
Currency Future Detailed Turnover
Date 09/06/2008

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 7.9000  7,900.00 

Buy  1  1,000.00 $ / R 13/06/2008 Currency Future  1,000 7.9000  7,900.00 

Sell  3  3,000.00 $ / R 13/06/2008 Currency Future  1,000 7.8800  23,640.00 

Buy  3  3,000.00 $ / R 13/06/2008 Currency Future  1,000 7.8800  23,640.00 

Sell  3  3,000.00 $ / R 13/06/2008 Currency Future  1,000 7.8800  23,640.00 

Buy  3  3,000.00 $ / R 13/06/2008 Currency Future  1,000 7.8800  23,640.00 

Buy  5  5,000.00 $ / R 13/06/2008 Currency Future  1,000 7.8795  39,397.50 

Sell  5  5,000.00 $ / R 13/06/2008 Currency Future  1,000 7.8795  39,397.50 

Sell  5  5,000.00 $ / R 13/06/2008 Currency Future  1,000 7.9000  39,500.00 

Buy  5  5,000.00 $ / R 13/06/2008 Currency Future  1,000 7.9000  39,500.00 

Buy  20  20,000.00 $ / R 13/06/2008 Currency Future  1,000 7.8625  157,250.00 

Sell  20  20,000.00 $ / R 13/06/2008 Currency Future  1,000 7.8625  157,250.00 

Sell  24  24,000.00 $ / R 13/06/2008 Currency Future  1,000 7.9000  189,600.00 

Buy  24  24,000.00 $ / R 13/06/2008 Currency Future  1,000 7.9000  189,600.00 

Sell  36  36,000.00 $ / R 13/06/2008 Currency Future  1,000 7.9000  284,400.00 

Buy  36  36,000.00 $ / R 13/06/2008 Currency Future  1,000 7.9000  284,400.00 

Buy  50  50,000.00 $ / R 13/06/2008 Currency Future  1,000 7.8560  392,800.00 

Sell  50  50,000.00 $ / R 13/06/2008 Currency Future  1,000 7.8560  392,800.00 

Buy  50  50,000.00 $ / R 13/06/2008 Currency Future  1,000 7.8530  392,650.00 

Sell  50  50,000.00 $ / R 13/06/2008 Currency Future  1,000 7.8530  392,650.00 

Sell  66  66,000.00 $ / R 13/06/2008 Currency Future  1,000 7.8600  518,760.00 

Buy  66  66,000.00 $ / R 13/06/2008 Currency Future  1,000 7.8600  518,760.00 

Sell  75  75,000.00 $ / R 13/06/2008 Currency Future  1,000 7.9000  592,500.00 

Buy  75  75,000.00 $ / R 13/06/2008 Currency Future  1,000 7.9000  592,500.00 

Buy  80  80,000.00 $ / R 13/06/2008 Currency Future  1,000 7.8795  630,360.00 

Sell  80  80,000.00 $ / R 13/06/2008 Currency Future  1,000 7.8795  630,360.00 

Sell  97  97,000.00 $ / R 13/06/2008 Currency Future  1,000 7.8800  764,360.00 

Page 1 of 4 2008/06/09, 06:52:47PM



Buy  97  97,000.00 $ / R 13/06/2008 Currency Future  1,000 7.8800  764,360.00 

Sell  100  100,000.00 $ / R 13/06/2008 Currency Future  1,000 7.8950  789,500.00 

Buy  100  100,000.00 $ / R 13/06/2008 Currency Future  1,000 7.8950  789,500.00 

Sell  100  100,000.00 $ / R 13/06/2008 Currency Future  1,000 7.8965  789,650.00 

Buy  100  100,000.00 $ / R 13/06/2008 Currency Future  1,000 7.8965  789,650.00 

Sell  1,000  1,000,000.00 $ / R 13/06/2008 Currency Future  1,000 7.8643  7,864,300.00 

Buy  1,000  1,000,000.00 $ / R 13/06/2008 Currency Future  1,000 7.8643  7,864,300.00 

Sell  1,000  1,000,000.00 $ / R 13/06/2008 Currency Future  1,000 7.8643  7,864,300.00 

Buy  1,000  1,000,000.00 $ / R 13/06/2008 Currency Future  1,000 7.8643  7,864,300.00 

Sell  1,000  1,000,000.00 $ / R 13/06/2008 Currency Future  1,000 7.8643  7,864,300.00 

Buy  1,000  1,000,000.00 $ / R 13/06/2008 Currency Future  1,000 7.8643  7,864,300.00 

Total $ / R Currency Future  7,430  7,430,000.00  58,457,615.00 

Jun 2008 £ / R Currency Future

Buy  6  6,000.00 £ / R 13/06/2008 Currency Future  1,000 15.6000  93,600.00 

Sell  6  6,000.00 £ / R 13/06/2008 Currency Future  1,000 15.6000  93,600.00 

Buy  8  8,000.00 £ / R 13/06/2008 Currency Future  1,000 15.5130  124,104.00 

Sell  8  8,000.00 £ / R 13/06/2008 Currency Future  1,000 15.5130  124,104.00 

Sell  10  10,000.00 £ / R 13/06/2008 Currency Future  1,000 15.5180  155,180.00 

Buy  10  10,000.00 £ / R 13/06/2008 Currency Future  1,000 15.5180  155,180.00 

Buy  10  10,000.00 £ / R 13/06/2008 Currency Future  1,000 15.5120  155,120.00 

Sell  10  10,000.00 £ / R 13/06/2008 Currency Future  1,000 15.5120  155,120.00 

Buy  10  10,000.00 £ / R 13/06/2008 Currency Future  1,000 15.5120  155,120.00 

Sell  10  10,000.00 £ / R 13/06/2008 Currency Future  1,000 15.5120  155,120.00 

Buy  10  10,000.00 £ / R 13/06/2008 Currency Future  1,000 15.6000  156,000.00 

Sell  10  10,000.00 £ / R 13/06/2008 Currency Future  1,000 15.6000  156,000.00 

Sell  10  10,000.00 £ / R 13/06/2008 Currency Future  1,000 15.5120  155,120.00 

Buy  10  10,000.00 £ / R 13/06/2008 Currency Future  1,000 15.5120  155,120.00 

Sell  27  27,000.00 £ / R 13/06/2008 Currency Future  1,000 15.5180  418,986.00 

Buy  27  27,000.00 £ / R 13/06/2008 Currency Future  1,000 15.5180  418,986.00 

Total £ / R Currency Future  182  182,000.00  2,826,460.00 

Jun 2008 € / R Currency Future

Buy  10  10,000.00 € / R 13/06/2008 Currency Future  1,000 12.4510  124,510.00 

Sell  10  10,000.00 € / R 13/06/2008 Currency Future  1,000 12.4510  124,510.00 

Buy  25  25,000.00 € / R 13/06/2008 Currency Future  1,000 12.2890  307,225.00 

Sell  25  25,000.00 € / R 13/06/2008 Currency Future  1,000 12.2890  307,225.00 

Total € / R Currency Future  70  70,000.00  863,470.00 

Sep 2008 $ / R Currency Future

Sell  1  1,000.00 $ / R 15/09/2008 Currency Future  1,000 8.0900  8,090.00 

Buy  1  1,000.00 $ / R 15/09/2008 Currency Future  1,000 8.0900  8,090.00 

Sell  10  10,000.00 $ / R 15/09/2008 Currency Future  1,000 8.0900  80,900.00 

Buy  10  10,000.00 $ / R 15/09/2008 Currency Future  1,000 8.0900  80,900.00 
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Buy/ Contract Foreign ValueNumber of

Sell ValueSize in RandPriceContract Contracts

Sell  15  15,000.00 $ / R 15/09/2008 Currency Future  1,000 8.1090  121,635.00 

Buy  15  15,000.00 $ / R 15/09/2008 Currency Future  1,000 8.1090  121,635.00 

Sell  66  66,000.00 $ / R 15/09/2008 Currency Future  1,000 8.0965  534,369.00 

Buy  66  66,000.00 $ / R 15/09/2008 Currency Future  1,000 8.0965  534,369.00 

Buy  1,000  1,000,000.00 $ / R 15/09/2008 Currency Future  1,000 8.1123  8,112,300.00 

Sell  1,000  1,000,000.00 $ / R 15/09/2008 Currency Future  1,000 8.1123  8,112,300.00 

Total $ / R Currency Future  2,184  2,184,000.00  17,714,588.00 

Sep 2008 € / R Currency Future

Sell  10  10,000.00 € / R 15/09/2008 Currency Future  1,000 12.6350  126,350.00 

Buy  10  10,000.00 € / R 15/09/2008 Currency Future  1,000 12.6350  126,350.00 

Total € / R Currency Future  20  20,000.00  252,700.00 

Dec 2008 $ / R Currency Future

Sell  1  1,000.00 $ / R 12/12/2008 Currency Future  1,000 8.3005  8,300.50 

Buy  1  1,000.00 $ / R 12/12/2008 Currency Future  1,000 8.3005  8,300.50 

Sell  50  50,000.00 $ / R 12/12/2008 Currency Future  1,000 8.2945  414,725.00 

Buy  50  50,000.00 $ / R 12/12/2008 Currency Future  1,000 8.2945  414,725.00 

Sell  400  400,000.00 $ / R 12/12/2008 Currency Future  1,000 8.2870  3,314,800.00 

Buy  400  400,000.00 $ / R 12/12/2008 Currency Future  1,000 8.2870  3,314,800.00 

Total $ / R Currency Future  902  902,000.00  7,475,651.00 

Dec 2008 £ / R Currency Future

Buy  1  1,000.00 £ / R 12/12/2008 Currency Future  1,000 16.1760  16,176.00 

Sell  1  1,000.00 £ / R 12/12/2008 Currency Future  1,000 16.1760  16,176.00 

Sell  215  215,000.00 £ / R 12/12/2008 Currency Future  1,000 16.0850  3,458,275.00 

Buy  215  215,000.00 £ / R 12/12/2008 Currency Future  1,000 16.0850  3,458,275.00 

Total £ / R Currency Future  432  432,000.00  6,948,902.00 

Dec 2008 € / R Currency Future

Sell  1  1,000.00 € / R 12/12/2008 Currency Future  1,000 13.0060  13,006.00 

Buy  1  1,000.00 € / R 12/12/2008 Currency Future  1,000 13.0060  13,006.00 

Sell  8  8,000.00 € / R 12/12/2008 Currency Future  1,000 13.0210  104,168.00 

Buy  8  8,000.00 € / R 12/12/2008 Currency Future  1,000 13.0210  104,168.00 

Sell  10  10,000.00 € / R 12/12/2008 Currency Future  1,000 12.9000  129,000.00 

Buy  10  10,000.00 € / R 12/12/2008 Currency Future  1,000 12.9000  129,000.00 

Sell  260  260,000.00 € / R 12/12/2008 Currency Future  1,000 12.9670  3,371,420.00 
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Buy  260  260,000.00 € / R 12/12/2008 Currency Future  1,000 12.9670  3,371,420.00 

Total € / R Currency Future  558  558,000.00  7,235,188.00 

 11,778,000.00 Grand Total for Currency Future Detailed Turnover  11,778  101,774,574.00 
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