/12/2010  9.85  222.00000  218,000  12.10  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  8.85  892.00000  889,000  14.40  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  8.85  4.00000  3,000  14.40  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  20.00  0.00000  0,000  33.72  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  20.00  10,262.00000  10,264,000  33.72  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  18.00  0.00000  0,000  33.72  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  18.00  8,262.00000  8,264,000  33.72  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  16.00  0.00000  0,000  30.62  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  16.00  6,262.00000  6,264,000  30.62  0.00  0  0 PutForeign Exchange Option
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€ / R On 13/12/2010  14.00  0.00000  0,000  27.20  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  14.00  4,262.00000  4,264,000  27.20  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  12.00  0.00000  0,000  20.52  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  12.00  2,262.00000  2,264,000  20.52  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  11.00  3.00000  2,000  16.66  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  11.00  1,265.00000  1,266,000  16.66  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  10.00  69.00000  64,000  12.70  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  10.00  331.00000  328,000  12.70  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  9.00  747.00000  743,000  13.95  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  9.00  9.00000  7,000  13.95  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  8.00  1,738.00000  1,736,000  17.56  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  8.00  0.00000  0,000  17.56  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  20.10  0.00000  0,000  33.72  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  20.10  10,362.00000  10,364,000  33.72  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  18.10  0.00000  0,000  33.72  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  18.10  8,362.00000  8,364,000  33.72  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  16.10  0.00000  0,000  30.80  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  16.10  6,362.00000  6,364,000  30.80  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  14.10  0.00000  0,000  27.37  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  14.10  4,362.00000  4,364,000  27.37  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  12.10  0.00000  0,000  20.88  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  12.10  2,362.00000  2,364,000  20.88  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  11.10  2.00000  2,000  17.05  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  11.10  1,364.00000  1,366,000  17.05  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  10.10  50.00000  46,000  13.09  0.00  0  375 CallForeign Exchange Option
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€ / R On 13/12/2010  10.10  412.00000  410,000  13.09  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  9.10  652.00000  648,000  13.65  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  9.10  14.00000  12,000  13.65  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  8.10  1,638.00000  1,636,000  17.18  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  8.10  0.00000  0,000  17.18  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  20.40  0.00000  0,000  33.72  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  20.40  10,662.00000  10,664,000  33.72  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  18.40  0.00000  0,000  33.72  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  18.40  8,662.00000  8,664,000  33.72  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  16.40  0.00000  0,000  31.33  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  16.40  6,662.00000  6,664,000  31.33  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  14.40  0.00000  0,000  27.88  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  14.40  4,662.00000  4,664,000  27.88  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  12.40  0.00000  0,000  21.95  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  12.40  2,662.00000  2,664,000  21.95  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  11.40  1.00000  1,000  18.24  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  11.40  1,663.00000  1,665,000  18.24  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  10.40  19.00000  17,000  14.28  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  10.40  681.00000  681,000  14.28  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  9.40  386.00000  380,000  12.75  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  9.40  48.00000  44,000  12.75  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  8.40  1,339.00000  1,336,000  16.04  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  8.40  1.00000  0,000  16.04  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  20.55  0.00000  0,000  33.72  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  20.55  10,812.00000  10,814,000  33.72  0.00  0  0 PutForeign Exchange Option
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€ / R On 13/12/2010  18.55  0.00000  0,000  33.72  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  18.55  8,812.00000  8,814,000  33.72  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  16.55  0.00000  0,000  31.60  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  16.55  6,812.00000  6,814,000  31.60  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  14.55  0.00000  0,000  28.14  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  14.55  4,812.00000  4,814,000  28.14  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  12.55  0.00000  0,000  22.49  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  12.55  2,812.00000  2,814,000  22.49  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  11.55  1.00000  1,000  18.84  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  11.55  1,813.00000  1,815,000  18.84  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  10.55  12.00000  10,000  14.88  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  10.55  824.00000  824,000  14.88  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  9.55  272.00000  265,000  12.31  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  9.55  84.00000  79,000  12.31  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  8.55  1,189.00000  1,187,000  15.47  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  8.55  1.00000  1,000  15.47  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  19.85  0.00000  0,000  33.72  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  19.85  10,112.00000  10,114,000  33.72  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  17.85  0.00000  0,000  33.72  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  17.85  8,112.00000  8,114,000  33.72  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  15.85  0.00000  0,000  30.36  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  15.85  6,112.00000  6,114,000  30.36  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  13.85  0.00000  0,000  26.94  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  13.85  4,112.00000  4,114,000  26.94  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  7.85  1,888.00000  1,886,000  18.14  0.00  0  0 CallForeign Exchange Option
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€ / R On 13/12/2010  7.85  0.00000  0,000  18.14  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  19.90  0.00000  0,000  33.72  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  19.90  10,162.00000  10,164,000  33.72  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  17.90  0.00000  0,000  33.72  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  17.90  8,162.00000  8,164,000  33.72  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  15.90  0.00000  0,000  30.45  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  15.90  6,162.00000  6,164,000  30.45  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  13.90  0.00000  0,000  27.03  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  13.90  4,162.00000  4,164,000  27.03  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  11.90  0.00000  0,000  20.17  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  11.90  2,162.00000  2,164,000  20.17  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  10.90  4.00000  3,000  16.26  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  10.90  1,166.00000  1,167,000  16.26  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  9.90  95.00000  89,000  12.30  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  9.90  257.00000  253,000  12.30  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  8.90  843.00000  840,000  14.25  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  8.90  5.00000  4,000  14.25  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  7.90  1,838.00000  1,836,000  17.95  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  7.90  0.00000  0,000  17.95  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  19.95  0.00000  0,000  33.72  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  19.95  10,212.00000  10,214,000  33.72  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  17.95  0.00000  0,000  33.72  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  17.95  8,212.00000  8,214,000  33.72  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  15.95  0.00000  0,000  30.54  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  15.95  6,212.00000  6,214,000  30.54  0.00  0  0 PutForeign Exchange Option
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€ / R On 13/12/2010  13.95  0.00000  0,000  27.11  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  13.95  4,212.00000  4,214,000  27.11  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  7.95  1,788.00000  1,786,000  17.76  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  7.95  0.00000  0,000  17.76  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  10.30  588.00000  587,000  13.89  0.00  0  0 PutForeign Exchange Option

€ / R On 13/12/2010  10.30  26.00000  23,000  13.89  0.00  0  60 CallForeign Exchange Option

€ / R On 13/12/2010  9.60  237.00000  231,000  12.16  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  9.60  99.00000  95,000  12.16  0.00  0  750 PutForeign Exchange Option

€ / R On 13/12/2010  9.30  470.00000  465,000  13.05  0.00  0  0 CallForeign Exchange Option

€ / R On 13/12/2010  9.30  32.00000  29,000  13.05  0.00  0  1,125 PutForeign Exchange Option

€ / R On 14/03/2011  9.80  328.00000  322,000  12.66  0.00  0  0 CallForeign Exchange Option

€ / R On 14/03/2011  9.80  274.00000  271,000  12.66  0.00  0  0 PutForeign Exchange Option

€ / R On 14/03/2011  9.85  304.00000  298,000  12.66  0.00  0  0 CallForeign Exchange Option

€ / R On 14/03/2011  9.85  300.00000  297,000  12.66  0.00  0  0 PutForeign Exchange Option

€ / R On 14/03/2011  9.75  354.00000  349,000  12.65  0.00  0  0 CallForeign Exchange Option

€ / R On 14/03/2011  9.75  250.00000  248,000  12.65  0.00  0  0 PutForeign Exchange Option

€ / R On 14/03/2011  9.50  150.00000  148,000  12.61  0.00  0  0 PutForeign Exchange Option

€ / R On 14/03/2011  9.50  504.00000  499,000  12.61  0.00  0  10,429 CallForeign Exchange Option

€ / R On 14/03/2011  10.40  690.00000  687,000  14.35  0.00  0  0 PutForeign Exchange Option

€ / R On 14/03/2011  10.40  144.00000  138,000  14.35  0.00  0  14,937 CallForeign Exchange Option

€ / R On 14/03/2011  10.50  772.00000  770,000  14.65  0.00  0  0 PutForeign Exchange Option

€ / R On 14/03/2011  10.50  126.00000  121,000  14.65  0.00  0  4,508 CallForeign Exchange Option

€ / R On 14/03/2011  10.10  462.00000  459,000  13.43  0.00  0  0 PutForeign Exchange Option

€ / R On 14/03/2011  10.10  216.00000  210,000  13.43  0.00  0  100 CallForeign Exchange Option

€ / R On 13/06/2011  9.80  487.00000  482,000  12.90  0.00  0  0 CallForeign Exchange Option
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€ / R On 13/06/2011  9.80  322.00000  320,000  12.90  0.00  0  0 PutForeign Exchange Option

€ / R On 13/06/2011  9.85  461.00000  456,000  12.92  0.00  0  0 CallForeign Exchange Option

€ / R On 13/06/2011  9.85  346.00000  344,000  12.92  0.00  0  0 PutForeign Exchange Option

€ / R On 13/06/2011  9.75  514.00000  509,000  12.88  0.00  0  0 CallForeign Exchange Option

€ / R On 13/06/2011  9.75  299.00000  297,000  12.88  0.00  0  0 PutForeign Exchange Option

 0.00  0  33,034 Total € / R Option

 61,560  3  29,554.20Total € / R

AU$ / R On 13/12/2010 6.90210  6.88700  2,339,811.90  339  14,804 Foreign Exchange Future

AU$ / R On 14/03/2011 6.91330  6.89760  345,665.00  50  831 Foreign Exchange Future

AU$ / R On 13/06/2011 6.91880  6.90400  0.00  0  70 Foreign Exchange Future

AU$ / R On 19/09/2011 6.92150  6.90900  0.00  0  149 Foreign Exchange Future

 2,685,476.90  389  15,854 Total AU$ / R Future

AU$ / R On 13/12/2010  6.90  90.00000  96,000  10.54  0.00  0  0 CallForeign Exchange Option

AU$ / R On 13/12/2010  6.90  103.00000  94,000  10.54  0.00  0  0 PutForeign Exchange Option

AU$ / R On 13/12/2010  6.95  134.00000  124,000  10.89  0.00  0  0 PutForeign Exchange Option

AU$ / R On 13/12/2010  6.95  71.00000  76,000  10.89  0.00  0  200 CallForeign Exchange Option

AU$ / R On 14/03/2011  6.70  310.00000  320,000  12.02  0.00  0  0 CallForeign Exchange Option

AU$ / R On 14/03/2011  6.70  112.00000  107,000  12.02  0.00  0  0 PutForeign Exchange Option

AU$ / R On 14/03/2011  6.75  274.00000  283,000  11.73  0.00  0  0 CallForeign Exchange Option

AU$ / R On 14/03/2011  6.75  126.00000  120,000  11.73  0.00  0  0 PutForeign Exchange Option

AU$ / R On 14/03/2011  6.65  347.00000  358,000  12.31  0.00  0  0 CallForeign Exchange Option

AU$ / R On 14/03/2011  6.65  99.00000  95,000  12.31  0.00  0  0 PutForeign Exchange Option

AU$ / R On 13/06/2011  6.65  402.00000  411,000  12.11  0.00  0  0 CallForeign Exchange Option

AU$ / R On 13/06/2011  6.65  148.00000  142,000  12.11  0.00  0  0 PutForeign Exchange Option
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AU$ / R On 13/06/2011  6.70  367.00000  375,000  11.88  0.00  0  0 CallForeign Exchange Option

AU$ / R On 13/06/2011  6.70  163.00000  156,000  11.88  0.00  0  0 PutForeign Exchange Option

AU$ / R On 13/06/2011  6.60  439.00000  449,000  12.34  0.00  0  0 CallForeign Exchange Option

AU$ / R On 13/06/2011  6.60  135.00000  130,000  12.34  0.00  0  0 PutForeign Exchange Option

AU$ / R On 19/09/2011  6.65  451.00000  458,000  12.00  0.00  0  0 CallForeign Exchange Option

AU$ / R On 19/09/2011  6.65  192.00000  187,000  12.00  0.00  0  0 PutForeign Exchange Option

AU$ / R On 19/09/2011  6.70  417.00000  424,000  11.82  0.00  0  0 CallForeign Exchange Option

AU$ / R On 19/09/2011  6.70  208.00000  203,000  11.82  0.00  0  0 PutForeign Exchange Option

AU$ / R On 19/09/2011  6.60  486.00000  494,000  12.17  0.00  0  0 CallForeign Exchange Option

AU$ / R On 19/09/2011  6.60  177.00000  173,000  12.17  0.00  0  0 PutForeign Exchange Option

 0.00  0  200 Total AU$ / R Option

 16,054  389  2,685,476.90Total AU$ / R

CAD/ R On 13/12/2010 6.81100  6.88020  115,787.00  17  679 Foreign Exchange Future

CAD/ R On 14/03/2011 6.88540  6.95580  0.00  0  0 Foreign Exchange Future

 115,787.00  17  679 Total CAD/ R Future

CAD/ R On 13/12/2010  7.70  2.00000  1,000  15.59  0.00  0  0 CallForeign Exchange Option

CAD/ R On 13/12/2010  7.70  822.00000  890,000  15.59  0.00  0  0 PutForeign Exchange Option

CAD/ R On 13/12/2010  7.75  2.00000  1,000  15.93  0.00  0  0 CallForeign Exchange Option

CAD/ R On 13/12/2010  7.75  872.00000  940,000  15.93  0.00  0  0 PutForeign Exchange Option

CAD/ R On 13/12/2010  7.65  2.00000  1,000  15.25  0.00  0  0 CallForeign Exchange Option

CAD/ R On 13/12/2010  7.65  772.00000  840,000  15.25  0.00  0  0 PutForeign Exchange Option

CAD/ R On 14/03/2011  7.05  153.00000  120,000  11.51  0.00  0  0 CallForeign Exchange Option

CAD/ R On 14/03/2011  7.05  247.00000  285,000  11.51  0.00  0  0 PutForeign Exchange Option

CAD/ R On 14/03/2011  7.10  136.00000  106,000  11.68  0.00  0  0 CallForeign Exchange Option
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CAD/ R On 14/03/2011  7.10  280.00000  321,000  11.68  0.00  0  0 PutForeign Exchange Option

CAD/ R On 14/03/2011  7.00  172.00000  136,000  11.35  0.00  0  0 CallForeign Exchange Option

CAD/ R On 14/03/2011  7.00  216.00000  251,000  11.35  0.00  0  0 PutForeign Exchange Option

 0.00  0  0 Total CAD/ R Option

 679  17  115,787.00Total CAD/ R

CHF / R On 13/12/2010 7.10970  7.09460  0.00  0  150 Foreign Exchange Future

CHF / R On 14/03/2011 7.21030  7.19430  0.00  0  0 Foreign Exchange Future

 0.00  0  150 Total CHF / R Future

CHF / R On 13/12/2010  7.05  157.00000  166,000  14.51  0.00  0  0 CallForeign Exchange Option

CHF / R On 13/12/2010  7.05  112.00000  106,000  14.51  0.00  0  0 PutForeign Exchange Option

CHF / R On 13/12/2010  7.10  129.00000  136,000  14.18  0.00  0  0 CallForeign Exchange Option

CHF / R On 13/12/2010  7.10  134.00000  126,000  14.18  0.00  0  0 PutForeign Exchange Option

CHF / R On 13/12/2010  7.00  188.00000  198,000  14.84  0.00  0  0 CallForeign Exchange Option

CHF / R On 13/12/2010  7.00  93.00000  88,000  14.84  0.00  0  0 PutForeign Exchange Option

CHF / R On 14/03/2011  7.25  232.00000  237,000  14.92  0.00  0  0 CallForeign Exchange Option

CHF / R On 14/03/2011  7.25  288.00000  277,000  14.92  0.00  0  0 PutForeign Exchange Option

CHF / R On 14/03/2011  7.30  214.00000  218,000  15.10  0.00  0  0 CallForeign Exchange Option

CHF / R On 14/03/2011  7.30  320.00000  308,000  15.10  0.00  0  0 PutForeign Exchange Option

CHF / R On 14/03/2011  7.20  252.00000  258,000  14.75  0.00  0  0 CallForeign Exchange Option

CHF / R On 14/03/2011  7.20  258.00000  248,000  14.75  0.00  0  0 PutForeign Exchange Option

 0.00  0  0 Total CHF / R Option

 150  0  0.00Total CHF / R
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Grand Total:  965,236  21,846  149,430,698.50 

 445,429 

 519,807 

 21,846 

 0  0.00

 149,430,698.50

Total Options

Total Futures
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