
Currency Future Detailed Turnover
Date 24/12/2008

Buy/ Contract Foreign ValueNumber of

Sell ValueSize in RandPriceContract Contracts

Mar 2009 $ / R Currency Future

Buy  3  3,000.00 $ / R 16/03/2009 Currency Future  1,000 9.8247  29,474.10 

Sell  3  3,000.00 $ / R 16/03/2009 Currency Future  1,000 9.8247  29,474.10 

Buy  6  6,000.00 $ / R 16/03/2009 Currency Future  1,000 9.8245  58,947.00 

Sell  6  6,000.00 $ / R 16/03/2009 Currency Future  1,000 9.8245  58,947.00 

Buy  10  10,000.00 $ / R 16/03/2009 Currency Future  1,000 9.8600  98,600.00 

Sell  10  10,000.00 $ / R 16/03/2009 Currency Future  1,000 9.8600  98,600.00 

Buy  10  10,000.00 $ / R 16/03/2009 Currency Future  1,000 9.8000  98,000.00 

Sell  10  10,000.00 $ / R 16/03/2009 Currency Future  1,000 9.8000  98,000.00 

Buy  10  10,000.00 $ / R 16/03/2009 Currency Future  1,000 9.8000  98,000.00 

Sell  10  10,000.00 $ / R 16/03/2009 Currency Future  1,000 9.8000  98,000.00 

Buy  10  10,000.00 $ / R 16/03/2009 Currency Future  1,000 9.8347  98,347.00 

Sell  10  10,000.00 $ / R 16/03/2009 Currency Future  1,000 9.8347  98,347.00 

Buy  10  10,000.00 $ / R 16/03/2009 Currency Future  1,000 9.8497  98,497.00 

Sell  10  10,000.00 $ / R 16/03/2009 Currency Future  1,000 9.8497  98,497.00 

Sell  10  10,000.00 $ / R 16/03/2009 Currency Future  1,000 9.8707  98,707.00 

Buy  10  10,000.00 $ / R 16/03/2009 Currency Future  1,000 9.8707  98,707.00 

Buy  20  20,000.00 $ / R 16/03/2009 Currency Future  1,000 9.8497  196,994.00 

Sell  20  20,000.00 $ / R 16/03/2009 Currency Future  1,000 9.8497  196,994.00 

Buy  23  23,000.00 $ / R 16/03/2009 Currency Future  1,000 9.8500  226,550.00 

Sell  23  23,000.00 $ / R 16/03/2009 Currency Future  1,000 9.8500  226,550.00 

Buy  100  100,000.00 $ / R 16/03/2009 Currency Future  1,000 9.8600  986,000.00 

Sell  100  100,000.00 $ / R 16/03/2009 Currency Future  1,000 9.8600  986,000.00 

Sell  2,300  2,300,000.00 $ / R 16/03/2009 Currency Future  1,000 9.8625  22,683,750.00 

Buy  2,300  2,300,000.00 $ / R 16/03/2009 Currency Future  1,000 9.8625  22,683,750.00 

Total $ / R Currency Future  5,024  5,024,000.00  49,543,732.20 
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Mar 2009 £ / R Currency Future

Sell  3  3,000.00 £ / R 16/03/2009 Currency Future  1,000 14.5000  43,500.00 

Buy  3  3,000.00 £ / R 16/03/2009 Currency Future  1,000 14.5000  43,500.00 

Buy  22  22,000.00 £ / R 16/03/2009 Currency Future  1,000 14.5000  319,000.00 

Sell  22  22,000.00 £ / R 16/03/2009 Currency Future  1,000 14.5000  319,000.00 

Buy  100  100,000.00 £ / R 16/03/2009 Currency Future  1,000 14.5000  1,450,000.00 

Sell  100  100,000.00 £ / R 16/03/2009 Currency Future  1,000 14.5000  1,450,000.00 

Total £ / R Currency Future  250  250,000.00  3,625,000.00 

 5,274,000.00 Grand Total for Currency Future Detailed Turnover  5,274  53,168,732.20 
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