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Mon 30 Aug 2010  
 Fri 27 Aug 2010
 

  
 

 
Commodity Products                                                               
Cocoa 0 0 0  300 206,645 +150
Robusta Coffee 0 0 0  4,860 65,492 +1,493
White Sugar 0 0 0  0 9,110 0
Feed Wheat 0 0 0  0 221 0
 
Comments  

* CONNECT means LIFFE CONNECT (Registered Trademark)
Although this information has been compiled with great care, neither NYSE Euronext nor the exchanges and companies which are operated by NYSE Euronext
shall accept any responsibility for errors, omissions, or other inaccuracies in this information or the consequences thereof. NYSE Euronext is not liable for the
use of the information contained herein whether such liability arises in connection with actual trading or otherwise. NYSE Euronext holds all intellectual and
other property rights regarding this information. Publication and reproduction for educative and non-commercial purposes is permitted provided that the source
is acknowledged.
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Mon 30 Aug 2010  
 Fri 27 Aug 2010

Cocoa  

Calls
 
 
  

 
Sep 10 Underlying Price 1981         Indicative a-t-m Vol  32.25 Time to expiry:      1 Days  

 
1750 231 0  32.01 625 528 0  0 100 0 0
1975 22 -11  32.28 0  0 0 0 0
2000 11 -10  32.15 220 220 0  0 1,175 0 0
2100 CAB -2  30.78 347S 84 0  0 1,400 0 0
2150 CAB 0  30.33 267 267 0  0 1,875 0 0
2175 CAB 0  30.77 0  0 200 0 0
2200 CAB 0  31.11 293S 180 0  0 1,550 0 0
2250 CAB 0  31.40 230 80 0  0 2,324 0 0
2275 CAB 0  31.59 94 92 0  0 90 0 0
2300 CAB 0  31.81 194 4 0  0 3,175 0 0
2325 CAB 0  32.48 183 183 0  0 500 0 0
2350 CAB 0  33.32 165S 37S 0  0 450 0 0
2375 CAB 0  34.03 160S 112S 0  0 300 0 0
2400 CAB 0  34.74 226S 75 0  0 2,775 0 0
2450 CAB 0  35.61 117S 62 0  0 4,200 0 0
2500 CAB 0  35.72 188S 3 0  0 860 0 0
2600 CAB 0  36.31 59S 59S 0  0 1,050 0 0
2650 CAB 0  36.68 67 23 0  0 1,674 0 0
2700 CAB 0  36.75 149 3S 0  0 2,130 0 0
2850 CAB 0  37.71 60 60 0  0 100 0 0
3000 CAB 0  38.70 135 1 0  0 6,557 0 0

Total 0  0 32,485 0 0
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Mon 30 Aug 2010  
 Fri 27 Aug 2010

Cocoa  

Calls
 
 
  

 
Dec 10 Underlying Price 1931         Indicative a-t-m Vol  27.99 Time to expiry:     92 Days  

 
1600 342 0  28.12 588 520 0  0 1,850 0 0
1750 219 -1  28.12 563 479 0  0 2,020 0 0
1925 112 -1  27.99 0  0 0 0 0
2000 80 -1  27.99 108S 107S 0  50 500 +50 0
2025 71 -1  28.00 110S 110S 0  0 60 0 0
2050 62 -2  27.87 126S 118S 0  0 215 0 0
2100 43 -1  26.32 0  0 625 0 0
2125 42 -1  27.81 65 65 0  0 15 0 0
2150 38 -2  28.46 0  0 100 0 0
2200 30 -1  28.55 235 47S 0  0 3,026 0 0
2250 23 -1  28.81 174S 150 0  0 1,500 0 0
2275 20 -1  28.98 200 105 0  0 25 0 0
2300 18 -1  29.14 149S 149S 0  0 3,900 0 0
2325 16 0  29.26 184 100 0  0 250 0 0
2350 14 -1  29.39 173 149 0  0 554 0 0
2400 10 -1  29.63 151S 22 0  0 3,927 0 0
2425 9 -1  29.76 0  0 100 0 0
2450 8 -1  29.86 114 59S 0  0 654 0 0
2475 7 -1  29.98 128 128 0  0 50 0 0
2500 6 -1  30.10 190S 14 0  0 1,100 0 0
2550 5 0  30.35 41S 41S 0  0 100 0 0
2600 4 0  30.62 90 65S 0  0 2,080 0 0
2800 1 0  31.74 64 9 0  0 4,184 0 0

Total 0  50 26,835 +50 0
 

Mar 11 Underlying Price 1943         Indicative a-t-m Vol  26.68 Time to expiry:    182 Days  
 

1600 369 -1  26.66 567 567 0  0 100 0 0
1950 143 -1  26.69 0  0 0 0 0
2000 122 -1  26.73 450S 142S 0  0 5,522 0 0
2050 104 -1  26.92 0  0 620 0 0
2100 88 -1  27.05 110 110 0  0 1,000 0 0
2150 74 -1  27.12 236S 234S 0  0 950 0 0
2200 62 -1  27.19 270 270 0  0 850 0 0
2250 52 -1  27.39 204S 197S 0  0 2,800 0 0
2300 45 -1  27.77 188S 188S 0  0 1,450 0 0
2400 34 0  28.64 280S 90 0  0 1,696 0 0
2450 29 0  28.90 188 138S 0  0 375 0 0
2500 24 -1  29.07 134 105S 0  0 562 0 0
3000 4 0  29.99 203S 31S 0  0 2,501 0 0

Total 0  0 18,426 0 0
 

May 11 Underlying Price 1955         Indicative a-t-m Vol  26.78 Time to expiry:    242 Days  
 

1800 250 0  26.30 418 418 0  0 1,750 0 0
1950 172 -1  26.78 0  0 0 0 0
2250 74 -1  27.19 223S 213S 0  0 3,750 0 0

Total 0  0 5,500 0 0
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Mon 30 Aug 2010  
 Fri 27 Aug 2010

Cocoa  

Calls
 
 
  

 
Jul 11 Underlying Price 1969         Indicative a-t-m Vol  26.60 Time to expiry:    304 Days  

 
1975 188 -1  26.60 0  0 0 0 0
2200 107 -1  26.59 0  0 200 0 0

Total 0  0 200 0 0
 

Sep 11 Underlying Price 1975         Indicative a-t-m Vol  27.63 Time to expiry:    366 Days  
 

1975 218 0  27.63 0  0 0 0 0
Total 0  0 0 0 0

 
Dec 11 Underlying Price 1983         Indicative a-t-m Vol  28.08 Time to expiry:    457 Days  

 
1975 251 -1  28.05 0  0 0 0 0
3000 44 0  30.19 0  0 100 0 0

Total 0  0 100 0 0
 

Mar 12 Underlying Price 1983         Indicative a-t-m Vol  28.36 Time to expiry:    548 Days  
 

1975 277 -1  28.32 0  0 0 0 0
Total 0  0 0 0 0

 
May 12 Underlying Price 1975         Indicative a-t-m Vol  28.26 Time to expiry:    609 Days  

 
1975 286 -1  28.26 0  0 0 0 0

Total 0  0 0 0 0
 

Jul 12 Underlying Price 1979         Indicative a-t-m Vol  27.59 Time to expiry:    669 Days  
 

1975 294 -1  27.52 0  0 0 0 0
Total 0  0 0 0 0

 
Total Calls 0  50 83,546 +50 0
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Mon 30 Aug 2010  
 Fri 27 Aug 2010

Cocoa  

Puts
 
 
  

 
Sep 10 Underlying Price 1981         Indicative a-t-m Vol  32.25 Time to expiry:      1 Days  

 
1500 CAB 0  32.01 222 6 0  0 200 0 0
1650 CAB 0  32.01 12S 3 0  0 450 0 0
1700 CAB 0  32.01 120 42 0  0 2,350 0 0
1725 CAB 0  32.01 84S 84S 0  0 350 0 0
1750 CAB 0  32.01 108 49 0  0 880 0 0
1775 CAB 0  32.01 113 113 0  0 700 0 0
1800 CAB 0  32.01 168 1 0  0 2,125 0 0
1850 CAB -1  32.00 133S 35 0  0 130 0 0
1900 1 -4  32.02 209S 1 0  0 1,850 0 0
1925 3 -6  32.03 0  0 55 0 0
1950 7 -10  32.15 47 1 0  0 2,184 0 0
1975 16 -11  32.28 0  0 15 0 0
2000 30 -10  32.15 199S 4S 0  100 3,730 -50 0
2050 70 -6  31.03 9S 9S 0  0 650 0 0
2075 94 -3  30.84 30 30 0  0 100 0 0
2100 119 -2  30.78 310S 18S 0  0 2,890 0 0
2125 144 -1  30.57 50 17 0  0 120 0 0
2150 169 0  30.33 132S 25 0  0 2,400 0 0
2175 194 0  30.77 40 40 0  0 350 0 0
2200 219 0  31.11 138S 28 0  0 4,511 0 0
2225 244 0  31.30 222 48 0  0 20 0 0
2250 269 0  31.40 150S 58 0  0 2,800 0 0
2300 319 0  31.81 304 43 0  0 4,540 0 0
2325 344 0  32.48 278 115 0  0 750 0 0
2350 369 0  33.32 162S 69 0  0 1,100 0 0
2375 394 0  34.03 160S 126S 0  0 450 0 0
2400 419 0  34.74 330S 105S 0  0 2,150 0 0
2450 469 0  35.61 141S 118S 0  0 650 0 0

Total 0  100 38,500 -50 0



Daily Information Sheets                              
   London

Commodity Options
Business Day Previous Business Day

Exercise
Price

Opening
Trans

Settlement
Price Change

Volatility
%

Daily
High Low

Lifetime
High Low

Total
Volume

Official
Volume

Open
Interest Change Exercises

21:59
Page 6

Mon 30 Aug 2010  
 Fri 27 Aug 2010

Cocoa  

Puts
 
 
  

 
Dec 10 Underlying Price 1931         Indicative a-t-m Vol  27.99 Time to expiry:     92 Days  

 
1600 11 0  28.12 19 15 0  0 1,175 0 0
1700 26 -1  28.12 164 49 0  0 1,000 0 0
1750 38 -1  28.12 180 180 0  0 600 0 0
1775 45 -1  28.12 0  0 100 0 0
1800 53 -1  28.09 205 205 0  0 775 0 0
1850 71 -2  28.05 34 34 0  0 600 0 0
1900 93 -2  28.01 109S 35 0  0 9,916 0 0
1925 106 -1  27.99 0  0 0 0 0
2000 149 -1  27.99 190S 55S 0  0 4,605 0 0
2025 165 -1  28.00 124S 124S 0  0 100 0 0
2050 181 -2  27.87 122S 75 0  0 1,998 0 0
2075 197 -2  27.49 0  0 100 0 0
2100 212 -1  26.32 287 81 0  150 6,966 +150 0
2150 257 -2  28.46 218S 117 0  0 1,025 0 0
2200 299 -1  28.55 145 137 0  0 4,426 0 0
2250 342 -1  28.81 185 163 0  0 3,630 0 0
2275 364 -1  28.98 183S 163 0  0 1,300 0 0
2300 387 -1  29.14 217 171 0  0 2,940 0 0
2400 479 -1  29.63 256S 256S 0  0 250 0 0

Total 0  150 41,506 +150 0
 

Mar 11 Underlying Price 1943         Indicative a-t-m Vol  26.68 Time to expiry:    182 Days  
 

1700 48 -1  26.59 0  0 400 0 0
1800 80 -1  26.57 171 44S 0  0 5,068 0 0
1825 89 -1  26.33 67 67 0  0 1,000 0 0
1850 100 -1  26.55 0  0 300 0 0
1900 124 -1  26.61 169 68S 0  0 1,570 0 0
1950 150 -1  26.69 0  0 0 0 0
2000 179 -1  26.73 170S 105S 0  0 1,015 0 0
2050 211 -1  26.92 132 132 0  0 5,180 0 0
2100 245 -1  27.05 156 137S 0  0 4,700 0 0
2150 281 -1  27.12 248S 246S 0  0 2,150 0 0
2200 319 -1  27.19 0  0 180 0 0
2250 359 -1  27.39 220S 216S 0  0 2,525 0 0
2300 402 -1  27.77 248S 248S 0  0 1,000 0 0

Total 0  0 25,088 0 0
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Mon 30 Aug 2010  
 Fri 27 Aug 2010

Cocoa  

Puts
 
 
  

 
May 11 Underlying Price 1955         Indicative a-t-m Vol  26.78 Time to expiry:    242 Days  

 
1750 75 -1  26.12 54 54 0  0 1,800 0 0
1800 95 0  26.30 0  0 1,000 0 0
1900 141 -1  26.69 0  0 1,100 0 0
1950 167 -1  26.78 0  0 0 0 0
2000 196 -1  26.80 0  0 50 0 0
2050 226 -1  26.74 148 148 0  0 7,500 0 0
2100 259 -1  26.94 0  0 1,000 0 0
2250 369 -1  27.19 244S 234S 0  0 3,750 0 0

Total 0  0 16,200 0 0
 

Jul 11 Underlying Price 1969         Indicative a-t-m Vol  26.60 Time to expiry:    304 Days  
 

1750 86 -1  25.82 65 65 0  0 1,800 0 0
1975 194 -1  26.60 0  0 0 0 0
2100 269 -1  26.58 195 195 0  0 5 0 0

Total 0  0 1,805 0 0
 

Sep 11 Underlying Price 1975         Indicative a-t-m Vol  27.63 Time to expiry:    366 Days  
 

1975 218 0  27.63 0  0 0 0 0
Total 0  0 0 0 0

 
Dec 11 Underlying Price 1983         Indicative a-t-m Vol  28.08 Time to expiry:    457 Days  

 
1975 243 -1  28.05 0  0 0 0 0

Total 0  0 0 0 0
 

Mar 12 Underlying Price 1983         Indicative a-t-m Vol  28.36 Time to expiry:    548 Days  
 

1975 269 -1  28.32 0  0 0 0 0
Total 0  0 0 0 0

 
May 12 Underlying Price 1975         Indicative a-t-m Vol  28.26 Time to expiry:    609 Days  

 
1975 286 -1  28.26 0  0 0 0 0

Total 0  0 0 0 0
 

Jul 12 Underlying Price 1979         Indicative a-t-m Vol  27.59 Time to expiry:    669 Days  
 

1975 290 -1  27.52 0  0 0 0 0
Total 0  0 0 0 0

 
Total Puts 0  250 123,099 +100 0
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Mon 30 Aug 2010  
 Fri 27 Aug 2010

Robusta Coffee  

Calls
 
 
  

 
Nov 10 Underlying Price 1637         Indicative a-t-m Vol  28.95 Time to expiry:     51 Days  

 
1350 294 0  35.40 110 110 0  0 50 0 0
1400 248 -1  34.15 103 85 0  0 250 0 0
1450 205 -1  33.52 323S 65 0  0 500 0 0
1500 164 -2  32.70 310S 52 0  0 300 0 0
1550 126 -2  31.10 113 98 0  160 260 +160 0
1600 91 -2  29.31 223S 39S 0  355 1,675 +75 0
1650 65 -2  28.82 201 54 0  780 1,329 +275 0
1700 51 -2  31.17 178 27 0  735 2,448 +204 0
1750 37 -2  31.92 119 35 0  600 1,773 0 0
1800 31 -2  34.83 86 29S 0  500 1,275 0 0
1850 28 -2  38.39 78 18 0  10 404 0 0
1900 22 -2  39.68 57 25S 0  0 1,400 0 0
1950 16 -2  39.79 34 30 0  0 12 0 0
2000 12 -1  40.13 40 21S 0  0 608 0 0
2050 9 -1  40.36 19S 19S 0  0 200 0 0

Total 0  3,140 12,484 +714 0
 

Jan 11 Underlying Price 1653         Indicative a-t-m Vol  27.02 Time to expiry:    107 Days  
 

1450 229 -1  28.09 350 97S 0  0 950 0 0
1500 191 -1  27.88 258S 71S 0  0 100 0 0
1550 157 -1  27.77 133 124 0  0 175 0 0
1600 125 -2  27.39 164 58 0  0 589 0 0
1650 98 -2  27.03 145 86 0  161 761 +161 0
1700 76 -1  26.91 146 69S 0  0 1,164 0 0
1750 58 -1  26.78 148 59 0  460 1,753 +375 0
1800 48 -2  28.34 120 46 0  41 1,303 +1 0
1850 41 -1  29.71 93 35 0  20 955 -15 0
1900 34 -1  30.90 45 45 0  20 520 +20 0
1950 29 -1  32.06 41S 41S 0  0 500 0 0
2000 23 -1  32.65 65 36S 0  0 900 0 0
2050 19 -1  33.28 48S 47S 0  0 200 0 0
2100 16 -1  34.12 47S 28S 0  0 1,050 0 0
2400 9 -1  41.28 20 5S 0  200 600 +150 0

Total 0  902 11,520 +692 0



Daily Information Sheets                              
   London

Commodity Options
Business Day Previous Business Day

Exercise
Price

Opening
Trans

Settlement
Price Change

Volatility
%

Daily
High Low

Lifetime
High Low

Total
Volume

Official
Volume

Open
Interest Change Exercises

21:59
Page 9

Mon 30 Aug 2010  
 Fri 27 Aug 2010

Robusta Coffee  

Calls
 
 
  

 
Mar 11 Underlying Price 1674         Indicative a-t-m Vol  27.13 Time to expiry:    170 Days  

 
1550 190 -1  26.93 211S 81S 0  0 500 0 0
1650 135 -1  27.09 0  0 0 0 0
1700 112 -1  27.17 138 107 0  0 150 0 0
1750 94 -1  27.58 179 113 0  0 550 0 0
1800 79 -1  27.97 150 94 0  0 650 0 0
1900 56 -1  29.12 0  0 500 0 0
1950 51 -1  30.41 0  0 1,700 0 0
2000 41 -1  30.31 57S 57S 0  0 350 0 0
2500 11 0  35.85 28 9S 0  0 250 0 0

Total 0  0 4,650 0 0
 

May 11 Underlying Price 1690         Indicative a-t-m Vol  29.34 Time to expiry:    233 Days  
 

1700 154 -1  29.48 0  0 0 0 0
Total 0  0 0 0 0

 
Jul 11 Underlying Price 1703         Indicative a-t-m Vol  29.52 Time to expiry:    289 Days  

 
1700 179 -1  29.48 0  0 0 0 0

Total 0  0 0 0 0
 

Sep 11 Underlying Price 1699         Indicative a-t-m Vol  29.54 Time to expiry:    352 Days  
 

1700 196 -1  29.56 0  0 0 0 0
Total 0  0 0 0 0

 
Nov 11 Underlying Price 1695         Indicative a-t-m Vol  29.24 Time to expiry:    415 Days  

 
1700 209 0  29.31 0  0 0 0 0

Total 0  0 0 0 0
 

Jan 12 Underlying Price 1690         Indicative a-t-m Vol  29.03 Time to expiry:    478 Days  
 

1700 220 -1  29.16 0  0 0 0 0
Total 0  0 0 0 0

 
Mar 12 Underlying Price 1640         Indicative a-t-m Vol  28.45 Time to expiry:    534 Days  

 
1650 221 0  28.54 0  0 0 0 0

Total 0  0 0 0 0
 

Total Calls 0  4,042 28,654 +1,406 0
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Mon 30 Aug 2010  
 Fri 27 Aug 2010

Robusta Coffee  

Puts
 
 
  

 
Nov 10 Underlying Price 1637         Indicative a-t-m Vol  28.95 Time to expiry:     51 Days  

 
1200 1 -1  38.79 51 4 0  0 1,060 0 0
1250 2 -1  37.93 34 34 0  0 100 0 0
1300 4 -1  36.81 98 5 0  0 2,484 0 0
1350 7 0  35.40 70 2 0  0 375 0 0
1400 11 -1  34.15 95 17 0  0 215 0 0
1450 18 -1  33.52 110 21S 0  0 450 0 0
1500 27 -2  32.70 161 25 0  1 1,481 +1 0
1550 39 -2  31.10 98 15 0  60 1,106 0 0
1600 54 -2  29.31 122 26 0  0 1,034 0 0
1650 78 -2  28.82 156 39S 0  3 3,036 -3 0
1700 114 -2  31.17 147S 52S 0  0 4,465 0 0
1750 150 -2  31.92 190S 70 0  0 1,763 0 0
1800 194 -2  34.83 159 72 0  0 1,627 0 0
1850 241 -2  38.39 126 100 0  0 500 0 0
1900 285 -2  39.68 160 134 0  0 250 0 0

Total 0  64 19,946 -2 0
 

Jan 11 Underlying Price 1653         Indicative a-t-m Vol  27.02 Time to expiry:    107 Days  
 

1000 CAB 0  34.78 1 1 0  0 100 0 0
1350 10 -1  28.47 66 66 0  0 100 0 0
1400 17 0  28.28 0  0 2,150 0 0
1450 26 -1  28.09 123S 21 0  165 5,298 0 0
1500 38 -1  27.88 48S 34 0  325 325 +125 0
1550 54 -1  27.77 65 63 0  264 214 -36 0
1600 72 -2  27.39 95S 50 0  0 1,506 0 0
1650 95 -2  27.03 111 40 0  0 4,522 0 0
1700 123 -1  26.91 145 66S 0  0 1,300 0 0
1750 155 -1  26.78 138 100S 0  0 513 0 0
1800 195 -2  28.34 170 100 0  0 464 0 0
1850 238 -1  29.71 125 124 0  0 100 0 0

Total 0  754 16,592 +89 0
 

Mar 11 Underlying Price 1674         Indicative a-t-m Vol  27.13 Time to expiry:    170 Days  
 

1400 25 -1  27.06 0  0 100 0 0
1550 66 -1  26.93 0  0 200 0 0
1650 111 -1  27.09 0  0 0 0 0

Total 0  0 300 0 0
 

May 11 Underlying Price 1690         Indicative a-t-m Vol  29.34 Time to expiry:    233 Days  
 

1700 164 -1  29.48 0  0 0 0 0
Total 0  0 0 0 0

 
Jul 11 Underlying Price 1703         Indicative a-t-m Vol  29.52 Time to expiry:    289 Days  

 
1700 176 -1  29.48 0  0 0 0 0

Total 0  0 0 0 0
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Mon 30 Aug 2010  
 Fri 27 Aug 2010

Robusta Coffee  

Puts
 
 
  

 
Sep 11 Underlying Price 1699         Indicative a-t-m Vol  29.54 Time to expiry:    352 Days  

 
1700 197 -1  29.56 0  0 0 0 0

Total 0  0 0 0 0
 

Nov 11 Underlying Price 1695         Indicative a-t-m Vol  29.24 Time to expiry:    415 Days  
 

1700 214 0  29.31 0  0 0 0 0
Total 0  0 0 0 0

 
Jan 12 Underlying Price 1690         Indicative a-t-m Vol  29.03 Time to expiry:    478 Days  

 
1700 230 -1  29.16 0  0 0 0 0

Total 0  0 0 0 0
 

Mar 12 Underlying Price 1640         Indicative a-t-m Vol  28.45 Time to expiry:    534 Days  
 

1650 231 0  28.54 0  0 0 0 0
Total 0  0 0 0 0

 
Total Puts 0  818 36,838 +87 0
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White Sugar  

Calls
 
 
  

 
Oct 10 Underlying Price 577.30         Indicative a-t-m Vol  35.86 Time to expiry:      2 Days  

 
45000 127.30 0.00  33.96 27.00 27.00 0  0 3,590 0 0
46000 117.30 0.00  34.28 20.00 18.50 0  0 330 0 0
47000 107.30 0.00  34.59 0  0 350 0 0
50000 77.30 0.00  35.52 22.00 22.00 0  0 270 0 0
52000 57.30 -0.05  35.62 21.50 21.50 0  0 5 0 0
53000 47.30 -0.15  35.62 67.75 10.50 0  0 258 0 0
54000 37.35 -0.50  35.69 6.00 6.00 0  0 250 0 0
55000 27.60 -1.15  35.76 13.85S 13.85S 0  0 120 0 0
57000 10.80 -2.90  35.82 32.00 10.00 0  0 361 0 0
58000 5.35 -3.05  35.88 0  0 0 0 0
59000 2.15 -2.60  35.97 0  0 100 0 0
60000 0.70 -1.70  36.00 19.00 3.60S 0  0 1,250 0 0

Total 0  0 6,884 0 0
 

Dec 10 Underlying Price 523.80         Indicative a-t-m Vol  35.98 Time to expiry:     63 Days  
 

52000 33.25 -0.75  35.97 0  0 0 0 0
57000 14.75 -0.65  35.98 63.80S 63.50S 0  0 200 0 0

Total 0  0 200 0 0
 

Mar 11 Underlying Price 518.00         Indicative a-t-m Vol  27.90 Time to expiry:    155 Days  
 

45000 79.10 -0.25  27.90 0  0 200 0 0
52000 36.70 -0.40  27.90 0  0 0 0 0

Total 0  0 200 0 0
 

May 11 Underlying Price 502.40         Indicative a-t-m Vol  27.77 Time to expiry:    214 Days  
 

47000 59.45 -0.30  27.77 0  0 50 0 0
50000 43.75 -0.30  27.77 0  0 0 0 0

Total 0  0 50 0 0
 

Aug 11 Underlying Price 483.60         Indicative a-t-m Vol  27.99 Time to expiry:    305 Days  
 

48000 50.95 -0.25  27.99 0  0 0 0 0
Total 0  0 0 0 0

 
Oct 11 Underlying Price 473.50         Indicative a-t-m Vol  28.03 Time to expiry:    367 Days  

 
47000 54.55 -0.25  28.03 0  0 0 0 0

Total 0  0 0 0 0
 

Dec 11 Underlying Price 460.50         Indicative a-t-m Vol  27.99 Time to expiry:    428 Days  
 

46000 55.75 -0.20  27.99 0  0 0 0 0
Total 0  0 0 0 0

 
Mar 12 Underlying Price 455.00         Indicative a-t-m Vol  27.99 Time to expiry:    520 Days  

 
46000 58.30 -0.15  27.99 0  0 0 0 0

Total 0  0 0 0 0
 

Total Calls 0  0 7,334 0 0
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White Sugar  

Puts
 
 
  

 
Oct 10 Underlying Price 577.30         Indicative a-t-m Vol  35.86 Time to expiry:      2 Days  

 
39000 CAB 0.00  32.19 10.50 10.50 0  0 170 0 0
42000 CAB 0.00  32.96 21.00 21.00 0  0 85 0 0
46000 CAB 0.00  34.28 0  0 200 0 0
48000 CAB 0.00  34.91 0  0 150 0 0
50000 CAB 0.00  35.52 13.10S 13.10S 0  0 306 0 0
53000 CAB -0.15  35.62 0  0 100 0 0
55000 0.30 -1.15  35.76 23.40S 23.00S 0  0 200 0 0
57000 3.50 -2.90  35.82 10.50S 10.50S 0  0 25 0 0
58000 8.05 -3.05  35.88 0  0 0 0 0

Total 0  0 1,236 0 0
 

Dec 10 Underlying Price 523.80         Indicative a-t-m Vol  35.98 Time to expiry:     63 Days  
 

50000 20.25 -0.70  35.95 92.00 75.00 0  0 130 0 0
52000 29.45 -0.75  35.97 0  0 0 0 0
53000 34.85 -0.70  35.98 0  0 120 0 0
57000 60.95 -0.65  35.98 60.00S 59.70S 0  0 200 0 0
58000 68.50 -0.60  35.94 0  0 40 0 0

Total 0  0 490 0 0
 

Mar 11 Underlying Price 518.00         Indicative a-t-m Vol  27.90 Time to expiry:    155 Days  
 

52000 38.70 -0.40  27.90 0  0 0 0 0
Total 0  0 0 0 0

 
May 11 Underlying Price 502.40         Indicative a-t-m Vol  27.77 Time to expiry:    214 Days  

 
47000 27.05 -0.30  27.77 0  0 50 0 0
50000 41.35 -0.30  27.77 0  0 0 0 0

Total 0  0 50 0 0
 

Aug 11 Underlying Price 483.60         Indicative a-t-m Vol  27.99 Time to expiry:    305 Days  
 

48000 47.35 -0.25  27.99 0  0 0 0 0
Total 0  0 0 0 0

 
Oct 11 Underlying Price 473.50         Indicative a-t-m Vol  28.03 Time to expiry:    367 Days  

 
47000 51.05 -0.25  28.03 0  0 0 0 0

Total 0  0 0 0 0
 

Dec 11 Underlying Price 460.50         Indicative a-t-m Vol  27.99 Time to expiry:    428 Days  
 

46000 55.25 -0.20  27.99 0  0 0 0 0
Total 0  0 0 0 0

 
Mar 12 Underlying Price 455.00         Indicative a-t-m Vol  27.99 Time to expiry:    520 Days  

 
46000 63.30 -0.15  27.99 0  0 0 0 0

Total 0  0 0 0 0
 

Total Puts 0  0 1,776 0 0
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Nov 10 Underlying Price 152.00         Indicative a-t-m Vol  44.97 Time to expiry:     45 Days  

 
10500 47.05 0.00  40.15 25.00 5.00 0  0 1 0 0
11000 42.05 -0.05  40.10 45.00 4.25 0  0 23 0 0
11300 39.10 -0.05  39.63 23.00 4.50 0  0 2 0 0
11400 38.15 0.00  39.33 2.25 2.25 0  0 4 0 0
11500 37.15 -0.05  39.16 3.75 3.75 0  0 2 0 0
11600 36.20 0.00  39.09 4.40 4.40 0  0 10 0 0
13200 21.60 -0.15  39.10 6.00 6.00 0  0 5 0 0
13600 18.55 -0.20  40.24 4.00 4.00 0  0 3 0 0
13700 17.85 -0.20  40.59 8.20 8.20 0  0 8 0 0
13900 16.50 -0.25  41.11 3.50 3.50 0  0 10 0 0
14000 15.90 -0.20  41.54 4.70 4.70 0  0 43 0 0
14500 12.95 -0.30  43.03 7.00 6.80 0  0 12 0 0
14600 12.45 -0.25  43.28 6.75 6.75 0  0 7 0 0
15000 10.10 -0.30  42.39 3.50 3.50 0  0 20 0 0
15200 9.65 -0.35  44.97 0  0 0 0 0
16000 6.80 -0.30  46.63 2.50 2.50 0  0 20 0 0
18000 2.15 -0.25  46.52 2.25 2.25 0  0 20 0 0

Total 0  0 190 0 0
 

Jan 11 Underlying Price 154.45         Indicative a-t-m Vol  36.81 Time to expiry:    101 Days  
 

12000 35.65 -0.10  36.82 4.90 4.90 0  0 8 0 0
15400 12.20 -0.15  36.81 0  0 0 0 0

Total 0  0 8 0 0
 

Mar 11 Underlying Price 156.80         Indicative a-t-m Vol  33.89 Time to expiry:    164 Days  
 

10500 52.25 -0.05  33.89 29.00 9.00 0  0 1 0 0
10700 50.35 -0.05  33.89 9.50 9.50 0  0 5 0 0
15700 14.15 -0.10  33.89 0  0 0 0 0

Total 0  0 6 0 0
 

May 11 Underlying Price 157.30         Indicative a-t-m Vol  37.40 Time to expiry:    227 Days  
 

12800 35.30 -0.05  37.41 11.00 11.00 0  0 3 0 0
13100 33.20 -0.10  37.41 7.35 7.35 0  0 2 0 0
15700 18.60 -0.15  37.40 0  0 0 0 0
16500 15.35 -0.10  37.40 20.00 20.00 0  0 1 0 0

Total 0  0 6 0 0
 

Jul 11 Underlying Price 158.20         Indicative a-t-m Vol  25.57 Time to expiry:    283 Days  
 

15800 14.30 -0.05  25.57 0  0 0 0 0
Total 0  0 0 0 0

 
Nov 11 Underlying Price 128.30         Indicative a-t-m Vol  25.57 Time to expiry:    409 Days  

 
12800 13.95 -0.05  25.57 0  0 0 0 0

Total 0  0 0 0 0
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Feed Wheat  
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Jan 12 Underlying Price 131.65         Indicative a-t-m Vol  29.37 Time to expiry:    465 Days  

 
13200 17.20 -0.05  29.37 0  0 0 0 0

Total 0  0 0 0 0
 

Mar 12 Underlying Price 132.50         Indicative a-t-m Vol  25.57 Time to expiry:    528 Days  
 

13300 16.00 -0.05  25.57 0  0 0 0 0
Total 0  0 0 0 0

 
May 12 Underlying Price 134.00         Indicative a-t-m Vol  25.57 Time to expiry:    591 Days  

 
13400 17.35 -0.05  25.57 0  0 0 0 0

Total 0  0 0 0 0
 

Nov 12 Underlying Price 127.50         Indicative a-t-m Vol  25.57 Time to expiry:    773 Days  
 

12800 18.60 -0.05  25.57 0  0 0 0 0
Total 0  0 0 0 0

 
Total Calls 0  0 210 0 0
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Nov 10 Underlying Price 152.00         Indicative a-t-m Vol  44.97 Time to expiry:     45 Days  

 
15200 9.65 -0.35  44.97 0  0 0 0 0
15500 11.75 -0.30  46.78 13.00 13.00 0  0 1 0 0

Total 0  0 1 0 0
 

Jan 11 Underlying Price 154.45         Indicative a-t-m Vol  36.81 Time to expiry:    101 Days  
 

15400 11.75 -0.15  36.81 0  0 0 0 0
Total 0  0 0 0 0

 
Mar 11 Underlying Price 156.80         Indicative a-t-m Vol  33.89 Time to expiry:    164 Days  

 
15700 14.35 -0.10  33.89 0  0 0 0 0

Total 0  0 0 0 0
 

May 11 Underlying Price 157.30         Indicative a-t-m Vol  37.40 Time to expiry:    227 Days  
 

13600 8.60 -0.10  37.41 15.60 15.60 0  0 10 0 0
15700 18.30 -0.15  37.40 0  0 0 0 0

Total 0  0 10 0 0
 

Jul 11 Underlying Price 158.20         Indicative a-t-m Vol  25.57 Time to expiry:    283 Days  
 

15800 14.10 -0.05  25.57 0  0 0 0 0
Total 0  0 0 0 0

 
Nov 11 Underlying Price 128.30         Indicative a-t-m Vol  25.57 Time to expiry:    409 Days  

 
12800 13.65 -0.05  25.57 0  0 0 0 0

Total 0  0 0 0 0
 

Jan 12 Underlying Price 131.65         Indicative a-t-m Vol  29.37 Time to expiry:    465 Days  
 

13200 17.55 -0.05  29.37 0  0 0 0 0
Total 0  0 0 0 0

 
Mar 12 Underlying Price 132.50         Indicative a-t-m Vol  25.57 Time to expiry:    528 Days  

 
13300 16.50 -0.05  25.57 0  0 0 0 0

Total 0  0 0 0 0
 

May 12 Underlying Price 134.00         Indicative a-t-m Vol  25.57 Time to expiry:    591 Days  
 

13400 17.35 -0.05  25.57 0  0 0 0 0
Total 0  0 0 0 0

 
Nov 12 Underlying Price 127.50         Indicative a-t-m Vol  25.57 Time to expiry:    773 Days  

 
12800 19.10 -0.05  25.57 0  0 0 0 0

Total 0  0 0 0 0
 

Total Puts 0  0 11 0 0


