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Outstanding Foreign Exchange Contracts

Net Currency Exposure Summary Gain/Loss Summary

Walue in Currency Value in LSD
Pound Sterding 10,000,000.00 Total Unrealized Closed 68,000.00
Japanese Yen - 1,853,620, 000.00 Total Unrealized Open 36,826.18
Mexican Mew Peso 117,341,000.00 Total Unrealized Gain/Loss 104,828.18
U 5 Dollar - 8,427 000.00

Foreign Exchange Contracts

Seftierment Cownler Cownler Current Marke! Marke? Value Market Vaiue Unreadized
Trage Date Data Crrancy Amount Currancy Amauni Conmract Rate Forward Rafe Recervabies USD Payabias USD Gan'loss LSO

SPECULATIVE

AUSTRALIA DOLLAR - U S DOLLAR

Oct 27 04 Dec. 904 AUD - 10,000,000.00 USD 7,421,000.00 0.7421 0.744253 7,421,000.00 7,442 534 07 -21,534.07
Oct 804 Apr. 1205 AUD 10,000,000.00 USD - 7,214,000.00 0.7214 0.73654 7,365,404 47 7,214,000.00 151,404.47
Total Open 0.00 207,000.00 14,786,404 .47 14,656,534.07 129,870.40
POUND STERLING - JAPANESE YEN

Oct 1904 Dec. 904 GBP 10,000,000.00 JPY - 1,953,629,000.00 185.3829 183.555216 18,268,509.74 18,441,013.77 - 172,504.03

MEXICAN NEW PESO - U S DOLLAR

Qct 1304 Apr. 1405 MXMN 58,200,000.00 UsD - 5,000,000.00 11.64 11877055 4,900,204.58 2,000,000.00 -89795.42

Cct 1804 Apr. 1405 MXN 58,141,00000 USD - 5,000,000.00 11.82682 11.877055 4 879,432 87 2,000,000.00 - 20,567.03

Total Open 117,341,000.00 -10,000,000.00 9,879,637.55 10,000,000.00 -120,362.45

N ZEALAND DOLLAR - U S DOLLAR

Mar. 11 04 Mar. 1505 NZD 5000,00000 USD - 3,102,500.00 0.6205 0.672952 3,384 76207 3,102,500.00 262,262 07
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