
Currency Future Detailed Turnover
Date 10/01/2008

Buy/ Contract Foreign ValueNumber of

Sell ValueSize in RandPriceContract Contracts

Mar 2008 $ / R Currency Future

Sell  20  20,000.00 $ / R 17/03/2008 Currency Future  1,000 6.9845  139,690.00 

Buy  20  20,000.00 $ / R 17/03/2008 Currency Future  1,000 6.9845  139,690.00 

Buy  2,000  2,000,000.00 $ / R 17/03/2008 Currency Future  1,000 6.9890  13,978,000.00 

Sell  2,000  2,000,000.00 $ / R 17/03/2008 Currency Future  1,000 6.9890  13,978,000.00 

Total $ / R Currency Future  4,040  4,040,000.00  28,235,380.00 

Jun 2008 $ / R Currency Future

Sell  10  10,000.00 $ / R 13/06/2008 Currency Future  1,000 7.1055  71,055.00 

Buy  10  10,000.00 $ / R 13/06/2008 Currency Future  1,000 7.1055  71,055.00 

Sell  20  20,000.00 $ / R 13/06/2008 Currency Future  1,000 7.1129  142,258.00 

Buy  20  20,000.00 $ / R 13/06/2008 Currency Future  1,000 7.1129  142,258.00 

Total $ / R Currency Future  60  60,000.00  426,626.00 

Sep 2008 $ / R Currency Future

Sell  10  10,000.00 $ / R 15/09/2008 Currency Future  1,000 7.2620  72,620.00 

Buy  10  10,000.00 $ / R 15/09/2008 Currency Future  1,000 7.2620  72,620.00 

Buy  100  100,000.00 $ / R 15/09/2008 Currency Future  1,000 7.2500  725,000.00 

Sell  100  100,000.00 $ / R 15/09/2008 Currency Future  1,000 7.2500  725,000.00 

Total $ / R Currency Future  220  220,000.00  1,595,240.00 

Sep 2008 £ / R Currency Future

Buy  35  35,000.00 £ / R 15/09/2008 Currency Future  1,000 14.0200  490,700.00 

Sell  35  35,000.00 £ / R 15/09/2008 Currency Future  1,000 14.0200  490,700.00 

Buy  35  35,000.00 £ / R 15/09/2008 Currency Future  1,000 14.0200  490,700.00 
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Sell  35  35,000.00 £ / R 15/09/2008 Currency Future  1,000 14.0200  490,700.00 

Total £ / R Currency Future  140  140,000.00  1,962,800.00 

Sep 2008 € / R Currency Future

Sell  42  42,000.00 € / R 15/09/2008 Currency Future  1,000 10.5000  441,000.00 

Buy  42  42,000.00 € / R 15/09/2008 Currency Future  1,000 10.5000  441,000.00 

Total € / R Currency Future  84  84,000.00  882,000.00 

 4,544,000.00 Grand Total for Currency Future Detailed Turnover  4,544  33,102,046.00 
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