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Foreign Exchange Contracts continued

Seniemant [=-TE0 (=T Currant Marke? Marker Value Marker Vaiue Unreadized
Trade Dare Date CLumancy A modint CLrmancy A molnt Comract Rafe Forward Rane Recervabies LS Papabies US0D Gainiloss USD
Dec. 1103 Mar. 1504 EUR 10,000,000,00 USD -12,125,000.00 1.2125 0.794439 12,587 490 44 12,125,000.00 462,499.44
Dec. 3103 Mar. 1504 EUR - 10,000,000.00 USD 12,583,000.00 1.2583 0.794439 12,583,000.00 12,587 490 44 -4 499 44
Total Closed 0.00 T95,500.00 37,774,652.85 36,979,152.85 T95,500.00
POUND STERLING - USDOLLAR
Mov. 18 03 Jan. 20 04 GBP 500000000 UsD - 8,475,000.00 1.695 1787373 8,936,866.23 8,475,000.00 461,866.23
NORWEGIAN KRONE - U S DOLLAR
Dec. 1103 Mar. 1504 NOK 67,525,00000 USD - 10,000,000.00 6.7525 5.669198 10,124 904 .85 10,000,000.00 124,904.85
N ZEALAND DOLLAR - U S DOLLAR
Dec. 1803 Jan. 504 NZD - 5,000,000.00 USD 3,245,000.00 0.649 085612 3,245 000.00 3,280,60477 - 3560477
Dec. 3003 Jan. 504 MNZD 500000000 USD - 3,266, 500.00 0.6533 1.53069 3,266 500.00 3,266 500.00 0.00
Mov. 18 03 Jan. 2004 NZD 10,000,00000 USD - 6,335,000.00 0.6338 0654881 6,548 813.49 6,336,000.00 21281348
Mov. 1903 Jan. 2004 NZD 15,000,000.00 USD - 9,480, 500.00 0.6307 0654881 9,823,220.23 9,450,500.00 362,720.23
Mov. 24 02 Jan. 2004 NZD -10,000,000.00 UsSD 6,336,000.00 0.6336 0654881 6,336,000.00 6,548 813.49 -212,813.49
Dec. 26 02 Jan. 2004 NZD -10,000,000.00 USD 6,460,000.00 0.646 0654881 6,450,000.00 6,548 813.49 - 8881349
Dec. 2903 Jan. 2004 NZD - 5,000,000.00 WSD 3,242,000.00 0.6484 0654881 3,242,000.00 3,274 406,74 - 3240674
Dec. 2903 Jan. 2004 NZD - 5,000,000.00 WSD 3,242,000.00 0.6484 0654881 3,242,000.00 3,274 40674 - 3240674
Dec. 3003 Jan. 2004 NZD 500000000 UsD - 3,261,500.00 0.6523 0654881 3,274 406.74 3,261,500.00 12.906.74
Total Closed 0.00 200,500.00 45,437,940.46 45,251,545.23 186,395.23
S AFRICAN RAND - USDOLLAR
Dec. 16 02 Dec. 16 03 ZAR 32,185,00000 UsD - 5,000,000.00 6.439 6488839 4,961,596.14 5,000,000.00 - 38,403.86
Dec. 18 03 Jan. 20 04 ZAR 33,180,000.00 USD - 5,000,000.00 6.638 6.973081 4,750732.42 5,000,000.00 - 240,267 .58
Total Open 65,385,000.00 -410,000,000.00 9,721,328.56 10,000,000.00 -278,671.44
Total Foreign Exchange Contracts 148,773,590.19  147,158,370.39 1,615,219.80
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