
Currency Future Detailed Turnover
Date 12/05/2008

Buy/ Contract Foreign ValueNumber of

Sell ValueSize in RandPriceContract Contracts

Jun 2008 $ / R Currency Future

Sell  1  1,000.00 $ / R 13/06/2008 Currency Future  1,000 7.7100  7,710.00 

Buy  1  1,000.00 $ / R 13/06/2008 Currency Future  1,000 7.7100  7,710.00 

Sell  1  1,000.00 $ / R 13/06/2008 Currency Future  1,000 7.7270  7,727.00 

Buy  1  1,000.00 $ / R 13/06/2008 Currency Future  1,000 7.7270  7,727.00 

Sell  1  1,000.00 $ / R 13/06/2008 Currency Future  1,000 7.7270  7,727.00 

Buy  1  1,000.00 $ / R 13/06/2008 Currency Future  1,000 7.7270  7,727.00 

Sell  4  4,000.00 $ / R 13/06/2008 Currency Future  1,000 7.7330  30,932.00 

Buy  4  4,000.00 $ / R 13/06/2008 Currency Future  1,000 7.7330  30,932.00 

Sell  5  5,000.00 $ / R 13/06/2008 Currency Future  1,000 7.7270  38,635.00 

Buy  5  5,000.00 $ / R 13/06/2008 Currency Future  1,000 7.7270  38,635.00 

Sell  5  5,000.00 $ / R 13/06/2008 Currency Future  1,000 7.7165  38,582.50 

Buy  5  5,000.00 $ / R 13/06/2008 Currency Future  1,000 7.7165  38,582.50 

Sell  7  7,000.00 $ / R 13/06/2008 Currency Future  1,000 7.7355  54,148.50 

Buy  7  7,000.00 $ / R 13/06/2008 Currency Future  1,000 7.7355  54,148.50 

Sell  10  10,000.00 $ / R 13/06/2008 Currency Future  1,000 7.7185  77,185.00 

Buy  10  10,000.00 $ / R 13/06/2008 Currency Future  1,000 7.7185  77,185.00 

Buy  20  20,000.00 $ / R 13/06/2008 Currency Future  1,000 7.7200  154,400.00 

Sell  20  20,000.00 $ / R 13/06/2008 Currency Future  1,000 7.7200  154,400.00 

Sell  64  64,000.00 $ / R 13/06/2008 Currency Future  1,000 7.7550  496,320.00 

Buy  64  64,000.00 $ / R 13/06/2008 Currency Future  1,000 7.7550  496,320.00 

Buy  5,000  5,000,000.00 $ / R 13/06/2008 Currency Future  1,000 7.7325  38,662,500.00 

Sell  5,000  5,000,000.00 $ / R 13/06/2008 Currency Future  1,000 7.7325  38,662,500.00 

Buy  5,000  5,000,000.00 $ / R 13/06/2008 Currency Future  1,000 7.7350  38,675,000.00 

Sell  5,000  5,000,000.00 $ / R 13/06/2008 Currency Future  1,000 7.7350  38,675,000.00 

Sell  5,000  5,000,000.00 $ / R 13/06/2008 Currency Future  1,000 7.7425  38,712,500.00 

Buy  5,000  5,000,000.00 $ / R 13/06/2008 Currency Future  1,000 7.7425  38,712,500.00 

Sell  5,000  5,000,000.00 $ / R 13/06/2008 Currency Future  1,000 7.7450  38,725,000.00 
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Buy  5,000  5,000,000.00 $ / R 13/06/2008 Currency Future  1,000 7.7450  38,725,000.00 

Buy  10,000  10,000,000.00 $ / R 13/06/2008 Currency Future  1,000 7.7557  77,557,000.00 

Sell  10,000  10,000,000.00 $ / R 13/06/2008 Currency Future  1,000 7.7557  77,557,000.00 

Total $ / R Currency Future  60,236  60,236,000.00  466,490,734.00 

Jun 2008 € / R Currency Future

Sell  2  2,000.00 € / R 13/06/2008 Currency Future  1,000 11.9000  23,800.00 

Buy  2  2,000.00 € / R 13/06/2008 Currency Future  1,000 11.9000  23,800.00 

Sell  5  5,000.00 € / R 13/06/2008 Currency Future  1,000 11.9395  59,697.50 

Buy  5  5,000.00 € / R 13/06/2008 Currency Future  1,000 11.9395  59,697.50 

Total € / R Currency Future  14  14,000.00  166,995.00 

 60,250,000.00 Grand Total for Currency Future Detailed Turnover  60,250  466,657,729.00 
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