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Daily summary for: 11/04/2011

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 Future 6.70080 6.70770 28,820,140.80 4,301 414,049
$/R On 19/09/2011  Foreign Exchange Future 6.79990 6.80630 360,394.70 53 115,460
$/R On 19/12/2011  Foreign Exchange Future 6.89660 6.90210 379,313.00 55 8,694
$/R On 19/03/2012  Foreign Exchange Future 6.99790 7.00260 0.00 0 638
Total $ / R Future 29,559,848.50 4,409 538,841
$/R On 13/06/2011  Foreign Exchange Option 745 Call 14.00000 12,000 16.36 0.00 0 0
$/R On 13/06/2011  Foreign Exchange Option 745 Put 756.00000 761,000 16.36 0.00 0 0
$/R On 13/06/2011  Foreign Exchange Option 7.50 Call 12.00000 10,000 16.58 0.00 0 800
$/R On 13/06/2011  Foreign Exchange Option 7.50 Put 804.00000 809,000 16.58 0.00 0 0
$/R On 13/06/2011 Foreign Exchange Option 740 Call 16.00000 14,000 16.14 0.00 0 7,200
$/R On 13/06/2011  Foreign Exchange Option 7.40 Put 708.00000 713,000 16.14 0.00 0 1,000
$/R On 13/06/2011  Foreign Exchange Option 6.70 Call 153.00000 145,000 13.06 0.00 0 650
$/R On 13/06/2011 Foreign Exchange Option 6.70 Put 145.00000 144,000 13.06 0.00 0 300
$/R On 13/06/2011  Foreign Exchange Option 7.20 Put 523.00000 527,000 15.26 0.00 0 0
$/R On 13/06/2011  Foreign Exchange Option 7.20 Call 31.00000 28,000 15.26 0.00 0 1,690
$/R On 13/06/2011  Foreign Exchange Option 7.05 Put 393.00000 396,000 14.60 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 7.05 Call 51.00000 47,000 14.60 0.00 0 6,000
$/R On 13/06/2011 Foreign Exchange Option 8.00 Put 1,295.00000 1,301,000 18.78 0.00 0 0
$/R On 13/06/2011 Foreign Exchange Option 8.00 Call 3.00000 2,000 18.78 0.00 0 500
$/R On 13/06/2011  Foreign Exchange Option 7.80 Put 1,097.00000 1,103,000 17.90 0.00 0 0
$/R On 13/06/2011  Foreign Exchange Option 7.80 Call 5.00000 4,000 17.90 0.00 0 1,000
$/R On 13/06/2011 Foreign Exchange Option 7.25 Put 569.00000 573,000 15.48 0.00 0 0
$/R On 13/06/2011  Foreign Exchange Option 7.25 Call 27.00000 24,000 15.48 0.00 0 1,000
$/R On 13/06/2011  Foreign Exchange Option 7.30 Call 23.00000 20,000 15.70 0.00 0 250
$/R On 13/06/2011  Foreign Exchange Option 7.30 Put 615.00000 619,000 15.70 0.00 0 0
$/R On 13/06/2011 Foreign Exchange Option 7.10 Put 435.00000 439,000 14.82 0.00 0 0
$/R On 13/06/2011 Foreign Exchange Option 7.10 Call 43.00000 40,000 14.82 0.00 0 100
$/R On 13/06/2011  Foreign Exchange Option 7.00 Put 352.00000 354,000 14.38 0.00 0 3,000
$/R On 13/06/2011 Foreign Exchange Option 7.00 Call 60.00000 55,000 14.38 0.00 0 19,330
$/R On 13/06/2011 Foreign Exchange Option 7.35 Put 661.00000 666,000 15.92 0.00 0 0
$/R On 13/06/2011  Foreign Exchange Option 7.35 Call 19.00000 17,000 15.92 0.00 0 5,500
$/R On 13/06/2011  Foreign Exchange Option 6.95 Put 312.00000 314,000 14.16 0.00 0 0
$/R On 13/06/2011  Foreign Exchange Option 6.95 Call 70.00000 65,000 14.16 0.00 0 100
$/R On 13/06/2011 Foreign Exchange Option 6.65 Call 181.00000 173,000 13.25 0.00 0 0
$/R On 13/06/2011 Foreign Exchange Option 6.65 Put 123.00000 122,000 13.25 0.00 0 7,200
$/R On 13/06/2011 Foreign Exchange Option 6.85 Call 97.00000 91,000 13.72 0.00 0 0
$/R On 13/06/2011 Foreign Exchange Option 6.85 Put 239.00000 240,000 13.72 0.00 0 2,400
$/R On 13/06/2011 Foreign Exchange Option 6.90 Put 275.00000 276,000 13.94 0.00 0 0
$/R On 13/06/2011  Foreign Exchange Option 6.90 Call 83.00000 77,000 13.94 0.00 0 2,650
$/R On 13/06/2011  Foreign Exchange Option 6.50 Call 280.00000 272,000 13.80 0.00 0 0
$/R On 13/06/2011  Foreign Exchange Option 6.50 Put 72.00000 71,000 13.80 0.00 0 100
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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 6.80 Put 205.00000 206,000 13.50 0.00 0 0
$/R On 13/06/2011  Foreign Exchange Option 6.80 Call 113.00000 107,000 13.50 0.00 0 100
$/R On 13/06/2011 Foreign Exchange Option 6.75 Put 174.00000 174,000 13.28 0.00 0 0
$/R On 13/06/2011  Foreign Exchange Option 6.75 Call 132.00000 125,000 13.28 0.00 0 175
$/R On 19/09/2011  Foreign Exchange Option 8.05 Call 51.00000 47,000 19.97 0.00 0 0
$/R On 19/09/2011  Foreign Exchange Option 8.05 Put 1,295.00000 1,297,000 19.97 0.00 0 0
$/R On 19/09/2011  Foreign Exchange Option 8.10 Call 48.00000 45,000 20.19 0.00 0 0
$/R On 19/09/2011  Foreign Exchange Option 8.10 Put 1,342.00000 1,345,000 20.19 0.00 0 0
$/R On 19/09/2011  Foreign Exchange Option 8.00 Call 54.00000 50,000 19.74 0.00 0 3,000
$/R On 19/09/2011 Foreign Exchange Option 8.00 Put 1,248.00000 1,250,000 19.74 0.00 0 0
$/R On 19/09/2011 Foreign Exchange Option 7.80 Put 1,061.00000 1,063,000 18.84 0.00 0 0
$/R On 19/09/2011  Foreign Exchange Option 7.80 Call 67.00000 63,000 18.84 0.00 0 2,800
$/R On 19/09/2011  Foreign Exchange Option 740 Call 112.00000 106,000 17.03 0.00 0 5,000
$/R On 19/09/2011 Foreign Exchange Option 740 Put 706.00000 706,000 17.03 0.00 0 2,800
$/R On 19/09/2011  Foreign Exchange Option 6.80 Call 268.00000 258,000 14.33 0.00 0 0
$/R On 19/09/2011  Foreign Exchange Option 6.80 Put 262.00000 258,000 14.33 0.00 0 10,000
$/R On 19/09/2011  Foreign Exchange Option 6.90 Call 231.00000 221,000 14.78 0.00 0 0
$/R On 19/09/2011 Foreign Exchange Option 6.90 Put 325.00000 321,000 14.78 0.00 0 10,000
$/R On 19/09/2011 Foreign Exchange Option 745 Put 749.00000 749,000 17.26 0.00 0 0
$/R On 19/09/2011  Foreign Exchange Option 745 Call 105.00000 99,000 17.26 0.00 0 10,000
$/R On 19/09/2011 Foreign Exchange Option 7.60 Put 880.00000 881,000 17.94 0.00 0 0
$/R On 19/09/2011  Foreign Exchange Option 7.60 Call 86.00000 81,000 17.94 0.00 0 200
$/R On 19/09/2011  Foreign Exchange Option 6.70 Call 320.00000 310,000 14.38 0.00 0 0
$/R On 19/09/2011  Foreign Exchange Option 6.70 Put 214.00000 210,000 14.38 0.00 0 5,000
$/R On 19/12/2011  Foreign Exchange Option 7.35 Call 206.00000 200,000 16.30 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 19/12/2011  Foreign Exchange Option 7.35 Put 654.00000 653,000 16.30 0.00 0 0
$/R On 19/12/2011 Foreign Exchange Option 7.40 Call 195.00000 189,000 16.48 0.00 0 0
$/R On 19/12/2011 Foreign Exchange Option 740 Put 693.00000 692,000 16.48 0.00 0 0
$/R On 19/12/2011  Foreign Exchange Option 7.30 Call 217.00000 211,000 16.12 0.00 0 0
$/R On 19/12/2011 Foreign Exchange Option 7.30 Put 615.00000 614,000 16.12 0.00 0 0
$/R On 19/03/2012  Foreign Exchange Option 7.04 Call 398.00000 392,000 15.16 0.00 0 0
$/R On 19/03/2012  Foreign Exchange Option 7.04 Put 431.00000 430,000 15.16 0.00 0 0
$/R On 19/03/2012  Foreign Exchange Option 7.09 Call 380.00000 374,000 15.31 0.00 0 0
$/R On 19/03/2012  Foreign Exchange Option 7.09 Put 463.00000 462,000 15.31 0.00 0 0
$/R On 19/03/2012  Foreign Exchange Option 6.99 Call 418.00000 412,000 15.04 0.00 0 0
$/R On 19/03/2012  Foreign Exchange Option 6.99 Put 401.00000 400,000 15.04 0.00 0 0
$/R On 19/03/2012  Foreign Exchange Option 7.00 Call 412.00000 406,000 15.04 0.00 0 0
$/R On 19/03/2012  Foreign Exchange Option 7.00 Put 409.00000 408,000 15.04 0.00 0 1,000
Total $ / R Option 0.00 0 110,845
Total $/R 29,559,848.50 4,409 649,686
$ /R MAXOn 13/06/2011 Foreign Exchange Future 6.70080 6.70770 0.00 0 280
$ /R MAXOn 19/09/2011 Foreign Exchange Future 6.79990 6.80630 0.00 0 0
Total $ / R MAXI Future 0.00 0 280
$ /R MAXOn 13/06/2011  Foreign Exchange Option 7.05 Call 5,103.00000 4,690,000 14.60 0.00 0 0
$ /R MAXOn 13/06/2011  Foreign Exchange Option 7.05 Put 39,333.00000 39,610,000 14.60 0.00 0 0
$ /R MAXOn 13/06/2011  Foreign Exchange Option 7.10 Call 4,335.00000 3,964,000 14.82 0.00 0 0
$/RMAXOn 13/06/2011  Foreign Exchange Option 7.10 Put 43,565.00000 43,884,000 14.82 0.00 0 0
$ /R MAXOn 13/06/2011  Foreign Exchange Option 7.00 Call 6,001.00000 5,545,000 14.38 0.00 0 0
$ /R MAXOn 13/06/2011  Foreign Exchange Option 7.00 Put 35,231.00000 35,465,000 14.38 0.00 0 0

Page 4 of 12

2011/04/11, 05:38:44PN



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

Put Yield MTM Option Traded Interest
$ /R MAXOn 13/06/2011  Foreign Exchange Option 7.35 Call 1,918.00000 1,710,000 15.92 0.00 0 0
$ /R MAXOn 13/06/2011  Foreign Exchange Option 7.35 Put 66,148.00000 66,630,000 15.92 0.00 0 60
$ /R MAXOn 19/09/2011 Foreign Exchange Option 7.10 Call 17,162.00000 16,301,000 15.68 0.00 0 0
$ /R MAXOn 19/09/2011 Foreign Exchange Option 7.10 Put 46,532.00000 46,311,000 15.68 0.00 0 0
$ /R MAXOn 19/09/2011  Foreign Exchange Option 7.15 Call 15,960.00000 15,130,000 15.91 0.00 0 0
$ /R MAXOn 19/09/2011  Foreign Exchange Option 715 Put 50,330.00000 50,140,000 15.91 0.00 0 0
$ /R MAXOn 19/09/2011  Foreign Exchange Option 7.05 Call 18,468.00000 17,575,000 15.46 0.00 0 0
$ /R MAXOn 19/09/2011  Foreign Exchange Option 7.05 Put 42,838.00000 42,585,000 15.46 0.00 0 0
Total $ / R MAXI Option 0.00 0 60
Total $ / R MAXI 0.00 0 340
£/R On 13/06/2011  Foreign Exchange Future 10.99000 10.98270 549,500.00 50 26,959
£/R On 19/09/2011  Foreign Exchange Future 11.13350 11.12470 12,803,525.00 1,150 30,055
£/R On 19/12/2011  Foreign Exchange Future 11.26940 11.25800 14,086,750.00 1,250 993
Total £ / R Future 27,439,775.00 2,450 58,007
£/R On 13/06/2011  Foreign Exchange Option 11.85 Call 39.00000 37,000 14.73 0.00 0 0
£/R On 13/06/2011 Foreign Exchange Option 11.85 Put 906.00000 897,000 14.73 0.00 0 0
£/R On 13/06/2011  Foreign Exchange Option 11.90 Call 35.00000 33,000 14.87 0.00 0 0
£/R On 13/06/2011  Foreign Exchange Option 11.90 Put 952.00000 943,000 14.87 0.00 0 0
£/R On 13/06/2011  Foreign Exchange Option 11.80 Call 43.00000 41,000 14.59 0.00 0 0
£/R On 13/06/2011 Foreign Exchange Option 11.80 Put 860.00000 851,000 14.59 0.00 0 0
£/R On 13/06/2011 Foreign Exchange Option 10.75 Call 367.00000 367,000 12.63 0.00 0 0
£/R On 13/06/2011 Foreign Exchange Option 10.75 Put 134.00000 127,000 12.63 0.00 0 10
£/R On 13/06/2011  Foreign Exchange Option 11.45 Put 557.00000 547,000 13.63 0.00 0 0
£/R On 13/06/2011 Foreign Exchange Option 11.45 Call 90.00000 87,000 13.63 0.00 0 10
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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 11.55 Call 73.00000 70,000 13.90 0.00 0 0
£/R On 13/06/2011  Foreign Exchange Option 11.55  Put 640.00000 630,000 13.90 0.00 0 100
£/R On 13/06/2011  Foreign Exchange Option 11.95 Call 31.00000 30,000 15.01 0.00 0 0
£/R On 13/06/2011  Foreign Exchange Option 11.95 Put 998.00000 990,000 15.01 0.00 0 100
£/R On 19/09/2011  Foreign Exchange Option 11.50 Call 283.00000 280,000 14.66 0.00 0 0
£/R On 19/09/2011 Foreign Exchange Option 11.50 Put 658.00000 647,000 14.66 0.00 0 0
£/R On 19/09/2011  Foreign Exchange Option 11.55 Call 269.00000 266,000 14.77 0.00 0 0
£/R On 19/09/2011  Foreign Exchange Option 11.55  Put 694.00000 683,000 14.77 0.00 0 0
£/R On 19/09/2011  Foreign Exchange Option 11.45 Call 298.00000 295,000 14.55 0.00 0 0
£/R On 19/09/2011 Foreign Exchange Option 1145 Put 623.00000 612,000 14.55 0.00 0 0
£/R On 19/09/2011  Foreign Exchange Option 11.65 Call 243.00000 240,000 14.98 0.00 0 0
£/R On 19/09/2011  Foreign Exchange Option 11.65 Put 768.00000 757,000 14.98 0.00 0 100
£/R On 19/09/2011 Foreign Exchange Option 12.10 Call 154.00000 151,000 15.93 0.00 0 0
£/R On 19/09/2011  Foreign Exchange Option 1210 Put 1,129.00000 1,118,000 15.93 0.00 0 200
£/R On 19/12/2011  Foreign Exchange Option 11.65 Call 398.00000 398,000 14.97 0.00 0 0
£/R On 19/12/2011  Foreign Exchange Option 11.65 Put 790.00000 779,000 14.97 0.00 0 0
£/R On 19/12/2011  Foreign Exchange Option 11.70 Call 383.00000 383,000 15.05 0.00 0 0
£/R On 19/12/2011 Foreign Exchange Option 11.70  Put 825.00000 814,000 15.05 0.00 0 0
£/R On 19/12/2011  Foreign Exchange Option 11.60 Call 413.00000 414,000 14.88 0.00 0 0
£/R On 19/12/2011 Foreign Exchange Option 11.60 Put 755.00000 745,000 14.88 0.00 0 0
£/R On 19/12/2011  Foreign Exchange Option 12.20 Call 262.00000 261,000 15.92 0.00 0 0
£/R On 19/12/2011 Foreign Exchange Option 1220 Put 1,204.00000 1,192,000 15.92 0.00 0 250
Total £/ R Option 0.00 0 770
Total £/ R 27,439,775.00 2,450 58,777
¥/R On 13/06/2011 Foreign Exchange Future 0.07910 0.07890 0.00 0 657
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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 Future 0.08030 0.08010 0.00 0 16,271
Total ¥/ R Future 0.00 0 16,928
¥/R On 13/06/2011 Foreign Exchange Option 0.09 Call 63.00000 63,000 18.89 0.00 0 0
¥/R On 13/06/2011 Foreign Exchange Option 0.09 Put 673.00000 653,000 18.89 0.00 0 0
¥/R On 13/06/2011  Foreign Exchange Option 0.10 Call 6.00000 6,000 21.69 0.00 0 0
¥/R On 13/06/2011  Foreign Exchange Option 0.10 Put 1,616.00000 1,596,000 21.69 0.00 0 0
¥/R On 13/06/2011  Foreign Exchange Option 0.08 Call 457.00000 470,000 15.86 0.00 0 0
¥/R On 13/06/2011 Foreign Exchange Option 0.08 Put 67.00000 60,000 15.86 0.00 0 0
¥/R On 19/09/2011 Foreign Exchange Option 0.08 Call 374.00000 379,000 17.15 0.00 0 0
¥/R On 19/09/2011 Foreign Exchange Option 0.08 Put 364.00000 349,000 17.15 0.00 0 0
¥/R On 19/09/2011  Foreign Exchange Option 0.09 Call 132.00000 132,000 20.64 0.00 0 0
¥/R On 19/09/2011 Foreign Exchange Option 0.09 Put 1,122.00000 1,102,000 20.64 0.00 0 0
¥/R On 19/09/2011  Foreign Exchange Option 0.07 Call 1,039.00000 1,056,000 14.63 0.00 0 0
¥/R On 19/09/2011  Foreign Exchange Option 0.07 Put 29.00000 26,000 14.63 0.00 0 0
Total ¥ / R Option 0.00 0 0
Total ¥/ R 0.00 0 16,928
€/R On 13/06/2011  Foreign Exchange Future 9.66940 9.66730 580,164.00 60 15,807
€/R On 19/09/2011  Foreign Exchange Future 9.78340 9.78050 17,610,120.00 1,800 51,067
€/R On 19/12/2011  Foreign Exchange Future 9.88930 9.88570 16,811,810.00 1,700 2,000
Total € / R Future 35,002,094.00 3,560 68,874
€/R On 13/06/2011  Foreign Exchange Option 9.80 Call 144.00000 137,000 12.09 0.00 0 0
€/R On 13/06/2011  Foreign Exchange Option 9.80 Put 277.00000 268,000 12.09 0.00 0 0
€/R On 13/06/2011  Foreign Exchange Option 9.85 Call 128.00000 121,000 12.25 0.00 0 0
€/R On 13/06/2011  Foreign Exchange Option 9.85 Put 311.00000 302,000 12.25 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 9.75 Call 162.00000 154,000 11.93 0.00 0 0
€/R On 13/06/2011 Foreign Exchange Option 9.75 Put 245.00000 235,000 11.93 0.00 0 0
€/R On 19/09/2011  Foreign Exchange Option 9.65 Call 412.00000 409,000 13.15 0.00 0 0
€/R On 19/09/2011 Foreign Exchange Option 9.65 Put 282.00000 276,000 13.15 0.00 0 0
€/R On 19/09/2011  Foreign Exchange Option 9.70 Call 386.00000 383,000 13.14 0.00 0 0
€/R On 19/09/2011 Foreign Exchange Option 9.70 Put 306.00000 300,000 13.14 0.00 0 0
€/R On 19/09/2011  Foreign Exchange Option 9.60 Call 440.00000 437,000 13.15 0.00 0 0
€/R On 19/09/2011  Foreign Exchange Option 9.60 Put 260.00000 254,000 13.15 0.00 0 0
€/R On 19/12/2011  Foreign Exchange Option 9.80 Call 487.00000 486,000 13.48 0.00 0 0
€/R On 19/12/2011 Foreign Exchange Option 9.80 Put 401.00000 397,000 13.48 0.00 0 0
€/R On 19/12/2011  Foreign Exchange Option 9.85 Call 463.00000 461,000 13.49 0.00 0 0
€/R On 19/12/2011 Foreign Exchange Option 9.85 Put 427.00000 422,000 13.49 0.00 0 0
€/R On 19/12/2011  Foreign Exchange Option 9.75 Call 513.00000 512,000 13.47 0.00 0 0
€/R On 19/12/2011 Foreign Exchange Option 9.75 Put 377.00000 373,000 13.47 0.00 0 0
Total € / R Option 0.00 0 0
Total €/ R 35,002,094.00 3,560 68,874
AU$/R On 13/06/2011 Foreign Exchange Future 7.01230 7.01120 0.00 0 13,468
AU$/R On 19/09/2011 Foreign Exchange Future 7.02810 7.02590 0.00 0 8,820
AU$/R On 19/12/2011 Foreign Exchange Future 7.04560 7.04190 0.00 0 0
Total AU$ / R Future 0.00 (] 22,288
AU$ /R On 13/06/2011  Foreign Exchange Option 6.65 Call 383.00000 382,000 11.18 0.00 0 0
AU$/R On 13/06/2011 Foreign Exchange Option 6.65 Put 22.00000 20,000 11.18 0.00 0 0
AU$/R On 13/06/2011  Foreign Exchange Option 6.70 Call 339.00000 338,000 10.98 0.00 0 0
AU$/R On 13/06/2011 Foreign Exchange Option 6.70 Put 28.00000 26,000 10.98 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
AU$ /R On 13/06/2011  Foreign Exchange Option 6.60 Call 427.00000 427,000 11.38 0.00 0 0
AU$/R On 13/06/2011 Foreign Exchange Option 6.60 Put 16.00000 15,000 11.38 0.00 0 0
AU$ /R On 19/09/2011  Foreign Exchange Option 6.65 Call 447.00000 447,000 11.32 0.00 0 0
AU$/R On 19/09/2011 Foreign Exchange Option 6.65 Put 71.00000 69,000 11.32 0.00 0 0
AU$/R On 19/09/2011  Foreign Exchange Option 6.70 Call 409.00000 409,000 11.23 0.00 0 0
AU$/R On 19/09/2011 Foreign Exchange Option 6.70 Put 83.00000 81,000 11.23 0.00 0 0
AU$ /R On 19/09/2011  Foreign Exchange Option 6.60 Call 487.00000 487,000 11.42 0.00 0 0
AU$ /R On 19/09/2011  Foreign Exchange Option 6.60 Put 61.00000 59,000 11.42 0.00 0 0
AU$/R On 19/12/2011  Foreign Exchange Option 6.65 Call 494.00000 496,000 11.00 0.00 0 0
AU$/R On 19/12/2011 Foreign Exchange Option 6.65 Put 102.00000 100,000 11.00 0.00 0 0
AU$/R On 19/12/2011  Foreign Exchange Option 6.70 Call 459.00000 460,000 11.00 0.00 0 0
AU$/R On 19/12/2011  Foreign Exchange Option 6.70 Put 117.00000 114,000 11.00 0.00 0 0
AU$/R On 19/12/2011  Foreign Exchange Option 6.60 Call 531.00000 532,000 11.00 0.00 0 0
AU$ /R On 19/12/2011  Foreign Exchange Option 6.60 Put 89.00000 86,000 11.00 0.00 0 0
Total AUS$ / R Option 0.00 0 0
Total AU$ /R 0.00 0 22,288
CAD/R On 13/06/2011 Foreign Exchange Future 7.00960 7.00430 0.00 0 0
CAD/R On 19/09/2011 Foreign Exchange Future 7.09420 7.08770 0.00 0 0
Total CAD/ R Future 0.00 0 0
CAD/R On 13/06/2011  Foreign Exchange Option 6.90 Call 188.00000 186,000 10.72 0.00 0 0
CAD/R On 13/06/2011 Foreign Exchange Option 6.90 Put 84.00000 76,000 10.72 0.00 0 0
CAD/R On 13/06/2011  Foreign Exchange Option 6.95 Call 155.00000 153,000 10.46 0.00 0 0
CAD/R On 13/06/2011  Foreign Exchange Option 6.95 Put 101.00000 93,000 10.46 0.00 0 0
CAD/R On 13/06/2011  Foreign Exchange Option 6.85 Call 223.00000 222,000 10.98 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
CAD/R On 13/06/2011  Foreign Exchange Option 6.85 Put 69.00000 62,000 10.98 0.00 0 0
CAD/R On 19/09/2011 Foreign Exchange Option 7.25 Call 150.00000 147,000 11.38 0.00 0 0
CAD/R On 19/09/2011  Foreign Exchange Option 7.25 Put 312.00000 303,000 11.38 0.00 0 0
CAD/R On 19/09/2011  Foreign Exchange Option 7.30 Call 135.00000 132,000 11.52 0.00 0 0
CAD/R On 19/09/2011  Foreign Exchange Option 7.30 Put 347.00000 338,000 11.52 0.00 0 0
CAD/R On 19/09/2011  Foreign Exchange Option 7.20 Call 167.00000 164,000 11.23 0.00 0 0
CAD/R On 19/09/2011  Foreign Exchange Option 7.20 Put 279.00000 270,000 11.23 0.00 0 0
Total CAD/ R Option 0.00 0 0
Total CAD/ R 0.00 0 0
CHF /R On 13/06/2011 Foreign Exchange Future 7.37620 7.36350 0.00 0 900
CHF /R On 19/09/2011 Foreign Exchange Future 7.48760 7.47470 0.00 0 0
Total CHF / R Future 0.00 0 900
CHF /R On 13/06/2011  Foreign Exchange Option 7.10 Call 347.00000 354,000 15.28 0.00 0 0
CHF /R On 13/06/2011 Foreign Exchange Option 7.10 Put 84.00000 78,000 15.28 0.00 0 0
CHF /R On 13/06/2011  Foreign Exchange Option 7.15 Call 311.00000 316,000 15.04 0.00 0 0
CHF /R On 13/06/2011  Foreign Exchange Option 7.15 Put 98.00000 90,000 15.04 0.00 0 0
CHF /R On 13/06/2011  Foreign Exchange Option 7.05 Call 386.00000 392,000 15.53 0.00 0 0
CHF /R On 13/06/2011  Foreign Exchange Option 7.05 Put 73.00000 66,000 15.53 0.00 0 0
CHF /R On 19/09/2011  Foreign Exchange Option 7.65 Call 235.00000 238,000 15.60 0.00 0 0
CHF/R On 19/09/2011 Foreign Exchange Option 7.65 Put 410.00000 400,000 15.60 0.00 0 0
CHF /R On 19/09/2011  Foreign Exchange Option 7.70 Call 219.00000 221,000 15.72 0.00 0 0
CHF /R On 19/09/2011  Foreign Exchange Option 7.70  Put 444.00000 433,000 15.72 0.00 0 0
CHF /R On 19/09/2011  Foreign Exchange Option 7.60 Call 253.00000 256,000 15.48 0.00 0 0
CHF /R On 19/09/2011  Foreign Exchange Option 7.60 Put 378.00000 368,000 15.48 0.00 0 0
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Contract Details Strike Call/ MTM Previous Premium On  Volatility Value Contracts Open

Put Yield MTM Option Traded Interest
Total CHF / R Option 0.00 0 0
Total CHF /R 0.00 0 900
RAIN On 13/06/2011  Foreign Exchange Future 13,575.38000 13,575.96000 0.00 0 0
Total RAIN Future 0.00 0 0
RAIN On 13/06/2011  Foreign Exchange Option ~ 13500.00  Call 760.00000 754,000 0.00 0 0
RAIN On 13/06/2011 Foreign Exchange Option  13500.00  Put 0.00000 0,000 0.00 0 0
RAIN On 13/06/2011  Foreign Exchange Option ~ 13500.01  Call 760.00000 754,000 0.00 0 0
RAIN On 13/06/2011 Foreign Exchange Option  13500.01  Put 1.00000 0,000 0.00 0 0
RAIN On 13/06/2011  Foreign Exchange Option  13499.99  Call 760.00000 754,000 0.00 0 0
RAIN On 13/06/2011  Foreign Exchange Option ~ 13499.99  Put 0.00000 0,000 0.00 0 0
Total RAIN Option 0.00 0 0
Total RAIN 0.00 0 0
YUAN/R On 13/06/2011 Foreign Exchange Future 1.02750 1.02900 0.00 0 0
YUAN/R On 19/09/2011  Foreign Exchange Future 1.04680 1.04860 0.00 0 0
Total YUAN/R Future 0.00 0 0
YUAN/R On 13/06/2011  Foreign Exchange Option 1.05 Call 155.00000 143,000 13.88 0.00 0 0
YUAN/R On 13/06/2011 Foreign Exchange Option 1.05 Put 365.00000 368,000 13.88 0.00 0 0
YUAN/R On 13/06/2011  Foreign Exchange Option 1.10 Call 60.00000 53,000 15.70 0.00 0 0
YUAN/R On 13/06/2011  Foreign Exchange Option 1.10 Put 770.00000 778,000 15.70 0.00 0 0
YUAN/R On 13/06/2011  Foreign Exchange Option 1.00 Call 393.00000 377,000 12.58 0.00 0 0
YUAN/R On 13/06/2011  Foreign Exchange Option 1.00 Put 103.00000 102,000 12.58 0.00 0 0
YUAN/R On 19/09/2011 Foreign Exchange Option 1.10 Call 239.00000 225,000 15.51 0.00 0 0
YUAN/R On 19/09/2011  Foreign Exchange Option 1.10 Put 753.00000 757,000 15.51 0.00 0 0
YUAN/R On 19/09/2011  Foreign Exchange Option 1.15 Call 147.00000 137,000 16.84 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
YUAN/R On 19/09/2011  Foreign Exchange Option 1.15 Put 1,161.00000 1,169,000 16.84 0.00 0 0
YUAN/R On 19/09/2011  Foreign Exchange Option 1.05 Call 398.00000 380,000 14.24 0.00 0 0
YUAN/R On 19/09/2011 Foreign Exchange Option 1.05 Put 412.00000 412,000 14.24 0.00 0 0
Total YUAN/R Option 0.00 0 0
Total YUAN/R 0.00 0 0
Total Futures 92,001,717.50 10,419 706,118
Total Options 0.00 0 111,675
Grand Total: 92,001,717.50 10,419 817,793
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