
Currency Future Detailed Turnover
Date: 11/12/2009

Buy/ Contract Foreign ValueNumber of

Sell ValueSize in RandContractsContract Price

$ / RDec 2009

Sell  2  2,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5355  15,071.00 

Buy  2  2,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5429  15,085.80 

Buy  2  2,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5355  15,071.00 

Sell  2  2,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5429  15,085.80 

Buy  4  4,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5328  30,131.20 

Buy  4  4,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5328  30,131.20 

Sell  4  4,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5328  30,131.20 

Sell  4  4,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5328  30,131.20 

Sell  5  5,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5418  37,709.00 

Sell  5  5,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5418  37,709.00 

Sell  5  5,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.4828  37,414.00 

Sell  5  5,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.4828  37,414.00 

Sell  5  5,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.4640  37,320.00 

Buy  5  5,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.4828  37,414.00 

Sell  5  5,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.4828  37,414.00 

Buy  5  5,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.4640  37,320.00 
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Sell  6  6,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5380  45,228.00 

Buy  10  10,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5525  75,525.00 

Sell  10  10,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5525  75,525.00 

Sell  12  12,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5200  90,240.00 

Buy  12  12,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5200  90,240.00 

Sell  15  15,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5418  113,127.00 

Sell  15  15,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5429  113,143.50 

Buy  18  18,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.4628  134,330.40 

Sell  18  18,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.4628  134,330.40 

Sell  20  20,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5380  150,760.00 

Sell  20  20,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5380  150,760.00 

Sell  20  20,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5380  150,760.00 

Buy  20  20,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5452  150,904.00 

Buy  20  20,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5452  150,904.00 

Buy  20  20,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5452  150,904.00 

Sell  20  20,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5452  150,904.00 

Sell  20  20,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5452  150,904.00 

Sell  20  20,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5452  150,904.00 

Buy  20  20,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.4700  149,400.00 

Sell  20  20,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.4700  149,400.00 

Sell  20  20,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5429  150,858.00 

Sell  20  20,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5429  150,858.00 

Sell  22  22,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5380  165,836.00 

Sell  25  25,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5380  188,450.00 

Buy  26  26,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5328  195,852.80 

Sell  26  26,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5328  195,852.80 

Sell  30  30,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5380  226,140.00 

Buy  30  30,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5328  225,984.00 
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Buy/ Contract Foreign ValueNumber of

Sell ValueSize in RandContractsContract Price

Sell  30  30,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.4628  223,884.00 

Sell  30  30,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.4628  223,884.00 

Sell  30  30,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5328  225,984.00 

Sell  31  31,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.4828  231,966.80 

Sell  35  35,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5418  263,963.00 

Buy  40  40,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5328  301,312.00 

Buy  40  40,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5328  301,312.00 

Sell  40  40,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5429  301,716.00 

Sell  40  40,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5429  301,716.00 

Sell  40  40,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5328  301,312.00 

Sell  40  40,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5328  301,312.00 

Sell  43  43,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5418  324,297.40 

Sell  43  43,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5418  324,297.40 

Sell  45  45,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5380  339,210.00 

Sell  50  50,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5418  377,090.00 

Sell  50  50,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5418  377,090.00 

Buy  50  50,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5445  377,225.00 

Sell  50  50,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5380  376,900.00 

Sell  50  50,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.4828  374,140.00 

Buy  50  50,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5103  375,515.00 

Sell  50  50,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5103  375,515.00 

Sell  50  50,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.4628  373,140.00 

Sell  50  50,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5429  377,145.00 

Buy  68  68,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.4618  507,402.40 

Sell  68  68,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.4618  507,402.40 
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Sell  70  70,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5380  527,660.00 

Buy  91  91,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.4828  680,934.80 

Sell  100  100,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5418  754,180.00 

Sell  100  100,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5380  753,800.00 

Sell  100  100,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5380  753,800.00 

Sell  102  102,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.4628  761,205.60 

Buy  110  110,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5328  828,608.00 

Sell  110  110,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5328  828,608.00 

Sell  120  120,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5429  905,148.00 

Sell  123  123,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5429  927,776.70 

Sell  150  150,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5418  1,131,270.00 

Buy  150  150,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5328  1,129,920.00 

Sell  150  150,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5328  1,129,920.00 

Sell  174  174,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5429  1,312,464.60 

Sell  198  198,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.4628  1,477,634.40 

Buy  200  200,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5445  1,508,900.00 

Sell  200  200,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5418  1,508,360.00 

Sell  200  200,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5380  1,507,600.00 

Sell  233  233,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.4628  1,738,832.40 

Sell  250  250,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5445  1,886,125.00 

Buy  250  250,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5180  1,879,500.00 

Sell  250  250,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5180  1,879,500.00 

Buy  256  256,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5103  1,922,636.80 

Sell  256  256,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5103  1,922,636.80 

Sell  300  300,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5380  2,261,400.00 

Sell  350  350,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5429  2,640,015.00 

Buy  476  476,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.4618  3,551,816.80 

Sell  476  476,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.4618  3,551,816.80 
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Buy/ Contract Foreign ValueNumber of

Sell ValueSize in RandContractsContract Price

Buy  500  500,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5315  3,765,750.00 

Sell  500  500,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5315  3,765,750.00 

Sell  520  520,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5429  3,922,308.00 

Sell  550  550,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5380  4,145,900.00 

Sell  600  600,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.4628  4,477,680.00 

Buy  696  696,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5418  5,249,092.80 

Sell  700  700,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5380  5,276,600.00 

Buy  747  747,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 67.0000  50,049,000.00 

Sell  747  747,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 67.0000  50,049,000.00 

Buy  950  950,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.4700  7,096,500.00 

Sell  950  950,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.4700  7,096,500.00 

Sell  1,000  1,000,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5429  7,542,900.00 

Buy  1,243  1,243,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.4628  9,276,260.40 

Buy  1,350  1,350,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5429  10,182,915.00 

Sell  1,500  1,500,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5380  11,307,000.00 

Buy  1,500  1,500,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5380  11,307,000.00 

Buy  2,258  2,258,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5380  17,020,804.00 

Buy  2,500  2,500,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5103  18,775,750.00 

Sell  2,500  2,500,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5103  18,775,750.00 

Sell  3,200  3,200,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5429  24,137,280.00 

Buy  4,322  4,322,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5429  32,600,413.80 

Buy  5,000  5,000,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5544  37,772,000.00 

Sell  5,000  5,000,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5544  37,772,000.00 

Sell  6,000  6,000,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5380  45,228,000.00 

Buy  6,000  6,000,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5380  45,228,000.00 
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Buy  28,400  28,400,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5429  214,218,360.00 

Sell  28,400  28,400,000.00 $ / R 14/12/2009   Foreign Exchange Future 1,000 7.5429  214,218,360.00 

Total $ / R Foreign Exchange Future  114,890  114,890,000.00  954,792,252.40 

£ / RDec 2009

Buy  1  1,000.00 £ / R 14/12/2009   Foreign Exchange Future 1,000 12.3006  12,300.60 

Sell  1  1,000.00 £ / R 14/12/2009   Foreign Exchange Future 1,000 12.3006  12,300.60 

Sell  5  5,000.00 £ / R 14/12/2009   Foreign Exchange Future 1,000 12.1825  60,912.50 

Buy  5  5,000.00 £ / R 14/12/2009   Foreign Exchange Future 1,000 12.1825  60,912.50 

Sell  10  10,000.00 £ / R 14/12/2009   Foreign Exchange Future 1,000 12.3046  123,046.00 

Buy  10  10,000.00 £ / R 14/12/2009   Foreign Exchange Future 1,000 12.3050  123,050.00 

Sell  10  10,000.00 £ / R 14/12/2009   Foreign Exchange Future 1,000 12.3050  123,050.00 

Sell  10  10,000.00 £ / R 14/12/2009   Foreign Exchange Future 1,000 12.2947  122,947.00 

Buy  10  10,000.00 £ / R 14/12/2009   Foreign Exchange Future 1,000 12.2947  122,947.00 

Buy  15  15,000.00 £ / R 14/12/2009   Foreign Exchange Future 1,000 12.3006  184,509.00 

Sell  15  15,000.00 £ / R 14/12/2009   Foreign Exchange Future 1,000 12.3006  184,509.00 

Sell  50  50,000.00 £ / R 14/12/2009   Foreign Exchange Future 1,000 12.3046  615,230.00 

Sell  65  65,000.00 £ / R 14/12/2009   Foreign Exchange Future 1,000 12.3046  799,799.00 

Buy  78  78,000.00 £ / R 14/12/2009   Foreign Exchange Future 1,000 12.1830  950,274.00 

Sell  78  78,000.00 £ / R 14/12/2009   Foreign Exchange Future 1,000 12.1830  950,274.00 

Sell  156  156,000.00 £ / R 14/12/2009   Foreign Exchange Future 1,000 12.3046  1,919,517.60 

Buy  158  158,000.00 £ / R 14/12/2009   Foreign Exchange Future 1,000 12.1772  1,923,997.60 

Sell  158  158,000.00 £ / R 14/12/2009   Foreign Exchange Future 1,000 12.1772  1,923,997.60 

Sell  200  200,000.00 £ / R 14/12/2009   Foreign Exchange Future 1,000 12.3046  2,460,920.00 

Buy  481  481,000.00 £ / R 14/12/2009   Foreign Exchange Future 1,000 12.3046  5,918,512.60 

Total £ / R Foreign Exchange Future  1,516  1,516,000.00  18,593,006.60 

€ / RDec 2009

Sell  5  5,000.00 € / R 14/12/2009   Foreign Exchange Future 1,000 11.1042  55,521.00 
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Buy/ Contract Foreign ValueNumber of

Sell ValueSize in RandContractsContract Price

Sell  5  5,000.00 € / R 14/12/2009   Foreign Exchange Future 1,000 11.0215  55,107.50 

Buy  5  5,000.00 € / R 14/12/2009   Foreign Exchange Future 1,000 11.0215  55,107.50 

Sell  5  5,000.00 € / R 14/12/2009   Foreign Exchange Future 1,000 11.1036  55,518.00 

Sell  9  9,000.00 € / R 14/12/2009   Foreign Exchange Future 1,000 11.1042  99,937.80 

Sell  9  9,000.00 € / R 14/12/2009   Foreign Exchange Future 1,000 11.1036  99,932.40 

Sell  10  10,000.00 € / R 14/12/2009   Foreign Exchange Future 1,000 11.1042  111,042.00 

Sell  10  10,000.00 € / R 14/12/2009   Foreign Exchange Future 1,000 11.1042  111,042.00 

Sell  13  13,000.00 € / R 14/12/2009   Foreign Exchange Future 1,000 11.0290  143,377.00 

Sell  15  15,000.00 € / R 14/12/2009   Foreign Exchange Future 1,000 11.1042  166,563.00 

Sell  20  20,000.00 € / R 14/12/2009   Foreign Exchange Future 1,000 11.1042  222,084.00 

Sell  20  20,000.00 € / R 14/12/2009   Foreign Exchange Future 1,000 11.1042  222,084.00 

Sell  20  20,000.00 € / R 14/12/2009   Foreign Exchange Future 1,000 11.1036  222,072.00 

Sell  20  20,000.00 € / R 14/12/2009   Foreign Exchange Future 1,000 11.1036  222,072.00 

Sell  30  30,000.00 € / R 14/12/2009   Foreign Exchange Future 1,000 11.1042  333,126.00 

Sell  45  45,000.00 € / R 14/12/2009   Foreign Exchange Future 1,000 11.1036  499,662.00 

Sell  50  50,000.00 € / R 14/12/2009   Foreign Exchange Future 1,000 11.0192  550,960.00 

Buy  86  86,000.00 € / R 14/12/2009   Foreign Exchange Future 1,000 11.0169  947,453.40 

Sell  86  86,000.00 € / R 14/12/2009   Foreign Exchange Future 1,000 11.0169  947,453.40 

Buy  99  99,000.00 € / R 14/12/2009   Foreign Exchange Future 1,000 11.1036  1,099,256.40 

Sell  100  100,000.00 € / R 14/12/2009   Foreign Exchange Future 1,000 11.0290  1,102,900.00 

Buy  113  113,000.00 € / R 14/12/2009   Foreign Exchange Future 1,000 11.0290  1,246,277.00 

Sell  140  140,000.00 € / R 14/12/2009   Foreign Exchange Future 1,000 11.1042  1,554,588.00 

Sell  180  180,000.00 € / R 14/12/2009   Foreign Exchange Future 1,000 11.1042  1,998,756.00 

Buy  250  250,000.00 € / R 14/12/2009   Foreign Exchange Future 1,000 11.1221  2,780,525.00 

Sell  250  250,000.00 € / R 14/12/2009   Foreign Exchange Future 1,000 11.1221  2,780,525.00 
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Sell  425  425,000.00 € / R 14/12/2009   Foreign Exchange Future 1,000 11.0192  4,683,160.00 

Sell  440  440,000.00 € / R 14/12/2009   Foreign Exchange Future 1,000 11.1042  4,885,848.00 

Buy  879  879,000.00 € / R 14/12/2009   Foreign Exchange Future 1,000 11.1042  9,760,591.80 

Sell  1,200  1,200,000.00 € / R 14/12/2009   Foreign Exchange Future 1,000 11.0927  13,311,240.00 

Buy  1,200  1,200,000.00 € / R 14/12/2009   Foreign Exchange Future 1,000 11.0927  13,311,240.00 

Sell  2,216  2,216,000.00 € / R 14/12/2009   Foreign Exchange Future 1,000 11.0192  24,418,547.20 

Buy  2,691  2,691,000.00 € / R 14/12/2009   Foreign Exchange Future 1,000 11.0192  29,652,667.20 

Total € / R Foreign Exchange Future  10,646  10,646,000.00  117,706,236.60 

AU$ / RDec 2009

Buy  200  200,000.00 AU$ / R 14/12/2009   Foreign Exchange Future 1,000 6.8919  1,378,380.00 

Sell  200  200,000.00 AU$ / R 14/12/2009   Foreign Exchange Future 1,000 6.8919  1,378,380.00 

Buy  800  800,000.00 AU$ / R 14/12/2009   Foreign Exchange Future 1,000 6.8508  5,480,640.00 

Sell  800  800,000.00 AU$ / R 14/12/2009   Foreign Exchange Future 1,000 6.8508  5,480,640.00 

Sell  1,600  1,600,000.00 AU$ / R 14/12/2009   Foreign Exchange Future 1,000 6.9120  11,059,200.00 

Buy  1,600  1,600,000.00 AU$ / R 14/12/2009   Foreign Exchange Future 1,000 6.9120  11,059,200.00 

Total AU$ / R Foreign Exchange Future  5,200  5,200,000.00  35,836,440.00 

$ / RMar 2010

Sell  1  1,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6390  7,639.00 

Buy  2  2,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6800  15,360.00 

Sell  2  2,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6390  15,278.00 

Sell  2  2,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6800  15,360.00 

Sell  3  3,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6600  22,980.00 

Sell  3  3,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6200  22,860.00 

Buy  3  3,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6390  22,917.00 

Sell  3  3,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6390  22,917.00 

Buy  3  3,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6390  22,917.00 

Sell  3  3,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6050  22,815.00 
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Buy/ Contract Foreign ValueNumber of

Sell ValueSize in RandContractsContract Price

Buy  3  3,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6200  22,860.00 

Buy  3  3,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6600  22,980.00 

Sell  4  4,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6730  30,692.00 

Sell  4  4,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6730  30,692.00 

Buy  4  4,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6730  30,692.00 

Buy  4  4,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6730  30,692.00 

Buy  5  5,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6830  38,415.00 

Buy  5  5,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6830  38,415.00 

Buy  5  5,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6233  38,116.50 

Buy  5  5,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6233  38,116.50 

Sell  5  5,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6233  38,116.50 

Buy  5  5,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6233  38,116.50 

Sell  5  5,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6950  38,475.00 

Buy  5  5,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6950  38,475.00 

Buy  6  6,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6780  46,068.00 

Sell  10  10,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6600  76,600.00 

Buy  10  10,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6655  76,655.00 

Sell  10  10,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6501  76,501.00 

Buy  10  10,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6600  76,600.00 

Sell  10  10,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6655  76,655.00 

Buy  10  10,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6501  76,501.00 

Buy  15  15,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6830  115,245.00 

Buy  15  15,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6822  115,233.00 

Buy  20  20,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6780  153,560.00 

Buy  20  20,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6780  153,560.00 
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Buy  20  20,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6780  153,560.00 

Sell  20  20,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6669  153,338.00 

Sell  20  20,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6669  153,338.00 

Sell  20  20,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6669  153,338.00 

Buy  20  20,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6669  153,338.00 

Buy  20  20,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6669  153,338.00 

Buy  20  20,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6669  153,338.00 

Buy  20  20,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6700  153,400.00 

Sell  20  20,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6700  153,400.00 

Buy  20  20,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6822  153,644.00 

Buy  20  20,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6822  153,644.00 

Sell  21  21,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6550  160,755.00 

Buy  21  21,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6550  160,755.00 

Buy  22  22,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6780  168,916.00 

Buy  25  25,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6780  191,950.00 

Sell  25  25,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6825  192,062.50 

Sell  25  25,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6300  190,750.00 

Buy  25  25,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6300  190,750.00 

Sell  25  25,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6300  190,750.00 

Buy  25  25,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6300  190,750.00 

Buy  25  25,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6825  192,062.50 

Sell  26  26,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6730  199,498.00 

Buy  26  26,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6730  199,498.00 

Buy  30  30,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6780  230,340.00 

Sell  30  30,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6730  230,190.00 

Buy  30  30,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6036  228,108.00 

Buy  30  30,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6036  228,108.00 

Sell  30  30,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6136  228,408.00 
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Buy  30  30,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6136  228,408.00 

Sell  30  30,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6136  228,408.00 

Buy  30  30,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6136  228,408.00 

Buy  30  30,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6900  230,700.00 

Buy  30  30,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6730  230,190.00 

Sell  30  30,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6900  230,700.00 

Buy  31  31,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6233  236,322.30 

Buy  35  35,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6830  268,905.00 

Sell  40  40,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6730  306,920.00 

Sell  40  40,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6730  306,920.00 

Buy  40  40,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6822  307,288.00 

Buy  40  40,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6822  307,288.00 

Buy  40  40,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6730  306,920.00 

Buy  40  40,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6730  306,920.00 

Buy  43  43,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6830  330,369.00 

Buy  43  43,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6830  330,369.00 

Buy  45  45,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6780  345,510.00 

Sell  47  47,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6050  357,435.00 

Buy  50  50,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6890  384,450.00 

Buy  50  50,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6550  382,750.00 

Buy  50  50,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6830  384,150.00 

Sell  50  50,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6700  383,500.00 

Buy  50  50,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6830  384,150.00 

Buy  50  50,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6780  383,900.00 

Sell  50  50,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6890  384,450.00 
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Buy  50  50,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6233  381,165.00 

Sell  50  50,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6516  382,580.00 

Buy  50  50,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6516  382,580.00 

Buy  50  50,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6036  380,180.00 

Sell  50  50,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6136  380,680.00 

Buy  50  50,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6136  380,680.00 

Sell  50  50,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6550  382,750.00 

Buy  50  50,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6050  380,250.00 

Buy  50  50,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6822  384,110.00 

Sell  68  68,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6033  517,024.40 

Buy  68  68,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6033  517,024.40 

Buy  70  70,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6780  537,460.00 

Buy  80  80,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6685  613,480.00 

Sell  80  80,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6685  613,480.00 

Sell  91  91,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6233  693,720.30 

Buy  100  100,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6830  768,300.00 

Buy  100  100,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6827  768,270.00 

Buy  100  100,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6780  767,800.00 

Buy  100  100,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6780  767,800.00 

Sell  100  100,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6827  768,270.00 

Buy  102  102,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6036  775,567.20 

Sell  102  102,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6136  776,587.20 

Buy  102  102,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6136  776,587.20 

Sell  110  110,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6730  844,030.00 

Buy  110  110,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6730  844,030.00 

Buy  120  120,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6822  921,864.00 

Buy  123  123,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6822  944,910.60 

Sell  127  127,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6843  975,906.10 
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Buy  127  127,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6843  975,906.10 

Buy  133  133,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6800  1,021,440.00 

Sell  133  133,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6800  1,021,440.00 

Buy  150  150,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6830  1,152,450.00 

Sell  150  150,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6730  1,150,950.00 

Buy  150  150,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6730  1,150,950.00 

Buy  174  174,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6822  1,336,702.80 

Buy  198  198,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6036  1,505,512.80 

Sell  198  198,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6136  1,507,492.80 

Buy  198  198,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6136  1,507,492.80 

Sell  200  200,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6700  1,534,000.00 

Buy  200  200,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6830  1,536,600.00 

Buy  200  200,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6780  1,535,600.00 

Buy  233  233,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6036  1,771,638.80 

Sell  233  233,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6136  1,773,968.80 

Buy  233  233,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6136  1,773,968.80 

Buy  250  250,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6700  1,917,500.00 

Sell  250  250,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6600  1,915,000.00 

Buy  250  250,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6600  1,915,000.00 

Sell  256  256,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6516  1,958,809.60 

Buy  256  256,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6516  1,958,809.60 

Buy  300  300,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6780  2,303,400.00 

Sell  300  300,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6186  2,285,580.00 

Buy  300  300,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6186  2,285,580.00 

Sell  335  335,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6595  2,565,932.50 
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Buy  335  335,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6595  2,565,932.50 

Sell  500  500,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6753  3,837,650.00 

Buy  500  500,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6753  3,837,650.00 

Buy  520  520,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6822  3,994,744.00 

Buy  550  550,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6780  4,222,900.00 

Buy  600  600,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6036  4,562,160.00 

Sell  600  600,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6136  4,568,160.00 

Buy  600  600,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6136  4,568,160.00 

Sell  696  696,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6830  5,347,368.00 

Buy  700  700,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6780  5,374,600.00 

Sell  747  747,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 308.0000  230,076,000.00 

Buy  747  747,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 308.0000  230,076,000.00 

Sell  950  950,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6050  7,224,750.00 

Buy  950  950,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6050  7,224,750.00 

Sell  1,000  1,000,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6952  7,695,200.00 

Buy  1,000  1,000,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6644  7,664,400.00 

Buy  1,000  1,000,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6952  7,695,200.00 

Sell  1,000  1,000,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6644  7,664,400.00 

Sell  1,243  1,243,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6036  9,451,274.80 

Buy  1,500  1,500,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6770  11,515,500.00 

Sell  1,500  1,500,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6770  11,515,500.00 

Sell  2,258  2,258,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6780  17,336,924.00 

Sell  2,500  2,500,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6516  19,129,000.00 

Buy  2,500  2,500,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6516  19,129,000.00 

Buy  3,000  3,000,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6476  22,942,800.00 

Sell  3,000  3,000,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6476  22,942,800.00 

Buy  3,200  3,200,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6822  24,583,040.00 

Sell  4,322  4,322,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6822  33,202,468.40 
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Buy  6,000  6,000,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6770  46,062,000.00 

Sell  6,000  6,000,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6770  46,062,000.00 

Sell  28,400  28,400,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6797  218,103,480.00 

Buy  28,400  28,400,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.6797  218,103,480.00 

Total $ / R Foreign Exchange Future  116,426  116,426,000.00  1,341,813,835.80 

£ / RMar 2010

Buy  5  5,000.00 £ / R 15/03/2010   Foreign Exchange Future 1,000 12.4042  62,021.00 

Sell  5  5,000.00 £ / R 15/03/2010   Foreign Exchange Future 1,000 12.4042  62,021.00 

Buy  10  10,000.00 £ / R 15/03/2010   Foreign Exchange Future 1,000 12.5152  125,152.00 

Sell  10  10,000.00 £ / R 15/03/2010   Foreign Exchange Future 1,000 12.4025  124,025.00 

Buy  10  10,000.00 £ / R 15/03/2010   Foreign Exchange Future 1,000 12.4025  124,025.00 

Buy  10  10,000.00 £ / R 15/03/2010   Foreign Exchange Future 1,000 12.5055  125,055.00 

Sell  10  10,000.00 £ / R 15/03/2010   Foreign Exchange Future 1,000 12.5055  125,055.00 

Sell  15  15,000.00 £ / R 15/03/2010   Foreign Exchange Future 1,000 12.5205  187,807.50 

Buy  15  15,000.00 £ / R 15/03/2010   Foreign Exchange Future 1,000 12.5205  187,807.50 

Buy  50  50,000.00 £ / R 15/03/2010   Foreign Exchange Future 1,000 12.5152  625,760.00 

Buy  65  65,000.00 £ / R 15/03/2010   Foreign Exchange Future 1,000 12.5152  813,488.00 

Sell  78  78,000.00 £ / R 15/03/2010   Foreign Exchange Future 1,000 12.4154  968,401.20 

Buy  78  78,000.00 £ / R 15/03/2010   Foreign Exchange Future 1,000 12.4154  968,401.20 

Buy  156  156,000.00 £ / R 15/03/2010   Foreign Exchange Future 1,000 12.5152  1,952,371.20 

Sell  158  158,000.00 £ / R 15/03/2010   Foreign Exchange Future 1,000 12.4020  1,959,516.00 

Buy  158  158,000.00 £ / R 15/03/2010   Foreign Exchange Future 1,000 12.4020  1,959,516.00 

Buy  200  200,000.00 £ / R 15/03/2010   Foreign Exchange Future 1,000 12.5152  2,503,040.00 

Sell  481  481,000.00 £ / R 15/03/2010   Foreign Exchange Future 1,000 12.5152  6,019,811.20 

Sell  484  484,000.00 £ / R 15/03/2010   Foreign Exchange Future 1,000 12.4138  6,008,279.20 
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Buy  484  484,000.00 £ / R 15/03/2010   Foreign Exchange Future 1,000 12.4138  6,008,279.20 

Buy  800  800,000.00 £ / R 15/03/2010   Foreign Exchange Future 1,000 12.5050  10,004,000.00 

Sell  800  800,000.00 £ / R 15/03/2010   Foreign Exchange Future 1,000 12.5050  10,004,000.00 

Total £ / R Foreign Exchange Future  4,082  4,082,000.00  50,917,832.20 

€ / RMar 2010

Buy  5  5,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 11.2975  56,487.50 

Buy  5  5,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 11.3066  56,533.00 

Buy  9  9,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 11.2975  101,677.50 

Buy  9  9,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 11.3066  101,759.40 

Buy  10  10,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 11.2975  112,975.00 

Buy  10  10,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 11.2975  112,975.00 

Sell  10  10,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 11.2125  112,125.00 

Buy  10  10,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 11.2125  112,125.00 

Buy  13  13,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 11.2340  146,042.00 

Buy  15  15,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 11.2975  169,462.50 

Buy  20  20,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 11.2975  225,950.00 

Buy  20  20,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 11.2975  225,950.00 

Buy  20  20,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 11.3066  226,132.00 

Buy  20  20,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 11.3066  226,132.00 

Sell  25  25,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 11.2982  282,455.00 

Buy  30  30,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 11.2975  338,925.00 

Sell  40  40,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 11.2245  448,980.00 

Buy  40  40,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 11.2245  448,980.00 

Buy  45  45,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 11.3066  508,797.00 

Sell  50  50,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 11.2982  564,910.00 

Sell  50  50,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 11.2982  564,910.00 

Buy  50  50,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 11.2252  561,260.00 

Sell  86  86,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 11.2230  965,178.00 
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Buy  86  86,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 11.2230  965,178.00 

Sell  99  99,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 11.3066  1,119,353.40 

Buy  100  100,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 11.2340  1,123,400.00 

Sell  113  113,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 11.2340  1,269,442.00 

Buy  125  125,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 11.2982  1,412,275.00 

Buy  140  140,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 11.2975  1,581,650.00 

Buy  180  180,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 11.2975  2,033,550.00 

Sell  356  356,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 11.2517  4,005,605.20 

Buy  356  356,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 11.2517  4,005,605.20 

Buy  425  425,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 11.2252  4,770,710.00 

Buy  440  440,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 11.2975  4,970,900.00 

Sell  500  500,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 11.2543  5,627,150.00 

Buy  500  500,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 11.2543  5,627,150.00 

Sell  500  500,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 11.2643  5,632,150.00 

Buy  500  500,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 11.2643  5,632,150.00 

Sell  879  879,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 11.2975  9,930,502.50 

Sell  1,000  1,000,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 11.3087  11,308,700.00 

Buy  1,000  1,000,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 11.3087  11,308,700.00 

Sell  1,000  1,000,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 11.3100  11,310,000.00 

Buy  1,000  1,000,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 11.3100  11,310,000.00 

Buy  1,200  1,200,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 11.2924  13,550,880.00 

Sell  1,200  1,200,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 11.2924  13,550,880.00 

Sell  2,216  2,216,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 11.2352  24,897,203.20 

Buy  2,216  2,216,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 11.2352  24,897,203.20 

Buy  2,216  2,216,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 11.2252  24,875,043.20 
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Sell  2,691  2,691,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 11.2252  30,207,013.20 

Total € / R Foreign Exchange Future  21,630  21,630,000.00  243,593,115.00 

AU$ / RMar 2010

Sell  4  4,000.00 AU$ / R 15/03/2010   Foreign Exchange Future 1,000 6.9635  27,854.00 

Buy  4  4,000.00 AU$ / R 15/03/2010   Foreign Exchange Future 1,000 6.9635  27,854.00 

Sell  200  200,000.00 AU$ / R 15/03/2010   Foreign Exchange Future 1,000 6.9594  1,391,880.00 

Buy  200  200,000.00 AU$ / R 15/03/2010   Foreign Exchange Future 1,000 6.9594  1,391,880.00 

Sell  800  800,000.00 AU$ / R 15/03/2010   Foreign Exchange Future 1,000 6.9187  5,534,960.00 

Buy  800  800,000.00 AU$ / R 15/03/2010   Foreign Exchange Future 1,000 6.9187  5,534,960.00 

Buy  1,600  1,600,000.00 AU$ / R 15/03/2010   Foreign Exchange Future 1,000 6.9681  11,148,960.00 

Sell  1,600  1,600,000.00 AU$ / R 15/03/2010   Foreign Exchange Future 1,000 6.9681  11,148,960.00 

Total AU$ / R Foreign Exchange Future  5,208  5,208,000.00  36,207,308.00 

$ / RJun 2010

Sell  18  18,000.00 $ / R 14/06/2010   Foreign Exchange Future 1,000 7.7383  139,289.40 

Buy  18  18,000.00 $ / R 14/06/2010   Foreign Exchange Future 1,000 7.7383  139,289.40 

Buy  350  350,000.00 $ / R 14/06/2010   Foreign Exchange Future 1,000 7.8202  2,737,070.00 

Sell  476  476,000.00 $ / R 14/06/2010   Foreign Exchange Future 1,000 7.7403  3,684,382.80 

Buy  476  476,000.00 $ / R 14/06/2010   Foreign Exchange Future 1,000 7.7403  3,684,382.80 

Buy  1,000  1,000,000.00 $ / R 14/06/2010   Foreign Exchange Future 1,000 7.8202  7,820,200.00 

Sell  1,350  1,350,000.00 $ / R 14/06/2010   Foreign Exchange Future 1,000 7.8202  10,557,270.00 

Sell  5,000  5,000,000.00 $ / R 14/06/2010   Foreign Exchange Future 1,000 7.8260  39,130,000.00 

Buy  5,000  5,000,000.00 $ / R 14/06/2010   Foreign Exchange Future 1,000 7.8260  39,130,000.00 

Total $ / R Foreign Exchange Future  13,688  13,688,000.00  107,021,884.40 

£ / RSep 2010

Sell  1  1,000.00 £ / R 13/09/2010   Foreign Exchange Future 1,000 12.9447  12,944.70 

Buy  1  1,000.00 £ / R 13/09/2010   Foreign Exchange Future 1,000 12.9447  12,944.70 
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Buy/ Contract Foreign ValueNumber of

Sell ValueSize in RandContractsContract Price

Total £ / R Foreign Exchange Future  2  2,000.00  25,889.40 

$ / RDec 2010

Sell  2  2,000.00 $ / R 13/12/2010   Foreign Exchange Future 1,000 8.0877  16,175.40 

Buy  2  2,000.00 $ / R 13/12/2010   Foreign Exchange Future 1,000 8.0877  16,175.40 

Total $ / R Foreign Exchange Future  4  4,000.00  32,350.80 

 293,292,000.00 Grand Total for Currency Future Detailed Turnover  293,292  2,906,540,151.20 
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