JAPANESE YEN - CHICAGO MERCANTILE EXCHANGE

Code—097741

FUTURES ONLY POSITIONS (8 2%2658) 2010/09/10 A= {HE
Report Date Non Commercial Positions N EEHES ~)LE ERRED LA L—

- Long &R [Short 18 [FTEO#L 18R |Close HLCC/4 wilEL [Close HLCC/4 H®EL
2010/09/07| 65440 6.9% 13257 17.2% -52183 46% 8380 8408 -05% 8416 8403  -0.6%
2010/08/31| 61219 -30% 11315 -58% -49904 -23%| 84.16 8451 0.2% 8429 8454 -04%
2010/08/24| 63086  0.5% 12017 -59% -51069 22% 8400 8437 -14% 8519 8491  -0.8%
2010/08/17| 62745 -3.9% 12776 -05% -49969 -48% 8553 8554 00% 8561 8559  -0.3%
2010/08/10| 65314 58% 12836 -6.5% -52478 93% 8540 8557 -09% 86.19  85.87 0.2%
2010/08/03| 61723 27.3%| 13725 -26.1%| -47998 604% 8578 8633 -1.3%| 8549 8572  -1.2%
2010/07/27| 48488 -11.4% 18567 34.3% -29921 -26.9% 8788 8751 -0.1% 8645 8674  -0.5%
2010/07/20| 54733 -13.4% 13822 -12.8% -40911 -136% 8750 8759 -09% 8744  87.20 0.1%
2010/07/13| 63205 1.2%| 15846 -355% -47359 249%| 8867 88.37 0.8% 8659 8715  -1.2%
2010/07/06| 62476 208% 24550 1.1%| -37926 383%| 8755 8770 -14% 8858  88.22 0.3%
2010/06/29 51721 76.8% 24294 -52% -27427 655.6% 8854 8898 -20% 8774  87.97  -2.0%
2010/06/22 29257 255% 25627 -5.0% -3630 -198.6%| 9054  90.79 -0.7%| 89.21 8977  -1.3%
2010/06/15| 23304 -18.3%| 26984 -34.3% 3680 -70.7% 9141 9144 -03% 9067 9097 -0.6%
2010/06/08| 28519 -14.1%| 41066  3.4% 12547  935% 9151  91.68 09% 9164 9155 -0.3%
2010/06/01 33215  3.8%| 39699 -6.0% 6484 -36.7% 91.00  90.85 05% 9191 9181 1.2%
2010/05/25| 31994 49.6%| 42232 -24.2% 10238 -70.1% 90.30 9043 -2.1% 91.05  90.69 0.2%
2010/05/18| 21393 -8.0%| 55682 -3.9% 34289 -1.1%| 9212 9241 0.3% 9000 9049 -2.3%
2010/05/11 23265 87.2%| 57934 -25.8% 34669 -47.2%| 9268 9209 -2.3%| 9246 9258 1.2%
2010/05/04| 12430 -17.2%| 78042 20.4% 65612 31.8%| 9462  94.30 1.0% 9156 9153  -2.4%
2010/04/27| 15018 5.7%| 64795  0.4% 49777  -1.1%| 9312  93.33 04% 9381 9376 0.3%
2010/04/20| 14211 13.0%| 64549 -55% 50338 -9.7%| 9323 9294 -04%| 9391 9343 1.0%
2010/04/13| 12573 -32.4%| 68319 12.2% 55746  31.8%| 9321 9331 -05% 9215 9247  -1.1%
2010/04/06| 18596  8.3%| 60901 26.8% 42305 37.1%| 9375  93.75 1.7% 9315 9347  -0.6%
2010/03/30| 17174 -58.1%| 48040 55.6% 30866 -403.8%| 9278  92.23 21% 9458 9399 2.2%
2010/03/23| 41030 -0.6% 30869 18.4% -10161 -33.1%| 9041  90.34 00% 9247 9193 1.7%
2010/03/16| 41278 26081 -15197 90.27  90.36 90.53  90.40
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Report Date 1 1 [Short 1@  |3D#L Close _ HLCC/4 BILL |Close  HLCC/4 ATALL
2010/09/07] 53156  40% 76855 0.2% 23699 -73% 12682 12736  04% 12677 12729 —08%
2010/08/31| 51099 —64% 76668  0.6% 25569 18.4% 12685 12688  00% 12893 12827  08%
2010/08/24| 54591 —110% 76194 03% 21603 47.7%| 12624 12689  —18%| 12762 12722  -02%
2010/08/17| 61324  9.9% 75051 27.6% 14627 292.0% 12879 12920  —2.0% 12705 12749  —1.1%
2010/08/10| 55797 —7.6% 59528 —12.1% 3731 —48.0% 13177 13190 02% 12750 12889  —2.6%
2010/08/03| 60410 6.7% 67707 —13.2% 7297 —658% 13226 13169  18% 13282 13237  1.7%
2010/07/27| 56622  2.9% 77961 —16% 21339 -120% 12993 12940  06% 13045 13018  1.0%
2010/07/20| 55008 -2.1%| 79259 —48% 24251 —10.3%| 12884 12869  15% 12904 12892  03%
2010/07/13| 56187 -02% 83237 —126% 27050 —305%| 12726 12677  13% 12930 12847  18%
2010/07/06] 56316 29.0% 95225 —18.6% 38900 —47.2%| 12623 12518  2.4% 12634 12617  12%
2010/06/29| 43357  57%| 117027  45% 73670  3.8%| 12179 12226  -07%| 12560 12471  0.9%
2010/06/22| 41013 —17.2% 111987 0.1%| 70974 138%| 12266 12310  07% 12374 12356  03%
2010/06/15| 49526  78% 111886 —29.1%| 62360 —443%| 12323 12229  16% 12384 12324  22%
2010/06/08| 45938  2.1%| 157883 14.1% 111945 200% 11972 12036  —18% 12110 12062  0.0%
2010/06/01| 45006 —14% 138331 -9.2% 93325 -126% 12225 12253  —1.1%| 11973 12063  -2.0%
2010/05/25| 45630 —16.1%| 152366 —57% 106736 -04% 12365 12386  0.6% 12267 12311  —14%
2010/05/18| 54411 375% 161554 53% 107143 —50% 12180 12315  —33% 12570 12489  —0.4%
2010/05/11| 39584  7.9% 153474  9.6% 113890 10.1%| 12653 12730  —2.6% 12360 12541  -2.4%
2010/05/04] 36675  6.4% 140077 134% 103402 16.2% 12980 13069  —12%| 12759 12845  -33%
2010/04/27| 34462  25% 123475 17.6% 89013 246% 13163 13232  —19% 13295 13279  -0.7%
2010/04/20| 33614 -95% 105038 134% 71424 28.8% 13436 13491  —04% 13383 13372  —12%
2010/04/13| 37157 —48% 92621 —12.8% 55464 —175% 13606 13545  08% 13496 13538  0.6%
2010/04/06] 39036 10.9% 106259 —118% 67223 -212%| 13398 13435  02%| 13496 13452  -03%
2010/03/30| 352056 —119% 120531  49% 85326 13.9%| 13411 13407  —12% 13502 13494  06%
2010/03/23| 39953 -44% 114870 303%| 74917 61.7%| 13498 13569  —1.1% 13410 13414  —13%
2010/03/16] 41800 88141 46341 13769 13719 13531 13595
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