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Oty_Trx Num ___ Thie Type Proceeds FX Rate Proceeds Tro. Num___ Diie Tupe Proceeds  FX Rate Proceeds Lacal Trading Ix Tl
SECURITY  FYM6G - UST 5 YEAR T-NOTE FUT JUNE 06
613116842 0524008 SEL G R12.50 10D G20 B1250 13a36941 053106 v -6X3 437,50 1 KW -6X3 437 .50 & 375,06 B 3T5 (X 1] 6,375.00
16 13116244 05/ 2408 SEL LTS S0 1000 LETO300.00 133604 053106 VS - 1,662, 300,00 10000 -1, 662 500,00 170600, O 17 A0, ) 0.0 177 (W00,
1 13116846 0524035 SFL 10896875 1LOCD I04568.75 1363640 053106 CVS =103, 55, 25 10600 =103, 6, 25 1,062, 500 1,062, 50 0.0 162,50
313116848 05/ 24008 gEL 14590625 100D I46 28 13a3so40 05306 Cys -311L.TIETS 100000 -311.718.75% 318750 3,187.50 0.0 3.187.50
1 13116850 05/ 2403% SEL 10496875 1OCM I4.568.7T3 13630845 033106 CVS =103, 505, 25 10000 =103, 506,25 1,062, 50 1,062, 50 0.0 162,50
I 13116852 052408 SEL 53750 10D 20993750 3636045 DEALOG CVE =207 812, 50 100 =T H12, 50 212500 2125040 0,0k 2,125,00
613116854 052608 SEL B2 1250 IR G20 81250 13siseaT 053106 (vs -6X3 437,50 L] -6X3 43T 50 6. 3T5.0 6 3T ik 6, 3T5.00
13116856 05/ 2608 SEL W 93750 L.OOOD 209937320 13036046 053106 OV -207.812.50 10000 -H0T.812.50 2.125.00 212500 0.0 212500
1 13116848 06/140F SEL 104, 96875 1.OC I04.968.T5 13a0a481 052406 BLTY =104, 250, 000 10000 =104, 250, 0 TIE.75 T18.75 0.0 TIETS
4 13116860 6/ X008 SEL A1 BTSN 100 ATRETE00 13636047 DEAL0E  Cys =41 5.625.00 1.0000H) =41 5,625.00 4,250,000 4,250,000 0.0 4,250,00
4 13116862 0T 1W0F SFL F10ETE0 LOC FI98T500 13630048 053106 CVE 41 5,625,000 1000000 =41 5.625.00 4,250,000 4,250,000 0.0 4,250,00
¥ 13116864 0T/ 2603 SEL 314,505, 25 [RLEL ] IS asdaodge  DEAL0G vy =311, T18.75 LU =311,T18,75 3,187,500 A 187,500 0.0y 3, 187,50
4 13116866 0210008 SEL A1 ETSI0 1000 JI9ETS00 13636050 DRA0E (Vs 415,625 () 1 AH0HI 415,625 (6 4,250,060 4,250,000 [(X01] 4,250,000
23 5563.343.75 556334578 L ENTATE00 -5 207 375,00 £5.068.75 55,968,758 0,00 55,508,785
SECURITY  FVU& - UST £ VEAR T-NOTE FUT SEP 06
613636951 053106 SHT G22.968.75  LOOOD GILSGE.TS 14005573 00406 VS 63 187,50 10000 =630, 187,50 =T.218.75 =1.218.75 0.0 ~T.218.73
4 13636952 053106 SHT 415,312.50 100K 4133230 13797068 071306 PLTY 414,125,000 1.0W10H0 414,125,000 1,187,500 1,187,500 010 1,187,50
6 3636953 053106 sHT GX2OGETS 100N GIEOGR.TE paonss7s DROMOG Cyg -G30,187.50 1060000 -6 187,50 -T.218.75 -T.28.75 0.0 -T,218.73
16 13636934 053106 SHT 1,661, 25000 100D LG6125000 §3034347 OROTOS  BLY =1,673, 504, () LOO00 <1673, 500,04 =12,250,06) =12, 250,04 [IX11] =12, 250,00
} 1636955 O531/06 SHT 31148438 [RUEL FTLABL IR 14005577 RRD4G VS =31 50/E 75 1 MHHI ~35083. 75 =3 609 37 =3, 60937 (LK1 1 -3 G059 37
2 13636956 053106 51T T 63625 L] 07656025 14005570 ROMOG VS =210.06:2. 50 10100 = 210,062, 50 =2 406,25 =2 406,25 X1 -2 406,25
4 130636957 053106 SHT 415.312.50  L.OC 133123 14005581 0RO40G CVS =410, 125,00 1000 =420, 125,00 ~4.812.50 -4.812.50 0.0 -4 B12.50
4 13636938 053106 SHT 415,312,500 1,0CHH) 4133123 14005583 R0G CVE =40, 125, ) 1M =43, 125,00} =4, 812,50 =4, 812,50 XL 1] -4 R12,50
1 13636950 053106 51T 11148438 1000 INLABLIR papossgs  0ROM0G vy -313,093.75 10000 -315.093.75 =3,609.37 =3.608.37 0.0 -3,6049 37
4 13636560 053106 SHT 415312.50  1.OCH) 41531250 13721003 062106 BLTY 413,125,000 10000 413,125,060 L187.50 L187.50 0.0 2,187.50
Ly £ 3w 063.51 5,399 02,51 544162500 -5, 441,625,060 42 562,49 4256249 .11 42 56249
SECURITY  GAN - General Motors
39350 12278517 052008 ST 1,206,016.69 10000 1, 296,016,690 13235890 MO0 Vg =TT1,928.95 10100 =TT1,928 95 524.087.74 SX40R7.74 0.0} 524,087.74
29500 1 2278517 05/ 3003 SHT GT1G0082 1.0 OTLGOLED 3024230  ORIOE0G OV =501 320,00 1AM <0 520000 TR0, B2 TOBRD, 82 X1 T0,080,82
68 NS0 2,267,617.51 1,16T.617.51 <1673 448,95 S1,6TA 448,95 S04, 168,56 S04, 168, 56 .00 S04, 168,56
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