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Currency Future & Options High/Low

High/Low for: 28/02/2012

Deal Date  Contract Details Strike  Calll  Product Previous Today Close % Movement Today's High Today's Low Open Interest
Put Close Price Price In MTM
28/02/2012  $/R2012/03/19 Foreign Exchange Future 7.65110 7.55840 1.21159 7.60000 7.5300 194,822
28/02/2012  $/R2012/03/19 7.04 o] Foreign Exchange Future 0.61800 0.52600 14.88673 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 7.04 P Foreign Exchange Future 0.00300 0.00400 33.33333 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 7.09 o] Foreign Exchange Future 0.56900 0.47800 15.99297 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 7.09 P Foreign Exchange Future 0.00400 0.00600 50.00000 0.00000 0.0000 0
28/02/2012  $/R 2012/03/19 6.99 o] Foreign Exchange Future 0.66700 0.57500 13.79310 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 6.99 P Foreign Exchange Future 0.00200 0.00300 50.00000 0.00000 0.0000 0
28/02/2012 $ /R 2012/03/19 7.00 C Foreign Exchange Future 0.65300 0.56200 13.93568 0.00000 0.0000 0
28/02/2012  $/R 2012/03/19 7.00 P Foreign Exchange Future 0.00200 0.00400 100.00000 0.00000 0.0000 1,000
28/02/2012  $/R 2012/03/19 715 c Foreign Exchange Future 0.50600 0.41600 17.78656 0.00000 0.0000 30,100
28/02/2012  $/R2012/03/19 7.15 P Foreign Exchange Future 0.00500 0.00800 60.00000 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 7.25 c Foreign Exchange Future 0.41000 0.32500 20.73171 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 7.25 P Foreign Exchange Future 0.00900 0.01700 88.88889 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 6.80 c Foreign Exchange Future 0.85200 0.76000 10.79812 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 6.80 P Foreign Exchange Future 0.00100 0.00200 100.00000 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 7.20 c Foreign Exchange Future 0.45800 0.37000 19.21397 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 7.20 P Foreign Exchange Future 0.00700 0.01200 71.42857 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 6.75 c Foreign Exchange Future 0.90200 0.80900 10.31042 0.00000 0.0000 0
28/02/2012  $/R 2012/03/19 6.75 P Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 7.55 o] Foreign Exchange Future 0.17000 0.11100 34.70588 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 7.55 P Foreign Exchange Future 0.06900 0.10300 49.27536 0.00000 0.0000 9,200
28/02/2012  $/R2012/03/19 7.95 o] Foreign Exchange Future 0.03600 0.02200 38.88889 0.00000 0.0000 0
28/02/2012  $/R 2012/03/19 7.95 P Foreign Exchange Future 0.33500 0.41400 23.58209 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 7.40 o] Foreign Exchange Future 0.28000 0.20400 27.14286 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 7.40 P Foreign Exchange Future 0.02900 0.04600 58.62069 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 8.30 o] Foreign Exchange Future 0.01100 0.00700 36.36364 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 8.30 P Foreign Exchange Future 0.66000 0.74900 13.48485 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 6.70 o] Foreign Exchange Future 0.95200 0.85900 9.76891 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 6.70 P Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 10,000
28/02/2012  $/R2012/03/19 8.35 o] Foreign Exchange Future 0.00900 0.00500 44.44444 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 8.35 P Foreign Exchange Future 0.70800 0.79700 12.57062 0.00000 0.0000 250
28/02/2012  $/R 2012/03/19 6.85 c Foreign Exchange Future 0.80200 0.71000 11.47132 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 6.85 P Foreign Exchange Future 0.00100 0.00200 100.00000 0.00000 0.0000 0
28/02/2012  $/R 2012/03/19 8.00 o] Foreign Exchange Future 0.02900 0.01800 37.93103 0.00000 0.0000 4,350
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28/02/2012  $/R2012/03/19 8.00 P Foreign Exchange Future 0.37800 0.46000 21.69312 0.00000 0.0000 7,051
28/02/2012  $/R2012/03/19 7.10 c Foreign Exchange Future 0.55500 0.46400 16.39640 0.00000 0.0000 6,500
28/02/2012  $/R 2012/03/19 7.10 P Foreign Exchange Future 0.00400 0.00600 50.00000 0.00000 0.0000 0
28/02/2012  $/R 2012/03/19 6.65 c Foreign Exchange Future 1.00100 0.90900 9.19081 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 6.65 P Foreign Exchange Future 0.00000 0.00100 100.00000 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 7.45 C Foreign Exchange Future 0.24000 0.17000 29.16667 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 7.45 P Foreign Exchange Future 0.03900 0.06200 58.97436 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 8.20 c Foreign Exchange Future 0.01500 0.00900 40.00000 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 8.20 P Foreign Exchange Future 0.56400 0.65100 15.42553 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 7.85 c Foreign Exchange Future 0.05200 0.03200 38.46154 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 7.85 P Foreign Exchange Future 0.25100 0.32400 29.08367 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 7.05 c Foreign Exchange Future 0.60400 0.51300 15.06623 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 7.05 P Foreign Exchange Future 0.00300 0.00500 66.66667 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 6.60 c Foreign Exchange Future 1.05100 0.95900 8.75357 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 6.60 P Foreign Exchange Future 0.00000 0.00100 100.00000 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 7.80 c Foreign Exchange Future 0.06400 0.04000 37.50000 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 7.80 P Foreign Exchange Future 0.21300 0.28200 32.39437 0.00000 0.0000 250
28/02/2012  $/R2012/03/19 8.05 c Foreign Exchange Future 0.02400 0.01500 37.50000 0.00000 0.0000 0
28/02/2012  $/R 2012/03/19 8.05 P Foreign Exchange Future 0.42300 0.50700 19.85816 0.00000 0.0000 4,620
28/02/2012  $/R 2012/03/19 7.90 c Foreign Exchange Future 0.04300 0.02600 39.53488 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 7.90 P Foreign Exchange Future 0.29200 0.36800 26.02740 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 8.15 c Foreign Exchange Future 0.01700 0.01100 35.29412 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 8.15 P Foreign Exchange Future 0.51600 0.60300 16.86047 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 7.35 C Foreign Exchange Future 0.32100 0.24200 24.61059 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 7.35 P Foreign Exchange Future 0.02000 0.03400 70.00000 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 7.30 c Foreign Exchange Future 0.36500 0.28300 22.46575 0.00000 0.0000 0
28/02/2012  $/R 2012/03/19 7.30 P Foreign Exchange Future 0.01400 0.02500 78.57143 0.00000 0.0000 100
28/02/2012  $/R 2012/03/19 6.90 c Foreign Exchange Future 0.75200 0.66000 12.23404 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 6.90 P Foreign Exchange Future 0.00100 0.00200 100.00000 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 7.70 c Foreign Exchange Future 0.09400 0.06000 36.17021 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 7.70 P Foreign Exchange Future 0.14300 0.20200 41.25874 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 8.10 c Foreign Exchange Future 0.02000 0.01300 35.00000 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 8.10 P Foreign Exchange Future 0.46900 0.55500 18.33689 0.00000 0.0000 366
28/02/2012  $/R2012/03/19 7.50 c Foreign Exchange Future 0.20400 0.13900 31.86275 0.00000 0.0000 5,000
28/02/2012  $/R2012/03/19 7.50 P Foreign Exchange Future 0.05300 0.08100 52.83019 0.00000 0.0000 2,520
28/02/2012  $/R2012/03/19 6.40 c Foreign Exchange Future 1.25100 1.15900 7.35412 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 6.40 P Foreign Exchange Future 0.00000 0.00100 100.00000 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 6.15 c Foreign Exchange Future 1.50100 1.40800 6.19587 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 6.15 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 7.60 c Foreign Exchange Future 0.14000 0.09100 35.00000 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 7.60 P Foreign Exchange Future 0.08900 0.13300 49.43820 0.00000 0.0000 13,860
28/02/2012  $/R 2012/03/19 8.25 c Foreign Exchange Future 0.01200 0.00800 33.33333 0.00000 0.0000 6,620
28/02/2012  $/R 2012/03/19 8.25 P Foreign Exchange Future 0.61100 0.70000 14.56628 0.00000 0.0000 0
28/02/2012  $/R 2012/03/19 6.20 c Foreign Exchange Future 1.45100 1.35800 6.40937 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 6.20 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0

Page 2 of 12

2012/02/28, 06:01:38PM



Deal Date = Contract Details Strike  Calll  Product Previous Today Close % Movement Today's High Today's Low Open Interest
Put Close Price Price In MTM

28/02/2012  $/R2012/03/19 6.95 C Foreign Exchange Future 0.70300 0.61100 13.08677 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 6.95 P Foreign Exchange Future 0.00200 0.00300 50.00000 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 7.75 c Foreign Exchange Future 0.07800 0.04900 37.17949 0.00000 0.0000 0
28/02/2012 $ /R 2012/03/19 7.75 P Foreign Exchange Future 0.17700 0.24100 36.15819 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 8.40 o] Foreign Exchange Future 0.00800 0.00400 50.00000 0.00000 0.0000 4,850
28/02/2012  $/R2012/03/19 8.40 P Foreign Exchange Future 0.75700 0.84600 11.75694 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 6.45 o] Foreign Exchange Future 1.20100 1.10900 7.66028 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 6.45 P Foreign Exchange Future 0.00000 0.00100 100.00000 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 7.65 o] Foreign Exchange Future 0.11400 0.07400 35.08772 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 7.65 P Foreign Exchange Future 0.11300 0.16600 46.90265 0.00000 0.0000 166
28/02/2012  $/R2012/03/19 6.55 o] Foreign Exchange Future 1.10100 1.00900 8.35604 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 6.55 P Foreign Exchange Future 0.00000 0.00100 100.00000 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 6.50 o] Foreign Exchange Future 1.15100 1.05900 7.99305 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 6.50 P Foreign Exchange Future 0.00000 0.00100 100.00000 0.00000 0.0000 2,420
28/02/2012  $/R 2012/03/19 6.35 c Foreign Exchange Future 1.30100 1.20800 7.14835 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 6.35 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
28/02/2012 $ /R 2012/03/19 6.10 C Foreign Exchange Future 1.55100 1.45800 5.99613 0.00000 0.0000 0
28/02/2012  $/R 2012/03/19 6.10 P Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 8.45 c Foreign Exchange Future 0.00600 0.00300 50.00000 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 8.45 P Foreign Exchange Future 0.80500 0.89500 11.18012 0.00000 0.0000 250
28/02/2012  $/R2012/03/19 8.50 c Foreign Exchange Future 0.00500 0.00300 40.00000 0.00000 0.0000 6,750
28/02/2012  $/R2012/03/19 8.50 P Foreign Exchange Future 0.85400 0.94500 10.65574 0.00000 0.0000 190
28/02/2012  $/R2012/03/19 8.80 o] Foreign Exchange Future 0.00100 0.00100 0.00000 0.00000 0.0000 3
28/02/2012  $/R2012/03/19 8.80 P Foreign Exchange Future 1.15000 1.24300 8.08696 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 9.00 P Foreign Exchange Future 1.35000 1.44200 6.81481 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 9.00 o] Foreign Exchange Future 0.00100 0.00000 100.00000 0.00000 0.0000 4,100
28/02/2012  $/R2012/03/19 8.60 c Foreign Exchange Future 0.00300 0.00200 33.33333 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 8.60 P Foreign Exchange Future 0.95200 1.04400 9.66387 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 8.65 o] Foreign Exchange Future 0.00300 0.00100 66.66667 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 8.65 P Foreign Exchange Future 1.00200 1.09300 9.08184 0.00000 0.0000 176
28/02/2012  $/R2012/03/19 8.75 P Foreign Exchange Future 1.10100 1.19300 8.35604 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 8.75 o] Foreign Exchange Future 0.00200 0.00100 50.00000 0.00000 0.0000 15,860
28/02/2012  $/R2012/03/19 8.70 P Foreign Exchange Future 1.05100 1.14300 8.75357 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 8.70 o] Foreign Exchange Future 0.00200 0.00100 50.00000 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 9.25 P Foreign Exchange Future 1.59900 1.69200 5.81614 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 9.25 o] Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 2,000
28/02/2012  $/R2012/03/19 9.50 P Foreign Exchange Future 1.84900 1.94200 5.02975 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 9.50 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 2,000
28/02/2012  $/R 2012/03/19 9.20 P Foreign Exchange Future 1.54900 1.64200 6.00387 0.00000 0.0000 0
28/02/2012  $/R2012/03/19 9.20 c Foreign Exchange Future 0.00000 0.00000 0.00000 0.00000 0.0000 4,850
28/02/2012  $/R 2012/06/18 Foreign Exchange Future 7.75280 7.65830 1.21891 7.68140 7.6350 69,664
28/02/2012  $/R 2012/06/18 7.25 c Foreign Exchange Future 0.57900 0.50300 13.12608 0.00000 0.0000

28/02/2012  $/R 2012/06/18 7.25 P Foreign Exchange Future 0.07600 0.09500 25.00000 0.00000 0.0000 0
28/02/2012  $/R 2012/06/18 7.30 c Foreign Exchange Future 0.54000 0.46900 13.14815 0.00000 0.0000 0
28/02/2012  $/R 2012/06/18 7.30 P Foreign Exchange Future 0.08700 0.11100 27.58621 0.00000 0.0000 0
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28/02/2012  $/R2012/06/18 7.20 C Foreign Exchange Future 0.61800 0.54100 12.45955 0.00000 0.0000 0
28/02/2012  $/R2012/06/18 7.20 P Foreign Exchange Future 0.06500 0.08300 27.69231 0.00000 0.0000 0
28/02/2012  $/R 2012/06/18 8.10 c Foreign Exchange Future 0.17200 0.14500 15.69767 0.00000 0.0000 0
28/02/2012  $/R 2012/06/18 8.10 P Foreign Exchange Future 0.51900 0.58700 13.10212 0.00000 0.0000 132
28/02/2012  $/R2012/06/18 6.75 P Foreign Exchange Future 0.01800 0.02200 2222222 0.00000 0.0000 0
28/02/2012  $/R 2012/06/18 6.75 C Foreign Exchange Future 1.02100 0.93000 8.91283 0.00000 0.0000 4,850
28/02/2012  $/R 2012/06/18 8.50 c Foreign Exchange Future 0.10400 0.08700 16.34615 0.00000 0.0000 0
28/02/2012  $/R 2012/06/18 8.50 P Foreign Exchange Future 0.85100 0.92900 9.16569 0.00000 0.0000 100
28/02/2012  $/R 2012/06/18 8.65 c Foreign Exchange Future 0.08700 0.07300 16.09195 0.00000 0.0000 0
28/02/2012  $/R2012/06/18 8.65 P Foreign Exchange Future 0.98400 1.06500 8.23171 0.00000 0.0000 0
28/02/2012  $/R 2012/06/18 8.75 c Foreign Exchange Future 0.07800 0.06600 15.38462 0.00000 0.0000 0
28/02/2012  $/R 2012/06/18 8.75 P Foreign Exchange Future 1.07500 1.15800 7.72093 0.00000 0.0000 132
28/02/2012  $/R 2012/06/18 7.00 c Foreign Exchange Future 0.78800 0.70400 10.65990 0.00000 0.0000 0
28/02/2012  $/R 2012/06/18 7.00 P Foreign Exchange Future 0.03500 0.04600 31.42857 0.00000 0.0000 2,000
28/02/2012  $/R 2012/06/18 7.50 c Foreign Exchange Future 0.40800 0.35000 14.21569 0.00000 0.0000 0
28/02/2012  $/R 2012/06/18 7.50 P Foreign Exchange Future 0.15500 0.19200 23.87097 0.00000 0.0000 14,000
28/02/2012  $/R 2012/06/18 8.00 c Foreign Exchange Future 0.19800 0.16700 15.65657 0.00000 0.0000 0
28/02/2012  $/R 2012/06/18 8.00 P Foreign Exchange Future 0.44500 0.50900 14.38202 0.00000 0.0000 2,000
28/02/2012  $/R 2012/06/18 8.20 c Foreign Exchange Future 0.15100 0.12700 15.89404 0.00000 0.0000 10,000
28/02/2012  $/R2012/06/18 8.20 P Foreign Exchange Future 0.59800 0.66900 11.87291 0.00000 0.0000 132
28/02/2012  $/R2012/06/18 7.75 c Foreign Exchange Future 0.28200 0.24000 14.89362 0.00000 0.0000 0
28/02/2012  $/R2012/06/18 7.75 P Foreign Exchange Future 0.27900 0.33200 18.99642 0.00000 0.0000 5,000
28/02/2012  $/R2012/06/18 8.85 P Foreign Exchange Future 1.16700 1.25100 7.19794 0.00000 0.0000 0
28/02/2012  $/R2012/06/18 8.85 C Foreign Exchange Future 0.07000 0.05900 15.71429 0.00000 0.0000 5,000
28/02/2012  $/R2012/06/18 7.70 C Foreign Exchange Future 0.30400 0.25800 15.13158 0.00000 0.0000 0
28/02/2012  $/R2012/06/18 7.70 P Foreign Exchange Future 0.25100 0.30000 19.52191 0.00000 0.0000 10,000
28/02/2012  $/R 2012/06/18 9.25 P Foreign Exchange Future 1.54400 1.63200 5.69948 0.00000 0.0000 0
28/02/2012  $/R 2012/06/18 9.25 c Foreign Exchange Future 0.04700 0.04000 14.89362 0.00000 0.0000 2,500
28/02/2012  $/R2012/09/17 Foreign Exchange Future 7.85570 7.75940 1.22586 7.76360 7.7440 6,983
28/02/2012  $/R2012/09/17 7.20 c Foreign Exchange Future 0.76900 0.69300 9.88296 0.00000 0.0000 0
28/02/2012  $/R2012/09/17 7.20 P Foreign Exchange Future 0.11300 0.13400 18.58407 0.00000 0.0000 0
28/02/2012  $/R2012/09/17 7.25 c Foreign Exchange Future 0.73300 0.65800 10.23192 0.00000 0.0000 0
28/02/2012  $/R 2012/09/17 7.25 P Foreign Exchange Future 0.12700 0.14900 17.32283 0.00000 0.0000 0
28/02/2012  $/R2012/09/17 7.15 c Foreign Exchange Future 0.80700 0.72900 9.66543 0.00000 0.0000 16,000
28/02/2012  $/R2012/09/17 7.15 P Foreign Exchange Future 0.10100 0.12000 18.81188 0.00000 0.0000 9,200
28/02/2012  $/R 2012/09/17 7.30 P Foreign Exchange Future 0.14100 0.16600 17.73050 0.00000 0.0000 0
28/02/2012  $/R 2012/09/17 7.30 c Foreign Exchange Future 0.69700 0.62500 10.32999 0.00000 0.0000 37,000
28/02/2012  $/R 2012/09/17 9.10 P Foreign Exchange Future 1.38200 1.46400 5.93343 0.00000 0.0000 0
28/02/2012  $/R 2012/09/17 9.10 c Foreign Exchange Future 0.13800 0.12300 10.86957 0.00000 0.0000 360
28/02/2012  $/R2012/09/17 7.90 c Foreign Exchange Future 0.38500 0.34200 11.16883 0.00000 0.0000 0
28/02/2012  $/R 2012/09/17 7.90 P Foreign Exchange Future 0.42900 0.48300 12.58741 0.00000 0.0000 360
28/02/2012  $/R 2012/09/17 8.60 c Foreign Exchange Future 0.20500 0.18200 11.21951 0.00000 0.0000 2,000
28/02/2012  $/R 2012/09/17 8.60 P Foreign Exchange Future 0.94900 1.02300 7.79768 0.00000 0.0000 4,000
28/02/2012  $/R 2012/09/17 9.20 P Foreign Exchange Future 1.47300 1.55600 5.63476 0.00000 0.0000 0
28/02/2012  $/R 2012/09/17 9.20 c Foreign Exchange Future 0.12900 0.11500 10.85271 0.00000 0.0000 5,500
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28/02/2012  $/R 2012/09/17 8.80 P Foreign Exchange Future 1.11800 1.19600 6.97674 0.00000 0.0000 1,500
28/02/2012  $/R 2012/09/17 8.80 o] Foreign Exchange Future 0.17400 0.15500 10.91954 0.00000 0.0000 0
28/02/2012 $ /R 2012/09/17 7.70 C Foreign Exchange Future 0.46700 0.41700 10.70664 0.00000 0.0000 0
28/02/2012  $/R 2012/09/17 7.70 P Foreign Exchange Future 0.31100 0.35800 15.11254 0.00000 0.0000 2,500
28/02/2012  $/R2012/09/17 8.40 P Foreign Exchange Future 0.78700 0.85700 8.89454 0.00000 0.0000 0
28/02/2012  $/R 2012/09/17 8.40 o] Foreign Exchange Future 0.24300 0.21600 1111111 0.00000 0.0000 2,500
28/02/2012  $/R 2012/09/17 8.10 o] Foreign Exchange Future 0.31900 0.28300 11.28527 0.00000 0.0000 0
28/02/2012  $/R 2012/09/17 8.10 P Foreign Exchange Future 0.56300 0.62400 10.83481 0.00000 0.0000 2,000
28/02/2012  $/R2012/12/14 Foreign Exchange Future 7.95640 7.85950 1.21789 0.00000 0.0000 9,800
28/02/2012  $/R2012/12/14 7.70 o] Foreign Exchange Future 0.60900 0.55700 8.53859 0.00000 0.0000 0
28/02/2012  $/R2012/12/14 7.70 P Foreign Exchange Future 0.35300 0.39800 12.74788 0.00000 0.0000 0
28/02/2012  $/R2012/12/14 7.75 o] Foreign Exchange Future 0.58600 0.53600 8.53242 0.00000 0.0000 0
28/02/2012  $/R2012/12/14 7.75 P Foreign Exchange Future 0.38000 0.42700 12.36842 0.00000 0.0000 0
28/02/2012  $/R2012/12/14 7.65 c Foreign Exchange Future 0.63200 0.57900 8.38608 0.00000 0.0000 0
28/02/2012  $/R2012/12/14 7.65 P Foreign Exchange Future 0.32600 0.37000 13.49693 0.00000 0.0000 0
28/02/2012  $/R2012/12/14 8.00 P Foreign Exchange Future 0.53100 0.58500 10.16949 0.00000 0.0000 540
28/02/2012  $/R2012/12/14 8.00 c Foreign Exchange Future 0.48700 0.44400 8.82957 0.00000 0.0000 300
28/02/2012  $/R2012/12/14 9.10 P Foreign Exchange Future 1.37400 1.45200 5.67686 0.00000 0.0000 0
28/02/2012  $/R2012/12/14 9.10 c Foreign Exchange Future 0.23000 0.21100 8.26087 0.00000 0.0000 540
28/02/2012  $/R2013/03/18 Foreign Exchange Future 8.05790 7.96160 1.19510 0.00000 0.0000 0
28/02/2012  $/R2013/03/18 7.95 c Foreign Exchange Future 0.63500 0.58700 7.55906 0.00000 0.0000 0
28/02/2012  $/R2013/03/18 7.95 P Foreign Exchange Future 0.52700 0.57500 9.10816 0.00000 0.0000 0
28/02/2012  $/R2013/03/18 8.00 o] Foreign Exchange Future 0.61600 0.56900 7.62987 0.00000 0.0000 0
28/02/2012  $/R2013/03/18 8.00 P Foreign Exchange Future 0.55800 0.60700 8.78136 0.00000 0.0000 0
28/02/2012  $/R2013/03/18 7.90 C Foreign Exchange Future 0.65400 0.60500 7.49235 0.00000 0.0000 0
28/02/2012  $/R2013/03/18 7.90 P Foreign Exchange Future 0.49600 0.54300 9.47581 0.00000 0.0000 0
28/02/2012  $/R2013/03/18 9.10 P Foreign Exchange Future 1.37200 1.44100 5.02915 0.00000 0.0000 0
28/02/2012  $/R2013/03/18 9.10 o] Foreign Exchange Future 0.33000 0.30300 8.18182 0.00000 0.0000 180
28/02/2012  $/R2013/03/18 8.10 o] Foreign Exchange Future 0.58000 0.53400 7.93103 0.00000 0.0000 0
28/02/2012  $/R2013/03/18 8.10 P Foreign Exchange Future 0.62200 0.67200 8.03859 0.00000 0.0000 180
28/02/2012  $/R2013/12/13 Foreign Exchange Future 8.23550 8.14020 1.15719 0.00000 0.0000 659
28/02/2012  $/R2013/12/13 8.98 o] Foreign Exchange Future 0.60600 0.57300 5.44554 0.00000 0.0000 0
28/02/2012  $/R2013/12/13 8.98 P Foreign Exchange Future 1.34800 1.41100 467359 0.00000 0.0000 0
28/02/2012  $/R2013/12/13 9.03 o] Foreign Exchange Future 0.59400 0.56200 5.38721 0.00000 0.0000 0
28/02/2012  $/R2013/12/13 9.03 P Foreign Exchange Future 1.38600 1.45000 4.61760 0.00000 0.0000 0
28/02/2012  $/R2013/12/13 8.93 o] Foreign Exchange Future 0.61800 0.58400 5.50162 0.00000 0.0000 0
28/02/2012  $/R2013/12/13 8.93 P Foreign Exchange Future 1.31000 1.37200 473282 0.00000 0.0000 0
28/02/2012  $/R2014/12/12 Foreign Exchange Future 8.88080 8.78990 1.02356 0.00000 0.0000 0
28/02/2012  $/R2014/12/12 8.50 c Foreign Exchange Future 1.31300 1.26400 3.73191 0.00000 0.0000 0
28/02/2012  $/R2014/12/12 8.50 P Foreign Exchange Future 0.93200 0.97400 450644 0.00000 0.0000 0
28/02/2012 $ /R 2014/12/12 8.55 C Foreign Exchange Future 1.29300 1.24500 3.71230 0.00000 0.0000 0
28/02/2012  $/R2014/12/12 8.55 P Foreign Exchange Future 0.96200 1.00500 4.46985 0.00000 0.0000 0
28/02/2012  $/R2014/12/12 8.45 c Foreign Exchange Future 1.33400 1.28400 3.74813 0.00000 0.0000 0
28/02/2012  $/R2014/12/12 8.45 P Foreign Exchange Future 0.90300 0.94400 454042 0.00000 0.0000 0
28/02/2012  $/R2014/12/12 8.00 P Foreign Exchange Future 0.62500 0.66300 6.08000 0.00000 0.0000 0
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28/02/2012  $/R 2014/12/12 8.00 C Foreign Exchange Future 1.50600 1.45300 3.51926 0.00000 0.0000 200

28/02/2012  $/R2015/12/14 Foreign Exchange Future 9.95490 9.86400 0.91312 0.00000 0.0000 0
28/02/2012 $ /R 2015/12/14 9.20 C Foreign Exchange Future 1.89300 1.84300 2.64131 0.00000 0.0000 0
28/02/2012  $/R2015/12/14 9.20 P Foreign Exchange Future 1.13800 1.17900 3.60281 0.00000 0.0000 0
28/02/2012  $/R2015/12/14 9.25 c Foreign Exchange Future 1.87300 1.82300 2.66951 0.00000 0.0000 0
28/02/2012  $/R2015/12/14 9.25 P Foreign Exchange Future 1.16800 1.20900 3.51027 0.00000 0.0000 0
28/02/2012  $/R2015/12/14 9.15 c Foreign Exchange Future 1.91500 1.86400 2.66319 0.00000 0.0000 0
28/02/2012  $/R2015/12/14 9.15 P Foreign Exchange Future 1.11000 1.15000 3.60360 0.00000 0.0000 0
28/02/2012  $/R MAXI 2012/03/19 Foreign Exchange Future 7.65110 7.55840 1.21159 7.55000 7.5447 410

28/02/2012  $/R MAXI 2012/03/19 7.55 c Foreign Exchange Future 0.17033 0.11118 34.72671 0.00000 0.0000 0
28/02/2012  $/R MAXI 2012/03/19 7.55 P Foreign Exchange Future 0.06923 0.10278 48.46165 0.00000 0.0000 0
28/02/2012  $/R MAXI 2012/03/19 7.60 c Foreign Exchange Future 0.14026 0.09101 35.11336 0.00000 0.0000 0
28/02/2012  $/R MAXI 2012/03/19 7.60 P Foreign Exchange Future 0.08916 0.13261 48.73262 0.00000 0.0000 0
28/02/2012  $/R MAXI 2012/03/19 7.50 c Foreign Exchange Future 0.20372 0.13873 31.90163 0.00000 0.0000 0
28/02/2012  $/R MAXI 2012/03/19 7.50 P Foreign Exchange Future 0.05262 0.08033 52.66059 0.00000 0.0000 0
28/02/2012  $/R MAXI 2012/03/19 8.20 P Foreign Exchange Future 0.56344 0.65066 15.47991 0.00000 0.0000 0
28/02/2012  $/R MAXI 2012/03/19 8.20 c Foreign Exchange Future 0.01454 0.00906 37.68913 0.00000 0.0000 80
28/02/2012  $/R MAXI 2012/06/18 Foreign Exchange Future 7.75280 7.65830 1.21891 0.00000 0.0000 611

28/02/2012  $/R MAXI 2012/06/18 8.35 c Foreign Exchange Future 0.12440 0.10499 15.60289 0.00000 0.0000 0
28/02/2012  $/R MAXI 2012/06/18 8.35 P Foreign Exchange Future 0.72160 0.79669 10.40604 0.00000 0.0000 0
28/02/2012  $/R MAXI 2012/06/18 8.40 c Foreign Exchange Future 0.11690 0.09867 15.59453 0.00000 0.0000 0
28/02/2012  $/R MAXI 2012/06/18 8.40 P Foreign Exchange Future 0.76410 0.84037 9.98168 0.00000 0.0000 0
28/02/2012  $/R MAXI 2012/06/18 8.30 c Foreign Exchange Future 0.13251 0.11183 15.60637 0.00000 0.0000 0
28/02/2012  $/R MAXI 2012/06/18 8.30 P Foreign Exchange Future 0.67971 0.75353 10.86051 0.00000 0.0000 0
28/02/2012  £/R 2012/03/19 Foreign Exchange Future 12.12210 11.96490 1.29681 11.99400 11.9500 14,504
28/02/2012  £/R 2012/03/19 11.45 c Foreign Exchange Future 0.68400 0.53500 21.78363 0.00000 0.0000 0
28/02/2012  £/R 2012/03/19 11.45 P Foreign Exchange Future 0.01200 0.02000 66.66667 0.00000 0.0000 0
28/02/2012  £/R 2012/03/19 11.50 c Foreign Exchange Future 0.63600 0.49000 22.95597 0.00000 0.0000 0
28/02/2012  £/R 2012/03/19 11.50 P Foreign Exchange Future 0.01400 0.02500 78.57143 0.00000 0.0000 0
28/02/2012  £/R2012/03/19 11.40 c Foreign Exchange Future 0.73300 0.58100 20.73670 0.00000 0.0000 0
28/02/2012  £/R 2012/03/19 11.40 P Foreign Exchange Future 0.01100 0.01600 45.45455 0.00000 0.0000 0
28/02/2012  £/R 2012/03/19 11.55 c Foreign Exchange Future 0.59000 0.44600 24.40678 0.00000 0.0000 0
28/02/2012  £/R 2012/03/19 11.55 P Foreign Exchange Future 0.01800 0.03100 72.22222 0.00000 0.0000 0
28/02/2012  £/R 2012/03/19 11.90 c Foreign Exchange Future 0.29300 0.18100 38.22526 0.00000 0.0000 0
28/02/2012  £/R 2012/03/19 11.90 P Foreign Exchange Future 0.07100 0.11600 63.38028 0.00000 0.0000 6,000
28/02/2012  £/R 2012/03/19 11.00 c Foreign Exchange Future 1.12600 0.97000 13.85435 0.00000 0.0000 0
28/02/2012  £/R 2012/03/19 11.00 P Foreign Exchange Future 0.00400 0.00500 25.00000 0.00000 0.0000 768
28/02/2012  £/R 2012/03/19 11.80 c Foreign Exchange Future 0.37100 0.24700 33.42318 0.00000 0.0000 0
28/02/2012  £/R 2012/03/19 11.80 P Foreign Exchange Future 0.04900 0.08200 67.34694 0.00000 0.0000 0
28/02/2012  £/R 2012/03/19 12.30 c Foreign Exchange Future 0.08700 0.04700 45.97701 0.00000 0.0000 0
28/02/2012  £/R 2012/03/19 12.30 P Foreign Exchange Future 0.26500 0.38200 44.15094 0.00000 0.0000 0
28/02/2012  £/R 2012/03/19 11.35 c Foreign Exchange Future 0.78100 0.62800 19.59027 0.00000 0.0000 0
28/02/2012  £/R2012/03/19 11.35 P Foreign Exchange Future 0.00900 0.01300 44.44444 0.00000 0.0000 0
28/02/2012  £/R 2012/03/19 10.90 c Foreign Exchange Future 1.22500 1.06900 12.73469 0.00000 0.0000 0
28/02/2012  £/R 2012/03/19 10.90 P Foreign Exchange Future 0.00300 0.00400 33.33333 0.00000 0.0000 0
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28/02/2012  £/R 2012/03/19 11.70 C Foreign Exchange Future 0.45500 0.32100 29.45055 0.00000 0.0000 0
28/02/2012  £/R 2012/03/19 11.70 P Foreign Exchange Future 0.03300 0.05600 69.69697 0.00000 0.0000 0
28/02/2012  £/R 2012/03/19 11.10 c Foreign Exchange Future 1.02700 0.87100 15.18987 0.00000 0.0000 0
28/02/2012  £/R 2012/03/19 11.10 P Foreign Exchange Future 0.00500 0.00600 20.00000 0.00000 0.0000 0
28/02/2012  £/R2012/03/19 12.00 c Foreign Exchange Future 0.22300 0.13000 41.70404 0.00000 0.0000 0
28/02/2012  £/R 2012/03/19 12.00 P Foreign Exchange Future 0.10100 0.16500 63.36634 0.00000 0.0000 768
28/02/2012  £/R 2012/03/19 11.95 c Foreign Exchange Future 0.25700 0.15200 40.85603 0.00000 0.0000 0
28/02/2012  £/R 2012/03/19 11.95 P Foreign Exchange Future 0.08500 0.13700 61.17647 0.00000 0.0000 9,000
28/02/2012  £/R 2012/03/19 12.55 c Foreign Exchange Future 0.03700 0.01900 48.64865 0.00000 0.0000 0
28/02/2012  £/R 2012/03/19 12.55 P Foreign Exchange Future 0.46500 0.60400 29.89247 0.00000 0.0000 3,000
28/02/2012  £/R 2012/03/19 12.85 P Foreign Exchange Future 0.74300 0.89500 20.45760 0.00000 0.0000 0
28/02/2012  £/R 2012/03/19 12.85 c Foreign Exchange Future 0.01500 0.01000 33.33333 0.00000 0.0000 3,000
28/02/2012  £/R 2012/03/19 13.55 P Foreign Exchange Future 1.43200 1.58700 10.82402 0.00000 0.0000 0
28/02/2012  £/R 2012/03/19 13.55 c Foreign Exchange Future 0.00400 0.00200 50.00000 0.00000 0.0000 9,000
28/02/2012  £/R 2012/06/18 Foreign Exchange Future 12.27450 12.11420 1.30596 12.13450 12.1345 2,988
28/02/2012  £/R 2012/06/18 11.85 c Foreign Exchange Future 0.60600 0.49900 17.65677 0.00000 0.0000 0
28/02/2012  £/R 2012/06/18 11.85 P Foreign Exchange Future 0.18200 0.23500 29.12088 0.00000 0.0000 0
28/02/2012  £/R 2012/06/18 11.90 c Foreign Exchange Future 0.57500 0.47200 17.91304 0.00000 0.0000 0
28/02/2012  £/R 2012/06/18 11.90 P Foreign Exchange Future 0.20100 0.25800 28.35821 0.00000 0.0000 0
28/02/2012  £/R 2012/06/18 11.80 c Foreign Exchange Future 0.63800 0.52700 17.39812 0.00000 0.0000 0
28/02/2012  £/R 2012/06/18 11.80 P Foreign Exchange Future 0.16400 0.21300 29.87805 0.00000 0.0000 0
28/02/2012  £/R 2012/09/17 Foreign Exchange Future 12.42770 12.26450 1.31320 0.00000 0.0000 1,499
28/02/2012  £/R 2012/09/17 13.45 c Foreign Exchange Future 0.28400 0.24800 12.67606 0.00000 0.0000 0
28/02/2012  £/R 2012/09/17 13.45 P Foreign Exchange Future 1.30600 1.43400 9.80092 0.00000 0.0000 0
28/02/2012  £/R 2012/09/17 13.50 C Foreign Exchange Future 0.27500 0.24000 12.72727 0.00000 0.0000 0
28/02/2012  £/R 2012/09/17 13.50 P Foreign Exchange Future 1.34700 1.47600 9.57684 0.00000 0.0000 0
28/02/2012  £/R 2012/09/17 13.40 c Foreign Exchange Future 0.29300 0.25600 12.62799 0.00000 0.0000 0
28/02/2012  £/R 2012/09/17 13.40 P Foreign Exchange Future 1.26500 1.39200 10.03953 0.00000 0.0000 0
28/02/2012  £/R2012/09/17 11.35 c Foreign Exchange Future 1.19700 1.05900 11.52882 0.00000 0.0000 0
28/02/2012  £/R 2012/09/17 11.35 P Foreign Exchange Future 0.11900 0.14500 21.84874 0.00000 0.0000 6,000
28/02/2012  ¥/R2012/03/19 Foreign Exchange Future 0.09520 0.09400 1.26050 0.00000 0.0000 3,840
28/02/2012  ¥/R2012/03/19 0.09 c Foreign Exchange Future 0.00538 0.00744 38.28996 0.00000 0.0000 0
28/02/2012  ¥/R2012/03/19 0.09 P Foreign Exchange Future 0.00018 0.00344 1811.11111 0.00000 0.0000 0
28/02/2012  ¥/R2012/03/19 0.10 c Foreign Exchange Future 0.00035 0.00299 754.28571 0.00000 0.0000 0
28/02/2012  ¥/R2012/03/19 0.10 P Foreign Exchange Future 0.00515 0.00899 74.56311 0.00000 0.0000 0
28/02/2012  ¥/R2012/03/19 0.08 c Foreign Exchange Future 0.01520 0.01478 2.76316 0.00000 0.0000 0
28/02/2012  ¥/R2012/03/19 0.08 P Foreign Exchange Future 0.00000 0.00078 100.00000 0.00000 0.0000 0
28/02/2012  ¥/R 2012/06/18 Foreign Exchange Future 0.09660 0.09530 1.34576 0.00000 0.0000 0
28/02/2012  ¥/R2012/06/18 0.11 c Foreign Exchange Future 0.00106 0.00860 711.32075 0.00000 0.0000 0
28/02/2012  ¥/R2012/06/18 0.11 P Foreign Exchange Future 0.01246 0.02130 70.94703 0.00000 0.0000 0
28/02/2012 ¥ /R 2012/06/18 0.12 (o} Foreign Exchange Future 0.00038 0.00605 1492.10526 0.00000 0.0000 0
28/02/2012  ¥/R2012/06/18 0.12 P Foreign Exchange Future 0.02178 0.02875 32.00184 0.00000 0.0000 0
28/02/2012  ¥/R 2012/06/18 0.10 c Foreign Exchange Future 0.00328 0.01206 267.68293 0.00000 0.0000 0
28/02/2012  ¥/R 2012/06/18 0.10 P Foreign Exchange Future 0.00468 0.01476 215.38462 0.00000 0.0000 0
28/02/2012  €/R 2012/03/19 Foreign Exchange Future 10.24080 10.14910 0.89544 10.16450 10.1382 25,527
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28/02/2012  €/R2012/03/19 10.10 C Foreign Exchange Future 0.20200 0.14100 30.19802 0.00000 0.0000 0
28/02/2012  €/R2012/03/19 10.10 P Foreign Exchange Future 0.06100 0.09200 50.81967 0.00000 0.0000 0
28/02/2012  €/R2012/03/19 10.15 c Foreign Exchange Future 0.16900 0.11300 33.13609 0.00000 0.0000 0
28/02/2012  €/R2012/03/19 10.15 P Foreign Exchange Future 0.07800 0.11400 46.15385 0.00000 0.0000 0
28/02/2012  €/R 2012/03/19 10.05 o] Foreign Exchange Future 0.23800 0.17200 27.73109 0.00000 0.0000 0
28/02/2012  €/R 2012/03/19 10.05 P Foreign Exchange Future 0.04700 0.07300 55.31915 0.00000 0.0000 0
28/02/2012  €/R 2012/03/19 9.05 o] Foreign Exchange Future 1.19100 1.10000 7.64064 0.00000 0.0000 0
28/02/2012  €/R 2012/03/19 9.05 P Foreign Exchange Future 0.00000 0.00100 100.00000 0.00000 0.0000 0
28/02/2012  €/R 2012/03/19 10.25 o] Foreign Exchange Future 0.11100 0.07600 31.53153 0.00000 0.0000 0
28/02/2012  €/R 2012/03/19 10.25 P Foreign Exchange Future 0.12000 0.17700 47.50000 0.00000 0.0000 0
28/02/2012  €/R 2012/03/19 9.80 o] Foreign Exchange Future 0.45200 0.36700 18.80531 0.00000 0.0000 0
28/02/2012  €/R 2012/03/19 9.80 P Foreign Exchange Future 0.01100 0.01800 63.63636 0.00000 0.0000 0
28/02/2012  €/R 2012/03/19 9.00 o] Foreign Exchange Future 1.24100 1.15000 7.33280 0.00000 0.0000 0
28/02/2012  €/R 2012/03/19 9.00 P Foreign Exchange Future 0.00000 0.00100 100.00000 0.00000 0.0000 0
28/02/2012  €/R 2012/03/19 9.90 o] Foreign Exchange Future 0.36100 0.28200 21.88366 0.00000 0.0000 0
28/02/2012  €/R 2012/03/19 9.90 P Foreign Exchange Future 0.02000 0.03300