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Fund Number s pepunt Deseription As of 228/2M06 As of 3312006 Change

Assol/ Liability

Al
HEBFT Accrsed Frved Income Interest 217,543 211,237 =5, M3
HBFT Setiled Inventory Cost Basis 12682672 12,708 388 25716
HBEFT Unsetiled Inventory Cost Basis -31.158 110,318 141,477
HEFT Unrealized Security Imventory Value 6], 232 GR0, 0N 19,069
HBFT Unrealized Off Bal Security Inventory Value 11576 B1,074 GE 408
HBFT (HT Hal Contra Inventory Cost Basis 9,962,024 10,010,638 48,634
HEFT Unrealized FX OFF bal Contra Inv Pav Rec Value -1, 418 1,511
Total For: ~ Asset 23,504,194 23,802,393 298,194
Liabihity
HEBFT Cash =1, 59435 195 -1, 859 161 An035
HEFT Unsetiled Cash 47,741 =125, 168 ErAt)
HBFT Uinrealize FX Cash Value 13,524 =3 410k =1h,934
HEFT Unrealized FX Accrued Fixed Incoms Interest Value 7 & =13
HBFT 4t Bal Conira Fixed Income Inierest =16, 3461 =5, 0000 11,301
HBEFT Marzin Inlerest Pay/Rec =27, 705 =22 435 5270
HEFT Unrealized FX Margin Inmerest Pav/Bec Value =13 -3 11
HBFT Dividend Pav Rec -ELAGT -3, 3080 i, [
HBFT Unrealizssd FX Inventory Value =100, CHER 87633 12447
HEAFT (4T Bal Scolled Inventory Cost Basis 10,093,247 =10,002 BB 90,3467
HBFT CHI Bal Unsemled Inventory Cost Hasis 131,213 =T TTR =135 0N
HBFT Unrealized O Hal FX Inventory Value 1,0M4 =418 =1,511
Total For: - Liahility A,071470 -12, 180,360 - K
Total For: Asset Liabality 11,432,715 11,622,024 188309

Incoms Expense Sharcholder's Equity
Income Expense

HEFI Unrealized Cash FX Gain'Loss 13,524 =3 410 165934
HBFT Ulnrealized Accrued Fixed Income Inderest FX Camn'] 27 - -33
HBEF1 Uarcalized Acerned Marzin Interest FX Gain'Loss =13 =3 11
HBFT Unrealized Imeemony Security GainLoss 6], 232 GE0, Kb 14, (4
HBFT Unrealized Imventory FX Gain/Loss =100, O 87,633 12447
HBFT Unrealized Off Bal Secusity Gain'loss 11576 81,074 GE 458
HBFT Unrealized O Bal FX Gain'Loss (RE -418 -1.511
HAFT Unrealized OFF bal Contra Inw FX Gain'Loss -1.0%4 418 1.511
HBFT Realized Cash FX Gain/Loss 54117 54,226 -1
HEBFT Realized Accruad Fiked Incoms Interest FX Gain/Los -5 -12 30
HEFT Realized Inventory Sccusity CGiain/T.oss IONG1T 3TL03% 71422
HBET Realized Inventory FX CGaan'Loss 2, T A, 14% UKL
HBFT Realized (NI Bal Secuniy Gain/Toss 450,989 491,830 31,841
HBFT Realized Off Bal FX (GainLoss =60, 257 =50, 506 ]
HBFT Realized 0N hal Contra Inv FX Gain' Loss 60,257 39 596 -fein]
HBFT Fixed Income Inferest 511,879 5, TR 54,889
HBFT Margin Inferest ~283,651 =306, (186 -2X 435
HEBFT Swap Inlerest -ET.174 -50. 638 =463
HEFT Oher Interest 1,951 1,951 1]
HBEFT Ihvadends -165081 =201 481 =i 10
HBFT Executing Broker Comimissions -}654 =354 ]
HBFT Cbver Income Expense =374 -3Td ]
Tuotal For Income Expense 1,432,715 1,622,024 185, 3049
Sharcholders Equiry
HBFT 30000 Crwvpers Equiny 10, CHOH, CW s N0, CHOH, Ok [1]
Total For: Sharcholder's Equiry b, ik, b b, kb i il
Total For: Income Expense’ Sharchol der's Equity 1,432,715 11,622,024 189309
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