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Foreign Exchange Contracts continued

Seniemant [=-TE0 (=T Currant Marke? Marker Value Marker Vaiue Unreadized
Trade Dare Date CLumancy A modint CLrmancy A molnt Comract Rafe Forward Rane Recervabies LS Papabies US0D Gainiloss USD
May 103 Nov. 503 CAD - 14,510,00000 USD 10,087 42519 1.437 1368842  10,097,425.19 10,600,201.62 - 502,776.43
May. 503 Nov. 503 CAD 14,510,000.00 USD - 10,113,612.60 1.4347 1.368842  10,600,201.62 10,113,612.60 486,589.02
Total Closed 0.00 96,015.53 41,411,192.07  41,315,176.54 96,015.53
SWISS FRANC - USDOLLAR
May. 803 Nov. 503 CHF 26,050,00000 USD - 20,000,000.00 1.3025 1350580  19,288011.82  20,000,000.00 -711,988.18
Dec. 12 02 Dec. 1503 CHF 7,178,000.00 USD - 5,000,000.00 1.4356 1.349403 5,319,390 43 5,000,000.00 319,390.43
Dec. 1302 Dec. 1503 CHF 14,200,000.00 USD - 10,000,000.00 1.429 1.349403  10,589,870.35 10,000,000.00 589,870.35
Jan. 1503 Dec. 1503 CHF - 13,765,00000 USD 10,000,000.00 1.3765 1.349403  10,000,000.00 10,200,809.33 - 200,809.33
Apr. 2403 Dec. 1503 CHF -7,770,500.00 USD 5,747,411.24 1.352 1.349403 5,747,411.24 5,758,473.58 - 11,062.34
Total Open 25,982,500.00 - 19,252 588.76 50,944,683.84  50,959,282.91 - 14,599.07
EURO CURRENCY - USDOLLAR
Apr.3003 Nov. 503 EUR 15,000,000.00 USD - 16,650,000.00 1.1 0873958  17,163,335.91 16,650,000.00 513,335.91
Apr.3003 Nov.503 EUR 10,000,000.00 USD -11,111,000.00 1.1111 0873956  11,442223.04 11,111,000.00 331,223.04
May. 703 Nov. 503 EUR 10,000,000.00 USD - 11,320,000.00 1.132 0873956  11,442223.04 11,320,000.00 122,223.04
Jun. 403 Nov.503 EUR - 10,000,00000 USD 11,601,000.00 1.1601 0.873956  11,601,000.00 11,442,223.94 158,776.06
Jun. 603 Nov.503 EUR -12,500,00000 USD 14,582,500.00 1.1666 0873956  14,582,500.00 14,302,779.92 279,720.08
Jun. 603 Nov.503 EUR -12,500,00000 USD 14,531,250.00 1.1625 0873956  14,531,250.00 14,302,779.92 228,470.08
Dec. 12 02 Dec. 1503 EUR 5,000,000.00 USD - 5,044,000.00 1.0088 0.874851 5,715,256.28 5,044,000.00 671,256.28
Dec. 1202 Dec. 1503 EUR 1,500,000.00 USD - 1,510,500.00 1.007 0.874851 1,714,576.88 1,510,500.00 204,076.88
Mar. 1203 Dec. 1503 EUR -5,000,000.00 USD 5,440,000.00 1.088 0.874851 5,440,000.00 5,715,256.28 -275,256.28
Mar. 12 03 Dec. 1503 EUR -1,500,000.00 USD 1,635,750.00 1.0905 0.874851 1,635,750.00 1,714,576.88 -78,826.88
Total Closed 0.00 2,155,000.00 95,268,116.95  93,113,116.94 2,155,000.01
Jun. 2503 Jul. 203 EUR 5,000,00000 USD - 5,760,000.00 1.152 0.870858 5741,476.79 5,760,000.00 - 18,523 21
Jun, 2503 Jul. 203 EUR 6,000,000.00 USD - 6,947 400.00 1.1578 0.8v0858 6,889 77215 6,947 400.00 - 57 627.85
Jun, 2503 Jul. 203 EUR -6,000,000.00 USD 6,916,800.00 1.1528 0.870858 6,916,800.00 6,889 77215 27.027.85
Jun, 2003 Jul. 2403 EUR 10,000,000.00 USD - 11,602,000.00 1.1602 0.871473 11,474 818,43 11,602,000.00 - 127,181.57
Jun. 2403 Jul. 2403 EUR - 15,000,000.00 USD 17,178,000.00 1.1452 0.871473 17,178,000.00 17,212,227 64 - 3422764
May. 7 03 May. 1004 EUR 15,000,000.00 USD - 17,002,500.00 1.1335 0.877568 17,082,686.79 17,002,500.00 90,186.79
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