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Outstanding Foreign Exchange Contracts

Net Currency Exposure Summary Gain/Loss Summary

Walue in Currency Value in LSD
Australia Dollar 12,000,000.00 Total Unrealized Closed 390,007 54
Swiss Franc 25,982 500.00 Total Unrealized Open 803617 48
Eure Currency 5,000,000.00 Total Unrealized Gain/Loss 1,292,625.02
Pound Stering 10,000,000.00
Morwegian Krone 35 372,000.00
M Zealand Dallar 40,000,000.00
U 5 Dollar -75,130,296.75

Foreign Exchange Contracts

Seftierment Cownler Cownler Current Marke? Marke? Value Market Vaiue Unreadized
Trade Date Date Currancy Amount Currancy Amount Coniract Rate Forward Rale Recervabies USD Payables USD Gaintoss USD

SPECULATIVE

AUSTRALIA DOLLAR - U S DOLLAR

Jul. 1503 Aug 703 AUD - 20,000,000.00 USD 12,940,000.00 0.647 0.6476356 12,940,000.00 12,952,713.40 -12,713.40

Jul. 3103 Aug 703 AUD 12,000,000.00 USD - 7,761,600.00 0.6468 0.6476356 7.771628.04 7,761,600.00 10,028.04

Jun. 303 Dec 503 AUD 20,000,00000 USD - 13,040,000.00 0.652 0.639880 12,797,590 64 13,040,000.00 - 242 409 .36

Total Open 12,000,000.00 - 7,861,600.00 33,509,218.68 33,754,313.40 - 245,094.72

SWISS FRANC -  USDOLLAR

May. 803 MNov. 503 CHF 26,050,00000 USD - 20,000,000.00 1.3025 1.368890 18,016,130.68 20,000,000.00 -983,869.32

Dec. 12 02 Dec. 1503 CHF 7,178,000.00 USD - 5,000,000.00 1.4356 1.368689 5,244 435.89 5,000,000.00 244 435,89

Dec. 1302 Dec. 1503 CHF 14,290,00000 USD - 10,000,000.00 1.429 1.368689 10,440,650 .45 10,000,000.00 440,650.45
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