
Currency Future Detailed Turnover
Date: 05/01/2010

Buy/ Contract Foreign ValueNumber of

Sell ValueSize in RandContractsContract Price

$ / RMar 2010

Sell  1  1,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3710  7,371.00 

Sell  1  1,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3650  7,365.00 

Buy  1  1,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3600  7,360.00 

Sell  1  1,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3600  7,360.00 

Buy  1  1,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3650  7,365.00 

Buy  1  1,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3710  7,371.00 

Sell  1  1,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3800  7,380.00 

Buy  1  1,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3800  7,380.00 

Sell  2  2,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.4120  14,824.00 

Sell  2  2,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.4000  14,800.00 

Sell  2  2,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3950  14,790.00 

Buy  2  2,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3601  14,720.20 

Buy  2  2,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.4120  14,824.00 

Buy  2  2,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3950  14,790.00 

Buy  2  2,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.4000  14,800.00 

Buy  2  2,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3602  14,720.40 
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Sell  2  2,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3602  14,720.40 

Sell  2  2,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3601  14,720.20 

Buy  2  2,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3600  14,720.00 

Sell  2  2,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3600  14,720.00 

Sell  2  2,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3601  14,720.20 

Buy  2  2,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3601  14,720.20 

Buy  3  3,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3601  22,080.30 

Sell  3  3,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3601  22,080.30 

Sell  4  4,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3850  29,540.00 

Buy  4  4,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3850  29,540.00 

Buy  4  4,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3600  29,440.00 

Sell  4  4,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3600  29,440.00 

Buy  4  4,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3601  29,440.40 

Sell  4  4,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3601  29,440.40 

Buy  4  4,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3600  29,440.00 

Sell  4  4,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3600  29,440.00 

Buy  5  5,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3695  36,847.50 

Sell  5  5,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.4100  37,050.00 

Sell  5  5,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.4120  37,060.00 

Sell  5  5,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3695  36,847.50 

Buy  5  5,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.4100  37,050.00 

Buy  5  5,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.4120  37,060.00 

Buy  5  5,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.4100  37,050.00 

Sell  5  5,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.4100  37,050.00 

Buy  5  5,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3850  36,925.00 

Sell  5  5,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3600  36,800.00 

Buy  5  5,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3675  36,837.50 

Sell  5  5,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3675  36,837.50 
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Buy/ Contract Foreign ValueNumber of

Sell ValueSize in RandContractsContract Price

Sell  7  7,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.4145  51,901.50 

Buy  7  7,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.4145  51,901.50 

Sell  8  8,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.4100  59,280.00 

Buy  8  8,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.4100  59,280.00 

Buy  10  10,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3715  73,715.00 

Sell  10  10,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.4100  74,100.00 

Sell  10  10,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3955  73,955.00 

Sell  10  10,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.4150  74,150.00 

Sell  10  10,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.4100  74,100.00 

Sell  10  10,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3635  73,635.00 

Sell  10  10,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3635  73,635.00 

Sell  10  10,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3640  73,640.00 

Sell  10  10,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.4090  74,090.00 

Sell  10  10,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3715  73,715.00 

Buy  10  10,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3635  73,635.00 

Buy  10  10,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3635  73,635.00 

Buy  10  10,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3955  73,955.00 

Buy  10  10,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3640  73,640.00 

Buy  10  10,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.4105  74,105.00 

Buy  10  10,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.4100  74,100.00 

Buy  10  10,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.4150  74,150.00 

Buy  10  10,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.4100  74,100.00 

Buy  10  10,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3875  73,875.00 

Buy  10  10,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.4090  74,090.00 

Sell  10  10,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3600  73,600.00 
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Sell  12  12,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3970  88,764.00 

Buy  12  12,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3970  88,764.00 

Buy  14  14,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3600  103,040.00 

Sell  14  14,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3750  103,250.00 

Buy  14  14,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3750  103,250.00 

Sell  14  14,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3600  103,040.00 

Sell  15  15,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3866  110,799.00 

Sell  15  15,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3850  110,775.00 

Sell  15  15,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.4250  111,375.00 

Sell  15  15,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3610  110,415.00 

Sell  15  15,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3710  110,565.00 

Buy  15  15,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3710  110,565.00 

Buy  15  15,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3850  110,775.00 

Buy  15  15,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.4250  111,375.00 

Buy  15  15,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3610  110,415.00 

Sell  16  16,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3600  117,760.00 

Buy  16  16,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3600  117,760.00 

Sell  16  16,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3600  117,760.00 

Sell  17  17,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.4020  125,834.00 

Buy  17  17,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.4020  125,834.00 

Sell  18  18,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3750  132,750.00 

Buy  18  18,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3750  132,750.00 

Sell  18  18,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3750  132,750.00 

Buy  18  18,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3750  132,750.00 

Sell  19  19,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3800  140,220.00 

Buy  19  19,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3800  140,220.00 

Sell  20  20,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.4125  148,250.00 

Sell  20  20,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.4100  148,200.00 
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Buy/ Contract Foreign ValueNumber of

Sell ValueSize in RandContractsContract Price

Sell  20  20,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3710  147,420.00 

Sell  20  20,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3710  147,420.00 

Buy  20  20,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3710  147,420.00 

Sell  20  20,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3800  147,600.00 

Buy  20  20,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3800  147,600.00 

Buy  20  20,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3800  147,600.00 

Sell  20  20,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3800  147,600.00 

Buy  20  20,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.4100  148,200.00 

Buy  20  20,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.4125  148,250.00 

Sell  20  20,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3600  147,200.00 

Buy  20  20,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3600  147,200.00 

Buy  20  20,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3710  147,420.00 

Sell  24  24,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3600  176,640.00 

Sell  25  25,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3536  183,840.00 

Sell  25  25,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.4105  185,262.50 

Sell  25  25,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3710  184,275.00 

Buy  25  25,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3536  183,840.00 

Buy  25  25,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3710  184,275.00 

Buy  25  25,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.4105  185,262.50 

Sell  30  30,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.4154  222,462.00 

Buy  30  30,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.4154  222,462.00 

Buy  30  30,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3595  220,785.00 

Sell  30  30,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.4110  222,330.00 

Sell  30  30,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3595  220,785.00 

Buy  30  30,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.4110  222,330.00 
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Sell  32  32,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3600  235,520.00 

Sell  33  33,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3600  242,880.00 

Sell  35  35,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3695  257,932.50 

Buy  35  35,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3695  257,932.50 

Sell  40  40,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3640  294,560.00 

Buy  40  40,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3640  294,560.00 

Sell  50  50,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3618  368,090.00 

Buy  50  50,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3592  367,960.00 

Buy  50  50,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3677  368,385.00 

Buy  50  50,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3618  368,090.00 

Sell  50  50,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3592  367,960.00 

Sell  50  50,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3677  368,385.00 

Buy  50  50,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3695  368,475.00 

Sell  50  50,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3900  369,500.00 

Sell  50  50,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3635  368,175.00 

Sell  50  50,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.4010  370,050.00 

Sell  50  50,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3695  368,475.00 

Buy  50  50,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3795  368,975.00 

Sell  50  50,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3795  368,975.00 

Buy  50  50,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3900  369,500.00 

Buy  50  50,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.4010  370,050.00 

Buy  50  50,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3635  368,175.00 

Sell  55  55,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.4191  408,050.50 

Sell  55  55,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.4191  408,050.50 

Buy  55  55,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.4091  407,500.50 

Sell  55  55,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.4091  407,500.50 

Buy  60  60,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3600  441,600.00 

Buy  60  60,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3600  441,600.00 
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Sell  60  60,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3700  442,200.00 

Buy  60  60,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3700  442,200.00 

Sell  80  80,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3715  589,720.00 

Buy  80  80,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3715  589,720.00 

Buy  100  100,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3600  736,000.00 

Buy  100  100,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3700  737,000.00 

Buy  100  100,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3700  737,000.00 

Buy  100  100,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3636  736,360.00 

Buy  100  100,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3936  739,360.00 

Buy  100  100,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3556  735,560.00 

Sell  100  100,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3556  735,560.00 

Sell  100  100,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3626  736,260.00 

Sell  100  100,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3636  736,360.00 

Sell  100  100,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3936  739,360.00 

Sell  100  100,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.4159  741,590.00 

Buy  100  100,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3626  736,260.00 

Buy  100  100,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.4159  741,590.00 

Sell  100  100,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3500  735,000.00 

Sell  100  100,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3600  736,000.00 

Buy  100  100,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.4200  742,000.00 

Buy  100  100,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3500  735,000.00 

Sell  130  130,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3750  958,750.00 

Sell  130  130,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3950  961,350.00 

Sell  130  130,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3650  957,450.00 

Sell  130  130,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3715  958,295.00 
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Sell  165  165,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.4100  1,222,650.00 

Buy  165  165,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.4100  1,222,650.00 

Buy  200  200,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.4005  1,480,100.00 

Sell  200  200,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3700  1,474,000.00 

Buy  200  200,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3700  1,474,000.00 

Sell  200  200,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3700  1,474,000.00 

Sell  200  200,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3846  1,476,920.00 

Sell  200  200,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3571  1,471,420.00 

Sell  200  200,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3721  1,474,420.00 

Buy  200  200,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3571  1,471,420.00 

Buy  200  200,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3721  1,474,420.00 

Sell  200  200,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.4005  1,480,100.00 

Buy  200  200,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3846  1,476,920.00 

Buy  227  227,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3600  1,670,720.00 

Sell  227  227,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3600  1,670,720.00 

Sell  279  279,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 163.0000  45,477,000.00 

Buy  279  279,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 163.0000  45,477,000.00 

Sell  340  340,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3577  2,501,618.00 

Buy  340  340,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3577  2,501,618.00 

Sell  400  400,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3820  2,952,800.00 

Buy  400  400,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3820  2,952,800.00 

Sell  400  400,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.4195  2,967,800.00 

Buy  400  400,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.4195  2,967,800.00 

Buy  520  520,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3767  3,835,884.00 

Sell  747  747,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 150.0000  112,050,000.00 

Buy  747  747,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 150.0000  112,050,000.00 

Sell  1,000  1,000,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.4056  7,405,600.00 

Buy  1,000  1,000,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.4056  7,405,600.00 
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Sell  1,000  1,000,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3900  7,390,000.00 

Buy  1,000  1,000,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.4016  7,401,600.00 

Buy  1,000  1,000,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3900  7,390,000.00 

Sell  1,000  1,000,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.4016  7,401,600.00 

Sell  2,000  2,000,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3575  14,715,000.00 

Buy  2,000  2,000,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3575  14,715,000.00 

Buy  2,500  2,500,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3374  18,343,500.00 

Sell  2,500  2,500,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3374  18,343,500.00 

Sell  3,000  3,000,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3575  22,072,500.00 

Buy  3,000  3,000,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.3575  22,072,500.00 

Buy  8,000  8,000,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 227.2900  1,818,320,000.00 

Sell  8,000  8,000,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 227.2900  1,818,320,000.00 

Sell  10,000  10,000,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.4011  74,011,000.00 

Buy  10,000  10,000,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 7.4011  74,011,000.00 

Sell  12,000  12,000,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 35.0600  420,720,000.00 

Buy  12,000  12,000,000.00 $ / R 15/03/2010   Foreign Exchange Future 1,000 35.0600  420,720,000.00 

Total $ / R Foreign Exchange Future  94,106  94,106,000.00  5,177,388,337.00 

£ / RMar 2010

Sell  5  5,000.00 £ / R 15/03/2010   Foreign Exchange Future 1,000 11.8500  59,250.00 

Buy  5  5,000.00 £ / R 15/03/2010   Foreign Exchange Future 1,000 11.8500  59,250.00 

Sell  8  8,000.00 £ / R 15/03/2010   Foreign Exchange Future 1,000 11.8200  94,560.00 

Buy  8  8,000.00 £ / R 15/03/2010   Foreign Exchange Future 1,000 11.8200  94,560.00 

Sell  10  10,000.00 £ / R 15/03/2010   Foreign Exchange Future 1,000 11.8105  118,105.00 

Buy  10  10,000.00 £ / R 15/03/2010   Foreign Exchange Future 1,000 11.8105  118,105.00 

Buy  20  20,000.00 £ / R 15/03/2010   Foreign Exchange Future 1,000 11.8826  237,652.00 
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Sell  20  20,000.00 £ / R 15/03/2010   Foreign Exchange Future 1,000 11.9000  238,000.00 

Sell  20  20,000.00 £ / R 15/03/2010   Foreign Exchange Future 1,000 11.8826  237,652.00 

Buy  20  20,000.00 £ / R 15/03/2010   Foreign Exchange Future 1,000 11.9000  238,000.00 

Buy  100  100,000.00 £ / R 15/03/2010   Foreign Exchange Future 1,000 11.8831  1,188,310.00 

Sell  100  100,000.00 £ / R 15/03/2010   Foreign Exchange Future 1,000 11.8831  1,188,310.00 

Sell  100  100,000.00 £ / R 15/03/2010   Foreign Exchange Future 1,000 11.8645  1,186,450.00 

Buy  100  100,000.00 £ / R 15/03/2010   Foreign Exchange Future 1,000 11.8645  1,186,450.00 

Total £ / R Foreign Exchange Future  526  526,000.00  6,244,654.00 

€ / RMar 2010

Sell  2  2,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 10.6550  21,310.00 

Sell  2  2,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 10.6977  21,395.40 

Sell  2  2,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 10.6980  21,396.00 

Sell  2  2,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 10.6987  21,397.40 

Buy  2  2,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 10.6450  21,290.00 

Sell  2  2,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 10.6450  21,290.00 

Buy  2  2,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 10.6400  21,280.00 

Sell  2  2,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 10.6400  21,280.00 

Sell  3  3,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 10.6500  31,950.00 

Sell  3  3,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 10.6450  31,935.00 

Buy  3  3,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 10.6450  31,935.00 

Sell  4  4,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 10.7050  42,820.00 

Sell  5  5,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 10.6520  53,260.00 

Buy  5  5,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 10.6563  53,281.50 

Sell  5  5,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 10.6900  53,450.00 

Buy  5  5,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 10.6520  53,260.00 

Buy  5  5,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 10.6900  53,450.00 

Sell  5  5,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 10.6563  53,281.50 

Buy  6  6,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 10.6816  64,089.60 
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Buy/ Contract Foreign ValueNumber of

Sell ValueSize in RandContractsContract Price

Sell  6  6,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 10.6816  64,089.60 

Sell  7  7,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 10.6879  74,815.30 

Buy  7  7,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 10.6879  74,815.30 

Sell  8  8,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 10.6894  85,515.20 

Buy  8  8,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 10.6450  85,160.00 

Sell  8  8,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 10.6450  85,160.00 

Buy  8  8,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 10.6894  85,515.20 

Buy  10  10,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 10.6876  106,876.00 

Sell  10  10,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 10.7134  107,134.00 

Buy  10  10,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 10.7134  107,134.00 

Sell  10  10,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 10.6876  106,876.00 

Sell  10  10,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 10.6715  106,715.00 

Buy  10  10,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 10.6715  106,715.00 

Sell  15  15,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 10.6871  160,306.50 

Buy  15  15,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 10.6871  160,306.50 

Buy  15  15,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 10.6846  160,269.00 

Sell  17  17,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 10.6450  180,965.00 

Buy  17  17,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 10.6450  180,965.00 

Buy  20  20,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 10.6440  212,880.00 

Sell  20  20,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 10.6440  212,880.00 

Sell  20  20,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 10.6500  213,000.00 

Buy  20  20,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 10.6500  213,000.00 

Buy  25  25,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 10.6916  267,290.00 

Buy  25  25,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 10.6916  267,290.00 

Buy  40  40,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 10.6539  426,156.00 
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Sell  40  40,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 10.6539  426,156.00 

Sell  45  45,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 10.6482  479,169.00 

Buy  45  45,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 10.6482  479,169.00 

Sell  50  50,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 10.6916  534,580.00 

Sell  100  100,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 10.6500  1,065,000.00 

Buy  100  100,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 10.6500  1,065,000.00 

Sell  948  948,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 10.6940  10,137,912.00 

Buy  948  948,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 10.6161  10,064,062.80 

Sell  948  948,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 10.6161  10,064,062.80 

Buy  948  948,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 10.6940  10,137,912.00 

Sell  1,200  1,200,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 10.6550  12,786,000.00 

Buy  1,200  1,200,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 10.6490  12,778,800.00 

Sell  1,200  1,200,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 10.6490  12,778,800.00 

Buy  1,200  1,200,000.00 € / R 15/03/2010   Foreign Exchange Future 1,000 10.6550  12,786,000.00 

Total € / R Foreign Exchange Future  9,398  9,398,000.00  100,127,803.60 

$ / RJun 2010

Sell  5  5,000.00 $ / R 14/06/2010   Foreign Exchange Future 1,000 7.5300  37,650.00 

Sell  5  5,000.00 $ / R 14/06/2010   Foreign Exchange Future 1,000 7.5595  37,797.50 

Sell  5  5,000.00 $ / R 14/06/2010   Foreign Exchange Future 1,000 7.5490  37,745.00 

Buy  5  5,000.00 $ / R 14/06/2010   Foreign Exchange Future 1,000 7.5300  37,650.00 

Buy  5  5,000.00 $ / R 14/06/2010   Foreign Exchange Future 1,000 7.5490  37,745.00 

Buy  5  5,000.00 $ / R 14/06/2010   Foreign Exchange Future 1,000 7.5595  37,797.50 

Sell  6  6,000.00 $ / R 14/06/2010   Foreign Exchange Future 1,000 7.4945  44,967.00 

Buy  6  6,000.00 $ / R 14/06/2010   Foreign Exchange Future 1,000 7.4945  44,967.00 

Sell  20  20,000.00 $ / R 14/06/2010   Foreign Exchange Future 1,000 7.5150  150,300.00 

Buy  20  20,000.00 $ / R 14/06/2010   Foreign Exchange Future 1,000 7.5150  150,300.00 

Sell  200  200,000.00 $ / R 14/06/2010   Foreign Exchange Future 1,000 7.5885  1,517,700.00 

Buy  200  200,000.00 $ / R 14/06/2010   Foreign Exchange Future 1,000 7.5885  1,517,700.00 
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Total $ / R Foreign Exchange Future  482  482,000.00  3,652,319.00 

£ / RJun 2010

Sell  28  28,000.00 £ / R 14/06/2010   Foreign Exchange Future 1,000 605.0000  16,940,000.00 

Buy  28  28,000.00 £ / R 14/06/2010   Foreign Exchange Future 1,000 605.0000  16,940,000.00 

Total £ / R Foreign Exchange Future  56  56,000.00  33,880,000.00 

€ / RJun 2010

Sell  2  2,000.00 € / R 14/06/2010   Foreign Exchange Future 1,000 10.8734  21,746.80 

Buy  2  2,000.00 € / R 14/06/2010   Foreign Exchange Future 1,000 10.8734  21,746.80 

Sell  5  5,000.00 € / R 14/06/2010   Foreign Exchange Future 1,000 10.8628  54,314.00 

Buy  5  5,000.00 € / R 14/06/2010   Foreign Exchange Future 1,000 10.8628  54,314.00 

Sell  250  250,000.00 € / R 14/06/2010   Foreign Exchange Future 1,000 10.8337  2,708,425.00 

Buy  250  250,000.00 € / R 14/06/2010   Foreign Exchange Future 1,000 10.8337  2,708,425.00 

Total € / R Foreign Exchange Future  514  514,000.00  5,568,971.60 

$ / RSep 2010

Sell  4  4,000.00 $ / R 13/09/2010   Foreign Exchange Future 1,000 7.6330  30,532.00 

Buy  4  4,000.00 $ / R 13/09/2010   Foreign Exchange Future 1,000 7.6330  30,532.00 

Sell  100  100,000.00 $ / R 13/09/2010   Foreign Exchange Future 1,000 7.6460  764,600.00 

Buy  100  100,000.00 $ / R 13/09/2010   Foreign Exchange Future 1,000 7.6460  764,600.00 

Sell  539  539,000.00 $ / R 13/09/2010   Foreign Exchange Future 1,000 7.6647  4,131,273.30 

Sell  539  539,000.00 $ / R 13/09/2010   Foreign Exchange Future 1,000 7.6647  4,131,273.30 

Buy  539  539,000.00 $ / R 13/09/2010   Foreign Exchange Future 1,000 7.6547  4,125,883.30 

Sell  539  539,000.00 $ / R 13/09/2010   Foreign Exchange Future 1,000 7.6547  4,125,883.30 

Buy  1,078  1,078,000.00 $ / R 13/09/2010   Foreign Exchange Future 1,000 7.6647  8,262,546.60 
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Buy  1,500  1,500,000.00 $ / R 13/09/2010   Foreign Exchange Future 1,000 313.8000  470,700,000.00 

Buy  1,500  1,500,000.00 $ / R 13/09/2010   Foreign Exchange Future 1,000 313.8000  470,700,000.00 

Sell  1,500  1,500,000.00 $ / R 13/09/2010   Foreign Exchange Future 1,000 318.2000  477,300,000.00 

Buy  1,500  1,500,000.00 $ / R 13/09/2010   Foreign Exchange Future 1,000 318.2000  477,300,000.00 

Sell  3,000  3,000,000.00 $ / R 13/09/2010   Foreign Exchange Future 1,000 313.8000  941,400,000.00 

Total $ / R Foreign Exchange Future  12,442  12,442,000.00  2,863,767,123.80 

AU$ / RSep 2010

Sell  60  60,000.00 AU$ / R 13/09/2010   Foreign Exchange Future 1,000 6.8060  408,360.00 

Buy  60  60,000.00 AU$ / R 13/09/2010   Foreign Exchange Future 1,000 6.8060  408,360.00 

Total AU$ / R Foreign Exchange Future  120  120,000.00  816,720.00 

 117,644,000.00 Grand Total for Currency Future Detailed Turnover  117,644  8,191,445,929.00 
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