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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 Future 6.71070 6.74290 53,927,185.20 8,036 287,586
$/R On 13/06/2011  Foreign Exchange Future 6.79740 6.82900 4,404,715.20 648 59,784
$/R On 19/09/2011  Foreign Exchange Future 6.88900 6.92070 186,003.00 27 9,809
$/R On 19/12/2011 Foreign Exchange Future 6.97480 7.00710 0.00 0 16
Total $ / R Future 58,517,903.40 8,711 357,195
$/R On 14/03/2011  Foreign Exchange Option 8.00 Call 10.00000 9,000 21.23 0.00 0 29,607
$/R On 14/03/2011  Foreign Exchange Option 8.00 Put 1,267.00000 1,298,000 21.23 0.00 0 0
$/R On 14/03/2011  Foreign Exchange Option 8.05 Call 9.00000 8,000 21.53 0.00 0 340
$/R On 14/03/2011  Foreign Exchange Option 8.05 Put 1,316.00000 1,347,000 21.53 0.00 0 0
$/R On 14/03/2011 Foreign Exchange Option 7.95 Call 11.00000 10,000 20.94 0.00 0 0
$/R On 14/03/2011 Foreign Exchange Option 7.95 Put 1,218.00000 1,249,000 20.94 0.00 0 0
$/R On 14/03/2011  Foreign Exchange Option 8.50 Put 1,762.00000 1,793,000 24.18 0.00 0 0
$/R On 14/03/2011  Foreign Exchange Option 8.50 Call 5.00000 4,000 2418 0.00 0 30,000
$/R On 14/03/2011 Foreign Exchange Option 10.50 Put 3,757.00000 3,789,000 29.39 0.00 0 0
$/R On 14/03/2011  Foreign Exchange Option 10.50 Call 0.00000 0,000 29.39 0.00 0 30,000
$/R On 14/03/2011  Foreign Exchange Option 7.30 Put 600.00000 627,000 17.11 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 14/03/2011  Foreign Exchange Option 7.30 Call 43.00000 38,000 17.11 0.00 0 29,607
$/R On 14/03/2011 Foreign Exchange Option 8.40 Put 1,663.00000 1,694,000 23.59 0.00 0 0
$/R On 14/03/2011 Foreign Exchange Option 8.40 Call 6.00000 5,000 23.59 0.00 0 3,000
$/R On 14/03/2011 Foreign Exchange Option 7.50 Put 784.00000 813,000 18.29 0.00 0 0
$/R On 14/03/2011  Foreign Exchange Option 7.50 Call 27.00000 24,000 18.29 0.00 0 12,000
$/R On 14/03/2011  Foreign Exchange Option 7.55 Put 831.00000 860,000 18.58 0.00 0 0
$/R On 14/03/2011  Foreign Exchange Option 7.55 Call 24.00000 21,000 18.58 0.00 0 871
$/R On 14/03/2011  Foreign Exchange Option 7.60 Put 879.00000 908,000 18.88 0.00 0 0
$/R On 14/03/2011  Foreign Exchange Option 7.60 Call 22.00000 19,000 18.88 0.00 0 3,071
$/R On 14/03/2011 Foreign Exchange Option 7.25 Put 555.00000 581,000 16.81 0.00 0 3,000
$/R On 14/03/2011  Foreign Exchange Option 7.25 Call 48.00000 42,000 16.81 0.00 0 10,500
$/R On 14/03/2011  Foreign Exchange Option 7.10 Put 426.00000 450,000 15.93 0.00 0 3,000
$/R On 14/03/2011  Foreign Exchange Option 7.10 Call 69.00000 61,000 15.93 0.00 0 4,780
$/R On 14/03/2011  Foreign Exchange Option 740 Put 691.00000 719,000 17.70 0.00 0 0
$/R On 14/03/2011  Foreign Exchange Option 740 Call 34.00000 30,000 17.70 0.00 0 65
$/R On 14/03/2011  Foreign Exchange Option 7.15 Put 468.00000 493,000 16.22 0.00 0 0
$/R On 14/03/2011  Foreign Exchange Option 7.15 Call 61.00000 54,000 16.22 0.00 0 500
$/R On 14/03/2011 Foreign Exchange Option 7.35 Put 645.00000 672,000 17.40 0.00 0 0
$/R On 14/03/2011 Foreign Exchange Option 7.35 Call 38.00000 33,000 17.40 0.00 0 400
$/R On 14/03/2011 Foreign Exchange Option 7.20 Call 54.00000 48,000 16.52 0.00 0 0
$/R On 14/03/2011 Foreign Exchange Option 7.20 Put 511.00000 537,000 16.52 0.00 0 2,571
$/R On 14/03/2011 Foreign Exchange Option 6.85 Put 235.00000 254,000 14.46 0.00 0 0
$/R On 14/03/2011  Foreign Exchange Option 6.85 Call 128.00000 115,000 14.46 0.00 0 3,000
$/R On 13/06/2011  Foreign Exchange Option 745 Call 111.00000 105,000 17.51 0.00 0 0
$/R On 13/06/2011  Foreign Exchange Option 745 Put 732.00000 758,000 17.51 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 13/06/2011  Foreign Exchange Option 7.50 Call 104.00000 98,000 17.75 0.00 0 300
$/R On 13/06/2011 Foreign Exchange Option 7.50 Put 775.00000 801,000 17.75 0.00 0 0
$/R On 13/06/2011 Foreign Exchange Option 740 Call 118.00000 112,000 17.28 0.00 0 0
$/R On 13/06/2011 Foreign Exchange Option 740 Put 689.00000 715,000 17.28 0.00 0 0
$/R On 13/06/2011  Foreign Exchange Option 6.70 Call 334.00000 316,000 14.59 0.00 0 0
$/R On 13/06/2011 Foreign Exchange Option 6.70 Put 205.00000 219,000 14.59 0.00 0 0
$/R On 19/09/2011  Foreign Exchange Option 8.05 Call 109.00000 106,000 18.93 0.00 0 0
$/R On 19/09/2011  Foreign Exchange Option 8.05 Put 1,238.00000 1,267,000 18.93 0.00 0 0
$/R On 19/09/2011  Foreign Exchange Option 8.10 Call 105.00000 101,000 19.12 0.00 0 0
$/R On 19/09/2011 Foreign Exchange Option 8.10 Put 1,284.00000 1,312,000 19.12 0.00 0 0
$/R On 19/09/2011 Foreign Exchange Option 8.00 Call 114.00000 110,000 18.75 0.00 0 0
$/R On 19/09/2011  Foreign Exchange Option 8.00 Put 1,193.00000 1,221,000 18.75 0.00 0 0
$/R On 19/12/2011  Foreign Exchange Option 7.35 Call 307.00000 295,000 16.32 0.00 0 0
$/R On 19/12/2011  Foreign Exchange Option 7.35 Put 650.00000 670,000 16.32 0.00 0 0
$/R On 19/12/2011  Foreign Exchange Option 740 Call 293.00000 283,000 16.48 0.00 0 0
$/R On 19/12/2011  Foreign Exchange Option 740 Put 686.00000 708,000 16.48 0.00 0 0
$/R On 19/12/2011  Foreign Exchange Option 7.30 Call 320.00000 309,000 16.17 0.00 0 0
$/R On 19/12/2011 Foreign Exchange Option 7.30 Put 613.00000 634,000 16.17 0.00 0 0
Total $ / R Option 0.00 0 166,612
Total $ /R 58,517,903.40 8,711 523,807
$ /R MAXOn 14/03/2011 Foreign Exchange Future 6.71070 6.74290 0.00 0 125
$ /R MAXOn 13/06/2011 Foreign Exchange Future 6.79740 6.82900 0.00 0 0
Total $ / R MAXI Future 0.00 0 125
$ /R MAXOn 14/03/2011  Foreign Exchange Option 7.00 Call 8,818.00000 7,840,000 15.34 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 MAXOn 14/03/2011  Foreign Exchange Option 7.00 Put 34,528.00000 36,770,000 15.34 0.00 0 0
$ /R MAXOn 14/03/2011 Foreign Exchange Option 7.05 Call 7,787.00000 6,908,000 15.63 0.00 0 0
$ /R MAXOn 14/03/2011  Foreign Exchange Option 7.05 Put 38,497.00000 40,838,000 15.63 0.00 0 0
$ /RMAXOn 14/03/2011  Foreign Exchange Option 6.95 Call 9,993.00000 8,905,000 15.05 0.00 0 0
$ /R MAXOn 14/03/2011 Foreign Exchange Option 6.95 Put 30,703.00000 32,835,000 15.05 0.00 0 0
$ /R MAXOn 13/06/2011  Foreign Exchange Option 7.05 Call 19,292.00000 18,141,000 15.65 0.00 0 0
$ /R MAXOn 13/06/2011  Foreign Exchange Option 7.05 Put 41,392.00000 43,401,000 15.65 0.00 0 0
$ /R MAXOn 13/06/2011  Foreign Exchange Option 7.10 Call 17,948.00000 16,878,000 15.88 0.00 0 0
$ /R MAXOn 13/06/2011  Foreign Exchange Option 7.10 Put 45,048.00000 47,138,000 15.88 0.00 0 0
$ /R MAXOn 13/06/2011  Foreign Exchange Option 7.00 Call 20,748.00000 19,512,000 15.41 0.00 0 0
$ /R MAXOn 13/06/2011  Foreign Exchange Option 7.00 Put 37,848.00000 39,772,000 15.41 0.00 0 0
Total $ / R MAXI Option 0.00 0 0
Total $ / R MAXI 0.00 0 125
£/R On 14/03/2011  Foreign Exchange Future 10.36460 10.40200 1,969,274.00 190 45,311
£/R On 13/06/2011 Foreign Exchange Future 10.48860 10.52570 545,407.20 52 2,059
£/R On 19/09/2011 Foreign Exchange Future 10.61690 10.65480 21,233.80 2 2,406
£/R On 19/12/2011 Foreign Exchange Future 10.73560 10.77460 0.00 0 0
Total £/ R Future 2,535,915.00 244 49,776
£/R On 14/03/2011  Foreign Exchange Option 11.80 Call 15.00000 13,000 16.39 0.00 0 0
£/R On 14/03/2011 Foreign Exchange Option 11.80 Put 1,413.00000 1,448,000 16.39 0.00 0 0
£/R On 14/03/2011  Foreign Exchange Option 11.85 Call 13.00000 12,000 16.53 0.00 0 0
£/R On 14/03/2011  Foreign Exchange Option 11.85 Put 1,461.00000 1,497,000 16.53 0.00 0 0
£/R On 14/03/2011  Foreign Exchange Option 11.75 Call 16.00000 14,000 16.26 0.00 0 0
£/R On 14/03/2011  Foreign Exchange Option 11.75  Put 1,364.00000 1,399,000 16.26 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 11.45 Put 1,077.00000 1,111,000 15.48 0.00 0 0
£/R On 14/03/2011 Foreign Exchange Option 11.45 Call 29.00000 26,000 15.48 0.00 0 870
£/R On 14/03/2011  Foreign Exchange Option 12.55 Put 2,152.00000 2,188,000 18.39 0.00 0 0
£/R On 14/03/2011  Foreign Exchange Option 12,55 Call 4.00000 3,000 18.39 0.00 0 870
£/R On 14/03/2011  Foreign Exchange Option 12.00 Put 1,608.00000 1,644,000 16.92 0.00 0 0
£/R On 14/03/2011  Foreign Exchange Option 12.00 Call 10.00000 9,000 16.92 0.00 0 150
£/R On 13/06/2011  Foreign Exchange Option 11.85 Call 91.00000 85,000 16.49 0.00 0 0
£/R On 13/06/2011  Foreign Exchange Option 11.85 Put 1,415.00000 1,446,000 16.49 0.00 0 0
£/R On 13/06/2011  Foreign Exchange Option 11.90 Call 86.00000 80,000 16.60 0.00 0 0
£/R On 13/06/2011 Foreign Exchange Option 11.90 Put 1,460.00000 1,491,000 16.60 0.00 0 0
£/R On 13/06/2011  Foreign Exchange Option 11.80 Call 95.00000 89,000 16.37 0.00 0 0
£/R On 13/06/2011  Foreign Exchange Option 11.80 Put 1,369.00000 1,400,000 16.37 0.00 0 0
£/R On 19/09/2011  Foreign Exchange Option 11.50 Call 250.00000 239,000 15.40 0.00 0 0
£/R On 19/09/2011 Foreign Exchange Option 11.50 Put 1,095.00000 1,122,000 15.40 0.00 0 0
£/R On 19/09/2011  Foreign Exchange Option 11.55 Call 240.00000 230,000 15.50 0.00 0 0
£/R On 19/09/2011  Foreign Exchange Option 11.55  Put 1,135.00000 1,163,000 15.50 0.00 0 0
£/R On 19/09/2011  Foreign Exchange Option 11.45 Call 260.00000 249,000 15.31 0.00 0 0
£/R On 19/09/2011 Foreign Exchange Option 1145 Put 1,055.00000 1,082,000 15.31 0.00 0 0
£/R On 19/12/2011  Foreign Exchange Option 11.65 Call 335.00000 323,000 15.60 0.00 0 0
£/R On 19/12/2011  Foreign Exchange Option 11.65 Put 1,210.00000 1,237,000 15.60 0.00 0 0
£/R On 19/12/2011  Foreign Exchange Option 11.70 Call 325.00000 313,000 15.68 0.00 0 0
£/R On 19/12/2011 Foreign Exchange Option 11.70  Put 1,250.00000 1,277,000 15.68 0.00 0 0
£/R On 19/12/2011  Foreign Exchange Option 11.60 Call 346.00000 333,000 15.52 0.00 0 0
£/R On 19/12/2011  Foreign Exchange Option 11.60 Put 1,171.00000 1,197,000 15.52 0.00 0 0
Total £/ R Option 0.00 0 1,890
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Contract Details Strike Call/ MTM Previous Premium On  Volatility Value Contracts Open

Put Yield MTM Option Traded Interest
Total £/R 2,535,915.00 244 51,666
¥/R On 14/03/2011 Foreign Exchange Future 0.08210 0.08230 0.00 0 731
¥/R On 13/06/2011 Foreign Exchange Future 0.08330 0.08340 0.00 0 0
Total ¥/ R Future 0.00 0 731
¥/R On 14/03/2011  Foreign Exchange Option 0.09 Call 127.00000 118,000 19.90 0.00 0 0
¥/R On 14/03/2011  Foreign Exchange Option 0.09 Put 597.00000 608,000 19.90 0.00 0 0
¥/R On 14/03/2011 Foreign Exchange Option 0.10 Call 26.00000 24,000 23.60 0.00 0 0
¥/R On 14/03/2011  Foreign Exchange Option 0.10 Put 1,496.00000 1,514,000 23.60 0.00 0 0
¥/R On 14/03/2011  Foreign Exchange Option 0.08 Call 594.00000 576,000 16.81 0.00 0 0
¥/R On 14/03/2011 Foreign Exchange Option 0.08 Put 64.00000 66,000 16.81 0.00 0 0
¥/R On 13/06/2011  Foreign Exchange Option 0.09 Call 355.00000 347,000 18.94 0.00 0 0
¥/R On 13/06/2011  Foreign Exchange Option 0.09 Put 515.00000 517,000 18.94 0.00 0 0
¥/R On 13/06/2011  Foreign Exchange Option 0.10 Call 137.00000 133,000 21.91 0.00 0 0
¥/R On 13/06/2011  Foreign Exchange Option 0.10 Put 1,297.00000 1,303,000 21.91 0.00 0 0
¥/R On 13/06/2011 Foreign Exchange Option 0.08 Call 923.00000 914,000 16.73 0.00 0 0
¥/R On 13/06/2011 Foreign Exchange Option 0.08 Put 83.00000 84,000 16.73 0.00 0 0
Total ¥/ R Option 0.00 0 0
Total ¥/R 0.00 0 731
€/R On 14/03/2011  Foreign Exchange Future 8.92620 8.85250 892,620.00 100 18,014
€/R On 13/06/2011 Foreign Exchange Future 9.03770 8.96120 0.00 0 5,920
€/R On 19/09/2011 Foreign Exchange Future 9.15530 9.07760 0.00 0 2,364
€/R On 19/12/2011 Foreign Exchange Future 9.26580 9.18720 0.00 0 0
Total €/ R Future 892,620.00 100 26,298
€/R On 14/03/2011  Foreign Exchange Option 9.80 Call 16.00000 19,000 14.16 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 9.80 Put 964.00000 893,000 14.16 0.00 0 0
€/R On 14/03/2011 Foreign Exchange Option 9.85 Call 14.00000 17,000 14.33 0.00 0 0
€/R On 14/03/2011 Foreign Exchange Option 9.85 Put 1,012.00000 941,000 14.33 0.00 0 0
€/R On 14/03/2011 Foreign Exchange Option 9.75 Call 18.00000 21,000 13.99 0.00 0 0
€/R On 14/03/2011  Foreign Exchange Option 9.75 Put 916.00000 845,000 13.99 0.00 0 0
€/R On 14/03/2011  Foreign Exchange Option 9.50 Put 682.00000 615,000 13.15 0.00 0 0
€/R On 14/03/2011  Foreign Exchange Option 9.50 Call 34.00000 41,000 13.15 0.00 0 10,429
€/R On 14/03/2011  Foreign Exchange Option 10.40 Put 1,552.00000 1,479,000 16.17 0.00 0 0
€/R On 14/03/2011  Foreign Exchange Option 10.40 Call 4.00000 5,000 16.17 0.00 0 14,937
€/R On 14/03/2011 Foreign Exchange Option 10.50 Put 1,651.00000 1,578,000 16.51 0.00 0 0
€/R On 14/03/2011  Foreign Exchange Option 10.50 Call 3.00000 4,000 16.51 0.00 0 4,508
€/R On 14/03/2011  Foreign Exchange Option 10.10  Put 1,256.00000 1,183,000 15.16 0.00 0 0
€/R On 14/03/2011  Foreign Exchange Option 10.10 Call 8.00000 9,000 15.16 0.00 0 100
€/R On 14/03/2011  Foreign Exchange Option 9.60 Call 26.00000 32,000 13.49 0.00 0 0
€/R On 14/03/2011  Foreign Exchange Option 9.60 Put 774.00000 706,000 13.49 0.00 0 3,000
€/R On 13/06/2011  Foreign Exchange Option 9.80 Call 101.00000 111,000 14.84 0.00 0 0
€/R On 13/06/2011  Foreign Exchange Option 9.80 Put 940.00000 873,000 14.84 0.00 0 0
€/R On 13/06/2011 Foreign Exchange Option 9.85 Call 95.00000 104,000 15.02 0.00 0 0
€/R On 13/06/2011 Foreign Exchange Option 9.85 Put 984.00000 916,000 15.02 0.00 0 0
€/R On 13/06/2011  Foreign Exchange Option 9.75 Call 107.00000 117,000 14.66 0.00 0 0
€/R On 13/06/2011  Foreign Exchange Option 9.75 Put 896.00000 829,000 14.66 0.00 0 0
€/R On 19/09/2011  Foreign Exchange Option 9.65 Call 217.00000 236,000 13.81 0.00 0 0
€/R On 19/09/2011  Foreign Exchange Option 9.65 Put 789.00000 731,000 13.81 0.00 0 0
€/R On 19/09/2011  Foreign Exchange Option 9.70 Call 207.00000 224,000 13.94 0.00 0 0
€/R On 19/09/2011  Foreign Exchange Option 9.70  Put 829.00000 769,000 13.94 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 19/09/2011  Foreign Exchange Option 9.60 Call 228.00000 247,000 13.67 0.00 0 0
€/R On 19/09/2011 Foreign Exchange Option 9.60 Put 750.00000 692,000 13.67 0.00 0 0
€/R On 19/12/2011  Foreign Exchange Option 9.80 Call 286.00000 307,000 14.22 0.00 0 0
€/R On 19/12/2011 Foreign Exchange Option 9.80 Put 899.00000 841,000 14.22 0.00 0 0
€/R On 19/12/2011  Foreign Exchange Option 9.85 Call 275.00000 295,000 14.34 0.00 0 0
€/R On 19/12/2011 Foreign Exchange Option 9.85 Put 938.00000 879,000 14.34 0.00 0 0
€/R On 19/12/2011  Foreign Exchange Option 9.75 Call 297.00000 319,000 14.10 0.00 0 0
€/R On 19/12/2011  Foreign Exchange Option 9.75 Put 860.00000 803,000 14.10 0.00 0 0
Total € / R Option 0.00 0 32,974
Total €/R 892,620.00 100 59,272
AU$/R On 14/03/2011 Foreign Exchange Future 6.74810 6.77750 0.00 0 7,893
AU$ /R On 13/06/2011  Foreign Exchange Future 6.75510 6.78530 0.00 0 925
AU$/R On 19/09/2011 Foreign Exchange Future 6.75870 6.78760 0.00 0 5,790
Total AU$ / R Future 0.00 0 14,608
AU$ /R On 14/03/2011  Foreign Exchange Option 6.70 Call 169.00000 150,000 10.34 0.00 0 0
AU$ /R On 14/03/2011  Foreign Exchange Option 6.70 Put 92.00000 102,000 10.34 0.00 0 0
AU$ /R On 14/03/2011  Foreign Exchange Option 6.75 Call 136.00000 119,000 9.94 0.00 0 0
AU$ /R On 14/03/2011  Foreign Exchange Option 6.75 Put 109.00000 121,000 9.94 0.00 0 0
AU$ /R On 14/03/2011  Foreign Exchange Option 6.65 Call 204.00000 184,000 10.74 0.00 0 0
AU$/R On 14/03/2011 Foreign Exchange Option 6.65 Put 77.00000 86,000 10.74 0.00 0 0
AU$ /R On 13/06/2011  Foreign Exchange Option 6.65 Call 280.00000 261,000 11.35 0.00 0 0
AU$ /R On 13/06/2011  Foreign Exchange Option 6.65 Put 145.00000 156,000 11.35 0.00 0 0
AU$/R On 13/06/2011  Foreign Exchange Option 6.70 Call 247.00000 229,000 11.08 0.00 0 0
AU$/R On 13/06/2011 Foreign Exchange Option 6.70 Put 162.00000 174,000 11.08 0.00 0 0
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Put Yield MTM Option Traded Interest
AU$ /R On 13/06/2011  Foreign Exchange Option 6.60 Call 315.00000 295,000 11.63 0.00 0 0
AU$/R On 13/06/2011 Foreign Exchange Option 6.60 Put 130.00000 140,000 11.63 0.00 0 0
AU$ /R On 19/09/2011  Foreign Exchange Option 6.65 Call 333.00000 315,000 11.34 0.00 0 0
AU$ /R On 19/09/2011  Foreign Exchange Option 6.65 Put 195.00000 206,000 11.34 0.00 0 0
AU$/R On 19/09/2011  Foreign Exchange Option 6.70 Call 300.00000 284,000 11.12 0.00 0 0
AU$/R On 19/09/2011  Foreign Exchange Option 6.70 Put 212.00000 225,000 11.12 0.00 0 0
AU$ /R On 19/09/2011  Foreign Exchange Option 6.60 Call 367.00000 348,000 11.56 0.00 0 0
AU$ /R On 19/09/2011  Foreign Exchange Option 6.60 Put 179.00000 189,000 11.56 0.00 0 0
Total AU$ / R Option 0.00 0 0
Total AU$ /R 0.00 0 14,608
CAD/R On 14/03/2011 Foreign Exchange Future 6.70250 6.72590 0.00 0 1,791
CAD/R On 13/06/2011  Foreign Exchange Future 6.77260 6.79560 0.00 0 0
Total CAD/ R Future 0.00 0 1,791
CAD/R On 14/03/2011  Foreign Exchange Option 7.05 Call 25.00000 22,000 10.32 0.00 0 0
CAD/R On 14/03/2011  Foreign Exchange Option 7.05 Put 349.00000 370,000 10.32 0.00 0 0
CAD/R On 14/03/2011  Foreign Exchange Option 7.10 Call 20.00000 18,000 10.56 0.00 0 0
CAD/R On 14/03/2011  Foreign Exchange Option 7.10 Put 394.00000 416,000 10.56 0.00 0 0
CAD/R On 14/03/2011  Foreign Exchange Option 7.00 Call 32.00000 28,000 10.07 0.00 0 0
CAD/R On 14/03/2011  Foreign Exchange Option 7.00 Put 306.00000 326,000 10.07 0.00 0 0
CAD/R On 13/06/2011 Foreign Exchange Option 6.90 Call 154.00000 147,000 11.16 0.00 0 0
CAD/R On 13/06/2011  Foreign Exchange Option 6.90 Put 258.00000 274,000 11.16 0.00 0 0
CAD/R On 13/06/2011  Foreign Exchange Option 6.95 Call 138.00000 131,000 11.31 0.00 0 0
CAD/R On 13/06/2011  Foreign Exchange Option 6.95 Put 292.00000 308,000 11.31 0.00 0 0
CAD/R On 13/06/2011  Foreign Exchange Option 6.85 Call 173.00000 165,000 11.02 0.00 0 0
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Put Yield MTM Option Traded Interest
CAD/R On 13/06/2011  Foreign Exchange Option 6.85 Put 227.00000 242,000 11.02 0.00 0 0
Total CAD/ R Option 0.00 0 0
Total CAD/ R 0.00 0 1,791
CHF /R On 14/03/2011  Foreign Exchange Future 7.15000 7.09360 0.00 0 40
CHF/R On 13/06/2011 Foreign Exchange Future 7.25100 7.19370 0.00 0 0
Total CHF / R Future 0.00 0 40
CHF /R On 14/03/2011  Foreign Exchange Option 7.25 Call 125.00000 145,000 14.79 0.00 0 0
CHF /R On 14/03/2011  Foreign Exchange Option 7.25 Put 281.00000 245,000 14.79 0.00 0 0
CHF /R On 14/03/2011  Foreign Exchange Option 7.30 Call 110.00000 128,000 14.98 0.00 0 0
CHF /R On 14/03/2011  Foreign Exchange Option 7.30 Put 316.00000 278,000 14.98 0.00 0 0
CHF /R On 14/03/2011  Foreign Exchange Option 7.20 Call 141.00000 164,000 14.60 0.00 0 0
CHF /R On 14/03/2011 Foreign Exchange Option 7.20 Put 247.00000 214,000 14.60 0.00 0 0
CHF /R On 13/06/2011  Foreign Exchange Option 7.10 Call 334.00000 365,000 14.70 0.00 0 0
CHF /R On 13/06/2011  Foreign Exchange Option 7.10 Put 240.00000 214,000 14.70 0.00 0 0
CHF /R On 13/06/2011  Foreign Exchange Option 7.15 Call 309.00000 338,000 14.73 0.00 0 0
CHF /R On 13/06/2011  Foreign Exchange Option 7.15 Put 265.00000 237,000 14.73 0.00 0 0
CHF /R On 13/06/2011  Foreign Exchange Option 7.05 Call 360.00000 393,000 14.67 0.00 0 0
CHF /R On 13/06/2011  Foreign Exchange Option 7.05 Put 216.00000 192,000 14.67 0.00 0 0
Total CHF / R Option 0.00 0 0
Total CHF /R 0.00 0 40
RAIN On 14/03/2011 Foreign Exchange Future 13,096.59000 13,075.17000 0.00 0 0
RAIN On 13/06/2011 Foreign Exchange Future 13,269.70000 13,242.59000 0.00 0 0
Total RAIN Future 0.00 0 0
RAIN On 14/03/2011  Foreign Exchange Option ~ 13600.00  Call 0.00000 0,000 2.00 0.00 0 0
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Put Yield MTM Option Traded Interest
RAIN On 14/03/2011  Foreign Exchange Option ~ 13600.00  Put 5,248.00000 5,034,000 2.00 0.00 0 0
RAIN On 14/03/2011 Foreign Exchange Option  13600.01  Call 0.00000 0,000 2.00 0.00 0 0
RAIN On 14/03/2011  Foreign Exchange Option ~ 13600.01  Put 5,248.00000 5,034,000 2.00 0.00 0 0
RAIN On 14/03/2011  Foreign Exchange Option  13599.99  Call 0.00000 0,000 2.00 0.00 0 0
RAIN On 14/03/2011 Foreign Exchange Option  13599.99  Put 5,248.00000 5,034,000 2.00 0.00 0 0
RAIN On 13/06/2011 Foreign Exchange Option ~ 13500.00 Call 0.00000 0,000 0.00 0 0
RAIN On 13/06/2011  Foreign Exchange Option ~ 13500.00  Put 2,574.00000 2,303,000 0.00 0 0
RAIN On 13/06/2011  Foreign Exchange Option ~ 13500.01  Call 0.00000 0,000 0.00 0 0
RAIN On 13/06/2011  Foreign Exchange Option ~ 13500.01  Put 2,574.00000 2,303,000 0.00 0 0
RAIN On 13/06/2011 Foreign Exchange Option  13499.99  Call 0.00000 0,000 0.00 0 0
RAIN On 13/06/2011  Foreign Exchange Option  13499.99  Put 2,574.00000 2,303,000 0.00 0 0
Total RAIN Option 0.00 0 0
Total RAIN 0.00 0 0
YUAN/R On 14/03/2011 Foreign Exchange Future 1.01640 1.01820 0.00 0 0
YUAN/R On 13/06/2011 Foreign Exchange Future 1.03100 1.03220 0.00 0 0
Total YUAN/R Future 0.00 0 0
YUAN/R On 14/03/2011  Foreign Exchange Option 1.05 Call 133.00000 126,000 14.00 0.00 0 0
YUAN/R On 14/03/2011  Foreign Exchange Option 1.05 Put 451.00000 462,000 14.00 0.00 0 0
YUAN/R On 14/03/2011  Foreign Exchange Option 1.10 Call 56.00000 53,000 16.00 0.00 0 0
YUAN/R On 14/03/2011 Foreign Exchange Option 1.10 Put 874.00000 889,000 16.00 0.00 0 0
YUAN/R On 14/03/2011  Foreign Exchange Option 1.00 Call 339.00000 326,000 13.00 0.00 0 0
YUAN/R On 14/03/2011  Foreign Exchange Option 1.00 Put 157.00000 162,000 13.00 0.00 0 0
YUAN/R On 13/06/2011  Foreign Exchange Option 1.05 Call 327.00000 321,000 14.65 0.00 0 0
YUAN/R On 13/06/2011 Foreign Exchange Option 1.05 Put 505.00000 511,000 14.65 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
YUAN/R On 13/06/2011  Foreign Exchange Option 1.10 Call 195.00000 192,000 15.98 0.00 0 0
YUAN/R On 13/06/2011 Foreign Exchange Option 1.10 Put 873.00000 882,000 15.98 0.00 0 0
YUAN/R On 13/06/2011 Foreign Exchange Option 1.00 Call 560.00000 549,000 13.74 0.00 0 0
YUAN/R On 13/06/2011 Foreign Exchange Option 1.00 Put 238.00000 239,000 13.74 0.00 0 0
Total YUAN/R Option 0.00 0 0
Total YUAN/R 0.00 0 0
Total Futures 61,946,438.40 9,055 450,564
Total Options 0.00 0 201,476
Grand Total: 61,946,438.40 9,055 652,040
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