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Opening Transaction Clising Transaction Realiced P&L
Trade Trs. Lascal Funclivnal Trade Trx. Laocal Funclional Funclional Funclisdial Fursctiomal
— Ot Trx Num _Twaie Type Procecds FX Rate Procecds Tre Num _vate 1vpe Proceeds  FX Rate Proceeds Local I rading I'x Vbl
2122 13265250 OXIRD6 PUY ~176,43244 05722 -30E324.51 137060 037906 SEL 176,473, 00 05715 J0B, B, 28 40,56 T0.97 0.0} 70,97
-102 13265250 O3 ZR06 ALY 147,300 05722 -2AT.TTREL 13r3s33e MOADG  SEL 148, 1 03 (5706 250,552 06 594,91 104258 0.0} LiM2.58
=200 13265250 O3 ZEDE BLUY =19.233.31 05712 S0 AT 13239445 AOT0G SEL 29T 0, O 05714 519,735,153 1.766,49 13.590.97 0.0 13,590,597
=121 13265250 0% 2806 BLUY 174, 98627 05722 =305, T9T.26 13239449  DMAOT06  SEL 1 T9 RS, 75 L5714 313,396,364 4,102.48 717913 [iX] 7,179,013
-102 13265250 O3 IR0E By 1475909 05T -2ATTTE 3ze074e 106 SEL 149,036, 79 05T1R 26,630,944 1.527.70 267179 0.0 267179
-B2 131265230 O IRDG By =118,585.74 05712 20T, 2M5] 13269791 41806 SEL 123,102, 50 (L5644 ZIR119.16 4.516.76 B003, 02 0.0 R 003,02
2241 13365250 OIRDG pUY 3K, 52638 05712 G OGT.ZT 13375602 DA1R06  SEL 61,800, 25 15626 643,65, 54 1327487 73,594, 76 0,00} 23,594, 76
-4 40 -4 40 842,17 -T 807 24735 6,667,054.21 11,691.293.32 45861704 BiW) 6, 16 LLRTH | B0, (6, 27
SECURITY  FLGITG - LONG GILT FUTURE March 2006
Tizea1443 103 5EL D70 05773 IDIITELO 13107753 ODTROE Vs =227, 280,00 05747 =305 455,84 =20, ) -452.39 0.0 45239
I 12841497 052605 SEL 22702046 05773 IORITEIO 13107909 ODTRO06  BLTY =227, 2R0, 00 0.5747 ~¥95.455.84 = 20500, (W) =452.39 LX) 452,39
4 454,040,040 TRGE56.20 ~hE4 560,00 <700, 011,68 520,00 W14, TR .00 04,78
SECURITY  FLGMS - LONG GILT FUTURE JUNE 2006
21307756 OX2IR06 ST 226, TOOUM) 05747 3044667 13275598 ARG (vs =221, 280,00 (L5626 =303, 303,07 5,420,060 633,51 [(X11] 9.633,51
213107920 05/ 2605 SFL 226, TN 0,5T47 394446067 13503061 DFIL06 (Vs =230, 340, (0 (L5332 413,258,659 6,360, () 11,928, 50 LX) 11,928.50
4 53 400,00 THEHU3.34 <416z, 00 BN 561,76 11,780,060 211,562.01 .00 21,562.01
SECURITY  HG 3375 10010 - Hilton Group 3.375% 10/10
-805 | 2066908 123108 pUy -1 165 2624 058X -LO0Z03346 1a07s77e 013106 SEL 1,138, T, 46 L5658 201282274 -26,429.78 =4, 1464 0.0 -4, 71464
013074781 O3NS BLUY LI3E Thi46  0.5638 LOIZEIZTS 0,00 0.0 0.0 0.0 =0, 0,01
=170 13074781 G306 pLUY 24049118 05654 ~425068.16 13003563 02206 SEL 245,862, 50 (L5736 420,599, 80 53732 BA63, 56 ALY 9,363,536
=635 12074781 OUIL0E puy -EORI052E 05638 -LSETTHED 330533 022306 SEL G0 100.44 05736 161965609 30,796, 16 53.685.40 0.0 53, 685,40
=615 13130534 OXINDE BLY A1 I0L44 05T -LGIRGS60% 13265533 032806 SEL 04165700 05722 1,645,592.69 12.555.56 21.541.47 0.0 20,940.47
635 11265534 OXIROD6 PUY 04165700 05722 L1645 50760 13215620 033106 SEL Q80,455,300 05732 1,658,116.79 B, 798,30 15.349.07 0.0} 15,349.07
-1 880 -3038, 09468 -5, 26724228 420887270 736478811 J1091.56 S3,624.86 -0 55624.85
SECURITY  LALL - LADBROKES PLC
2RI 1500 2067003 123108 §HT 102500300 05820 L7GL ORS00 3074775 013106 ys -1,044, 239,25 3658 -1 B49.227.87 -21,236.25 -37.535.07 0.0 -37,535.07
0 13074776 G306 SHT =1.046,239.25 (05658 <1 R840 22787 01, {h 0, 0, 1, b 0,02 0,02
S2115 13074776 OU3DE SHT 151493 05658 05 GETAY 13003562 DLIR0E  (ve -232031,25 L5736 -4, (157 40 -3.416.33 -5055 5] 0.4} -5 955 5]
221,035 3074776 0LV SHT E16, 72433 05638 LA43 560024 13130540 022306 vy -E12. 196,78 05736 =1,450.727.04 =15472.45 =26.972.36 0.0 =26,972.36
11,000 (3079159 021706 SHT 41,932.00 05762 TELT6ETY 13130540 02306 VS =41,415, 06} 1.5736 =T2,196, 70 517,060 W, 26 0.0} 9,26
12,000 13121285 030306 sHT 4398960 05705 TLIATT 13265538 032806 v =4, 140,000 L5722 B ITEIR -2 150,40 -1.757.93 0.0} -3, 75793
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