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Outstanding Contract's Evolution - By Participants

Market: Future USD

22/jun 23/jun

Participant Net Position
Long Long

Financial Institutions 300.662 308.415 (7.753) || 306.499 319.110 (12.611) (4.858)
Banks 246.971 307.675 (60.704) | 252.838 318.445 (65.607) (4.903)
Brokers & Dealers 391 520 (129) 361 440 (79) 50
Other 53.300 220 53.080 53.300 225 53.075 (5)

Institutional Investor 129.124 141.174 (12.050) || 132.352 146.918 (14.566) (2.516)
Domestic 129.124 141.174 (12.050) || 132.352 146.918 (14.566) (2.516)

Nonresident Investor 195.523 170.815 24.708 195.431 163.644 31.787 7.079

Corporations 17.815 23.710 (5.895) 33.250 38.850 (5.600) 295

Individuals 1.575 585 990 1.475 485 990 0

Grand Total 644.699 669.007 24.308
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The information contained herein is for informational purposes only and is not to be construed as an offer or solicitation for the sale of securities. While the accuracy or completeness of
the information contained can not be guaranteed by the author or Liquidez DTVM, it is believed to be accurate and reliable at the time of publication and care was taken in its preparation. Economic Area:
The opinions expressed are those of the author and not necessarily those of Liquidez DTVM, and/or officers, directors, employees or its affiliates. This information is not intended to be a 55 (11) 3077-2342
research report nor an analysis of any company. It should not be relied upon for making investment decisions.



T bgc liquidez

24-Jun-10  08:51
Outstanding Contract's Evolution - By Participants
Delta Open Interest
23/6/2010
22/6/2010
21/6/2010
18/6/2010
17/6/2010
16/6/2010
15/6/2010
14/6/2010
11/6/2010
10/6/2010
9/6/2010
8/6/2010
7/6/2010
4/6/2010
2/6/2010
31/5
28/5/2010
27/5/2010
‘ ‘ ‘ ‘ ‘ __26/5/2010 ]
(300.000) (250.000) (200.000) (150.000) (100.000) (50.000)
uDelta Open Interest
Position Evolution - By Participan
400.000 Net Positio olutio y Participants
300.000
200.000 -y VAN
100.000 +-\—pd-—7" N
0 = VA A N
(100.000 %&sﬁs%wgus senng
(200.000) FEESATEIS2TooCT 222 ET
(300.000) v ML —T_Hlii L\ TRASRR
(400.000) M
(500.000) .
(600.000)
e=—Banks ====Nonresident Investor Institutional Investor
US Dollar Future - First Expire
2.600,00
2.500,00 2.473,50
2.400,00 /JL‘L
2.300,00 AW A
WA
2.200,00 WV "\,
2.100,00 .}\‘
2.000,00 A
1.900,00 I\ A
1.800,00 WWMVAWA_MV
1.700,00
160000 +—m—F"—7—7F—F—F—F———F————
SRS SRR RS RS IS <SSO 00O QQQQQ Q
S S e
AW k,\,\\ ﬂ,\o,\«\ Q\W\ o b\«\Q\ ARARARA fb\ ) \\’{"’\6’\\’4\\\’\9\\@\’:\3’\\ o \w\ AR \,,,\«\ o x\'»\ \
Close

The information contained herein is for informational purposes only and is not to be construed as an offer or solicitation for the sale of securities. While the accuracy or completeness of

the information contained can not be guaranteed by the author or Liquidez DTVM, it is believed to be accurate and reliable at the time of publication and care was taken in its preparation.

The opinions expressed are those of the author and not necessarily those of Liquidez DTVM, and/or officers, directors, employees or its affiliates. This information is not intended to be a
research report nor an analysis of any company. It should not be relied upon for making investment decisions.
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