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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
Apr. 2304 Oct 2004 AUD 300000000 UsD - 2,148 600.00 0.7162 0.707404 2,122,211.78 2,148,600.00 - 26,388.22
Total Open 13,000,000.00 - 8,446,600.00 23,547,251.05 23,810,636.03 - 263,384.98
Total 13,000,000.00 -98,428,100.00 52,769,919.95 53,001,804.93 - 231,884.98
EURO CURRENCY - USDOLLAR
Feb. 904 May. 1104 EUR 15,000,000.00 USD -18,936,000.00 1.2624 0.834459 17,975,726.29 18,936,000.00 -860,273.71
Feb. 904 May. 1104 EUR 300000000 UWsD - 3,787,200.00 1.2624 0.834459 3,585145.25 3,787 200.00 - 18205475
Feb. 11 04 May. 1104 EUR -7,000,000.00 WUSD 8,939,000.00 1.277 0.834459 8,939,000.00 8,388,672.27 050,327.73
Feb. 1204 May. 11 04 EUR - 5,000,000.00 USD 6,389,500.00 1.2779 (0.834459 6,389, 500.00 5,991,908.76 397,581.24
Mar. 104 May. 1104 EUR -6,000,000.00 USD 7,448 400.00 1.2414 (0.834459 7,448 400.00 7,180,290.51 258,109.49
Mar. 304 Jun. 704 EUR 500000000 USD -6,073,500.00 1.2147 0.835094 5,987 ,353.32 6,073,500.00 - B6,146.68
Mar. 504 Jun. 704 EUR 10,000,00000 USD - 12,395,000.00 1.2395 0.835094 11,974 706.65 12,395,000.00 - 420,293 .35
Mar. 504 Jun. 704 EUR 20,000,000.00 USD - 24 726,000.00 1.2363 0.835094 23,948 413.30 24 726 000.00 - 776,586.70
Mar. 16 04 Jun. 704 EUR - 35,000,00000 WUSD 42,952,000.00 1.2272 0.835094 42,952,000.00 41,911 473.27 1,040 52673
Feb 20 04 Aug 24 04 EUR 750000000 WUSD - 9,395,250.00 1.2527 0.836535 8,955 549.14 9,395,250.00 - 429,700 .66
Mar. 104 Aug 2404 EUR -7,500,000.00 WUSD 9,287,250.00 1.2383 0.836535 9,287,250.00 8,965 549.14 321,700.88
Total Closed 0.00 - 296,800.00 147,464,043.95  147,760,843.95 - 296,800.00
Apr. 1604 Oct 2004 EUR 10,000,000.00 USD - 11,971,000.00 1.1971 0.837316 11,942 918.685 11,971,000.00 - 2808115
Apr. 2304 Ot 2004 EUR 3,000,000.00 WUsD - 3,536,700.00 1.1788 0837316 3,582 875.65 3,536,700.00 46,175.65
Total Open 13,000,000.00 -15,507,700.00 15,525,794.50 15,507,700.00 18,094.50
Total 13,000,000.00 -15,804,500.00 162,989,838.45  163,268,543.95 - 278,705.50
POUND STERLING - JAPANESE YEN
Apr. 2604 May. 704 GBP -4 996 787 86  JPY 968, 327,520.00 19379 185510136 8,776,603.02 8,854 506.67 -77,903.65
POUND STERLING - USDOLLAR
Mar. 304 Jun 704 GBP 10,000,000.00 USD - 18,106,000.00 1.8108 1.766989 17,669,889 .81 18,108,000.00 - 436,110.19
Mar. 504 Jun 704 GBP - 10,000,00000 USD 18,290,000.00 1.829 1.766989 18,290,000.00 17,669,889 .81 620,110.19
Mar. 504 Jun 804 GBP 10,000,000.00 USD - 18,295,000.00 1.8295 1.766837 17,668, 360.81 18,2585,000.00 - 626,630.19
Mar. 16 04 Jun 804 GBP - 10,000,000.00 USD 18,012,000.00 1.8012 1.766837 18,012,000.00 17,668,369.81 34363019
Feb. 23 04 Aug. 24 04 GBP 10,000,000.00 USD - 18,337 000.00 1.8337 1.754%89 17,549,893.10 18,337,000.00 - T87,106.80
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