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Paris Commodity Options Summary
Business Day Fri 27 Aug 2010

Contract CONNECT*
Volume

Commodity Products

Corn / Mais 15
Malting Barley / Orge de Brasserie 0
Milling Wheat / Ble de Meunerie 7,353
Rapeseed / Colza 320

* CONNECT means LIFFE CONNECT (Registered Trademark)

Daily Information Sheets

Previous Business Day
Thu 26 Aug 2010

Official Open

Volume Interest
0 6,237
0 390

1,057 382,824
5,154 95,003

Paris

21:21
Page 1

Change

+631
+3,994

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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Paris Commodity Options

Business Day

Corn / Mais

Calls

Exercise Opening Settlement
Price Trans Price  Change

Nov 10 Underlying Price  192.25

12000 72.25 +3.25
12100 71.25 +3.24
12200 70.25 +3.24
12300 69.25 +3.24
12400 68.26 +3.25
12500 67.26 +3.25
12600 66.26 +3.25
12700 65.26 +3.24
12800 64.26 +3.24
12900 63.27 +3.24
13000 62.27 +3.24
13100 61.27 +3.23
13200 60.28 +3.24
13300 59.28 +3.23
13400 58.29 +3.23
13500 57.29 +3.22
13600 56.30 +3.22
13700 55.31 +3.22
13800 54.32 +3.21
13900 53.33 +3.21
14000 52.35 +3.21
14100 51.36 +3.19
14200 50.38 +3.19
14300 49.40 +3.18
14400 48.42 +3.17
14500 47.44 +3.16
14600 46.47 +3.15
14700 4551 +3.15
14800 4454 +3.13
14900 4358 +3.11
15000 42.63 +3.10
15100 41.68 +3.09
15200 40.73 +3.06
15300 39.80 +3.05
15400 38.87 +3.03
15500 37.95 +3.01
15600 37.03 +2.98
15700 36.12 +2.96
15800 35.21 +2.93
15900 34.32 +291
16000 33.45 +2.88
16100 30.70 3258 +2.85
16200 3172 +2.82
16300 30.87 +2.79
16400 30.03 +2.76
16500 29.20 +2.72
16600 28.39 +2.68
16700 27.58 +2.64

16800 26.79 +2.61

Volatility
%

38.16
38.16
38.16
38.16
38.16
38.16
38.16
38.16
38.16
38.15
38.16
38.14
38.13
38.12
38.12
38.09
38.08
38.08
38.04
38.00
37.98
37.97
37.96
37.96
37.95
37.96
37.97
38.00
38.06
38.09
38.11
38.16
38.21
38.30
38.40
38.44
38.50
38.52
38.58
38.66
38.80
38.89
39.03
39.07
39.18
39.26
39.41
39.49
39.55

Fri 27 Aug 2010

Daily
High Low

Indicative a-t-m Vol

30.70 30.70

Lifetime

High Low
50.16
6.60 6.60
7.20 7.00
8.20 7.90S
8.00 8.00
6.50S 6.30S
19.50S 6.30
7.00 7.00
7.90 7.50
7.00 3.50S
6.00 6.00
8.80 8.80
550 5.50
9.00 2.40S
3.00 2.20S
30.70 9.50
11.70 9.20
27.00 9.00
10.00 9.80
12.50 12.50
12.50 12.00

Daily Information Sheets

Total
Volume
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Previous Business Day
Thu 26 Aug 2010

Official Open
Volume Interest Change

Time to expiry: 49 Days

0 0 0
0 0 0
0 0 0
0 0 0
0 0 0
0 0 0
0 0 0
0 0 0
0 0 0
0 0 0
0 0 0
0 0 0
0 0 0
0 0 0
0 0 0
0 0 0
0 46 0
0 300 0
0 50 0
0 0 0
0 2 0
0 0 0
0 0 0
0 105 0
0 0 0
0 355 0
0 0 0
0 2 0
0 2 0
0 0 0
0 54 0
0 3 0
0 0 0
0 1 0
0 26 0
0 61 0
0 0 0
0 0 0
0 0 0
0 0 0
0 35 0
0 3 0
0 31 0
0 7 0
0 0 0
0 11 0
0 0 0
0 1 0
0 9 0

Paris

21:21
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Paris Commodity Options

Business Day

Corn / Mais

Calls

Exercise Opening Settlement Volatility
Price Trans Price  Change %
16900 26.13 +2.56 40.30
17000 23.00 25.44 +251 40.77
17100 2471 +2.47 40.95
17200 23.99 +2.43 41.10
17300 23.27 +2.38 41.20
17400 22.58 +2.35 41.33
17500 21.90 +2.30 41.48
17600 21.22 +2.25 41.58
17700 20.52 +2.22 41.48
17800 20.14 +2.16 42.69
17900 19.74 +2.10 43.71
18000 19.25 +2.05 44.31
18100 18.92 +2.00 45.41
18200 18.59 +1.95 46.46
18300 18.27 +1.91 47.46
18400 17.96 +1.86 48.42
18500 17.65 +1.82 49.34
18600 17.35 +1.78 50.23
18700 17.06 +1.74 51.08
18800 16.68 +1.69 51.59
18900 16.32 +1.67 52.07
19000 14.00 15.73 +1.63 51.73
19100 15.15 +1.60 51.37
19200 14.44 +1.55 50.55
19300 13.54 +1.51 48.99
19400 12.93 +1.48 48.42
19500 12.47 +1.45 48.33
19600 12.39 +1.41 49.56
19700 12.05 +1.37 49.84
19800 11.81 +1.35 50.41
19900 11.47 +1.32 50.60
20000 11.24 +1.28 51.18
20100 11.00 +1.25 51.66
20200 10.91 +1.23 52.63
20300 10.71 +1.20 53.21
20400 10.50 +1.17 53.69
20500 10.29 +1.15 54.17
20600 10.04 +1.12 54.47
20700 9.91 +1.10 55.17
20800 9.77 +1.07 55.85
20900 9.72 +1.06 56.77
21000 9.59 +1.04 57.42

Jan 11 Underlying Price  192.75

11500 77.89 +2.96 41.66
11600 76.91 +2.96 41.66
11700 75.93 +2.96 41.66
11800 74.95 +2.95 41.66
11900 73.97 +2.94 41.66

12000 73.00 +2.94 41.66

Fri 27 Aug 2010

Daily Lifetime
High Low High Low

23.00 23.00 23.00 6.60
12.60 11.10
10.50 10.50

13.50 0.30
11.70S 11.70:
12,50 11.70:

15.00 7.80

11.00 11.00

10.30 10.30

15.00 14.00
15.10 14.50

14.00 14.00 14.00 14.00

11.00 9.00

2.40S 2.40
2.40S 2.40

Indicative a-t-m Vol 42.19

S
S
S

S
S

Total

Daily Information Sheets

Total
Volume
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Previous Business Day

Thu 26 Aug 2010

Official
Volume
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Paris Commodity Options

Business Day

Corn / Mais
Calls

Exercise Opening
Price Trans

12100
12200
12300
12400
12500
12600
12700
12800
12900
13000
13100
13200
13300
13400
13500
13600
13700
13800
13900
14000
14100
14200
14300
14400
14500
14600
14700
14800
14900
15000
15100
15200
15300
15400
15500
15600
15700
15800
15900
16000
16100
16200
16300
16400
16500
16600
16700
16800
16900
17000
17100

Fri 27 Aug 2010

Settlement

Price

72.03
71.05
70.09
69.12
68.16
67.20
66.24
65.29
64.34
63.39
62.45
61.51
60.57
59.64
58.71
57.79
56.88
55.97
55.06
54.15
53.26
52.37
51.48
50.60
49.73
48.86
48.00
47.15
46.30
45.47
44.63
43.81
42.99
42.18
41.38
40.59
39.80
39.02
38.25
37.49
36.74
36.00
35.26
34.54
33.86
33.16
32.42
31.77
31.02
30.40
29.65

Change
+2.94

+2.93
+2.93
+2.92
+2.92
+2.91
+2.90
+2.89
+2.89
+2.87
+2.87
+2.86
+2.84
+2.83
+2.82
+2.81
+2.80
+2.79
+2.78
+2.76
+2.75
+2.74
+2.72
+2.70
+2.69
+2.67
+2.65
+2.63
+2.61
+2.60
+2.57
+2.56
+2.54
+2.52
+2.50
+2.48
+2.45
+2.43
+2.41
+2.38
+2.36
+2.34
+2.31
+2.30
+2.27
+2.24
+2.21
+2.19
+2.17
+2.14
+2.11

Volatility
%

41.66
41.66
41.67
41.67
41.67
41.67
41.67
41.67
41.67
41.67
41.67
41.67
41.67
41.67
41.67
41.67
41.69
41.69
41.68
41.67
41.67
41.67
41.67
41.67
41.67
41.67
41.67
41.67
41.67
41.67
41.67
41.67
41.67
41.67
41.67
41.67
41.67
41.67
41.67
41.67
41.67
41.67
41.67
41.67
41.78
41.81
41.70
41.82
41.60
41.76
41.51

Daily Lifetime
High Low High Low

9.10S

9.00

18.10S

12.00

13.00

12.00

12.60

9.10S

6.80

7.20

3.40S

12.00

13.00

11.50

11.30

Daily Information Sheets

Total
Volume
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Previous Business Day

Thu 26 Aug 2010

Official
Volume
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Paris Commodity Options

Business Day

Corn / Mais
Calls

Exercise Opening
Price Trans

17200
17300
17400
17500
17600
17700
17800
17900
18000
18100
18200
18300
18400
18500
18600
18700
18800
18900
19000
19100
19200
19300
19400
19500
19600
19700
19800
19900
20000 13.00
20100
20200
20300
20400
20500
20600
20700
20800
20900
21000
21500
22000
22400

Fri 27 Aug 2010

Settlement

Price

29.03
28.41
27.79
27.17
26.57
25.98
25.39
24.84
24.33
23.76
23.22
22.69
22.01
21.54
21.07
20.50
20.04
19.48
19.01
18.62
18.17
17.74
17.29
16.83
16.44
16.00
15.61
15.16
14.82
14.48
14.17
13.82
13.56
13.26
12.93
12.64
12.38
12.11
11.84
10.36

9.83

9.15

Mar 11  Underlying Price

12500
12600
12700
12800
12900
13000

70.54
69.63
68.73
67.82
66.93
66.03

Change
+2.08

+2.05
+2.04
+2.01
+1.97
+1.95
+1.92
+1.89
+1.86
+1.83
+1.81
+1.79
+1.76
+1.73
+1.70
+1.67
+1.65
+1.62
+1.59
+1.57
+1.54
+1.51
+1.48
+1.46
+1.43
+1.41
+1.38
+1.35
+1.33
+1.31
+1.28
+1.26
+1.24
+1.21
+1.19
+1.16
+1.15
+1.13
+1.10
+1.00
+0.92
+0.86

194.25

+3.06
+3.05
+3.05
+3.03
+3.02
+3.00

Volatility
%

41.61
41.68
41.70
41.71
41.77
41.80
41.82
41.91
42.09
42.08
42.12
42.15
41.80
41.96
42.08
41.93
42.02
41.86
41.90
42.10
42.14
42.21
42.20
42.13
42.23
42.18
42.25
42.14
42.27
42.38
42.55
42.59
42.84
42.97
43.01
43.15
43.32
43.45
43.58
43.62
45.69
46.48

42.42
42.42
42.42
42.42
42.42
42.42

Daily Lifetime

High Low High

15.10

27.00

16.50

18.60

23.00

13.00

13.50 13.00 14.00

10.00

11.50
10.00

Low

15.10

10.00

16.50

18.60

14.50S

13.00

13.00

10.00

8.60S
9.90

4.00S 4.00S

10.50

Indicative a-t-m Vol

10.50

Total

39.63

Daily Information Sheets

Total
Volume
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Previous Business Day

Thu 26 Aug 2010

Official
Volume
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Change
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Paris Commodity Options

Business Day

Corn / Mais
Calls

Exercise Opening
Price Trans

13100
13200
13300
13400
13500
13600
13700
13800
13900
14000
14100
14200
14300
14400
14500
14600
14700
14800
14900
15000
15100
15200
15300
15400
15500
15600
15700
15800
15900
16000
16100
16200
16300
16400
16500
16600
16700
16800
16900
17000
17100
17200
17300
17400
17500
17600
17700
17800
17900
18000
18100

Fri 27 Aug 2010

Settlement

Price

65.14
64.27
63.38
62.51
61.64
60.78
59.93
59.08
58.23
57.39
56.56
55.74
54.92
54.10
53.30
52.47
51.53
50.58
49.64
48.72
47.86
47.06
46.26
45.49
44.73
43.95
43.19
42.43
41.70
40.98
40.26
39.57
38.88
38.21
37.54
36.87
36.20
35.54
34.88
34.23
33.59
32.95
32.36
31.76
31.17
30.58
30.02
29.42
28.88
28.32
27.74

Change
+2.99

+2.99
+2.97
+2.95
+2.94
+2.93
+2.92
+2.90
+2.88
+2.86
+2.85
+2.84
+2.82
+2.80
+2.79
+2.77
+2.76
+2.75
+2.74
+2.73
+2.72
+2.69
+2.67
+2.66
+2.63
+2.61
+2.59
+2.57
+2.56
+2.54
+2.51
+2.49
+2.46
+2.45
+2.42
+2.39
+2.37
+2.35
+2.32
+2.30
+2.27
+2.25
+2.22
+2.21
+2.18
+2.16
+2.13
+2.11
+2.08
+2.06
+2.03

Volatility
%

42.42
42.43
42.42
42.42
42.42
42.42
42.42
42.42
42.42
42.42
42.42
42.42
42.42
42.42
42.42
42.33
41.82
41.29
40.77
40.34
40.08
40.02
39.93
39.90
39.90
39.81
39.76
39.70
39.67
39.67
39.67
39.70
39.73
39.76
39.79
39.81
39.79
39.79
39.76
39.73
39.73
39.70
39.76
39.76
39.79
39.79
39.85
39.79
39.85
39.84
39.79

Daily Lifetime
High Low High Low
16.90S 8.40S

16.90S 16.90S

30.00 13.00

3.10S 3.10S
10.00S 10.00S

9.10S 9.10S

Daily Information Sheets

Total
Volume
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Previous Business Day

Thu 26 Aug 2010
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Volume
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Paris Commodity Options
Business Day Fri 27 Aug 2010

Corn / Mais

Calls

Exercise Opening Settlement Volatility
Price Trans Price  Change %
18200 27.21 +2.01 39.82
18300 26.64 +1.98 39.76
18400 26.11 +1.95 39.76
18500 2559 +1.93 39.76
18600 25.06 +1.90 39.73
18700 2457 +1.88 39.76
18800 24.06 +1.86 39.73
18900 23.52 +1.83 39.63
19000 23.03 +1.81 39.61
19100 22.53 +1.78 39.56
19200 22.10 +1.76 39.63
19300 21.63 +1.73 39.61
19400 2120 +1.71 39.64
19500 20.74 +1.69 39.61
19600 20.30 +1.66 39.61
19700 19.86 +1.64 39.58
19800 19.46 +1.61 39.64
19900 19.05 +1.59 39.64
20000 18.63 +1.57 39.61
20100 18.23 +1.54 39.61
20200 17.83 +1.52 39.60
20300 17.46 +1.49 39.64
20400 17.13 +1.47 39.73
20500 16.82 +1.45 39.84
20600 16.55 +1.42 40.04
20700 16.26 +1.41 40.16
20800 15.97 +1.39 40.28
20900 15.71 +1.36 40.45
21000 15.45 +1.35 40.60
21100 15.15 +1.33 40.65
21200 1491 +1.31 40.83
21300 14.66 +1.29 40.97
21400 14.41 +1.27 41.09
21500 14.14 +1.25 41.17
21600 13.87 +1.23 41.24
21700 1359 +1.21 41.29
21800 13.36 +1.19 41.41
21900 13.10 +1.18 41.46
22000 12.84 +1.15 41.52
22100 12.62 +1.13 41.64
22200 12.42 +1.12 41.78
22300 12.23 +1.11 41.93
22400 11.99 +1.09 41.98
22500 11.81 +1.08 42.13
22600 11.59 +1.05 42.22
22700 11.45 +1.04 42.44
22800 11.37 +1.03 42.76
22900 11.24 +1.02 42.99
23000 11.10 +1.01 43.19

Jun 11 Underlying Price  196.25

Daily Lifetime
High Low High Low

19.70 19.70
20.00 18.70

12.00 12.00

24.30S 24.30

14.50 13.00

13.30S 13.30!

Indicative a-t-m Vol 33.53

S

S

Total

Daily Information Sheets

Total
Volume
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Previous Business Day
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Volume Interest Change
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Time to expiry: 262 Days

Paris
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Paris Commodity Options

Business Day

Corn / Mais
Calls

Exercise Opening
Price Trans

12300
12400
12500
12600
12700
12800
12900
13000
13100
13200
13300
13400
13500
13600
13700
13800
13900
14000
14100
14200
14300
14400
14500
14600
14700
14800
14900
15000
15100
15200
15300
15400
15500
15600
15700
15800
15900
16000
16100
16200
16300
16400
16500
16600
16700
16800
16900
17000
17100
17200
17300

Fri 27 Aug 2010

Settlement

Price

73.82
72.87
71.92
70.97
70.03
69.10
68.16
67.23
66.31
65.39
64.47
63.56
62.65
61.75
60.85
59.95
59.07
58.18
57.31
56.44
55.57
54.71
53.86
53.01
52.17
51.34
50.51
49.69
48.87
48.07
47.26
46.47
45.69
4491
44.14
43.37
42.62
41.87
41.13
40.39
39.67
38.95
38.25
37.53
36.91
36.29
35.67
35.09
34.41
33.75
33.14

Change
+2.67

+2.66
+2.65
+2.64
+2.64
+2.64
+2.62
+2.61
+2.61
+2.60
+2.59
+2.58
+2.57
+2.56
+2.55
+2.53
+2.53
+2.51
+2.51
+2.49
+2.48
+2.46
+2.45
+2.44
+2.42
+2.41
+2.40
+2.38
+2.36
+2.35
+2.33
+2.31
+2.30
+2.28
+2.27
+2.25
+2.23
+2.21
+2.20
+2.17
+2.16
+2.13
+2.12
+2.09
+2.08
+2.05
+2.03
+2.01
+1.99
+1.97
+1.94

Volatility
%

30.52
30.54
30.54
30.54
30.54
30.54
30.54
30.54
30.54
30.54
30.54
30.54
30.54
30.54
30.54
30.54
30.54
30.54
30.54
30.54
30.54
30.54
30.54
30.54
30.54
30.54
30.54
30.54
30.54
30.54
30.54
30.54
30.54
30.54
30.54
30.54
30.54
30.54
30.54
30.54
30.54
30.54
30.56
30.53
30.66
30.79
30.90
31.06
31.01
30.99
31.06

Daily Lifetime Total
High Low High Low Volume

O OO0 0O 0000000000000 0O0DO0DO0DO0DO0OO0O0O0DO0DO0DO0DO0O0O00DO0DO0OO0O0O000D00O0O0OO0OO0OO0OO0OOoOOoOOo

Previous Business Day

Thu 26 Aug 2010

Official
Volume

O OO OO0 0000000000000 000O0O0O000000O0O0O0000O0O0O0000O0O0O0O0O0OO0OO0OOoOOoOOo

Open
Interest

O OO OO0 0000000000000 000O0O0O000000O0O0O0000O0O0O00000O0O0O0O0OO0OO0OOoOOoOOo

Change

O OO O 0O 0000000000000 000O0O0O0O00000O0O0O0000O0O0O0000O0O0O0O0O0OO0OO0OOoOOoOOo

Daily Information Sheets
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1
B \YSE Liffe

Paris Commodity Options

Business Day

Corn / Mais
Calls

Exercise Opening
Price Trans

17400
17500
17600
17700
17800
17900
18000
18100
18200
18300
18400
18500
18600
18700
18800
18900
19000
19100
19200
19300
19400
19500
19600
19700
19800
19900
20000
20100
20200
20300
20400
20500
20600
20700
20800
20900
21000
21100
21200
21300
21400
21500
21600
21700
21800
21900
22000
22100
22200
22300
22400

Fri 27 Aug 2010

Settlement

Price

32.53
31.92
31.33
30.75
30.19
29.64
29.11
28.57
28.09
27.62
27.17
26.73
26.29
25.90
25,51
25.13
24.79
24.37
23.98
23.56
23.13
22.70
22.30
21.94
21.57
21.17
20.82
20.46
20.11
19.74
19.41
19.08
18.78
18.50
18.23
17.96
17.69
17.40
17.18
16.90
16.66
16.42
16.16
15.91
15.69
15.47
15.30
15.23
15.04
14.86
14.68

Change
+1.93

+1.91
+1.89
+1.87
+1.84
+1.82
+1.80
+1.77
+1.75
+1.74
+1.71
+1.69
+1.67
+1.64
+1.63
+1.61
+1.59
+1.56
+1.54
+1.52
+1.51
+1.48
+1.46
+1.45
+1.43
+1.41
+1.40
+1.37
+1.36
+1.34
+1.32
+1.30
+1.28
+1.26
+1.25
+1.23
+1.22
+1.20
+1.19
+1.17
+1.15
+1.15
+1.12
+1.11
+1.10
+1.08
+1.07
+1.06
+1.05
+1.04
+1.02

Volatility
%

31.08
31.10
31.15
31.19
31.26
31.33
31.41
31.47
31.60
31.73
31.89
32.05
32.19
32.40
32.59
32.77
33.02
33.13
33.26
33.34
33.39
33.43
33.50
33.62
33.72
33.77
33.86
33.96
34.03
34.08
34.17
34.27
34.39
34.53
34.67
34.82
34.94
35.03
35.22
35.32
35.46
35.58
35.68
35.79
35.92
36.06
36.26
36.61
36.77
36.94
37.10

Daily Lifetime
High Low High Low

14.60S 14.60S

12.90S 12.90S

25.20S 25.20S

5.20S 5.20S

2.50S 2.50S
18.00 18.00

15.90S 15.90S

Daily Information Sheets

Total
Volume
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Previous Business Day

Thu 26 Aug 2010

Official
Volume
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Open
Interest

0
100
0
0
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100

o O o

100
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Change
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1
B \YSE Liffe

Paris Commodity Options

Business Day

Fri 27 Aug 2010

Corn / Mais

Calls

Exercise Opening Settlement
Price Trans Price  Change
22500 1451 +1.01
22600 14.34 +1.00
22700 14.18 +0.99
22800 14.02 +0.97
22900 13.87 +0.97
23000 13.72 +0.95
Aug 11 Underlying Price  199.50
11700 82.52 +2.00
11800 81.52 +2.00
11900 80.52 +1.99
12000 79.53 +2.00
12100 78.53 +1.99
12200 77.54 +2.00
12300 76.54 +1.99
12400 75.55 +1.99
12500 7456 +1.99
12600 73.57 +1.99
12700 72.57 +1.98
12800 7159 +1.99
12900 70.60 +1.99
13000 69.61 +1.98
13100 68.62 +1.97
13200 67.64 +1.98
13300 66.66 +1.97
13400 65.68 +1.97
13500 64.70 +1.97
13600 63.72 +1.96
13700 62.75 +1.96
13800 61.78 +1.96
13900 60.81 +1.95
14000 59.84 +1.94
14100 58.88 +1.94
14200 57.92 +1.94
14300 56.96 +1.93
14400 56.01 +1.93
14500 55.06 +1.92
14600 5412 +1.92
14700 53.17 +1.90
14800 52.24 +1.90
14900 51.31 +1.90
15000 50.38 +1.88
15100 49.46 +1.88
15200 48.54 +1.87
15300 47.63 +1.86
15400 46.72 +1.84
15500 4582 +1.83
15600 4493 +1.82
15700 44,04 +1.81
15800 43.16 +1.80

Volatility

%
37.27
37.44
37.61
37.79
37.96
38.14

19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81

Daily
High Low

Indicative a-t-m Vol

Lifetime
High Low

19.81

Total

Daily Information Sheets

Total
Volume

O OO oo oo

O 0O 0000000000000 O0DO0O0OO0O0O0DO0DO0ODO0O0O0O000DO0O0O0O0O0O0OO0OO0OO0OOOoOOoOOoO

Previous Business Day

Thu 26 Aug 2010

Official
Volume

O O O oo oo

Open
Interest

O O O o oo

705

Time to expiry:

O OO OO0 0000000000000 O000000O0O0O0000O0O0O0O0O0O0OO0OO0OO0OOoOOoOOo

O OO OO0 0000000000000 O000000O0O0O00000O0O0O0O0O0OO0OO0OO0OOoOOoOOo

Change

O O O oo oo

322 Days

O OO OO0 0000000000000 O000000O0O0O00000O0O0O0O00OO0OO0OO0OOoOOoOOo
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1
B \YSE Liffe

Paris Commodity Options

Business Day

Corn / Mais
Calls

Exercise Opening
Price Trans

15900
16000
16100
16200
16300
16400
16500
16600
16700
16800
16900
17000
17100
17200
17300
17400
17500
17600
17700
17800
17900
18000
18100
18200
18300
18400
18500
18600
18700
18800
18900
19000
19100
19200
19300
19400
19500
19600
19700
19800
19900
20000
20100
20200
20300
20400
20500
20600
20700
20800
20900

Fri 27 Aug 2010

Settlement

Price

42.29
41.42
40.57
39.71
38.87
38.04
37.21
36.39
35.58
34.78
33.99
33.21
32.43
31.67
30.91
30.17
29.44
28.71
28.00
27.30
26.60
25.92
25.25
24.59
23.94
23.30
22.67
22.06
21.45
20.85
20.27
19.70
19.14
18.59
18.05
17.52
17.00
16.50
16.00
15.52
15.04
14.58
14.13
13.69
13.26
12.83
12.42
12.02
11.63
11.25
10.88

Change
+1.79

+1.77
+1.77
+1.75
+1.74
+1.73
+1.71
+1.69
+1.68
+1.66
+1.65
+1.63
+1.61
+1.60
+1.57
+1.56
+1.54
+1.52
+1.50
+1.49
+1.46
+1.44
+1.42
+1.41
+1.38
+1.36
+1.34
+1.33
+1.30
+1.27
+1.26
+1.24
+1.22
+1.20
+1.17
+1.15
+1.12
+1.11
+1.08
+1.07
+1.04
+1.02
+1.00
+0.98
+0.96
+0.93
+0.91
+0.89
+0.87
+0.85
+0.83

Volatility
%

19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81

Daily Lifetime Total
High Low High Low Volume

O OO0 0O 0000000000000 0O0DO0DO0DO0DO0OO0O0O0DO0DO0DO0DO0O0O00DO0DO0OO0O0O000D00O0O0OO0OO0OO0OO0OOoOOoOOo

Previous Business Day

Thu 26 Aug 2010

Official
Volume
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Open
Interest

O OO OO0 0000000000000 000O0O0O000000O0O0O0000O0O0O00000O0O0O0O0OO0OO0OOoOOoOOo

Change

O OO O 0O 0000000000000 000O0O0O0O00000O0O0O0000O0O0O0000O0O0O0O0O0OO0OO0OOoOOoOOo

Daily Information Sheets

Paris
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1
B \YSE Liffe

Paris Commodity Options

Business Day

Corn / Mais

Calls

Exercise Opening Settlement
Price Trans Price  Change
21000 10.51 +0.82

Nov 11 Underlying Price  180.00

12500 55,55 -0.97
12600 54.60 -0.97
12700 53.66 -0.97
12800 52.73 -0.96
12900 51.80 -0.95
13000 50.87 -0.95
13100 49.95 -0.95
13200 49.03 -0.95
13300 48.12 -0.95
13400 4722 -0.94
13500 46.32 -0.94
13600 4543 -0.93
13700 4454 -0.93
13800 43.66 -0.93
13900 42.79 -0.92
14000 4193 -091
14100 41.07 -0.91
14200 40.22 -091
14300 39.38 -0.90
14400 38.55 -0.89
14500 37.73 -0.88
14600 36.91 -0.88
14700 36.10 -0.87
14800 3531 -0.86
14900 3452 -0.85
15000 33.74 -0.85
15100 3297 -0.84
15200 3221 -0.83
15300 31.46 -0.82
15400 30.72 -0.81
15500 29.98 -0.81
15600 29.26 -0.80
15700 28.55 -0.79
15800 27.85 -0.79
15900 27.16 -0.78
16000 26.48 -0.77
16100 2582 -0.75
16200 25.16 -0.74
16300 2451 -0.74
16400 23.88 -0.72
16500 2325 -0.72
16600 22.64 -0.70
16700 22.03 -0.70
16800 21.44 -0.69
16900 20.86 -0.68
17000 20.29 -0.67

17100 19.73 -0.66

Volatility
%

19.79

19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81

Fri 27 Aug 2010

Daily
High Low

Indicative a-t-m Vol

Lifetime
High Low

19.81

Total

Daily Information Sheets

Total
Volume

0
0

O 0O 0O 0000000000000 O0O0OO0O0DO0DO0DO0DO0OO0O0O0D0DO0DO0DO0O0O000DO00O0OO0OO0OO0OO0OO0OOOoOOoOOoO

Previous Business Day
Thu 26 Aug 2010

Official Open

Volume Interest Change
0 0 0
0 0 0

Time to expiry: 416 Days

O O O O OO0 0000000000000 000O0O0O0O00000O0O0O00000O0O0O0O0OO0OO0OO0OOoOOoOOo
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O O O OO0 0000000000000 O00000O0O0O00000O0O0O00000O0O0O0O0OO0OO0OO0OOoOOoOOo

Paris

21:21
Page 12



1
B \YSE Liffe

Paris Commodity Options

Business Day

Corn / Mais
Calls

Exercise Opening
Price Trans

17200
17300
17400
17500
17600
17700
17800
17900
18000
18100
18200
18300
18400
18500
18600
18700
18800
18900
19000
19100
19200
19300
19400
19500
19600
19700
19800
19900
20000
20100
20200
20300

Fri 27 Aug 2010

Settlement

Price

19.18
18.64
18.11
17.60
17.09
16.60
16.11
15.64
15.18
14.72
14.28
13.85
13.43
13.02
12.61
12.22
11.84
11.47
11.10
10.75
10.40
10.07
9.74
9.42
9.11
8.81
8.52
8.23
7.95
7.68
7.42
7.17

Change
-0.65

-0.64
-0.63
-0.61
-0.61
-0.59
-0.59
-0.58
-0.56
-0.56
-0.55
-0.53
-0.52
-0.51
-0.51
-0.50
-0.48
-0.47
-0.47
-0.45
-0.45
-0.43
-0.42
-0.42
-0.41
-0.40
-0.38
-0.38
-0.37
-0.37
-0.36
-0.34

Volatility
%

19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81

Daily Lifetime
High Low High Low

Total

Daily Information Sheets

Total
Volume

O 0O OO0 0000000000000 0O0DO0ODO0DO0O0O0O0OO0OO0OOO0OOOoOOoOOo

Previous Business Day

Thu 26 Aug 2010

Official
Volume

O OO 0O 0000000000000 00000O0O0O0O0O0OO0OO0OO0OOoOOoOOo

Open
Interest

O OO 0O 0000000000000 00000O0O0O0O0O0OO0OO0OO0OOoOOoOOo

Change

O OO 0O 0000000000000 00000O0O0O0O0O0OO0OO0OO0OOoOOoOOo
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1
B \YSE Liffe

Paris Commodity Options

Business Day

Fri 27 Aug 2010

Corn / Mais

Calls

Exercise Opening Settlement
Price Trans Price  Change
Jan 12 Underlying Price  188.00
16900 2732 -0.01
17000 26.68 -0.02
17100 26.06 -0.01
17200 25.44 -0.02
17300 24.84 -0.01
17400 24.24 -0.02
17500 23.65 -0.02
17600 23.08 -0.02
17700 2251 -0.02
17800 2196 -0.01
17900 21.41 -0.02
18000 20.87 -0.02
18100 20.35 -0.02
18200 19.83 -0.02
18300 19.32 -0.02
18400 18.83 -0.01
18500 18.34 -0.02
18600 17.86 -0.02
18700 17.39 -0.02
18800 16.93 -0.02
18900 16.48 -0.02
19000 16.04 -0.02
19100 15.61 -0.02
19200 15.18 -0.02
19300 14.77 -0.02
19400 14.37 -0.01
19500 13.97 -0.02
19600 13.58 -0.02
19700 13.20 -0.02
19800 12.83 -0.02
19900 12.47 -0.02
20000 12.12  -0.02
20100 11.77 -0.02
20200 11.44 -0.01
20300 11.11 -0.01

Volatility

%

19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81

Daily
High Low

Indicative a-t-m Vol

Daily Information Sheets

Lifetime Total
High Low Volume
19.81

O 0O OO0 0000000000000 O0O0DO0DO0DO0O0O0O0O0O0O0OO0OO0OO0OO0OO0OOoOOoOOo

Total

=
[N

Total Calls

Previous Business Day

Thu 26 Aug 2010

Official
Volume

Open
Interest

Time to expiry:

O OO OO0 0000000000000 0000D0O0O0O00O0OO0OO0OO0OO0OO0OOoOOoOOo

o

O OO OO0 0000000000000 00000O0O0O00O0OO0OO0OO0OO0OO0OOoOOoOOo

4,253

Change

475 Days

O OO OO0 0000000000000 00000O0O0O00O0O0OO0OO0OO0OO0OOoOOoOOo

o
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1
B \YSE Liffe

Paris Commodity Options

Business Day Fri 27 Aug 2010
Corn / Mais

Exercise Opening Settlement Volatility Daily
Price Trans Price  Change % High Low

Nov 10 Underlying Price  192.25

12000 0.01 0.00 38.16
12100 0.01  0.00 38.16
12200 0.01  0.00 38.16
12300 0.01 0.00 38.16
12400 0.01  0.00 38.16
12500 0.01  0.00 38.16
12600 0.01 0.00 38.16
12700 0.01 -0.01 38.16
12800 0.01 -0.01 38.16
12900 0.02 -0.01 38.15
13000 0.02 -0.01 38.16
13100 0.02 -0.02 38.14
13200 0.03 -0.01 38.13
13300 0.03 -0.02 38.12
13400 0.04 -0.02 38.12
13500 0.04 -0.03 38.09
13600 0.05 -0.03 38.08
13700 0.06 -0.03 38.08
13800 0.07 -0.04 38.04
13900 0.08 -0.04 38.00
14000 0.10 -0.04 37.98
14100 0.11 -0.06 37.97
14200 0.13 -0.06 37.96
14300 0.15 -0.07 37.96
14400 0.17 -0.08 37.95
14500 0.19 -0.09 37.96
14600 0.22 -0.10 37.97
14700 0.26 -0.10 38.00
14800 0.29 -0.12 38.06
14900 0.33 -0.14 38.09
15000 0.38 -0.15 38.11
15100 0.43 -0.16 38.16
15200 0.48 -0.19 38.21
15300 0.55 -0.20 38.30
15400 0.62 -0.22 38.40
15500 0.70 -0.24 38.44
15600 0.78 -0.27 38.50
15700 0.87 -0.29 38.52
15800 0.96 -0.32 38.58
15900 1.07 -0.34 38.66
16000 120 -0.37 38.80
16100 1.33 -0.40 38.89
16200 147 -0.43 39.03
16300 162 -0.46 39.07
16400 1.78 -0.49 39.18
16500 1.95 -0.53 39.26
16600 214 -0.57 39.41
16700 233 -0.61 39.49

16800 254 -0.64 39.55

Indicative a-t-m Vol

Lifetime
High Low

6.10S
6.90S
5.00

7.00S
6.40S

3.20S

9.00

4.40S
4.50S

50.16

6.10S
6.90S
5.00
6.30
6.40S

3.20S

7.80

9.00

4.40S
4.50S

10.90 10.90

Daily Information Sheets

Total
Volume

O 0O 0O OO0 0000000000000 O0O0DO0DO0DO0DO0O0O0O0D0DO0DO0ODO0O0O000DO0D0O0O0O0O0OO0OO0OOO0OOOoOOoOOo

Previous Business Day
Thu 26 Aug 2010

Official Open
Volume Interest Change

Time to expiry: 49 Days
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B \YSE Liffe

Paris Commodity Options

Business Day

Corn / Mais
Puts

Exercise Opening
Price Trans

16900
17000
17100
17200
17300
17400
17500
17600
17700
17800
17900
18000
18100
18200
18300
18400
18500
18600
18700
18800
18900
19000
19100
19200
19300
19400
19500
19600
19700
19800
19900
20000
20100
20200
20300
20400
20500
20600
20700
20800
20900
21000

Fri 27 Aug 2010

Settlement

Price

2.88
3.19
3.46
3.74
4.02
4.33
4.65
4.97
5.27
5.89
6.49
7.00
7.67
8.34
9.02
9.71
10.40
11.10
11.81
12.43
13.07
13.48
13.90
14.19
14.29
14.68
15.22
16.14
16.80
17.56
18.22
18.99
19.75
20.66
21.46
22.25
23.04
23.79
24.66
25.52
26.47
27.34

Jan 11  Underlying Price

11500
11600
11700
11800
11900
12000

0.14
0.16
0.18
0.20
0.22
0.25

Change
-0.69

-0.74
-0.78
-0.82
-0.87
-0.90
-0.95
-1.00
-1.03
-1.09
-1.15
-1.20
-1.25
-1.30
-1.34
-1.39
-1.43
-1.47
-1.51
-1.56
-1.58
-1.62
-1.65
-1.70
-1.74
-1.77
-1.80
-1.84
-1.88
-1.90
-1.93
-1.97
-2.00
-2.02
-2.05
-2.08
-2.10
-2.13
-2.15
-2.18
-2.19
-2.21

192.75

-0.04
-0.04
-0.04
-0.05
-0.06
-0.06

Volatility
%

40.30
40.77
40.95
41.10
41.20
41.33
41.48
41.58
41.48
42.69
43.71
44.31
45.41
46.46
47.46
48.42
49.34
50.23
51.08
51.59
52.07
51.73
51.37
50.55
48.99
48.42
48.33
49.56
49.84
50.41
50.60
51.18
51.66
52.63
53.21
53.69
54.17
54.47
55.17
55.85
56.77
57.42

41.66
41.66
41.66
41.66
41.66
41.66

Daily Lifetime
High Low High Low
12.00 10.00
9.40 9.40
1450 14.50

Indicative a-t-m Vol

42.19

Total

Daily Information Sheets

Total
Volume
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Previous Business Day

Thu 26 Aug 2010

Official
Volume

O OO OO0 0000000000000 00000O0O00000D0O0O0O000OO0OO0OO0OO0OO0OOoOOoOOo

Open
Interest

0
380
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1,700

Time to expiry:
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O O O O o o

Change

O OO OO0 0000000000000 000D0D0O0O00000D0O0O0O000OO0OO0OO0OO0OO0OOoOOoOOo

110 Days

O O O O o o

Paris
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1
B \YSE Liffe

Paris Commodity Options

Business Day

Corn / Mais
Puts

Exercise Opening
Price Trans

12100
12200
12300
12400
12500
12600
12700
12800
12900
13000
13100
13200
13300
13400
13500
13600
13700
13800
13900
14000
14100
14200
14300
14400
14500
14600
14700
14800
14900
15000
15100
15200
15300
15400
15500
15600
15700
15800
15900
16000
16100
16200
16300
16400
16500
16600
16700
16800
16900
17000
17100

Fri 27 Aug 2010

Settlement

Price

0.28
0.30
0.34
0.37
0.41
0.45
0.49
0.54
0.59
0.64
0.70
0.76
0.82
0.89
0.96
1.04
1.13
1.22
131
1.40
151
1.62
1.73
1.85
1.98
211
2.25
2.40
2.55
2.72
2.88
3.06
3.24
3.43
3.63
3.84
4.05
4.27
4.50
4.74
4.99
5.25
551
5.79
6.11
6.41
6.67
7.02
7.27
7.65
7.90

Change
-0.06

-0.07
-0.07
-0.08
-0.08
-0.09
-0.10
-0.11
-0.11
-0.13
-0.13
-0.14
-0.16
-0.17
-0.18
-0.19
-0.20
-0.21
-0.22
-0.24
-0.25
-0.26
-0.28
-0.30
-0.31
-0.33
-0.35
-0.37
-0.39
-0.40
-0.43
-0.44
-0.46
-0.48
-0.50
-0.52
-0.55
-0.57
-0.59
-0.62
-0.64
-0.66
-0.69
-0.70
-0.73
-0.76
-0.79
-0.81
-0.83
-0.86
-0.89

Volatility
%

41.66
41.66
41.67
41.67
41.67
41.67
41.67
41.67
41.67
41.67
41.67
41.67
41.67
41.67
41.67
41.67
41.69
41.69
41.68
41.67
41.67
41.67
41.67
41.67
41.67
41.67
41.67
41.67
41.67
41.67
41.67
41.67
41.67
41.67
41.67
41.67
41.67
41.67
41.67
41.67
41.67
41.67
41.67
41.67
41.78
41.81
41.70
41.82
41.60
41.76
41.51

Daily Lifetime
High Low High Low
540 5.40
13.00 13.00
14.80 14.80

Daily Information Sheets

Total
Volume
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Previous Business Day

Thu 26 Aug 2010

Official
Volume
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1
B \YSE Liffe

Paris Commodity Options

Business Day

Corn / Mais
Puts

Exercise Opening
Price Trans

17200
17300
17400
17500
17600
17700
17800
17900
18000
18100
18200
18300
18400
18500
18600
18700
18800
18900
19000
19100
19200
19300
19400
19500
19600
19700
19800
19900
20000
20100
20200
20300
20400
20500
20600
20700
20800
20900
21000
21500
22000
22400

Fri 27 Aug 2010

Settlement

Price

8.28

8.66

9.04

9.42

9.82
10.23
10.64
11.09
11.58
12.01
12.47
12.94
13.26
13.79
14.32
14.75
15.29
15.73
16.26
16.87
17.42
17.99
18.54
19.08
19.69
20.25
20.86
21.41
22.07
22.73
23.42
24.07
24.81
25.51
26.18
26.89
27.63
28.36
29.09
32.61
37.08
40.40

Mar 11  Underlying Price

12500
12600
12700
12800
12900
13000

1.29
1.38
1.48
1.57
1.68
1.78

Change
-0.92

-0.95
-0.96
-0.99
-1.03
-1.05
-1.08
-1.11
-1.14
-1.17
-1.19
-1.21
-1.24
-1.27
-1.30
-1.33
-1.35
-1.38
-1.41
-1.43
-1.46
-1.49
-1.52
-1.54
-1.57
-1.59
-1.62
-1.65
-1.67
-1.69
-1.72
-1.74
-1.76
-1.79
-1.81
-1.84
-1.85
-1.87
-1.90
-2.00
-2.08
-2.14

194.25

-0.19
-0.20
-0.20
-0.22
-0.23
-0.25

Volatility
%

41.61
41.68
41.70
41.71
41.77
41.80
41.82
41.91
42.09
42.08
42.12
42.15
41.80
41.96
42.08
41.93
42.02
41.86
41.90
42.10
42.14
42.21
42.20
42.13
42.23
42.18
42.25
42.14
42.27
42.38
42.55
42.59
42.84
42.97
43.01
43.15
43.32
43.45
43.58
43.62
45.69
46.48

42.42
42.42
42.42
42.42
42.42
42.42

Daily
High Low

Indicative a-t-m Vol

Lifetime
High Low

39.63

Total

Daily Information Sheets

Total
Volume
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Previous Business Day

Thu 26 Aug 2010

Official
Volume
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Change
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O O O O o o

Paris

21:21
Page 18



1
B \YSE Liffe

Paris Commodity Options

Business Day

Corn / Mais
Puts

Exercise Opening
Price Trans

13100
13200
13300
13400
13500
13600
13700
13800
13900
14000
14100
14200
14300
14400
14500
14600
14700
14800
14900
15000
15100
15200
15300
15400
15500
15600
15700
15800
15900
16000
16100
16200
16300
16400
16500
16600
16700
16800
16900
17000
17100
17200
17300
17400
17500
17600
17700
17800
17900
18000
18100

Fri 27 Aug 2010

Settlement

Price

1.89
2.02
213
2.26
2.39
2.53
2.68
2.83
2.98
3.14
3.31
3.49
3.67
3.85
4.05
4.22
4.28
4.33
4.39
4.47
4.61
4.81
5.01
5.24
5.48
5.70
5.94
6.18
6.45
6.73
7.01
7.32
7.63
7.96
8.29
8.62
8.95
9.29
9.63
9.98
10.34
10.70
11.11
11.51
11.92
12.33
12.77
13.17
13.63
14.07
14.49

Change
-0.26

-0.26
-0.28
-0.30
-0.31
-0.32
-0.33
-0.35
-0.37
-0.39
-0.40
-0.41
-0.43
-0.45
-0.46
-0.48
-0.49
-0.50
-0.51
-0.52
-0.53
-0.56
-0.58
-0.59
-0.62
-0.64
-0.66
-0.68
-0.69
-0.71
-0.74
-0.76
-0.79
-0.80
-0.83
-0.86
-0.88
-0.90
-0.93
-0.95
-0.98
-1.00
-1.03
-1.04
-1.07
-1.09
-1.12
-1.14
-1.17
-1.19
-1.22

Volatility
%

42.42
42.43
42.42
42.42
42.42
42.42
42.42
42.42
42.42
42.42
42.42
42.42
42.42
42.42
42.42
42.33
41.82
41.29
40.77
40.34
40.08
40.02
39.93
39.90
39.90
39.81
39.76
39.70
39.67
39.67
39.67
39.70
39.73
39.76
39.79
39.81
39.79
39.79
39.76
39.73
39.73
39.70
39.76
39.76
39.79
39.79
39.85
39.79
39.85
39.84
39.79

Daily Lifetime
High Low High Low
7.60S 7.60S

Daily Information Sheets

Total
Volume
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Previous Business Day

Thu 26 Aug 2010

Official
Volume
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Change
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1
B \YSE Liffe

Paris Commodity Options

Business Day

Corn / Mais
Puts

Exercise Opening
Price Trans

18200
18300
18400
18500
18600
18700
18800
18900
19000
19100
19200
19300
19400
19500
19600
19700
19800
19900
20000
20100
20200
20300
20400
20500
20600
20700
20800
20900
21000
21100
21200
21300
21400
21500
21600
21700
21800
21900
22000
22100
22200
22300
22400
22500
22600
22700
22800
22900
23000

Fri 27 Aug 2010

Settlement

Price

14.96
15.39
15.86
16.34
16.81
17.32
17.81
18.27
18.78
19.28
19.85
20.38
20.95
21.49
22.05
22.61
23.21
23.80
24.38
24.98
25.58
26.21
26.88
27.57
28.30
29.01
29.72
30.46
31.20
31.90
32.66
33.41
34.16
34.89
35.62
36.34
37.11
37.85
38.59
39.37
40.17
40.98
41.74
42.56
43.34
44.20
45.12
45.99
46.85

Jun 11  Underlying Price

Change
-1.24

-1.27
-1.30
-1.32
-1.35
-1.37
-1.39
-1.42
-1.44
-1.47
-1.49
-1.52
-1.54
-1.56
-1.59
-1.61
-1.64
-1.66
-1.68
-1.71
-1.73
-1.76
-1.78
-1.80
-1.83
-1.84
-1.86
-1.89
-1.90
-1.92
-1.94
-1.96
-1.98
-2.00
-2.02
-2.04
-2.06
-2.07
-2.10
-2.12
-2.13
-2.14
-2.16
-2.17
-2.20
-2.21
-2.22
-2.23
-2.24

196.25

Volatility
%

39.82
39.76
39.76
39.76
39.73
39.76
39.73
39.63
39.61
39.56
39.63
39.61
39.64
39.61
39.61
39.58
39.64
39.64
39.61
39.61
39.60
39.64
39.73
39.84
40.04
40.16
40.28
40.45
40.60
40.65
40.83
40.97
41.09
41.17
41.24
41.29
41.41
41.46
41.52
41.64
41.78
41.93
41.98
42.13
42.22
42.44
42.76
42.99
43.19

Daily
High Low

Indicative a-t-m Vol

Lifetime
High Low

33.53

Total

Daily Information Sheets

Total
Volume
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Previous Business Day
Thu 26 Aug 2010

Official Open
Volume Interest Change
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Time to expiry: 262 Days

Paris
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1
B \YSE Liffe

Paris Commodity Options

Business Day

Corn / Mais
Puts

Exercise Opening
Price Trans

12300
12400
12500
12600
12700
12800
12900
13000
13100
13200
13300
13400
13500
13600
13700
13800
13900
14000
14100
14200
14300
14400
14500
14600
14700
14800
14900
15000
15100
15200
15300
15400
15500
15600
15700
15800
15900
16000
16100
16200
16300
16400
16500
16600
16700
16800
16900
17000
17100
17200
17300

Fri 27 Aug 2010

Settlement

Price

0.57
0.62
0.67
0.72
0.78
0.85
0.91
0.98
1.06
1.14
1.22
131
1.40
1.50
1.60
1.70
1.82
1.93
2.06
219
2.32
2.46
2.61
2.76
2.92
3.09
3.26
3.44
3.62
3.82
4.01
4.22
4.44
4.66
4.89
5.12
5.37
5.62
5.88
6.14
6.42
6.70
7.00
7.28
7.66
8.04
8.42
8.84
9.16
9.50
9.89

Change
-0.08

-0.09
-0.10
-0.11
-0.11
-0.11
-0.13
-0.14
-0.14
-0.15
-0.16
-0.17
-0.18
-0.19
-0.20
-0.22
-0.22
-0.24
-0.24
-0.26
-0.27
-0.29
-0.30
-0.31
-0.33
-0.34
-0.35
-0.37
-0.39
-0.40
-0.42
-0.44
-0.45
-0.47
-0.48
-0.50
-0.52
-0.54
-0.55
-0.58
-0.59
-0.62
-0.63
-0.66
-0.67
-0.70
-0.72
-0.74
-0.76
-0.78
-0.81

Volatility
%

30.52
30.54
30.54
30.54
30.54
30.54
30.54
30.54
30.54
30.54
30.54
30.54
30.54
30.54
30.54
30.54
30.54
30.54
30.54
30.54
30.54
30.54
30.54
30.54
30.54
30.54
30.54
30.54
30.54
30.54
30.54
30.54
30.54
30.54
30.54
30.54
30.54
30.54
30.54
30.54
30.54
30.54
30.56
30.53
30.66
30.79
30.90
31.06
31.01
30.99
31.06

Daily Lifetime
High Low High Low

2.50S 2.50S

5.10S 5.10S

10.40 10.40

10.00 10.00

Daily Information Sheets

Total
Volume
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Previous Business Day

Thu 26 Aug 2010

Official
Volume
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1
B \YSE Liffe

Paris Commodity Options

Business Day

Corn / Mais
Puts

Exercise Opening
Price Trans

17400
17500
17600
17700
17800
17900
18000
18100
18200
18300
18400
18500
18600
18700
18800
18900
19000
19100
19200
19300
19400 21.00
19500
19600
19700
19800
19900
20000
20100
20200
20300
20400
20500
20600
20700
20800
20900
21000
21100
21200
21300
21400
21500
21600
21700
21800
21900
22000
22100
22200
22300
22400

Fri 27 Aug 2010

Settlement

Price

10.28
10.67
11.08
11.50
11.94
12.39
12.86
13.32
13.84
14.37
14.92
15.48
16.04
16.65
17.26
17.88
18.54
19.12
19.73
20.31
20.88
21.45
22.05
22.69
23.32
23.92
24.57
25.21
25.86
26.49
27.16
27.83
28.53
29.25
29.98
30.71
31.44
32.15
32.93
33.65
34.41
35.17
35.91
36.66
37.44
38.22
39.05
39.98
40.79
41.61
42.43

Change
-0.82

-0.84
-0.86
-0.88
-0.91
-0.93
-0.95
-0.98
-1.00
-1.01
-1.04
-1.06
-1.08
-1.11
-1.12
-1.14
-1.16
-1.19
-1.21
-1.23
-1.24
-1.27
-1.29
-1.30
-1.32
-1.34
-1.35
-1.38
-1.39
-1.41
-1.43
-1.45
-1.47
-1.49
-1.50
-1.52
-1.53
-1.55
-1.56
-1.58
-1.60
-1.60
-1.63
-1.64
-1.65
-1.67
-1.68
-1.69
-1.70
-1.71
-1.73

Volatility
%

31.08
31.10
31.15
31.19
31.26
31.33
31.41
31.47
31.60
31.73
31.89
32.05
32.19
32.40
32.59
32.77
33.02
33.13
33.26
33.34
33.39
33.43
33.50
33.62
33.72
33.77
33.86
33.96
34.03
34.08
34.17
34.27
34.39
34.53
34.67
34.82
34.94
35.03
35.22
35.32
35.46
35.58
35.68
35.79
35.92
36.06
36.26
36.61
36.77
36.94
37.10

Daily
High Low

21.00 21.00

Lifetime
High Low

15.50 15.00

19.50 19.50

20.00 20.00

21.00 21.00

Daily Information Sheets

Total
Volume
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Previous Business Day

Thu 26 Aug 2010
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Volume
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1
B \YSE Liffe

Paris Commodity Options

Business Day

Corn / Mais

Puts

Exercise Opening Settlement
Price Trans Price  Change
22500 43.26 -1.74
22600 4409 -1.75
22700 4493 -1.76
22800 4577 -1.78
22900 46.62 -1.78
23000 47.47 -1.80

Aug 11 Underlying Price  199.50

11700 0.02 0.00
11800 0.02  0.00
11900 0.02 -0.01
12000 0.03 0.00
12100 0.03 -0.01
12200 0.04  0.00
12300 0.04 -0.01
12400 0.05 -0.01
12500 0.06 -0.01
12600 0.07 -0.01
12700 0.07 -0.02
12800 0.09 -0.01
12900 0.10 -0.01
13000 0.11 -0.02
13100 0.12 -0.03
13200 0.14 -0.02
13300 0.16 -0.03
13400 0.18 -0.03
13500 0.20 -0.03
13600 0.22 -0.04
13700 0.25 -0.04
13800 0.28 -0.04
13900 0.31 -0.05
14000 0.34 -0.06
14100 0.38 -0.06
14200 0.42 -0.06
14300 0.46 -0.07
14400 0.51 -0.07
14500 0.56 -0.08
14600 0.62 -0.08
14700 0.67 -0.10
14800 0.74 -0.10
14900 0.81 -0.10
15000 0.88 -0.12
15100 0.96 -0.12
15200 1.04 -0.13
15300 113 -0.14
15400 122 -0.16
15500 132 -0.17
15600 143 -0.18
15700 154 -0.19

15800 1.66 -0.20

Volatility
%

37.27
37.44
37.61
37.79
37.96
38.14

19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81

Fri 27 Aug 2010

Daily
High Low

Indicative a-t-m Vol

Lifetime
High Low

19.81

Total

Daily Information Sheets

Total
Volume
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Previous Business Day

Thu 26 Aug 2010

Official
Volume

O O O oo oo

Open
Interest
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264

Time to expiry:
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B \YSE Liffe

Paris Commodity Options

Business Day

Corn / Mais
Puts

Exercise Opening
Price Trans

15900
16000
16100
16200
16300
16400
16500
16600
16700
16800
16900
17000
17100
17200
17300
17400
17500
17600
17700
17800
17900
18000
18100
18200
18300
18400
18500
18600
18700
18800
18900
19000
19100
19200
19300
19400
19500
19600
19700
19800
19900
20000
20100
20200
20300
20400
20500
20600
20700
20800
20900

Fri 27 Aug 2010

Settlement

Price

1.79
1.92
2.07
2.21
2.37
2.54
2.71
2.89
3.08
3.28
3.49
3.71
3.93
4.17
4.41
4.67
4.94
5.21
5.50
5.80
6.10
6.42
6.75
7.09
7.44
7.80
8.17
8.56
8.95
9.35
9.77
10.20
10.64
11.09
11.55
12.02
12.50
13.00
13.50
14.02
14.54
15.08
15.63
16.19
16.76
17.33
17.92
18.52
19.13
19.75
20.38

Change
-0.21

-0.23
-0.23
-0.25
-0.26
-0.27
-0.29
-0.31
-0.32
-0.34
-0.35
-0.37
-0.39
-0.40
-0.43
-0.44
-0.46
-0.48
-0.50
-0.51
-0.54
-0.56
-0.58
-0.59
-0.62
-0.64
-0.66
-0.67
-0.70
-0.73
-0.74
-0.76
-0.78
-0.80
-0.83
-0.85
-0.88
-0.89
-0.92
-0.93
-0.96
-0.98
-1.00
-1.02
-1.04
-1.07
-1.09
-1.11
-1.13
-1.15
-1.17

Volatility
%

19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81

Daily Lifetime Total
High Low High Low Volume
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Previous Business Day

Thu 26 Aug 2010

Official
Volume
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Change
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B \YSE Liffe

Paris Commodity Options

Business Day

Corn / Mais

Puts

Exercise Opening Settlement
Price Trans Price  Change
21000 21.01 -1.18

Nov 11 Underlying Price  180.00

12500 0.55 +0.03
12600 0.60 +0.03
12700 0.66 +0.03
12800 0.73 +0.04
12900 0.80 +0.05
13000 0.87 +0.05
13100 0.95 +0.05
13200 1.03 +0.05
13300 1.12 +0.05
13400 1.22 +0.06
13500 1.32 +0.06
13600 1.43 +0.07
13700 154 +0.07
13800 1.66 +0.07
13900 1.79 +0.08
14000 1.93 +0.09
14100 2.07 +0.09
14200 2.22 +0.09
14300 2.38 +0.10
14400 255 +0.11
14500 2.73 +0.12
14600 291 +0.12
14700 3.10 +0.13
14800 331 +0.14
14900 3.52 +0.15
15000 3.74 +0.15
15100 3.97 +0.16
15200 421 +0.17
15300 4.46 +0.18
15400 472 +0.19
15500 498 +0.19
15600 5.26 +0.20
15700 5,55 +0.21
15800 5.85 +0.21
15900 6.16 +0.22
16000 6.48 +0.23
16100 6.82 +0.25
16200 7.16 +0.26
16300 751 +0.26
16400 7.88 +0.28
16500 8.25 +0.28
16600 8.64 +0.30
16700 9.03 +0.30
16800 9.44 +0.31
16900 9.86 +0.32
17000 10.29 +0.33

17100 10.73 +0.34

Volatility
%

19.79

19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81

Fri 27 Aug 2010

Daily
High Low

Indicative a-t-m Vol

Lifetime
High Low

19.81

Total

Daily Information Sheets

Total
Volume

0
0
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Previous Business Day
Thu 26 Aug 2010

Official Open

Volume Interest Change
0 0 0
0 0 0

Time to expiry: 416 Days
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B \YSE Liffe

Paris Commodity Options

Business Day

Corn / Mais
Puts

Exercise Opening
Price Trans

17200
17300
17400
17500
17600
17700
17800
17900
18000
18100
18200
18300
18400
18500
18600
18700
18800
18900
19000
19100
19200
19300
19400
19500
19600
19700
19800
19900
20000
20100
20200
20300

Fri 27 Aug 2010

Settlement

Price

11.18
11.64
1211
12.60
13.09
13.60
14.11
14.64
15.18
15.72
16.28
16.85
17.43
18.02
18.61
19.22
19.84
20.47
21.10
21.75
22.40
23.07
23.74
24.42
25.11
25.81
26.52
27.23
27.95
28.68
29.42
30.17

Change
+0.35

+0.36
+0.37
+0.39
+0.39
+0.41
+0.41
+0.42
+0.44
+0.44
+0.45
+0.47
+0.48
+0.49
+0.49
+0.50
+0.52
+0.53
+0.53
+0.55
+0.55
+0.57
+0.58
+0.58
+0.59
+0.60
+0.62
+0.62
+0.63
+0.63
+0.64
+0.66

Volatility
%

19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81

Daily Lifetime
High Low High Low

Total

Daily Information Sheets

Total
Volume
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Previous Business Day
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Volume

O OO 0O 0000000000000 00000O0O0O0O0O0OO0OO0OO0OOoOOoOOo

Open
Interest

O OO 0O 0000000000000 00000O0O0O0O0O0OO0OO0OO0OOoOOoOOo

Change

O OO 0O 0000000000000 00000O0O0O0O0O0OO0OO0OO0OOoOOoOOo

Paris

21:21
Page 26



1
B \YSE Liffe

Paris Commodity Options

Business Day

Corn / Mais

Puts

Exercise Opening Settlement
Price Trans Price  Change

Jan 12 Underlying Price  188.00

16900 8.32 -0.01
17000 8.68 -0.02
17100 9.06 -0.01
17200 9.44 -0.02
17300 9.84 -0.01
17400 10.24 -0.02
17500 10.65 -0.02
17600 11.08 -0.02
17700 11.51 -0.02
17800 11.96 -0.01
17900 1241 -0.02
18000 12.87 -0.02
18100 13.35 -0.02
18200 13.83 -0.02
18300 14.32 -0.02
18400 14.83 -0.01
18500 15.34 -0.02
18600 15.86 -0.02
18700 16.39 -0.02
18800 16.93 -0.02
18900 17.48 -0.02
19000 18.04 -0.02
19100 18.61 -0.02
19200 19.18 -0.02
19300 19.77 -0.02
19400 20.37 -0.01
19500 20.97 -0.02
19600 21.58 -0.02
19700 2220 -0.02
19800 22.83 -0.02
19900 23.47 -0.02
20000 2412 -0.02
20100 24,77 -0.02
20200 25.44 -0.01
20300 26.11 -0.01

Volatility
%

19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81
19.81

Fri 27 Aug 2010

Daily
High Low

Indicative a-t-m Vol

Lifetime
High Low

19.81

Total

Total

Puts

Daily Information Sheets

Total
Volume
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IN

Previous Business Day

Thu 26 Aug 2010

Official
Volume

Open

Interest

Time to expiry:
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1,984

Change

475 Days
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B \YSE Liffe

Paris Commodity Options

Business Day

Calls
Exercise Opening
Price Trans

Fri 27 Aug 2010
Malting Barley / Orge de Brasserie

Settlement

Price

Nov 10 Underlying Price

13800
13900
14000
14100
14200
14300
14400
14500
14600
14700
14800
14900
15000
15100
15200
15300
15400
15500
15600
15700
15800
15900
16000
16100
16200
16300
16400
16500
16600
16700
16800
16900
17000
17100
17200
17300
17400
17500
17600
17700
17800
17900
18000
18100
18200
18300
18400
18500
18600

95.00
94.00
93.00
92.00
91.00
90.00
89.00
88.00
87.00
86.00
85.00
84.00
83.00
82.00
81.00
80.00
79.00
78.00
77.00
76.00
75.00
74.00
73.00
72.00
71.00
70.00
69.00
68.00
67.00
66.00
65.00
64.00
63.00
62.00
61.00
60.00
59.00
58.00
57.00
56.00
55.00
54.00
53.00
52.00
51.00
50.00
49.00
48.00
47.00

Change

233.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
-0.01

Volatility
%

19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97

Daily
High Low

Indicative a-t-m Vol

Lifetime
High Low

19.97

Daily Information Sheets

Total
Volume
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Previous Business Day
Thu 26 Aug 2010

Official Open
Volume Interest Change

Time to expiry: 49 Days
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Paris Commodity Options

Business Day

Calls

Exercise
Price

18700
18800
18900
19000
19100
19200
19300
19400
19500
19600
19700
19800
19900
20000
20100
20200
20300
20400
20500
20600
20700
20800
20900
21000
21100
21200
21300
21400
21500
21600
21700
21800
21900
22000
22100
22200
22300
22400
22500
22600
22700
22800
22900
23000
23100
23200
23300
23400
23500
23600
23700

Opening
Trans

Fri 27 Aug 2010
Malting Barley / Orge de Brasserie

Settlement

Price

46.01
45.01
44.01
43.01
42.02
41.02
40.03
39.03
38.04
37.05
36.06
35.08
34.09
33.11
32.14
31.16
30.19
29.23
28.27
27.32
26.38
25.44
24,51
23.59
22.68
21.78
20.90
20.02
19.16
18.32
17.49
16.67
15.87
15.09
14.33
13.59
12.87
12.17
11.49
10.83
10.20

9.59

9.00

8.43

7.89

7.37

6.87

6.40

5.94

5.52

5.11

Change
0.00

0.00

0.00

0.00

0.00

0.00

0.00
-0.01
-0.01
-0.01
-0.01

0.00
-0.01
-0.01

0.00
-0.01
-0.02
-0.01
-0.02
-0.02
-0.01
-0.02
-0.02
-0.03
-0.03
-0.03
-0.03
-0.04
-0.04
-0.04
-0.04
-0.05
-0.05
-0.05
-0.06
-0.06
-0.06
-0.06
-0.06
-0.07
-0.06
-0.06
-0.06
-0.07
-0.06
-0.06
-0.07
-0.06
-0.07
-0.06
-0.07

Volatility
%

19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97

Daily Lifetime Total
High Low High Low Volume
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Previous Business Day

Thu 26 Aug 2010

Official
Volume
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Open
Interest

0
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Change
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Paris Commodity Options

Business Day Fri 27 Aug 2010
Malting Barley / Orge de Brasserie

Calls

Exercise Opening Settlement Volatility Daily
Price Trans Price  Change % High Low
23800 4.73 -0.06 19.97

23900 436 -0.07 19.97

24000 4.02 -0.07 19.97

24100 3.70 -0.07 19.97

24200 3.40 -0.06 19.97

24300 3.12 -0.06 19.97

Jan 11 Underlying Price 237.00 Indicative a-t-m Vol

14600 91.00 0.00 19.99
14700 90.00 0.00 19.99
14800 89.00 0.00 19.99
14900 88.00 0.00 19.99
15000 87.00 0.00 19.99
15100 86.00 0.00 19.99
15200 85.00 0.00 19.99
15300 84.00 0.00 19.99
15400 83.00 0.00 19.99
15500 82.00 0.00 19.99
15600 81.00 0.00 19.99
15700 80.00 0.00 19.99
15800 79.00 0.00 19.99
15900 78.00 0.00 19.99
16000 77.00 0.00 19.99
16100 76.00 0.00 19.99
16200 75.00 0.00 19.99
16300 74.00 0.00 19.99
16400 73.00 0.00 19.99
16500 72.00 0.00 19.99
16600 71.00 0.00 19.99
16700 70.00 0.00 19.99
16800 69.01  0.00 19.99
16900 68.01 0.00 19.99
17000 67.01  0.00 19.99
17100 66.01  0.00 19.99
17200 65.01 0.00 19.99
17300 64.01  0.00 19.99
17400 63.02  0.00 19.99
17500 62.02 0.00 19.99
17600 61.02  0.00 19.99
17700 60.03  0.00 19.99
17800 59.03 0.00 19.99
17900 58.04  0.00 19.99
18000 57.05 0.00 19.99
18100 56.05 -0.01 19.99
18200 55.06 -0.01 19.99
18300 54.07 -0.01 19.99
18400 53.09 0.00 19.99
18500 52.10 0.00 19.99
18600 51.11 -0.01 19.99

18700 50.13 0.00 19.99

Lifetime
High Low

19.99

Total

Daily Information Sheets

Total
Volume

O OO oo oo

O 0O 0000000000000 O0DO0O0OO0O0O0DO0DO0ODO0O0O0O000DO0O0O0O0O0O0OO0OO0OO0OOOoOOoOOoO

Previous Business Day
Thu 26 Aug 2010

Official Open
Volume Interest Change

O O O oo oo

Time to expiry:

O OO OO0 0000000000000 O000000O0O0O0000O0O0O0O0O0O0OO0OO0OO0OOoOOoOOo

0
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110 Days
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Paris Commodity Options

Business Day

Calls

Exercise
Price

18800
18900
19000
19100
19200
19300
19400
19500
19600
19700
19800
19900
20000
20100
20200
20300
20400
20500
20600
20700
20800
20900
21000
21100
21200
21300
21400
21500
21600
21700
21800
21900
22000
22100
22200
22300
22400
22500
22600
22700
22800
22900
23000
23100
23200
23300
23400
23500
23600
23700
23800

Opening
Trans

Fri 27 Aug 2010
Malting Barley / Orge de Brasserie

Settlement

Price

49.15
48.17
47.20
46.22
45.25
44.29
43.32
42.36
41.41
40.46
39.52
38.58
37.64
36.71
35.79
34.88
33.97
33.07
32.18
31.29
30.42
29.55
28.70
27.85
27.01
26.19
25.37
24.57
23.78
23.00
22.24
21.49
20.75
20.02
19.31
18.61
17.93
17.26
16.61
15.97
15.34
14.73
14.14
13.56
13.00
12.45
11.92
11.40
10.90
10.42

9.95

Change
0.00

-0.01

0.00
-0.01
-0.01

0.00
-0.01
-0.01
-0.01
-0.01
-0.01
-0.01
-0.01
-0.02
-0.02
-0.01
-0.02
-0.02
-0.02
-0.02
-0.02
-0.02
-0.02
-0.02
-0.03
-0.03
-0.03
-0.03
-0.03
-0.04
-0.03
-0.03
-0.03
-0.04
-0.04
-0.04
-0.04
-0.04
-0.04
-0.04
-0.05
-0.05
-0.04
-0.05
-0.05
-0.05
-0.05
-0.05
-0.05
-0.04
-0.04

Volatility
%

19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99

Daily Lifetime Total
High Low High Low Volume

O OO0 0O 0000000000000 0O0DO0DO0DO0DO0OO0O0O0DO0DO0DO0DO0O0O00DO0DO0OO0O0O000D00O0O0OO0OO0OO0OO0OOoOOoOOo

Previous Business Day

Thu 26 Aug 2010

Official
Volume

O OO OO0 0000000000000 000O0O0O000000O0O0O0000O0O0O0000O0O0O0O0O0OO0OO0OOoOOoOOo

Open
Interest

O OO OO0 0000000000000 000O0O0O000000O0O0O0000O0O0O00000O0O0O0O0OO0OO0OOoOOoOOo

Change

O OO O 0O 0000000000000 000O0O0O0O00000O0O0O0000O0O0O0000O0O0O0O0O0OO0OO0OOoOOoOOo

Daily Information Sheets
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Dalily Information Sheets

Paris Commodity Options

Business Day Fri 27 Aug 2010
Malting Barley / Orge de Brasserie

Calls
Exercise Opening Settlement Volatility Daily Lifetime Total
Price Trans Price  Change % High Low High Low Volume
23900 9.49 -0.05 19.99 0
24000 9.05 -0.05 19.99 0
24100 8.63 -0.04 19.99 0
24200 8.22 -0.04 19.99 0
24300 7.82 -0.05 19.99 0
24400 744 -0.04 19.99 0
24500 7.07 -0.05 19.99 0
24600 6.72 -0.04 19.99 0
24700 6.38 19.99 0
Total 0
Mar 11 Underlying Price  242.00 Indicative a-t-m Vol ~ 26.30
14900 93.04 +3.99 26.13 0
15000 92.04 +3.98 26.13 0
15100 91.05 +3.99 26.13 0
15200 90.05 +3.98 26.13 0
15300 89.06 +3.98 26.13 0
15400 88.07 +3.98 26.13 0
15500 87.07 +3.97 26.13 0
15600 86.08 +3.97 26.13 0
15700 85.09 +3.97 26.13 0
15800 84.10 +3.96 26.13 0
15900 83.12 +3.97 26.13 0
16000 82.13 +3.96 26.13 0
16100 81.14 +3.95 26.13 0
16200 80.16 +3.95 26.13 0
16300 79.18 +3.95 26.13 0
16400 78.19 +3.94 26.13 0
16500 77.21 +3.93 26.13 0
16600 76.24 +3.93 26.13 0
16700 75.26 +3.92 26.13 0
16800 74.28 +3.91 26.13 0
16900 7331 +3.91 26.13 0
17000 72.34 +3.90 26.13 0
17100 71.37 +3.89 26.13 0
17200 70.41 +3.89 26.13 0
17300 69.44 +3.88 26.13 0
17400 68.48 +3.87 26.13 0
17500 67.52 +3.86 26.13 0
17600 66.57 +3.85 26.13 0
17700 65.62 +3.84 26.13 0
17800 64.67 +3.83 26.13 0
17900 63.72 +3.81 26.13 0
18000 62.78 +3.80 26.13 0
18100 61.84 +3.79 26.13 0
18200 60.91 +3.78 26.13 0
18300 59.98 +3.77 26.13 0
18400 59.05 +3.75 26.13 0
18500 58.13 +3.74 26.13 0
18600 57.21 +3.72 26.13 0
18700 56.30 +3.70 26.13 0

Previous Business Day
Thu 26 Aug 2010

Official Open
Volume Interest Change

O O O OO OO o o o

Time to expiry:

O OO OO0 0000000000000 O0000D00O0O00000O0O0O0O0O0OO0OOoOOoOOo

O O O OO OO o o o
O O O OO OO o o o
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Paris Commodity Options

Business Day

Calls

Exercise
Price

18800
18900
19000
19100
19200
19300
19400
19500
19600
19700
19800
19900
20000
20100
20200
20300
20400
20500
20600
20700
20800
20900
21000
21100
21200
21300
21400
21500
21600
21700
21800
21900
22000
22100
22200
22300
22400
22500
22600
22700
22800
22900
23000
23100
23200
23300
23400
23500
23600
23700
23800

Opening
Trans

Fri 27 Aug 2010
Malting Barley / Orge de Brasserie

Settlement

Price

55.39
54.49
53.59
52.71
51.82
50.94
50.06
49.20
48.33
47.48
46.63
45.78
44.94
44.11
43.30
42.48
41.67
40.88
40.08
39.30
38.52
37.75
37.00
36.24
35.50
34.76
34.04
33.32
32.61
31.91
31.22
30.54
29.87
29.21
28.55
27.91
27.28
26.65
26.03
25.43
24.83
24.24
23.66
23.10
22.54
21.99
21.45
20.91
20.39
19.88
19.38

Change
+3.68

+3.67
+3.65
+3.63
+3.61
+3.59
+3.56
+3.55
+3.52
+3.51
+3.48
+3.45
+3.43
+3.40
+3.38
+3.35
+3.32
+3.30
+3.27
+3.24
+3.21
+3.18
+3.15
+3.12
+3.09
+3.05
+3.03
+2.99
+2.95
+2.92
+2.89
+2.85
+2.82
+2.79
+2.75
+2.72
+2.69
+2.65
+2.61
+2.58
+2.54
+2.50
+2.47
+2.43
+2.39
+2.36
+2.32
+2.27
+2.24
+2.20
+2.17

Volatility
%

26.13
26.13
26.13
26.17
26.17
26.17
26.17
26.17
26.17
26.17
26.17
26.17
26.17
26.17
26.18
26.19
26.18
26.19
26.18
26.19
26.19
26.19
26.20
26.20
26.20
26.20
26.21
26.22
26.21
26.22
26.22
26.22
26.23
26.23
26.23
26.24
26.24
26.24
26.25
26.25
26.25
26.26
26.25
26.26
26.27
26.27
26.27
26.28
26.28
26.28
26.29

Daily Lifetime
High Low High Low

17.70S 17.70S

5.20S 5.20S

Dalily Information Sheets

Total
Volume
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Previous Business Day

Thu 26 Aug 2010

Official
Volume
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Change
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Paris Commodity Options

Business Day

Calls

Exercise
Price

23900
24000
24100
24200
24300
24400
24500
24600
24700
24800
24900

Opening
Trans

Fri 27 Aug 2010
Malting Barley / Orge de Brasserie

Settlement

Price

18.88
18.40
17.92
17.46
17.00
16.55
16.12
15.69
15.26
14.85
14.45

May 11 Underlying Price

15100
15200
15300
15400
15500
15600
15700
15800
15900
16000
16100
16200
16300
16400
16500
16600
16700
16800
16900
17000
17100
17200
17300
17400
17500
17600
17700
17800
17900
18000
18100
18200
18300
18400
18500
18600
18700

90.57
89.58
88.59
87.60
86.61
85.63
84.64
83.66
82.70
81.74
80.79
79.85
78.91
77.97
77.03
76.09
75.16
74.24
73.30
72.38
71.45
70.53
69.60
68.69
67.76
66.86
65.94
65.03
64.12
63.22
62.37
61.57
60.79
60.06
59.35
58.66
57.87

Change
+2.13

+2.09
+2.05
+2.02
+1.98
+1.95
+1.92
+1.88
+1.84
+1.81
+1.77

241.50

+3.97
+3.97
+3.97
+3.97
+3.96
+3.97
+3.96
+3.95
+3.95
+3.93
+3.92
+3.92
+3.90
+3.89
+3.88
+3.87
+3.85
+3.85
+3.83
+3.82
+3.80
+3.79
+3.78
+3.77
+3.75
+3.74
+3.73
+3.71
+3.70
+3.69
+3.67
+3.64
+3.61
+3.58
+3.55
+3.53
+3.50

Volatility
%

26.29
26.30
26.30
26.30
26.31
26.31
26.31
26.32
26.32
26.33
26.33

23.64
23.64
23.64
23.64
23.64
23.64
23.64
23.83
24.11
24.52
24.87
25.19
25.54
25.79
25.92
26.09
26.29
26.45
26.50
26.65
26.72
26.78
26.78
26.82
26.82
26.88
26.85
26.84
26.80
26.81
26.98
27.31
27.64
28.09
28.54
29.00
29.15

Daily Lifetime
High Low High Low

Total

Indicative a-t-m Vol ~ 31.31

19.00 16.00

15.60 15.60
15.60S 15.60S

Dalily Information Sheets

Total
Volume

O OO0 0O 00000 OoOOoOOo

O 0O 0O 0000000000000 O0OO0OO0O0DO0DO0DO0DO0OO0O0O0O0O0OO0OO0OO0OO0OO0OOoOOoOOo

Previous Business Day

Thu 26 Aug 2010

Official
Volume

O OO 000000 o oo

Open
Interest

O OO0 00000 o oo

[ec]
o

Time to expiry:

O OO OO0 0000000000000 O00000D0O0O0O000O0OO0OO0OO0OO0OOoOOoOOo

O OO 00000000 o oo

O OO OO0 0000000000 Oo0OOoOOoOOo

Change

O OO 000000 o oo

231 Days

O OO OO0 0000000000000 00000D0O0O0O0O00O0OO0OO0OO0OO0OOoOOoOOo
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Paris Commodity Options

Business Day

Calls

Exercise
Price

18800
18900
19000
19100
19200
19300
19400
19500
19600
19700
19800
19900
20000
20100
20200
20300
20400
20500
20600
20700
20800
20900
21000
21100
21200
21300
21400
21500
21600
21700
21800
21900
22000
22100
22200
22300
22400
22500
22600
22700
22800
22900
23000
23100
23200
23300
23400
23500
23600
23700
23800

Opening
Trans

Fri 27 Aug 2010
Malting Barley / Orge de Brasserie

Settlement

Price

57.11
56.32
55.53
54.76
53.97
53.17
52.37
51.58
50.78
50.02
49.26
48.56
47.86
47.25
46.56
45.87
45.20
44.53
43.86
43.20
42.55
41.93
41.29
40.66
40.03
39.42
38.80
38.20
37.60
37.00
36.41
35.83
35.25
34.67
34.11
33.54
32.99
32.43
31.89
31.34
30.81
30.27
29.74
29.22
28.70
28.19
27.68
27.17
26.67
26.17
25.68

Change
+3.47

+3.45
+3.43
+3.40
+3.39
+3.36
+3.35
+3.32
+3.30
+3.28
+3.26
+3.23
+3.20
+3.18
+3.15
+3.12
+3.10
+3.07
+3.04
+3.01
+2.99
+2.97
+2.94
+2.91
+2.88
+2.86
+2.83
+2.81
+2.78
+2.75
+2.72
+2.70
+2.67
+2.64
+2.62
+2.59
+2.57
+2.53
+2.51
+2.48
+2.46
+2.43
+2.40
+2.37
+2.35
+2.32
+2.30
+2.27
+2.24
+2.21
+2.19

Volatility
%

29.36
29.45
29.51
29.63
29.65
29.67
29.63
29.64
29.61
29.62
29.64
29.77
29.88
30.13
30.22
30.30
30.39
30.46
30.54
30.61
30.68
30.78
30.84
30.90
30.96
31.02
31.07
31.12
31.16
31.21
31.25
31.29
31.32
31.35
31.38
31.41
31.43
31.45
31.46
31.47
31.48
31.49
31.49
31.49
31.49
31.49
31.48
31.47
31.45
31.43
31.41

Daily Lifetime
High Low High Low
5.60 5.60
5.60S 5.60S

Dalily Information Sheets

Total
Volume
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Previous Business Day

Thu 26 Aug 2010

Official
Volume
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Open
Interest
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Dalily Information Sheets

Paris Commodity Options

Business Day Fri 27 Aug 2010
Malting Barley / Orge de Brasserie

Calls
Exercise Opening Settlement Volatility Daily Lifetime Total
Price Trans Price  Change % High Low High Low Volume
23900 25.19 +2.16 31.39 0
24000 24.71 +2.14 31.36 0
24100 2423 +2.11 31.33 0
24200 23.75 +2.08 31.29 0
24300 23.28 +2.06 31.26 0
24400 22.81 +2.03 31.22 0
24500 2235 +2.01 31.17 0
24600 21.88 +1.97 31.13 0
24700 21.43 +1.95 31.08 0
24800 20.98 +1.93 31.02 0
24900 20.53 +1.90 30.97 0
25000 20.08 +1.86 30.91 0
25100 19.64 +1.84 30.85 0
Total 0
Aug 11 Underlying Price  237.00 Indicative a-t-m Vol ~ 19.94
14900 88.08 +3.98 19.94 0
15000 87.09 +3.98 19.94 0
15100 86.10 +3.97 19.94 0
15200 85.11 +3.97 19.94 0
15300 84.12 +3.97 19.94 0
15400 83.13 +3.96 19.94 0
15500 82.15 +3.96 19.94 0
15600 81.16 +3.95 19.94 0
15700 80.18 +3.95 19.94 0
15800 79.20 +3.95 19.94 0
15900 78.22 +3.94 19.94 0
16000 77.24 +3.93 19.94 0
16100 76.26 +3.92 19.94 0
16200 75.29 +3.92 19.94 0
16300 74.32 +3.92 19.94 0
16400 73.35 +3.91 19.94 0
16500 72.38 +3.90 19.94 0
16600 71.41 +3.89 19.94 0
16700 70.45 +3.89 19.94 0
16800 69.49 +3.88 19.94 0
16900 68.53 +3.87 19.94 0
17000 67.58 +3.86 19.94 0
17100 66.62 +3.84 19.94 0
17200 65.68 +3.84 19.94 0
17300 64.73 +3.82 19.94 0
17400 63.79 +3.81 19.94 0
17500 62.85 +3.80 19.94 0
17600 61.92 +3.79 19.94 0
17700 60.99 +3.78 19.94 0
17800 60.06 +3.76 19.94 0
17900 59.14 +3.75 19.94 0
18000 58.22 +3.73 19.94 0
18100 57.31 +3.72 19.94 0
18200 56.40 +3.70 19.94 0
18300 56.50 +3.69 19.94 0

Previous Business Day

Thu 26 Aug 2010

Official
Volume

O OO 00000000 o oo
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Interest
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Time to expiry:
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Change
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Dalily Information Sheets

Paris Commodity Options

Business Day

Calls

Exercise
Price

18400
18500
18600
18700
18800
18900
19000
19100
19200
19300
19400
19500
19600
19700
19800
19900
20000
20100
20200
20300
20400
20500
20600
20700
20800
20900
21000
21100
21200
21300
21400
21500
21600
21700
21800
21900
22000
22100
22200
22300
22400
22500
22600
22700
22800
22900
23000
23100
23200
23300
23400

Opening
Trans

Fri 27 Aug 2010
Malting Barley / Orge de Brasserie

Settlement

Price

54.60
53.71
52.82
51.94
51.06
50.19
49.33
48.47
47.62
46.77
45.93
45.10
44.28
43.46
42.65
41.85
41.05
40.27
39.49
38.71
37.95
37.20
36.45
35.71
34.98
34.26
33.54
32.84
32.14
31.45
30.78
30.11
29.45
28.80
28.15
27.52
26.90
26.28
25.68
25.08
24.49
23.92
23.35
22.79
22.24
21.70
21.17
20.65
20.14
19.63
19.14

Change
+3.67

+3.65
+3.63
+3.61
+3.59
+3.57
+3.55
+3.53
+3.50
+3.48
+3.45
+3.43
+3.41
+3.38
+3.35
+3.33
+3.30
+3.28
+3.25
+3.21
+3.19
+3.16
+3.13
+3.10
+3.07
+3.04
+3.00
+2.97
+2.94
+2.90
+2.87
+2.84
+2.81
+2.77
+2.73
+2.70
+2.67
+2.63
+2.60
+2.56
+2.52
+2.49
+2.45
+2.41
+2.38
+2.34
+2.30
+2.27
+2.24
+2.19
+2.16

Volatility
%

19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94

Daily Lifetime Total
High Low High Low Volume
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Previous Business Day

Thu 26 Aug 2010

Official
Volume
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Interest

O OO OO0 0000000000000 000O0O0O000000O0O0O0000O0O0O00000O0O0O0O0OO0OO0OOoOOoOOo

Change
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Dalily Information Sheets

Paris Commodity Options

Business Day Fri 27 Aug 2010
Malting Barley / Orge de Brasserie

Calls
Exercise Opening Settlement Volatility Daily Lifetime Total
Price Trans Price  Change % High Low High Low Volume
23500 18.65 +2.12 19.94 0
23600 18.18 +2.09 19.94 0
23700 17.71 +2.05 19.94 0
23800 17.25 +2.01 19.94 0
23900 16.80 +1.98 19.94 0
24000 16.36 +1.94 19.94 0
24100 1593 +1.91 19.94 0
24200 15,51 +1.88 19.94 0
24300 15.09 +1.84 19.94 0
24400 14.69 +1.81 19.94 0
24500 1429 +1.77 19.94 0
24600 13.90 +1.74 19.94 0
24700 13.52 +1.70 19.94 0
Total 0
Nov 11 Underlying Price  226.75 Indicative a-t-m Vol ~ 20.00
15500 72.34 +2.18 20.00 0
15600 71.39 +2.18 20.00 0
15700 70.44 +2.17 20.00 0
15800 69.49 +2.16 20.00 0
15900 68.55 +2.16 20.00 0
16000 67.61 +2.15 20.00 0
16100 66.67 +2.14 20.00 0
16200 65.74 +2.13 20.00 0
16300 64.82 +2.13 20.00 0
16400 63.89 +2.12 20.00 0
16500 62.97 +2.11 20.00 0
16600 62.06 +2.11 20.00 0
16700 61.15 +2.10 20.00 0
16800 60.24 +2.09 20.00 0
16900 59.34 +2.08 20.00 0
17000 58.44 +2.07 20.00 0
17100 57.55 +2.06 20.00 0
17200 56.67 +2.05 20.00 0
17300 55.79 +2.04 20.00 0
17400 5491 +2.03 20.00 0
17500 54.04 +2.02 20.00 0
17600 53.18 +2.01 20.00 0
17700 52.32 +2.00 20.00 0
17800 51.47 +1.99 20.00 0
17900 50.63 +1.98 20.00 0
18000 49.79 +1.97 20.00 0
18100 48.95 +1.95 20.00 0
18200 48.13 +1.94 20.00 0
18300 4731 +1.93 20.00 0
18400 46.50 +1.92 20.00 0
18500 45,69 +1.90 20.00 0
18600 4489 +1.88 20.00 0
18700 4410 +1.87 20.00 0
18800 43.32 +1.86 20.00 0
18900 4254 +1.84 20.00 0

Previous Business Day
Thu 26 Aug 2010

Official Open
Volume Interest Change

O OO 00000000 o oo

Time to expiry:

O OO OO0 0000000000000 00000O0O00O0O0OO0OO0OO0OO0OOoOOoOOo

O OO 00000000 o oo
O OO 00000000 o oo

413 Days

O OO OO0 0000000000000 0000O0O00O0O0OO0OO0OO0OO0OOoOOoOOo
O OO OO0 0000000000000 0000O0O0O0O00OO0OO0OO0OO0OOoOOoOOo

Paris

21:21
Page 38



Paris Commodity Options

Business Day

Calls

Exercise
Price

19000
19100
19200
19300
19400
19500
19600
19700
19800
19900
20000
20100
20200
20300
20400
20500
20600
20700
20800
20900
21000
21100
21200
21300
21400
21500
21600
21700
21800
21900
22000
22100
22200
22300
22400
22500
22600
22700
22800
22900
23000
23100
23200
23300
23400
23500

Jan 12

15700
15800

Fri 27 Aug 2010
Malting Barley / Orge de Brasserie

Opening Settlement

Trans Price

41.77
41.01
40.26
39.51
38.77
38.04
37.32
36.60
35.90
35.20
34,51
33.83
33.16
32.49
31.84
31.19
30.55
29.92
29.30
28.69
28.08
27.48
26.90
26.32
25.75
25.19
24.64
24.09
23.56
23.03
22,51
22.00
21.50
21.01
20.52
20.05
19.58
19.12
18.67
18.22
17.79
17.36
16.94
16.53
16.13
15.73

Underlying Price

73.85
72.91

Change
+1.83

+1.81
+1.80
+1.78
+1.77
+1.75
+1.74
+1.71
+1.70
+1.68
+1.67
+1.65
+1.64
+1.61
+1.60
+1.58
+1.56
+1.54
+1.53
+1.51
+1.49
+1.47
+1.45
+1.43
+1.42
+1.40
+1.38
+1.36
+1.34
+1.32
+1.30
+1.28
+1.27
+1.25
+1.23
+1.21
+1.19
+1.17
+1.16
+1.13
+1.12
+1.10
+1.08
+1.06
+1.05
+1.03

230.00

+1.92
+1.92

Volatility
%

20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00

20.00
20.00

Daily
High Low

Indicative a-t-m Vol

Lifetime
High Low

20.00

Total

Dalily Information Sheets

Total
Volume

OO0 O 0000000000000 O0O0DO0DO0DO0DO0OO0O0O0D0DO0DO0ODO0O0O00O0DO0ODO0O0O0O0O0OO0OO0OO0OO0OOOoOOoOOo

Previous Business Day
Thu 26 Aug 2010

Official
Volume

O OO OO0 0000000000000 0000O0O0O0000O0O0O000000O0O0O0O0OO0OO0OO0OO0OOoOOoOOo

Open
Interest Change

O OO OO0 0000000000000 000O0O0O0O0000O0O0O000000O0O0O0O0OO0OO0OO0OO0OOoOOoOOo
O OO OO0 0000000000000 0000O0O0O0000O0O0O000000O0O0O0O0OO0OO0OO0OO0OOoOOoOOo

Time to expiry: 475 Days

0
0
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Dalily Information Sheets

Paris Commodity Options

Business Day

Calls

Exercise
Price

15900
16000
16100
16200
16300
16400
16500
16600
16700
16800
16900
17000
17100
17200
17300
17400
17500
17600
17700
17800
17900
18000
18100
18200
18300
18400
18500
18600
18700
18800
18900
19000
19100
19200
19300
19400
19500
19600
19700
19800
19900
20000
20100
20200
20300
20400
20500
20600
20700
20800
20900

Opening
Trans

Fri 27 Aug 2010
Malting Barley / Orge de Brasserie

Settlement

Price

71.97
71.04
70.11
69.19
68.27
67.35
66.44
65.53
64.63
63.73
62.84
61.95
61.06
60.18
59.31
58.44
57.58
56.72
55.87
55.02
54.18
53.35
52.52
51.70
50.88
50.07
49.27
48.47
47.68
46.90
46.13
45.36
44.60
43.84
43.10
42.36
41.62
40.90
40.18
39.47
38.77
38.07
37.39
36.71
36.04
35.37
34.72
34.07
33.43
32.80
32.18

Change
+1.91

+1.90
+1.89
+1.89
+1.89
+1.88
+1.87
+1.86
+1.86
+1.85
+1.85
+1.84
+1.83
+1.82
+1.81
+1.80
+1.80
+1.78
+1.78
+1.76
+1.75
+1.75
+1.74
+1.73
+1.71
+1.70
+1.69
+1.68
+1.67
+1.66
+1.65
+1.64
+1.62
+1.61
+1.60
+1.59
+1.57
+1.56
+1.54
+1.53
+1.52
+1.50
+1.49
+1.48
+1.46
+1.44
+1.43
+1.42
+1.40
+1.39
+1.38

Volatility
%

20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00

Daily Lifetime Total
High Low High Low Volume

O OO0 0O 0000000000000 0O0DO0DO0DO0DO0OO0O0O0DO0DO0DO0DO0O0O00DO0DO0OO0O0O000D00O0O0OO0OO0OO0OO0OOoOOoOOo

Previous Business Day

Thu 26 Aug 2010

Official
Volume

O OO OO0 0000000000000 000O0O0O000000O0O0O0000O0O0O0000O0O0O0O0O0OO0OO0OOoOOoOOo

Open
Interest

O OO OO0 0000000000000 000O0O0O000000O0O0O0000O0O0O00000O0O0O0O0OO0OO0OOoOOoOOo

Change

O OO O 0O 0000000000000 000O0O0O0O00000O0O0O0000O0O0O0000O0O0O0O0O0OO0OO0OOoOOoOOo
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Dalily Information Sheets

Paris Commodity Options

Business Day Fri 27 Aug 2010
Malting Barley / Orge de Brasserie

Calls
Exercise Opening Settlement Volatility Daily Lifetime Total
Price Trans Price  Change % High Low High Low Volume
21000 31.56 +1.36 20.00 0
21100 30.95 +1.34 20.00 0
21200 30.35 +1.33 20.00 0
21300 29.76 +1.31 20.00 0
21400 29.18 +1.30 20.00 0
21500 28.60 +1.28 20.00 0
21600 28.03 +1.27 20.00 0
21700 27.47 +1.25 20.00 0
21800 26.92 +1.24 20.00 0
21900 26.38 +1.23 20.00 0
22000 25.84 +1.21 20.00 0
22100 2531 +1.19 20.00 0
22200 2479 +1.17 20.00 0
22300 24.28 +1.16 20.00 0
22400 23.78 +1.15 20.00 0
22500 23.28 +1.13 20.00 0
22600 22.79 +1.11 20.00 0
22700 22.31 +1.10 20.00 0
22800 21.84 +1.09 20.00 0
22900 21.37 +1.07 20.00 0
23000 20.91 +1.05 20.00 0
23100 20.46 +1.04 20.00 0
23200 20.02 +1.03 20.00 0
23300 19.58 +1.01 20.00 0
23400 19.15 +0.99 20.00 0
23500 18.73 +0.98 20.00 0
23600 18.32 20.00 0
23700 17.91 20.00 0
23800 17.51 20.00 0
Total 0
Mar 12 Underlying Price  231.00 Indicative a-t-m Vol ~ 20.02
15900 73.25 +1.90 20.02 0
16000 72.33 +1.89 20.02 0
16100 7141 +1.88 20.02 0
16200 70.50 +1.87 20.02 0
16300 69.59 +1.87 20.02 0
16400 68.69 +1.86 20.02 0
16500 67.79 +1.85 20.02 0
16600 66.90 +1.85 20.02 0
16700 66.01 +1.84 20.02 0
16800 65.12 +1.83 20.02 0
16900 64.24 +1.83 20.02 0
17000 63.37 +1.82 20.02 0
17100 62.50 +1.82 20.02 0
17200 61.63 +1.80 20.02 0
17300 60.77 +1.79 20.02 0
17400 59.92 +1.79 20.02 0
17500 59.07 +1.78 20.02 0
17600 58.22 +1.76 20.02 0
17700 57.39 +1.76 20.02 0

Previous Business Day

Thu 26 Aug 2010

Official Open
Volume Interest

O OO OO0 0000000000000 00O0O0O0O0O0O0OOoOOoOOoOOo

Time to expiry:

O OO0 OO0 00000000000 OoOOoOOo

O OO OO0 0000000000000 00O0O0OO0O0O0O0OOoOOoOOoOOo

O OO OO0 0000000000 Oo0OOoOOoOOo

Change

O OO OO0 0000000000000 00O0O0OO0O0O0OO0OOoOOoOOoOOo

537 Days

O OO OO0 0000000000 Oo0OOoOOoOOo
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Dalily Information Sheets

Paris Commodity Options

Business Day

Calls

Exercise
Price

17800
17900
18000
18100
18200
18300
18400
18500
18600
18700
18800
18900
19000
19100
19200
19300
19400
19500
19600
19700
19800
19900
20000
20100
20200
20300
20400
20500
20600
20700
20800
20900
21000
21100
21200
21300
21400
21500
21600
21700
21800
21900
22000
22100
22200
22300
22400
22500
22600
22700
22800

Opening
Trans

Fri 27 Aug 2010
Malting Barley / Orge de Brasserie

Settlement

Price

56.55
55.73
54.91
54.09
53.29
52.48
51.69
50.90
50.12
49.34
48.57
47.81
47.05
46.30
45.56
44.83
44.10
43.38
42.66
41.96
41.26
40.56
39.88
39.20
38.53
37.87
37.21
36.57
35.92
35.29
34.67
34.05
33.44
32.84
32.24
31.65
31.07
30.50
29.93
29.38
28.83
28.28
27.75
27.22
26.70
26.19
25.68
25.18
24.69
24.21
23.73

Change
+1.75

+1.74
+1.73
+1.72
+1.71
+1.70
+1.69
+1.68
+1.67
+1.66
+1.64
+1.64
+1.62
+1.61
+1.60
+1.59
+1.58
+1.56
+1.55
+1.54
+1.53
+1.51
+1.50
+1.48
+1.47
+1.46
+1.44
+1.44
+1.41
+1.40
+1.39
+1.38
+1.36
+1.35
+1.33
+1.32
+1.30
+1.29
+1.27
+1.27
+1.25
+1.23
+1.22
+1.21
+1.19
+1.18
+1.16
+1.15
+1.13
+1.12
+1.10

Volatility
%

20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02

Daily Lifetime Total
High Low High Low Volume

O OO0 0O 0000000000000 0O0DO0DO0DO0DO0OO0O0O0DO0DO0DO0DO0O0O00DO0DO0OO0O0O000D00O0O0OO0OO0OO0OO0OOoOOoOOo

Previous Business Day

Thu 26 Aug 2010

Official
Volume

O OO OO0 0000000000000 000O0O0O000000O0O0O0000O0O0O0000O0O0O0O0O0OO0OO0OOoOOoOOo

Open
Interest

O OO OO0 0000000000000 000O0O0O000000O0O0O0000O0O0O00000O0O0O0O0OO0OO0OOoOOoOOo

Change

O OO O 0O 0000000000000 000O0O0O0O00000O0O0O0000O0O0O0000O0O0O0O0O0OO0OO0OOoOOoOOo
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Paris Commodity Options

Business Day

Calls

Exercise
Price

22900
23000
23100
23200
23300
23400
23500
23600
23700
23800
23900

Opening

Trans

Fri 27 Aug 2010
Malting Barley / Orge de Brasserie

Settlement

Price

23.26
22.80
22.34
21.90
21.45
21.02
20.59
20.17
19.76
19.35
18.95

Change
+1.09

+1.08
+1.06
+1.05
+1.03
+1.02
+1.00
+0.99
+0.98

Volatility
%

20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02

Daily Lifetime
High Low High Low

Total

Total

Calls

Dalily Information Sheets

Total
Volume

O OO0 0O 00000 OoOOoOOo

o

Previous Business Day

Thu 26 Aug 2010

Official
Volume

O OO 000000 o oo

o

Open
Interest

O OO 000000 o oo

390

Change

O OO 000000 o oo

o
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Paris Commodity Options

Business Day

Puts

Exercise
Price

Nov 10 Underlying Price

13800
13900
14000
14100
14200
14300
14400
14500
14600
14700
14800
14900
15000
15100
15200
15300
15400
15500
15600
15700
15800
15900
16000
16100
16200
16300
16400
16500
16600
16700
16800
16900
17000
17100
17200
17300
17400
17500
17600
17700
17800
17900
18000
18100
18200
18300
18400
18500
18600

Fri 27 Aug 2010
Malting Barley / Orge de Brasserie

Opening Settlement

Trans Price  Change
233.00

0.01 0.00
0.01 0.00
0.01  0.00
0.01 0.00
0.01 0.00
0.01  0.00
0.01 0.00
0.01 0.00
0.01  0.00
0.01  0.00
0.01 0.00
0.01 0.00
0.01  0.00
0.01 0.00
0.01 0.00
0.01  0.00
0.01 0.00
0.01 0.00
0.01  0.00
0.01 0.00
0.01 0.00
0.01  0.00
0.01 0.00
0.01 0.00
0.01  0.00
0.01 0.00
0.01 0.00
0.01  0.00
0.01 0.00
0.01 0.00
0.01 0.00
0.01 0.00
0.01 0.00
0.01  0.00
0.01 0.00
0.01 0.00
0.01 0.00
0.01 0.00
0.01  0.00
0.01 0.00
0.01 0.00
0.01  0.00
0.01 0.00
0.01 0.00
0.01  0.00
0.01 0.00
0.01 0.00
0.01  0.00
0.01  0.00

Volatility

%

19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97

Daily
High Low

Indicative a-t-m Vol

Lifetime
High Low

19.97

Dalily Information Sheets

Total
Volume

O 0O 0O OO0 0000000000000 O0O0DO0DO0DO0DO0O0O0O0D0DO0DO0ODO0O0O000DO0D0O0O0O0O0OO0OO0OOO0OOOoOOoOOo

Previous Business Day
Thu 26 Aug 2010

Official Open
Volume Interest Change

Time to expiry: 49 Days

O OO O OO0 0000000000000 00000O0O0O0000O0O0O00000O00O0O000OO0OO0OO0OOoOOoOOo
O OO O OO0 0000000000000 00000O0O0O0000O0O0O00000O00O0O00O0OO0OO0OO0OOoOOoOOo
O OO OO0 0000000000000 00000O0O0O0000O0O0O00000O00O0O00O0OO0OO0OO0OOoOOoOOo
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Dalily Information Sheets

Paris Commodity Options

Business Day

Puts

Exercise
Price

18700
18800
18900
19000
19100
19200
19300
19400
19500
19600
19700
19800
19900
20000
20100
20200
20300
20400
20500
20600
20700
20800
20900
21000
21100
21200
21300
21400
21500
21600
21700
21800
21900
22000
22100
22200
22300
22400
22500
22600
22700
22800
22900
23000
23100
23200
23300
23400
23500
23600
23700

Opening
Trans

Fri 27 Aug 2010
Malting Barley / Orge de Brasserie

Settlement

Price

0.01
0.01
0.01
0.01
0.02
0.02
0.03
0.03
0.04
0.05
0.06
0.08
0.09
0.11
0.14
0.16
0.19
0.23
0.27
0.32
0.38
0.44
0.51
0.59
0.68
0.78
0.90
1.02
1.16
1.32
1.49
1.67
1.87
2.09
2.33
2.59
2.87
3.17
3.49
3.83
4.20
4.59
5.00
5.43
5.89
6.37
6.87
7.40
7.94
8.52
9.11

Change
0.00

0.00

0.00

0.00

0.00

0.00

0.00
-0.01
-0.01
-0.01
-0.01

0.00
-0.01
-0.01

0.00
-0.01
-0.02
-0.01
-0.02
-0.02
-0.01
-0.02
-0.02
-0.03
-0.03
-0.03
-0.03
-0.04
-0.04
-0.04
-0.04
-0.05
-0.05
-0.05
-0.06
-0.06
-0.06
-0.06
-0.06
-0.07
-0.06
-0.06
-0.06
-0.07
-0.06
-0.06
-0.07
-0.06
-0.07
-0.06
-0.07

Volatility
%

19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97
19.97

Daily Lifetime Total
High Low High Low Volume

O OO0 0O 0000000000000 0O0DO0DO0DO0DO0OO0O0O0DO0DO0DO0DO0O0O00DO0DO0OO0O0O000D00O0O0OO0OO0OO0OO0OOoOOoOOo

Previous Business Day

Thu 26 Aug 2010

Official
Volume

O OO OO0 0000000000000 000O0O0O000000O0O0O0000O0O0O0000O0O0O0O0O0OO0OO0OOoOOoOOo

Open
Interest

0

O OO0 OO0 0000000000000 000D00O0O0O0000O0O0O00000O0O0O0O000O0O0O0O0OOo0OOoOOoOOo

Change

O OO O 0O 0000000000000 000O0O0O0O00000O0O0O0000O0O0O0000O0O0O0O0O0OO0OO0OOoOOoOOo
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Paris Commodity Options

Business Day

Fri 27 Aug 2010

Malting Barley / Orge de Brasserie

Puts

Exercise Opening Settlement
Price Trans Price  Change
23800 9.73 -0.06
23900 10.36 -0.07
24000 11.02 -0.07
24100 11.70 -0.07
24200 12.40 -0.06
24300 13.12 -0.06

Jan 11 Underlying Price 237.00

14600 0.01  0.00
14700 0.01  0.00
14800 0.01  0.00
14900 0.01  0.00
15000 0.01  0.00
15100 0.01  0.00
15200 0.01  0.00
15300 0.01  0.00
15400 0.01  0.00
15500 0.01  0.00
15600 0.01  0.00
15700 0.01  0.00
15800 0.01  0.00
15900 0.01  0.00
16000 0.01  0.00
16100 0.01  0.00
16200 0.01  0.00
16300 0.01  0.00
16400 0.01  0.00
16500 0.01  0.00
16600 0.01  0.00
16700 0.01  0.00
16800 0.01  0.00
16900 0.01 0.00
17000 0.01  0.00
17100 0.01  0.00
17200 0.01  0.00
17300 0.01  0.00
17400 0.02  0.00
17500 0.02 0.00
17600 0.02 0.00
17700 0.03 0.00
17800 0.03 0.00
17900 0.04 0.00
18000 0.05 0.00
18100 0.05 -0.01
18200 0.06 -0.01
18300 0.07 -0.01
18400 0.09 0.00
18500 0.10 0.00
18600 0.11 -0.01

18700 0.13  0.00

Volatility
%

19.97
19.97
19.97
19.97
19.97
19.97

19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99
19.99

Daily
High Low

Indicative a-t-m Vol

Lifetime
High Low

19.99

Total

Dalily Information Sheets

Total
Volume

O OO oo oo
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Previous Business Day
Thu 26 Aug 2010

Official Open
Volume Interest Change
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Time to expiry:
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Dalily Information Sheets

Paris Commodity Options

Business Day Fri 27 Aug 2010
Malting Barley / Orge de Brasserie

Puts

Exercise Opening Settlement Volatility Daily Lifetime Total
Price Trans Price  Change % High Low High Low Volume
18800 0.15 0.00 19.99 0
18900 0.17 -0.01 19.99 0
19000 0.20 0.00 19.99 0
19100 0.22 -0.01 19.99 0
19200 0.25 -0.01 19.99 0
19300 0.29  0.00 19.99 0
19400 032 -0.01 19.99 0
19500 0.36 -0.01 19.99 0
19600 041 -0.01 19.99 0
19700 0.46 -0.01 19.99 0
19800 0.52 -0.01 19.99 0
19900 0.58 -0.01 19.99 0
20000 0.64 -0.01 19.99 0
20100 0.71 -0.02 19.99 0
20200 0.79 -0.02 19.99 0
20300 0.88 -0.01 19.99 0
20400 0.97 -0.02 19.99 0
20500 1.07 -0.02 19.99 0
20600 1.18 -0.02 19.99 0
20700 1.29 -0.02 19.99 0
20800 142 -0.02 19.99 0
20900 155 -0.02 19.99 0
21000 1.70 -0.02 19.99 0
21100 1.85 -0.02 19.99 0
21200 2.01 -0.03 19.99 0
21300 219 -0.03 19.99 0
21400 237 -0.03 19.99 0
21500 2,57 -0.03 19.99 0
21600 2.78 -0.03 19.99 0
21700 3.00 -0.04 19.99 0
21800 3.24 -0.03 19.99 0
21900 3.49 -0.03 19.99 0
22000 3.75 -0.03 19.99 0
22100 4.02 -0.04 19.99 0
22200 431 -0.04 19.99 0
22300 461 -0.04 19.99 0
22400 493 -0.04 19.99 0
22500 5.26 -0.04 19.99 0
22600 5.61 -0.04 19.99 0
22700 597 -0.04 19.99 0
22800 6.34 -0.05 19.99 0
22900 6.73 -0.05 19.99 0
23000 7.14 -0.04 19.99 0
23100 756 -0.05 19.99 0
23200 8.00 -0.05 19.99 0
23300 8.45 -0.05 19.99 0
23400 8.92 -0.05 19.99 0
23500 9.40 -0.05 19.99 0
23600 9.90 -0.05 19.99 0
23700 10.42 -0.04 19.99 0
23800 1095 -0.04 19.99 0

Previous Business Day

Thu 26 Aug 2010

Official
Volume
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Dalily Information Sheets

Paris Commodity Options

Business Day Fri 27 Aug 2010
Malting Barley / Orge de Brasserie

Puts
Exercise Opening Settlement Volatility Daily Lifetime Total
Price Trans Price  Change % High Low High Low Volume
23900 11.49 -0.05 19.99 0
24000 12.05 -0.05 19.99 0
24100 12.63 -0.04 19.99 0
24200 13.22 -0.04 19.99 0
24300 13.82 -0.05 19.99 0
24400 14.44 -0.04 19.99 0
24500 15.07 -0.05 19.99 0
24600 15.72 -0.04 19.99 0
24700 16.38 19.99 0
Total 0
Mar 11 Underlying Price  242.00 Indicative a-t-m Vol ~ 26.30
14900 0.04 -0.01 26.13 0
15000 0.04 -0.02 26.13 0
15100 0.05 -0.01 26.13 0
15200 0.05 -0.02 26.13 0
15300 0.06 -0.02 26.13 0
15400 0.07 -0.02 26.13 0
15500 0.07 -0.03 26.13 0
15600 0.08 -0.03 26.13 0
15700 0.09 -0.03 26.13 0
15800 0.10 -0.04 26.13 0
15900 0.12 -0.03 26.13 0
16000 0.13 -0.04 26.13 0
16100 0.14 -0.05 26.13 0
16200 0.16 -0.05 26.13 0
16300 0.18 -0.05 26.13 0
16400 0.19 -0.06 26.13 0
16500 0.21 -0.07 26.13 0
16600 0.24 -0.07 26.13 0
16700 0.26 -0.08 26.13 0
16800 0.28 -0.09 26.13 0
16900 0.31 -0.09 26.13 0
17000 0.34 -0.10 26.13 0
17100 037 -0.11 26.13 0
17200 041 -0.11 26.13 0
17300 0.44 -0.12 26.13 0
17400 0.48 -0.13 26.13 0
17500 052 -0.14 26.13 0
17600 0.57 -0.15 26.13 0
17700 0.62 -0.16 26.13 0
17800 0.67 -0.17 26.13 0
17900 0.72 -0.19 26.13 0
18000 0.78 -0.20 26.13 0
18100 0.84 -0.21 26.13 0
18200 091 -0.22 26.13 0
18300 098 -0.23 26.13 0
18400 1.05 -0.25 26.13 0
18500 113 -0.26 26.13 0
18600 121 -0.28 26.13 0
18700 130 -0.30 26.13 0

Previous Business Day
Thu 26 Aug 2010

Official Open
Volume Interest Change

O O O OO OO o o o

Time to expiry:
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Dalily Information Sheets

Paris Commodity Options

Business Day

Puts

Exercise
Price

18800
18900
19000
19100
19200
19300
19400
19500
19600
19700
19800
19900
20000
20100
20200
20300
20400
20500
20600
20700
20800
20900
21000
21100
21200
21300
21400
21500
21600
21700
21800
21900
22000
22100
22200
22300
22400
22500
22600
22700
22800
22900
23000
23100
23200
23300
23400
23500
23600
23700
23800

Opening
Trans

Fri 27 Aug 2010
Malting Barley / Orge de Brasserie

Settlement

Price

1.39
1.49
1.59
1.71
1.82
1.94
2.06
2.20
2.33
2.48
2.63
2.78
2.94
3.11
3.30
3.48
3.67
3.88
4.08
4.30
4.52
4.75
5.00
5.24
5.50
5.76
6.04
6.32
6.61
6.91
7.22
7.54
7.87
8.21
8.55
8.91
9.28
9.65
10.03
10.43
10.83
11.24
11.66
12.10
12.54
12.99
13.45
13.91
14.39
14.88
15.38

Change
-0.32

-0.33
-0.35
-0.37
-0.39
-0.41
-0.44
-0.45
-0.48
-0.49
-0.52
-0.55
-0.57
-0.60
-0.62
-0.65
-0.68
-0.70
-0.73
-0.76
-0.79
-0.82
-0.85
-0.88
-0.91
-0.95
-0.97
-1.01
-1.05
-1.08
-1.11
-1.15
-1.18
-1.21
-1.25
-1.28
-1.31
-1.35
-1.39
-1.42
-1.46
-1.50
-1.53
-1.57
-1.61
-1.64
-1.68
-1.73
-1.76
-1.80
-1.83

Volatility
%

26.13
26.13
26.13
26.17
26.17
26.17
26.17
26.17
26.17
26.17
26.17
26.17
26.17
26.17
26.18
26.19
26.18
26.19
26.18
26.19
26.19
26.19
26.20
26.20
26.20
26.20
26.21
26.22
26.21
26.22
26.22
26.22
26.23
26.23
26.23
26.24
26.24
26.24
26.25
26.25
26.25
26.26
26.25
26.26
26.27
26.27
26.27
26.28
26.28
26.28
26.29

Daily Lifetime Total
High Low High Low Volume
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Previous Business Day

Thu 26 Aug 2010

Official
Volume
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Paris Commodity Options

Business Day

Puts

Exercise
Price

23900
24000
24100
24200
24300
24400
24500
24600
24700
24800
24900

Opening
Trans

Fri 27 Aug 2010
Malting Barley / Orge de Brasserie

Settlement

Price

15.88
16.40
16.92
17.46
18.00
18.55
19.12
19.69
20.26
20.85
21.45

May 11 Underlying Price

15100
15200
15300
15400
15500
15600
15700
15800
15900
16000
16100
16200
16300
16400
16500
16600
16700
16800
16900
17000
17100
17200
17300
17400
17500
17600
17700
17800
17900
18000
18100
18200
18300
18400
18500
18600
18700

0.07
0.08
0.09
0.10
0.11
0.13
0.14
0.16
0.20
0.24
0.29
0.35
0.41
0.47
0.53
0.59
0.66
0.74
0.80
0.88
0.95
1.03
1.10
1.19
1.26
1.36
1.44
1.53
1.62
1.72
1.87
2.07
2.29
2.56
2.85
3.16
3.37

Change
-1.87

-1.91
-1.95
-1.98
-2.02
-2.05
-2.08
-2.12
-2.16
-2.19
-2.23

241.50

-0.03
-0.03
-0.03
-0.03
-0.04
-0.03
-0.04
-0.05
-0.05
-0.07
-0.08
-0.08
-0.10
-0.11
-0.12
-0.13
-0.15
-0.15
-0.17
-0.18
-0.20
-0.21
-0.22
-0.23
-0.25
-0.26
-0.27
-0.29
-0.30
-0.31
-0.33
-0.36
-0.39
-0.42
-0.45
-0.47
-0.50

Volatility
%

26.29
26.30
26.30
26.30
26.31
26.31
26.31
26.32
26.32
26.33
26.33

23.64
23.64
23.64
23.64
23.64
23.64
23.64
23.83
24.11
24.52
24.87
25.19
25.54
25.79
25.92
26.09
26.29
26.45
26.50
26.65
26.72
26.78
26.78
26.82
26.82
26.88
26.85
26.84
26.80
26.81
26.98
27.31
27.64
28.09
28.54
29.00
29.15

Daily
High Low

Indicative a-t-m Vol

Lifetime
High Low

31.31

Total

Dalily Information Sheets

Total
Volume
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Previous Business Day
Thu 26 Aug 2010

Official Open
Volume Interest Change

O OO 000000 o oo
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Dalily Information Sheets

Paris Commodity Options

Business Day

Puts

Exercise
Price

18800
18900
19000
19100
19200
19300
19400
19500
19600
19700
19800
19900
20000
20100
20200
20300
20400
20500
20600
20700
20800
20900
21000
21100
21200
21300
21400
21500
21600
21700
21800
21900
22000
22100
22200
22300
22400
22500
22600
22700
22800
22900
23000
23100
23200
23300
23400
23500
23600
23700
23800

Opening
Trans

Fri 27 Aug 2010
Malting Barley / Orge de Brasserie

Settlement

Price

3.61
3.82
4.03
4.26
4.47
4.67
4.87
5.08
5.28
5.52
5.76
6.06
6.36
6.75
7.06
7.37
7.70
8.03
8.36
8.70
9.05
9.43
9.79
10.16
10.53
10.92
11.30
11.70
12.10
12.50
1291
13.33
13.75
14.17
14.61
15.04
15.49
15.93
16.39
16.84
17.31
17.77
18.24
18.72
19.20
19.69
20.18
20.67
21.17
21.67
22.18

Change
-0.53

-0.55
-0.57
-0.60
-0.61
-0.64
-0.65
-0.68
-0.70
-0.72
-0.74
-0.77
-0.80
-0.82
-0.85
-0.88
-0.90
-0.93
-0.96
-0.99
-1.01
-1.03
-1.06
-1.09
-1.12
-1.14
-1.17
-1.19
-1.22
-1.25
-1.28
-1.30
-1.33
-1.36
-1.38
-1.41
-1.43
-1.47
-1.49
-1.52
-1.54
-1.57
-1.60
-1.63
-1.65
-1.68
-1.70
-1.73
-1.76
-1.79
-1.81

Volatility
%

29.36
29.45
29.51
29.63
29.65
29.67
29.63
29.64
29.61
29.62
29.64
29.77
29.88
30.13
30.22
30.30
30.39
30.46
30.54
30.61
30.68
30.78
30.84
30.90
30.96
31.02
31.07
31.12
31.16
31.21
31.25
31.29
31.32
31.35
31.38
31.41
31.43
31.45
31.46
31.47
31.48
31.49
31.49
31.49
31.49
31.49
31.48
31.47
31.45
31.43
31.41

Daily Lifetime Total
High Low High Low Volume

O OO0 0O 0000000000000 0O0DO0DO0DO0DO0OO0O0O0DO0DO0DO0DO0O0O00DO0DO0OO0O0O000D00O0O0OO0OO0OO0OO0OOoOOoOOo

Previous Business Day

Thu 26 Aug 2010

Official
Volume
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Change
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Dalily Information Sheets

Paris Commodity Options

Business Day Fri 27 Aug 2010
Malting Barley / Orge de Brasserie

Puts
Exercise Opening Settlement Volatility Daily Lifetime Total
Price Trans Price  Change % High Low High Low Volume
23900 22.69 -1.84 31.39 0
24000 23.21 -1.86 31.36 0
24100 23.73 -1.89 31.33 0
24200 2425 -1.92 31.29 0
24300 2478 -1.94 31.26 0
24400 2531 -1.97 31.22 0
24500 25.85 -1.99 31.17 0
24600 26.38 -2.03 31.13 0
24700 26.93 -2.05 31.08 0
24800 27.48 -2.07 31.02 0
24900 28.03 -2.10 30.97 0
25000 28.58 -2.14 30.91 0
25100 29.14 -2.16 30.85 0
Total 0
Aug 11 Underlying Price  237.00 Indicative a-t-m Vol ~ 19.94
14900 0.08 -0.02 19.94 0
15000 0.09 -0.02 19.94 0
15100 0.10 -0.03 19.94 0
15200 0.11 -0.03 19.94 0
15300 0.12 -0.03 19.94 0
15400 0.13 -0.04 19.94 0
15500 0.15 -0.04 19.94 0
15600 0.16 -0.05 19.94 0
15700 0.18 -0.05 19.94 0
15800 0.20 -0.05 19.94 0
15900 0.22 -0.06 19.94 0
16000 0.24 -0.07 19.94 0
16100 0.26 -0.08 19.94 0
16200 0.29 -0.08 19.94 0
16300 0.32 -0.08 19.94 0
16400 0.35 -0.09 19.94 0
16500 0.38 -0.10 19.94 0
16600 041 -0.11 19.94 0
16700 045 -0.11 19.94 0
16800 0.49 -0.12 19.94 0
16900 0.53 -0.13 19.94 0
17000 058 -0.14 19.94 0
17100 0.62 -0.16 19.94 0
17200 0.68 -0.16 19.94 0
17300 0.73 -0.18 19.94 0
17400 0.79 -0.19 19.94 0
17500 0.85 -0.20 19.94 0
17600 092 -0.21 19.94 0
17700 0.99 -0.22 19.94 0
17800 1.06 -0.24 19.94 0
17900 114 -0.25 19.94 0
18000 122 -0.27 19.94 0
18100 131 -0.28 19.94 0
18200 140 -0.30 19.94 0
18300 150 -0.31 19.94 0

Previous Business Day
Thu 26 Aug 2010

Official Open
Volume Interest Change

O OO 00000000 o oo

Time to expiry:
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Dalily Information Sheets

Paris Commodity Options

Business Day

Puts

Exercise
Price

18400
18500
18600
18700
18800
18900
19000
19100
19200
19300
19400
19500
19600
19700
19800
19900
20000
20100
20200
20300
20400
20500
20600
20700
20800
20900
21000
21100
21200
21300
21400
21500
21600
21700
21800
21900
22000
22100
22200
22300
22400
22500
22600
22700
22800
22900
23000
23100
23200
23300
23400

Opening
Trans

Fri 27 Aug 2010
Malting Barley / Orge de Brasserie

Settlement

Price

1.60
171
1.82
1.94
2.06
219
2.33
2.47
2.62
2.77
2.93
3.10
3.28
3.46
3.65
3.85
4.05
4.27
4.49
4.71
4.95
5.20
5.45
5.71
5.98
6.26
6.54
6.84
7.14
7.45
7.78
8.11
8.45
8.80
9.15
9.52
9.90
10.28
10.68
11.08
11.49
11.92
12.35
12.79
13.24
13.70
14.17
14.65
15.14
15.63
16.14

Change
-0.33

-0.35
-0.37
-0.39
-0.41
-0.43
-0.45
-0.47
-0.50
-0.52
-0.55
-0.57
-0.59
-0.62
-0.65
-0.67
-0.70
-0.72
-0.75
-0.79
-0.81
-0.84
-0.87
-0.90
-0.93
-0.96
-1.00
-1.03
-1.06
-1.10
-1.13
-1.16
-1.19
-1.23
-1.27
-1.30
-1.33
-1.37
-1.40
-1.44
-1.48
-1.51
-1.55
-1.59
-1.62
-1.66
-1.70
-1.73
-1.76
-1.81
-1.84

Volatility
%

19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94
19.94

Daily Lifetime Total
High Low High Low Volume

O OO0 0O 0000000000000 0O0DO0DO0DO0DO0OO0O0O0DO0DO0DO0DO0O0O00DO0DO0OO0O0O000D00O0O0OO0OO0OO0OO0OOoOOoOOo

Previous Business Day

Thu 26 Aug 2010

Official
Volume

O OO OO0 0000000000000 000O0O0O000000O0O0O0000O0O0O0000O0O0O0O0O0OO0OO0OOoOOoOOo

Open
Interest

O OO OO0 0000000000000 000O0O0O000000O0O0O0000O0O0O00000O0O0O0O0OO0OO0OOoOOoOOo

Change

O OO O 0O 0000000000000 000O0O0O0O00000O0O0O0000O0O0O0000O0O0O0O0O0OO0OO0OOoOOoOOo
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Dalily Information Sheets

Paris Commodity Options

Business Day Fri 27 Aug 2010
Malting Barley / Orge de Brasserie

Puts
Exercise Opening Settlement Volatility Daily Lifetime Total
Price Trans Price  Change % High Low High Low Volume
23500 16.65 -1.88 19.94 0
23600 17.18 -1.91 19.94 0
23700 17.71  -1.95 19.94 0
23800 18.25 -1.99 19.94 0
23900 18.80 -2.02 19.94 0
24000 19.36 -2.06 19.94 0
24100 19.93 -2.09 19.94 0
24200 2051 -2.12 19.94 0
24300 21.09 -2.16 19.94 0
24400 21.69 -2.19 19.94 0
24500 22.29 -2.23 19.94 0
24600 2290 -2.26 19.94 0
24700 23.52 -2.30 19.94 0
Total 0
Nov 11 Underlying Price  226.75 Indicative a-t-m Vol ~ 20.00
15500 0.59 -0.07 20.00 0
15600 0.64 -0.07 20.00 0
15700 0.69 -0.08 20.00 0
15800 0.74 -0.09 20.00 0
15900 0.80 -0.09 20.00 0
16000 0.86 -0.10 20.00 0
16100 092 -0.11 20.00 0
16200 099 -0.12 20.00 0
16300 1.07 -0.12 20.00 0
16400 114 -0.13 20.00 0
16500 122 -0.14 20.00 0
16600 131 -0.14 20.00 0
16700 140 -0.15 20.00 0
16800 149 -0.16 20.00 0
16900 159 -0.17 20.00 0
17000 1.69 -0.18 20.00 0
17100 1.80 -0.19 20.00 0
17200 1.92 -0.20 20.00 0
17300 204 -0.21 20.00 0
17400 216 -0.22 20.00 0
17500 229 -0.23 20.00 0
17600 243 -0.24 20.00 0
17700 257 -0.25 20.00 0
17800 272 -0.26 20.00 0
17900 2.88 -0.27 20.00 0
18000 3.04 -0.28 20.00 0
18100 3.20 -0.30 20.00 0
18200 3.38 -0.31 20.00 0
18300 3.56 -0.32 20.00 0
18400 3.75 -0.33 20.00 0
18500 394 -0.35 20.00 0
18600 4.14 -0.37 20.00 0
18700 435 -0.38 20.00 0
18800 457 -0.39 20.00 0
18900 479 -0.41 20.00 0

Previous Business Day
Thu 26 Aug 2010

Official Open
Volume Interest Change

O OO 00000000 o oo

Time to expiry:

O OO OO0 0000000000000 00000O0O00O0O0OO0OO0OO0OO0OOoOOoOOo

O OO 00000000 o oo
O OO 00000000 o oo

413 Days

O OO OO0 0000000000000 0000O0O00O0O0OO0OO0OO0OO0OOoOOoOOo
O OO OO0 0000000000000 0000O0O0O0O00OO0OO0OO0OO0OOoOOoOOo
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Paris Commodity Options

Business Day

Puts

Exercise
Price

19000
19100
19200
19300
19400
19500
19600
19700
19800
19900
20000
20100
20200
20300
20400
20500
20600
20700
20800
20900
21000
21100
21200
21300
21400
21500
21600
21700
21800
21900
22000
22100
22200
22300
22400
22500
22600
22700
22800
22900
23000
23100
23200
23300
23400
23500

Jan 12

15700
15800

Fri 27 Aug 2010
Malting Barley / Orge de Brasserie

Opening Settlement

Trans Price  Change
5.02 -0.42
526 -0.44
551 -0.45
5.76 -0.47
6.02 -0.48
6.29 -0.50
6.57 -0.51
6.85 -0.54
715 -0.55
7.45 -0.57
7.76 -0.58
8.08 -0.60
8.41 -0.61
8.74 -0.64
9.09 -0.65
9.44 -0.67
9.80 -0.69
10.17 -0.71
10.55 -0.72
10.94 -0.74
11.33 -0.76
11.73 -0.78
12.15 -0.80
12,57 -0.82
13.00 -0.83
13.44 -0.85
13.89 -0.87
14.34 -0.89
1481 -0.91
15.28 -0.93
15.76  -0.95
16.25 -0.97
16.75 -0.98
17.26 -1.00
17.77 -1.02
18.30 -1.04
18.83 -1.06
19.37 -1.08
19.92 -1.09
2047 -1.12
21.04 -1.13
2161 -1.15
2219 -1.17
22.78 -1.19
23.38 -1.20
2398 -1.22

Underlying Price

0.85
0.91

230.00

-0.08
-0.08

Volatility
%

20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00

20.00
20.00

Daily
High Low

Indicative a-t-m Vol

Lifetime
High Low

20.00

Total

Dalily Information Sheets

Total
Volume

OO0 O 0000000000000 O0O0DO0DO0DO0DO0OO0O0O0D0DO0DO0ODO0O0O00O0DO0ODO0O0O0O0O0OO0OO0OO0OO0OOOoOOoOOo

Previous Business Day
Thu 26 Aug 2010

Official
Volume

O OO OO0 0000000000000 0000O0O0O0000O0O0O000000O0O0O0O0OO0OO0OO0OO0OOoOOoOOo

Open
Interest Change

O OO OO0 0000000000000 000O0O0O0O0000O0O0O000000O0O0O0O0OO0OO0OO0OO0OOoOOoOOo
O OO OO0 0000000000000 0000O0O0O0000O0O0O000000O0O0O0O0OO0OO0OO0OO0OOoOOoOOo

Time to expiry: 475 Days

0
0
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Dalily Information Sheets

Paris Commodity Options

Business Day

Puts

Exercise
Price

15900
16000
16100
16200
16300
16400
16500
16600
16700
16800
16900
17000
17100
17200
17300
17400
17500
17600
17700
17800
17900
18000
18100
18200
18300
18400
18500
18600
18700
18800
18900
19000
19100
19200
19300
19400
19500
19600
19700
19800
19900
20000
20100
20200
20300
20400
20500
20600
20700
20800
20900

Opening
Trans

Fri 27 Aug 2010
Malting Barley / Orge de Brasserie

Settlement

Price

0.97
1.04
111
1.19
1.27
1.35
1.44
1.53
1.63
1.73
1.84
1.95
2.06
2.18
231
2.44
2.58
2.72
2.87
3.02
3.18
3.35
3.52
3.70
3.88
4.07
4.27
4.47
4.68
4.90
5.13
5.36
5.60
5.84
6.10
6.36
6.62
6.90
7.18
7.47
7.77
8.07
8.39
8.71
9.04
9.37
9.72
10.07
10.43
10.80
11.18

Change
-0.09

-0.10
-0.11
-0.11
-0.11
-0.12
-0.13
-0.14
-0.14
-0.15
-0.15
-0.16
-0.17
-0.18
-0.19
-0.20
-0.20
-0.22
-0.22
-0.24
-0.25
-0.25
-0.26
-0.27
-0.29
-0.30
-0.31
-0.32
-0.33
-0.34
-0.35
-0.36
-0.38
-0.39
-0.40
-0.41
-0.43
-0.44
-0.46
-0.47
-0.48
-0.50
-0.51
-0.52
-0.54
-0.56
-0.57
-0.58
-0.60
-0.61
-0.62

Volatility
%

20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00
20.00

Daily Lifetime Total
High Low High Low Volume

O OO0 0O 0000000000000 0O0DO0DO0DO0DO0OO0O0O0DO0DO0DO0DO0O0O00DO0DO0OO0O0O000D00O0O0OO0OO0OO0OO0OOoOOoOOo

Previous Business Day

Thu 26 Aug 2010

Official
Volume

O OO OO0 0000000000000 000O0O0O000000O0O0O0000O0O0O0000O0O0O0O0O0OO0OO0OOoOOoOOo

Open
Interest

O OO OO0 0000000000000 000O0O0O000000O0O0O0000O0O0O00000O0O0O0O0OO0OO0OOoOOoOOo

Change

O OO O 0O 0000000000000 000O0O0O0O00000O0O0O0000O0O0O0000O0O0O0O0O0OO0OO0OOoOOoOOo
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Dalily Information Sheets

Paris Commodity Options

Business Day Fri 27 Aug 2010
Malting Barley / Orge de Brasserie

Puts
Exercise Opening Settlement Volatility Daily Lifetime Total
Price Trans Price  Change % High Low High Low Volume
21000 11.56 -0.64 20.00 0
21100 11.95 -0.66 20.00 0
21200 12.35 -0.67 20.00 0
21300 12.76 -0.69 20.00 0
21400 13.18 -0.70 20.00 0
21500 13.60 -0.72 20.00 0
21600 14.03 -0.73 20.00 0
21700 14.47 -0.75 20.00 0
21800 1492 -0.76 20.00 0
21900 15.38 -0.77 20.00 0
22000 15.84 -0.79 20.00 0
22100 16.31 -0.81 20.00 0
22200 16.79 -0.83 20.00 0
22300 17.28 -0.84 20.00 0
22400 17.78 -0.85 20.00 0
22500 18.28 -0.87 20.00 0
22600 18.79 -0.89 20.00 0
22700 19.31 -0.90 20.00 0
22800 19.84 -0.91 20.00 0
22900 20.37 -0.93 20.00 0
23000 2091 -0.95 20.00 0
23100 21.46 -0.96 20.00 0
23200 22.02 -0.97 20.00 0
23300 22.58 -0.99 20.00 0
23400 23.15 -1.01 20.00 0
23500 23.73 -1.02 20.00 0
23600 24.32 20.00 0
23700 24.91 20.00 0
23800 25.51 20.00 0
Total 0
Mar 12 Underlying Price  231.00 Indicative a-t-m Vol ~ 20.02
15900 125 -0.10 20.02 0
16000 133 -0.11 20.02 0
16100 141 -0.12 20.02 0
16200 150 -0.13 20.02 0
16300 159 -0.13 20.02 0
16400 1.69 -0.14 20.02 0
16500 1.79 -0.15 20.02 0
16600 1.90 -0.15 20.02 0
16700 201 -0.16 20.02 0
16800 212 -0.17 20.02 0
16900 224 -0.17 20.02 0
17000 237 -0.18 20.02 0
17100 250 -0.18 20.02 0
17200 2.63 -0.20 20.02 0
17300 277 -0.21 20.02 0
17400 292 -0.21 20.02 0
17500 3.07 -0.22 20.02 0
17600 322 -0.24 20.02 0
17700 3.39 -0.24 20.02 0

Previous Business Day

Thu 26 Aug 2010

Official Open
Volume Interest

O OO OO0 0000000000000 00O0O0O0O0O0O0OOoOOoOOoOOo

Time to expiry:

O OO0 OO0 00000000000 OoOOoOOo

O OO OO0 0000000000000 00O0O0OO0O0O0O0OOoOOoOOoOOo

O OO OO0 0000000000 Oo0OOoOOoOOo

Change

O OO OO0 0000000000000 00O0O0OO0O0O0OO0OOoOOoOOoOOo

537 Days

O OO OO0 0000000000 Oo0OOoOOoOOo
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Dalily Information Sheets

Paris Commodity Options

Business Day

Puts

Exercise
Price

17800
17900
18000
18100
18200
18300
18400
18500
18600
18700
18800
18900
19000
19100
19200
19300
19400
19500
19600
19700
19800
19900
20000
20100
20200
20300
20400
20500
20600
20700
20800
20900
21000
21100
21200
21300
21400
21500
21600
21700
21800
21900
22000
22100
22200
22300
22400
22500
22600
22700
22800

Opening
Trans

Fri 27 Aug 2010
Malting Barley / Orge de Brasserie

Settlement

Price

3.55
3.73
3.91
4.09
4.29
4.48
4.69
4.90
5.12
5.34
5.57
5.81
6.05
6.30
6.56
6.83
7.10
7.38
7.66
7.96
8.26
8.56
8.88
9.20
9.53
9.87
10.21
10.57
10.92
11.29
11.67
12.05
12.44
12.84
13.24
13.65
14.07
14.50
14.93
15.38
15.83
16.28
16.75
17.22
17.70
18.19
18.68
19.18
19.69
20.21
20.73

Change
-0.25

-0.26
-0.27
-0.28
-0.29
-0.30
-0.31
-0.32
-0.33
-0.34
-0.36
-0.36
-0.38
-0.39
-0.40
-0.41
-0.42
-0.44
-0.45
-0.46
-0.47
-0.49
-0.50
-0.52
-0.53
-0.54
-0.56
-0.56
-0.59
-0.60
-0.61
-0.62
-0.64
-0.65
-0.67
-0.68
-0.70
-0.71
-0.73
-0.73
-0.75
-0.77
-0.78
-0.79
-0.81
-0.82
-0.84
-0.85
-0.87
-0.88
-0.90

Volatility
%

20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02
20.02

Daily Lifetime Total
High Low High Low Volume

O OO0 0O 0000000000000 0O0DO0DO0DO0DO0OO0O0O0DO0DO0DO0DO0O0O00DO0DO0OO0O0O000D00O0O0OO0OO0OO0OO0OOoOOoOOo

Previous Business Day

Thu 26 Aug 2010

Official
Volume

O OO OO0 0000000000000 000O0O0O000000O0O0O0000O0O0O0000O0O0O0O0O0OO0OO0OOoOOoOOo

Open
Interest

O OO OO0 0000000000000 000O0O0O000000O0O0O0000O0O0O00000O0O0O0O0OO0OO0OOoOOoOOo

Change
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Dalily Information Sheets

Paris Commodity Options

Business Day Fri 27 Aug 2010
Malting Barley / Orge de Brasserie

Puts
Exercise Opening Settlement Volatility Daily Lifetime Total
Price Trans Price  Change % High Low High Low Volume
22900 2126 -0.91 20.02 0
23000 21.80 -0.92 20.02 0
23100 22.34 -094 20.02 0
23200 2290 -0.95 20.02 0
23300 23.45 -0.97 20.02 0
23400 24.02 -0.98 20.02 0
23500 2459 -1.00 20.02 0
23600 2517 -1.01 20.02 0
23700 2576 -1.02 20.02 0
23800 26.35 20.02 0
23900 26.95 20.02 0
Total 0
Total Puts 0

Previous Business Day

Thu 26 Aug 2010

Official
Volume

O OO 000000 o oo

o

Open
Interest

O OO 000000 o oo

o

Change

O OO 000000 o oo

o
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Paris Commodity Options

Business Day

Fri 27 Aug 2010

Milling Wheat / Ble de Meunerie

Exercise Opening Settlement
Price Trans Price  Change

Nov 10 Underlying Price  220.50

10000 120.50 +4.25
10100 119.50 +4.25
10200 118.50 +4.25
10300 117.50 +4.25
10400 116.50 +4.25
10500 11550 +4.25
10600 11450 +4.25
10700 113.50 +4.25
10800 112.50 +4.25
10900 111.50 +4.25
11000 110.50 +4.25
11100 109.50 +4.25
11200 108.50 +4.25
11300 107.50 +4.25
11400 106.50 +4.25
11500 105.50 +4.25
11600 104.50 +4.25
11700 103.50 +4.25
11800 102.50 +4.25
11900 101.50 +4.25
12000 100.50 +4.25
12100 99.50 +4.24
12200 98.50 +4.24
12300 97.50 +4.24
12400 96.51 +4.25
12500 95.51 +4.25
12600 94.51 +4.25
12700 93.51 +4.25
12800 92.51 +4.24
12900 91.51 +4.24
13000 90.51 +4.24
13100 89.52 +4.24
13200 87.80 8852 +4.24
13300 87.52 +4.24
13400 86.53 +4.24
13500 85.53 +4.23
13600 84.53 +4.23
13700 83.54 +4.23
13800 82.54 +4.23
13900 81.55 +4.23
14000 80.55 +4.23
14100 79.55 +4.23
14200 78.55 +4.23
14300 7755 +4.22
14400 76.55 +4.22
14500 75.55 +4.22
14600 7456 +4.22
14700 73.56 +4.22

14800 72.57 +4.22

Volatility
%

48.48
48.48
48.48
48.48
48.48
48.48
48.48
48.48
48.48
48.48
48.48
48.48
48.48
48.48
48.48
48.48
48.48
48.48
48.48
48.48
48.48
48.48
48.48
48.48
48.48
48.48
48.48
48.48
48.48
48.48
48.48
48.48
48.48
48.48
48.48
48.48
48.48
48.29
48.18
47.92
47.37
46.82
46.21
45.78
45.38
44.83
44.59
44.34
44.34

Daily
High Low

Indicative a-t-m Vol

87.80S 87.80S

Lifetime
High Low
45.81
16.00 6.90S
62.30 6.20S
26.70 6.70S
87.80S 5.90
4490 5.10S
46.00 5.50
4540 4.90
4380 6.10S
70.20 3.80S
76.00 5.00
69.00 3.70
92.00 3.50
80.00  3.40S
68.50 3.00
70.00 3.00
81.30 3.60S
88.50 2.30S
87.00 3.00
69.20  2.40S
64.00 2.70

Dalily Information Sheets

Total
Volume

OO0 0O 0000000000000 0O0DO0DO0DO0O0O0O0OO0OO0OOO0OOOoOOoOOo

©

O 0O 0O 00000000000 OoOOo

Previous Business Day
Thu 26 Aug 2010

Official Open
Volume Interest Change

Time to expiry: 49 Days

O OO0 0O 0000000000000 00O0O0OO0O0O0OO0OOoOOoOOoOOo

729
385
141
791
904
859
3,031
864
376
3,753
338
6,817
845
835
1,286
2,249
5,744
833
6,524
2,924

O OO O OO0 0000000000000 0000D0O0O0O00000O0O0O0O0OO0OOo0OOoOOoOOo

O OO R OO0OO0DO0DO0DO0OO0O0D0D0D0DO0DO0OO0O00D0DO0DO0DO0DO0OO00D0D0DO0DO0OO0O0D0D0DO0DO0DO0OO0OO0O00O0OO0OO0OO0OOoOOoOOo
'
N
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Paris Commodity Options

Business Day
Milling Wheat / Ble de Meunerie

Calls

Exercise
Price

14900
15000
15100
15200
15300
15400
15500
15600
15700
15800
15900
16000
16100
16200
16300
16400
16500
16600
16700
16800
16900
17000
17100
17200
17300
17400
17500
17600
17700
17800
17900
18000
18100
18200
18300
18400
18500
18600
18700
18800
18900
19000
19100
19200
19300
19400
19500
19600
19700
19800
19900

Opening
Trans

60.30

58.00

51.00

46.00

27.40

Fri 27 Aug 2010

Settlement

Price

71.58
70.59
69.61
68.62
67.64
66.65
65.67
64.69
63.71
62.74
61.77
60.79
59.82
58.85
57.88
56.92
55.96
55.00
54.04
53.08
52.14
51.18
50.24
49.30
48.37
47.45
46.53
45.62
44.71
43.82
42.93
42.05
41.17
40.29
39.42
38.53
37.64
36.78
35.93
35.08
34.21
33.35
32.49
31.62
30.79
29.96
29.16
28.39
27.65
26.91
26.19

Change
+4.21

+4.21
+4.21
+4.20
+4.20
+4.19
+4.18
+4.18
+4.17
+4.16
+4.16
+4.14
+4.13
+4.11
+4.09
+4.08
+4.06
+4.05
+4.04
+4.02
+4.03
+4.02
+4.02
+3.99
+3.97
+3.94
+3.92
+3.88
+3.84
+3.82
+3.79
+3.77
+3.73
+3.70
+3.68
+3.64
+3.62
+3.59
+3.56
+3.52
+3.49
+3.46
+3.43
+3.39
+3.36
+3.33
+3.29
+3.24
+3.20
+3.14
+3.10

Volatility
%

44.34
44.34
44.34
44.34
44.34
44.34
44.34
44.34
44.34
44.34
44.34
44.30
44.22
44.14
44.06
44.06
43.96
43.89
43.72
43.56
43.49
43.28
43.24
43.16
43.16
43.12
43.08
43.09
43.12
43.16
43.19
43.23
43.27
43.20
43.14
42.97
42.72
42.59
4251
42.43
42.18
41.94
41.62
41.30
41.09
40.88
40.75
40.76
40.80
40.84
40.89

Daily
High Low

60.30S 60.30S

58.00 58.00

51.00 51.00

46.00 46.00

27.40 27.40

Lifetime
High Low

67.50 2.50
71.00 2.10S
56.50 4.20
62.50 2.50S
39.00 2.00S
5470 1.30
69.50 1.50S
60.60 2.10
73.00 1.40
58.50 1.00
66.50 1.40S
64.00 0.90S
65.00 0.90S
64.60 1.00
51.20 1.30S
61.80 1.00S
68.20 0.70S
59.00 1.40S
63.00 0.80
46.00 1.60S
4850 1.00
58.50 0.60
4460 5.70S
55.60 4.40S
52.30 3.50
41.00 2.00S
57.50 0.80
57.00 2.60S
37.80 2.40S
37.80 3.00S
51.00 2.30S
53.60 0.60S
46.00 7.00
1350 2.80S
43.00 2.60S
12.00 2.70S
47.00 0.50
14.00 3.00S

7.60S 3.00S
39.20S 8.10
20.00 7.50
45,00 1.20S
46.00 9.70S
35.40S 2.10S
14.80 0.90S
14.10S 5.70
26.00 5.70
22.50 1.80S
23.00 5.60S
20.70 1.60S

6.50S 6.50S

Dalily Information Sheets

Total
Volume
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Previous Business Day
Thu 26 Aug 2010

Official Open
Volume Interest Change

2,036
4,441
112
1,862
210
1,004
2,424
112
1,015
2,869
483
7,611
812
2,681
199
107
4,613
258
557
182
223
3,537
125
2,120
534
223
1,725
288
610
172
506
6,945
16
1,208
39
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Paris Commodity Options

Business Day
Milling Wheat / Ble de Meunerie

Calls

Exercise
Price

20000
20100
20200
20300
20400
20500
20600
20700
20800
20900
21000
21100
21200
21300
21400
21500
21600
21700
21800
21900
22000
22100
22200
22300
22400
22500
22600
22700
22800
22900
23000
23100
23200
23300
23400
23500
23600
23700
23800
23900
24000
24100
24200
24300
24400
24500
24600
24700
24800
24900
25000

Opening
Trans

22.20

15.20

13.50

10.30

11.00

Fri 27 Aug 2010

Settlement

Price

25.48
24.74
24.03
23.46
22.99
22.52
21.97
21.42
20.89
20.37
19.84
19.32
18.81
18.29
17.63
16.69
16.49
16.37
1591
15.52
15.09
14.70
14.28
13.90
13.53
13.17
12.82
12.47
12.12
11.78
11.43
11.16
10.88
10.56
10.30
10.03

9.78

9.55

9.28

9.03

8.76

8.54

8.28

8.05

7.86

7.64

7.43

7.22

7.02

6.85

6.64

Change
+3.05

+2.94
+2.81
+2.77
+2.74
+2.78
+2.73
+2.68
+2.63
+2.58
+2.53
+2.48
+2.42
+2.38
+2.33
+2.29
+2.24
+2.18
+2.14
+2.10
+2.05
+2.00
+1.96
+1.92
+1.88
+1.83
+1.79
+1.75
+1.71
+1.67
+1.60
+1.59
+1.56
+1.52
+1.48
+1.45
+1.42
+1.39
+1.34
+1.32
+1.28
+1.26
+1.22
+1.19
+1.17
+1.13
+1.10
+1.08
+1.05
+1.03
+1.00

Volatility
%

40.92
40.80
40.76
41.21
41.94
42.60
42.93
43.21
43.50
43.79
44.00
44.19
44.40
44.51
44.15
42.86
43.87
45.12
45.24
45.53
45.69
45.93
46.01
46.22
46.41
46.63
46.83
46.98
47.13
47.28
47.35
47.66
47.88
47.99
48.25
48.44
48.66
48.94
49.09
49.23
49.32
49.52
49.61
49.75
49.97
50.12
50.27
50.37
50.52
50.72
50.80

Daily
High Low

22.20 22.20

15.20S 15.20S

13.50S 13.50S

11.90S 10.30S

11.00S 11.00S

9.70  9.70

5.90S 5.20S

Lifetime

High Low
39.00 0.20
18.70S 5.50
13.00 5.10S
19.90S 5.00
18.50 4.40S
22.80 15.30S
19.10S 10.00
18.00 5.60S
17.50 16.60
28.10S 0.20
25.50 14.90S
16.90 6.70S
23.00 9.00
18.80 4.60S
17.00S 14.00
10.00 10.00
18.00 6.40
20.60S 5.20S
5.60S 5.40S
21.60S 18.90
20.50 20.50
21.50 8.90Ss
4.70S 4.60S
23.50 8.00
730 7.30
19.80S 5.70S
20.00 8.00
9.70S 6.10S
20.50 8.00
5.00 5.00
9.30S 7.60S
16.00 5.60S
5.60S 5.60S
13.50 13.50
6.60S 6.40S
10.00 10.00
6.30S 6.30S
12.00 0.30s

Dalily Information Sheets

Total
Volume
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Previous Business Day
Thu 26 Aug 2010

Official Open
Volume Interest Change
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Paris Commodity Options
Business Day Fri 27 Aug 2010 Tho 56 aug 2050° 0
Milling Wheat / Ble de Meunerie
Calls
Exercise Opening Settlement Volatility Daily Lifetime Total Official Open
Price Trans Price  Change % High Low High Low Volume Volume Interest Change
25100 6.46 +0.98 50.93 0 0 0 0
25200 6.28 +0.95 51.07 0 0 0 0
25300 6.10 +0.93 51.17 0 0 0 0
25400 5.92 +0.90 51.27 0 0 0 0
25500 5.78 +0.88 51.47 10.70S 7.90S 0 0 280 0
25600 5.61 +0.86 51.57 0 0 0 0
25700 545 +0.84 51.67 7.00 7.00 0 0 2 0
25800 5.29 +0.81 51.77 0 0 0 0
25900 5.14 +0.79 51.87 0 0 0 0
26000 499 +0.77 51.97 10.20S 3.30S 0 0 220 0
26100 4.85 +0.76 52.07 0 0 0 0
26200 471 +0.74 52.17 0 0 0 0
26300 4.57 +0.71 52.27 0 0 0 0
26400 4.44 +0.69 52.39 0 0 0 0
26500 432 +0.68 52.51 0 0 0 0
26700 4.09 +0.65 52.75 0 0 0 0
26800 3.97 +0.63 52.83 0 0 0 0
26900 3.85 +0.61 52.92 0 0 0 0
27000 3.75 +0.59 53.07 4.80S 3.00S 0 0 2 0
27100 3.64 +0.57 53.17 0 0 0 0
27200 3.54 +0.56 53.27 0 0 0 0
27300 3.44 +0.55 53.37 0 0 0 0
27400 3.34 +0.53 53.47 0 0 0 0
27500 3.25 +0.52 53.57 5.20S 5.20S 0 0 40 0
27600 3.16 +0.51 53.67 0 0 0 0
27700 3.07 +0.49 53.77 0 0 0 0
27800 2.98 +0.48 53.87 0 0 0 0
27900 2.90 +0.47 53.97 0 0 0 0
28000 2.82 +0.46 54.07 2.00 2.00 0 0 20 0
28100 2.74 +0.44 54.17 0 0 0 0
28200 2.66 +0.43 54.27 0 0 0 0
28300 2.58 +0.42 54.32 0 0 0 0
28400 250 +0.41 54.37 0 0 0 0
28500 2.42 +0.39 54.42 5.00 5.00 0 0 1 0
28600 2.35 +0.39 54.47 0 0 0 0
28700 227 +0.37 54.52 0 0 0 0
28800 2.20 +0.36 54.57 0 0 0 0
28900 2.13 +0.35 54.62 0 0 0 0
29000 2.07 +0.34 54.67 5.10S 3.70S 0 0 40 0
29100 2.00 +0.33 54.72 0 0 0 0
29200 1.94 +0.32 54.77 0 0 0 0
29300 1.88 +0.31 54.82 0 0 0 0
29400 1.82 +0.30 54.87 0 0 0 0
29500 1.76 +0.29 54.92 0 0 0 0
29600 1.71 +0.29 54.97 0 0 0 0
29700 1.66 +0.28 55.02 0 0 0 0
29800 1.60 +0.26 55.07 0 0 0 0
29900 156 +0.26 55.17 0 0 0 0
30000 152 +0.26 55.27 3.50 2.60 0 0 217 0
Total 1,514 246 140,923 +23
Jan 11 Underlying Price  216.75 Indicative a-t-m Vol 41.47 Time to expiry: 110 Days




Paris Commodity Options

Business Day
Milling Wheat / Ble de Meunerie

Calls

Exercise
Price

10000
10100
10200
10300
10400
10500
10600
10700
10800
10900
11000
11100
11200
11300
11400
11500
11600
11700
11800
11900
12000
12100
12200
12300
12400
12500
12600
12700
12800
12900
13000
13100
13200
13300
13400
13500
13600
13700
13800
13900
14000
14100
14200
14300
14400
14500
14600
14700
14800
14900
15000

Opening
Trans

76.00

74.00

Fri 27 Aug 2010

Settlement

Price

116.75
115.75
114.75
113.75
112.75
111.75
110.75
109.76
108.76
107.76
106.76
105.76
104.76
103.76
102.77
101.77
100.77
99.78
98.78
97.78
96.79
95.79
94.80
93.81
92.81
91.82
90.83
89.83
88.84
87.84
86.85
85.85
84.86
83.87
82.88
81.88
80.89
79.90
78.90
77.92
76.93
75.95
74.97
74.00
73.02
72.05
71.08
70.12
69.15
68.19
67.23

Change
+5.00

+5.00
+5.00
+5.00
+4.99
+4.99
+4.99
+5.00
+5.00
+5.00
+5.00
+4.99
+4.99
+4.99
+4.99
+4.99
+4.99
+4.99
+4.99
+4.98
+4.98
+4.98
+4.98
+4.98
+4.97
+4.97
+4.97
+4.96
+4.97
+4.96
+4.96
+4.95
+4.95
+4.95
+4.95
+4.94
+4.94
+4.94
+4.93
+4.93
+4.92
+4.92
+4.91
+4.91
+4.89
+4.88
+4.87
+4.87
+4.85
+4.84
+4.83

Volatility
%

39.85
39.85
39.85
39.85
39.85
39.85
39.85
39.85
39.85
39.85
39.85
39.85
39.85
39.85
39.85
39.85
39.85
39.85
39.85
39.85
39.85
39.85
39.85
39.85
39.85
39.81
39.58
39.39
39.09
38.87
38.64
38.45
38.23
38.04
37.74
37.50
37.27
36.90
36.63
36.55
36.44
36.42
36.43
36.44
36.45
36.46
36.47
36.48
36.49
36.50
36.51

Daily
High Low

76.00 76.00

74.00 74.00

Lifetime
High Low

8.00 8.00

8.30 8.00
76.00 7.90S

8.40 7.10S
36.80 7.90S

5.60 5.60
26.50 7.80

8.80S 8.60S
70.60 8.00
76.00 6.60S
94.00 4.20
83.00 4.60S
78.50 6.20
7150 5.00S
66.30 7.50
66.50 5.50

9.20S 4.30
37.00 4.50S
11.00 3.70
34.00 3.30S
7150 3.50

Dalily Information Sheets

Total
Volume
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Previous Business Day

Thu 26 Aug 2010

Official
Volume

0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0

Open
Interest
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320
174
32
178
402
81
321
310
1,369
164
512
167
42
1,322

Change

O OO O 0O 0000000000000 000O0O0O0O00000O0O0O0000O0O0O0000O0O0O0O0O0OO0OO0OOoOOoOOo

Paris

21:21
Page 64



Paris Commodity Options

Business Day
Milling Wheat / Ble de Meunerie

Calls

Exercise
Price

15100
15200
15300
15400
15500
15600
15700
15800
15900
16000
16100
16200
16300
16400
16500
16600
16700
16800
16900
17000
17100
17200
17300
17400
17500
17600
17700
17800
17900
18000
18100
18200
18300
18400
18500
18600
18700
18800
18900
19000
19100
19200
19300
19400
19500
19600
19700
19800
19900
20000
20100

Opening

Trans

Fri 27 Aug 2010

Settlement

Price

66.28
65.33
64.38
63.44
62.50
61.57
60.64
59.72
58.80
57.89
56.98
56.07
55.17
54.27
53.39
52.51
51.64
50.77
49.91
49.06
48.21
47.38
46.53
45.71
44.89
44.10
43.29
42.50
41.73
40.97
40.20
39.44
38.71
37.98
37.25
36.55
35.85
35.15
34.49
33.84
33.18
32.54
31.91
31.29
30.67
30.08
29.47
28.90
28.35
27.79
27.24

Change
+4.82

+4.81
+4.79
+4.77
+4.75
+4.74
+4.72
+4.70
+4.68
+4.66
+4.64
+4.62
+4.60
+4.57
+4.55
+4.52
+4.50
+4.47
+4.44
+4.41
+4.38
+4.35
+4.32
+4.29
+4.25
+4.22
+4.19
+4.15
+4.11
+4.08
+4.04
+4.01
+3.96
+3.92
+3.88
+3.84
+3.80
+3.76
+3.72
+3.68
+3.64
+3.59
+3.54
+3.50
+3.46
+3.42
+3.37
+3.33
+3.29
+3.24
+3.20

Volatility
%

36.52
36.57
36.62
36.67
36.72
36.77
36.82
36.87
36.91
36.99
37.03
37.03
37.03
37.07
37.12
37.17
37.22
37.27
37.32
37.37
37.42
37.47
37.45
37.50
37.55
37.65
37.66
37.70
37.82
37.90
37.93
37.97
38.08
38.16
38.20
38.32
38.40
38.44
38.59
38.71
38.80
38.91
39.03
39.14
39.22
39.34
39.42
39.54
39.70
39.80
39.92

Daily
High Low

Lifetime
High Low
2290 5.80
17.00 3.20
850 2.90
9.00 2.00
51.80S 3.10S
50.00 9.10
70.00 2.80S
7.70  2.90
11.00 11.00
46.00 2.30
69.90 10.50
4550 1.60S
48.00 10.70
12.30 5.00S
47.90S 1.90
39.40 3.80S
48.00 1.50
1450 13.70
55.00 1.30
41.00 1.70S
2.10S 2.00S
15.00 1.40S
33.00 1.10S
35.80 1.70S
54.50 14.00
15.40 14.00
16.00 15.30
15.00 4.00
21.70S 21.70S
13.80 5.00S
15.80S 15.80S
12.00 2.30S
2450 4.50S
33.00 15.00
4.10S 4.10S
34.00 1.60S
3.60S 3.60S
10.00 10.00
15.60S 15.10S
20.80 20.80
23.90 4.10S
20.60 20.60
24.10S 6.80S
29.00s 7.50S
32.00 1.40s
12.20S 8.00S

Dalily Information Sheets

Total
Volume
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Previous Business Day
Thu 26 Aug 2010

Official Open
Volume Interest Change
0 24 0
0 74 0
0 50 0
0 200 0
0 966 0
0 5 0
0 320 0
0 14 0
0 2 0
0 1,960 0
0 143 0
0 1,056 0
0 5 0
0 21 0
0 448 0
0 14 0
0 260 0
0 0 0
0 2 0
0 4,309 0
0 9 0
0 9 0
0 0 0
0 3 0
0 706 0
0 5 0
0 64 0
0 10 0
0 1 0
0 1,59 0
0 4 0
0 3 0
0 0 0
0 30 0
0 0 0
0 2 0
0 400 0
0 2 0
0 500 0
0 578 0
0 3 0
0 1 0
0 26 0
0 1 0
0 76 0
0 7 0
0 20 0
0 581 0
0 0 0
0 4,104 0
0 204 0
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Paris Commodity Options

Business Day
Milling Wheat / Ble de Meunerie

Calls

Exercise
Price

20200
20300
20400
20500
20600
20700
20800
20900
21000
21100
21200
21300
21400
21500
21600
21700
21800
21900
22000
22100
22200
22300
22400
22500
22600
22700
22800
22900
23000
23100
23200
23300
23400
23500
23600
23700
23800
23900
24000
24100
24200
24300
24400
24500
24600
24700
24800
24900
25000
25100
25200

Opening
Trans

17.40

Fri 27 Aug 2010

Settlement

Price

26.70
26.16
25.63
25.12
24.61
24.11
23.63
23.16
22.69
22.22
21.78
21.33
20.90
20.44
20.03
19.63
19.20
18.78
18.39
18.02
17.64
17.27
16.70
16.58
16.25
15.89
15.55
15.21
14.89
14.55
14.24
13.94
13.66
13.37
13.07
12.80
12.54
12.31
12.07
11.82
11.57
11.36
11.10
10.89
10.64
10.44
10.20

9.99

9.74

9.61

9.44

Change
+3.15

+3.11
+3.07
+3.03
+2.98
+2.94
+2.90
+2.86
+2.82
+2.78
+2.73
+2.69
+2.65
+2.61
+2.56
+2.53
+2.49
+2.45
+2.41
+2.38
+2.34
+2.30
+2.04
+2.22
+2.19
+2.15
+2.11
+2.08
+2.05
+2.01
+1.97
+1.94
+1.91
+1.87
+1.84
+1.82
+1.78
+1.75
+1.72
+1.70
+1.67
+1.64
+1.60
+1.58
+1.55
+1.53
+1.49
+1.47
+1.44
+1.42
+1.39

Volatility
%

40.03
40.11
40.21
40.31
40.41
4051
40.61
40.73
40.83
40.90
41.03
41.13
41.23
41.27
41.38
41.50
41.54
41.58
41.66
41.78
41.86
41.93
41.59
42.17
42.29
42.33
42.41
42.44
4252
42.56
42.64
42.72
42.84
42.92
42.96
43.03
43.15
4331
43.43
4351
43.58
4374
43.78
43.90
43.94
44.06
44.09
44.17
44.16
44.41
4457

Daily
High Low

17.40 17.40

Lifetime
High Low

23.108
21.30
22.00
18.00
22.00
21.80
21.30S
18.50

22.00

20.00

15.00

24.00

6.70S

18.50

23.20S

21.90

23.00

22.80S

11.80S

17.20

11.30S

21.60S

12.00

19.70S
12.50
17.90
17.00
16.50
15.40
5.00S
18.50

6.00

17.00

15.00

13.50

6.30S

6.50S

23.20S

12.208

5.80S

11.40S

9.70S

10.00

11.30S

7.70

7.00S

Dalily Information Sheets

Total

Volume
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Previous Business Day

Thu 26 Aug 2010

Official
Volume
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Dalily Information Sheets

Paris Commodity Options

Business Day Fri 27 Aug 2010
Milling Wheat / Ble de Meunerie

Calls

Exercise Opening Settlement Volatility Daily Lifetime Total
Price Trans Price  Change % High Low High Low Volume
25300 9.27 +1.38 44.69 0
25400 9.06 +1.35 44.73 0
25500 8.88 +1.33 44.82 0
25600 8.70 +1.31 44.90 13.20S 13.20S 0
25700 8.50 +1.28 44.94 10.00 10.00 0
25800 8.35 +1.26 45.07 0
25900 8.19 +1.23 45.19 0
26000 8.04 +1.22 45.30 13.00S 13.00S 0
26100 7.90 +1.19 45.44 0
26200 7.74 +1.17 45.53 12.30S 12.30S 0
26300 7.62 +1.16 45.70 0
26400 747 +1.14 45.78 0
26500 7.32 +1.12 45.86 0
26600 7.19 +1.10 45.99 0
26700 7.08 +1.08 46.16 0
26800 6.96 +1.07 46.28 0
26900 6.82 +1.04 46.36 0
27000 6.70 +1.02 46.49 0
27100 6.59 +1.01 46.62 0
27200 6.47 +0.99 46.73 0
27300 6.37 +0.98 46.88 0
27400 6.27 +0.96 47.03 0
27500 6.18 +0.95 47.19 7.00 7.00 0
27600 6.08 +0.93 47.34 0
27700 5.99 +0.92 47.49 0
27800 5.90 +0.91 47.64 0
27900 5.82 +0.90 47.80 0
28000 5.73 +0.88 47.95 11.10S 10.40S 0
28100 5.65 +0.87 48.10 0
28200 5,57 +0.86 48.26 0
28300 5.49 +0.85 48.41 0
28400 541 +0.83 48.57 0
28500 5.34 +0.82 48.72 0
28600 526 +0.81 48.88 0
28700 5.19 +0.80 49.03 0
28800 5.12 +0.79 49.19 0
28900 5.05 +0.77 49.35 0
29000 499 +0.77 49.50 4.50S 4.50S 0
29100 492 +0.75 49.66 0
29200 4.86 +0.75 49.82 0
29300 480 +0.74 49.98 0
29400 474 +0.73 50.14 0
29500 4.68 +0.72 50.29 0
29600 462 +0.71 50.45 0
29700 456 +0.70 50.61 0
29800 450 +0.69 50.76 0
29900 4.46 +0.68 50.96 0
30000 4.44 +0.68 51.22 0

[N
~

Total

Mar 11 Underlying Price  214.50 Indicative a-t-m Vol ~ 38.36

Previous Business Day
Thu 26 Aug 2010

Official
Volume
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Paris Commodity Options

Business Day
Milling Wheat / Ble de Meunerie

Calls

Exercise
Price

10000
11000
11200
11300
11400
11500
11600
11700
11800
11900
12000
12100
12200
12300
12400
12500
12600
12700
12800
12900
13000
13100
13200
13300
13400
13500
13600
13700
13800
13900
14000
14100
14200
14300
14400
14500
14600
14700
14800
14900
15000
15100
15200
15300
15400
15500
15600
15700
15800
15900
16000

Opening
Trans

69.50

Fri 27 Aug 2010

Settlement

Price

114.51
104.54
102.56
101.56
100.57
99.58
98.59
97.60
96.61
95.62
94.64
93.65
92.67
91.69
90.71
89.73
88.75
87.77
86.80
85.83
84.86
83.89
82.93
81.97
81.01
80.05
79.09
78.14
77.19
76.25
75.30
74.36
73.43
72.49
71.56
70.64
69.72
68.80
67.89
66.98
66.07
65.17
64.28
63.39
62.50
61.62
60.74
59.87
59.01
58.15
57.30

Change
+4.49

+4.48
+4.49
+4.48
+4.48
+4.48
+4.47
+4.47
+4.47
+4.46
+4.46
+4.45
+4.45
+4.45
+4.45
+4.44
+4.43
+4.42
+4.42
+4.42
+4.41
+4.40
+4.39
+4.39
+4.38
+4.37
+4.35
+4.35
+4.34
+4.33
+4.31
+4.30
+4.30
+4.28
+4.27
+4.26
+4.25
+4.23
+4.22
+4.20
+4.18
+4.16
+4.15
+4.13
+4.11
+4.09
+4.07
+4.05
+4.04
+4.01
+4.00

Volatility
%

36.26
36.27
36.28
36.29
36.30
36.31
36.32
36.33
36.34
36.35
36.36
36.37
36.38
36.39
36.40
36.41
36.42
36.43
36.44
36.45
36.49
36.49
36.53
36.56
36.56
36.56
36.56
36.56
36.56
36.56
36.56
36.56
36.56
36.56
36.56
36.56
36.56
36.56
36.56
36.56
36.56
36.56
36.56
36.56
36.56
36.56
36.56
36.56
36.56
36.56
36.56

Daily
High Low

69.50 69.50

Lifetime
High Low

9.60S 9.60S
74.60 9.00
13.20 9.00
72.80 7.50S
74.00 8.00

8.90 8.90
69.30 8.30
2570 8.20
68.00 9.30S
1450 9.50S
14.60S 7.40
30.00 9.10
36.50 8.00
88.00 5.00
66.00 5.70
14.80S 7.50
60.40 5.00

6.80 5.00S
13.00 3.90S
1050 4.80S

8.90S 8.90S
12.60 3.90S

8.30S 3.80
26.00 6.40
67.00 3.00
14.20 4.00
50.60S 2.30S

Dalily Information Sheets

Total
Volume
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Thu 26 Aug 2010
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Paris Commodity Options

Business Day
Milling Wheat / Ble de Meunerie

Calls

Exercise
Price

16100
16200
16300
16400
16500
16600
16700
16800
16900
17000
17100
17200
17300
17400
17500
17600
17700
17800
17900
18000
18100
18200
18300
18400
18500
18600
18700
18800
18900
19000
19100
19200
19300
19400
19500
19600
19700
19800
19900
20000
20100
20200
20300
20400
20500
20600
20700
20800
20900
21000
21100

Opening

Trans

Fri 27 Aug 2010

Settlement

Price

56.45
55.61
54.77
53.94
53.12
52.30
51.49
50.69
49.89
49.10
48.31
47.54
46.77
46.00
45.25
44.50
43.60
42.70
41.80
40.96
40.86
40.16
39.46
38.78
38.12
37.46
36.81
36.16
35.53
34.90
34.28
33.67
33.07
32.48
31.92
31.40
30.89
30.37
29.89
29.62
28.83
28.35
27.81
27.29
26.77
26.32
25.86
25.38
24.94
24.46
23.98

Change
+3.97

+3.95
+3.93
+3.90
+3.88
+3.86
+3.83
+3.81
+3.78
+3.76
+3.73
+3.71
+3.68
+3.65
+3.62
+3.59
+3.41
+3.21
+3.02
+2.87
+3.44
+3.42
+3.38
+3.35
+3.32
+3.29
+3.26
+3.22
+3.19
+3.16
+3.12
+3.09
+3.06
+3.03
+2.99
+2.96
+2.92
+2.89
+2.85
+2.82
+2.79
+2.75
+2.72
+2.69
+2.66
+2.62
+2.59
+2.55
+2.53
+2.50
+2.46

Volatility
%

36.56
36.56
36.56
36.56
36.56
36.56
36.56
36.56
36.56
36.56
36.56
36.56
36.56
36.56
36.56
36.56
36.17
35.76
35.35
35.08
36.56
36.56
36.56
36.59
36.62
36.65
36.68
36.71
36.74
36.77
36.80
36.83
36.86
36.90
36.99
37.12
37.27
37.38
37.54
38.07
37.63
37.75
37.75
37.75
37.75
37.88
37.96
38.00
38.08
38.08
38.08

Daily
High Low

Lifetime

High
42.50
3.00
41.00
61.00
14.00S
14.10S
2.80S
13.70S
3.00S
56.00

14.20S
6.50S
40.00
6.40S
16.90S
13.80S

17.90S
15.00
17.00

19.70S
5.60
7.10S

41.80S
18.70

7.20S
4.70S
17.30S

9.00S
5.50S

36.10S

21.708

23.70S

22.70S
22.00
24.50
22.00

Low

2.90S
2.40S
4.10S
11.80S
2.00
2.00S
2.20S
1.80S
2.50S
2.50S

14.20S
6.50S
5.00
5.20S
6.30S
6.50S

13.008
12.50
5.60S

15.20S
1.00
7.10S

2.40S
4.40S

7.20S
4.40S
4.90S

9.00S
5.30S

10.308

23.70S

22.708

21.00
6.40S

22.00

Dalily Information Sheets

Total
Volume
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Previous Business Day

Thu 26 Aug 2010

Official
Volume
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Open
Interest

200
31
6
50
346
54
63
246
371
51

o

100
121
250
104
130

43

1,200

126
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o o
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31

50
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146

273

o

100

11
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42

Change
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Paris Commodity Options

Business Day
Milling Wheat / Ble de Meunerie

Calls

Exercise
Price

21200
21300
21400
21500
21600
21700
21800
21900
22000
22100
22200
22300
22400
22500
22600
22700
22800
22900
23000
23100
23200
23300
23400
23500
23600
23700
23800
23900
24000
24100
24200
24300
24400
24500
24600
24700
24800
24900
25000
25100
25200
25300
25400
25500
25600
25700
25800
25900
26000
26100
26200

Opening
Trans

8.50

Fri 27 Aug 2010

Settlement

Price

23.58
23.14
22.74
22.34
21.92
21.51
21.13
20.76
20.39
20.01
19.63
19.22
18.83
18.45
18.10
17.73
17.35
17.04
16.28
16.21
16.14
16.02
15.98
15.78
15.55
15.27
15.05
14.82
14.62
14.37
14.08
13.85
13.66
13.41
13.19
12.94
12.75
12.50
12.31
12.13
11.93
11.69
11.48
11.32
11.11
10.93
10.78
10.58

9.84

9.80

9.79

Change
+2.43

+2.39
+2.37
+2.34
+2.31
+2.27
+2.24
+2.21
+2.18
+2.15
+2.12
+2.10
+2.06
+2.03
+2.00
+1.97
+1.95
+1.92
+1.88
+1.86
+1.84
+1.82
+1.80
+1.78
+1.75
+1.73
+1.70
+1.68
+1.67
+1.64
+1.61
+1.59
+1.57
+1.55
+1.53
+1.50
+1.48
+1.46
+1.44
+1.42
+1.40
+1.37
+1.36
+1.34
+1.32
+1.30
+1.29
+1.26
+0.64
+0.69
+0.71

Volatility
%

38.20
38.24
38.32
38.40
38.44
38.48
38.56
38.65
38.73
38.77
38.81
38.77
38.77
38.77
38.81
38.81
38.77
38.85
38.14
38.61
39.07
39.44
39.94
40.14
40.31
40.35
40.51
40.63
40.79
40.87
40.87
40.95
41.12
41.16
41.24
41.28
41.40
41.40
41.52
41.64
41.72
41.72
41.77
41.89
41.93
42.01
42.13
42.17
41.14
41.46
41.84

Daily Lifetime

High Low

22.10

24.80S

16.30

22.50
20.00

21.00

25.00

23.50

11.208

13.70S

16.60S
12.00S
13.108

14.30S

11.708

8.50S 8.50S 10.10S

High Low

22.10

11.90S

16.30

6.00
20.00

21.00

7.90S

6.70S

11.208

13.70S

16.60S
12.00S
13.108

14.30S

8.50

8.20S

Dalily Information Sheets

Total

Volume
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Paris Commodity Options

Business Day
Milling Wheat / Ble de Meunerie

Calls

Exercise
Price

26300
26400
26500
26600
26700
26800
26900
27000
27100
27200
27300
27400
27500
27600
27700
27800
27900
28000
28100
28200
28300
28400
28500
28600
28700
28800
28900
29000
29100
29200
29300
29400
29500
29600
29700
29800
29900
30000

Opening

Trans

Fri 27 Aug 2010

Settlement

Price

9.78
9.77
9.76
9.75
9.74
9.73
9.72
9.70
9.64
9.60
9.57
9.54
9.52
9.48
9.45
9.43
9.40
9.36
9.33
9.30
9.27
9.19
9.16
9.13
9.10
9.08
9.05
9.03
9.01
8.99
8.96
8.94
8.92
8.89
8.87
8.86
8.84
8.81

May 11 Underlying Price

10000
11000
11200
11300
11400
11500
11600
11700
11800
11900

113.56
103.66
101.70
100.71
99.74
98.76
97.78
96.81
95.84
94.87

Change
+0.76

+0.78
+0.83
+0.86
+0.91
+0.97
+1.06
+1.13
+1.12
+1.11
+1.10
+1.09
+1.10
+1.09
+1.08
+1.07
+1.07
+1.06
+1.05
+1.04
+1.03
+1.02
+1.02
+1.01
+1.00
+1.00
+0.99
+0.98
+0.97
+0.98
+0.97
+0.96
+0.96
+0.95
+0.94
+0.94
+0.94
+0.93

213.50

+3.74
+3.72
+3.72
+3.70
+3.71
+3.70
+3.69
+3.69
+3.69
+3.68

Volatility
%

42.21
42.58
42.95
43.32
43.68
44.04
44.40
44.73
44.98
45.27
45.57
45.88
46.18
46.45
46.74
47.05
47.34
47.60
47.88
48.16
48.44
48.60
48.87
49.15
49.41
49.68
49.95
50.23
50.51
50.77
51.03
51.30
51.56
51.81
52.08
52.35
52.61
52.86

36.19
36.19
36.19
36.19
36.21
36.24
36.23
36.33
36.33
36.35

Daily
High Low

Indicative a-t-m Vol

Lifetime
High Low

35.01

Dalily Information Sheets

Total
Volume
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Time to expiry:

0 0
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0 0
0 0
0 0
0 0
0 0
0 0
0 0
0 0

Change
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Paris Commodity Options

Business Day
Milling Wheat / Ble de Meunerie

Calls

Exercise
Price

12000
12100
12200
12300
12400
12500
12600
12700
12800
12900
13000
13100
13200
13300
13400
13500
13600
13700
13800
13900
14000
14100
14200
14300
14400
14500
14600
14700
14800
14900
15000
15100
15200
15300
15400
15500
15600
15700
15800
15900
16000
16100
16200
16300
16400
16500
16600
16700
16800
16900
17000

Opening

Trans

Fri 27 Aug 2010

Settlement

Price

93.90
92.93
91.97
91.01
90.05
89.09
88.14
87.18
86.23
85.28
84.33
83.38
82.44
81.50
80.56
79.63
78.71
77.78
76.87
75.95
75.03
74.12
73.20
72.28
71.35
70.45
69.54
68.62
67.73
66.82
65.93
65.12
64.29
63.48
62.67
61.88
61.07
60.24
59.44
58.65
57.82
57.04
56.24
55.45
54.69
53.89
53.14
52.35
51.62
50.85
50.11

Change
+3.67

+3.67
+3.66
+3.66
+3.66
+3.65
+3.65
+3.63
+3.62
+3.62
+3.61
+3.60
+3.60
+3.59
+3.58
+3.57
+3.57
+3.55
+3.55
+3.53
+3.52
+3.51
+3.50
+3.49
+3.48
+3.48
+3.45
+3.45
+3.43
+3.42
+3.41
+3.39
+3.37
+3.36
+3.34
+3.31
+3.30
+3.28
+3.26
+3.25
+3.23
+3.21
+3.19
+3.17
+3.15
+3.14
+3.11
+3.09
+3.07
+3.05
+3.03

Volatility
%

36.36
36.31
36.35
36.31
36.32
36.31
36.31
36.30
36.30
36.26
36.18
36.12
36.07
36.04
36.02
36.02
36.01
35.98
35.99
35.98
35.92
35.91
35.82
35.71
35.54
35.48
35.43
35.26
35.21
35.09
35.00
35.21
35.34
35.47
35.59
35.78
35.85
35.85
35.91
35.98
35.91
35.98
35.98
35.98
36.04
35.98
36.04
35.98
36.04
36.01
36.01

Daily Lifetime
High Low High Low
38.50 10.60S
51.30 12.00
3540 9.50S
70.50 8.40S
70.00 8.50
92.50 8.70S
56.70 8.50
42.20 10.50
63.00 10.60S
13.70  8.90S
88.50 9.00S
64.00 6.50
79.00 7.90S
75.60 9.00
68.00 6.00
55,50 7.00
73.00 6.00
10.70S 4.60S
6.50 6.10S
9.40 4.30S
11.30 10.90
16.30S 5.00
8.30 5.30S
6.40S 4.30S
8.20 5.30S
13.70S 4.50S
5.40S 5.00S
54.20 3.50S
47.60 12.40S
47.00 2.90S
13.90S 2.90S
23.00S 3.00S
13.10S 2.40S
12.40S 2.00S
55.00 2.30S

Dalily Information Sheets

Total
Volume
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Previous Business Day

Thu 26 Aug 2010

Official
Volume

0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0

Open
Interest

O OO0 000000000 o oo

435
38
145
123
12
377

19
300
1,133
330
208
313
417
21
560
30
80
110

277

28
201

807
170

166
336
686
120
256
202
26
1,186

Change
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Paris Commodity Options

Business Day
Milling Wheat / Ble de Meunerie

Calls

Exercise
Price

17100
17200
17300
17400
17500
17600
17700
17800
17900
18000
18100
18200
18300
18400
18500
18600
18700
18800
18900
19000
19100
19200
19300
19400
19500
19600
19700
19800
19900
20000
20100
20200
20300
20400
20500
20600
20700
20800
20900
21000
21100
21200
21300
21400
21500
21600
21700
21800
21900
22000
22100

Opening

Trans

Fri 27 Aug 2010

Settlement

Price

49.41
48.69
47.97
47.25
46.53
45.82
45.10
44.38
43.68
43.01
42.37
41.71
41.05
40.41
39.73
39.03
38.35
37.70
37.06
36.40
35.80
35.17
34.58
33.99
33.38
32.77
32.18
31.62
31.07
30.52
29.97
29.44
28.92
28.37
27.81
27.31
26.82
26.32
25.86
25.35
24.87
24.41
23.92
23.47
23.04
22.59
22.14
21.72
21.35
20.97
20.66

Change
+3.01

+2.98
+2.97
+2.94
+2.93
+2.90
+2.88
+2.85
+2.84
+2.81
+2.79
+2.77
+2.74
+2.72
+2.69
+2.67
+2.64
+2.63
+2.60
+2.57
+2.55
+2.52
+2.50
+2.48
+2.46
+2.43
+2.41
+2.38
+2.35
+2.33
+2.31
+2.28
+2.25
+2.23
+2.20
+2.17
+2.15
+2.13
+2.10
+2.07
+2.05
+2.03
+2.00
+1.97
+1.95
+1.93
+1.90
+1.87
+1.85
+1.83
+1.80

Volatility
%

36.10
36.13
36.13
36.13
36.10
36.11
36.06
36.01
35.96
35.98
36.04
36.04
36.04
36.05
35.99
35.87
35.79
35.73
35.70
35.61
35.61
35.55
35.55
35.53
35.47
35.41
35.35
35.35
35.35
35.32
35.29
35.29
35.29
35.23
35.15
35.15
35.15
35.12
35.15
35.09
35.07
35.07
35.01
35.01
35.01
34.98
34.95
34.95
35.01
35.04
35.18

Daily
High Low

Lifetime
High Low

16.90S
44.50
40.50
15.40
19.508
35.00
14.50S
15.008
42.20
24.10
15.20S
51.00
16.50S
17.20S
43.00
16.00
6.10S
2.30S

18.00
18.30S
19.00
3.508
28.60S
28.40
18.00s
18.10S

19.50
28.50
7.20S
5.40S
5.408
23.80S
22.108
21.90S
25.00
24.508
25.20S
30.00
21.30S
24.70S
26.10
6.90S
25.108
24.00
23.00
21.70

22.90S

3.20S
2.80S
2.90S
2.30S
2.60S
2.60S
2.60S
2.30S
2.30S
1.90
15.108
3.20S
12.80
1.90S
1.50S
1.70S
5.00S
2.20S

3.30S
17.60S
6.80S
3.508
3.70S
2.10S
17.40S
16.50S

3.90S
1.00

6.80S
5.40S
3.30S
2.50S
2.60S
3.50S
2.50S
3.30S
4.00S
4.10S
5.70S
5.408
6.50S
5.60S
5.20S
9.30S
4.00S
3.90S

0.40

Dalily Information Sheets

Total
Volume
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Previous Business Day

Thu 26 Aug 2010

Official
Volume
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Open
Interest

16
2
203
505
700
12
205
200
9
779
10
238
216
430
486
184
3
400
0
435
750
307

303
647
252

14

10
2,170
12

203

22
815
115
166
218

28
325

211
202

24
645
551
501
202

2,646

Change
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Paris Commodity Options

Business Day Fri 27 Aug 2010
Milling Wheat / Ble de Meunerie

Calls

Exercise Opening Settlement Volatility Daily
Price Trans Price  Change % High Low
22200 20.35 +1.78 35.30
22300 20.00 +1.75 35.36
22400 19.73 +1.73 35.53
22500 19.36 +1.71 35.53
22600 19.03 +1.69 35.59
22700 18.70 +1.67 35.63
22800 18.37 +1.64 35.68
22900 18.10 +1.62 35.80
23000 17.80 +1.60 35.87
23100 17.54 +1.58 35.98
23200 17.29 +1.57 36.10
23300 17.04 +1.55 36.22
23400 16.75 +1.52 36.28
23500 16.52 +1.51 36.41
23600 16.28 +1.49 36.52
23700 16.04 +1.47 36.62
23800 15.80 +1.45 36.72
23900 1556 +1.42 36.82
24000 1390 1533 +1.41 36.92 13.90S 13.90S
24100 15.11 +1.39 37.02
24200 14.89 +1.38 37.12
24300 14.67 +1.36 37.22
24400 14.46 +1.34 37.32
24500 14.28 +1.32 37.47
24600 1410 +1.31 37.60
24700 13.97 +1.30 37.81
24800 13.80 +1.28 37.95
24900 13.63 +1.26 38.09
25000 1350 1342 +1.25 38.16 13.50 13.50
25200 13.02 +1.22 38.30
25500 12.44 +1.17 38.53
26000 11.05 +1.07 38.07
26300 10.98 +1.05 38.99
26400 10.80 +1.04 39.02
27000 10.04 +0.97 39.70
28000 8.99 +0.87 40.90
29000 8.17 +0.79 42.18
30000 7.30 +0.70 43.07

Aug 11 Underlying Price  188.00

12000 68.01 0.00 16.15
12100 67.01  0.00 16.20
12200 66.02  0.00 16.24
12300 65.02 0.00 16.30
12400 64.02 -0.01 16.37
12500 63.03  0.00 16.50
12600 62.04 0.00 16.64
12700 61.05 0.00 16.78
12800 60.07  0.00 16.96

12900 59.08 0.00 17.13

Indicative a-t-m Vol

Lifetime
High Low

27.30S

25.408
25.00
8.30S
23.30S
23.00S
8.70S
22.80
6.10S

27.20S
12.50S
11.60S
11.108

12.708
15.20S
14.70

11.708
14.40S

14.008

20.20S
16.50S
10.80S
11.208
14.108

5.50S

24.708
8.20S
8.30S
8.20S

23.00S
8.60S
5.50S
6.10S

23.80S
11.40S
11.208
11.108

10.70S
9.50S
8.50S
9.50S
9.50S

9.40S

9.10S
10.80S
9.30S
7.60S
14.008

Total

22.18

Dalily Information Sheets

Total
Volume
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Previous Business Day

Thu 26 Aug 2010

Official
Volume
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Open
Interest

213

0

24
416
252

9

2

6
1,423
200

1,001
22
58

14
12
803
10
278

104

o o

649
431
33
122
1,000

O O o oo

32,588

Time to expiry:

O O O OO OO o o o

O O O OO OO o o o

Change
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+
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+
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Dalily Information Sheets

Paris Commodity Options

Business Day Fri 27 Aug 2010
Milling Wheat / Ble de Meunerie

Calls

Exercise Opening Settlement Volatility Daily Lifetime Total
Price Trans Price  Change % High Low High Low Volume
13000 58.10 -0.01 17.36 0
13100 57.13 0.00 17.57 0
13200 56.16  0.00 17.72 0
13300 56.20 0.00 17.95 0
13400 54.24 -0.01 18.20 0
13500 53.29 0.00 18.38 0
13600 52.35 0.00 18.61 0
13700 51.41 -0.01 18.78 0
13800 50.48 -0.01 18.96 0
13900 49.56  0.00 19.13 0
14000 48.65 0.00 19.31 0
14100 47.75  0.00 19.51 0
14200 46.86 -0.01 19.72 0
14300 45.97  0.00 19.84 0
14400 45.08 -0.01 19.96 0
14500 4421 -0.01 20.10 0
14600 43.34 -0.01 20.21 0
14700 42.47 -0.01 20.29 0
14800 41.62 -0.01 20.38 0
14900 40.77 -0.01 20.46 0
15000 39.93 -0.01 20.54 0
15100 39.11 -0.01 20.63 0
15200 38.29 -0.01 20.71 0
15300 37.49 -0.01 20.81 0
15400 36.70 -0.01 20.90 0
15500 3593 -0.01 21.01 0
15600 35.17 -0.02 21.13 0
15700 3443 -0.01 21.25 0
15800 33.71 -0.01 21.39 0
15900 33.02 -0.02 21.58 0
16000 32.32 -0.02 21.71 0
16100 31.63 -0.02 21.83 0
16200 30.95 -0.02 21.95 0
16300 30.25 -0.02 22.00 0
16400 29.54 -0.02 22.00 0
16500 28.83 -0.02 22.00 0
16600 28.14 -0.01 22.00 0
16700 27.45 -0.02 22.00 0
16800 26.77 -0.02 22.00 0
16900 26.11 -0.02 22.00 0
17000 25.46 -0.02 22.00 0
17100 2481 -0.02 22.00 0
17200 2418 -0.02 22.00 0
17300 23.56 -0.02 22.00 0
17400 22.94 -0.03 22.00 0
17500 22.34 -0.02 22.00 0
17600 21.75 -0.02 22.00 0
17700 21.17 -0.02 22.00 0
17800 20.60 -0.03 22.00 0
17900 20.04 -0.03 22.00 0
18000 19.50 -0.02 22.00 0

Previous Business Day

Thu 26 Aug 2010

Official
Volume
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Open
Interest

0
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Change
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Dalily Information Sheets

Paris Commodity Options

Business Day Fri 27 Aug 2010
Milling Wheat / Ble de Meunerie

Calls
Exercise Opening Settlement Volatility Daily Lifetime Total
Price Trans Price  Change % High Low High Low Volume
18100 18.99 -0.02 22.04 0
18200 18.46 -0.02 22.04 0
18300 17.98 -0.02 22.09 0
18400 17.49 -0.03 22.12 0
18500 17.01 -0.02 22.13 0
18600 16.54 -0.02 22.15 0
18700 16.08 -0.03 22.18 0
18800 15.62 -0.03 22.18 0
18900 15.20 -0.02 22.23 0
19000 14.78 -0.02 22.26 0
19100 14.37 -0.02 22.29 0
19200 13.94 -0.03 22.29 0
19300 13.54 -0.03 22.31 0
19400 13.14 -0.02 22.31 0
19500 12.76 -0.03 22.34 0
19600 12.39 -0.02 22.35 0
19700 12.02 -0.03 22.37 0
19800 11.69 -0.02 22.41 0
19900 11.33 -0.03 22.41 0
20000 10.99 -0.03 22.43 0
20100 10.67 -0.03 22.46 0
20200 10.36  -0.03 22.49 0
20300 10.05 -0.02 22.51 0
20400 9.76 -0.02 22.54 0
20500 9.49 -0.02 22.60 0
20600 9.21 -0.02 22.63 0
20700 8.95 -0.02 22.68 0
20800 8.69 -0.02 22.72 0
20900 8.45 -0.02 22.77 0
21000 8.22 -0.02 22.83 0
21100 7.99 -0.02 22.88 0
21200 781 -0.03 23.01 0
21300 756 -0.03 23.01 0
21400 7.32 -0.02 23.01 0
21500 7.08 -0.02 23.01 0
21600 6.85 -0.02 23.00 0
21700 6.62 -0.02 23.00 0
21800 6.40 -0.02 22.99 0
21900 6.19 -0.02 22.99 0
22000 598 -0.02 22.98 0
22100 5.78 -0.02 22.98 0
22200 558 -0.02 22.97 0
Total 0
Nov 11 Underlying Price  184.75 Indicative a-t-m Vol ~ 33.90
11500 70.97 +2.13 28.97 0
11600 70.06 +2.13 28.97 0
11700 69.16 +2.13 29.00 0
11800 68.26 +2.12 29.03 0
11900 67.35 +2.10 29.01 0
12000 66.46 +2.10 28.99 0

Previous Business Day

Thu 26 Aug 2010

Official Open
Volume Interest

O OO OO0 0000000000000 00000O0O00000D0O0O0O000OO0OO0OO0OO0OO0OOoOOoOOo

Time to expiry:

O O O O o o
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Change
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Paris Commodity Options

Business Day
Milling Wheat / Ble de Meunerie

Calls

Exercise
Price

12100
12200
12300
12400
12500
12600
12700
12800
12900
13000
13100
13200
13300
13400
13500
13600
13700
13800
13900
14000
14100
14200
14300
14400
14500
14600
14700
14800
14900
15000
15100
15200
15300
15400
15500
15600
15700
15800
15900
16000
16100
16200
16300
16400
16500
16600
16700
16800
16900
17000
17100

Opening

Trans

Fri 27 Aug 2010

Settlement

Price

65.56
64.69
63.81
62.94
62.07
61.21
60.36
59.53
58.70
57.89
57.10
56.30
55.52
54.75
53.98
53.25
52.51
51.79
51.07
50.37
49.65
48.95
48.26
47.59
46.93
46.26
45.62
45.01
44.37
43.58
43.16
42.61
42.04
41.48
40.94
40.38
39.82
39.27
38.75
38.22
37.66
37.12
36.58
36.05
35.54
35.00
34.50
33.99
33.51
33.03
32.59

Change
+2.09

+2.09
+2.07
+2.06
+2.05
+2.04
+2.03
+2.03
+2.01
+2.00
+2.00
+1.98
+1.96
+1.96
+1.94
+1.93
+1.92
+1.90
+1.89
+1.88
+1.86
+1.84
+1.84
+1.82
+1.81
+1.80
+1.78
+1.77
+1.75
+1.74
+1.72
+1.70
+1.68
+1.67
+1.66
+1.64
+1.63
+1.62
+1.60
+1.59
+1.57
+1.56
+1.54
+1.52
+1.52
+1.49
+1.49
+1.47
+1.45
+1.45
+1.43

Volatility
%

28.97
29.01
29.02
29.05
29.04
29.05
29.07
29.12
29.17
29.24
29.34
29.42
29.52
29.60
29.69
29.82
29.93
30.08
30.17
30.30
30.37
30.47
30.55
30.68
30.79
30.86
30.99
31.14
31.23
31.03
31.47
31.66
31.81
31.95
32.09
32.22
32.30
32.40
32.53
32.63
32.69
32.74
32.80
32.86
32.93
32.96
33.01
33.07
33.14
33.19
33.30

Daily Lifetime
High Low High Low

15.308

13.60S

14.50S

14.50S

13.60S

12.00S

14.60S

32.60

15.60S

16.80
17.50

15.008

13.60S

11.108

14.50S

13.50S

10.00

14.60S

14.00

15.60S

6.80S
17.50

Dalily Information Sheets

Total
Volume
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Previous Business Day

Thu 26 Aug 2010

Official
Volume
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Interest
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200
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Change
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Paris Commodity Options

Business Day
Milling Wheat / Ble de Meunerie

Calls

Exercise
Price

17200
17300
17400
17500
17600
17700
17800
17900
18000
18100
18200
18300
18400
18500
18600
18700
18800
18900
19000
19100
19200
19300
19400
19500
19600
19700
19800
19900
20000
20100
20200
20300
20400
20500
20600
20700
20800
20900
21000
21100
21200
21300
21400
21500
22000
22500
23000
23500
23600
24000
24500

Opening
Trans

20.00

Fri 27 Aug 2010

Settlement

Price

32.13
31.65
31.22
30.77
30.29
29.87
29.41
28.96
28.53
28.12
27.67
27.23
26.83
26.47
26.12
25.78
25.42
25.09
24.73
24.40
24.04
23.66
23.29
22.94
22.57
22.21
21.89
21.54
21.19
20.89
20.59
20.29
20.00
19.73
19.47
19.18
18.89
18.60
18.33
18.09
17.82
17.54
17.27
17.03
15.59
14.69
13.70
12.79
12.62
11.97
11.09

Change
+1.42

+1.40
+1.39
+1.38
+1.35
+1.35
+1.33
+1.32
+1.31
+1.29
+1.28
+1.27
+1.25
+1.23
+1.22
+1.22
+1.20
+1.19
+1.17
+1.16
+1.15
+1.14
+1.13
+1.11
+1.10
+1.09
+1.08
+1.07
+1.05
+1.04
+1.03
+1.02
+1.01
+0.99
+0.98
+0.98
+0.97
+0.95
+0.94
+0.93
+0.92
+0.91
+0.90
+0.89
+0.83
+0.79
+0.75
+0.70
+0.69
+0.66
+0.62

Volatility
%

33.38
33.41
33.50
33.56
33.58
33.65
33.67
33.69
33.72
33.78
33.78
33.78
33.83
33.92
34.02
34.11
34.18
34.27
34.33
34.41
34.45
34.45
34.46
34.49
34.49
34.49
34.54
34.54
34.55
34.59
34.64
34.68
34.73
34.80
34.88
34.90
34.92
34.95
34.99
35.06
35.08
35.09
35.12
35.16
35.03
35.48
35.69
35.93
35.97
36.17
36.24

Daily
High Low

20.00S 20.00S

Lifetime
High Low

26.60 17.50S
18.20 18.20

23.10 17.70S
26.00 14.70

18.20S 17.90S
24.90S 4.60S
23.10 23.10

21.20S 21.20S
26.10 23.00

23.40S 23.40S
26.90S 23.90S
25.30 21.50S
24.20 19.30S
23.00 20.70S
25.30S 20.90S
24.90S 22.20S

22.00 22.00
22.20 3.60S
21.30S 21.30S

5.70S 4.00S

21.00 18.00

17.40S 17.40S

24.30S 3.50S
5.60S 5.60S

2460 3.20S

20.00S 14.00

8.50S 8.40S
13.80S 7.80S

10.70S 10.70S
4.80S 4.80S
13.70S 13.70S
16.40S 5.30S
15.10S 12.00S
14.20S 6.10S
15.30S 11.20S
14.10S 11.50S

14.30S 9.00
10.00 9.50
5.90S 5.90S

Dalily Information Sheets

Total
Volume
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Previous Business Day

Thu 26 Aug 2010

Official
Volume
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Interest
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2
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Paris Commodity Options

Business Day

Fri 27 Aug 2010

Milling Wheat / Ble de Meunerie

Calls

Exercise Opening Settlement Volatility
Price Trans Price  Change %
25000 10.31 +0.59 36.35

Jan 12 Underlying Price  185.75

13900 51.84 +0.97 28.06
14000 51.10 +0.96 28.12
14100 50.33 +0.95 28.10
14200 49.58 +0.93 28.12
14300 48.83 +0.93 28.10
14400 48.09 +0.91 28.12
14500 47.35 +0.91 28.10
14600 46.66 +0.93 28.15
14700 45.95 +0.92 28.17
14800 45.26 +0.90 28.22
14900 4457 +0.90 28.24
15000 43.89 +0.89 28.25
15100 43.19 +0.88 28.24
15200 42,50 +0.87 28.22
15300 41.82 +0.86 28.22
15400 41.15 +0.85 28.22
15500 40.52 +0.84 28.25
15600 39.84 +0.83 28.22
15700 39.21 +0.82 28.24
15800 38.58 +0.81 28.25
15900 37.94 +0.80 28.24
16000 37.34 +0.79 28.27
16100 36.73 +0.79 28.27
16200 36.13 +0.77 28.29
16300 35.56 +0.77 28.32
16400 34.98 +0.76 28.34
16500 34.41 +0.75 28.35
16600 33.84 +0.74 28.37
16700 33.25 +0.71 28.34
16800 32.68 +0.73 28.33
16900 32.12 +0.71 28.33
17000 3155 +0.72 28.30
17100 30.98 +0.72 28.26
17200 30.44 +0.75 28.25
17300 29.86 +0.74 28.18
17400 29.31 +0.73 28.15
17500 28.76 +0.72 28.10
17600 28.21 +0.71 28.05
17700 27.69 +0.69 28.02
17800 27.19 +0.74 28.01
17900 26.67 +0.55 27.96
18000 26.14 +0.27 27.91
18100 2559 +0.72 27.81
18200 25.07 +0.71 27.74
18300 24.55 +0.70 27.68
18400 24.02 +0.69 27.58

18500 23.46 +0.68 27.44

Daily Lifetime
High Low High Low

Total

Indicative a-t-m Vol 27.31

13.70S 13.70S

23.80S 23.80S

21.60S 19.30S

Dalily Information Sheets

Total
Volume

0
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Previous Business Day
Thu 26 Aug 2010

Official Open
Volume Interest Change

0 0 0
422 10,585 +422

Time to expiry: 475 Days
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Dalily Information Sheets

Paris Commodity Options

Business Day Fri 27 Aug 2010
Milling Wheat / Ble de Meunerie

Calls
Exercise Opening Settlement Volatility Daily Lifetime Total
Price Trans Price  Change % High Low High Low Volume
18600 22.87 +0.67 27.26 18.40S 18.20S 0
18700 22.00 22.34 +0.67 27.14 22.50S 22.00S 22.50S 22.00S 800
18800 21.80 +0.66 27.01 0
18900 21.29 +0.64 26.91 0
19000 20.78 +0.63 26.80 0
19100 20.29 +0.63 26.70 0
19200 19.81 +0.62 26.60 0
19300 19.41 +0.61 26.59 0
19400 19.07 +0.60 26.65 0
19500 18.74 +0.60 26.70 0
19600 18.36 +0.58 26.70 0
19700 18.05 +0.58 26.77 0
19800 17.79 +0.57 26.88 0
19900 17.47 +0.56 26.94 0
20000 17.12 +0.56 26.93 0
20200 16.57 +0.54 27.09 3.90S 3.90S 0
20500 15.74 +0.52 27.27 0
21000 14.47 +0.49 27.57 0
21200 13.99 +0.47 27.69 0
21500 13.35 +0.45 27.91 0
22000 12.44 +0.33 28.38 0
22500 11.47 +0.21 28.66 9.20S 9.20S 0
22600 11.28 +0.11 28.71 9.30S 8.90S 0
22700 10.30 11.08 +0.01 28.74 11.30S 10.30S 11.30S 10.30S 800
23000 1051 -0.01 28.83 7.00S 7.00S 0
Total 1,600
Mar 12 Underlying Price  188.25 Indicative a-t-m Vol ~ 23.83
13000 59.61 +1.17 21.25 0
13100 58.74 +1.16 21.36 0
13200 57.85 +1.16 21.38 0
13300 56.99 +1.15 21.47 0
13400 56.13 +1.15 21.54 0
13500 55.27 +1.14 21.58 0
13600 54.43 +1.13 21.67 0
13700 53.58 +1.12 21.71 0
13800 52.75 +1.12 21.77 0
13900 51.95 +1.11 21.88 0
14000 51.14 +1.11 21.95 0
14100 50.31 +1.10 21.96 0
14200 49.50 +1.09 22.00 0
14300 48.69 +1.08 22.02 0
14400 47.89 +1.08 22.03 0
14500 47.09 +1.06 22.06 0
14600 46.31 +1.06 22.08 0
14700 4552 +1.05 22.08 0
14800 4476 +1.04 22.13 0
14900 44.05 +1.04 22.23 0
15000 43.32 +1.03 22.29 0
15100 42.62 +1.02 22.38 0
15200 41.90 +1.01 22.42 0

Previous Business Day

Thu 26 Aug 2010

Official
Volume
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Interest
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0

34
2,468

Time to expiry:
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Change
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Paris Commodity Options

Business Day
Milling Wheat / Ble de Meunerie

Calls

Exercise
Price

15300
15400
15500
15600
15700
15800
15900
16000
16100
16200
16300
16400
16500
16600
16700
16800
16900
17000
17100
17200
17300
17400
17500
17600
17700
17800
17900
18000
18100
18200
18300
18400
18500
18600
18700
18800
18900
19000
19100
19200
19300
19400
19500
19600
19700
19800
19900
20000
20500
21000
21500

Opening

Trans

Fri 27 Aug 2010

Settlement

Price

41.17
40.50
39.83
39.21
38.54
37.93
37.70
37.53
36.87
36.26
35.64
35.03
34.41
33.86
33.28
32.70
32.17
3151
30.95
30.37
29.79
29.23
28.70
28.15
27.56
26.98
26.34
25.78
25.26
24.72
24.19
23.68
23.19
22.69
22.23
21.77
21.30
20.92
20.46
20.05
19.63
19.25
18.83
18.45
18.05
17.68
17.34
16.96
15.26
13.67
12.26

Change
+1.00

+0.99
+0.98
+0.97
+0.96
+0.96
+0.94
+0.93
+0.92
+0.91
+0.90
+0.89
+0.88
+0.87
+0.86
+0.86
+0.85
+0.84
+0.83
+0.82
+0.81
+0.80
+0.80
+0.79
+0.77
+0.77
+0.76
+0.75
+0.74
+0.73
+0.72
+0.72
+0.70
+0.69
+0.69
+0.68
+0.66
+0.66
+0.64
+0.64
+0.63
+0.62
+0.61
+0.60
+0.59
+0.59
+0.57
+0.57
+0.53
+0.49
+0.45

Volatility
%

22.45
22.55
22.63
22.77
22.81
22.93
23.58
24.28
24.28
24.33
24.35
24.37
24.37
24.46
24.49
24.50
24.58
24.48
24.50
24.48
24.46
24.44
24.45
24.44
24.37
24.30
24.15
24.09
24.06
24.01
23.96
23.92
23.90
23.86
23.85
23.83
23.81
23.86
23.83
23.83
23.83
23.86
23.83
23.85
23.83
23.83
23.87
23.86
23.88
23.87
23.90

Daily Lifetime
High Low High Low

17.90S 16.30S

6.40S 6.40S

Dalily Information Sheets

Total
Volume
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Previous Business Day

Thu 26 Aug 2010

Official
Volume
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Paris Commodity Options

Business Day Fri 27 Aug 2010
Milling Wheat / Ble de Meunerie

Calls

Exercise Opening Settlement Volatility Daily
Price Trans Price  Change % High Low
22000 11.10 +0.42 24.06

22500 10.05 +0.38 24.23

23000 9.34 +0.35 24.69

Lifetime

High Low
5.90S 5.90S
Total
Total Calls

Dalily Information Sheets

Total
Volume

o O o o

4,074

Previous Busines
Thu 26 Aug 2010

Official Open

Volume Interest
0 200
0 0
0 0
0 1,200
881 235,311

s Day

Change
0

0
0
0

+558
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Paris Commodity Options

Business Day

Fri 27 Aug 2010

Milling Wheat / Ble de Meunerie

Exercise Opening Settlement
Price Trans Price  Change

Nov 10 Underlying Price  220.50

10000 0.01 0.00
10100 0.01  0.00
10200 0.01  0.00
10300 0.01 0.00
10400 0.01  0.00
10500 0.01  0.00
10600 0.01 0.00
10700 0.01  0.00
10800 0.01  0.00
10900 0.01  0.00
11000 0.01  0.00
11100 0.01  0.00
11200 0.01  0.00
11300 0.01  0.00
11400 0.01  0.00
11500 0.01  0.00
11600 0.01  0.00
11700 0.01  0.00
11800 0.01  0.00
11900 0.01  0.00
12000 0.01  0.00
12100 0.01  0.00
12200 0.01  0.00
12300 0.01  0.00
12400 0.01  0.00
12500 0.01  0.00
12600 0.01  0.00
12700 0.01  0.00
12800 0.01 -0.01
12900 0.01 -0.01
13000 0.01 -0.01
13100 0.02 -0.01
13200 0.02 -0.01
13300 0.02 -0.01
13400 0.03 -0.01
13500 0.03 -0.02
13600 0.03 -0.02
13700 0.04 -0.02
13800 0.04 -0.02
13900 0.05 -0.02
14000 0.05 -0.02
14100 0.05 -0.02
14200 0.05 -0.02
14300 0.05 -0.03
14400 0.05 -0.03
14500 0.05 -0.03
14600 0.06 -0.03
14700 0.06 -0.03

14800 0.07 -0.03

Volatility
%

48.48
48.48
48.48
48.48
48.48
48.48
48.48
48.48
48.48
48.48
48.48
48.48
48.48
48.48
48.48
48.48
48.48
48.48
48.48
48.48
48.48
48.48
48.48
48.48
48.48
48.48
48.48
48.48
48.48
48.48
48.48
48.48
48.48
48.48
48.48
48.48
48.48
48.29
48.18
47.92
47.37
46.82
46.21
45.78
45.38
44.83
44.59
44.34
44.34

Daily Lifetime
High Low High Low

Indicative a-t-m Vol ~ 45.81

0.50

1.00

0.10
1.00

3.00

3.408
4.50

4.00S
8.00
4.20S
7.50
6.80S
7.30S
7.90S
8.00S
15.20S
7.50
7.90
8.50
11.508
11.508
12.00
11.00
11.80
11.50
12.50
11.60
15.00
13.108

14.50S
11.508
20.90S
20.40S

0.20

0.90

0.10
0.10

0.10

0.30S
0.20

0.80
2.60S
4.20S
0.10
1.10
0.20
0.30
0.30
0.30
0.30
0.40
0.30
0.30
0.20
0.30
0.20
0.30
0.30
0.30
2.10S
1.50
2.00

1.20
1.50S
3.50
0.40

Dalily Information Sheets

Total
Volume
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Previous Business Day
Thu 26 Aug 2010

Official Open
Volume Interest Change

Time to expiry: 49 Days

4,670

1,020
130
400

6,327

1,140

1,541
237
222

5,253
150

1,163

1,862
581

3,532
937

1,082

2,647
314

4,509
322
482

1,467

2,021
114
75
185
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Paris Commodity Options

Business Day
Milling Wheat / Ble de Meunerie

Puts

Exercise
Price

14900
15000
15100
15200
15300
15400
15500
15600
15700
15800
15900
16000
16100
16200
16300
16400
16500
16600
16700
16800
16900
17000
17100
17200
17300
17400
17500
17600
17700
17800
17900
18000
18100
18200
18300
18400
18500
18600
18700
18800
18900
19000
19100
19200
19300
19400
19500
19600
19700
19800
19900

Opening
Trans

3.40

Fri 27 Aug 2010

Settlement

Price

0.08
0.09
0.11
0.12
0.14
0.15
0.17
0.19
0.21
0.24
0.27
0.29
0.32
0.35
0.38
0.42
0.46
0.50
0.54
0.58
0.64
0.68
0.74
0.80
0.87
0.95
1.03
1.12
121
1.32
1.43
1.55
1.67
1.79
1.92
2.03
2.14
2.28
2.43
2.58
271
2.85
2.99
3.12
3.29
3.46
3.66
3.89
4.15
4.41
4.69

Change
-0.04

-0.04
-0.04
-0.05
-0.05
-0.06
-0.07
-0.07
-0.08
-0.09
-0.09
-0.11
-0.12
-0.14
-0.16
-0.17
-0.19
-0.20
-0.21
-0.23
-0.22
-0.23
-0.23
-0.26
-0.28
-0.31
-0.33
-0.37
-0.41
-0.43
-0.46
-0.48
-0.52
-0.55
-0.57
-0.61
-0.63
-0.66
-0.69
-0.73
-0.76
-0.79
-0.82
-0.86
-0.89
-0.92
-0.96
-1.01
-1.05
-1.11
-1.15

Volatility
%

44.34
44.34
44.34
44.34
44.34
44.34
44.34
44.34
44.34
44.34
44.34
44.30
44.22
44.14
44.06
44.06
43.96
43.89
43.72
43.56
43.49
43.28
43.24
43.16
43.16
43.12
43.08
43.09
43.12
43.16
43.19
43.23
43.27
43.20
43.14
42.97
42.72
42.59
4251
42.43
42.18
41.94
41.62
41.30
41.09
40.88
40.75
40.76
40.80
40.84
40.89

Daily
High Low

3.40S 3.40S

Lifetime

High Low
730 5.40
29.10S 0.60
8.00 4.20S
18.00S 4.50
4.90S 4.40S
22.00S 3.60
750 1.00
7.60 1.40S
9.50 5.90
8.40 8.40
9.50 8.10S
22.00 3.50
10.30 2.20
11.00 4.80
9.80 9.70
6.00 6.00
11.60 2.50
11.80S 11.00
13.40 3.50
11.70 11.70
1150 7.90
13.20 0.80S
12.50 12.50
11.00 11.00
1250 1.50
1250 1.00
18.30 12.30S
13.10 12.10
14.00 2.20
15.80 2.50
13.30S 12.50S
12.10S 8.00
13.00 13.00
14.00 3.40S
12.60S 12.60S
11.90S 10.00

Dalily Information Sheets

Total
Volume
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Previous Business Day
Thu 26 Aug 2010

Official Open
Volume Interest Change
0 32 0
0 3,717 0
0 580 0
0 4 0
0 2,000 0
0 150 0
0 3,310 0
0 50 0
0 339 0
0 1 0
0 457 0
0 3,955 0
0 285 0
0 200 0
0 5 0
0 1 0
0 2103 0
0 1,004 0
0 9 0
0 2 0
0 7 0
0 3,424 0
0 0 0
0 7 0
0 7 0
0 106 0
0 802 0
0 1,009 0
0 5 0
0 15 0
0 0 0
0 52 0
0 0 0
0 80 0
0 0 0
0 0 0
0 51 0
0 0 0
0 0 0
0 2 0
0 0 0
0 1,735 0
0 520 0
0 0 0
0 0 0
0 0 0
0 72 0
0 0 0
0 0 0
0 0 0
0 0 0
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Paris Commodity Options

Business Day

Fri 27 Aug 2010

Milling Wheat / Ble de Meunerie

Dalily Information Sheets

Puts

Exercise Opening Settlement Volatility Daily Lifetime Total
Price Trans Price  Change % High Low High Low Volume
20000 5.70 498 -1.20 40.92 5.70S 5.60S 15.80S 5.60S 50
20100 524 -1.31 40.80 14.00 13.40S 0
20200 6.00 553 -1.44 40.76  6.00S 5.00 16.10 5.00 1,000
20300 5.96 -1.48 41.21 14.40 14.40 0
20400 6.49 -1.51 41.94 16.50 14.50 0
20500 8.00 7.02 -1.47 4260 800 7.60S 17.80 7.60S 430
20600 7.47 -1.52 42.93 0
20700 7.92 -1.57 43.21 19.00 19.00 0
20800 8.39 -1.62 43.50 16.90 14.60 0
20900 8.87 -1.67 43.79 0
21000 10.30 9.34 -1.72 44.00 10.30S 10.30S 19.70 9.70 200
21100 9.82 -1.77 44.19 1430 14.30 0
21200 10.31 -1.83 44.40 0
21300 10.79 -1.87 4451 0
21400 11.13  -1.92 44.15 0
21500 11.19 -1.96 42.86 23.70 13.00 0
21600 1199 -2.01 43.87 18.00 18.00 0
21700 12.87 -2.07 45.12 17.50S 17.50S 0
21800 1341 -2.11 45.24 0
21900 14.02 -2.15 45.53 0
22000 1459 -2.20 45.69 0
22100 15.20 -2.25 45.93 0
22200 15.78 -2.29 46.01 0
22300 16.40 -2.33 46.22 0
22400 17.03 -2.37 46.41 0
22500 17.67 -2.42 46.63 19.00 19.00 0
22600 18.32 -2.46 46.83 0
22700 18.97 -2.50 46.98 0
22800 19.62 -2.54 47.13 0
22900 20.28 -2.58 47.28 0
23000 20.93 -2.65 47.35 0
23100 21.66 -2.66 47.66 0
23200 22.38 -2.69 47.88 0
23300 23.06 -2.73 47.99 0
23400 23.80 -2.77 48.25 0
23500 2453 -2.80 48.44 0
23600 25.28 -2.83 48.66 0
23700 26.05 -2.86 48.94 0
23800 26.78 -2.91 49.09 0
23900 27.53 -2.93 49.23 0
24000 28.26 -2.97 49.32 0
24100 29.04 -2.99 49.52 0
24200 29.78 -3.03 49.61 0
24300 30.55 -3.06 49.75 0
24400 31.36 -3.08 49.97 0
24500 3214 -3.12 50.12 0
24600 3293 -3.15 50.27 0
24700 33.72 -3.17 50.37 0
24800 3452 -3.20 50.52 0
24900 35.35 -3.22 50.72 0
25000 36.14 -3.25 50.80 0

Previous Business Day
Thu 26 Aug 2010

Official Open
Volume Interest Change

1,871
100

2

100
200
380

0

40
600

520
40

o

50

500
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Dalily Information Sheets

Paris Commodity Options

Business Day
Milling Wheat / Ble de Meunerie

Puts

Exercise
Price

25100
25200
25300
25400
25500
25600
25700
25800
25900
26000
26100
26200
26300
26400
26500
26700
26800
26900
27000
27100
27200
27300
27400
27500
27600
27700
27800
27900
28000
28100
28200
28300
28400
28500
28600
28700
28800
28900
29000
29100
29200
29300
29400
29500
29600
29700
29800
29900
30000

Jan 11

Fri 27 Aug 2010

Opening Settlement
Trans Price  Change
36.96 -3.27
37.78 -3.30
38.60 -3.32
39.42 -3.35
40.28 -3.37
4111 -3.39
4195 -3.41
42,79 -3.44
43.64 -3.46
44.49 -3.48
4535 -3.49
46.21 -3.51
47.07 -3.54
47.94 -3.56
48.82 -3.57
50.59 -3.60
51.47 -3.62
52.35 -3.64
53.25 -3.66
54.14 -3.68
55.04 -3.69
556.94 -3.70
56.84 -3.72
57.75 -3.73
58.66 -3.74
59.57 -3.76
60.48 -3.77
61.40 -3.78
62.32 -3.79
63.24 -3.81
64.16 -3.82
65.08 -3.83
66.00 -3.84
66.92 -3.86
67.85 -3.86
68.77 -3.88
69.70 -3.89
70.63 -3.90
7157 -3.91
7250 -3.92
73.44 -3.93
74.38 -3.94
7532 -3.95
76.26 -3.96
77.21 -3.96
78.16 -3.97
79.10 -3.99
80.06 -3.99
81.02 -3.99

Underlying Price

216.75

Volatility
%

50.93
51.07
51.17
51.27
51.47
51.57
51.67
51.77
51.87
51.97
52.07
52.17
52.27
52.39
52.51
52.75
52.83
52.92
53.07
53.17
53.27
53.37
53.47
53.57
53.67
53.77
53.87
53.97
54.07
54.17
54.27
54.32
54.37
54.42
54.47
54.52
54.57
54.62
54.67
54.72
54.77
54.82
54.87
54.92
54.97
55.02
55.07
55.17
55.27

Daily Lifetime Total
High Low High Low Volume

O 0O 0O OO0 0000000000000 O0O0DO0DO0DO0DO0O0O0OO0D0DO0DO0ODO0O0O000D0D0O0O0O0O0OO0O0OO0OO0OOOoOOoOOo

Total

[y
©
©
o

Indicative a-t-m Vol 41.47

Previous Business Day
Thu 26 Aug 2010

Official Open
Volume Interest Change

O OO O OO0 0000000000000 00000O0O0O0000O0O0O00000O0O0O0O00OO0OO0OO0OO0OOoOOoOOo

0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0

O OO 0O 0000000000000 0000O0O000000O0O0O0000O0O0O0000O0O0O0O0O0OO0OO0OOoOOoOOoO

76,647

Time to expiry: 110 Days
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Paris Commodity Options

Business Day
Milling Wheat / Ble de Meunerie

Puts

Exercise
Price

10000
10100
10200
10300
10400
10500
10600
10700
10800
10900
11000
11100
11200
11300
11400
11500
11600
11700
11800
11900
12000
12100
12200
12300
12400
12500
12600
12700
12800
12900
13000
13100
13200
13300
13400
13500
13600
13700
13800
13900
14000
14100
14200
14300
14400
14500
14600
14700
14800
14900
15000

Opening

Trans

Fri 27 Aug 2010

Settlement

Price

0.01
0.01
0.01
0.01
0.01
0.01
0.01
0.01
0.01
0.01
0.01
0.01
0.01
0.01
0.02
0.02
0.02
0.03
0.03
0.03
0.04
0.04
0.05
0.06
0.06
0.07
0.08
0.08
0.09
0.09
0.10
0.10
0.11
0.12
0.13
0.13
0.14
0.15
0.15
0.17
0.18
0.20
0.22
0.25
0.27
0.30
0.33
0.37
0.40
0.44
0.48

Change
0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00
-0.01
-0.01
-0.01
-0.01
-0.01
-0.01
-0.01
-0.01
-0.02
-0.02
-0.02
-0.02
-0.02
-0.03
-0.03
-0.03
-0.04
-0.03
-0.04
-0.04
-0.05
-0.05
-0.05
-0.05
-0.06
-0.06
-0.06
-0.07
-0.07
-0.08
-0.08
-0.09
-0.09
-0.11
-0.12
-0.13
-0.13
-0.15
-0.16
-0.17

Volatility
%

39.85
39.85
39.85
39.85
39.85
39.85
39.85
39.85
39.85
39.85
39.85
39.85
39.85
39.85
39.85
39.85
39.85
39.85
39.85
39.85
39.85
39.85
39.85
39.85
39.85
39.81
39.58
39.39
39.09
38.87
38.64
38.45
38.23
38.04
37.74
37.50
37.27
36.90
36.63
36.55
36.44
36.42
36.43
36.44
36.45
36.46
36.47
36.48
36.49
36.50
36.51

Daily Lifetime
High Low High Low

0.30 0.30
1.50S 0.20
2.30S 2.30S
3.60S 0.20
580 1.80
4.60S 3.80S
4.30S 4.20
8.40S 2.20S
8.20 8.20
8.30S 0.30
7.70  3.00
7.30S 4.20S

10.00 1.80S
480 4.80
9.30 2.80
6.00 2.10
7.00 7.00
8.00 0.50
6.00 4.00
8.00 7.50S
750 5.90
6.50 6.50

13.60S 3.10S
8.40S 2.40S

13.40S 1.00
1.00 1.00
8.30 1.00

Dalily Information Sheets

Total
Volume

O OO0 0O 0000000000000 0O0DO0DO0DO0DO0OO0O0O0DO0DO0DO0DO0O0O00DO0DO0OO0O0O000D00O0O0OO0OO0OO0OO0OOoOOoOOo

Previous Business Day

Thu 26 Aug 2010

Official
Volume

0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0

Open
Interest

4

O OO 0000000 oo oo

204

o

940

240
66
30

690

500
105
12
55
26

36
470
500
255

10

4,000

Change

O OO O 0O 0000000000000 000O0O0O0O00000O0O0O0000O0O0O0000O0O0O0O0O0OO0OO0OOoOOoOOo
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Paris Commodity Options

Business Day
Milling Wheat / Ble de Meunerie

Puts

Exercise
Price

15100
15200
15300
15400
15500
15600
15700
15800
15900
16000
16100
16200
16300
16400
16500
16600
16700
16800
16900
17000
17100
17200
17300
17400
17500
17600
17700
17800
17900
18000
18100
18200
18300
18400
18500
18600
18700
18800
18900
19000
19100
19200
19300
19400
19500
19600
19700
19800
19900
20000
20100

Opening
Trans

9.00

Fri 27 Aug 2010

Settlement

Price

0.53
0.58
0.63
0.69
0.75
0.82
0.89
0.97
1.05
1.14
1.23
1.32
1.42
1.52
1.64
1.76
1.89
2.02
2.16
231
2.46
2.63
2.78
2.96
3.14
3.35
3.54
3.75
3.98
4.22
4.45
4.69
4.96
5.23
5.50
5.80
6.10
6.40
6.74
7.09
7.43
7.79
8.16
8.54
8.92
9.33
9.72
10.15
10.60
11.04
11.49

Change
-0.18

-0.19
-0.21
-0.23
-0.25
-0.26
-0.28
-0.30
-0.32
-0.34
-0.36
-0.38
-0.40
-0.43
-0.45
-0.48
-0.50
-0.53
-0.56
-0.59
-0.62
-0.65
-0.68
-0.71
-0.75
-0.78
-0.81
-0.85
-0.89
-0.92
-0.96
-0.99
-1.04
-1.08
-1.12
-1.16
-1.20
-1.24
-1.28
-1.32
-1.36
-1.41
-1.46
-1.50
-1.54
-1.58
-1.63
-1.67
-1.71
-1.76
-1.80

Volatility
%

36.52
36.57
36.62
36.67
36.72
36.77
36.82
36.87
36.91
36.99
37.03
37.03
37.03
37.07
37.12
37.17
37.22
37.27
37.32
37.37
37.42
37.47
37.45
37.50
37.55
37.65
37.66
37.70
37.82
37.90
37.93
37.97
38.08
38.16
38.20
38.32
38.40
38.44
38.59
38.71
38.80
38.91
39.03
39.14
39.22
39.34
39.42
39.54
39.70
39.80
39.92

Daily

High Low

9.00

9.00

Lifetime
High Low

480 4.80

730 150

8.00 1.00

890 3.70

9.30 8.00
1050 8.20
10.50 9.00
11.00 2.00
11.00 1.60S
11.00 6.00
11.50 10.50
11.20 8.40

8.70 8.70
13.30 2.50
12.00 5.30S
13.30 8.00
13.60 3.00
1290 7.50
1420 8.70
13.90 9.10
1450 12.40
15.00 3.00
14.70 12.50
15.00 11.60
16.10 12.00
13.80 12.50
1440 250
13.80 13.50
14.20 10.00
13.90 13.50
14.30 10.90
11.00 5.00
14.40S 11.80
1450 14.50
13.80 6.50S
10.00 10.00
17.00 10.00
15.60 14.00
15.00 9.00
1850 7.50

Dalily Information Sheets

Total
Volume
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Previous Business Day

Thu 26 Aug 2010

Official
Volume
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Open
Interest

3
85
0
56
538
13
10
230
480
2,021
566
97
58

436

30
30

615
200
207
110
208
737
304
705
1,304
359
4,045
202
130
114
200
1,326

Change

O OO0 OO0 0000000000 OoOOoOOoOOo

+

a1
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Paris Commodity Options

Business Day
Milling Wheat / Ble de Meunerie

Puts

Exercise
Price

20200
20300
20400
20500
20600
20700
20800
20900
21000
21100
21200
21300
21400
21500
21600
21700
21800
21900
22000
22100
22200
22300
22400
22500
22600
22700
22800
22900
23000
23100
23200
23300
23400
23500
23600
23700
23800
23900
24000
24100
24200
24300
24400
24500
24600
24700
24800
24900
25000
25100
25200

Opening
Trans

26.00

Fri 27 Aug 2010

Settlement

Price

11.95
12.41
12.88
13.37
13.86
14.36
14.88
15.41
15.94
16.47
17.03
17.58
18.15
18.69
19.28
19.88
20.45
21.03
21.64
22.27
22.89
23.52
23.95
24.83
25.50
26.14
26.80
27.46
28.14
28.80
29.49
30.19
30.91
31.62
32.32
33.05
33.79
34.56
35.32
36.07
36.82
37.61
38.35
39.14
39.89
40.69
41.45
42.24
42.99
43.86
44.69

Change
-1.85

-1.89
-1.93
-1.97
-2.02
-2.06
-2.10
-2.14
-2.18
-2.22
-2.27
-2.31
-2.35
-2.39
-2.44
-2.47
-2.51
-2.55
-2.59
-2.62
-2.66
-2.70
-2.96
-2.78
-2.81
-2.85
-2.89
-2.92
-2.95
-2.99
-3.03
-3.06
-3.09
-3.13
-3.16
-3.18
-3.22
-3.25
-3.28
-3.30
-3.33
-3.36
-3.40
-3.42
-3.45
-3.47
-3.51
-3.53
-3.56
-3.58
-3.61

Volatility
%

40.03
40.11
40.21
40.31
40.41
4051
40.61
40.73
40.83
40.90
41.03
41.13
41.23
41.27
41.38
41.50
41.54
41.58
41.66
41.78
41.86
41.93
41.59
42.17
42.29
42.33
42.41
42.44
4252
42.56
42.64
42.72
42.84
42.92
42.96
43.03
43.15
4331
43.43
4351
43.58
4374
43.78
43.90
43.94
44.06
44.09
44.17
44.16
44.41
4457

Daily
High Low

26.00 26.00

Lifetime
High Low

17.00

18.00
18.30
19.00
19.00
20.00
22.20

21.90

22.00

32.50S 20.50S

24.70

27.20

17.00

15.00
15.00
19.00
17.50
12.90
12.00

21.90

22.00

24.70

24.00

Dalily Information Sheets

Total
Volume
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Previous Business Day

Thu 26 Aug 2010

Official
Volume

O OO OO0 0000000000000 000O0O0O000000O0O0O0000O0O0O0000O0O0O0O0O0OO0OO0OOoOOoOOo

Open
Interest

4
0

0
19
12
1
138
48
17
0

0

0

o

12

» O O o o

10

o
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Change
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Dalily Information Sheets

Paris Commodity Options

Business Day
Milling Wheat / Ble de Meunerie

Puts

Exercise
Price

25300
25400
25500
25600
25700
25800
25900
26000
26100
26200
26300
26400
26500
26600
26700
26800
26900
27000
27100
27200
27300
27400
27500
27600
27700
27800
27900
28000
28100
28200
28300
28400
28500
28600
28700
28800
28900
29000
29100
29200
29300
29400
29500
29600
29700
29800
29900
30000

Fri 27 Aug 2010

Opening Settlement
Trans Price  Change
4552 -3.62
46.31 -3.65
4713 -3.67
47.95 -3.69
48.75 -3.72
49.60 -3.74
50.44 -3.77
51.29 -3.78
52.15 -3.81
52.99 -3.83
53.87 -3.84
5472 -3.86
56.57 -3.88
56.44 -3.90
57.33 -3.92
58.21 -3.93
59.07 -3.96
59.95 -3.98
60.84 -3.99
61.72 -4.01
62.62 -4.02
63.52 -4.04
64.43 -4.05
65.33 -4.07
66.24 -4.08
67.15 -4.09
68.07 -4.10
68.98 -4.12
69.90 -4.13
70.82 -4.14
71.74 -4.15
72.66 -4.17
73.59 -4.18
7451 -4.19
75.44 -4.20
76.37 -4.21
7730 -4.23
78.24 -4.23
79.17 -4.25
80.11 -4.25
81.05 -4.26
81.99 -4.27
82.93 -4.28
83.87 -4.29
84.81 -4.30
85.75 -4.31
86.71 -4.32
87.69 -4.32

Mar 11  Underlying Price

214.50

Volatility
%

44.69
44.73
44.82
44.90
44.94
45.07
45.19
45.30
45.44
45.53
45.70
45.78
45.86
45.99
46.16
46.28
46.36
46.49
46.62
46.73
46.88
47.03
47.19
47.34
47.49
47.64
47.80
47.95
48.10
48.26
48.41
48.57
48.72
48.88
49.03
49.19
49.35
49.50
49.66
49.82
49.98
50.14
50.29
50.45
50.61
50.76
50.96
51.22

Daily Lifetime Total
High Low High Low Volume

O OO0 0O 0000000000000 O0O0DO0DO0DO0ODO0O0O0OO0D0DO0DO0ODO0O0O000DO0D0O0O0O0O0O0OO0OOO0OOOoOOoOOo

=
N

Total

Indicative a-t-m Vol 38.36

Previous Business Day
Thu 26 Aug 2010

Official Open
Volume Interest Change

O OO OO0 0000000000000 000D00O0O00000O0O0O00000O0O0O0O0O0O0OO0OO0OO0OOoOOoOOo
O OO OO0 0000000000000 00000O0O000000O0O00000O0O0O0O0O0O0OO0OO0OO0OOoOOoOOo

0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
6

N
©
[{e}
o
5
+
(4]

Time to expiry: 172 Days
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Paris Commodity Options

Business Day
Milling Wheat / Ble de Meunerie

Puts

Exercise
Price

10000
11000
11200
11300
11400
11500
11600
11700
11800
11900
12000
12100
12200
12300
12400
12500
12600
12700
12800
12900
13000
13100
13200
13300
13400
13500
13600
13700
13800
13900
14000
14100
14200
14300
14400
14500
14600
14700
14800
14900
15000
15100
15200
15300
15400
15500
15600
15700
15800
15900
16000

Opening
Trans

Fri 27 Aug 2010

Settlement

Price

0.01
0.04
0.06
0.06
0.07
0.08
0.09
0.10
0.11
0.12
0.14
0.15
0.17
0.19
0.21
0.23
0.25
0.27
0.30
0.33
0.36
0.39
0.43
0.47
0.51
0.55
0.59
0.64
0.69
0.75
0.80
0.86
0.93
0.99
1.06
1.14
1.22
1.30
1.39
1.48
1.57
1.67
1.78
1.89
2.00
212
2.24
2.37
2,51
2.65
2.80

Change
-0.01

-0.02
-0.01
-0.02
-0.02
-0.02
-0.03
-0.03
-0.03
-0.04
-0.04
-0.05
-0.05
-0.05
-0.05
-0.06
-0.07
-0.08
-0.08
-0.08
-0.09
-0.10
-0.11
-0.11
-0.12
-0.13
-0.15
-0.15
-0.16
-0.17
-0.19
-0.20
-0.20
-0.22
-0.23
-0.24
-0.25
-0.27
-0.28
-0.30
-0.32
-0.34
-0.35
-0.37
-0.39
-0.41
-0.43
-0.45
-0.46
-0.49
-0.50

Volatility
%

36.26
36.27
36.28
36.29
36.30
36.31
36.32
36.33
36.34
36.35
36.36
36.37
36.38
36.39
36.40
36.41
36.42
36.43
36.44
36.45
36.49
36.49
36.53
36.56
36.56
36.56
36.56
36.56
36.56
36.56
36.56
36.56
36.56
36.56
36.56
36.56
36.56
36.56
36.56
36.56
36.56
36.56
36.56
36.56
36.56
36.56
36.56
36.56
36.56
36.56
36.56

Daily

High Low

2.50

2.50

Lifetime
High Low

1.00s

1.50S

3.80S
2.80

4.108
4.40S

6.70S
9.00S

4.50S
7.10S

4.10S

10.90S
3.30
9.50
9.70
9.80
9.70S
6.30
9.508

8.30S
8.40S

2.90S
8.80S

11.408

1.008

1.50S

0.30
2.80

4.10S
4.30S

2.40S
9.00S

4.50S
4.30S

4.10S

0.80
3.30
8.80S
9.00
9.00
4.00S
6.30
9.30

8.00
1.008

2.90S
1.00

2.20S

Dalily Information Sheets

Total
Volume
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Previous Business Day

Thu 26 Aug 2010

Official
Volume

0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0

Open
Interest

0
100
0
0
0
300

1,195

10
30

570

20

10

250

75

559

100

65

50
328

28

51
223

Change
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Paris Commodity Options

Business Day
Milling Wheat / Ble de Meunerie

Puts

Exercise
Price

16100
16200
16300
16400
16500
16600
16700
16800
16900
17000
17100
17200
17300
17400
17500
17600
17700
17800
17900
18000
18100
18200
18300
18400
18500
18600
18700
18800
18900
19000
19100
19200
19300
19400
19500
19600
19700
19800
19900
20000
20100
20200
20300
20400
20500
20600
20700
20800
20900
21000
21100

Opening
Trans

Fri 27 Aug 2010

Settlement

Price

2.95
3.11
3.27
3.44
3.62
3.80
3.99
4.19
4.39
4.60
4.81
5.04
5.27
5.50
5.75
6.00
6.10
6.20
6.30
6.46
7.36
7.66
7.96
8.28
8.62
8.96
9.31
9.66
10.03
10.40
10.78
11.17
11.57
11.98
12.42
12.90
13.39
13.87
14.39
15.12
15.33
15.85
16.31
16.79
17.27
17.82
18.36
18.88
19.44
19.96
20.48

Change
-0.53

-0.55
-0.57
-0.60
-0.62
-0.64
-0.67
-0.69
-0.72
-0.74
-0.77
-0.79
-0.82
-0.85
-0.88
-0.91
-1.09
-1.29
-1.48
-1.63
-1.06
-1.08
-1.12
-1.15
-1.18
-1.21
-1.24
-1.28
-1.31
-1.34
-1.38
-1.41
-1.44
-1.47
-1.51
-1.54
-1.58
-1.61
-1.65
-1.68
-1.71
-1.75
-1.78
-1.81
-1.84
-1.88
-1.91
-1.95
-1.97
-2.00
-2.04

Volatility
%

36.56
36.56
36.56
36.56
36.56
36.56
36.56
36.56
36.56
36.56
36.56
36.56
36.56
36.56
36.56
36.56
36.17
35.76
35.35
35.08
36.56
36.56
36.56
36.59
36.62
36.65
36.68
36.71
36.74
36.77
36.80
36.83
36.86
36.90
36.99
37.12
37.27
37.38
37.54
38.07
37.63
37.75
37.75
37.75
37.75
37.88
37.96
38.00
38.08
38.08
38.08

Daily
High Low

7.30S 7.30S

Lifetime
High Low

12.40
12.50
7.80

6.50S

15.20S

10.00

11.00

10.00
13.50

20.10

15.00

15.50S

21.00
15.00

20.50

19.00
19.50

24.80S

12.40
3.00
7.20

2.50

8.00

4.50

8.90S

10.00
8.00

10.00

15.00

12.80S

13.00
15.00

20.00

19.00
19.50

18.00

Dalily Information Sheets

Total
Volume
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Dalily Information Sheets

Paris Commodity Options

Business Day Fri 27 Aug 2010
Milling Wheat / Ble de Meunerie

Puts

Exercise Opening Settlement Volatility Daily Lifetime Total
Price Trans Price  Change % High Low High Low Volume
21200 21.08 -2.07 38.20 0
21300 2164 -2.11 38.24 0
21400 2224 -2.13 38.32 0
21500 2284 -2.16 38.40 0
21600 23.42 -2.19 38.44 0
21700 2401 -2.23 38.48 0
21800 24.63 -2.26 38.56 0
21900 25.26 -2.29 38.65 0
22000 25.89 -2.32 38.73 23.00 22.80 0
22100 2651 -2.35 38.77 0
22200 27.13 -2.38 38.81 0
22300 2772 -2.40 38.77 0
22400 28.33 -2.44 38.77 0
22500 28.95 -2.47 38.77 27.20 27.20 0
22600 29.60 -2.50 38.81 0
22700 30.23 -2.53 38.81 0
22800 30.85 -2.55 38.77 0
22900 31.54 -258 38.85 0
23000 31.78 -2.62 38.14 0
23100 3271 -2.64 38.61 0
23200 33.64 -2.66 39.07 0
23300 3452 -2.68 39.44 0
23400 35.48 -2.70 39.94 0
23500 36.28 -2.72 40.14 0
23600 37.05 -2.75 40.31 0
23700 37.77 -2.77 40.35 0
23800 38.55 -2.80 40.51 0
23900 39.32 -2.82 40.63 0
24000 40.12 -2.83 40.79 0
24100 40.87 -2.86 40.87 0
24200 4158 -2.89 40.87 0
24300 4235 -2.91 40.95 0
24400 43.16 -2.93 41.12 0
24500 4391 -2.95 41.16 0
24600 4469 -2.97 41.24 0
24700 45.44 -3.00 41.28 0
24800 46.25 -3.02 41.40 0
24900 47.00 -3.04 41.40 0
25000 4781 -3.06 41.52 0
25100 48.63 -3.08 41.64 0
25200 4943 -3.10 41.72 0
25300 50.19 -3.13 41.72 0
25400 50.98 -3.14 41.77 0
25500 51.82 -3.16 41.89 0
25600 52.61 -3.18 41.93 0
25700 53.43 -3.20 42.01 0
25800 54.28 -3.21 42.13 0
25900 55.08 -3.24 42.17 0
26000 56.34 -3.86 41.14 0
26100 56.30 -3.81 41.46 0
26200 57.29 -3.79 41.84 0

Previous Business Day

Thu 26 Aug 2010

Official
Volume
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Paris Commodity Options

Business Day
Milling Wheat / Ble de Meunerie

Puts

Exercise
Price

26300
26400
26500
26600
26700
26800
26900
27000
27100
27200
27300
27400
27500
27600
27700
27800
27900
28000
28100
28200
28300
28400
28500
28600
28700
28800
28900
29000
29100
29200
29300
29400
29500
29600
29700
29800
29900
30000

Fri 27 Aug 2010

Opening Settlement
Trans Price  Change
58.28 -3.74
59.27 -3.72
60.26 -3.67
61.25 -3.64
62.24 -3.59
63.23 -3.53
64.22 -3.44
65.20 -3.37
66.14 -3.38
67.10 -3.39
68.07 -3.40
69.04 -3.41
70.02 -3.40
70.98 -3.41
7195 -3.42
7293 -3.43
73.90 -3.43
74.86 -3.44
75.83 -3.45
76.80 -3.46
7777  -3.47
78.69 -3.48
79.66 -3.48
80.63 -3.49
81.60 -3.50
82.58 -3.50
83.55 -3.51
84.53 -3.52
85.51 -3.53
86.49 -3.52
87.46 -3.53
88.44 -3.54
89.42 -3.54
90.39 -3.55
91.37 -3.56
92.36 -3.56
93.34 -3.56
94.31 -3.57

May 11 Underlying Price

10000
11000
11200
11300
11400
11500
11600
11700
11800
11900

0.06
0.16
0.20
0.21
0.24
0.26
0.28
0.31
0.34
0.37

213.50

-0.01
-0.03
-0.03
-0.05
-0.04
-0.05
-0.06
-0.06
-0.06
-0.07

Volatility
%

42.21
42.58
42.95
43.32
43.68
44.04
44.40
44.73
44.98
45.27
45.57
45.88
46.18
46.45
46.74
47.05
47.34
47.60
47.88
48.16
48.44
48.60
48.87
49.15
49.41
49.68
49.95
50.23
50.51
50.77
51.03
51.30
51.56
51.81
52.08
52.35
52.61
52.86

36.19
36.19
36.19
36.19
36.21
36.24
36.23
36.33
36.33
36.35

Daily
High Low

Indicative a-t-m Vol

Lifetime
High Low

35.01

Dalily Information Sheets

Total
Volume
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Paris Commodity Options

Business Day
Milling Wheat / Ble de Meunerie

Puts

Exercise
Price

12000
12100
12200
12300
12400
12500
12600
12700
12800
12900
13000
13100
13200
13300
13400
13500
13600
13700
13800
13900
14000
14100
14200
14300
14400
14500
14600
14700
14800
14900
15000
15100
15200
15300
15400
15500
15600
15700
15800
15900
16000
16100
16200
16300
16400
16500
16600
16700
16800
16900
17000

Opening

Trans

Fri 27 Aug 2010

Settlement

Price

0.40
0.43
0.47
0.51
0.55
0.59
0.64
0.68
0.73
0.78
0.83
0.88
0.94
1.00
1.06
1.13
1.21
1.28
1.37
1.45
1.53
1.62
1.70
1.78
1.85
1.95
2.04
212
2.23
2.32
2.43
2.62
2.79
2.98
3.17
3.38
357
3.74
3.94
4.15
4.32
454
474
4.95
5.19
5.39
5.64
5.85
6.12
6.35
6.61

Change
-0.08

-0.08
-0.09
-0.09
-0.09
-0.10
-0.10
-0.12
-0.13
-0.13
-0.14
-0.15
-0.15
-0.16
-0.17
-0.18
-0.18
-0.20
-0.20
-0.22
-0.23
-0.24
-0.25
-0.26
-0.27
-0.27
-0.30
-0.30
-0.32
-0.33
-0.34
-0.36
-0.38
-0.39
-0.41
-0.44
-0.45
-0.47
-0.49
-0.50
-0.52
-0.54
-0.56
-0.58
-0.60
-0.61
-0.64
-0.66
-0.68
-0.70
-0.72

Volatility
%

36.36
36.31
36.35
36.31
36.32
36.31
36.31
36.30
36.30
36.26
36.18
36.12
36.07
36.04
36.02
36.02
36.01
35.98
35.99
35.98
35.92
35.91
35.82
35.71
35.54
35.48
35.43
35.26
35.21
35.09
35.00
35.21
35.34
35.47
35.59
35.78
35.85
35.85
35.91
35.98
35.91
35.98
35.98
35.98
36.04
35.98
36.04
35.98
36.04
36.01
36.01

Daily
High Low

Lifetime
High Low

3.00

2.508
1.70S
3.40

4.108
4.60S
3.50S
4.508
4.408

5.10S
2.90S

3.30S
4.50S
8.50
5.30S
6.00S
1.80S
13.30S
9.80S
9.30

10.60S
11.50

11.70S

3.70S

10.00
4.60S
9.70S

6.00

7.00

0.40
1.008
1.60S
0.60
0.70
0.50
3.50S
2.00S
3.50S

0.20S
2.90S

3.208
4.20S
4.00S
5.30S

6.00S

1.30S

13.308

9.80S

0.60

9.00
9.50S

3.70S

3.00S
4.60S
9.70S

Dalily Information Sheets

Total
Volume
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Thu 26 Aug 2010
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975
310
600
500
340
3,460
200
210
330
0
2,546
200
0
120
55
550
25
0
25
0
700

Change
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Paris Commodity Options

Business Day Fri 27 Aug 2010
Milling Wheat / Ble de Meunerie

Puts

Exercise Opening Settlement Volatility
Price Trans Price  Change %
17100 6.91 -0.74 36.10
17200 719 -0.77 36.13
17300 747 -0.78 36.13
17400 7.75 -0.81 36.13
17500 8.03 -0.82 36.10
17600 8.32 -0.85 36.11
17700 8.60 -0.87 36.06
17800 8.88 -0.90 36.01
17900 9.18 -0.91 35.96
18000 9.51 -0.94 35.98
18100 9.87 -0.96 36.04
18200 10.21  -0.98 36.04
18300 1055 -1.01 36.04
18400 1091 -1.03 36.05
18500 11.23 -1.06 35.99
18600 11.53 -1.08 35.87
18700 11.85 -1.11 35.79
18800 1220 -1.12 35.73
18900 1256 -1.15 35.70
19000 1290 -1.18 35.61
19100 13.30 -1.20 35.61
19200 13.67 -1.23 35.55
19300 14.08 -1.25 35.55
19400 1449 -1.27 35.53
19500 14.88 -1.29 35.47
19600 15.27 -1.32 35.41
19700 1568 -1.34 35.35
19800 16.12 -1.37 35.35
19900 16.57 -1.40 35.35
20000 18.40 17.02 -1.42 35.32
20100 17.47 -1.44 35.29
20200 17.94 -1.47 35.29
20300 18.42 -1.50 35.29
20400 18.87 -1.52 35.23
20500 19.31 -1.55 35.15
20600 19.81 -1.58 35.15
20700 20.32 -1.60 35.15
20800 20.82 -1.62 35.12
20900 21.36 -1.65 35.15
21000 21.85 -1.68 35.09
21100 22.37 -1.70 35.07
21200 2291 -1.72 35.07
21300 2342 -1.75 35.01
21400 2470 2397 -1.78 35.01
21500 2454 -1.80 35.01
21600 25.09 -1.82 34.98
21700 25.64 -1.85 34.95
21800 26.22 -1.88 34.95
21900 26.85 -1.90 35.01
22000 2747 -1.92 35.04

22100 28.16 -1.95 35.18

Daily
High Low

18.40S 18.40S

24.70 24.70

Lifetime
High Low

7.00 7.00

8.00 8.00

16.00 16.00
12.80S 7.00S
10.00 10.00

12.90S 5.00
13.50 13.50

16.00 8.00

13.20S 12.00

21.70 10.00

17.70 17.70
21.60 20.20
24.30S 17.10S
24,50 24.50

24.30 15.20S
21.00 21.00
19.20S 19.20S
29.00 24.70

31.50 31.50

25.30 21.50
23.40S 23.40S

Dalily Information Sheets

Total
Volume
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Previous Business Day
Thu 26 Aug 2010

Official Open
Volume Interest Change
0 0 0
0 1 0
0 0 0
0 0 0
0 2 0
0 0 0
0 0 0
0 0 0
0 2 0
0 1,412 0
0 5 0
0 0 0
0 0 0
0 0 0
0 200 0
0 2 0
0 0 0
0 0 0
0 0 0
0 2,650 0
0 0 0
0 0 0
0 0 0
0 0 0
0 57 0
0 0 0
0 0 0
0 0 0
0 0 0
0 1,653 0
0 0 0
0 0 0
0 1 0
0 140 0
0 128 0
0 1 0
0 0 0
0 0 0
0 0 0
0 2,022 0
0 1 0
0 50 0
0 0 0
0 8 0
0 0 0
0 3 0
0 0 0
0 0 0
0 0 0
0 26 0
0 50 0
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Paris Commodity Options

Business Day
Milling Wheat / Ble de Meunerie

Puts

Exercise
Price

22200
22300
22400
22500
22600
22700
22800
22900
23000
23100
23200
23300
23400
23500
23600
23700
23800
23900
24000
24100
24200
24300
24400
24500
24600
24700
24800
24900
25000
25200
25500
26000
26300
26400
27000
28000
29000
30000

Aug 11

12000
12100
12200
12300
12400
12500
12600
12700
12800
12900

Fri 27 Aug 2010

Opening Settlement
Trans Price  Change
28.85 -1.97
29.50 -2.00
30.23 -2.02
30.86 -2.04
31.53 -2.06
32.20 -2.08
3287 -2.11
33.60 -2.13
3430 -2.15
35.04 -2.17
35.79 -2.18
36.54 -2.20
37.25 -2.23
38.02 -2.24
38.78 -2.26
39.54 -2.28
40.30 -2.30
41.06 -2.33
41.83 -2.34
42.61 -2.36
43.39 -2.37
44,17 -2.39
4496 -2.41
4578 -2.43
46.60 -2.44
4747 -2.45
48.30 -2.47
49.13 -2.49
49.92 -2.50
51.52 -2.53
53.94 -2.58
57.55 -2.68
60.48 -2.70
6130 -2.71
66.54 -2.78
75.49 -2.88
84.67 -2.96
93.80 -3.05

Underlying Price

0.01
0.01
0.02
0.02
0.02
0.03
0.04
0.05
0.07
0.08

188.00

0.00
0.00
0.00
0.00
-0.01
0.00
0.00
0.00
0.00
0.00

Volatility
%

35.30
35.36
35.53
35.53
35.59
35.63
35.68
35.80
35.87
35.98
36.10
36.22
36.28
36.41
36.52
36.62
36.72
36.82
36.92
37.02
37.12
37.22
37.32
37.47
37.60
37.81
37.95
38.09
38.16
38.30
38.53
38.07
38.99
39.02
39.70
40.90
42.18
43.07

16.15
16.20
16.24
16.30
16.37
16.50
16.64
16.78
16.96
17.13

Daily Lifetime
High Low High Low
34.00 34.00
28.00 28.00
31.00 24.00
Indicative a-t-m Vol ~ 22.18

Dalily Information Sheets

Total
Volume
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Dalily Information Sheets

Paris Commodity Options

Business Day
Milling Wheat / Ble de Meunerie

Puts

Exercise
Price

13000
13100
13200
13300
13400
13500
13600
13700
13800
13900
14000
14100
14200
14300
14400
14500
14600
14700
14800
14900
15000
15100
15200
15300
15400
15500
15600
15700
15800
15900
16000
16100
16200
16300
16400
16500
16600
16700
16800
16900
17000
17100
17200
17300
17400
17500
17600
17700
17800
17900
18000

Opening

Trans

Fri 27 Aug 2010

Settlement

Price

0.10
0.13
0.16
0.20
0.24
0.29
0.35
0.41
0.48
0.56
0.65
0.75
0.86
0.97
1.08
121
1.34
1.47
1.62
1.77
1.93
211
2.29
2.49
2.70
2.93
3.17
3.43
3.71
4.02
4.32
4.63
4.95
5.25
5.54
5.83
6.14
6.45
6.77
7.11
7.46
7.81
8.18
8.56
8.94
9.34
9.75
10.17
10.60
11.04
11.50

Change
-0.01

0.00

0.00

0.00
-0.01

0.00

0.00
-0.01
-0.01

0.00

0.00

0.00
-0.01

0.00
-0.01
-0.01
-0.01
-0.01
-0.01
-0.01
-0.01
-0.01
-0.01
-0.01
-0.01
-0.01
-0.02
-0.01
-0.01
-0.02
-0.02
-0.02
-0.02
-0.02
-0.02
-0.02
-0.01
-0.02
-0.02
-0.02
-0.02
-0.02
-0.02
-0.02
-0.03
-0.02
-0.02
-0.02
-0.03
-0.03
-0.02

Volatility
%

17.36
17.57
17.72
17.95
18.20
18.38
18.61
18.78
18.96
19.13
19.31
19.51
19.72
19.84
19.96
20.10
20.21
20.29
20.38
20.46
20.54
20.63
20.71
20.81
20.90
21.01
21.13
21.25
21.39
21.58
21.71
21.83
21.95
22.00
22.00
22.00
22.00
22.00
22.00
22.00
22.00
22.00
22.00
22.00
22.00
22.00
22.00
22.00
22.00
22.00
22.00

Daily Lifetime Total
High Low High Low Volume
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Previous Business Day

Thu 26 Aug 2010

Official
Volume
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Change
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Paris Commodity Options

Business Day
Milling Wheat / Ble de Meunerie

Puts

Exercise
Price

18100
18200
18300
18400
18500
18600
18700
18800
18900
19000
19100
19200
19300
19400
19500
19600
19700
19800
19900
20000
20100
20200
20300
20400
20500
20600
20700
20800
20900
21000
21100
21200
21300
21400
21500
21600
21700
21800
21900
22000
22100
22200

Nov 11

11500
11600
11700
11800
11900
12000

Fri 27 Aug 2010

Opening Settlement
Trans Price  Change
11.99 -0.02
12.46 -0.02
12.98 -0.02
13.49 -0.03
14.01 -0.02
1454 -0.02
15.08 -0.03
15.62 -0.03
16.20 -0.02
16.78 -0.02
17.37 -0.02
17.94 -0.03
18.54 -0.03
19.14 -0.02
19.76 -0.03
20.39 -0.02
21.02 -0.03
21.69 -0.02
22.33 -0.03
22.99 -0.03
23.67 -0.03
2436 -0.03
25.05 -0.02
2576 -0.02
26.49 -0.02
27.21 -0.02
2795 -0.02
28.69 -0.02
29.45 -0.02
30.22 -0.02
30.99 -0.02
31.81 -0.03
32.56 -0.03
33.32 -0.02
34.08 -0.02
34.85 -0.02
35.62 -0.02
36.40 -0.02
37.19 -0.02
37.98 -0.02
38.78 -0.02
39.58 -0.02

Underlying Price

1.22
131
1.41
151
1.60
1.71

184.75

-0.12
-0.12
-0.12
-0.13
-0.15
-0.15

Volatility
%

22.04
22.04
22.09
22.12
22.13
22.15
22.18
22.18
22.23
22.26
22.29
22.29
2231
2231
22.34
22.35
22.37
22.41
22.41
22.43
22.46
22.49
2251
22.54
22.60
22.63
22.68
22.72
22.77
22.83
22.88
23.01
23.01
23.01
23.01
23.00
23.00
22.99
22.99
22.98
22.98
22.97

28.97
28.97
29.00
29.03
29.01
28.99

Daily Lifetime

High Low High

Indicative a-t-m Vol

0.60

2.40

Low

33.90

0.60

0.90

Total

Dalily Information Sheets

Total
Volume
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Paris Commodity Options

Business Day
Milling Wheat / Ble de Meunerie

Puts

Exercise
Price

12100
12200
12300
12400
12500
12600
12700
12800
12900
13000
13100
13200
13300
13400
13500
13600
13700
13800
13900
14000
14100
14200
14300
14400
14500
14600
14700
14800
14900
15000
15100
15200
15300
15400
15500
15600
15700
15800
15900
16000
16100
16200
16300
16400
16500
16600
16700
16800
16900
17000
17100

Opening

Trans

Fri 27 Aug 2010

Settlement

Price

181
1.94
2.06
2.19
2.32
2.46
2.61
2.78
2.95
3.14
3.35
3.55
3.77
4.00
4.23
4.50
4.76
5.04
5.32
5.62
5.90
6.20
6.51
6.84
7.18
7.51
7.87
8.26
8.62
8.83
9.41
9.86
10.29
10.73
11.19
11.63
12.07
12.52
13.00
13.47
13.91
14.37
14.83
15.30
15.79
16.25
16.75
17.24
17.76
18.28
18.84

Change
-0.16

-0.16
-0.18
-0.19
-0.20
-0.21
-0.22
-0.22
-0.24
-0.25
-0.25
-0.27
-0.29
-0.29
-0.31
-0.32
-0.33
-0.35
-0.36
-0.37
-0.39
-0.41
-0.41
-0.43
-0.44
-0.45
-0.47
-0.48
-0.50
-0.51
-0.53
-0.55
-0.57
-0.58
-0.59
-0.61
-0.62
-0.63
-0.65
-0.66
-0.68
-0.69
-0.71
-0.73
-0.73
-0.76
-0.76
-0.78
-0.80
-0.80
-0.82

Volatility
%

28.97
29.01
29.02
29.05
29.04
29.05
29.07
29.12
29.17
29.24
29.34
29.42
29.52
29.60
29.69
29.82
29.93
30.08
30.17
30.30
30.37
30.47
30.55
30.68
30.79
30.86
30.99
31.14
31.23
31.03
31.47
31.66
31.81
31.95
32.09
32.22
32.30
32.40
32.53
32.63
32.69
32.74
32.80
32.86
32.93
32.96
33.01
33.07
33.14
33.19
33.30

Daily Lifetime
High Low High Low

450 2.40S
5.00 5.00

2.70S 1.40S

8.00 8.00

5.40S 5.40S

4.10S 4.10S

13.00S 6.00S

12.60S 11.00

15.80 15.80

13.60 11.00

Dalily Information Sheets

Total
Volume
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Paris Commodity Options

Business Day
Milling Wheat / Ble de Meunerie

Puts

Exercise
Price

17200
17300
17400
17500
17600
17700
17800
17900
18000
18100
18200
18300
18400
18500
18600
18700
18800
18900
19000
19100
19200
19300
19400
19500
19600
19700
19800
19900
20000
20100
20200
20300
20400
20500
20600
20700
20800
20900
21000
21100
21200
21300
21400
21500
22000
22500
23000
23500
23600
24000
24500

Opening
Trans

27.00

Fri 27 Aug 2010

Settlement

Price

19.38
19.90
20.47
21.02
21.54
22.12
22.66
23.21
23.78
24.37
24.92
25.48
26.08
26.72
27.37
28.03
28.67
29.34
29.98
30.65
31.29
31.91
32.54
33.19
33.82
34.46
35.14
35.79
36.44
37.14
37.84
38.54
39.25
39.98
40.72
41.43
42.14
42.85
43.58
44.34
45.07
45.79
46.52
47.28
50.84
54.94
58.95
63.04
63.87
67.22
71.34

Change
-0.83

-0.85
-0.86
-0.87
-0.90
-0.90
-0.92
-0.93
-0.94
-0.96
-0.97
-0.98
-1.00
-1.02
-1.03
-1.03
-1.05
-1.06
-1.08
-1.09
-1.10
-1.11
-1.12
-1.14
-1.15
-1.16
-1.17
-1.18
-1.20
-1.21
-1.22
-1.23
-1.24
-1.26
-1.27
-1.27
-1.28
-1.30
-1.31
-1.32
-1.33
-1.34
-1.35
-1.36
-1.42
-1.46
-1.50
-1.55
-1.56
-1.59
-1.63

Volatility
%

33.38
33.41
33.50
33.56
33.58
33.65
33.67
33.69
33.72
33.78
33.78
33.78
33.83
33.92
34.02
34.11
34.18
34.27
34.33
34.41
34.45
34.45
34.46
34.49
34.49
34.49
34.54
34.54
34.55
34.59
34.64
34.68
34.73
34.80
34.88
34.90
34.92
34.95
34.99
35.06
35.08
35.09
35.12
35.16
35.03
35.48
35.69
35.93
35.97
36.17
36.24

Daily
High Low

27.00 27.00

Lifetime
High Low

21.10

22.10

20.70

22.00

24.50S 20.60

21.50
20.20
27.00

25.00

21.50
20.20
27.00

25.00

Dalily Information Sheets

Total
Volume
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Paris Commodity Options

Business Day
Milling Wheat / Ble de Meunerie

Puts

Exercise
Price

25000

Opening
Trans

Fri 27 Aug 2010

Settlement

Price

75.56

Jan 12 Underlying Price

13900
14000
14100
14200
14300
14400
14500
14600
14700
14800
14900
15000
15100
15200
15300
15400
15500
15600
15700
15800
15900
16000
16100
16200
16300
16400
16500
16600
16700
16800
16900
17000
17100
17200
17300
17400
17500
17600
17700
17800
17900
18000
18100
18200
18300
18400
18500

5.09
5.35
5.58
5.83
6.08
6.34
6.60
6.91
7.20
7.51
7.82
8.14
8.44
8.75
9.07
9.40
9.77
10.09
10.46
10.83
11.19
11.59
11.98
12.38
12.81
13.23
13.66
14.09
14.50
14.93
15.37
15.80
16.23
16.69
17.11
17.56
18.01
18.46
18.94
19.44
19.92
20.39
20.84
21.32
21.80
22.27
22.71

Change

-1.66

185.75

-0.28
-0.29
-0.30
-0.32
-0.32
-0.34
-0.34
-0.32
-0.33
-0.35
-0.35
-0.36
-0.37
-0.38
-0.39
-0.40
-0.41
-0.42
-0.43
-0.44
-0.45
-0.46
-0.46
-0.48
-0.48
-0.49
-0.50
-0.51
-0.54
-0.52
-0.54
-0.53
-0.53
-0.50
-0.51
-0.52
-0.53
-0.54
-0.56
-0.51
-0.70
-0.98
-0.53
-0.54
-0.55
-0.56
-0.57

Volatility

%
36.35

28.06
28.12
28.10
28.12
28.10
28.12
28.10
28.15
28.17
28.22
28.24
28.25
28.24
28.22
28.22
28.22
28.25
28.22
28.24
28.25
28.24
28.27
28.27
28.29
28.32
28.34
28.35
28.37
28.34
28.33
28.33
28.30
28.26
28.25
28.18
28.15
28.10
28.05
28.02
28.01
27.96
27.91
27.81
27.74
27.68
27.58
27.44

Daily Lifetime
High Low High Low

Total

Indicative a-t-m Vol 27.31

6.70S 6.50S 6.70S 6.50S

9.20S 9.10S

4.40S 3.80S

Dalily Information Sheets

Total
Volume
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Previous Business Day
Thu 26 Aug 2010

Official Open
Volume Interest Change
0 0 0
20 5913 -82

Time to expiry: 475 Days
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Paris Commodity Options

Business Day
Milling Wheat / Ble de Meunerie

Puts

Exercise
Price

18600
18700
18800
18900
19000
19100
19200
19300
19400
19500
19600
19700
19800
19900
20000
20200
20500
21000
21200
21500
22000
22500
22600
22700
23000

Mar 12

13000
13100
13200
13300
13400
13500
13600
13700
13800
13900
14000
14100
14200
14300
14400
14500
14600
14700
14800
14900
15000
15100
15200

Fri 27 Aug 2010

Opening Settlement
Trans Price  Change
23.12 -0.58
23.59 -0.58
24.05 -0.59
2454 -0.61
25.03 -0.62
2554 -0.62
26.06 -0.63
26.66 -0.64
27.32 -0.65
27.99 -0.65
28.61 -0.67
29.30 -0.67
30.04 -0.68
30.72 -0.69
31.37 -0.69
3282 -0.71
3499 -0.73
38.72 -0.76
40.24 -0.78
42.60 -0.80
46.69 -0.92
50.72 -1.04
51.53 -1.14
52.33 -1.24
5476 -1.26

Underlying Price

1.36
1.49
1.60
1.74
1.88
2.02
2.18
2.33
2.50
2.70
2.89
3.06
3.25
3.44
3.64
3.84
4.06
4.27
4.51
4.80
5.07
5.37
5.65

188.25

-0.08
-0.09
-0.09
-0.10
-0.10
-0.11
-0.12
-0.13
-0.13
-0.14
-0.14
-0.15
-0.16
-0.17
-0.17
-0.19
-0.19
-0.20
-0.21
-0.21
-0.22
-0.23
-0.24

Volatility
%

27.26
27.14
27.01
26.91
26.80
26.70
26.60
26.59
26.65
26.70
26.70
26.77
26.88
26.94
26.93
27.09
27.27
27.57
27.69
27.91
28.38
28.66
28.71
28.74
28.83

21.25
21.36
21.38
21.47
21.54
21.58
21.67
21.71
21.77
21.88
21.95
21.96
22.00
22.02
22.03
22.06
22.08
22.08
22.13
22.23
22.29
22.38
22.42

Daily Lifetime
High Low High Low

Total

Indicative a-t-m Vol 23.83

5.40S 5.40S

Dalily Information Sheets

Total
Volume
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Dalily Information Sheets

Paris Commodity Options

Business Day
Milling Wheat / Ble de Meunerie

Puts

Exercise
Price

15300
15400
15500
15600
15700
15800
15900
16000
16100
16200
16300
16400
16500
16600
16700
16800
16900
17000
17100
17200
17300
17400
17500
17600
17700
17800
17900
18000
18100
18200
18300
18400
18500
18600
18700
18800
18900
19000
19100
19200
19300
19400
19500
19600
19700
19800
19900
20000
20500
21000
21500

Opening

Trans

Fri 27 Aug 2010

Settlement

Price

5.92

6.25

6.58

6.96

7.29

7.68

8.45

9.28

9.62
10.01
10.39
10.78
11.16
11.61
12.03
12.45
12.92
13.26
13.70
14.12
14.54
14.98
15.45
15.90
16.31
16.73
17.09
17.53
18.01
18.47
18.94
19.43
19.94
20.44
20.98
21.52
22.05
22.67
23.21
23.80
24.38
25.00
25.58
26.20
26.80
27.43
28.09
28.71
32.01
35.42
39.01

Change
-0.25

-0.26
-0.27
-0.28
-0.29
-0.29
-0.31
-0.32
-0.33
-0.34
-0.35
-0.36
-0.37
-0.38
-0.39
-0.39
-0.40
-0.41
-0.42
-0.43
-0.44
-0.45
-0.45
-0.46
-0.48
-0.48
-0.49
-0.50
-0.51
-0.52
-0.53
-0.53
-0.55
-0.56
-0.56
-0.57
-0.59
-0.59
-0.61
-0.61
-0.62
-0.63
-0.64
-0.65
-0.66
-0.66
-0.68
-0.68
-0.72
-0.76
-0.80

Volatility
%

22.45
22.55
22.63
22.77
22.81
22.93
23.58
24.28
24.28
24.33
24.35
24.37
24.37
24.46
24.49
24.50
24.58
24.48
24.50
24.48
24.46
24.44
24.45
24.44
24.37
24.30
24.15
24.09
24.06
24.01
23.96
23.92
23.90
23.86
23.85
23.83
23.81
23.86
23.83
23.83
23.83
23.86
23.83
23.85
23.83
23.83
23.87
23.86
23.88
23.87
23.90

Daily Lifetime Total
High Low High Low Volume
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Dalily Information Sheets
Paris

21:21

Paris Commodity Options

; ; Previous Business D
Business Day Fri 27 Aug 2010 Thu 26 Aug 2010
Milling Wheat / Ble de Meunerie
Puts
Exercise Opening Settlement Volatility Daily Lifetime Total Official Open
Price Trans Price  Change % High Low High Low Volume Volume Interest Change
22000 42.85 -0.83 24.06 0 0 0 0
22500 46.80 -0.87 24.23 0 0 0 0
23000 51.09 -0.90 24.69 0 0 0 0

Total 0 0 200 0
Total Puts 3,279 176 147,513 +73




Paris Commodity Options

Business Day
Rapeseed / Colza

Exercise Opening Settlement
Price Trans Price  Change

Nov 10 Underlying Price  373.00

23750 135.50 +4.25
24000 133.00 +4.25
24250 130.50 +4.25
24500 128.00 +4.25
24750 12550 +4.25
25000 123.00 +4.25
25250 120.50 +4.25
25500 118.00 +4.25
25750 11550 +4.25
26000 113.00 +4.25
26250 110.50 +4.25
26500 108.00 +4.25
26750 105.50 +4.25
27000 103.00 +4.25
27250 100.50 +4.25
27500 98.00 +4.25
27750 95.50 +4.25
28000 93.00 +4.25
28250 90.50 +4.25
28500 88.00 +4.24
28750 85.51 +4.25
29000 83.01 +4.25
29250 80.51 +4.24
29500 78.02 +4.24
29750 75.52 +4.23
30000 73.04 +4.23
30250 70.55 +4.22
30500 68.07 +4.21
30750 65.59 +4.19
31000 63.13 +4.18
31250 60.67 +4.16
31500 58.23 +4.13
31750 55.80 +4.10
32000 53.41 +4.07
32250 51.03 +4.02
32500 48.69 +3.97
32750 46.38 +3.91
33000 4411 +3.85
33250 41.87 +3.77
33500 38.00 39.68 +3.70
33750 37.57 +3.60
34000 3550 +3.51
34250 33.46 +3.40
34500 31.49 +3.30
34750 29.60 +3.20
35000 27.80 +3.08
35250 26.09 +2.96
35500 24.46 +2.83

35750 2294 +2.71

Volatility
%

21.92
21.97
21.97
21.97
21.97
21.97
21.97
21.97
21.97
21.97
21.97
21.97
21.97
21.97
21.97
21.97
21.97
21.97
22.06
21.98
22.02
21.94
22.03
22.12
22.21
22.33
22.39
22.41
22.40
22.46
22.50
22.59
22.70
22.87
23.03
23.21
23.39
23.54
23.69
23.80
24.05
24.23
24.34
24.45
24.60
24.82
25.08
25.34
25.66

Fri 27 Aug 2010

Daily
High Low

Indicative a-t-m Vol

38.00 38.00

Lifetime
High Low

27.74

64.20S 23.80S
54,50 25.20S
24.20S 24.20S
20.80S 19.40S

30.50 23.00S
39.20 25.10S
29.00 20.20
25.00S 18.60S
87.50 13.30S
78.50 12.00
72.30 11.10S
75.70S 11.90
65.00 8.80
62.00 9.70
60.50 7.70
55.00 9.40S
57.00 7.70
62.50 8.00S
62.00 6.00
16.30  8.30S
56.20S 4.70S
41.00 4.60S
41.00 5.40S
16.00 6.20
4520 3.80S
35,50 5.00
40.00 3.40S
17.00 3.20S
39.00 2.50S
23.00 5.40
12,70 4.80
20.00 2.70S
33.00 1.40S
21.00 5.00S
23.40 7.70
19.40S 7.40S

Dalily Information Sheets

Total
Volume
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Previous Business Day
Thu 26 Aug 2010

Official Open
Volume Interest Change

Time to expiry: 49 Days

O OO 0000000 o oo
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30
25

170

300

215
100
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172
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179
392
222
951
454
364
244
739
1,431
635
272
534
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834
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Paris Commodity Options

Business Day
Rapeseed / Colza

Calls

Exercise
Price

36000
36250
36500
36750
37000
37250
37500
37750
38000
38250
38500
38750
39000
39250
39500
39750
40000
40250
40500
40750
41000
41250
41500
41750
42000
42250
42500
42750
43000
44000
45000

Feb 11

24250
24500
24750
25000
25250
25500
25750
26000
26250
26500
26750
27000
27250
27500
27750
28000
28250

Fri 27 Aug 2010

Opening Settlement

Trans Price

21.43
20.04
18.78
17.64
16.52
15.48
14.47
13.53
1250 12.64
11.77
10.99
10.30
9.61
8.95
8.29
7.68
7.10
6.58
6.10
5.66
5.25
4.86
4.47
4.07
3.71
3.37
3.07
2.79
2.52
1.67
1.08

Underlying Price

132.51
130.01
127.51
125.02
122.52
120.03
117.54
115.05
112.56
110.08
107.60
105.12
102.65
100.19

97.73

95.27

92.83

Change
+2.58

+2.46
+2.34
+2.22
+2.10
+1.99
+1.88
+1.78
+1.68
+1.58
+1.48
+1.40
+1.32
+1.24
+1.16
+1.08
+1.02
+0.94
+0.89
+0.83
+0.78
+0.72
+0.67
+0.62
+0.57
+0.52
+0.48
+0.44
+0.40
+0.28
+0.19

375.00

+4.25
+4.24
+4.24
+4.24
+4.24
+4.24
+4.24
+4.23
+4.23
+4.22
+4.22
+4.21
+4.20
+4.20
+4.19
+4.17
+4.16

Volatility
%

25.85
26.12
26.48
26.95
27.32
27.68
28.00
28.30
28.60
28.84
29.13
29.49
29.76
30.00
30.15
30.32
30.45
30.64
30.81
31.01
31.20
31.38
31.47
31.48
31.50
31.50
31.52
31.55
31.52
31.52
31.50

22.02
22.03
22.04
22.05
22.06
22.07
22.08
22.09
22.10
2211
22.12
22.13
22.14
22.15
22.16
22.17
22.18

Daily Lifetime
High Low High Low

23.50S
21.40
24.00
21.00
21.90
21.50
22.50
21.50
1250 12.50  20.00S
19.30S
20.60S
9.90S
19.00

10.10s
18.00
11.50
9.00
10.00s
8.90S
10.80s

9.00S

4.00S

5.50

4.00S
9.60
5.70
10.50
5.00
4.30S
4.20
10.00
3.80S
8.10S
3.30S
9.90S
3.50S

10.108
2.60S
8.00
9.00
7.30S
8.90S

10.308

2.80S

3.00S

0.70S
Total

Indicative a-t-m Vol 24.15

Dalily Information Sheets

Total
Volume
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Previous Business Day
Thu 26 Aug 2010

Official Open
Volume Interest Change

2,007
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1,348
115
3,016
602
88

6
2,862
50
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1
3,114
0

2

0

400 4,965 +200
0
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1
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0
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Paris Commodity Options

Business Day
Rapeseed / Colza

Calls

Exercise
Price

28500
28750
29000
29250
29500
29750
30000
30250
30500
30750
31000
31250
31500
31750
32000
32250
32500
32750
33000
33250
33500
33750
34000
34250
34500
34750
35000
35250
35500
35750
36000
36250
36500
36750
37000
37250
37500
37750
38000
38250
38500
38750
39000
39250
39500
39750
40000
40250
40500
40750
41000

Opening
Trans

22.80
22.50

Fri 27 Aug 2010

Settlement

Price

90.39
87.97
85.55
83.15
80.77
78.40
76.04
73.71
71.39
69.10
66.83
64.59
62.36
60.18
58.03
55.90
53.81
51.78
49.78
47.83
45.92
44.05
42.22
40.45
38.72
37.03
35.39
33.81
32.21
30.78
29.33
27.94
26.69
25.46
24.39
23.37
22.43
21.44
20.60
19.86
19.00
18.18
17.45
16.74
15.99
15.34
14.67
14.50
14.37
14.19
13.76

Change
+4.14

+4.13
+4.11
+4.09
+4.07
+4.05
+4.01
+3.99
+3.95
+3.92
+3.88
+3.84
+3.79
+3.74
+3.70
+3.64
+3.59
+3.53
+3.47
+3.41
+3.34
+3.27
+3.19
+3.13
+3.05
+2.97
+2.89
+2.82
+2.74
+2.66
+2.58
+2.50
+2.42
+2.34
+2.26
+2.19
+2.11
+2.03
+1.96
+1.90
+1.83
+1.76
+1.71
+1.64
+1.58
+1.53
+1.47
+1.43
+1.39
+1.36
+1.31

Volatility
%

22.19
22.20
22.21
22.22
22.23
22.24
22.25
22.26
22.27
22.28
22.29
22.30
22.29
22.32
22.33
22.34
22.35
22.40
22.45
22.50
22.55
22.60
22.65
22.70
22.75
22.80
22.85
22.90
22.89
23.00
23.05
23.10
23.25
23.38
23.62
23.86
24.15
24.33
24.61
24.96
25.15
25.33
25.56
25.78
25.92
26.13
26.29
26.98
27.69
28.33
28.65

Daily
High Low

23.20 22.80
22.50 22.50

Lifetime
High Low

82.00
24.60S
17.60
21.60S
19.90S
19.00
72.00
18.90
48.00
18.00
56.00
25.80
46.50
17.00
18.50
25.00
20.50
22.90S
44.00
20.00
19.80
43.00
16.20S

23.00
29.70
25.00

29.50
25.00
26.50
30.00
29.00
34.00
26.20
30.20
26.20
29.00
20.20

27.00

24.00

23.108

15.60S

14.90S

21.508
24.60S
17.60
15.30
14.00
15.00
14.00
15.00
9.80
14.50
13.90
14.10
8.60S
10.00
12.308
12.60
7.30S
11.408
9.30
19.30
7.50
14.50
16.20S

2.60S
6.00
5.60S

3.10S
22.50
5.00
26.00
14.308
6.10S
7.50
20.00
1.20S
26.50
17.00

8.50S

7.20S

0.20S

15.50S

10.00

Dalily Information Sheets

Total

Volume
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Open
Interest
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794
70
98
65
352
207
25
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394
100
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200

432
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122
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37
432
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319
104
119

92

N

310
1,028
2,069

300

32

Change
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Paris Commodity Options

Business Day
Rapeseed / Colza

Calls

Exercise
Price

41250
42000
43000
44000
45000
50000

Fri 27 Aug 2010

Opening Settlement

Trans Price

13.26
11.81
9.88
8.22
6.81
2.42

May 11 Underlying Price

24500
24750
25000
25250
25500
25750
26000
26250
26500
26750
27000
27250
27500
27750
28000
28250
28500
28750
29000
29250
29500
29750
30000
30250
30500
30750
31000
31250
31500
31750
32000
32250
32500
32750
33000
33250
33500
33750
34000
34250
34500
34750

130.76
128.26
125.76
123.27
120.78
118.28
115.79
113.30
110.82
108.33
105.85
103.38
100.90
98.44
95.98
93.53
91.08
88.65
86.22
83.81
81.41
79.03
76.67
74.33
72.00
69.69
67.42
65.18
63.00
60.81
58.69
56.60
54.54
52.57
50.64
48.80
46.97
45.17
43.40
41.66
39.97
38.38

Change
+1.27

+1.14
+0.98
+0.84
+0.71
+0.28

375.75

+3.75
+3.74
+3.74
+3.74
+3.75
+3.74
+3.74
+3.73
+3.73
+3.72
+3.72
+3.72
+3.71
+3.70
+3.69
+3.69
+3.67
+3.66
+3.64
+3.63
+3.61
+3.60
+3.57
+3.55
+3.52
+3.48
+3.45
+3.42
+3.37
+3.33
+3.29
+3.24
+3.19
+3.14
+3.08
+2.96
+2.90
+2.90
+2.83
+2.87
+2.71
+2.64

Volatility

%
28.86
29.40
29.75
30.02
30.28
30.85

16.94
16.94
16.94
16.98
16.98
16.98
16.98
16.98
16.98
16.98
16.98
16.98
16.96
16.96
16.96
16.96
16.96
16.96
16.96
16.96
16.96
16.98
17.02
17.05
17.06
17.08
17.13
17.16
17.29
17.31
17.40
17.49
17.56
17.69
17.82
18.01
18.13
18.23
18.32
18.39
18.46
18.59

Daily
High Low

Lifetime
High Low

15.00S 14.70S

18.00 12.50
9.00 8.00
7.00 1.00S
7.70S 7.70S
3.90S 2.00S

Total

Indicative a-t-m Vol 22.03

84.50 84.50

19.00S 19.00S
66.10 24.30S
79.00 20.50

82.00 20.50S
74.60 19.70S
24.40S 19.00S
23.50 20.10S
21.00S 19.40S
35.00 19.40S
22.10 19.00

29.20 17.60S
55.00 19.40S
26.00 18.30S
22.00S 18.30S
20.10S 10.70S
22.70S 22.70S

22.00 5.00S
32.20S 10.80S
24.90 10.90S
33.00 8.00S
22.00 7.10S
29.10S 6.60S

Dalily Information Sheets

Total
Volume
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Previous Business Day
Thu 26 Aug 2010

Official Open
Volume Interest Change
0 60 0
0 501 0
0 5 0
110 124 +92
0 500 0
0 400 0

1,058 11,729 +740

Time to expiry: 231 Days
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Paris Commodity Options

Business Day
Rapeseed / Colza

Calls

Exercise Opening Settlement
Price Trans Price  Change
35000 36.86 +2.57
35250 35.45 +2.50
35500 34.32 +2.61
35750 33.60 +2.35
36000 32.94 +2.28
36250 32.12 +2.47
36500 31.23 +2.16
36750 30.01 +2.10
37000 28.79 +2.04
37250 27.73 +1.98
37500 2690 26.50 +1.50
37750 25.83 +2.27
38000 23.00 2476 +2.21
38250 23.76 +2.16
38500 22.81 +2.10
38750 21.98 +2.05
39000 21.08 +1.99
39250 20.29 +1.94
39500 19.65 +1.89
39750 19.07 +1.47
40000 18.48 +1.08
40250 17.82 +1.32
40500 17.13 +1.33
40750 16.46 +1.29
41000 15.82 +1.25
41250 15.23 +1.22
41500 14.68 +1.18
41750 1411 +1.14
42000 13.53 +1.10
42250 13.01 +1.07
42500 12.55 +1.04
43000 11.61 +0.97
44000 9.86 +0.84
45000 8.68 +0.74
51000 2.00 +0.23
52000 1.60 +0.18

Aug 11 Underlying Price  353.50

24750 106.58 +3.17
25000 104.17 +3.15
25250 101.77 +3.14
25500 99.39 +3.13
25750 97.01 +3.11
26000 94.66 +3.11
26250 92.31 +3.08
26500 89.99 +3.07
26750 87.68 +3.05
27000 85.39 +3.03
27250 83.12 +3.01

27500 80.87 +2.99

Volatility
%

18.73
18.93
19.33
20.05
20.76
21.27
21.67
21.75
21.79
21.94
21.91
2231
22.36
22.42
22.50
22.65
22.72
22.85
23.07
23.33
23.55
23.69
23.79
23.87
23.96
24.06
24.19
24.28
24.34
24.42
24.55
24.74
25.01
25.63
24.10
24.16

19.77
19.77
19.77
19.77
19.77
19.77
19.77
19.77
19.77
19.77
19.77
19.77

Fri 27 Aug 2010

Daily Lifetime
High Low High Low

33.30S
32.40
26.60S
27.00
36.00
29.50S
27.90
28.70S
35.00
31.00
26.90 26.50 35.80S
35.20
23.00 23.00 35.00
31.40
32.80
32.50
31.50
31.108
32.00

25.00

16.50S
23.60S
14.108
21.80S
12.00s
16.90S
16.60S
19.00

9.50S
17.60S
12.20S
13.50S

1.00

6.90S
7.30S
6.90S
27.00
7.00S
25.00
5.80S
25.90S
4.30S
9.70S
22.00
11.20S
7.70S
8.60S
10.00
14.60S
6.50S
12.70S
13.60S

10.60S
10.80S
12.80S
13.408
12.70S
12.008
13.90S
14.40S
18.60S

9.50S
13.308
12.20S
11.50

1.00

Total

Indicative a-t-m Vol 20.96

Dalily Information Sheets

Total

Volume
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Paris Commodity Options

Business Day
Rapeseed / Colza

Calls

Exercise
Price

27750
28000
28250
28500
28750
29000
29250
29500
29750
30000
30250
30500
30750
31000
31250
31500
31750
32000
32250
32500
32750
33000
33250
33500
33750
34000
34250
34500
34750
35000
35250
35500
35750
36000
36250
36500
36750
37000
37250
37500
37750
38000
39000
40000
41000
42000
43000
44000
45000

Opening

Trans

Fri 27 Aug 2010

Settlement

Price

78.64
76.43
74.25
72.10
69.97
67.87
65.80
63.76
61.75
59.77
57.82
55.91
54.03
52.19
50.38
48.61
46.88
45.18
43.52
41.90
40.32
38.78
37.28
35.82
34.39
33.01
31.66
30.35
29.08
27.85
27.80
27.70
25.50
23.40
22.27
21.26
20.29
19.36
18.58
17.89
17.16
16.50
14.12
12.15
10.53

9.24

8.40

7.78

7.34

Nov 11 Underlying Price

Change
+2.96

+2.93
+2.90
+2.87
+2.84
+2.81
+2.78
+2.74
+2.71
+2.67
+2.63
+2.59
+2.55
+2.51
+2.46
+2.42
+2.38
+2.33
+2.28
+2.23
+2.18
+2.14
+2.09
+2.05
+1.99
+1.95
+1.89
+1.84
+1.79
+1.74
+2.83
+3.84
+2.70
+1.63
+1.50
+1.45
+1.40
+1.36
+1.32
+1.27
+1.23
+1.19
+1.05
+0.92
+0.80
+0.71
+0.64
+0.58
+0.53

355.50

Volatility
%

19.77
19.77
19.77
19.77
19.77
19.77
19.77
19.77
19.77
19.77
19.77
19.77
19.77
19.77
19.77
19.77
19.77
19.77
19.77
19.77
19.77
19.77
19.77
19.77
19.77
19.77
19.77
19.77
19.77
19.77
20.64
21.43
20.61
19.84
19.77
19.77
19.77
19.77
19.87
20.01
20.09
20.21
20.66
21.14
21.65
22.22
23.04
23.95
24.94

Daily Lifetime

High Low High

Low

27.20S 27.20S

15.70S 15.70S

25.50

24.50

21.80

Indicative a-t-m Vol

25.50

24.50

21.80

18.35

Total

Dalily Information Sheets

Total
Volume
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Previous Business Day
Thu 26 Aug 2010
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Volume Interest Change

O OO0 00000 o oo

100

O OO 00000 o oo

100

= = =
O O O O O o o o

O OO 0O 0000000000000 0000O0O000000O0O0O0000O0O0O0000O0O0O0O0O0OO0OO0OOoOOoOOoO
O OO OO0 000000000 OoOOoOOo

O OO 0O 0000000000000 0000O0O000000O0O0O0000O0O0O0000O0O0O0O0O0OO0OO0OOoOOoOOoO

236

Time to expiry: 413 Days

Paris

21:21
Page 111



Paris Commodity Options

Business Day
Rapeseed / Colza

Calls

Exercise
Price

27750
28000
28250
28500
28750
29000
29250
29500
29750
30000
30250
30500
30750
31000
31250
31500
31750
32000
32250
32500
32750
33000
33250
33500
33750
34000
34250
34500
34750
35000
35250
35500
35750
36000
36250
36500
36750
37000
37250
37500
37750
38000
38250
38500
39000
39500
40000
41000
42000
43000
44000

Opening

Trans

Fri 27 Aug 2010

Settlement

Price

82.25
80.14
78.05
75.99
73.95
71.99
70.05
68.16
66.32
64.46
62.64
60.89
59.11
57.38
55.74
54.08
52.31
50.54
48.98
47.22
45.57
43.76
42.14
40.33
38.67
37.03
35.27
33.66
32.12
30.64
29.26
27.92
26.68
25.42
24.37
23.36
22.42
21.53
20.63
19.79
19.05
18.36
17.77
17.31
16.28
15.45
14.81
13.37
12.05
10.94

9.91

Change
+3.62

+3.75
+3.88
+4.01
+4.14
+4.29
+4.43
+4.56
+4.70
+4.83
+4.96
+5.09
+5.21
+5.32
+5.44
+5.55
+5.45
+5.28
+5.29
+5.05
+4.90
+4.52
+4.28
+3.85
+3.42
+3.04
+2.53
+2.13
+1.83
+1.54
+1.29
+1.09
+0.95
+0.73
+0.71
+0.68
+0.66
+0.65
+0.63
+0.61
+0.58
+0.57
+0.55
+0.54
+0.50
+0.48
+0.46
+0.41
+0.37
+0.34
+0.30

Volatility
%

20.32
20.32
20.32
20.32
20.32
20.37
20.41
20.48
20.56
20.58
20.61
20.67
20.67
20.70
20.76
20.79
20.70
20.58
20.61
20.45
20.36
20.14
20.03
19.76
19.58
19.41
19.12
18.92
18.74
18.58
18.47
18.36
18.29
18.19
18.21
18.23
18.27
18.32
18.34
18.39
18.48
18.58
18.74
18.96
19.29
19.70
20.19
20.91
21.53
22.17
22.73

Daily Lifetime
High Low High Low

29.60S

25.50S

21.80S

23.70S

21.708

30.70S

25.80S

27.90S

26.40S

10.90s

17.00s

15.10S
8.50S
7.50S
6.50S
5.80S
5.208

27.208

25.50S

21.80S

23.70S

21.708

27.00S

10.108

12.108

11.60S

10.908

13.508

15.10S
8.50S
7.50S
6.50S
5.80S
5.20S

Dalily Information Sheets

Total
Volume
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Paris Commodity Options
Business Day Fri 27 Aug 2010 Tho 56 aug 2050° 0
Rapeseed / Colza
Calls
Exercise Opening Settlement Volatility Daily Lifetime Total Official Open
Price Trans Price  Change % High Low High Low Volume Volume Interest Change
45000 9.11 +0.27 23.36 10.00 4.60 0 0 104 0
46000 8.39 +0.26 23.95 0 0 0 0
47000 7.88 +0.23 24.67 0 0 0 0
48000 7.46 +0.21 25.39 0 0 0 0
49000 7.17 +0.20 26.18 0 0 0 0
50000 6.96 +0.19 27.01 0 0 0 0
Total 0 52 2,250 -34
Feb 12 Underlying Price  356.00 Indicative a-t-m Vol ~ 17.46 Time to expiry: 504 Days
31750 49.17 +1.11 16.13 0 0 0 0
32000 47.79 +1.09 16.37 0 0 0 0
32250 46.40 +1.06 16.58 0 0 0 0
32500 45.02 +1.04 16.75 0 0 0 0
32750 43.72 +1.02 16.95 0 0 0 0
33000 42,26 +0.99 17.01 0 0 0 0
33250 40.85 +0.97 17.07 0 0 0 0
33500 39.46 +0.95 17.12 0 0 0 0
33750 38.18 +0.93 17.22 0 0 0 0
34000 36.87 +0.91 17.27 0 0 0 0
34250 35.59 +0.88 17.32 0 0 0 0
34500 34.33 +0.87 17.35 0 0 0 0
34750 33.08 +0.85 17.37 0 0 0 0
35000 31.88 +0.83 17.40 0 0 0 0
35250 30.73 +0.80 17.45 0 0 0 0
35500 29.57 +0.78 17.46 0 0 0 0
35750 28.45 +0.77 17.47 0 0 0 0
36000 27.39 +0.75 17.50 0 0 0 0
36250 26.33 +0.72 17.51 0 0 0 0
36500 25.33 +0.71 17.54 0 0 0 0
36750 24.47 +0.69 17.63 0 0 0 0
37000 23.64 +0.67 17.72 0 0 0 0
37250 2291 +0.65 17.85 0 0 0 0
37500 22.15 +0.63 17.95 0 0 0 0
37750 21.57 +0.62 18.13 0 0 0 0
38000 20.90 +0.60 18.26 0 0 0 0
38250 20.36 +0.58 18.44 0 0 0 0
38500 19.89 +0.57 18.65 0 0 0 0
Total 0 0 0 0
Total Calls 70 2,864 67,201 +1,724




Paris Commodity Options

Business Day
Rapeseed / Colza

Exercise Opening Settlement
Price Trans Price  Change

Nov 10 Underlying Price  373.00

23750 0.01 0.00
24000 0.01  0.00
24250 0.01  0.00
24500 0.01 0.00
24750 0.01  0.00
25000 0.01  0.00
25250 0.01 0.00
25500 0.01  0.00
25750 0.01  0.00
26000 0.01  0.00
26250 0.01  0.00
26500 0.01  0.00
26750 0.01  0.00
27000 0.01  0.00
27250 0.01  0.00
27500 0.01  0.00
27750 0.01  0.00
28000 0.01  0.00
28250 0.01  0.00
28500 0.01  0.00
28750 0.01  0.00
29000 0.01  0.00
29250 0.01 -0.01
29500 0.02 -0.01
29750 0.02 -0.02
30000 0.04 -0.02
30250 0.05 -0.03
30500 0.07 -0.04
30750 0.09 -0.06
31000 0.13 -0.07
31250 0.17 -0.09
31500 0.23 -0.12
31750 0.30 -0.15
32000 041 -0.18
32250 0.53 -0.23
32500 0.69 -0.28
32750 0.88 -0.34
33000 1.11 -0.40
33250 137 -0.48
33500 1.68 -0.55
33750 2.07 -0.65
34000 250 -0.74
34250 296 -0.85
34500 349 -0.95
34750 410 -1.05
35000 480 -1.17
35250 559 -1.29
35500 6.46 -1.42

35750 744 -1.54

Volatility
%

21.92
21.97
21.97
21.97
21.97
21.97
21.97
21.97
21.97
21.97
21.97
21.97
21.97
21.97
21.97
21.97
21.97
21.97
22.06
21.98
22.02
21.94
22.03
22.12
22.21
22.33
22.39
22.41
22.40
22.46
22.50
22.59
22.70
22.87
23.03
23.21
23.39
23.54
23.69
23.80
24.05
24.23
24.34
24.45
24.60
24.82
25.08
25.34
25.66

Fri 27 Aug 2010

Daily Lifetime
High Low High Low

Indicative a-t-m Vol ~ 27.74

0.70
11.60S
11.00s
11.70S

9.90S
14.80S

16.50S

13.90S

4.70S

2.00

3.80S
11.30S
13.80S

17.00S

16.80S
19.80S
18.30
21.00
17.10
19.80
20.00
15.00
13.70
5.70S
15.00
16.00
9.80
8.20
27.00
10.00
16.00
14.50
16.20
16.20S
17.00

15.60S

14.70

19.00

15.30

0.70
0.60
0.70
1.00
5.40S
0.20

0.20

0.20

3.00S
2.00
0.30S
11.30S
5.60S

0.30

3.30S
8.50
6.80
6.80
7.00
15.70
0.30
7.10
4.00
5.70S
2.60S
12.50
6.30S
8.20
8.80
10.00
9.60
12.60
3.60
15.00
12.00

5.90

11.00

3.50S

15.30

Dalily Information Sheets

Total
Volume
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Previous Business Day
Thu 26 Aug 2010

Official Open
Volume Interest Change

Time to expiry: 49 Days

0 5 0
0 3 0
0 0 0
0 25 0
0 45 0
0 204 0
0 0 0
0 410 0
0 0 0
0 200 0
0 0 0
0 170 0
0 40 0
0 750 0
0 100 0
0 32 0
0 0 0
0 32 0
0 0 0
0 634 0
0 24 0
0 150 0
0 21 0
0 229 0
0 5 0
0 1,909 0
0 1 0
0 7 0
0 400 0
0 1,286 0
0 5 0
0 260 0
0 20 0
0 130 0
0 20 0
0 100 0
0 22 0
0 1911 0
0 102 0
0 410 0
0 0 0
0 950 0
0 0 0
0 40 0
0 0 0
0 250 0
0 0 0
0 0 0
0 90 0
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Paris Commodity Options

Business Day
Rapeseed / Colza

Puts

Exercise
Price

36000
36250
36500
36750
37000
37250
37500
37750
38000
38250
38500
38750
39000
39250
39500
39750
40000
40250
40500
40750
41000
41250
41500
41750
42000
42250
42500
42750
43000
44000
45000

Feb 11

24250
24500
24750
25000
25250
25500
25750
26000
26250
26500
26750
27000
27250
27500
27750
28000
28250

Fri 27 Aug 2010

Opening Settlement

Trans Price  Change
8.43 -1.67
954 -1.79
10.78 -1.91
12.14 -2.03
1352 -2.15
1498 -2.26
16.47 -2.37
18.03 -2.47
19.64 -2.57
21.27 -2.67
2299 -2.77
2480 -2.85
26.61 -2.93
28.45 -3.01
30.29 -3.09
3218 -3.17
34.10 -3.23
36.08 -3.31
38.10 -3.36
40.16 -3.42
4225 -3.47
4436 -3.53
46.47 -3.58
48.57 -3.63
50.71 -3.68
52.87 -3.73
55.07 -3.77
5729 -3.81
59.52 -3.85
68.67 -3.97
78.08 -4.06

Underlying Price

0.01
0.01
0.01
0.02
0.02
0.03
0.04
0.05
0.06
0.08
0.10
0.12
0.15
0.19
0.23
0.27
0.33

375.00

0.00
-0.01
-0.01
-0.01
-0.01
-0.01
-0.01
-0.02
-0.02
-0.03
-0.03
-0.04
-0.05
-0.05
-0.06
-0.08
-0.09

Volatility
%

25.85
26.12
26.48
26.95
27.32
27.68
28.00
28.30
28.60
28.84
29.13
29.49
29.76
30.00
30.15
30.32
30.45
30.64
30.81
31.01
31.20
31.38
31.47
31.48
31.50
31.50
31.52
31.55
31.52
31.52
31.50

22.02
22.03
22.04
22.05
22.06
22.07
22.08
22.09
22.10
2211
22.12
22.13
22.14
22.15
22.16
22.17
22.18

Daily Lifetime
High Low High Low

22.30S 16.60S

22.00 22.00

Total

Indicative a-t-m Vol 24.15

4.90S 0.90

13.90S 12.50S

10.40S 7.50S

Dalily Information Sheets

Total
Volume
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Paris Commodity Options

Business Day
Rapeseed / Colza

Puts

Exercise
Price

28500
28750
29000
29250
29500
29750
30000
30250
30500
30750
31000
31250
31500
31750
32000
32250
32500
32750
33000
33250
33500
33750
34000
34250
34500
34750
35000
35250
35500
35750
36000
36250
36500
36750
37000
37250
37500
37750
38000
38250
38500
38750
39000
39250
39500
39750
40000
40250
40500
40750
41000

Opening

Trans

Fri 27 Aug 2010

Settlement

Price

0.39
0.47
0.55
0.65
0.77
0.90
1.04
121
1.39
1.60
1.83
2.09
2.36
2.68
3.03
3.40
3.81
4.28
4.78
5.33
5.92
6.55
7.22
7.95
8.72
9.53
10.39
11.31
12.21
13.28
14.33
15.44
16.69
17.96
19.39
20.87
22.43
23.94
25.60
27.36
29.00
30.68
32.45
34.24
35.99
37.84
39.67
42.00
44.37
46.69
48.76

Change
-0.11

-0.12
-0.14
-0.16
-0.18
-0.20
-0.24
-0.26
-0.30
-0.33
-0.37
-0.41
-0.46
-0.51
-0.55
-0.61
-0.66
-0.72
-0.78
-0.84
-0.91
-0.98
-1.06
-1.12
-1.20
-1.28
-1.36
-1.43
-1.51
-1.59
-1.67
-1.75
-1.83
-1.91
-1.99
-2.06
-2.14
-2.22
-2.29
-2.35
-2.42
-2.49
-2.54
-2.61
-2.67
-2.72
-2.78
-2.82
-2.86
-2.89
-2.94

Volatility
%

22.19
22.20
22.21
22.22
22.23
22.24
22.25
22.26
22.27
22.28
22.29
22.30
22.29
22.32
22.33
22.34
22.35
22.40
22.45
22.50
22.55
22.60
22.65
22.70
22.75
22.80
22.85
22.90
22.89
23.00
23.05
23.10
23.25
23.38
23.62
23.86
24.15
24.33
24.61
24.96
25.15
25.33
25.56
25.78
25.92
26.13
26.29
26.98
27.69
28.33
28.65

Daily
High Low

Lifetime
High Low

10.70S 10.70S

18.90S 18.90S
9.60S 8.70S
17.40S 7.00S
25.80 2.00
18.00 8.00S
13.60S 13.30S

8.40S 8.40S

18.40S 4.30

19.50 15.20

17.50 14.50

1430 14.30

16.70 10.50

17.00 12.70

24.00 17.40
20.40 19.30
17.60 17.60

Dalily Information Sheets

Total
Volume
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Paris Commodity Options

Business Day Fri 27 Aug 2010

Rapeseed / Colza

Puts

Exercise Opening Settlement Volatility Daily
Price Trans Price  Change % High Low
41250 50.76 -2.98 28.86

42000 56.81 -3.11 29.40

43000 64.88 -3.27 29.75

44000 7322 -341 30.02

45000 81.81 -3.54 30.28

50000 127.42  -3.97 30.85

May 11 Underlying Price  375.75

24500 0.01  0.00 16.94
24750 0.01 -0.01 16.94
25000 0.01 -0.01 16.94
25250 0.02 -0.01 16.98
25500 0.03  0.00 16.98
25750 0.03 -0.01 16.98
26000 0.04 -0.01 16.98
26250 0.05 -0.02 16.98
26500 0.07 -0.02 16.98
26750 0.08 -0.03 16.98
27000 0.10 -0.03 16.98
27250 0.13 -0.03 16.98
27500 0.15 -0.04 16.96
27750 0.19 -0.05 16.96
28000 0.23 -0.06 16.96
28250 0.28 -0.06 16.96
28500 0.33 -0.08 16.96
28750 0.40 -0.09 16.96
29000 0.47 -0.11 16.96
29250 0.56 -0.12 16.96
29500 0.66 -0.14 16.96
29750 0.78 -0.15 16.98
30000 0.92 -0.18 17.02
30250 1.08 -0.20 17.05
30500 125 -0.23 17.06
30750 144 -0.27 17.08
31000 1.67 -0.30 17.13
31250 193 -0.33 17.16
31500 225 -0.38 17.29
31750 256 -0.42 17.31
32000 2.94 -0.46 17.40
32250 335 -0.51 17.49
32500 3.79 -0.56 17.56
32750 432 -0.61 17.69
33000 489 -0.67 17.82
33250 555 -0.79 18.01
33500 6.22 -0.85 18.13
33750 6.92 -0.85 18.23
34000 7.65 -0.92 18.32
34250 8.41 -0.88 18.39
34500 9.22 -1.04 18.46

34750 1013 -1.11 18.59

Lifetime
High Low

Total

Indicative a-t-m Vol 22.03

13.90S 3.00

15.30S 15.30S
11.20S 7.80S
17.30S 17.30S
12,10 7.00

21.00 21.00

20.40S 20.40S
12.50S 12.50S
14.60S 11.50S
18.50S 18.50S
12.70S 9.90S
17.50 13.30S

20.00 12.80S

Dalily Information Sheets

Total
Volume
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Previous Business Day

Thu 26 Aug 2010

Official
Volume
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105
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Change
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+1,780

231 Days
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Paris Commodity Options

Business Day
Rapeseed / Colza

Puts

Exercise Opening Settlement
Price Trans Price  Change
35000 1111 -1.18
35250 12,20 -1.25
35500 1357 -1.14
35750 1535 -1.40
36000 1719 -1.47
36250 18.87 -1.28
36500 20.48 -1.59
36750 21.76 -1.65
37000 23.04 -1.71
37250 24.48 -1.77
37500 2520 25.75 -2.25
37750 27.58 -1.48
38000 29.01 -1.54
38250 30.51 -1.59
38500 32.06 -1.65
38750 33.73 -1.70
39000 3533 -1.76
39250 37.04 -1.81
39500 38.90 -1.86
39750 40.82 -2.28
40000 42.73 -2.67
40250 4457 -2.43
40500 46.38 -2.42
40750 48.21 -2.46
41000 50.07 -2.50
41250 51.98 -2.53
41500 53.93 -2.57
41750 56.86 -2.61
42000 57.78 -2.65
42250 59.76 -2.68
42500 61.80 -2.71
43000 65.86 -2.78
44000 7411 -291
45000 82.93 -3.01
51000 136.25 -3.52
52000 14585 -3.57

Aug 11 Underlying Price  353.50

24750 0.58 -0.08
25000 0.67 -0.10
25250 0.77 -0.11
25500 0.89 -0.12
25750 1.01 -0.14
26000 116 -0.14
26250 131 -0.17
26500 149 -0.18
26750 1.68 -0.20
27000 1.89 -0.22
27250 212 -0.24

27500 237 -0.26

Volatility
%

18.73
18.93
19.33
20.05
20.76
21.27
21.67
21.75
21.79
21.94
21.91
2231
22.36
22.42
22.50
22.65
22.72
22.85
23.07
23.33
23.55
23.69
23.79
23.87
23.96
24.06
24.19
24.28
24.34
24.42
24.55
24.74
25.01
25.63
24.10
24.16

19.77
19.77
19.77
19.77
19.77
19.77
19.77
19.77
19.77
19.77
19.77
19.77

Fri 27 Aug 2010

Daily Lifetime
High Low High Low

20.10 11.00

23.50S 20.00

23.80 23.20

18.50S 18.50

2520 25.20 2520 25.20

Indicative a-t-m Vol 20.96

Dalily Information Sheets

Total
Volume
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Paris Commodity Options

Business Day
Rapeseed / Colza

Puts

Exercise
Price

27750
28000
28250
28500
28750
29000
29250
29500
29750
30000
30250
30500
30750
31000
31250
31500
31750
32000
32250
32500
32750
33000
33250
33500
33750
34000
34250
34500
34750
35000
35250
35500
35750
36000
36250
36500
36750
37000
37250
37500
37750
38000
39000
40000
41000
42000
43000
44000
45000

Opening

Trans

Fri 27 Aug 2010

Settlement

Price

2.64
2.93
3.25
3.60
3.97
4.37
4.80
5.26
5.75
6.27
6.82
7.41
8.03
8.69
9.38
10.11
10.88
11.68
12.52
13.40
14.32
15.28
16.28
17.32
18.39
19.51
20.66
21.85
23.08
24.35
26.80
29.20
29.50
29.90
31.27
32.76
34.29
35.86
37.58
39.39
41.16
43.00
50.62
58.65
67.03
75.74
84.90
94.28
103.84

Nov 11 Underlying Price

Change
-0.29

-0.32
-0.35
-0.38
-0.41
-0.44
-0.47
-0.51
-0.54
-0.58
-0.62
-0.66
-0.70
-0.74
-0.79
-0.83
-0.87
-0.92
-0.97
-1.02
-1.07
-1.11
-1.16
-1.20
-1.26
-1.30
-1.36
-1.41
-1.46
-1.51
-0.42
+0.59
-0.55
-1.62
-1.75
-1.80
-1.85
-1.89
-1.93
-1.98
-2.02
-2.06
-2.20
-2.33
-2.45
-2.54
-2.61
-2.67
-2.72

355.50

Volatility
%

19.77
19.77
19.77
19.77
19.77
19.77
19.77
19.77
19.77
19.77
19.77
19.77
19.77
19.77
19.77
19.77
19.77
19.77
19.77
19.77
19.77
19.77
19.77
19.77
19.77
19.77
19.77
19.77
19.77
19.77
20.64
21.43
20.61
19.84
19.77
19.77
19.77
19.77
19.87
20.01
20.09
20.21
20.66
21.14
21.65
22.22
23.04
23.95
24.94

Daily
High Low

Indicative a-t-m Vol

Lifetime
High Low

18.35

Total

Dalily Information Sheets

Total
Volume
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Previous Business Day
Thu 26 Aug 2010

Official Open
Volume Interest Change

O OO 0O 0000000000000 0000O0O000000O0O0O0000O0O0O0000O0O0O0O0O0OO0OO0OOoOOoOOoO
O OO 0O 0000000000000 000O0O0O000000O0O0O0000O0O0O0000O0O0O0O0O0O0OO0OOoOOoOOoO
O OO 0O 0000000000000 0000O0O000000O0O0O0000O0O0O0000O0O0O0O0O0OO0OO0OOoOOoOOoO

Time to expiry: 413 Days
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Paris Commodity Options

Business Day Fri 27 Aug 2010

Rapeseed / Colza

Puts

Exercise Opening Settlement Volatility Daily Lifetime
Price Trans Price  Change % High Low High Low
27750 4.25 +2.12 20.32 6.20S 6.20S
28000 4.64 +2.25 20.32

28250 5.05 +2.38 20.32

28500 549 +2.51 20.32

28750 5.95 +2.64 20.32

29000 6.49 +2.79 20.37 12.60S 9.50S
29250 7.05 +2.93 20.41

29500 7.66 +3.06 20.48

29750 8.32 +3.20 20.56

30000 8.96 +3.33 20.58 12.20S 12.20S
30250 9.64 +3.46 20.61

30500 10.39 +3.59 20.67

30750 11.11 +3.71 20.67

31000 11.88 +3.82 20.70

31250 12.74 +3.94 20.76

31500 13.58 +4.05 20.79 11.00S 11.00S
31750 14.31 +3.95 20.70

32000 15.04 +3.78 20.58 10.50S 10.50S
32250 15.98 +3.79 20.61

32500 16.72 +3.55 20.45

32750 17.57 +3.40 20.36

33000 18.26 +3.02 20.14

33250 19.14 +2.78 20.03

33500 19.83 +2.35 19.76

33750 20.67 +1.92 19.58

34000 2153 +1.54 19.41 23.30 23.30
34250 22.27 +1.03 19.12

34500 23.16 +0.63 18.92

34750 2412 +0.33 18.74

35000 25.14 +0.04 18.58

35250 26.26 -0.21 18.47

35500 27.42 -041 18.36

35750 28.68 -0.55 18.29

36000 29.92 -0.77 18.19

36250 31.37 -0.79 18.21

36500 32.86 -0.82 18.23

36750 3442 -0.84 18.27

37000 36.03 -0.85 18.32

37250 37.63 -0.87 18.34

37500 39.29 -0.89 18.39

37750 41.05 -0.92 18.48

38000 42.86 -0.93 18.58

38250 44,77 -0.95 18.74

38500 46.81 -0.96 18.96

39000 50.78 -1.00 19.29

39500 5495 -1.02 19.70

40000 59.31 -1.04 20.19

41000 67.87 -1.09 20.91

42000 76.55 -1.13 21.53

43000 85.44 -1.16 22.17

44000 94.41 -1.20 22.73

Dalily Information Sheets

Total
Volume
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Previous Business Day

Thu 26 Aug 2010

Official
Volume
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Dalily Information Sheets
Paris

21:21

Paris Commodity Options
Business Day Fri 27 Aug 2010 Tho 56 aug 2050° 0
Rapeseed / Colza
Puts
Exercise Opening Settlement Volatility Daily Lifetime Total Official Open
Price Trans Price  Change % High Low High Low Volume Volume Interest Change
45000 103.61 -1.23 23.36 0 0 0 0
46000 112.89 -1.24 23.95 0 0 0 0
47000 122.38 -1.27 24.67 0 0 0 0
48000 13196 -1.29 25.39 0 0 0 0
49000 141.67 -1.30 26.18 0 0 0 0
50000 151.46 -1.31 27.01 0 0 0 0
Total 0 50 835 +50
Feb 12 Underlying Price  356.00 Indicative a-t-m Vol ~ 17.46 Time to expiry: 504 Days
31750 10.67 -0.39 16.13 0 0 0 0
32000 11.79 -0.41 16.37 0 0 0 0
32250 1290 -0.44 16.58 0 0 0 0
32500 14.02 -0.46 16.75 0 0 0 0
32750 15.22 -0.48 16.95 0 0 0 0
33000 16.26 -0.51 17.01 0 0 0 0
33250 17.35 -0.53 17.07 0 0 0 0
33500 18.46 -0.55 17.12 0 0 0 0
33750 19.68 -0.57 17.22 0 0 0 0
34000 20.87 -0.59 17.27 0 0 0 0
34250 22.09 -0.62 17.32 0 0 0 0
34500 23.33 -0.63 17.35 0 0 0 0
34750 24.58 -0.65 17.37 0 0 0 0
35000 25.88 -0.67 17.40 0 0 0 0
35250 27.23 -0.70 17.45 0 0 0 0
35500 28.57 -0.72 17.46 0 0 0 0
35750 29.95 -0.73 17.47 0 0 0 0
36000 3139 -0.75 17.50 0 0 0 0
36250 32.83 -0.78 17.51 0 0 0 0
36500 3433 -0.79 17.54 0 0 0 0
36750 3597 -0.81 17.63 0 0 0 0
37000 37.64 -0.83 17.72 0 0 0 0
37250 39.41 -0.85 17.85 0 0 0 0
37500 41.15 -0.87 17.95 0 0 0 0
37750 43.07 -0.88 18.13 0 0 0 0
38000 4490 -0.90 18.26 0 0 0 0
38250 46.86 -0.92 18.44 0 0 0 0
38500 48.89 -0.93 18.65 0 0 0 0
Total 0 0 0 0

Total Puts 250 2,290 27,802 +2,270



