
Currency Future Detailed Turnover
Date 05/12/2007

Buy/ Contract Foreign ValueNumber of

Sell ValueSize in RandPriceContract Contracts

Dec 2007 $ / R Currency Future

Sell  10  10,000.00 $ / R 14/12/2007 Currency Future  1,000 6.8540  68,540.00 

Buy  10  10,000.00 $ / R 14/12/2007 Currency Future  1,000 6.8540  68,540.00 

Buy  21  21,000.00 $ / R 14/12/2007 Currency Future  1,000 6.7985  142,768.50 

Sell  21  21,000.00 $ / R 14/12/2007 Currency Future  1,000 6.7985  142,768.50 

Total $ / R Currency Future  62  62,000.00  422,617.00 

Mar 2008 $ / R Currency Future

Buy  2  2,000.00 $ / R 17/03/2008 Currency Future  1,000 6.9100  13,820.00 

Sell  2  2,000.00 $ / R 17/03/2008 Currency Future  1,000 6.9100  13,820.00 

Buy  3  3,000.00 $ / R 17/03/2008 Currency Future  1,000 6.9200  20,760.00 

Sell  3  3,000.00 $ / R 17/03/2008 Currency Future  1,000 6.9200  20,760.00 

Buy  5  5,000.00 $ / R 17/03/2008 Currency Future  1,000 6.9100  34,550.00 

Sell  5  5,000.00 $ / R 17/03/2008 Currency Future  1,000 6.9100  34,550.00 

Sell  21  21,000.00 $ / R 17/03/2008 Currency Future  1,000 6.9580  146,118.00 

Buy  21  21,000.00 $ / R 17/03/2008 Currency Future  1,000 6.9580  146,118.00 

Sell  150  150,000.00 $ / R 17/03/2008 Currency Future  1,000 6.9510  1,042,650.00 

Buy  150  150,000.00 $ / R 17/03/2008 Currency Future  1,000 6.9510  1,042,650.00 

Total $ / R Currency Future  362  362,000.00  2,515,796.00 

Jun 2008 £ / R Currency Future

Buy  63  63,000.00 £ / R 13/06/2008 Currency Future  1,000 14.4825  912,397.50 

Sell  63  63,000.00 £ / R 13/06/2008 Currency Future  1,000 14.4825  912,397.50 

Total £ / R Currency Future  126  126,000.00  1,824,795.00 
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Jun 2008 € / R Currency Future

Buy  88  88,000.00 € / R 13/06/2008 Currency Future  1,000 10.3850  913,880.00 

Sell  88  88,000.00 € / R 13/06/2008 Currency Future  1,000 10.3850  913,880.00 

Total € / R Currency Future  176  176,000.00  1,827,760.00 

 726,000.00 Grand Total for Currency Future Detailed Turnover  726  6,590,968.00 
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