
Currency Future Detailed Turnover
Date 07/03/2008

Buy/ Contract Foreign ValueNumber of

Sell ValueSize in RandPriceContract Contracts

Mar 2008 $ / R Currency Future

Buy  1  1,000.00 $ / R 17/03/2008 Currency Future  1,000 8.0400  8,040.00 

Sell  1  1,000.00 $ / R 17/03/2008 Currency Future  1,000 8.0400  8,040.00 

Buy  2  2,000.00 $ / R 17/03/2008 Currency Future  1,000 8.0550  16,110.00 

Sell  2  2,000.00 $ / R 17/03/2008 Currency Future  1,000 8.0550  16,110.00 

Buy  3  3,000.00 $ / R 17/03/2008 Currency Future  1,000 8.0365  24,109.50 

Sell  3  3,000.00 $ / R 17/03/2008 Currency Future  1,000 8.0365  24,109.50 

Buy  5  5,000.00 $ / R 17/03/2008 Currency Future  1,000 8.0400  40,200.00 

Sell  5  5,000.00 $ / R 17/03/2008 Currency Future  1,000 8.0400  40,200.00 

Buy  5  5,000.00 $ / R 17/03/2008 Currency Future  1,000 8.0550  40,275.00 

Sell  5  5,000.00 $ / R 17/03/2008 Currency Future  1,000 8.0550  40,275.00 

Buy  7  7,000.00 $ / R 17/03/2008 Currency Future  1,000 7.9880  55,916.00 

Sell  7  7,000.00 $ / R 17/03/2008 Currency Future  1,000 7.9880  55,916.00 

Sell  7  7,000.00 $ / R 17/03/2008 Currency Future  1,000 8.0800  56,560.00 

Buy  7  7,000.00 $ / R 17/03/2008 Currency Future  1,000 8.0800  56,560.00 

Sell  10  10,000.00 $ / R 17/03/2008 Currency Future  1,000 8.0300  80,300.00 

Buy  10  10,000.00 $ / R 17/03/2008 Currency Future  1,000 8.0300  80,300.00 

Sell  15  15,000.00 $ / R 17/03/2008 Currency Future  1,000 8.0700  121,050.00 

Buy  15  15,000.00 $ / R 17/03/2008 Currency Future  1,000 8.0700  121,050.00 

Buy  20  20,000.00 $ / R 17/03/2008 Currency Future  1,000 8.0270  160,540.00 

Sell  20  20,000.00 $ / R 17/03/2008 Currency Future  1,000 8.0270  160,540.00 

Buy  20  20,000.00 $ / R 17/03/2008 Currency Future  1,000 8.0270  160,540.00 

Sell  20  20,000.00 $ / R 17/03/2008 Currency Future  1,000 8.0270  160,540.00 

Sell  20  20,000.00 $ / R 17/03/2008 Currency Future  1,000 8.0000  160,000.00 

Buy  20  20,000.00 $ / R 17/03/2008 Currency Future  1,000 8.0000  160,000.00 

Buy  20  20,000.00 $ / R 17/03/2008 Currency Future  1,000 8.0300  160,600.00 

Sell  20  20,000.00 $ / R 17/03/2008 Currency Future  1,000 8.0300  160,600.00 

Sell  20  20,000.00 $ / R 17/03/2008 Currency Future  1,000 8.0400  160,800.00 
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Buy  20  20,000.00 $ / R 17/03/2008 Currency Future  1,000 8.0400  160,800.00 

Sell  21  21,000.00 $ / R 17/03/2008 Currency Future  1,000 8.0400  168,840.00 

Buy  21  21,000.00 $ / R 17/03/2008 Currency Future  1,000 8.0400  168,840.00 

Buy  25  25,000.00 $ / R 17/03/2008 Currency Future  1,000 8.0085  200,212.50 

Sell  25  25,000.00 $ / R 17/03/2008 Currency Future  1,000 8.0085  200,212.50 

Buy  30  30,000.00 $ / R 17/03/2008 Currency Future  1,000 8.0295  240,885.00 

Sell  30  30,000.00 $ / R 17/03/2008 Currency Future  1,000 8.0295  240,885.00 

Sell  40  40,000.00 $ / R 17/03/2008 Currency Future  1,000 8.0700  322,800.00 

Buy  40  40,000.00 $ / R 17/03/2008 Currency Future  1,000 8.0700  322,800.00 

Sell  55  55,000.00 $ / R 17/03/2008 Currency Future  1,000 8.0900  444,950.00 

Buy  55  55,000.00 $ / R 17/03/2008 Currency Future  1,000 8.0900  444,950.00 

Buy  90  90,000.00 $ / R 17/03/2008 Currency Future  1,000 8.0135  721,215.00 

Sell  90  90,000.00 $ / R 17/03/2008 Currency Future  1,000 8.0135  721,215.00 

Sell  100  100,000.00 $ / R 17/03/2008 Currency Future  1,000 8.0550  805,500.00 

Buy  100  100,000.00 $ / R 17/03/2008 Currency Future  1,000 8.0550  805,500.00 

Sell  150  150,000.00 $ / R 17/03/2008 Currency Future  1,000 7.9900  1,198,500.00 

Buy  150  150,000.00 $ / R 17/03/2008 Currency Future  1,000 7.9900  1,198,500.00 

Buy  500  500,000.00 $ / R 17/03/2008 Currency Future  1,000 7.9900  3,995,000.00 

Sell  500  500,000.00 $ / R 17/03/2008 Currency Future  1,000 7.9900  3,995,000.00 

Buy  2,000  2,000,000.00 $ / R 17/03/2008 Currency Future  1,000 8.0644  16,128,800.00 

Sell  2,000  2,000,000.00 $ / R 17/03/2008 Currency Future  1,000 8.0644  16,128,800.00 

Total $ / R Currency Future  6,332  6,332,000.00  50,943,486.00 

Jun 2008 $ / R Currency Future

Sell  2  2,000.00 $ / R 13/06/2008 Currency Future  1,000 8.2055  16,411.00 

Buy  2  2,000.00 $ / R 13/06/2008 Currency Future  1,000 8.2055  16,411.00 

Buy  5  5,000.00 $ / R 13/06/2008 Currency Future  1,000 8.1570  40,785.00 

Sell  5  5,000.00 $ / R 13/06/2008 Currency Future  1,000 8.1570  40,785.00 

Sell  5  5,000.00 $ / R 13/06/2008 Currency Future  1,000 8.2200  41,100.00 

Buy  5  5,000.00 $ / R 13/06/2008 Currency Future  1,000 8.2200  41,100.00 

Sell  5  5,000.00 $ / R 13/06/2008 Currency Future  1,000 8.2200  41,100.00 

Buy  5  5,000.00 $ / R 13/06/2008 Currency Future  1,000 8.2200  41,100.00 

Buy  5  5,000.00 $ / R 13/06/2008 Currency Future  1,000 8.2100  41,050.00 

Sell  5  5,000.00 $ / R 13/06/2008 Currency Future  1,000 8.2100  41,050.00 

Sell  8  8,000.00 $ / R 13/06/2008 Currency Future  1,000 8.2040  65,632.00 

Buy  8  8,000.00 $ / R 13/06/2008 Currency Future  1,000 8.2040  65,632.00 

Buy  9  9,000.00 $ / R 13/06/2008 Currency Future  1,000 8.2105  73,894.50 

Sell  9  9,000.00 $ / R 13/06/2008 Currency Future  1,000 8.2105  73,894.50 

Buy  10  10,000.00 $ / R 13/06/2008 Currency Future  1,000 8.2100  82,100.00 

Sell  10  10,000.00 $ / R 13/06/2008 Currency Future  1,000 8.2100  82,100.00 

Buy  10  10,000.00 $ / R 13/06/2008 Currency Future  1,000 8.2100  82,100.00 

Sell  10  10,000.00 $ / R 13/06/2008 Currency Future  1,000 8.2100  82,100.00 

Buy  10  10,000.00 $ / R 13/06/2008 Currency Future  1,000 8.2100  82,100.00 

Sell  10  10,000.00 $ / R 13/06/2008 Currency Future  1,000 8.2100  82,100.00 

Buy  10  10,000.00 $ / R 13/06/2008 Currency Future  1,000 8.2100  82,100.00 

Sell  10  10,000.00 $ / R 13/06/2008 Currency Future  1,000 8.2100  82,100.00 
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Buy  10  10,000.00 $ / R 13/06/2008 Currency Future  1,000 8.2100  82,100.00 

Sell  10  10,000.00 $ / R 13/06/2008 Currency Future  1,000 8.2100  82,100.00 

Buy  10  10,000.00 $ / R 13/06/2008 Currency Future  1,000 8.1645  81,645.00 

Sell  10  10,000.00 $ / R 13/06/2008 Currency Future  1,000 8.1645  81,645.00 

Buy  10  10,000.00 $ / R 13/06/2008 Currency Future  1,000 8.2020  82,020.00 

Sell  10  10,000.00 $ / R 13/06/2008 Currency Future  1,000 8.2020  82,020.00 

Buy  10  10,000.00 $ / R 13/06/2008 Currency Future  1,000 8.2300  82,300.00 

Sell  10  10,000.00 $ / R 13/06/2008 Currency Future  1,000 8.2300  82,300.00 

Sell  10  10,000.00 $ / R 13/06/2008 Currency Future  1,000 8.2095  82,095.00 

Buy  10  10,000.00 $ / R 13/06/2008 Currency Future  1,000 8.2095  82,095.00 

Sell  15  15,000.00 $ / R 13/06/2008 Currency Future  1,000 8.2000  123,000.00 

Buy  15  15,000.00 $ / R 13/06/2008 Currency Future  1,000 8.2000  123,000.00 

Sell  20  20,000.00 $ / R 13/06/2008 Currency Future  1,000 8.2100  164,200.00 

Buy  20  20,000.00 $ / R 13/06/2008 Currency Future  1,000 8.2100  164,200.00 

Sell  20  20,000.00 $ / R 13/06/2008 Currency Future  1,000 8.2200  164,400.00 

Buy  20  20,000.00 $ / R 13/06/2008 Currency Future  1,000 8.2200  164,400.00 

Buy  20  20,000.00 $ / R 13/06/2008 Currency Future  1,000 8.2105  164,210.00 

Sell  20  20,000.00 $ / R 13/06/2008 Currency Future  1,000 8.2105  164,210.00 

Sell  20  20,000.00 $ / R 13/06/2008 Currency Future  1,000 8.1432  162,864.00 

Buy  20  20,000.00 $ / R 13/06/2008 Currency Future  1,000 8.1432  162,864.00 

Sell  23  23,000.00 $ / R 13/06/2008 Currency Future  1,000 8.2595  189,968.50 

Buy  23  23,000.00 $ / R 13/06/2008 Currency Future  1,000 8.2595  189,968.50 

Buy  30  30,000.00 $ / R 13/06/2008 Currency Future  1,000 8.1635  244,905.00 

Sell  30  30,000.00 $ / R 13/06/2008 Currency Future  1,000 8.1635  244,905.00 

Buy  30  30,000.00 $ / R 13/06/2008 Currency Future  1,000 8.1620  244,860.00 

Sell  30  30,000.00 $ / R 13/06/2008 Currency Future  1,000 8.1620  244,860.00 

Buy  50  50,000.00 $ / R 13/06/2008 Currency Future  1,000 8.1905  409,525.00 

Sell  50  50,000.00 $ / R 13/06/2008 Currency Future  1,000 8.1905  409,525.00 

Buy  50  50,000.00 $ / R 13/06/2008 Currency Future  1,000 8.2000  410,000.00 

Sell  50  50,000.00 $ / R 13/06/2008 Currency Future  1,000 8.2000  410,000.00 

Sell  65  65,000.00 $ / R 13/06/2008 Currency Future  1,000 8.2078  533,507.00 

Buy  65  65,000.00 $ / R 13/06/2008 Currency Future  1,000 8.2078  533,507.00 

Sell  75  75,000.00 $ / R 13/06/2008 Currency Future  1,000 8.2200  616,500.00 

Buy  75  75,000.00 $ / R 13/06/2008 Currency Future  1,000 8.2200  616,500.00 

Buy  100  100,000.00 $ / R 13/06/2008 Currency Future  1,000 8.2200  822,000.00 

Sell  100  100,000.00 $ / R 13/06/2008 Currency Future  1,000 8.2200  822,000.00 

Sell  140  140,000.00 $ / R 13/06/2008 Currency Future  1,000 8.2281  1,151,934.00 

Buy  140  140,000.00 $ / R 13/06/2008 Currency Future  1,000 8.2281  1,151,934.00 

Sell  150  150,000.00 $ / R 13/06/2008 Currency Future  1,000 8.2688  1,240,320.00 

Buy  150  150,000.00 $ / R 13/06/2008 Currency Future  1,000 8.2688  1,240,320.00 

Buy  250  250,000.00 $ / R 13/06/2008 Currency Future  1,000 8.2625  2,065,625.00 

Sell  250  250,000.00 $ / R 13/06/2008 Currency Future  1,000 8.2625  2,065,625.00 
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Sell  500  500,000.00 $ / R 13/06/2008 Currency Future  1,000 8.2132  4,106,600.00 

Buy  500  500,000.00 $ / R 13/06/2008 Currency Future  1,000 8.2132  4,106,600.00 

Sell  500  500,000.00 $ / R 13/06/2008 Currency Future  1,000 8.2405  4,120,250.00 

Buy  500  500,000.00 $ / R 13/06/2008 Currency Future  1,000 8.2405  4,120,250.00 

Sell  500  500,000.00 $ / R 13/06/2008 Currency Future  1,000 8.2565  4,128,250.00 

Buy  500  500,000.00 $ / R 13/06/2008 Currency Future  1,000 8.2565  4,128,250.00 

Total $ / R Currency Future  5,374  5,374,000.00  44,242,902.00 

Jun 2008 £ / R Currency Future

Buy  20  20,000.00 £ / R 13/06/2008 Currency Future  1,000 16.2880  325,760.00 

Sell  20  20,000.00 £ / R 13/06/2008 Currency Future  1,000 16.2880  325,760.00 

Sell  25  25,000.00 £ / R 13/06/2008 Currency Future  1,000 16.3000  407,500.00 

Buy  25  25,000.00 £ / R 13/06/2008 Currency Future  1,000 16.3000  407,500.00 

Buy  25  25,000.00 £ / R 13/06/2008 Currency Future  1,000 16.5385  413,462.50 

Sell  25  25,000.00 £ / R 13/06/2008 Currency Future  1,000 16.5385  413,462.50 

Buy  25  25,000.00 £ / R 13/06/2008 Currency Future  1,000 16.5385  413,462.50 

Sell  25  25,000.00 £ / R 13/06/2008 Currency Future  1,000 16.5385  413,462.50 

Buy  50  50,000.00 £ / R 13/06/2008 Currency Future  1,000 16.5391  826,955.00 

Sell  50  50,000.00 £ / R 13/06/2008 Currency Future  1,000 16.5391  826,955.00 

Buy  200  200,000.00 £ / R 13/06/2008 Currency Future  1,000 16.4939  3,298,780.00 

Sell  200  200,000.00 £ / R 13/06/2008 Currency Future  1,000 16.4939  3,298,780.00 

Total £ / R Currency Future  690  690,000.00  11,371,840.00 

Jun 2008 € / R Currency Future

Buy  4  4,000.00 € / R 13/06/2008 Currency Future  1,000 12.5600  50,240.00 

Sell  4  4,000.00 € / R 13/06/2008 Currency Future  1,000 12.5600  50,240.00 

Buy  96  96,000.00 € / R 13/06/2008 Currency Future  1,000 12.5600  1,205,760.00 

Sell  96  96,000.00 € / R 13/06/2008 Currency Future  1,000 12.5600  1,205,760.00 

Buy  250  250,000.00 € / R 13/06/2008 Currency Future  1,000 12.6541  3,163,525.00 

Sell  250  250,000.00 € / R 13/06/2008 Currency Future  1,000 12.6541  3,163,525.00 

Sell  2,500  2,500,000.00 € / R 13/06/2008 Currency Future  1,000 12.5978  31,494,500.00 

Buy  2,500  2,500,000.00 € / R 13/06/2008 Currency Future  1,000 12.5978  31,494,500.00 

Buy  2,900  2,900,000.00 € / R 13/06/2008 Currency Future  1,000 12.1299  35,176,710.00 

Sell  2,900  2,900,000.00 € / R 13/06/2008 Currency Future  1,000 12.1299  35,176,710.00 

Total € / R Currency Future  11,500  11,500,000.00  142,181,470.00 

Sep 2008 $ / R Currency Future

Buy  1  1,000.00 $ / R 15/09/2008 Currency Future  1,000 8.4405  8,440.50 

Sell  1  1,000.00 $ / R 15/09/2008 Currency Future  1,000 8.4405  8,440.50 

Sell  1  1,000.00 $ / R 15/09/2008 Currency Future  1,000 8.4470  8,447.00 

Buy  1  1,000.00 $ / R 15/09/2008 Currency Future  1,000 8.4470  8,447.00 

Buy  2  2,000.00 $ / R 15/09/2008 Currency Future  1,000 8.3500  16,700.00 

Sell  2  2,000.00 $ / R 15/09/2008 Currency Future  1,000 8.3500  16,700.00 

Sell  20  20,000.00 $ / R 15/09/2008 Currency Future  1,000 8.4095  168,190.00 
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Buy  20  20,000.00 $ / R 15/09/2008 Currency Future  1,000 8.4095  168,190.00 

Buy  50  50,000.00 $ / R 15/09/2008 Currency Future  1,000 8.4350  421,750.00 

Sell  50  50,000.00 $ / R 15/09/2008 Currency Future  1,000 8.4350  421,750.00 

Buy  2,000  2,000,000.00 $ / R 15/09/2008 Currency Future  1,000 8.4254  16,850,800.00 

Sell  2,000  2,000,000.00 $ / R 15/09/2008 Currency Future  1,000 8.4254  16,850,800.00 

Total $ / R Currency Future  4,148  4,148,000.00  34,948,655.00 

Sep 2008 £ / R Currency Future

Buy  50  50,000.00 £ / R 15/09/2008 Currency Future  1,000 16.7052  835,260.00 

Sell  50  50,000.00 £ / R 15/09/2008 Currency Future  1,000 16.7052  835,260.00 

Total £ / R Currency Future  100  100,000.00  1,670,520.00 

Sep 2008 € / R Currency Future

Buy  100  100,000.00 € / R 15/09/2008 Currency Future  1,000 12.7105  1,271,050.00 

Sell  100  100,000.00 € / R 15/09/2008 Currency Future  1,000 12.7105  1,271,050.00 

Buy  100  100,000.00 € / R 15/09/2008 Currency Future  1,000 12.7600  1,276,000.00 

Sell  100  100,000.00 € / R 15/09/2008 Currency Future  1,000 12.7600  1,276,000.00 

Total € / R Currency Future  400  400,000.00  5,094,100.00 

 28,544,000.00 Grand Total for Currency Future Detailed Turnover  28,544  290,452,973.00 
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