JAPANESE YEN — CHICAGO MERCANTILE EXCHANGE

Code-097741

FUTURES ONLY POSITIONS (B Z%2658) 2010/07/16 AR {E
Report Date Non Commercial Positions N EE&ESD K)LHE BExR&SHELAL—F
B Long B Short & SED#L  |Close HLCC/4 ®ELE |Close HLCC/4 RiAL

2010/07/13| 63205 12%| 15846 -355% -47359| 88.67 88.37 0.8% 8659 8715 —1.2%
2010/07/06| 62476  20.8%| 24550 1.1%] -37926] 8755 87.70 -1.4%| 8858 88.22 0.3%
2010/06/29| 51721  76.8%| 24204  -52%| -27427] 8854 88.98 -20% 87.74 8797  -2.0%
2010/06/22| 29257  255%| 25627  -5.0% -3630|  90.54 90.79 -0.7%| 89.21 89.77 -1.3%
2010/06/15| 23304 -18.3%| 26984 -34.3% 3680  91.41 91.44 -0.3%|  90.67 9097  -0.6%
2010/06/08| 28519 -14.1%| 41066 3.4% 12547 9151 91.68 0.9% 91.64 9155  —0.3%
2010/06/01| 33215 3.8%| 39699  -6.0% 6484|  91.00 90.85 05% 91.91 91.81 1.2%
2010/05/25| 31994  49.6%| 42232 -24.2% 10238[  90.30 90.43 -21%|  91.05 90.69 0.2%
2010/05/18| 21393  -8.0%| 55682  -3.9% 34289  92.12 92.41 0.3%  90.00 9049  -2.3%
2010/05/11| 23265  87.2%| 57934 -25.8% 34669| 92.68 92.09 -23%  92.46 9258 1.2%
2010/05/04| 12430 -17.2%| 78042  20.4% 65612| 94.62 94.30 1.0%  91.56 9153  —2.4%
2010/04/27| 15018 5.7%| 64795 0.4% 49777  93.12 93.33 0.4% 9381 93.76 0.3%
2010/04/20] 14211 130%| 64549  -55% 50338| 93.23 92.94 -04%  93.91 93.43 1.0%
2010/04/13| 12573 -32.4%| 68319  12.2% 55746]  93.21 93.31 -05% 92.15 9247  —1.1%
2010/04/06 18596 8.3%| 60901  26.8% 42305| 93.75 93.75 1.7%  93.15 9347  —0.6%
2010/03/30| 17174 -58.1%| 48040  55.6% 30866| 92.78 92.23 2.1% 9458 93.99 2.2%
2010/03/23| 41030  -06% 30869  18.4% -10161 90.41 90.34 0.0% 9247 91.93 1.7%
2010/03/16| 41278 -205% 26081 1.8% -15197[ 9027 90.36 0.8% 9053 90.40 0.0%
2010/03/09| 51919  -9.4% 25631 34% -26288]  89.96 89.68 0.7% 9046 90.40 0.7%
2010/03/02| 57332  884%| 24780 -13.7%| -32552| 88.74 89.10 -1.7%  90.29 89.82 0.3%
2010/02/23| 30432 -14.7%| 28715  31.8% -1717]  90.20 90.61 0.7% 88.85 89.58 —1.8%
2010/02/16] 35691 -13.7%| 21779  14.9%| -13912] 90.10 89.98 0.2% 9159 91.25 1.5%
2010/02/09| 41352  37.0%| 18956 -17.7%| -22396| 89.65 89.78 -0.5%|  90.02 89.90 0.3%
2010/02/02 30177 47% 23042 -30.5% -7135]  90.38 90.20 0.1% 89.33 89.62 —0.6%
2010/01/26| 28821  215%| 33168 -18.7% 4347 89.62 90.11 -1.1%|  90.30 90.16  —0.2%
2010/01/19] 23718 40814 17096 91.10 91.13 89.89 90.35
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Non Commercial Positions

KERHI-ORLL—

BER#HHI-ORILL—H

ReportDate =" W [Short @ |5D#L |Close  HLCC/4 RIELt |Close  HLCC/4 BELL
2010/07/13| 56187  —02% 83237 -12.6%  27050] 12726 12677 13%] 12030 12847 1.8%
2010/07/06] 56316  29.9% 95225 —186%  38909| 12623 12518  2.4% 12634 12617 12%
2010/06/29| 43357 5.7% 117027 45% 73670 12179 12226  —0.7% 12560 12471 0.9%
2010/06/22| 41013 —172%| 111987 0.1%  70974] 12266 12310 0.7% 12374 12356  03%
2010/06/15| 49526 78% 111886 -29.1%  62360| 12323 12229 T6%| 12384 12324 2.2%
2010/06/08| 45938 2.1%| 157883  14.1%| 111945 11972 12036  —18% 12110 12062 0.0%
2010/06/01| 45006  —14%| 138331  -9.2%|  93325| 12225 12253  —1.1%| 11973 12063  -2.0%
2010/05/25| 45630 —16.1%| 152366  —57%| 106736] 12365 12386 06% 12267 12311 —1.4%
2010/05/18| 54411  375% 161554  53% 107143| 12180 12315  —33% 12570 12489  —0.4%
2010/05/11| 39584  7.9%| 153474  96% 113890| 12653 12730  —26% 12360 12541  —2.4%
2010/05/04| 36675  6.4% 140077  13.4% 103402| 12980 13069  —12%| 12759 12845  -33%
2010/04/27| 34462 25% 123475  17.6%|  89013| 13163 13232  —19% 13295 13279  —0.7%
2010/04/20| 33614  —9.5%| 105038  134%|  71424| 13436 13491  —04% 13383 13372 —12%
2010/04/13| 37157 —48%| 92621 —12.8%|  55464| 13606 13545 08% 13496 13538 0.6%
2010/04/06| 39036 10.9%| 106259 —118%  67223| 13398 13435 02%| 13496 13452 —03%
2010/03/30| 352056 —11.9%| 120531  49%|  85326] 13411 13407  —12% 13502 13494  06%
2010/03/23| 39953  —44%| 114870  30.3%|  74917] 13498 13569  —1.1% 13410 13414  —13%
2010/03/16] 41800  28.3%| 88141 —17.7%  46341| 13769 13719 08% 13531 13595  —0.9%
2010/03/09| 32589  —02%| 107140  44% _ 74551| 13600 13616 03%| 13761 13713 08%
2010/03/02| 35894  9.7%| 102664  —16% _ 66770| 13604 13581 02% 13621 13603 0.0%
2010/02/23| 32728  —50%| 104351  112%|  71623| 13505 13560  —12% 13625 13598  —0.1%
2010/02/16| 34459  —12%| 93881  20%  59422| 13768 13720  —06% 13615 13615  -0.3%
2010/02/09| 34867  11.7%| 92019  22.8%| 57152| 13789 13797  —12% 13615 13650  -0.6%
2010/02/02| 31207  —5.7%| 74948 3.2%|  43741| 13961 13967  —1.1% 13662 13733  —15%
2010/01/26| 33106 —32%| 72645  22.2% 39530 14073 14117 —17% 13862 13945  —16%
2010/01/19] 34186 59468 25282| 14298 14357 14137 14178
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