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Foreign Exchange Contracts Summary

NET CURRENCY EXPOSURE SUMMARY

Value

in Currency

AUSTRALIA DOLLAR 5,000,000.00
INDIAN RUPEE 457 ,000,000.00
JAPANESE YEN (409 4595 000.00)
U5 DOLLAR (9,987,979.45)

Foreign Exchange Contracts Detail

Market Value

Receivable
Trade Date Currency Amaunt Confract Current Market Market Value Unrealized
Settlement Date Counter Currency Countar Amount Rate Forward Rate Payable Gain/Loss
Speculative
AUSTRALIA DOLLAR Dec. 510 AUD 2,500,000.00 81.640000 82.308814 2,539,097 .69 20,631.87
JAPANESE YEN Mar, 1411 JPY (204,100,000.00) 251846582
AUSTRALIA DOLLAR Dec. 1310 AUD 2,500,000.00 82.158600 82308814 2,539,087.69 4,603.03
JAPANESE YEN Mar. 1411 JPY (205,399,000.00) 2,534 40466
INDIAN RUPEE Mav, 1510 INR 457.000,000.00 45, 755000 45.024818 10,150,002.90 162,023.45
U5 DOLLAR Feb. 1811 usD (9,887 ,979.45) 9,987 979.45
Total Speculative $16,228,198.28 $187.268.35
$16,040,939.93
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