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Opening Transaction Clising Transaction Realiced P&L
Trade Trs. Lascal Funclivnal Trade Trx. Laocal Funclional Funclional Funclisdial Fursctiomal
— Oty Trx Num  Tte Tvpe Proceeds FX Rate Proceeds Trs. Num __Fate e Proceeds  FX Rate Proceeds Local rading I'x Vestal
SECURITY TYPE:  BOND
SECURITY BAA 2625 ORWDY - Baa 2,625% 81909
1500 | Hods0G 123108 puUy -1, TG, 35245 05820 2032101309 aoratTr 013106 SELL 1,708 375,00 5658 3,009 %06.31 200258 357486 0.0 157486
013074773 0131 BLY 1,708, 37500 00,5658 3,009, %0631 0.0 0.0 0,04 0.0 0.0 0.01
60 | 74773 OU3106 pUy =68, 34300 05638 -120,T96.25 13055025 021006 sEL 205000 5743 142.820.33 13, 70700 X3 R59.00 0.0} 23 859.09
G0 13074773 OL31DGE BUY 6B B4300 05638 =120, 796.23 130585926 01006 SEL E2004.00 D.3745 142.737.67 13.,671.00 23.796.43 0.0 23,7T96.43
=G | 3074773 oL3oE By =GR, 3430 0,5658 =120,T96.25 13060580 OX1306  SEL §1,922.14 M.57IR 143,031, %6 13,579.14 23,708, 50 0,0k 23, TR, 50
60 13074773 G308 By -0H, R30 0.5658 120,625 anense) OX1306  SEL K1, T2 06 L5728 142647.71 13,3590 ¥3.324.25 ik 23 324.2%
20 L WT4TTS OUIL0E BUY =239 0050 05658 ~2XTH6.ER 13065054 OL14°06 SEL 2ET 17500 05737 S0 589,10 47.974.50 B3.626.7% 0.0 £3,626.73
B0 13074773 OL31DG BLY <B1 12400 05658 =161,061.67 13078381 021706 SEL 115, 700, 0} 05762 20, TES. T 24.576.00 4264919 0.0 42,649.19
70 13074773 013106 By -1, 104 BTR 50 05658 -1 95XETATS 13130528 022306 gEL 1,350,507, 20 05736 A2 000 68 285,628, 7T0 49T 922 13 000 497 922 23
=970 13130530 022306 LY L0070 05T -RAZ400L.68 132a5249 032806 SEL 1,402,782, 52 05722 45143259 1227532 2145174 0,00 21,451.74
=122 13265250 ORIHDG BLUY 17643244 05722 =308, 32451 13207060 DATW0G SEL 176,473, (0 LU B MIH R0, 2R 400, 546 09T 0.0y 1087
4,091 -3,173492.09 -5, 664,439.27 5,408,500, 92 0,476,774.41 426,433 83 T43,944.01 0o T4, 984,02
SECURITY HG 3375 10010 - Hilton Group 3.375% 10/10
=205 | 2066908 123108 BUY -1L165. 32624 05820 -LO0L03346 1a074779  OLAL0G SEL 1,138, 796,46 L5658 201282274 -26.429.78 =46, T14.64 0.0 -4, 71464
0 13074781 013106 BUY LI3R ToG.46  0.5638 LONZE22TS 0,00 000 0.0 0.0 =001 0,01
=170 1 30747EL OUFDE PLUY 24049118 0,5658 42506816 13003563 022306 SEL 245,862, 50 L5736 428,599, R0 537132 9363, 56 010 9,363,506
-635 130747RL 013106 By -R0R 0528 05638 -1 38T.TRL0 p3pansiz 022306 sEL QX0 100.44 03736 161965604 30,796, 16 3368540 0.0 5368340
=635 13130514 022306 BUY S 101L44 0573 -LA1%65600 13265533 0A2R06  SEL 04165700 05722 1,645,592,659 12,555,546 21,941.47 0.0 21,941.47
635 13265534 OXIR0E pUY 041, 65TAN O5TE -1645 50060 13315620 O3A106  SEL 054,455 30 (L5732 1GSH.116,79 £, 798,30 15,349,407 0.0} 15,349.07
18R 3,035,994, 68 -5, 267 24228 420587270 736478811 3109156 362486 <001 53614895
SECURITY TYPE:  FUTURE
SECURITY  FLGHG - LOMNG GILT FUTURE March 2006
2 12841443 1UH0E gL 23T 0L 05773 WIITRAO (310775 OXIRO06 Ve 2T 240,000 L5747 - 305 455 84 2600, () -452.39 0.0} 45230
I 12841497 1/I005 SEL 1202006 05773 FOAITRAO p3ere O2IZRO06 BUY 22T 280,00 05747 305,455 84 =200, () =452.39 0.0 =452.39
4 454, 040,00 TR6,556.20 ~d54 560,00 ST 91168 52000 4. TH . 4.7TH
SECURITY TWPE:  STiWK
SECURITY  BAAL - Baa Ple Crd
195,500 § 2067001 123105 gHT 1,132,63750 0S8N LIITEIOL paonTio 013106 poye 1,241,425 () (L5658 -2 10421869 -4, 797,50 215,549, 58 0.0} -15,549 58
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