JAPANESE YEN - GHICAGO MERCANTILE EXCHANGE Code—097741
FUTURES ONLY POSITIONS 2011/02/11 AFRIE

Non Commercial Positions KEBSED RIVA [BREED KIVAL— |
Long i  [Short  HEE  |FEDEEL R |EBEE B [Close BIELL |Close BIE L
2011/02/08 56607 7.5% 19876 -6.1% -36731 16.7% 76483 3.6% 82.28 1.2% 83.44 1.5%

Report_Date

2011/02/01] 52648 -3.4%] 21167 -5.0% -31481  -2.3% 73815 -3.9% 81.31 —1.1% 82.17 0.1%

2011/01/25] 54495 17.8%] 22277 -13.4% -32218  56.9% 76772 6.6% 82.20  -0.5% 8210  —0.6%

2011/01/18] 46258 5.4% 25729  34.4% —-20529 —17.0% 71987 14.2% 82.61 -0.7% 82.58  —0.4%

2011/01/11] 43884 -33.4%] 19148 -28.7% —24736  —36.7% 63032 -32.1% 83.20 1.4% 8294  —0.1%

2011/01/04] 65924  32.0%] 26859 32.3% —-39065  31.8% 92783 32.1% 82.03  -0.5% 83.02 2.3%

2010/12/28] 49941  458%] 20300 -6.5% -29641 136.6% 70241 25.5% 82.46 —1.5% 8115  —2.1%

2010/12/21] 34243  -2.2%] 21714 -2.5% -12529  -1.6% 55957 —2.3% 83.73 0.1% 8286 —1.3%

2010/12/14] 34996 -26.6%] 22261 —8.7% -12735 —45.3% 57257 -20.5% 83.63 0.2% 83.95 0.0%

2010/12/07] 47661 -14.6%] 24373 -5.5% —23288 —22.4% 72034 —-11.7% 8348  -0.2% 83.91 1.6%

2010/11/30] 55791 9.0% 25785 7.6% —-30006  10.3% 81576 8.6% 83.67 0.6% 82.62 —1.8%

2010/11/23] 51161 7.5% 23969 -3.1% -27192  19.0% 75130 3.9% 83.16 —0.1% 84.10 0.8%

2010/11/16] 47595 -12.3%] 24737 40.5% —22858 —37.6% 72332 0.7% 83.26 1.8% 83.45 1.2%

2010/11/09] 54256 -14.0%| 17602 6.0% -36654 —21.1% 71858 —9.8% 81.77 1.4% 82.50 1.5%

2010/11/02] 63061 2.9% 16606  —8.6% —-46455 1.7% 79667 0.2% 80.62 —1.0% 81.25 1.1%

2010/10/26] 61305 -2.0% 18176 8.9% -43129  -5.9% 79481 0.3% 8140 -0.2% 80.39  -1.2%

2010/10/19] 62554 -59%] 16698 -8.1% -45856  —5.0% 79252 —6.4% 81.56 -0.2% 8135  —0.1%

2010/10/12] 66463 -0.6%| 18178 2.9% -48285  —-1.9% 84641 0.1% 81.76 —1.7% 81.43  —0.6%

2010/10/05] 66866  48.1%| 17660 7.2% —49206  71.7% 84526 37.2% 83.21 -0.8% 8190  -1.6%

2010/09/28] 45136  13.0%] 16470 -2.2% —-28666  24.1% 61606 8.5% 83.88  -1.4% 83.19  -1.2%

2010/09/21] 39948 -34.7%] 16848  24.1% —-23100 —-51.5% 56796 —-24.1% 85.09 2.5% 8418  —-1.9%

2010/09/14] 61215 -6.5%| 13573 2.4% -47642  —-8.7% 74788 -5.0% 83.05 -0.9% 85.84 2.0%

2010/09/07] 65440 6.9% 13257 17.2% -52183 4.6% 78697 8.5% 83.80  -0.4% 8416  —0.2%

2010/08/31] 61219 -3.0%] 11315 -5.8% -49904  -2.3% 72534 —3.4% 84.16 0.2% 8429 -1.1%

2010/08/24] 63086 0.5%| 12017  —-5.9% -51069 2.2% 75103 —0.6% 8400 -1.8% 8519  —0.5%

2010/08/17] 62745 12776 —-49969 75521 85.53 85.61
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EURO FX — CHICAGO MERCANTILE EXCHANGE
FUTURES ONLY POSITIONS

Code—099741
2011/02/11 A&

Renort Date Non Commerecial Positions EfEhI1—ARILLAREESI—ARILL
port Long R |Short BE DL EE SoEET R Close BELL |Close BE L
2011/02/08 73502 -8.6% 38768 -4.2% -34734 -13.0% 112270 -7.1% 1.3629 -1.5% 1.3550 -0.3%
2011/02/01 80381 9.4% 40447 -20.0% -39934 74.4%| 120828 -2.6% 1.3833 1.1% 1.3585 -0.2%
2011/01/25 73488 9.2% 50587 —-20.0% -22901 457.3%| 124075 -4.9% 1.3689 2.3% 1.3613 0.0%
2011/01/18 67309 58.9% 63200 —27.8% -4109 -109.1%| 130509 0.5% 1.3379 3.1% 1.3615 1.8%
2011/01/11 42359 14.2% 87541 42.8% 45182 86.7%| 129900 32.0% 1.2975 -2.5% 1.3375 3.6%
2011/01/04 37102 9.7% 61303 1.6% 24201 —8.6% 98405 4.5% 1.3301 1.4% 1.2916 -3.4%
2010/12/28 33833 -12.4% 60312 14.5% 26479 87.9% 94145 3.1% 1.3117 0.2% 1.3377 2.0%
2010/12/21 38604 8.2% 52697 14.6% 14093 36.8% 91301 11.8% 1.3095 -2.2% 1.3115 -0.5%
2010/12/14 35689 10.4% 45993 -3.4% 10304 -32.6% 81682 2.2% 1.3384 0.9% 1.3180 -0.4%
2010/12/07 32322 -31.6% 47612 —-12.7% 15290 111.0% 79934 -21.5% 1.3263 2.2% 1.3233 -1.3%
2010/11/30 47264 8.2% 54512 4.9% 7248 -12.6%| 101776 6.4% 1.2977 -2.9% 1.3414 1.3%
2010/11/23 43670 -20.2% 51963 12.7% 8293 -196.4% 95633 -5.1% 1.3371 -0.9% 1.3240 -3.2%
2010/11/16 54708 —-11.0% 46102 20.7% -8606 -63.0% 100810 1.1% 1.3492 -2.1% 1.3684 -0.1%
2010/11/09 61477 —-12.4% 38194 21.0% -23283 -39.7% 99671 -2.1% 1.3777 -1.9% 1.3691 -2.4%
2010/11/02 70185 0.1% 31575 6.7% -38610 -4.7% 101760 2.1% 1.4037 1.3% 1.4031 0.6%
2010/10/26 70109 -6.3% 29604 5.3% -40505 -13.4% 99713 -3.2% 1.3859 0.9% 1.3947 0.0%
2010/10/19 74855 8.9% 28107 3.3% -46748 12.6%| 102962 7.3% 1.3732 -1.4% 1.3949 -0.2%
2010/10/12 68718 —-5.8% 27207 10.0% -41511  -14.0% 95925 -1.8% 1.3924 0.7% 1.3976 0.3%
2010/10/05 72979 3.3% 24736 —29.9% -48243 36.5% 97715 -7.8% 1.3832 1.9% 1.3940 1.1%
2010/09/28 70638 35.1% 35308 —25.2% -35330 593.2%| 105946 6.5% 1.3579 2.5% 1.3789 2.2%
2010/09/21 52300 -4.1% 47203 —-26.5% -5097 -152.9% 99503 -16.2% 1.3251 2.0% 1.3488 3.4%
2010/09/14 54543 2.6% 64187 —16.5% 9644 -59.3%| 118730 -8.7% 1.2995 2.5% 1.3045 2.9%
2010/09/07 53156 4.0% 76855 0.2% 23699 -7.3% 130011 1.8% 1.2682 0.0% 1.2677 -1.7%
2010/08/31 51099 -6.4% 76668 0.6% 25569 18.4%| 127767 -2.3% 1.2685 0.5% 1.2893 1.0%
2010/08/24 54591 -11.0% 76194 0.3% 21603 47.7% 130785 -4.7% 1.2624 -2.0% 1.2762 0.4%
2010/08/17 61324 75951 14627 137275 1.2879 1.2705
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2011/01/11 2011/01/18 2011/01/25 2011/02/01 2011/02/08
Long Short. SEYML Long Short. SEYML Long Short SEYML Long Short SEYML Long Short SEYHL
43884 19148 -24736 46258 25729 -20529 54495 22277 -32218 52648 21167 -31481 56607 19876 @ -36731
JPY BELL MBS () 2374 6581 4207 8237 -3452 -11689 -1847 -1110 737 3959 -1291 -5250
BB L BRBUERE (%) 105.41%  134.37% 82.99%| 117.81% 86.58%  156.94% 96.61% 95.02% 97.71%| 107.52% 93.90%  116.68%)
42359 87541 45182 67309 63200 -4109 73488 50587 -22901 80381 40447 -39934 73502 38768 -34734
EUR ALELL RBUER () 24950 -24341 -49291 6179 -12613 -18792 6893 -10140 -17033 -6879 -1679 5200
BB L BRBUEIRE (%) 158.90% 72.19% -9.09%|  109.18% 80.04%  557.34%| 109.38% 79.96%  174.38%) 91.44% 95.85% 86.98%)
21014 26104 5090 31415 25621 -5794 36028 28140 -7888 46923 24264 -22659 49204 24729 @ -24475
GBP BELL BB (0 10401 -483 -10884 4613 2519 -2094 10895 -3876 -14771 2281 465 -1816
ALELE RBUBR (%) 149.50% 98.15% -113.83%| 114.68%  109.83%  136.14%| 130.24% 86.23%  287.26%| 104.86%  101.92%  108.01%)
64837 11340 -53497 63811 10303 -53508 59185 13727 -45458 71144 11067 -60077 85741 13762 | -71979
AUD A8 L AR (B0 -1026 -1037 -11 -4626 3424 8050 11959 -2660  -14619 14597 2695  -11902
BB L RBUERE (%) 98.42% 90.86%  100.02% 92.75%  133.23% 84.96%| 120.21% 80.62%  132.16%| 120.529%  124.35%  119.81%)
70872 23115 -47757 67614 23559 -44055 54075 22356 -31719 55186 21372 -33814 72899 33109 -39790
CAD BELL RBUER () -3258 444 3702 -13539 -1203 12336 1111 -984 -2095 17713 11737 -5976
BB L RBUERE (%) 95.40%  101.92% 92.25% 79.98% 94.89% 72.00%| 102.05% 95.60%  106.60%| 132.10%  154.92%  117.67%
20497 9679 -10818 19711 12719 -6992 17675 11081 -6594 22079 11638 -10441 22686 14505 -8181
CH F BELL BB () -786 3040 3826 -2036 -1638 398 4404 557 -3847 607 2867 2260
BB L MBI (%) 96.17%  131.41% 64.63% 89.67% 87.12% 94.31%| 124.9296  105.03%  158.34%| 102.75% = 124.63% 78.35%)
101710 18138 -83572 108866 18664 -90202 | 114979 19734 -95245 | 123543 20426 -103117 | 122615 18803 -103812
MXN BELL BB () 7156 526 -6630 6113 1070 -5043 8564 692 -7872 -928 -1623 -695
ALELE RBUBR (%) 107.04%  102.90%  107.93%| 105.62%  105.73%  105.59%| 107.45%  103.51%  108.27%) 99.25% 92.05%  100.67%
20943 11323 -9620 21224 9977 -11247 18507 9880 -8627 20041 9771 -10270 20804 9947 @ -10857
NZD A8 L AR (B0 281 -1346 -1627 -2717 -97 2620 1534 -109 -1643 763 176 -587
ALELL RBUER (%) 101.34% 88.11% 116.91%] 87.20% 99.03% 76.70%] 108.29% 98.90% 119.04%| 103.81% 101.80% 105.72%
386116 206388 -179728 | 426208 189772 -236436 | 428432 177782 -250650 | 471945 160152 -311793 | 504058 173499 -330559
Total BELL B () 40092 -16616 -56708 2224 -11990 -14214 43513 -17630 -61143 32113 13347 -18766
BB L BRBUERE (%) 10.38% -8.05% 31.55% 0.52% -6.32% 6.01% 10.16% -9.92% 24.39%) 6.80% 8.33% 6.02%)
T t I 284406 188250 -96156 | 317342 171108 -146234 | 313453 158048 -155405 | 348402 139726 -208676 | 381443 154696 -226747
ota AELL BRI () 32936 -17142 -50078 -3889 -13060 -9171 34949 -18322 -53271 33041 14970 -18071
(MXNBR<) BB L MBI (%) 11.58% -9.11% 52.08% -1.23% -7.63% 6.27% 11.15%  -11.59% 34.28% 9.48% 10.71% 8.66%
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