
Currency Future Detailed Turnover
Date 07/01/2009

Buy/ Contract Foreign ValueNumber of

Sell ValueSize in RandPriceContract Contracts

Mar 2009 $ / R Currency Future

Buy  5  5,000.00 $ / R 16/03/2009 Currency Future  1,000 9.4510  47,255.00 

Sell  5  5,000.00 $ / R 16/03/2009 Currency Future  1,000 9.4510  47,255.00 

Sell  6  6,000.00 $ / R 16/03/2009 Currency Future  1,000 9.5925  57,555.00 

Buy  6  6,000.00 $ / R 16/03/2009 Currency Future  1,000 9.5925  57,555.00 

Sell  7  7,000.00 $ / R 16/03/2009 Currency Future  1,000 9.5389  66,772.30 

Buy  7  7,000.00 $ / R 16/03/2009 Currency Future  1,000 9.5389  66,772.30 

Sell  10  10,000.00 $ / R 16/03/2009 Currency Future  1,000 9.5400  95,400.00 

Buy  10  10,000.00 $ / R 16/03/2009 Currency Future  1,000 9.5400  95,400.00 

Buy  10  10,000.00 $ / R 16/03/2009 Currency Future  1,000 9.5324  95,324.00 

Sell  10  10,000.00 $ / R 16/03/2009 Currency Future  1,000 9.5324  95,324.00 

Sell  15  15,000.00 $ / R 16/03/2009 Currency Future  1,000 9.5500  143,250.00 

Buy  15  15,000.00 $ / R 16/03/2009 Currency Future  1,000 9.5500  143,250.00 

Sell  18  18,000.00 $ / R 16/03/2009 Currency Future  1,000 9.5700  172,260.00 

Buy  18  18,000.00 $ / R 16/03/2009 Currency Future  1,000 9.5700  172,260.00 

Sell  25  25,000.00 $ / R 16/03/2009 Currency Future  1,000 9.5122  237,805.00 

Buy  25  25,000.00 $ / R 16/03/2009 Currency Future  1,000 9.5122  237,805.00 

Buy  40  40,000.00 $ / R 16/03/2009 Currency Future  1,000 9.5170  380,680.00 

Sell  40  40,000.00 $ / R 16/03/2009 Currency Future  1,000 9.5170  380,680.00 

Sell  45  45,000.00 $ / R 16/03/2009 Currency Future  1,000 9.5228  428,526.00 

Buy  45  45,000.00 $ / R 16/03/2009 Currency Future  1,000 9.5228  428,526.00 

Buy  50  50,000.00 $ / R 16/03/2009 Currency Future  1,000 9.4510  472,550.00 

Sell  50  50,000.00 $ / R 16/03/2009 Currency Future  1,000 9.4510  472,550.00 

Sell  173  173,000.00 $ / R 16/03/2009 Currency Future  1,000 9.5250  1,647,825.00 

Buy  173  173,000.00 $ / R 16/03/2009 Currency Future  1,000 9.5250  1,647,825.00 

Sell  2,000  2,000,000.00 $ / R 16/03/2009 Currency Future  1,000 9.5650  19,130,000.00 

Buy  2,000  2,000,000.00 $ / R 16/03/2009 Currency Future  1,000 9.5650  19,130,000.00 

Sell  2,000  2,000,000.00 $ / R 16/03/2009 Currency Future  1,000 9.5459  19,091,800.00 
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Buy  2,000  2,000,000.00 $ / R 16/03/2009 Currency Future  1,000 9.5459  19,091,800.00 

Total $ / R Currency Future  8,808  8,808,000.00  84,134,004.60 

Mar 2009 £ / R Currency Future

Sell  1  1,000.00 £ / R 16/03/2009 Currency Future  1,000 14.3622  14,362.20 

Buy  1  1,000.00 £ / R 16/03/2009 Currency Future  1,000 14.3622  14,362.20 

Sell  2  2,000.00 £ / R 16/03/2009 Currency Future  1,000 14.4500  28,900.00 

Buy  2  2,000.00 £ / R 16/03/2009 Currency Future  1,000 14.4500  28,900.00 

Sell  5  5,000.00 £ / R 16/03/2009 Currency Future  1,000 14.2800  71,400.00 

Buy  5  5,000.00 £ / R 16/03/2009 Currency Future  1,000 14.2800  71,400.00 

Sell  15  15,000.00 £ / R 16/03/2009 Currency Future  1,000 14.4000  216,000.00 

Buy  15  15,000.00 £ / R 16/03/2009 Currency Future  1,000 14.4000  216,000.00 

Sell  20  20,000.00 £ / R 16/03/2009 Currency Future  1,000 14.3000  286,000.00 

Buy  20  20,000.00 £ / R 16/03/2009 Currency Future  1,000 14.3000  286,000.00 

Sell  250  250,000.00 £ / R 16/03/2009 Currency Future  1,000 14.2185  3,554,625.00 

Buy  250  250,000.00 £ / R 16/03/2009 Currency Future  1,000 14.2185  3,554,625.00 

Total £ / R Currency Future  586  586,000.00  8,342,574.40 

Mar 2009 € / R Currency Future

Sell  10  10,000.00 € / R 16/03/2009 Currency Future  1,000 13.0343  130,343.00 

Buy  10  10,000.00 € / R 16/03/2009 Currency Future  1,000 13.0343  130,343.00 

Sell  10  10,000.00 € / R 16/03/2009 Currency Future  1,000 13.1172  131,172.00 

Buy  10  10,000.00 € / R 16/03/2009 Currency Future  1,000 13.1172  131,172.00 

Total € / R Currency Future  40  40,000.00  523,030.00 

Mar 2009 ZAAD / R Currency Future

Sell  25  25,000.00 ZAAD 16/03/2009 Currency Future  1,000 6.8700  171,750.00 

Buy  25  25,000.00 ZAAD 16/03/2009 Currency Future  1,000 6.8700  171,750.00 

Total ZAAD Currency Future  50  50,000.00  343,500.00 

Sep 2009 $ / R Currency Future

Buy  10  10,000.00 $ / R 14/09/2009 Currency Future  1,000 9.8978  98,978.00 

Sell  10  10,000.00 $ / R 14/09/2009 Currency Future  1,000 9.8978  98,978.00 

Total $ / R Currency Future  20  20,000.00  197,956.00 

 9,504,000.00 Grand Total for Currency Future Detailed Turnover  9,504  93,541,065.00 
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