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DETAIL TRANSACTION REPORT

The Detail Transaction Report, found on your “Statements” tab in DealBook FX, 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.

Foreign Exchange Confirmations
This section lists every transaction done within DealBookFX. 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.

Foreign Exchange Confirmations

Date Time Type  B/S Base Currency Value Date  Currency Pair - Counter Amount Rate Trans#
3217001 84TA2PM RCL B 100,000.00 CR 32372001 EURIPY 11,065,000.00 DB 110560000 186677
32172001 G4TA2PM ROP §  100,00000 DB 302672001 EURIPY 11,053,000.00 CR 110530000 186678
¥210001  82007FM LMT  §  100,000.00 DB 312672001 EURISD £9,630.00 CR 0825300 186151

Date - The date on which the transaction took place (New day begins at approximately 3:00 PM or 15:00 ET Daily)
Time: - Time the transaction occurred reported in GMT

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

B/S: Whether it was a transaction to Buy or to Sell

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)

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

Currency Pair: Describes the currency cross being traded

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)

Rate: The price at which the transaction was either bought or sold
Trans. #: The tracking number assigned to identify the transaction
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: 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: A transaction that was created by a limit order

CNV: A conversion transaction that will convert each non-USD balances back into US dollars
MKT: A transaction that was created by a market order

STP: A transaction that was created by a stop order

DDL: A transaction that was created by a Direct Deal

ITX: A transaction that was created via the Inter Trader eXchange (trading between traders)
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Detail Transaction Report continued

Foreign Exchange Settlements

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.

. Settlements do not occur until the close of their value date (15:00 ET).

e  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
(USDICHF), 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.

e  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.

. Once the foreign currency balance that is awaiting conversion, reaches the end of the business day (15:00 ET) on its 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.

e  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.

Foreign Exchange Settlements

Date Time  Type B/S Base Curency Value Date  Curency Pair Counter Amount Rate Trans# Market Yalue
IMU001  B4TEOPM CNV S 18500008 301 CHF 1,149.33 USD CR 0530400 172470 0.00
Net 1,850.00 DB 1,148.33 USD CR

Foreign Exchange Open Positions
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 FX.

Foreign Exchange Open Positions

Date  Time  Type B/S Base Currency Value Date  Cumency Pair Counter Amount Rate Trans# Market Value

32072001 9050BPM CNV 5 3,0700008 3232001 CHF 1,609.46 USD CR 0589400 180087 0.00

Net 3,070.00 DB 1,609.46 USD CR

3212001 6:2246PM DDL  $  100,00000 DB 31232001 EURPY 11,032,000.00 CR 110320000 186161 0.00

3212001 8:4742PM RCL B 10000000 CR 31232001 EURAIPY 11,065,000.00 DB 10550000 186677 8577

32172001 847:12PM ROP 5 100,00000 DB 312602001 EURMPY 11,053000.00 CR 110530000 186678 0.00

Net 100,000.00 DB 14,080,000.00 CR 646,16 CR

32172001 B:1956PM DDL B 100,00000 CR 32342001 EURNISD 8947000 DB 0894700 186144 0.00

3212001 B2245PM MKT  §  100,00000 DB 31232001 EURLISD §9.410.00 CR 0884100 186150 60.00

3212001 82007PM LMT 8§ 100,00000 DB 3126/2001 EURMISD §9,830.00 CR 0896300 186151 0.00

Net 100,000.00 DB 82.570.00 CR 144193 CR
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Detail transaction report continued
Position Summary

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.

Position Summary

B/S  Amount Currgncy Pair Rate Value Date Market Value
5 100,000.00 DB EURNPY 10 530000 WBL00180000PM B33 CR
§  100,000.00 DB EURMISD 0806300 2BLOD1SD000PM 120193 CR

Account Value and Margin Summary
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.

e  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.

. 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.

. 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.

. 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.

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

. 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.

. 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.

Account Value and Margin Summary

dccount Balance Margin Percentage Open PIL
1% UsDh 1,20143
CHF 502000
JFY 000 Whargin Requirement UnRealized PIL
usb 45877 .00 §1.782.10 Usp-245.77
Net 43,787.10
Margin Excess Equity
$47.951.16 USD 48,743.26
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For example, 1 Australian Dollar is equal to .501000 US Dollars; 1 Japanese Yen is equal to .0082 US Dollars.

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.

Currency Conversion Rates

Australian Dollar
Canadian Dallar
Suwiss Franc

Canish Krone

Eura

Found Sterling
Japanese Yen
fMalaysian Ringgit
Metherlands Guilder
Momnwegian Kroner
HNew Zealand Collar
Swedizsh Krona
Singapore Dollar
Thai Baht

Us Dollar

South African Rand

AUD
CaD
CHF
DK
EUR
GBP
JPT
MR
NLG
MO
NZD
SEK
SeD
THB
LUsD
ZAR

0.504000
05692200
0.583900
0.119300
0.297500
1.434500
0.008200
0.2632200
0.403900
0.109500
0417000
0.103200
0.573100
0.02=450
1.000000
0.134000

The following example illustrates the daily reporting process of a transaction as viewed daily on the Detailed Transaction Report from entry through to

conversion.

Day 1: May 21 (15:00 ET May 20 — 15:00 ET May 21) - Before Transaction

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

Account Yalue and Margin Summary

decount Balance
50 S0E1TRY
Hef ST 0

Maigin Ferentage

1%

Maigin Requirement

30.00

Maigin Exeass

68517

Open FiL
sn0.00

InRealized PIL
Usha.00

Equity
U3 805175
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Detail transaction report continued

This trader has $59,517.69 in both the USD cash account and Available Equity.
Day 1: May 21 (15:00 ET May 20— 15:00 ET May 21) - Enter transaction

Thﬁ 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"

The buying action is displayed simultaneously in Foreign Exchange Confirmations, Foreign Exchange Open Positions, and Position Summary.

The trao(ljer 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",

The selling action, which covered the long USD/JPY position, is displayed in Foreign Exchange Confirmations, Foreign Exchange Open Positions, and

Position Summary.

Foreign Exchange Confirmations

Dite Time Type 5 Base Cunency Value Date Curency Pair - Counter Amouni Rate Trangt
SO 12PM DL 8 fOpODNCH R0 UEDiRY 113600000 0B 23500 44

S0 BRMPM MK 5 fp0DoDs 30001 UEDiRY {1.25200000 CR 262000 5

Foreign Exchange Open Pasitions

Date Time Type B3 Base Cunency Ve Date~~ Curency Par— Counter Amount etz Trangtt hlarke: Vialue
UM 120AM L B MIONNIR e SbiPY 123160000 B 123.40000 2

U SRMAM WT 5 10000008 5030001 SEAPY 1222200000 CR 12280000 Erapa

e 0l Edn: Conw. e 0 DBICO gl

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.

Auﬂm\!alue and Wargin Summary
hecount Balance Waigin Perventage Cpen PIL
1% Usb oo
Al il
Usb i Waigin Requirement UnRealzad FIL
Het fa.617.68 §0.00 8D 267,30
Waigin Exeass Equity
§a02m0 18D £9, 26030

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.
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Day 2: May 22 (15:00 ET May 21 — 15:00 ET May 22) - 1st day awaiting settlement

Foreign Exchange Open Positions

Date Time Type B
S 1203 DL B
BN SRAAM T B
Net

Base Cunency
1100000 €A
10000000 08

0.00

Value Date  Cumency Pair — Counter Amaunt

5232001 USOARY 123160000 0B

52302001 USBAPY 1220200000 CR
$00000 08

Rate
123.480000
122.820000

Conv, rate 0008100
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Trans# Mkt Valug
724
73541

30

This is the first day the transactions are awaiting settlement. Again, the Account Value and Margin Summary only reflect the loss in available equity.

ﬂccd;m( Value and Margin Summary

Account Balance

JPY 000

) 1051760
Het 5051760

Waigin Perventage
1%

Waigin Requirement
§0.00

Waigin Exess
§69,260 29

Day 3: May 23 (15:00 ET May 22 — 15:00 ET May 23) - 2nd day awaiting settlement

Foreign Exchange Open Positions

Date Timg Type B
G001 1209PM DL B
BMNIOT BRMRM M 8
Net
ﬂl]l]lhl’lﬂfﬂue and Margin Summary
Account Balnce

IFY 000

Usb 50517 80
Het BOE1T £

Base Curiency
190000 00 R
00,000,000

000

Value Date~— Cumency Pair - Counter Amount

0302001 USBUPY 12,346,000 DB

41232001 WSDAPY 12,28200000 CR
3500000 0B

Maigin Percentage
1%

Maigin Requirement
§0.00

Maigin Excass
§60.260

(pen PIL
30 0.00

UnRealzad PIL
15D 287,90

Equiy
1ISD £0 26038

Rate
123.460000
122820000

Con, rate 0008100

Open PIL
UEn 000

UnRealzzd PIL
UaDh-267.30

Equity
LJS0 59,250 38

Transtt Matkat Value
67240
7354

%7 310

Even though the business date is currently May 23", it is not yet 15:00 ET, which is the time the settlements 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.
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Detail transaction report continued

Day 3: May 23 15:00 ET - Transaction realizes its value
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.

Foreign Exchange Settlements

Date Time Type  BY5  Base Curency Value Cate Curency Pair— Counter Amaunt Rate Trans# Marks! Value
RUNDT 12200PM DL B I0000ODCR 52312001 USDUPY 12315,000.00 DB 123.160000 672040

122001 G234 FW KT 3 100,000 Ca SZ3200 USDAPY 12,262000.00 CR 122820000 7364

Net 000 300000 D3 Conw ate 0.003100 26731 0B

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.

Account Value and Maryin Summary

deeount Balance Margin Percantape Open FiL
1% LS00.00

Y -33000.00

Uit 3351769 Margin Requirement UnRaalized PiL

et £8,260.39 Jom LED0.00
Margin Exgess Equty
§a0.250.39 L5080, 260,58

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.

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.

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

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.

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.
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Date Titne Type  BIS Base Cunency Valle Daie Curercy Pair -~ Courter Amourt Rale Transt
SN MM CW B J30000CR 582001 Y 267,30 U0 0B 0008100 G854
Foreign Exchange Open Posiions
IEE Tme Type  BS DBase Curency VelueDate — CursncyPair — Countar Amount Rile Trangh Matket Value
BTN 3AAM O B 300000CR 23N IRy gl El: 0008100 05654
Nt 3300000 CR g El:
Account Value and Hargin Summary
decount Balance Margin Peczntage (pen PIL
1 T
JPY 3300000
Vit R Margin Reguirement UUnRealized PiL
Nt f.26030 wm Uspa.00
Margin Bezess Equty
§E0.250.%9 08,2604

Day 4: (15:00 ET May 24 — 15:00 ET May 25) - 1st day awaiting settlement of Conversion

The conversion transaction will again appear in the Foreign Exchange Open Positions section. It will remain there until close of business on the Value Date,

which is 15:00 ET on May 25".

Foreign Exchange Open Positions

Data Time Type  BIS Base Cunency

Atz4t001 I3148A CHY B 33,00000Ck

Nat 33,000.00CR

Account Value and Wargin Summary

Account Balnce Hargh Peiezntage
it

IRy B0

Ui womse Margin Re quirement

I 2408 il
MargIn Exest
il

Vele Dte — Cumency Pai
Gyl IFY

Counter Bmount
730 U3 18

A0 08

OpenFiL
UED 040

UnReallzed iL
LED0.00

Equty
UED 88 26038

Rate
0008100

Transé
309654

Matket Value
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Detail transaction report continued

Day 5: (15:00 ET May 25 — 15:00 ET May 28) - 2nd day awaiting settlement of Conversion

Foreign Exchange Open Positions

IFE Tine Type  BfS Dase Cuvency Walue Date — Cumency Pair — Countar Amount R Trangh Matket Value
BN WAV N B 30000CR Crepy By T2 USD 0B 0004100 3684
Nt 3300000 CR T2 USD 0B

Account Value and Waryin Summary

Lecaunt Balance Maryin Perzntage (pen FIL
1% LEDO.A0

IRy 00000

VS0 Rhnee Mg Reguirement {nRalized PoL

et §a.260% 0 LEDOA0
Margin Exess Equty
§9.260.30 Uépdezin:g

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

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 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.

Foreign Exchange Setllements

Dite Time Tye B3 Base Cumency VelueDte — Curency Par— Counter Amount Rale Trang Matket Value
S 3AMAM  OW B 33000000R ] JPY ygallil 0008100 Gt

Nt B00000CR 6731180 DB

Account Vialue and Margin Summary

Account Balance argn Perniage DELLE
% 50000

st £32503

et £,25038 Wargin Requiremert UnRealized PL
5000 50000
Ifamgin Expess Equity
560,253 1305325039
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Detail transaction report continued

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).

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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