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Daily summary for: 05/11/2010

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 6.80400 6.83410 87,696,756.00 12,889 267,413
$/R On 14/03/2011  Foreign Exchange Future 6.89520 6.92550 4,626,679.20 671 67,413
$/R On 13/06/2011  Foreign Exchange Future 6.98550 7.01540 391,188.00 56 15,219
$/R On 19/09/2011 Foreign Exchange Future 7.08340 7.11290 0.00 0 288
Total $ / R Future 92,714,623.20 13,616 350,333
$/R On 13/12/2010  Foreign Exchange Option 15.95 Call 0.00000 0,000 41.84 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 15.95 Put 9,116.00000 9,146,000 41.84 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 13.95 Call 0.00000 0,000 39.98 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 13.95 Put 7,116.00000 7,146,000 39.98 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 11.95 Call 0.00000 0,000 35.51 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 11.95 Put 5,116.00000 5,146,000 35.51 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 9.95 Call 0.00000 0,000 29.32 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 9.95 Put 3,116.00000 3,146,000 29.32 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 7.95 Call 2.00000 1,000 20.08 0.00 0 1,000
$/R On 13/12/2010  Foreign Exchange Option 7.95 Put 1,118.00000 1,147,000 20.08 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 6.95 Call 84.00000 71,000 14.87 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 200.00000 217,000 14.87 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 5.95 Call 885.00000 856,000 18.40 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 5.95 Put 1.00000 2,000 18.40 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 4.95 Call 1,884.00000 1,854,000 23.08 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 495 Put 0.00000 0,000 23.08 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 3.95 Call 2,884.00000 2,854,000 19.31 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 3.95 Put 0.00000 0,000 19.31 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 8.55 Call 0.00000 0,000 23.21 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 8.55 Put 1,716.00000 1,746,000 23.21 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 16.00 Call 0.00000 0,000 41.84 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 16.00 Put 9,166.00000 9,196,000 41.84 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 14.00 Call 0.00000 0,000 40.08 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 14.00 Put 7,166.00000 7,196,000 40.08 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 12.00 Call 0.00000 0,000 35.62 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 12.00 Put 5,166.00000 5,196,000 35.62 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 10.00 Call 0.00000 0,000 29.53 0.00 0 300
$/R On 13/12/2010  Foreign Exchange Option 10.00 Put 3,166.00000 3,196,000 29.53 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 7.00 Call 69.00000 59,000 15.13 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 7.00 Put 235.00000 255,000 15.13 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 6.00 Call 836.00000 806,000 18.15 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 6.00 Put 2.00000 2,000 18.15 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 5.00 Call 1,834.00000 1,804,000 22.85 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 5.00 Put 0.00000 0,000 22.85 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 4.00 Call 2,834.00000 2,804,000 19.57 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 400 Put 0.00000 0,000 19.57 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 41.84 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 16.05 Put 9,216.00000 9,246,000 41.84 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 14.05 Call 0.00000 0,000 40.19 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 14.05 Put 7,216.00000 7,246,000 40.19 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 12.05 Call 0.00000 0,000 35.74 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 12.05 Put 5,216.00000 5,246,000 35.74 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 10.05 Call 0.00000 0,000 29.74 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 10.05 Put 3,216.00000 3,246,000 29.74 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 8.05 Call 1.00000 1,000 20.60 0.00 0 16,000
$/R On 13/12/2010  Foreign Exchange Option 8.05 Put 1,217.00000 1,247,000 20.60 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 7.05 Call 57.00000 48,000 15.39 0.00 0 10,534
$/R On 13/12/2010  Foreign Exchange Option 7.05 Put 273.00000 294,000 15.39 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 6.05 Call 787.00000 757,000 17.90 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 6.05 Put 3.00000 3,000 17.90 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 5.05 Call 1,784.00000 1,754,000 22.62 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 5.05 Put 0.00000 0,000 22.62 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 4.05 Call 2,784.00000 2,754,000 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 41.84 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 16.10  Put 9,266.00000 9,296,000 41.84 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 14.10 Call 0.00000 0,000 40.30 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 1410 Put 7,266.00000 7,296,000 40.30 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 12.10 Call 0.00000 0,000 35.85 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 1210  Put 5,266.00000 5,296,000 35.85 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 10.10 Call 0.00000 0,000 29.94 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 10.10  Put 3,266.00000 3,296,000 29.94 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 8.10 Call 1.00000 1,000 20.86 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 8.10 Put 1,267.00000 1,297,000 20.86 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 7.10 Call 47.00000 39,000 15.65 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 7.10 Put 313.00000 335,000 15.65 0.00 0 100
$/R On 13/12/2010  Foreign Exchange Option 6.10 Call 738.00000 708,000 17.64 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 6.10 Put 4.00000 4,000 17.64 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 5.10 Call 1,734.00000 1,704,000 22.39 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 510 Put 0.00000 0,000 22.39 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 410 Call 2,734.00000 2,704,000 20.10 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 410 Put 0.00000 0,000 20.10 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 8.00 Call 1.00000 1,000 20.34 0.00 0 27,690
$/R On 13/12/2010  Foreign Exchange Option 8.00 Put 1,167.00000 1,197,000 20.34 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 16.15 Call 0.00000 0,000 41.84 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 16.15  Put 9,316.00000 9,346,000 41.84 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 14.15 Call 0.00000 0,000 40.41 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 14.15  Put 7,316.00000 7,346,000 40.41 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 12.15 Call 0.00000 0,000 35.97 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 12.15  Put 5,316.00000 5,346,000 35.97 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 10.15 Call 0.00000 0,000 30.15 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 10.15  Put 3,316.00000 3,346,000 30.15 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 8.15 Call 1.00000 1,000 2112 0.00 0 4,400
$/R On 13/12/2010  Foreign Exchange Option 8.15 Put 1,317.00000 1,347,000 2112 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 7.15 Call 39.00000 32,000 15.91 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 7.15 Put 355.00000 378,000 15.91 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 689.00000 659,000 17.39 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 6.15 Put 5.00000 5,000 17.39 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 5.15 Call 1,684.00000 1,654,000 22.16 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 5.15 Put 0.00000 0,000 22.16 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 415 Call 2,684.00000 2,654,000 20.36 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 415 Put 0.00000 0,000 20.36 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 16.20 Call 0.00000 0,000 41.84 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 16.20 Put 9,366.00000 9,396,000 41.84 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 14.20 Call 0.00000 0,000 40.52 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 1420 Put 7,366.00000 7,396,000 40.52 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 12.20 Call 0.00000 0,000 36.08 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 1220 Put 5,366.00000 5,396,000 36.08 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 10.20 Call 0.00000 0,000 30.36 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 10.20 Put 3,366.00000 3,396,000 30.36 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 8.20 Call 1.00000 1,000 21.38 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 8.20 Put 1,367.00000 1,397,000 21.38 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 7.20 Call 32.00000 26,000 16.17 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 7.20 Put 398.00000 422,000 16.17 0.00 0 3,500
$/R On 13/12/2010  Foreign Exchange Option 6.20 Call 640.00000 611,000 17.13 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 6.20 Put 6.00000 7,000 1713 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 5.20 Call 1,634.00000 1,604,000 21.93 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 520 Put 0.00000 0,000 21.93 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 420 Call 2,634.00000 2,604,000 20.62 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 420 Put 0.00000 0,000 20.62 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 16.25 Call 0.00000 0,000 41.84 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 16.25 Put 9,416.00000 9,446,000 41.84 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 14.25 Call 0.00000 0,000 40.63 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 14.25 Put 7,416.00000 7,446,000 40.63 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 12.25 Call 0.00000 0,000 36.20 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 12.25 Put 5,416.00000 5,446,000 36.20 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 10.25 Call 0.00000 0,000 30.57 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 10.25 Put 3,416.00000 3,446,000 30.57 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 8.25 Call 1.00000 0,000 21.64 0.00 0 4,000
$/R On 13/12/2010  Foreign Exchange Option 8.25 Put 1,417.00000 1,446,000 21.64 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 7.25 Call 26.00000 21,000 16.43 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 7.25 Put 442.00000 467,000 16.43 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 6.25 Call 592.00000 563,000 16.88 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 6.25 Put 8.00000 9,000 16.88 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 5.25 Call 1,584.00000 1,554,000 21.70 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 525 Put 0.00000 0,000 21.70 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 4.25 Call 2,584.00000 2,554,000 20.89 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 425 Put 0.00000 0,000 20.89 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 16.45 Call 0.00000 0,000 41.84 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 16.45 Put 9,616.00000 9,646,000 41.84 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 14.45 Call 0.00000 0,000 41.07 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 14.45 Put 7,616.00000 7,646,000 41.07 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 1245 Call 0.00000 0,000 36.66 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 1245 Put 5,616.00000 5,646,000 36.66 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 1045 Call 0.00000 0,000 31.41 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 10.45 Put 3,616.00000 3,646,000 31.41 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 0.00000 0,000 22.68 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 8.45 Put 1,616.00000 1,646,000 22.68 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 745 Call 12.00000 9,000 17.48 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 745 Put 628.00000 655,000 17.48 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 6.45 Call 408.00000 380,000 15.87 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 6.45 Put 24.00000 26,000 15.87 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 545 Call 1,384.00000 1,354,000 20.78 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 545 Put 0.00000 0,000 20.78 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 445 Call 2,384.00000 2,354,000 21.93 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 445 Put 0.00000 0,000 21.93 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 16.40 Call 0.00000 0,000 41.84 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 16.40 Put 9,566.00000 9,596,000 41.84 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 14.40 Call 0.00000 0,000 40.96 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 14.40 Put 7,566.00000 7,596,000 40.96 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 12.40 Call 0.00000 0,000 36.54 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 1240 Put 5,566.00000 5,596,000 36.54 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 10.40 Call 0.00000 0,000 31.20 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 1040 Put 3,566.00000 3,596,000 31.20 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 8.40 Call 0.00000 0,000 2242 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 8.40 Put 1,566.00000 1,596,000 22.42 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 7.40 Call 14.00000 11,000 17.22 0.00 0 13,307
$/R On 13/12/2010  Foreign Exchange Option 740 Put 580.00000 607,000 17.22 0.00 0 48,000
$/R On 13/12/2010  Foreign Exchange Option 6.40 Call 453.00000 424,000 16.12 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 6.40 Put 19.00000 20,000 16.12 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 540 Call 1,434.00000 1,404,000 21.01 0.00 0 0

Page 7 of 28

2010/11/05, 05:55:07PN



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 21.01 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 440 Call 2,434.00000 2,404,000 21.67 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 440 Put 0.00000 0,000 21.67 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 8.60 Call 0.00000 0,000 23.47 0.00 0 3,185
$/R On 13/12/2010  Foreign Exchange Option 8.60 Put 1,766.00000 1,796,000 23.47 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 16.50 Call 0.00000 0,000 41.84 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 16.50 Put 9,666.00000 9,696,000 41.84 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 14.50 Call 0.00000 0,000 41.18 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 14.50 Put 7,666.00000 7,696,000 41.18 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 12.50 Call 0.00000 0,000 36.77 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 1250 Put 5,666.00000 5,696,000 36.77 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 10.50 Call 0.00000 0,000 31.62 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 10.50 Put 3,666.00000 3,696,000 31.62 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 8.50 Call 0.00000 0,000 22.95 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 8.50 Put 1,666.00000 1,696,000 22.95 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 7.50 Call 9.00000 7,000 17.74 0.00 0 33,300
$/R On 13/12/2010  Foreign Exchange Option 7.50 Put 675.00000 703,000 17.74 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 6.50 Call 365.00000 337,000 15.61 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 6.50 Put 31.00000 33,000 15.61 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 5.50 Call 1,334.00000 1,304,000 20.55 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 5.50 Put 0.00000 0,000 20.55 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 450 Call 2,334.00000 2,304,000 22.20 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 450 Put 0.00000 0,000 22.20 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 8.30 Call 1.00000 0,000 21.90 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 8.30 Put 1,467.00000 1,496,000 21.90 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 41.84 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 15.85 Put 9,016.00000 9,046,000 41.84 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 13.85 Call 0.00000 0,000 39.76 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 13.85 Put 7,016.00000 7,046,000 39.76 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 11.85 Call 0.00000 0,000 35.28 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 11.85 Put 5,016.00000 5,046,000 35.28 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 9.85 Call 0.00000 0,000 28.90 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 9.85 Put 3,016.00000 3,046,000 28.90 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 7.85 Call 2.00000 2,000 19.56 0.00 0 14,644
$/R On 13/12/2010  Foreign Exchange Option 7.85 Put 1,018.00000 1,048,000 19.56 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 6.85 Call 120.00000 104,000 14.35 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 6.85 Put 136.00000 150,000 14.35 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 5.85 Call 985.00000 955,000 18.91 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 5.85 Put 1.00000 1,000 18.91 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 485 Call 1,984.00000 1,954,000 23.54 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 485 Put 0.00000 0,000 23.54 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 3.85 Call 2,984.00000 2,954,000 18.79 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 3.85 Put 0.00000 0,000 18.79 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 15.90 Call 0.00000 0,000 41.84 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 1590 Put 9,066.00000 9,096,000 41.84 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 13.90 Call 0.00000 0,000 39.87 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 13.90 Put 7,066.00000 7,096,000 39.87 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 11.90 Call 0.00000 0,000 35.39 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 11.90 Put 5,066.00000 5,096,000 35.39 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 9.90 Call 0.00000 0,000 29.11 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 3,066.00000 3,096,000 29.11 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 7.90 Call 2.00000 2,000 19.82 0.00 0 30,000
$/R On 13/12/2010  Foreign Exchange Option 7.90 Put 1,068.00000 1,098,000 19.82 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 6.90 Call 101.00000 87,000 14.61 0.00 0 30,000
$/R On 13/12/2010  Foreign Exchange Option 6.90 Put 167.00000 183,000 14.61 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 5.90 Call 935.00000 905,000 18.66 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 590 Put 1.00000 1,000 18.66 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 4.90 Call 1,934.00000 1,904,000 23.31 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 490 Put 0.00000 0,000 23.31 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 3.90 Call 2,934.00000 2,904,000 19.05 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 3.90 Put 0.00000 0,000 19.05 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 16.30 Call 0.00000 0,000 41.84 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 16.30 Put 9,466.00000 9,496,000 41.84 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 14.30 Call 0.00000 0,000 40.74 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 14.30 Put 7,466.00000 7,496,000 40.74 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 12.30 Call 0.00000 0,000 36.31 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 12.30 Put 5,466.00000 5,496,000 36.31 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 10.30 Call 0.00000 0,000 30.78 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 10.30  Put 3,466.00000 3,496,000 30.78 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 7.30 Call 21.00000 17,000 16.69 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 7.30 Put 487.00000 513,000 16.69 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 6.30 Call 545.00000 516,000 16.63 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 6.30 Put 11.00000 12,000 16.63 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 5.30 Call 1,534.00000 1,504,000 21.47 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 530 Put 0.00000 0,000 21.47 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 2,534.00000 2,504,000 21.15 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 430 Put 0.00000 0,000 21.15 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 16.35 Call 0.00000 0,000 41.84 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 16.35 Put 9,516.00000 9,546,000 41.84 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 14.35 Call 0.00000 0,000 40.85 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 14.35 Put 7,516.00000 7,546,000 40.85 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 12.35 Call 0.00000 0,000 36.43 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 12.35 Put 5,516.00000 5,546,000 36.43 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 10.35 Call 0.00000 0,000 30.99 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 10.35 Put 3,516.00000 3,546,000 30.99 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 8.35 Call 0.00000 0,000 22.16 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 8.35 Put 1,516.00000 1,546,000 22.16 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 7.35 Call 17.00000 14,000 16.95 0.00 0 2,040
$/R On 13/12/2010  Foreign Exchange Option 7.35 Put 533.00000 560,000 16.95 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 6.35 Call 498.00000 470,000 16.37 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 6.35 Put 14.00000 16,000 16.37 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 5.35 Call 1,484.00000 1,454,000 21.24 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 5.35 Put 0.00000 0,000 21.24 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 435 Call 2,484.00000 2,454,000 21.41 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 435 Put 0.00000 0,000 21.41 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 15.05 Call 0.00000 0,000 41.84 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 15.05 Put 8,216.00000 8,246,000 41.84 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 13.05 Call 0.00000 0,000 38.01 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 13.05 Put 6,216.00000 6,246,000 38.01 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 11.05 Call 0.00000 0,000 33.45 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 4,216.00000 4,246,000 33.45 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 9.05 Call 0.00000 0,000 25.55 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 9.05 Put 2,216.00000 2,246,000 25.55 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 3.05 Call 3,784.00000 3,754,000 18.53 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 3.05 Put 0.00000 0,000 18.53 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 9.10 Put 2,266.00000 2,296,000 25.76 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 9.10 Call 0.00000 0,000 25.76 0.00 0 500
$/R On 13/12/2010  Foreign Exchange Option 9.50 Call 0.00000 0,000 27.44 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 9.50 Put 2,666.00000 2,696,000 27.44 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 9.20 Call 0.00000 0,000 26.18 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 9.20 Put 2,366.00000 2,396,000 26.18 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 9.55 Call 0.00000 0,000 27.64 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 9.55 Put 2,716.00000 2,746,000 27.64 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 7.80 Call 3.00000 2,000 19.30 0.00 0 2,423
$/R On 13/12/2010  Foreign Exchange Option 7.80 Put 969.00000 998,000 19.30 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 8.90 Put 2,066.00000 2,096,000 24.93 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 8.90 Call 0.00000 0,000 24.93 0.00 0 30,000
$/R On 13/12/2010  Foreign Exchange Option 7.60 Put 772.00000 801,000 18.26 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 7.60 Call 6.00000 5,000 18.26 0.00 0 15,000
$/R On 13/12/2010  Foreign Exchange Option 8.80 Put 1,966.00000 1,996,000 24.51 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 8.80 Call 0.00000 0,000 2451 0.00 0 15,000
$/R On 13/12/2010  Foreign Exchange Option 7.70 Call 4.00000 3,000 18.78 0.00 0 1,000
$/R On 13/12/2010  Foreign Exchange Option 7.70 Put 870.00000 899,000 18.78 0.00 0 500
$/R On 13/12/2010  Foreign Exchange Option 9.00 Put 2,166.00000 2,196,000 25.34 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 9.00 Call 0.00000 0,000 25.34 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 724.00000 752,000 18.00 0.00 0 0
$/R On 13/12/2010  Foreign Exchange Option 7.55 Call 8.00000 6,000 18.00 0.00 0 6,534
$/R On 14/03/2011  Foreign Exchange Option 8.00 Call 42.00000 41,000 19.50 0.00 0 33,350
$/R On 14/03/2011  Foreign Exchange Option 8.00 Put 1,117.00000 1,146,000 19.50 0.00 0 0
$/R On 14/03/2011  Foreign Exchange Option 8.05 Call 40.00000 38,000 19.72 0.00 0 340
$/R On 14/03/2011  Foreign Exchange Option 8.05 Put 1,165.00000 1,193,000 19.72 0.00 0 0
$/R On 14/03/2011  Foreign Exchange Option 7.95 Call 46.00000 44,000 19.28 0.00 0 0
$/R On 14/03/2011  Foreign Exchange Option 7.95 Put 1,071.00000 1,099,000 19.28 0.00 0 0
$/R On 14/03/2011  Foreign Exchange Option 8.50 Put 1,597.00000 1,627,000 21.70 0.00 0 0
$/R On 14/03/2011  Foreign Exchange Option 8.50 Call 22.00000 22,000 21.70 0.00 0 30,000
$/R On 14/03/2011  Foreign Exchange Option 10.50 Put 3,576.00000 3,606,000 24.92 0.00 0 0
$/R On 14/03/2011  Foreign Exchange Option 10.50 Call 1.00000 1,000 24.92 0.00 0 30,000
$/R On 14/03/2011 Foreign Exchange Option 7.30 Put 503.00000 525,000 16.43 0.00 0 0
$/R On 14/03/2011  Foreign Exchange Option 7.30 Call 128.00000 120,000 16.43 0.00 0 33,350
$/R On 14/03/2011  Foreign Exchange Option 840 Put 1,500.00000 1,529,000 21.26 0.00 0 0
$/R On 14/03/2011  Foreign Exchange Option 8.40 Call 25.00000 24,000 21.26 0.00 0 3,000
$/R On 14/03/2011  Foreign Exchange Option 7.50 Put 667.00000 691,000 17.30 0.00 0 0
$/R On 14/03/2011  Foreign Exchange Option 7.50 Call 92.00000 86,000 17.30 0.00 0 12,000
$/R On 14/03/2011 Foreign Exchange Option 7.55 Put 710.00000 735,000 17.52 0.00 0 0
$/R On 14/03/2011  Foreign Exchange Option 7.55 Call 85.00000 80,000 17.52 0.00 0 371
$/R On 14/03/2011 Foreign Exchange Option 7.60 Put 753.00000 778,000 17.74 0.00 0 0
$/R On 14/03/2011  Foreign Exchange Option 7.60 Call 78.00000 73,000 17.74 0.00 0 500
$/R On 14/03/2011  Foreign Exchange Option 7.25 Put 465.00000 485,000 16.21 0.00 0 0
$/R On 14/03/2011  Foreign Exchange Option 7.25 Call 140.00000 130,000 16.21 0.00 0 7,500
$/R On 14/03/2011 Foreign Exchange Option 7.10 Put 355.00000 373,000 15.55 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 180.00000 168,000 15.55 0.00 0 1,200
$/R On 14/03/2011 Foreign Exchange Option 740 Put 583.00000 606,000 16.86 0.00 0 0
$/R On 14/03/2011 Foreign Exchange Option 740 Call 108.00000 101,000 16.86 0.00 0 65
$/R On 13/06/2011  Foreign Exchange Option 745 Call 193.00000 182,000 16.53 0.00 0 0
$/R On 13/06/2011 Foreign Exchange Option 745 Put 628.00000 647,000 16.53 0.00 0 0
$/R On 13/06/2011  Foreign Exchange Option 7.50 Call 182.00000 172,000 16.71 0.00 0 0
$/R On 13/06/2011  Foreign Exchange Option 7.50 Put 667.00000 687,000 16.71 0.00 0 0
$/R On 13/06/2011  Foreign Exchange Option 740 Call 204.00000 194,000 16.35 0.00 0 0
$/R On 13/06/2011  Foreign Exchange Option 740 Put 589.00000 609,000 16.35 0.00 0 0
$/R On 13/06/2011 Foreign Exchange Option 6.70 Call 498.00000 478,000 14.89 0.00 0 0
$/R On 13/06/2011 Foreign Exchange Option 6.70 Put 183.00000 193,000 14.89 0.00 0 0
$/R On 19/09/2011  Foreign Exchange Option 8.05 Call 172.00000 165,000 18.09 0.00 0 0
$/R On 19/09/2011 Foreign Exchange Option 8.05 Put 1,109.00000 1,132,000 18.09 0.00 0 0
$/R On 19/09/2011  Foreign Exchange Option 8.10 Call 165.00000 158,000 18.25 0.00 0 0
$/R On 19/09/2011  Foreign Exchange Option 8.10 Put 1,152.00000 1,175,000 18.25 0.00 0 0
$/R On 19/09/2011  Foreign Exchange Option 8.00 Call 179.00000 172,000 17.93 0.00 0 0
$/R On 19/09/2011  Foreign Exchange Option 8.00 Put 1,066.00000 1,089,000 17.93 0.00 0 0
Total $ / R Option 0.00 0 484,633
Total $ /R 92,714,623.20 13,616 834,966
£/R On 13/12/2010  Foreign Exchange Future 11.05810 11.12450 729,834.60 66 23,598
£/R On 14/03/2011  Foreign Exchange Future 11.19670 11.26300 2,239,340.00 200 22,649
£/R On 13/06/2011 Foreign Exchange Future 11.33150 11.39710 0.00 0 1,568
Total £/ R Future 2,969,174.60 266 47,815
£/R On 13/12/2010  Foreign Exchange Option 11.90 Call 26.00000 20,000 15.82 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 802.00000 862,000 15.82 0.00 0 0
£/R On 13/12/2010  Foreign Exchange Option 11.85 Put 756.00000 815,000 15.65 0.00 0 0
£/R On 13/12/2010  Foreign Exchange Option 11.85 Call 30.00000 23,000 15.65 0.00 0 50
£/R On 14/03/2011  Foreign Exchange Option 11.80 Call 203.00000 184,000 15.34 0.00 0 0
£/R On 14/03/2011  Foreign Exchange Option 11.80 Put 740.00000 787,000 15.34 0.00 0 0
£/R On 14/03/2011  Foreign Exchange Option 11.85 Call 191.00000 173,000 15.45 0.00 0 0
£/R On 14/03/2011  Foreign Exchange Option 11.85 Put 778.00000 826,000 15.45 0.00 0 0
£/R On 14/03/2011  Foreign Exchange Option 11.75 Call 215.00000 195,000 15.22 0.00 0 0
£/R On 14/03/2011  Foreign Exchange Option 11.75 Put 702.00000 748,000 15.22 0.00 0 0
£/R On 14/03/2011 Foreign Exchange Option 1145 Put 490.00000 529,000 14.53 0.00 0 0
£/R On 14/03/2011  Foreign Exchange Option 11.45 Call 303.00000 276,000 14.53 0.00 0 870
£/R On 14/03/2011  Foreign Exchange Option 12.55 Put 1,374.00000 1,432,000 17.07 0.00 0 0
£/R On 14/03/2011  Foreign Exchange Option 12,55 Call 87.00000 79,000 17.07 0.00 0 870
£/R On 14/03/2011  Foreign Exchange Option 12.00 Put 898.00000 949,000 15.80 0.00 0 0
£/R On 14/03/2011  Foreign Exchange Option 12.00 Call 161.00000 146,000 15.80 0.00 0 150
£/R On 13/06/2011  Foreign Exchange Option 11.85 Call 347.00000 324,000 15.19 0.00 0 0
£/R On 13/06/2011  Foreign Exchange Option 11.85 Put 800.00000 843,000 15.19 0.00 0 0
£/R On 13/06/2011  Foreign Exchange Option 11.90 Call 333.00000 311,000 15.28 0.00 0 0
£/R On 13/06/2011 Foreign Exchange Option 11.90 Put 836.00000 880,000 15.28 0.00 0 0
£/R On 13/06/2011  Foreign Exchange Option 11.80 Call 362.00000 338,000 15.09 0.00 0 0
£/R On 13/06/2011  Foreign Exchange Option 11.80 Put 765.00000 807,000 15.09 0.00 0 0
Total £/ R Option 0.00 0 1,940
Total £/ R 2,969,174.60 266 49,755
¥/R On 13/12/2010  Foreign Exchange Future 0.08390 0.08470 419.50 5 286
¥/R On 14/03/2011 Foreign Exchange Future 0.08510 0.08600 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
Total ¥ /R Future 419.50 5 286
¥/R On 13/12/2010  Foreign Exchange Option 0.09 Call 165.00000 133,000 20.34 0.00 0 0
¥/R On 13/12/2010  Foreign Exchange Option 0.09 Put 295.00000 343,000 20.34 0.00 0 0
¥/R On 13/12/2010  Foreign Exchange Option 0.10 Call 18.00000 14,000 24.90 0.00 0 0
¥/R On 13/12/2010  Foreign Exchange Option 0.10 Put 1,148.00000 1,224,000 24.90 0.00 0 0
¥/R On 13/12/2010  Foreign Exchange Option 0.08 Call 878.00000 801,000 18.91 0.00 0 0
¥/R On 13/12/2010  Foreign Exchange Option 0.08 Put 8.00000 11,000 18.91 0.00 0 0
¥/R On 14/03/2011  Foreign Exchange Option 0.09 Call 364.00000 325,000 20.27 0.00 0 0
¥/R On 14/03/2011 Foreign Exchange Option 0.09 Put 464.00000 515,000 20.27 0.00 0 0
¥/R On 14/03/2011 Foreign Exchange Option 0.10 Call 131.00000 115,000 23.23 0.00 0 0
¥/R On 14/03/2011 Foreign Exchange Option 0.10  Put 1,231.00000 1,305,000 23.23 0.00 0 0
¥/R On 14/03/2011  Foreign Exchange Option 0.08 Call 964.00000 888,000 17.72 0.00 0 0
¥/R On 14/03/2011  Foreign Exchange Option 0.08 Put 64.00000 78,000 17.72 0.00 0 0
Total ¥ / R Option 0.00 0 0
Total ¥/R 419.50 5 286
€/R On 13/12/2010  Foreign Exchange Future 9.59330 9.73600 767,464.00 80 11,304
€/R On 14/03/2011 Foreign Exchange Future 9.70850 9.85140 7,300,792.00 752 11,152
€/R On 13/06/2011  Foreign Exchange Future 9.81970 9.96240 29,459.10 3 5,820
Total €/ R Future 8,097,715.10 835 28,276
€/R On 13/12/2010  Foreign Exchange Option 20.20 Call 0.00000 0,000 33.49 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 20.20 Put 10,464.00000 10,607,000 33.49 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 18.20 Call 0.00000 0,000 33.49 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 18.20 Put 8,464.00000 8,607,000 33.49 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 16.20 Call 0.00000 0,000 30.99 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 6,464.00000 6,607,000 30.99 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 14.20 Call 0.00000 0,000 27.45 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 14.20 Put 4,464.00000 4,607,000 27.45 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 12.20 Call 0.00000 0,000 21.71 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 1220 Put 2,464.00000 2,607,000 21.71 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 11.20 Call 1.00000 1,000 18.09 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 11.20 Put 1,465.00000 1,608,000 18.09 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 10.20 Call 33.00000 18,000 14.04 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 10.20 Put 497.00000 625,000 14.04 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 9.20 Call 555.00000 426,000 12.94 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 9.20 Put 19.00000 33,000 12.94 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 8.20 Call 1,536.00000 1,393,000 16.22 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 8.20 Put 0.00000 0,000 16.22 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 12.05 Call 0.00000 0,000 21.21 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 12.05 Put 2,314.00000 2,457,000 21.21 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 20.25 Call 0.00000 0,000 33.49 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 20.25 Put 10,514.00000 10,657,000 33.49 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 18.25 Call 0.00000 0,000 33.49 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 18.25 Put 8,514.00000 8,657,000 33.49 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 16.25 Call 0.00000 0,000 31.08 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 16.25 Put 6,514.00000 6,657,000 31.08 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 14.25 Call 0.00000 0,000 27.54 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 14.25 Put 4,514.00000 4,657,000 27.54 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 12.25 Call 0.00000 0,000 21.88 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 12.25 Put 2,514.00000 2,657,000 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 11.25 Call 1.00000 1,000 18.29 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 11.25 Put 1,515.00000 1,658,000 18.29 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 10.25 Call 28.00000 15,000 14.24 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 10.25 Put 542.00000 672,000 14.24 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 9.25 Call 510.00000 383,000 12.77 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 9.25 Put 24.00000 40,000 12.77 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 8.25 Call 1,486.00000 1,344,000 16.06 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 8.25 Put 0.00000 1,000 16.06 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 20.95 Call 0.00000 0,000 33.49 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 20.95 Put 11,214.00000 11,357,000 33.49 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 18.95 Call 0.00000 0,000 33.49 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 18.95 Put 9,214.00000 9,357,000 33.49 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 16.95 Call 0.00000 0,000 32.33 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 16.95 Put 7,214.00000 7,357,000 32.33 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 14.95 Call 0.00000 0,000 28.77 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 14.95 Put 5,214.00000 5,357,000 28.77 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 1295 Call 0.00000 0,000 24.22 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 12.95 Put 3,214.00000 3,357,000 24.22 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 11.95 Call 0.00000 0,000 20.88 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 11.95 Put 2,214.00000 2,357,000 20.88 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 10.95 Call 3.00000 2,000 17.08 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 10.95 Put 1,217.00000 1,359,000 17.08 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 9.95 Call 76.00000 44,000 13.02 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 9.95 Put 290.00000 401,000 13.02 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 8.95 Call 792.00000 654,000 13.77 0.00 0 0
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Put Yield MTM Option Traded Interest
€/R On 13/12/2010  Foreign Exchange Option 8.95 Put 6.00000 11,000 13.77 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 20.85 Call 0.00000 0,000 33.49 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 20.85 Put 11,114.00000 11,257,000 33.49 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 18.85 Call 0.00000 0,000 33.49 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 18.85 Put 9,114.00000 9,257,000 33.49 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 16.85 Call 0.00000 0,000 32.15 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 16.85 Put 7,114.00000 7,257,000 32.15 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 14.85 Call 0.00000 0,000 28.59 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 14.85 Put 5,114.00000 5,257,000 28.59 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 12.85 Call 0.00000 0,000 23.88 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 12.85 Put 3,114.00000 3,257,000 23.88 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 11.85 Call 0.00000 0,000 20.54 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 11.85 Put 2,114.00000 2,257,000 20.54 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 10.85 Call 4.00000 2,000 16.67 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 10.85 Put 1,118.00000 1,259,000 16.67 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 9.85 Call 104.00000 62,000 12.62 0.00 0 750
€/R On 13/12/2010  Foreign Exchange Option 9.85 Put 218.00000 319,000 12.62 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 8.85 Call 889.00000 750,000 14.11 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 8.85 Put 3.00000 7,000 14.11 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 20.00 Call 0.00000 0,000 33.49 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 20.00 Put 10,264.00000 10,407,000 33.49 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 18.00 Call 0.00000 0,000 33.49 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 18.00 Put 8,264.00000 8,407,000 33.49 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 16.00 Call 0.00000 0,000 30.63 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 16.00 Put 6,264.00000 6,407,000 30.63 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 27.09 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 14.00 Put 4,264.00000 4,407,000 27.09 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 12.00 Call 0.00000 0,000 21.05 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 12.00 Put 2,264.00000 2,407,000 21.05 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 11.00 Call 2.00000 1,000 17.28 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 11.00 Put 1,266.00000 1,408,000 17.28 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 10.00 Call 64.00000 37,000 13.23 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 10.00 Put 328.00000 444,000 13.23 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 9.00 Call 743.00000 607,000 13.61 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 9.00 Put 7.00000 14,000 13.61 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 8.00 Call 1,736.00000 1,593,000 16.85 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 8.00 Put 0.00000 0,000 16.85 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 20.10 Call 0.00000 0,000 33.49 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 20.10 Put 10,364.00000 10,507,000 33.49 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 18.10 Call 0.00000 0,000 33.49 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 18.10  Put 8,364.00000 8,507,000 33.49 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 16.10 Call 0.00000 0,000 30.81 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 16.10 Put 6,364.00000 6,507,000 30.81 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 14.10 Call 0.00000 0,000 27.27 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 14.10 Put 4,364.00000 4,507,000 27.27 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 12.10 Call 0.00000 0,000 21.38 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 1210 Put 2,364.00000 2,507,000 21.38 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 11.10 Call 2.00000 1,000 17.68 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 11.10  Put 1,366.00000 1,508,000 17.68 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 10.10 Call 46.00000 26,000 13.63 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 410.00000 533,000 13.63 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 9.10 Call 648.00000 514,000 13.27 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 9.10 Put 12.00000 21,000 13.27 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 8.10 Call 1,636.00000 1,493,000 16.54 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 8.10 Put 0.00000 0,000 16.54 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 20.40 Call 0.00000 0,000 33.49 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 20.40 Put 10,664.00000 10,807,000 33.49 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 18.40 Call 0.00000 0,000 33.49 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 18.40 Put 8,664.00000 8,807,000 33.49 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 16.40 Call 0.00000 0,000 31.35 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 16.40 Put 6,664.00000 6,807,000 31.35 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 14.40 Call 0.00000 0,000 27.80 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 14.40 Put 4,664.00000 4,807,000 27.80 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 12.40 Call 0.00000 0,000 22.38 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 1240 Put 2,664.00000 2,807,000 22.38 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 11.40 Call 1.00000 0,000 18.90 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 11.40 Put 1,665.00000 1,807,000 18.90 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 10.40 Call 17.00000 9,000 14.85 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 1040 Put 681.00000 816,000 14.85 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 9.40 Call 380.00000 266,000 12.27 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 940 Put 44.00000 73,000 12.27 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 8.40 Call 1,336.00000 1,194,000 15.58 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 840 Put 0.00000 1,000 15.58 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 20.55 Call 0.00000 0,000 33.49 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 20.55 Put 10,814.00000 10,957,000 33.49 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 33.49 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 18.55 Put 8,814.00000 8,957,000 33.49 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 16.55 Call 0.00000 0,000 31.62 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 16.55 Put 6,814.00000 6,957,000 31.62 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 14.55 Call 0.00000 0,000 28.07 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 14.55 Put 4,814.00000 4,957,000 28.07 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 2,814.00000 2,957,000 22.88 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 11.55 Call 1.00000 0,000 19.51 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 11.55 Put 1,815.00000 1,957,000 19.51 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 10.55 Call 10.00000 5,000 15.46 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 10.55 Put 824.00000 962,000 15.46 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 9.55 Call 265.00000 168,000 11.77 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 9.55 Put 79.00000 125,000 11.77 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 8.55 Call 1,187.00000 1,045,000 15.10 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 8.55 Put 1.00000 2,000 15.10 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 19.85 Call 0.00000 0,000 33.49 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 19.85 Put 10,114.00000 10,257,000 33.49 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 17.85 Call 0.00000 0,000 33.49 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 17.85 Put 8,114.00000 8,257,000 33.49 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 15.85 Call 0.00000 0,000 30.37 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 15.85 Put 6,114.00000 6,257,000 30.37 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 13.85 Call 0.00000 0,000 26.83 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 13.85 Put 4,114.00000 4,257,000 26.83 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 7.85 Call 1,886.00000 1,743,000 17.33 0.00 0 0

Page 22 of 28

2010/11/05, 05:55:07PN



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 7.85 Put 0.00000 0,000 17.33 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 19.90 Call 0.00000 0,000 33.49 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 19.90 Put 10,164.00000 10,307,000 33.49 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 17.90 Call 0.00000 0,000 33.49 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 17.90 Put 8,164.00000 8,307,000 33.49 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 15.90 Call 0.00000 0,000 30.45 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 15.90 Put 6,164.00000 6,307,000 30.45 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 13.90 Call 0.00000 0,000 26.92 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 13.90 Put 4,164.00000 4,307,000 26.92 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 11.90 Call 0.00000 0,000 20.71 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 11.90 Put 2,164.00000 2,307,000 20.71 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 10.90 Call 3.00000 2,000 16.87 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 10.90 Put 1,167.00000 1,309,000 16.87 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 9.90 Call 89.00000 52,000 12.82 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 9.90 Put 253.00000 359,000 12.82 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 8.90 Call 840.00000 702,000 13.94 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 8.90 Put 4.00000 9,000 13.94 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 7.90 Call 1,836.00000 1,693,000 1717 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 7.90 Put 0.00000 0,000 1717 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 19.95 Call 0.00000 0,000 33.49 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 19.95 Put 10,214.00000 10,357,000 33.49 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 17.95 Call 0.00000 0,000 33.49 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 17.95 Put 8,214.00000 8,357,000 33.49 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 15.95 Call 0.00000 0,000 30.54 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 15.95 Put 6,214.00000 6,357,000 30.54 0.00 0 0

Page 23 of 28

2010/11/05, 05:55:07PN



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 13.95 Call 0.00000 0,000 27.01 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 13.95 Put 4,214.00000 4,357,000 27.01 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 7.95 Call 1,786.00000 1,643,000 17.01 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 7.95 Put 0.00000 0,000 17.01 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 10.30 Put 587.00000 720,000 14.44 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 10.30 Call 23.00000 13,000 14.44 0.00 0 60
€/R On 13/12/2010  Foreign Exchange Option 9.60 Call 231.00000 140,000 11.61 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 9.60 Put 95.00000 147,000 11.61 0.00 0 750
€/R On 13/12/2010  Foreign Exchange Option 9.30 Call 465.00000 343,000 12.61 0.00 0 0
€/R On 13/12/2010  Foreign Exchange Option 9.30 Put 29.00000 50,000 12.61 0.00 0 1,125
€/R On 14/03/2011  Foreign Exchange Option 9.80 Call 322.00000 250,000 12.68 0.00 0 0
€/R On 14/03/2011 Foreign Exchange Option 9.80 Put 271.00000 342,000 12.68 0.00 0 0
€/R On 14/03/2011  Foreign Exchange Option 9.85 Call 298.00000 232,000 12.83 0.00 0 0
€/R On 14/03/2011  Foreign Exchange Option 9.85 Put 297.00000 374,000 12.83 0.00 0 0
€/R On 14/03/2011  Foreign Exchange Option 9.75 Call 349.00000 269,000 12.52 0.00 0 0
€/R On 14/03/2011  Foreign Exchange Option 9.75 Put 248.00000 311,000 12.52 0.00 0 0
€/R On 14/03/2011  Foreign Exchange Option 9.50 Put 148.00000 190,000 12.35 0.00 0 0
€/R On 14/03/2011  Foreign Exchange Option 9.50 Call 499.00000 398,000 12.35 0.00 0 10,429
€/R On 14/03/2011 Foreign Exchange Option 1040 Put 687.00000 797,000 14.56 0.00 0 0
€/R On 14/03/2011  Foreign Exchange Option 10.40 Call 138.00000 105,000 14.56 0.00 0 14,937
€/R On 14/03/2011  Foreign Exchange Option 10.50 Put 770.00000 884,000 14.87 0.00 0 0
€/R On 14/03/2011  Foreign Exchange Option 10.50 Call 121.00000 92,000 14.87 0.00 0 4,508
€/R On 14/03/2011  Foreign Exchange Option 10.10  Put 459.00000 553,000 13.62 0.00 0 0
€/R On 14/03/2011  Foreign Exchange Option 10.10 Call 210.00000 161,000 13.62 0.00 0 100
€/R On 13/06/2011  Foreign Exchange Option 9.80 Call 482.00000 403,000 12.95 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 320.00000 383,000 12.95 0.00 0 0
€/R On 13/06/2011  Foreign Exchange Option 9.85 Call 456.00000 383,000 13.09 0.00 0 0
€/R On 13/06/2011 Foreign Exchange Option 9.85 Put 344.00000 413,000 13.09 0.00 0 0
€/R On 13/06/2011  Foreign Exchange Option 9.75 Call 509.00000 428,000 12.94 0.00 0 0
€/R On 13/06/2011  Foreign Exchange Option 9.75 Put 297.00000 358,000 12.94 0.00 0 0
Total €/ R Option 0.00 0 33,034
Total €/ R 8,097,715.10 835 61,310
AU$/R On 13/12/2010 Foreign Exchange Future 6.89190 6.90210 6,891.90 1 14,803
AU$ /R On 14/03/2011  Foreign Exchange Future 6.90330 6.91330 3,451,650.00 500 831
AU$/R On 13/06/2011 Foreign Exchange Future 6.91000 6.91880 0.00 0 70
AU$ /R On 19/09/2011  Foreign Exchange Future 6.91320 6.92150 0.00 0 149
Total AU$ / R Future 3,458,541.90 501 15,853
AU$/R On 13/12/2010  Foreign Exchange Option 6.90 Call 96.00000 89,000 10.51 0.00 0 0
AU$/R On 13/12/2010  Foreign Exchange Option 6.90 Put 94.00000 97,000 10.51 0.00 0 0
AU$/R On 13/12/2010  Foreign Exchange Option 6.95 Put 124.00000 128,000 10.86 0.00 0 0
AU$ /R On 13/12/2010  Foreign Exchange Option 6.95 Call 76.00000 70,000 10.86 0.00 0 200
AU$ /R On 14/03/2011  Foreign Exchange Option 6.70 Call 320.00000 312,000 12.03 0.00 0 0
AU$ /R On 14/03/2011  Foreign Exchange Option 6.70 Put 107.00000 109,000 12.03 0.00 0 0
AU$ /R On 14/03/2011  Foreign Exchange Option 6.75 Call 283.00000 276,000 11.74 0.00 0 0
AU$/R On 14/03/2011 Foreign Exchange Option 6.75 Put 120.00000 123,000 11.74 0.00 0 0
AU$ /R On 14/03/2011  Foreign Exchange Option 6.65 Call 358.00000 350,000 12.33 0.00 0 0
AU$/R On 14/03/2011 Foreign Exchange Option 6.65 Put 95.00000 97,000 12.33 0.00 0 0
AU$/R On 13/06/2011  Foreign Exchange Option 6.65 Call 411.00000 405,000 12.10 0.00 0 0
AU$/R On 13/06/2011 Foreign Exchange Option 6.65 Put 142.00000 145,000 12.10 0.00 0 0
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Put Yield MTM Option Traded Interest
AU$ /R On 13/06/2011  Foreign Exchange Option 6.70 Call 375.00000 369,000 11.87 0.00 0 0
AU$/R On 13/06/2011 Foreign Exchange Option 6.70 Put 156.00000 159,000 11.87 0.00 0 0
AU$/R On 13/06/2011  Foreign Exchange Option 6.60 Call 449.00000 442,000 12.34 0.00 0 0
AU$ /R On 13/06/2011  Foreign Exchange Option 6.60 Put 130.00000 132,000 12.34 0.00 0 0
AU$/R On 19/09/2011  Foreign Exchange Option 6.65 Call 458.00000 452,000 12.00 0.00 0 0
AU$/R On 19/09/2011 Foreign Exchange Option 6.65 Put 187.00000 189,000 12.00 0.00 0 0
AU$ /R On 19/09/2011  Foreign Exchange Option 6.70 Call 424.00000 418,000 11.82 0.00 0 0
AU$ /R On 19/09/2011  Foreign Exchange Option 6.70 Put 203.00000 205,000 11.82 0.00 0 0
AU$ /R On 19/09/2011  Foreign Exchange Option 6.60 Call 494.00000 488,000 12.18 0.00 0 0
AU$/R On 19/09/2011 Foreign Exchange Option 6.60 Put 173.00000 175,000 12.18 0.00 0 0
Total AU$ / R Option 0.00 0 200
Total AU$ /R 3,458,541.90 501 16,053
CAD/R On 13/12/2010  Foreign Exchange Future 6.79750 6.81100 0.00 0 679
CAD/R On 14/03/2011 Foreign Exchange Future 6.87310 6.88540 0.00 0 0
Total CAD/ R Future 0.00 0 679
CAD/R On 13/12/2010  Foreign Exchange Option 7.70 Call 1.00000 1,000 14.95 0.00 0 0
CAD/R On 13/12/2010  Foreign Exchange Option 7.70 Put 890.00000 904,000 14.95 0.00 0 0
CAD/R On 13/12/2010  Foreign Exchange Option 7.75 Call 1.00000 0,000 15.28 0.00 0 0
CAD/R On 13/12/2010  Foreign Exchange Option 7.75 Put 940.00000 953,000 15.28 0.00 0 0
CAD/R On 13/12/2010  Foreign Exchange Option 7.65 Call 1.00000 1,000 14.61 0.00 0 0
CAD/R On 13/12/2010  Foreign Exchange Option 7.65 Put 840.00000 854,000 14.61 0.00 0 0
CAD/R On 14/03/2011  Foreign Exchange Option 7.05 Call 120.00000 115,000 11.53 0.00 0 0
CAD/R On 14/03/2011  Foreign Exchange Option 7.05 Put 285.00000 292,000 11.53 0.00 0 0
CAD/R On 14/03/2011  Foreign Exchange Option 7.10 Call 106.00000 101,000 11.69 0.00 0 0
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CAD/R On 14/03/2011  Foreign Exchange Option 7.10 Put 321.00000 328,000 11.69 0.00 0 0
CAD/R On 14/03/2011  Foreign Exchange Option 7.00 Call 136.00000 130,000 11.36 0.00 0 0
CAD/R On 14/03/2011  Foreign Exchange Option 7.00 Put 251.00000 257,000 11.36 0.00 0 0
Total CAD/ R Option 0.00 0 0
Total CAD/ R 0.00 0 679
CHF/R On 13/12/2010  Foreign Exchange Future 7.10770 7.10970 0.00 0 150
CHF /R On 14/03/2011 Foreign Exchange Future 7.20890 7.21030 0.00 0 0
Total CHF / R Future 0.00 0 150
CHF /R On 13/12/2010  Foreign Exchange Option 7.05 Call 166.00000 162,000 14.42 0.00 0 0
CHF /R On 13/12/2010  Foreign Exchange Option 7.05 Put 106.00000 104,000 14.42 0.00 0 0
CHF /R On 13/12/2010  Foreign Exchange Option 7.10 Call 136.00000 133,000 14.07 0.00 0 0
CHF /R On 13/12/2010  Foreign Exchange Option 7.10 Put 126.00000 125,000 14.07 0.00 0 0
CHF /R On 13/12/2010  Foreign Exchange Option 7.00 Call 198.00000 195,000 14.77 0.00 0 0
CHF /R On 13/12/2010  Foreign Exchange Option 7.00 Put 88.00000 87,000 14.77 0.00 0 0
CHF /R On 14/03/2011  Foreign Exchange Option 7.25 Call 237.00000 235,000 14.88 0.00 0 0
CHF /R On 14/03/2011  Foreign Exchange Option 7.25 Put 277.00000 276,000 14.88 0.00 0 0
CHF /R On 14/03/2011  Foreign Exchange Option 7.30 Call 218.00000 216,000 15.06 0.00 0 0
CHF /R On 14/03/2011  Foreign Exchange Option 7.30 Put 308.00000 307,000 15.06 0.00 0 0
CHF /R On 14/03/2011  Foreign Exchange Option 7.20 Call 258.00000 256,000 14.70 0.00 0 0
CHF /R On 14/03/2011 Foreign Exchange Option 7.20 Put 248.00000 247,000 14.70 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 107,240,474.30 15,223 443,392
Total Options 0.00 0 519,807
107,240,474.30 15,223 963,199

Grand Total:
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