
Currency Future Detailed Turnover
Date 29/07/2008

Buy/ Contract Foreign ValueNumber of

Sell ValueSize in RandPriceContract Contracts

Sep 2008 $ / R Currency Future

Buy  1  1,000.00 $ / R 15/09/2008 Currency Future  1,000 7.6000  7,600.00 

Sell  1  1,000.00 $ / R 15/09/2008 Currency Future  1,000 7.6000  7,600.00 

Buy  1  1,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5725  7,572.50 

Sell  1  1,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5725  7,572.50 

Buy  1  1,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5725  7,572.50 

Sell  1  1,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5725  7,572.50 

Buy  1  1,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5725  7,572.50 

Sell  1  1,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5725  7,572.50 

Buy  1  1,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5600  7,560.00 

Sell  1  1,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5600  7,560.00 

Buy  1  1,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5300  7,530.00 

Sell  1  1,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5300  7,530.00 

Buy  1  1,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5050  7,505.00 

Sell  1  1,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5050  7,505.00 

Sell  1  1,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5150  7,515.00 

Buy  1  1,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5150  7,515.00 

Buy  1  1,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5050  7,505.00 

Sell  1  1,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5050  7,505.00 

Sell  1  1,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5150  7,515.00 

Buy  1  1,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5150  7,515.00 

Sell  2  2,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5915  15,183.00 

Buy  2  2,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5915  15,183.00 

Buy  2  2,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5050  15,010.00 

Sell  2  2,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5050  15,010.00 

Sell  2  2,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5060  15,012.00 

Buy  2  2,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5060  15,012.00 

Buy  3  3,000.00 $ / R 15/09/2008 Currency Future  1,000 7.6133  22,839.90 
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Sell  3  3,000.00 $ / R 15/09/2008 Currency Future  1,000 7.6133  22,839.90 

Sell  3  3,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5400  22,620.00 

Buy  3  3,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5400  22,620.00 

Buy  3  3,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5004  22,501.20 

Sell  3  3,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5004  22,501.20 

Buy  4  4,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5905  30,362.00 

Sell  4  4,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5905  30,362.00 

Buy  4  4,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5000  30,000.00 

Sell  4  4,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5000  30,000.00 

Buy  5  5,000.00 $ / R 15/09/2008 Currency Future  1,000 7.6000  38,000.00 

Sell  5  5,000.00 $ / R 15/09/2008 Currency Future  1,000 7.6000  38,000.00 

Buy  5  5,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5500  37,750.00 

Sell  5  5,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5500  37,750.00 

Buy  5  5,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5100  37,550.00 

Sell  5  5,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5100  37,550.00 

Buy  5  5,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5000  37,500.00 

Sell  5  5,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5000  37,500.00 

Buy  5  5,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5000  37,500.00 

Sell  5  5,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5000  37,500.00 

Buy  9  9,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5600  68,040.00 

Sell  9  9,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5600  68,040.00 

Buy  9  9,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5300  67,770.00 

Sell  9  9,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5300  67,770.00 

Buy  9  9,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5100  67,590.00 

Sell  9  9,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5100  67,590.00 

Buy  10  10,000.00 $ / R 15/09/2008 Currency Future  1,000 7.6000  76,000.00 

Sell  10  10,000.00 $ / R 15/09/2008 Currency Future  1,000 7.6000  76,000.00 

Buy  10  10,000.00 $ / R 15/09/2008 Currency Future  1,000 7.6000  76,000.00 

Sell  10  10,000.00 $ / R 15/09/2008 Currency Future  1,000 7.6000  76,000.00 

Buy  10  10,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5800  75,800.00 

Sell  10  10,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5800  75,800.00 

Buy  10  10,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5800  75,800.00 

Sell  10  10,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5800  75,800.00 

Buy  10  10,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5800  75,800.00 

Sell  10  10,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5800  75,800.00 

Buy  10  10,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5200  75,200.00 

Sell  10  10,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5200  75,200.00 

Buy  10  10,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5001  75,001.00 

Sell  10  10,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5001  75,001.00 

Buy  10  10,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5001  75,001.00 

Sell  10  10,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5001  75,001.00 

Buy  10  10,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5200  75,200.00 

Sell  10  10,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5200  75,200.00 

Buy  10  10,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5000  75,000.00 

Sell  10  10,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5000  75,000.00 

Buy  11  11,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5100  82,610.00 

Sell  11  11,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5100  82,610.00 

Page 2 of 7 2008/07/29, 06:49:01PM



Buy/ Contract Foreign ValueNumber of

Sell ValueSize in RandPriceContract Contracts

Buy  16  16,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5000  120,000.00 

Sell  16  16,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5000  120,000.00 

Sell  19  19,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5150  142,785.00 

Buy  19  19,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5150  142,785.00 

Sell  19  19,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5200  142,880.00 

Buy  19  19,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5200  142,880.00 

Buy  20  20,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5800  151,600.00 

Sell  20  20,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5800  151,600.00 

Sell  20  20,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5200  150,400.00 

Buy  20  20,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5200  150,400.00 

Buy  25  25,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5100  187,750.00 

Sell  25  25,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5100  187,750.00 

Buy  30  30,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5600  226,800.00 

Sell  30  30,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5600  226,800.00 

Buy  30  30,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5001  225,003.00 

Sell  30  30,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5001  225,003.00 

Buy  30  30,000.00 $ / R 15/09/2008 Currency Future  1,000 7.4975  224,925.00 

Sell  30  30,000.00 $ / R 15/09/2008 Currency Future  1,000 7.4975  224,925.00 

Buy  30  30,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5004  225,012.00 

Sell  30  30,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5004  225,012.00 

Sell  30  30,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5200  225,600.00 

Buy  30  30,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5200  225,600.00 

Sell  31  31,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5200  233,120.00 

Buy  31  31,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5200  233,120.00 

Buy  50  50,000.00 $ / R 15/09/2008 Currency Future  1,000 7.6120  380,600.00 

Sell  50  50,000.00 $ / R 15/09/2008 Currency Future  1,000 7.6120  380,600.00 

Buy  74  74,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5000  555,000.00 

Sell  74  74,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5000  555,000.00 

Buy  120  120,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5125  901,500.00 

Sell  120  120,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5125  901,500.00 

Buy  300  300,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5750  2,272,500.00 

Sell  300  300,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5750  2,272,500.00 

Sell  1,500  1,500,000.00 $ / R 15/09/2008 Currency Future  1,000 7.4950  11,242,500.00 

Buy  1,500  1,500,000.00 $ / R 15/09/2008 Currency Future  1,000 7.4950  11,242,500.00 

Buy  2,075  2,075,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5360  15,637,200.00 

Sell  2,075  2,075,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5360  15,637,200.00 

Sell  2,075  2,075,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5460  15,657,950.00 

Buy  2,075  2,075,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5460  15,657,950.00 

Sell  2,300  2,300,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5700  17,411,000.00 

Buy  2,300  2,300,000.00 $ / R 15/09/2008 Currency Future  1,000 7.5700  17,411,000.00 
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Total $ / R Currency Future  17,980  17,980,000.00  135,584,425.20 

Sep 2008 £ / R Currency Future

Buy  5  5,000.00 £ / R 15/09/2008 Currency Future  1,000 14.8700  74,350.00 

Sell  5  5,000.00 £ / R 15/09/2008 Currency Future  1,000 14.8700  74,350.00 

Buy  10  10,000.00 £ / R 15/09/2008 Currency Future  1,000 15.0750  150,750.00 

Sell  10  10,000.00 £ / R 15/09/2008 Currency Future  1,000 15.0750  150,750.00 

Buy  10  10,000.00 £ / R 15/09/2008 Currency Future  1,000 15.0000  150,000.00 

Sell  10  10,000.00 £ / R 15/09/2008 Currency Future  1,000 15.0000  150,000.00 

Buy  20  20,000.00 £ / R 15/09/2008 Currency Future  1,000 14.9700  299,400.00 

Sell  20  20,000.00 £ / R 15/09/2008 Currency Future  1,000 14.9700  299,400.00 

Buy  20  20,000.00 £ / R 15/09/2008 Currency Future  1,000 14.8700  297,400.00 

Sell  20  20,000.00 £ / R 15/09/2008 Currency Future  1,000 14.8700  297,400.00 

Total £ / R Currency Future  130  130,000.00  1,943,800.00 

Sep 2008 € / R Currency Future

Buy  5  5,000.00 € / R 15/09/2008 Currency Future  1,000 11.9000  59,500.00 

Sell  5  5,000.00 € / R 15/09/2008 Currency Future  1,000 11.9000  59,500.00 

Buy  5  5,000.00 € / R 15/09/2008 Currency Future  1,000 11.8000  59,000.00 

Sell  5  5,000.00 € / R 15/09/2008 Currency Future  1,000 11.8000  59,000.00 

Buy  8  8,000.00 € / R 15/09/2008 Currency Future  1,000 11.9010  95,208.00 

Sell  8  8,000.00 € / R 15/09/2008 Currency Future  1,000 11.9010  95,208.00 

Buy  15  15,000.00 € / R 15/09/2008 Currency Future  1,000 11.8800  178,200.00 

Sell  15  15,000.00 € / R 15/09/2008 Currency Future  1,000 11.8800  178,200.00 

Buy  20  20,000.00 € / R 15/09/2008 Currency Future  1,000 11.7500  235,000.00 

Sell  20  20,000.00 € / R 15/09/2008 Currency Future  1,000 11.7500  235,000.00 

Buy  20  20,000.00 € / R 15/09/2008 Currency Future  1,000 11.7000  234,000.00 

Sell  20  20,000.00 € / R 15/09/2008 Currency Future  1,000 11.7000  234,000.00 

Buy  30  30,000.00 € / R 15/09/2008 Currency Future  1,000 11.8500  355,500.00 

Sell  30  30,000.00 € / R 15/09/2008 Currency Future  1,000 11.8500  355,500.00 

Buy  40  40,000.00 € / R 15/09/2008 Currency Future  1,000 11.9145  476,580.00 

Sell  40  40,000.00 € / R 15/09/2008 Currency Future  1,000 11.9145  476,580.00 

Sell  2,000  2,000,000.00 € / R 15/09/2008 Currency Future  1,000 11.8510  23,702,000.00 

Buy  2,000  2,000,000.00 € / R 15/09/2008 Currency Future  1,000 11.8510  23,702,000.00 

Total € / R Currency Future  4,286  4,286,000.00  50,789,976.00 

Sep 2008 ZAAD / R Currency Future

Buy  1  1,000.00 ZAAD 15/09/2008 Currency Future  1,000 7.2383  7,238.30 

Sell  1  1,000.00 ZAAD 15/09/2008 Currency Future  1,000 7.2383  7,238.30 

Total ZAAD Currency Future  2  2,000.00  14,476.60 

Dec 2008 $ / R Currency Future

Sell  1  1,000.00 $ / R 12/12/2008 Currency Future  1,000 7.7730  7,773.00 
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Buy/ Contract Foreign ValueNumber of

Sell ValueSize in RandPriceContract Contracts

Buy  1  1,000.00 $ / R 12/12/2008 Currency Future  1,000 7.7730  7,773.00 

Buy  1  1,000.00 $ / R 12/12/2008 Currency Future  1,000 7.7200  7,720.00 

Sell  1  1,000.00 $ / R 12/12/2008 Currency Future  1,000 7.7200  7,720.00 

Buy  4  4,000.00 $ / R 12/12/2008 Currency Future  1,000 7.7550  31,020.00 

Sell  4  4,000.00 $ / R 12/12/2008 Currency Future  1,000 7.7550  31,020.00 

Buy  5  5,000.00 $ / R 12/12/2008 Currency Future  1,000 7.7850  38,925.00 

Sell  5  5,000.00 $ / R 12/12/2008 Currency Future  1,000 7.7850  38,925.00 

Buy  8  8,000.00 $ / R 12/12/2008 Currency Future  1,000 7.7800  62,240.00 

Sell  8  8,000.00 $ / R 12/12/2008 Currency Future  1,000 7.7800  62,240.00 

Buy  10  10,000.00 $ / R 12/12/2008 Currency Future  1,000 7.7600  77,600.00 

Sell  10  10,000.00 $ / R 12/12/2008 Currency Future  1,000 7.7600  77,600.00 

Buy  10  10,000.00 $ / R 12/12/2008 Currency Future  1,000 7.7200  77,200.00 

Sell  10  10,000.00 $ / R 12/12/2008 Currency Future  1,000 7.7200  77,200.00 

Sell  10  10,000.00 $ / R 12/12/2008 Currency Future  1,000 7.7375  77,375.00 

Buy  10  10,000.00 $ / R 12/12/2008 Currency Future  1,000 7.7375  77,375.00 

Buy  10  10,000.00 $ / R 12/12/2008 Currency Future  1,000 7.7000  77,000.00 

Sell  10  10,000.00 $ / R 12/12/2008 Currency Future  1,000 7.7000  77,000.00 

Buy  10  10,000.00 $ / R 12/12/2008 Currency Future  1,000 7.7000  77,000.00 

Sell  10  10,000.00 $ / R 12/12/2008 Currency Future  1,000 7.7000  77,000.00 

Buy  20  20,000.00 $ / R 12/12/2008 Currency Future  1,000 7.7500  155,000.00 

Sell  20  20,000.00 $ / R 12/12/2008 Currency Future  1,000 7.7500  155,000.00 

Buy  20  20,000.00 $ / R 12/12/2008 Currency Future  1,000 7.7300  154,600.00 

Sell  20  20,000.00 $ / R 12/12/2008 Currency Future  1,000 7.7300  154,600.00 

Buy  20  20,000.00 $ / R 12/12/2008 Currency Future  1,000 7.6600  153,200.00 

Sell  20  20,000.00 $ / R 12/12/2008 Currency Future  1,000 7.6600  153,200.00 

Buy  24  24,000.00 $ / R 12/12/2008 Currency Future  1,000 7.7100  185,040.00 

Sell  24  24,000.00 $ / R 12/12/2008 Currency Future  1,000 7.7100  185,040.00 

Sell  25  25,000.00 $ / R 12/12/2008 Currency Future  1,000 7.7200  193,000.00 

Buy  25  25,000.00 $ / R 12/12/2008 Currency Future  1,000 7.7200  193,000.00 

Buy  25  25,000.00 $ / R 12/12/2008 Currency Future  1,000 7.7000  192,500.00 

Sell  25  25,000.00 $ / R 12/12/2008 Currency Future  1,000 7.7000  192,500.00 

Buy  30  30,000.00 $ / R 12/12/2008 Currency Future  1,000 7.7500  232,500.00 

Sell  30  30,000.00 $ / R 12/12/2008 Currency Future  1,000 7.7500  232,500.00 

Sell  30  30,000.00 $ / R 12/12/2008 Currency Future  1,000 7.8900  236,700.00 

Buy  30  30,000.00 $ / R 12/12/2008 Currency Future  1,000 7.8900  236,700.00 

Sell  50  50,000.00 $ / R 12/12/2008 Currency Future  1,000 7.8100  390,500.00 

Buy  50  50,000.00 $ / R 12/12/2008 Currency Future  1,000 7.8100  390,500.00 

Buy  50  50,000.00 $ / R 12/12/2008 Currency Future  1,000 7.7800  389,000.00 

Sell  50  50,000.00 $ / R 12/12/2008 Currency Future  1,000 7.7800  389,000.00 

Buy  50  50,000.00 $ / R 12/12/2008 Currency Future  1,000 7.7500  387,500.00 

Sell  50  50,000.00 $ / R 12/12/2008 Currency Future  1,000 7.7500  387,500.00 

Buy  50  50,000.00 $ / R 12/12/2008 Currency Future  1,000 7.7100  385,500.00 
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Sell  50  50,000.00 $ / R 12/12/2008 Currency Future  1,000 7.7100  385,500.00 

Sell  50  50,000.00 $ / R 12/12/2008 Currency Future  1,000 7.7385  386,925.00 

Buy  50  50,000.00 $ / R 12/12/2008 Currency Future  1,000 7.7385  386,925.00 

Buy  50  50,000.00 $ / R 12/12/2008 Currency Future  1,000 7.7100  385,500.00 

Sell  50  50,000.00 $ / R 12/12/2008 Currency Future  1,000 7.7100  385,500.00 

Buy  50  50,000.00 $ / R 12/12/2008 Currency Future  1,000 7.6900  384,500.00 

Sell  50  50,000.00 $ / R 12/12/2008 Currency Future  1,000 7.6900  384,500.00 

Buy  50  50,000.00 $ / R 12/12/2008 Currency Future  1,000 7.6850  384,250.00 

Sell  50  50,000.00 $ / R 12/12/2008 Currency Future  1,000 7.6850  384,250.00 

Buy  50  50,000.00 $ / R 12/12/2008 Currency Future  1,000 7.6774  383,870.00 

Sell  50  50,000.00 $ / R 12/12/2008 Currency Future  1,000 7.6774  383,870.00 

Sell  50  50,000.00 $ / R 12/12/2008 Currency Future  1,000 7.6850  384,250.00 

Buy  50  50,000.00 $ / R 12/12/2008 Currency Future  1,000 7.6850  384,250.00 

Buy  76  76,000.00 $ / R 12/12/2008 Currency Future  1,000 7.7100  585,960.00 

Sell  76  76,000.00 $ / R 12/12/2008 Currency Future  1,000 7.7100  585,960.00 

Buy  100  100,000.00 $ / R 12/12/2008 Currency Future  1,000 7.7200  772,000.00 

Sell  100  100,000.00 $ / R 12/12/2008 Currency Future  1,000 7.7200  772,000.00 

Buy  100  100,000.00 $ / R 12/12/2008 Currency Future  1,000 7.7300  773,000.00 

Sell  100  100,000.00 $ / R 12/12/2008 Currency Future  1,000 7.7300  773,000.00 

Buy  100  100,000.00 $ / R 12/12/2008 Currency Future  1,000 7.6850  768,500.00 

Sell  100  100,000.00 $ / R 12/12/2008 Currency Future  1,000 7.6850  768,500.00 

Buy  150  150,000.00 $ / R 12/12/2008 Currency Future  1,000 7.6900  1,153,500.00 

Sell  150  150,000.00 $ / R 12/12/2008 Currency Future  1,000 7.6900  1,153,500.00 

Buy  150  150,000.00 $ / R 12/12/2008 Currency Future  1,000 7.6850  1,152,750.00 

Sell  150  150,000.00 $ / R 12/12/2008 Currency Future  1,000 7.6850  1,152,750.00 

Buy  200  200,000.00 $ / R 12/12/2008 Currency Future  1,000 7.6875  1,537,500.00 

Sell  200  200,000.00 $ / R 12/12/2008 Currency Future  1,000 7.6875  1,537,500.00 

Buy  250  250,000.00 $ / R 12/12/2008 Currency Future  1,000 7.6875  1,921,875.00 

Sell  250  250,000.00 $ / R 12/12/2008 Currency Future  1,000 7.6875  1,921,875.00 

Buy  250  250,000.00 $ / R 12/12/2008 Currency Future  1,000 7.6875  1,921,875.00 

Sell  250  250,000.00 $ / R 12/12/2008 Currency Future  1,000 7.6875  1,921,875.00 

Buy  500  500,000.00 $ / R 12/12/2008 Currency Future  1,000 7.7155  3,857,750.00 

Sell  500  500,000.00 $ / R 12/12/2008 Currency Future  1,000 7.7155  3,857,750.00 

Sell  35,000  35,000,000.00 $ / R 12/12/2008 Currency Future  1,000 7.7485  271,197,500.00 

Buy  35,000  35,000,000.00 $ / R 12/12/2008 Currency Future  1,000 7.7485  271,197,500.00 

Total $ / R Currency Future  75,278  75,278,000.00  583,080,796.00 

Dec 2008 € / R Currency Future

Buy  10  10,000.00 € / R 12/12/2008 Currency Future  1,000 12.0700  120,700.00 

Sell  10  10,000.00 € / R 12/12/2008 Currency Future  1,000 12.0700  120,700.00 

Sell  30  30,000.00 € / R 12/12/2008 Currency Future  1,000 11.8100  354,300.00 

Buy  30  30,000.00 € / R 12/12/2008 Currency Future  1,000 11.8100  354,300.00 

Sell  7,000  7,000,000.00 € / R 12/12/2008 Currency Future  1,000 12.0670  84,469,000.00 

Buy  7,000  7,000,000.00 € / R 12/12/2008 Currency Future  1,000 12.0670  84,469,000.00 
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Buy/ Contract Foreign ValueNumber of

Sell ValueSize in RandPriceContract Contracts

Total € / R Currency Future  14,080  14,080,000.00  169,888,000.00 

Dec 2008 ZAAD / R Currency Future

Sell  1,200  1,200,000.00 ZAAD 12/12/2008 Currency Future  1,000 7.2570  8,708,400.00 

Buy  1,200  1,200,000.00 ZAAD 12/12/2008 Currency Future  1,000 7.2570  8,708,400.00 

Total ZAAD Currency Future  2,400  2,400,000.00  17,416,800.00 

Mar 2009 $ / R Currency Future

Buy  20  20,000.00 $ / R 16/03/2009 Currency Future  1,000 7.9200  158,400.00 

Sell  20  20,000.00 $ / R 16/03/2009 Currency Future  1,000 7.9200  158,400.00 

Buy  25  25,000.00 $ / R 16/03/2009 Currency Future  1,000 7.9500  198,750.00 

Sell  25  25,000.00 $ / R 16/03/2009 Currency Future  1,000 7.9500  198,750.00 

Buy  40  40,000.00 $ / R 16/03/2009 Currency Future  1,000 7.9425  317,700.00 

Sell  40  40,000.00 $ / R 16/03/2009 Currency Future  1,000 7.9425  317,700.00 

Buy  100  100,000.00 $ / R 16/03/2009 Currency Future  1,000 7.8600  786,000.00 

Sell  100  100,000.00 $ / R 16/03/2009 Currency Future  1,000 7.8600  786,000.00 

Buy  135  135,000.00 $ / R 16/03/2009 Currency Future  1,000 7.9150  1,068,525.00 

Sell  135  135,000.00 $ / R 16/03/2009 Currency Future  1,000 7.9150  1,068,525.00 

Total $ / R Currency Future  640  640,000.00  5,058,750.00 

Mar 2009 £ / R Currency Future

Sell  50  50,000.00 £ / R 16/03/2009 Currency Future  1,000 15.3485  767,425.00 

Buy  50  50,000.00 £ / R 16/03/2009 Currency Future  1,000 15.3485  767,425.00 

Sell  100  100,000.00 £ / R 16/03/2009 Currency Future  1,000 15.5795  1,557,950.00 

Buy  100  100,000.00 £ / R 16/03/2009 Currency Future  1,000 15.5795  1,557,950.00 

Buy  100  100,000.00 £ / R 16/03/2009 Currency Future  1,000 15.5400  1,554,000.00 

Sell  100  100,000.00 £ / R 16/03/2009 Currency Future  1,000 15.5400  1,554,000.00 

Buy  100  100,000.00 £ / R 16/03/2009 Currency Future  1,000 15.4500  1,545,000.00 

Sell  100  100,000.00 £ / R 16/03/2009 Currency Future  1,000 15.4500  1,545,000.00 

Total £ / R Currency Future  700  700,000.00  10,848,750.00 

 115,496,000.00 Grand Total for Currency Future Detailed Turnover  115,496  974,625,773.80 
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