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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 GBP 3,000,000.00 USD - §,232,300.00 1.7441 1.810108 5,430,324.58 5,232,300.00 198,024.58
Total Open 0.00 -17,700.00 50,069,050.45  50,358,914.82 - 289,864.37
Total 0.00 - 49,700.00 159,608,979.41  159,930,843.78 - 321,864.37
HUNGARIAN FORINT - U S DOLLAR
May. 1204 Jun. 14 04 HUF  -1,396.450,00000 USD 6,478,242.71 21556  206.829810 B,478,242.71 6,751,686.32 - 273,443 61
May. 17 04 Jun. 14 04 HUF - 297,770,00000 USD 1,394,968 .61 21346  206.829810 1,394,968 61 1,439,686.08 -44 717 47
Apr. 27 D4 Oct 2004 HUF 1,059,940,000.00 USD - 4,803,280.91 22067  213.779408 4,958 101.47 4,803,280.91 154,820.56
Apr. 2804 Oct 2004 HUF 634,280,00000 USD - 2,859,564 49 22181  213.779408 2,666,983 60 2,850 564 49 107,419.11
Total Open 0.00 210,365.92 15,798,296.39  15,854,217.80 - 55,921.41
JAPANESE YEN -  USDOLLAR
May. 18 04 Jun. 1504 JPY - 567,850,00000 USD 5,000,000.00 11357 110.47286 5,000,000.00 5,140,176.49 - 140,176 49
May. 27 04 Jun. 1504 JPY 49,800,00000 USD - 445,438.28 111.80 110.47286 450,789.45 445,438.28 5,351.17
Apr. 1604 Oct 2004 JPY 1,076,700,000.00 USD - 10,000,000.00 107.67  109.865589 9,800,156.77 10,000,000.00 - 199,843 .23
May. 25 04 Oct 2004 JPY - 558,650,00000 USD 5,000,000.00 11173 109.865589 5,000,000.00 5,084,849 61 - 54,849 61
Total Open 0.00 - 445,438.28 20,250,946.22  20,670,464.38 - 419,518.16
N ZEALAND DOLLAR - U S DOLLAR
Mar. 304 Jun. 804 NZD 15,000,000.00 USD - 9,943,500.00 0.6629 0.627703 9,415,549.56 9,843, 500.00 - 527,950.44
Mar. 404 Jun. B804 NZD 15,000,000.00 USD - 9,900,000.00 0.66 0.627703 8,415,549.56 8,900,000.00 - 484,450 44
Mar. 16 04 Jun. 804 NZD -10,000,000.00 USD 6,450,000.00 0.645 0.627703 6,450,000.00 6,277,033.04 172,966.96
Mar. 22 04 Jun. 804 NZD -20,000,000.00 USD 13,118,000.00 0.6559 0.627703  13,118,000.00 12,554,066.08 563,933.92
Feb. 20 04 Aug. 24 04 NZD 5,000,000.00 USD - 3,315,000.00 0.663 0.621507 3,107,536.90 3,315,000.00 - 207,463.10
Feb 2304 Aug 24 04 NZD 5,000,00000 USD - 3,344,500.00 0.6689 0621507 3,107,536.90 3,344 500.00 - 236,963.10
Mar. 204 Aug 24 04 NZD - 10,000,00000 USD 6,742 000.00 0.6742 0.621507 6,742 000.00 6,215,073.80 52692820
Mar. 11 04 Mar. 1505 NZD 5,000,000.00 USD - 3,102,500.00 0.6205 0.608080 3,040,398.89 3,102,500.00 -82101.1
Mar. 23 04 Mar. 1505 NZD - 500000000 USD 3,170,500.00 0.6341 0.608080 3,170,500.00 3,040,398.89 130,101.11
Total Closed 0.00 - 125,000.00 57,567,071.81 57,692,071.81 - 125,000.00
May. 11 04 Jun. 14 04 NZD -5,000,000.00 USD 3,017,000.00 0.6034 0627218 3,017,000.00 3,136,091.41 - 119,091.41
May. 12 04 Jun. 14 04 NZD -5,000,00000 USD 3,033,500.00 0.6067 0627218 3,033,500.00 3,136,091.41 - 102,591.41
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