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DETAIL TRANSACTION REPORT

LR L AR SRR B E R TR AMER] - EE BRI S R AN RSB (R se - ALRLATEURHE - B ISR
B REEL GFT REPTER L S 2 SRR RATHERE -

Please note that the translations included in this document are strictly for your convenience only and in the event of any conflict
between the English and translated versions of these documents the English version will take precedent and is the document on
which the contractual relationship between yourself and GFT will be established and maintained.

DealBook360 A , EIE-f EREEAIA Bk 2 TR HSRE - HAariigBATE R 5 - MBI - (e e R R E R
HONR VEE) - B RSERRS) © FEREE ~ A - RPFATEY R E - IRFEERE M » DR EBREE -

The Detail Transaction Report » found on your “Statements” tab in DealBook360 - is a daily report that compiles all transactions
settlements » and positions so that you may easily monitor your daily account activity. The statement is broken down into six sections;
Confirmations > Settlements - Open Positions > Position Summary > Account Value and Margin Summary > and Currency Conversion
Rates.

SEHRES

Foreign Exchange Confirmations

[EERS371HT DealBook360 MSBRAIFEAR S » LIRAGE ~ LSS THIEIEERT - BFRERR - Lo mENTEET
HIEHANED) - SR E R -

This section lists every transaction done within DealBook360. It shows every order executed by the trader » by the dealer > or by the
system. It is important to understand that many orders that you will see appear in your transaction report will have been initiated by
the system as part of the normal settlement process.

B RFE BE | H/R | AR ZHH e RS RER x5 #
Date Time Type | BIS Base Currency Value Date Currency Pair | Counter Amount | Rate Trans#
3/21/2001 8:47:12 PM RCL H /B 1000,000.00 CR 3/23/2001 EUR/JPY 11,055,000.00 DB 110.550000 186677
3/21/2001 8:47:12 PM ROP WIS 1000,000.00 DB 3/26/2001 EUR/JPY 11,053,000.00 CR 110.530000 186678
3/21/2001 8:20:07 PM LMT /S 1000,000.00 DB 3/26/2001 EUR/USD 89,630.00 CR 0.896300 186151

HE: ZS3EMBH (FRIETF 3:00 SiRERH 15:00 Z266E) -
Date: The date on which the transaction took place (New day begins at approximately 3:00 PM or 15:00 ET Daily).

IRefd @ PRl e AL IRpROAR MR AT E IR -

Time: Time the transaction occurred reported in GMT.

AL R BRRSAEIL A BRI -

Type: A description of the type of transaction or how the transaction was established.

H/E BREAERELERS -
B/S: Whether it was a transaction to Buy or to Sell.

EHEERE TR RS ENERE - B MERIEEEREEASENR SIRIER (85 = BA(Ed = 1D -
Base Currency: Amount of 1st listed currency being traded. The first listed currency » or Base Currency is the currency that the buy
or sell action is being

done to (Credit = Bought; Debit = Sold).

REH - B SEBREEL AR SREIA - SRR ACE B A - Bl E AR MERG BRI 8:00 AT «
Value Date: Date on which each specific transaction will realize its value and settle into the Cash account. This settlement
procedure takes place on the close of the value date » or approximately 8:00PM GMT on the Value Date.
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SRS T AR

Currency Pair: Describes the currency cross being traded.

R« BUREEEER SRS ENS AW GRS U EMW NS EAERE - B SR EETERIE) -
Counter Amount: Shows the 2nd listed currencies equivalent value to the base currency amount (Remember that whichever action
was done to the 1st listed currency » the opposite action is being done to the second listed currency).

e © EABEHGENL -

Rate: The price at which the transaction was either bought or sold.

o # 1 AR G e ER BRI -

Trans. #: The tracking number assigned to identify the transaction.

TR FREREES ¢ RCL: BEFE (EER T —KEFWIMERTEE T TARMEN - FRFAERTIERAH) -
The “Type” symbols are: RCL: Roll Close (The price at which all open positions - that are to be carried over into the new days
business - are closed out of the market to indicate the end of the current business day).

ROP : HEEARTAE (FEERT -REBWEIIFTECTEE I —RIEBEREERTE) -
ROP: Roll Open (The price at which all previously closed positions > that were carried over into the news days business » are

reopened on the new days
business).

LMT : SEHREZRUETILS »

LMT: A transaction that was created by a limit order.

CNV @ & EIESSTO RSB R SSTUAY SR 5 -

CNV: A conversion transaction that will convert each non-USD balances back into US dollars.

MKT © i EZ RS

MKT: A transaction that was created by a market order.

STP : ERIFERATHEIIAIRLS »
STP: A transaction that was created by a stop order.

DDL : EBEEIA BRI 5 »
DDL: A transaction that was created by a Direct Deal.

HMERE

Foreign Exchange Settlements

AR MR CEEACE A M DA R B2 P BLSIR P RIS - AEE > FEBIEAZ SRR b TIFE AR 15:00 #4
HIEHTIRAT ©

This section shows only those transactions that have reached their value date and have been settled into the clients’ cash accounts.
Any transactions that are viewed in this section are transactions that were settled during the most recent roll up that took place at
15:00 ET of the previous business day.

EEZEH R (FRARIE 15:00) FHUEE -
Settlements do not occur until the close of their value date (15:00 ET).

TR S 5E IR - WIREE (I EMAESETT » WIHE (USDPY) fiiEdakEl (USD/ICHF) - AZEsiZ St B EaE -
VARG R A B EBIRSD © R FRRE S E R RSt -

When a transaction is done in a market where the second listed currency is not USD > such as Japanese Yen (USD/JPY)
and Swiss Francs (USD/CHF) - the profits and losses are reported in that currency’s value and initially settle into their
respective currency accounts. They must then be converted back into US Dollars by the conversion process.

SMERRARSTIRSSITRES P RIBINER B EE - BRSO EAHIERTIRFR » MG E MR E E - 3%
SHEMEFI IR IMENR PR SSTUIR P -

The initial step of these foreign currency balances being converted to US Dollars takes place immediately after the
settlement of these foreign currencies. Once these transactions have settled into their non US Dollar accounts they are
assigned a conversion rate and a value date. These values are used to convert the foreign currency account balances
back into the US Dollar account.

— B RHTHRRT S ME AR RS A | H AV LA E A5 R (BERREE 15:00) - RIEZSNEAREEIRHEZ SERFE ERT R s 55
TG [tk E ERC s ERLERTTIRS -
Once the foreign currency balance that is awaiting conversion > reaches the end of the business day (15:00 ET) on its
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value date - the foreign currency balance will be converted into US Dollars at the previously assigned conversion rate and
then appropriately credited or debited to the USD Account.

- ERHRHEREEEIRE - TRAEFNE - FEMEERBEIRR TS EET -
This conversion will affect only the cash account and not available equity. Equity would have been credited or debited
immediately upon realizing the profit or loss.

A R g | W | S I ams | mmewm R zg ¢ | T
Date Time Type B/S - Value Date Pai Yy Counter Amount Rate Trans # val
y air alue
3/19/2001 | 8:47:50 PM | CNV B /S 1,950.00 DB 3/22/2001 CHF 1,149.33 USD CR 0.589400 172470 0.00
HHE
Net 1,950.00 DB 1,149.33 USD CR
HNERTEET
Foreign Exchange Open Positions
AR AC B HAS R (RIERERIFE 15:00) RIEERIFTEALS « IHEA I RRSHERR R R IHF] DealBook 360 FHH/RHY

iﬁfﬁmﬁﬁ (UPL) -

This section shows all transactions that have yet to reach the settlement that will occur at the close of their value date - which occurs
at 15:00 ET on the date of value. The total Profits and Losses in this section will equal that of your Unrealized Profit and Loss (UPL)
that is displayed on your statement and in DealBook 360.

B ] ¥u | H/R | ERRE %HiE R | e B %g# | TE

5 Base Currency Market
Date Time Type | B/S Value Date " Counter Amount | Rate Trans#

Currency Pair Value
3/20/2001 9:05:06 PM CNV #H/S 3,070.00 DB 3/23/2001 CHF 1,809.46 USD CR 0.589400 180087 0.00
bl
Net 3,070.00 DB 1,809.46 USD CR
3/21/2001 6:22:46 PM DDL /S 100,000.00 DB 3/23/2001 EUR/JPY 11,032,000.00 CR 110.320000 186161 0.00
3/21/2001 8:47:12 PM RCL 5 /B 100,000.00 CR 3/23/2001 EUR/JPY 11,055,000.00 DB 110.550000 186677 -185.77
3/21/2001 8:47:12 PM ROP /S 100,000.00 DB 3/26/2001 EUR/JPY 11,053,000.00 CR 110.530000 186678 0.00
bl
Net 100,000.00 DB 11,030,000.00 CR 646.16 CR
3/21/2001 6:18:56 PM DDL H /B 100,000.00 CR 3/23/2001 EUR/USD 89,470.00 DB 0.894700 186144 0.00
3/21/2001 6:22:45 AM MKT /S 100,000.00 DB 3/23/2001 EUR/USD 89,410.00 CR 0.894100 186159 -60.00
3/21/2001 8:20:07 PM LMT /S 100,000.00 DB 3/26/2001 EUR/USD 89,630.00 CR 0.896300 186151 0.00
A
Net 100,000.00 DB 89,570.00 CR 1,141.93 CR
[ENE L

Position Summary

IEERA1EH B R R SRR A EAIEE S - T A AS R (RIRERRE 15:00) » SLega RS HF iR s T RAVER » IR
W22 & H BORTBE A (ER -

This section lists any positions that are currently open to market risk. At the end of the business day (15:00 ET) + these positions will
be closed and rolled into the next day’s business to reflect the new value date at the new open price.

B/R | R R ZHHE THAE

B/S Amount Currency Pair | Rate Value Date Market Value
&/ 100,000.00 DB EUR/JPY 110.530000 | 3/26/2001 8:00:00 PM 831.93 CR
w/s 100,000.00 DB EUR/USD 0.896300 3/26/2001 8:00:00 PM 1,201.93 CR

Account Value and Margin Summary

AR A ZE BMRFE R EORFIEE R  SEFIARE IR A - SR P AREER1IFHE

This section acts as a snapshot of the trader's margin requirement and percentage - floating and unrealized p/l > currency account

balances » and net equity.

- RPN STETEEWRSPATSESN TIESR ) o BRSO EESEARIR S  TRAEREER

PRSI AT AT AR T ARZ S M HER IR SRR - IEJE EY AR - S T RTESNEIR PR EIRSET R - SR
PRI E TSRS -
Account Balance: A “holding tank” for your funds that are being held in your different currency accounts. These amounts
are reflective of the profits and losses that were settled into each of the currency accounts and gives you a very good
estimate of your cash balance in each currency before it is converted back into US dollars. There is also a Net Balance
that provides you with a summary of the actual USD value of all foreign currency account balances in addition to what is
currently in your USD account.
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REEEIEE  HREHRE S EORIEE T /IE - HOREE S LS AIIAHEE 22 5 i e R ST L E R LR e % -
Margin Percentage: This is the percentage on which your margin requirement is based. The margin percentage is used to
establish how much margin must be put up in order to trade a certain amount of currency.

PREEEEOR © HERFERIINER BB FriRi R - RS SR HIE R BEM B IE - FTERESERIGEETTEH - IR
FEERBEETEANE LA SRS EMETEERN 1% - HbER > 1% FRESERER 1100 BERIET
fEfE -

Margin Requirement: Amount of equity being utilized to maintain current foreign exchange positions > decided by the
margin percentage compared to the amount of currency being traded. All margin requirements are figured in USD values.
Your margin requirement is 1% of the USD value of the first listed currency > which is the currency you are doing the buy or
sell action. In other words > a 1% margin requirement would equal 1/100 of the USD value of the contract.

RS P ERERR RS S E0K - BT A AHRIERSE RN ERIIRE A - GTHI A REE ST o
<o

Margin Excess: This is the total equity less the margin requirement. The remaining equity still held in your account that is
not currently being used to hold positions and can be used as margin to establish new positions.

REIENG 1 RS ERT AR TR E MG EL -

Floating P/L: Net gain or loss of the traders open positions marked to current market rates.

REFIER: LHEREEETINFEE (HLGETESNEFREFEHRTE L HAERE RIS e
HEHAE AT B B NG RARSR I —ER7 - %0 » Ik USDICAD HFE—REREE - LIREIREAEE
ol e L KR

Unrealized P/L: Net gain or loss of the trader's non-settled positions (positions that have been closed by either the trader
or by the end of day roll up procedures and are also not currently open to market movement). These transactions will not
become a part of your cash account until the end of business on the assigned value date. Remember- it takes two days for
profits or losses to settle into your cash account » except for the USD/CAD - which settles in one day.

E IR TTER T EEORE (R T EEE) S AR s BRI S ) - RESIAETEN LIFH BRI RS - (+-)
THERTERNRERE - (+-) BT REERIARE TR - SR & i s Bk -

Equity: The amount of equity in the account marked to market (the amount of profits or losses floats or fluctuates as the
market prices change). Equity equals your cash at the beginning of the new business day - (+/-) Floating P/L marked to
market » (+/-) the Unrealized P/L awaiting settlement. This figure will fluctuate as the market fluctuates.

DETAIL TRANSACTION REPORT (SING Chinese Traditional): 3/12/2009
Revision: 001
Page 4 of 12

gftasia.com

GFT Global Markets Asia Pte Ltd, Subsidiary of Global Futures & Forex, Ltd.
Unigue Entity Number: 200717665N



R B RRETEE RERENE
Account Balance Margin Percentage Open P/L
CHF 5,020.00 1% USD 1,201.93
JPY 0.00
FREEER RRBENE
USD 45,877.00 Margin Requirement UnRealized P/L
R
NET 48,787.10 $1,792.10 USD -245.77
TGRS HE
Margin Excess Equity
$47,951.16 USD 49,743.26

Currency Conversion Rates
FER—E B APy A ME S s BRI TTE E -

This is the US Dollar equivalent of one unit of the listed foreign currency.

Bilgn - 1 PEGTERY 0.501000 5T 0 1 HEER 0.0082 7T -
For example » 1 Australian Dollar is equal to .501000 US Dollars; 1 Japanese Yen is equal to .0082 US Dollars.

PHEESEAE 24 /NRAERL (RIRERRHE 15:00 =R H AR 15:00 Hif) - AR BE LISt M EEEE - AIRER
TERSTHASR s ER B (ETH B ETE AR AR 2 AR R SR -

These rates will only be accurate for a 24 hour period contained during the times of 15:00 ET to 15:00 ET. If a trader has a profit or
loss that has been settled into a non US Dollar currency - that amount will be assigned the conversion rate that was in effect on the
date that the particular debit or credit was created.

BRI
Currency Conversion Rates
BT e

. G
Australian Dollar AUD  0.501000 Netherlands Guilder NLG  0.403900
it R
Canadian Dollar CAD 0.642200 Norwegian Kroner NOK 0.109500
HEED HTPERE T
Swiss Franc CHF  0.583900 New Zealand Dollar NZD  0.417000
FHEETERR B BE SRR
Danish Krone DKK'0.119300 Swedish Krona SEK  0.103200
BT FANBOT
Euro EUR  0.897500 Singapore Dollar SGD  0.573100
B B
Pound Sterling GBP 1.434500 Thai Baht THB 0.023460
HIEl =TT
Japanese Yen JPY 0.008200 US Dollar usD 1.000000
AR E R FFERERE
Malaysian Ringgit MYR  0.263200 South African Rand ZAR  0.131000

LIBT3 e R HERE - B H R WS HAy I L BT LRI A (EERE -
The following example illustrates the daily reporting process of a transaction as viewed daily on the Detailed Transaction Report
from entry through to conversion.
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HW/—XK: 5 H21 H (HEHEI 5 H 20 H 15:00-5 H 21 H 15:00) —&5Hi
Day 1: May 21 (15:00 ET May 20 — 15:00 ET May 21) - Before Transaction

SEFEAER | L AR IR P I (E R R A

This is what the Account Value and Margin Summary section looked like before the transaction was entered:

RS EEAIRE SR

Account Value and Margin Summary

R AR RBGIEE FRERENE
Account Balance Margin Percentage Open P/L
usb 59,517.69 1% USD 0.00
B
NET 59,517.69
HREEER RRBENE
Margin Requirement UnRealized P/L
$0.00 USD 0.00
EERES HHE
Margin Excess Equity
$59,517.69 USD 59,517.69

TR GENRBR SRS F#MEE T 59,517.69 55T -
This trader has $59,517.69 in both the USD cash account and Available Equity.

HB/—XK: 521 H (& 5 H 20 H 15:00-5 A 21 H 15:00) —&]IR5
Day 1: May 21 (15:00 ET May 20— 15:00 ET May 21) - Enter transaction

ZHETERSMEGAEHERRD 5 A 21 BT 01:22:09 E#EHA S L 123.15 AYERE A 100,000 USDUPY - a2 BRGHEE A
FIHHIR 5 H 23 H -

The trader buys 100,000 USD/JPY @ 123.15 through a direct deal at 01:22:09 PM GMT on May 21%. The value date assigned to
this transaction is May 23".

B AR EG RIS E M &~ SMERT B 5 N 1% -
The buying action is displayed simultaneously in Foreign Exchange Confirmations > Foreign Exchange Open Positions - and
Position Summary.

LI BIEREMENAEYER 5 B 21 BTN 05:12:34 F@miEZtLL 122.82 #YEEE L 100,000 USDIPY - 32 ZHIHEE AL
FIHHIR 5 H 23 H -

The trader sells 100,000 USD/JPY @ 122.82 through a market order at time 05:12:34 PM GMT on May 21%. The value date
assigned to this transaction is May 23™.

EEHHRIEFLATT USDMPY LGS M E GBI ESME T & ~ SMERT BAHI g 1 EH -
The selling action > which covered the long USD/JPY position - is displayed in Foreign Exchange Confirmations > Foreign Exchange
Open Positions » and Position Summary.

SHERERE

Foreign Exchange Confirmations

B3 FRF B | H/H | BERw ZHIH Ken G R x5 #
Date Time Type | BIS Base Currency Value Date | Currency Pair | Counter Amount | Rate Trans#
5/21/2001 | 1:22:09 PM DDL H /B 100,000.00 CR 5/23/2001 USD/JPY 12,315,000.00 DB 123.150000 672449
5/21/2001 | 5:12:34 AM MKT /S 100,000.00 DB 5/23/2001 USD/JPY 12,282,000.00 CR 122.820000 673641
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SHERT AT

Foreign Exchange Open positions

BE | R BN | H/W | mmmw zmE | EME | mmewm Mk zg# | T
Date Time Type | BIS Base Currency Value Date Pair Yy Counter Amount Rate Trans# Value
5/21/2001 1:22:09 PM DDL 5 /B 100,000.00 CR 5/23/2001 USD/JPY 12,315,000.00 DB 123.150000 672449

5/21/2001 5:12:34 PM MKT /S 100,000.00 DB 5/23/2001 USD/JPY 12,282,000.00 CR 122.820000 673641

1 42 0.008100

Net 0.00 33,000.00 DB Conv. Rate 0.008100 267.30 DB

ERE B &SRR (RIRER 5 H 23 B 15:00) /i sEMEL GIRHFRETINSHER T B TE 0y - RERZ G ERT B
Bt sat RAREH G (UPL) - FEid - R EETEC HEEAREEH B IR F HHEERR S -

These two transactions will remain in the Foreign Exchange Open Positions section until the end of business on the date of value >
which will be 15:00 ET on May 23" As long as the transactions are held as Open Positions » they are considered Unrealized Profit
and Loss (UPL). Remember > open positions are transactions that have been traded but have not settled into one of your cash
accounts.

R RIEARE SRR

Account Value and Margin Summary

R AR REBSHEE FRERENE

Account Balance Margin Percentage Open P/L

JPY 0.00 1% USD 0.00

usD 59,517.69

T REEER RRBENE

NET 59,517.69 Margin Requirement UnRealized P/L
$0.00 USD -267.30
EEfEE HHE
Margin Excess Equity
$59,250.39 USD 59,250.39

RO EBAEBAE WA B NI R T B - I IRG T AIRTE R FSHES - BN S HREITHE - FTLADARERSE R
TEIR = aREEH -

The trader now has an Unrealized P/L created from these two transactions. This loss is immediately reflected in the available
equity > but since the transaction has yet to reach settlement - it is still not reflected as a loss in the Account Balance.

$B-XK: 5H 22 H (GRERI 5 A 21 H 15:00-5 A 22 H 15:00) —FREEBERE—R
Day 2: May 22 (15:00 ET May 21 — 15:00 ET May 22) - 1st day awaiting settlement

SERFATT

Foreign Exchange Open Positions

BN | B ¥ | B/ | B ZaiE N | e B %5 # |

5 Currency Market
Date Time Type | BIS Base Currency Value Date Pair Counter Amount | Rate Trans# Value
5/21/2001 1:22:09 PM DDL H /B 100,000.00 CR 5/23/2001 USD/JPY 12,315,000.00 DB 123.150000 672449
5/21/2001 5:12:34 PM MKT #H /S 100,000.00 DB 5/23/2001 USD/JPY 12,282,000.00 CR 122.820000 673641
R £k 0.008100
Net 0.00 33,000.00 DB Conv. Rate 0.008100 267.30 DB

ERADFRHETENE—RK o IR E AR 5 PR AT R P S E AR S st -
This is the first day the transactions are awaiting settlement. Again » the Account Value and Margin Summary only reflect the loss in
available equity.
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RS EEAIRE SR

Account Value and Margin Summary

R A REBSHER FRERENE

Account Balance Margin Percentage Open P/L

0.00 59,517.69 1% USD 0.00

usD 59,517.69

Vg RBEER KA

NET 59,517.69 Margin Requirement UnRealized P/L
$0.00 UsSD -267.30
EEfRE HHE
Margin Excess Equity
$59,250.39 USD 59,250.39

B=X: 5H 23 H (GRARKsA 5 A 22 H 15:00-5 H 23 H 15:00) —ERAEFHIE X
Day 3: May 23 (15:00 ET May 22 — 15:00 ET May 23) - 2nd day awaiting settlement

SERFATT

Foreign Exchange Open Positions

BE | 6 B | W/ | Emgw zwE | SN mmew sk zg ¢ | TR
Date Time Type B/S Base Currency Value Date " Yy Counter Amount Rate Trans#
Pair Value
5/21/2001 1:22:09 PM DDL H /B 100,000.00 CR 5/23/2001 USD/JPY 12,315,000.00 DB 123.150000 672449
5/21/2001 5:12:34 PM MKT /S 100,000.00 DB 5/23/2001 USD/JPY 12,282,000.00 CR 122.820000 673641
REi £rfsk 0.008100
Net 0.00 33,000.00 DB Conv. Rate 0.008100 267.30 DB
Account Value and Margin Summary

RS B e RERENE
Account Balance Margin Percentage Open P/L
JPY 0.00 1% USD 0.00
usD 59,517.69
Vg RBEER KA
NET 59,517.69 Margin Requirement UnRealized P/L

$0.00 USD -267.30

RS FHE

Margin Excess Equity

$59,250.39 USD 59,250.39

BIEEERTLIEES 5 A 23 H - M EAAREERANFHE 15:00 - HFEERH - f£2EIHAY 15:00 (CRENRH) AUE TR - EEE
RIS EFE RRT— B AESIRE AR P S8 - AR - HPRRIEIREIRATER 5 H 23 H 15:00 - FiLlREHEE
MARFT A SEV A EELEIRF > RRME R R AR BB R AR B 72238 -

Even though the business date is currently May 23™ - it is not yet 15:00 ET - which is the time the settiements will occur. Anytime you
view your detailed transaction report before 15:00 ET on the value date - you will see only what settled into your account from the
settlement on the previous day. In this case » since it is before 15:00 ET on May 23" the Unrealized P/L still has not settled into the
traders JPY cash account - still only being reflected as Unrealized P/L and the difference between Cash and Equity.

B=XK: AR 5 A 23 H 15:00— B SEREREREEE
Day 3: May 23 15:00 ET - Transaction realizes its value

ERENBREHER > BIART B LG TS RGBT E R EE oy - HE 5 A 24 ARVESERTRIRR - FEE SRR ER2
SHTAEE - I BT ABHIRSIRS - BB L—wCATEASH - MIE T KGR ER S -

Once the transaction reaches the close on the date of value - it will settle and next appear in the Foreign Exchange Settlements
section where it will remain until the close of business on May 24", Any transactions that appear in this section have already settled
and become a part of one of your cash accounts. This section is showing you what settled during the last roll > not what will be
settling next time.

SHERSH

Foreign Exchange Settlements

H3A P il
Date Time Type

H/R | EERY ZHH

B/S Base Currency Value Date

RS A4 sk x5 # | iE

Currency Counter Amount Rate Trans# Market
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Pair Value
5/21/2001 | 1:22:09PM | DDL = /B 100,000.00 CR 5/23/2001 USDIJPY 12,315,000.00 DB 123.150000 | 672449
5/21/2001 | 5:12:34 PM | MKT #5/S 100,000.00 DB 5/23/2001 USDIJPY 12,282,000.00 CR 122.820000 | 673641
HHH £2#k 0.008100
Net 0.00 33,000.00 DB Conv. Rate 0.008100 267.30 DB

HREER 55 USDUPY 225 » IKILArERIZESILL B BIRHE - EEAHET L 20 H B TEmsET - BR8N - ZoEE
HERHE - WAEMR AR AR SR R 52 B & B B EIR S8R -

Since this transaction was a USD/JPY transaction - all profits and losses are held in JPY until a transaction can be done to convert
the JPY profit or loss back into USD. When the transaction settles - its value is held in JPY and is reflected in the traders Japanese
Yen Account Balance in the Account Value and Margin Summary section.

R RIEARE SRR

Account Value and Margin Summary

R AR REBSHEE FRERENE

Account Balance Margin Percentage Open P/L

JPY -33,000.00 1% USD 0.00

usSD 59,517.69

R REEER RRBENE

NET 59,250.39 Margin Requirement UnRealized P/L
$0.00 UsD 0.00
EEfRE HHE
Margin Excess Equity
$59,250.39 USD 59,250.39

BHEREH AL ORFE KRS TEIRIYUERT B/ » TTERE EEAEA B BBERF Y - 225 F17EER -33,000
HEIEESRAE R PAEH B SIR P - SREHRSETTREIRP - (B2 - WHRSNER RIS - BURTEIE IR P areE -
HIfAEE -33,000 HEFECAFABEIRS - R HSER S E HRESHAER - mNMGRATSCHEERNE - R REs A 2R - R
M > B EIERERR S E SR R s A2 ol F B TROSTHASE » FRLL - HISOTEEN RS -

The Unrealized P/L section is now clear because the transactions are no longer being held in the Foreign Exchange Open
Positions section-but have actually settled into the JPY cash account. The —33,000 JPY debit that was created from the transaction
is now being reflected in the JPY Cash account while awaiting conversion into the USD cash account. The Net cash balance -
however > does reflect this loss as is shown in the account balance portion of this section. Since this —33,000 JPY debit has already
reached its cash account it is assigned a rate of conversion that is specific to that day. There may be some slight variance in this
total as the conversion rates change from day to day * however » the JPY balance will be assigned the conversion rate that was
prevalent on the date the profit or loss was created - so there will be no fluctuation on actual USD value.

FE T USRTRSUFEER (HTEREMIHERZNZS) - filil EUR/USD =t GBP/USD - 1Lk 1EEHIRZEEME
HHEFASSTCIR P ARAR - TG -

NOTE: Currencies traded and held in USD (any cross with USD second) » such as the EUR/USD or GBP/USD - will be placed in the
USD account balance in the Account Value and Margin Summary and will not have to be converted.
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BB=X: 5 H 24 0 CGRERIN 5 A 23 H 15:00-5 F 24 H 15:00) —RHLREEN

Day 3: May 24 (15:00 ET May 23 — 15:00 ET May 24) - Initiation of Conversion Process

& P H EEANVEE R SIS R ETT - B RSTERILEIEISEE A IR AR ERFFIER - 1EA0IH - HIEIGREEY
FEERIERE 5 A 21 B GHAYRIRE « (Mg G 4AE 5 A 24 H - SHRIE R MBI ST RS ERILEE - {FE]
IPEMEERF N B MEER AR IS REE R AN - FRERC » MR E R SR A E A ISR B -

The clients JPY profits must then be converted into US Dollars through a conversion transaction. Each individual profit or loss
created is assigned a conversion rate and is then sent through the settlement process. In this example > the JPY balance was
assigned the conversion rate from the Transaction Date of May 21%. This conversion transaction was created on May 24",
Conversion rates are locked into each individual profit or loss that was created from each individual transaction. The equity and net
balances will no longer fluctuate in relation to that particular portion of the foreign currency balance. Remember - this conversion
rate was the rate that was indicative of the market on the date the transaction took place.

R E#EREFEZ ST 2 ELIFEMRR > ATl 7 5 B 28 HZAT > ILMEE Rt ASETHSIRS - R S =
BIRCASMEfEZZ ZTNIMERT B E o E T - B B RERFEE 2 {LIFEETEE - (BE - ARG SHROREETE - Fibir
SZTGHERA A2 -

Since it takes 2 business days for each transaction to settle > this conversion will not become a part of the USD cash account until
May 28", This places the converted JPY into the Foreign Exchange Confirmations and Foreign Exchange Open Positions sections.
Again » these transactions will take 2 days to reach settlement; however > they will not be subject to fluctuating market rates because
they have already been assigned a conversion rate.

SHERERE

Foreign Exchange Confirmations

B R ¥ | H/R | mmEe RIE R MESE | mx %5 #
Date Time Type B/S Base Currency Value Date | Currency Pair A Rate Trans#
mount
5/24/2001 3:31:43 AM CNV H /B 33,000.00 CR 5/28/2001 JPY 267.30 DB 0.008100 696554
SNERT AT
Foreign Exchange Open Positions
2 R | RN | mmew wEE | mmn | MEER g, zg e | T
Date Time Type B/S Base Currency Value Date | Currency Pair J —— Rate Trans# Value
5/24/2001 3:31:43 AM CNV H /B 33,000.00 CR 5/28/2001 JPY 267.30 DB 0.008100 696554
REi
Net 33,000.00 CR 267.30 DB
R EERGRE SR
Account Value and Margin Summary
RS8R REBSHEE FRERENE
Account Balance Margin Percentage Open P/L
JPY -33,000.00 1% UsD 0.00
uUsb 59,517.69
Vg RBEER KRS
NET 59,250.39 Margin Requirement UnRealized P/L
$0.00 UsD 0.00
EEfRE HE
Margin Excess Equity
$59,250.39 USD 59,250.39
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SBEX : (GRERKHE 5 A 24 H 15:00-5 F 25 H 15:00) —EAR80EEE—K
Day 4: (15:00 ET May 24 — 15:00 ET May 25) - 1st day awaiting settlement of Conversion

AL BB REESMERT B 5 ERE|FEZEHRRR - BIRARRI 5 5 25 H 15:00 -
The conversion transaction will again appear in the Forei}gn Exchange Open Positions section. It will remain there until close of
business on the Value Date » which is 15:00 ET on May 25".

HNERTEET
Foreign Exchange Open Positions
B R ¥ | /R | RuRe ZRIE L] mEo® | g4 | R
y . Counter Market
Date Time Type BIS Base Currency Value Date Currency Pair Rate Trans#
Amount Value
5/24/2001 3:31:43 AM CNV H /B 33,000.00 CR 5/28/2001 JPY 267.30 DB 0.008100 696554
A
Net 33,000.00 CR 267.30 DB
IR EERRE SR
Account Value and Margin Summary
RSB REeR FTRENS
Account Balance Margin Percentage Open P/L
JPY -33,000.00 1% USD 0.00
uUsb 59,517.69
R REBSER REEENS
NET 59,250.39 Margin Requirement UnRealized P/L
$0.00 USD 0.00
RS THE
Margin Excess Equity
$59,250.39 USD 59,250.39
SBAHX:  (GERRE 5H 25 H 15:00-5 F 28 H 15:00) —EiFRMRERIIEB X
Day 5: (15:00 ET May 25 — 15:00 ET May 28) - 2nd day awaiting settlement of Conversion
SHERTAET
Foreign Exchange Open Positions
zEY ] EE | H/W | s %HiH s mESE | = %g# | OE
: . Counter Market
Date Time Type BIS Base Currency Value Date Currency Pair Rate Trans#
Amount Value
5/24/2001 3:31:43 AM CNV H /B 33,000.00 CR 5/28/2001 JPY 267.30 DB 0.008100 696554
1
Net 33,000.00 CR 267.30 DB
IR EERRR SR
Account Value and Margin Summary
R AR fREER RERENE
Account Balance Margin Percentage Open P/L
JPY -33,000.00 1% USD 0.00
usbD 59,517.69
Vg RBEER KA
NET 59,250.39 Margin Requirement UnRealized P/L
$0.00 USD 0.00
RS HE
Margin Excess Equity
$59,250.39 USD 59,250.39
BHX: REEHE: (GUERR 5 A 28 B 15:00)

Day 5: Settlement of Conversion: (15:00 ET May 28)

AR AR DR R A2 | H B SRS R ] - H B HRE T A SER TR 5) - LR TEAR (BRI RS 2 2T o3+ H EINR PR A
HREER - [FIRSITIR G0 B AR ST EE - Bi7E S EUEE B SIRFE A TTH SRS -

When this conversion reaches the close of business on its value date » the JPY conversion will be placed into the Foreign Exchange
Settlements section. When this occurs > the JPY account in the Account Value and Margin Summary section has decreased by the
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amount settled and the USD account has increased by USD value of the JPY balance that was converted. It has now left the JPY
cash account and become a part of the USD cash account.

SHESRT

Foreign Exchange Positions

zEY ] EE | H/W | e S semn mESS | g %g# | B
" . Counter Market
Date Time Type BIS Base Currency Value Date Currency Pair Rate Trans#
Amount Value
5/24/2001 3:31:43 AM CNV B /B 33,000.00 CR 5/28/2001 JPY 267.30 DB 0.008100 696554
1
Net 33,000.00 CR 267.30 DB
IR EERE SRR
Account Value and Margin Summary
RSB REeR FTRENS
Account Balance Margin Percentage Open P/L
uUsb 59,250.39 1% USD 0.00
R
NET 59,250.39
RBSER RUBEB
Margin Requirement UnRealized P/L
$0.00 USD 0.00
RS HE
Margin Excess Equity
$59,250.39 USD 59,250.39

BRE - ELIERAR (RERH 15:00) 1% @ FrE R ENFE XBE - LIRBUiICEH - i8R SRR TGS R
% "RCL, (EETE) fl "ROP, (EEFRE) -

Note: Any position held open past the end of the business day (15:00 ET) will be closed out and reopened to reflect the new value
date. This transactional procedure is notated by the abbreviations “RCL” (Roll Close) and “ROP” (Roll Open).

B —HIESETR G TEIR S E BRI S TS ) IR REE I ESETTIR P ESR A0 K BT 38 A i R
By - (HILRE N E B EIRF R EERERE - RSIETIR P BN E AR RS ENE - B EEINSEEE) -
SR B T HE B SRR T RS (B -

Note: Once a non-USD held transaction has been settled > the “Net” Account Balance in Account Value and Margin Summary may
fluctuate slightly as the conversion rates for the non-USD accounts change day to day. This will not affect the overall value of the
account come settlement > however - because the non USD account balances have already been assigned a conversion rate and

will settle at this predetermined value. The value is not changing in reality - the statements are just calculating USD value by the
most recently assigned conversion rate.
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