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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
Jun. 2104 Jul. 804 CHF - 15,226,000.00 EUR 10,103,516.92 1.507 1.523116 12,290,166.62 12,160,124 62 130,042.00
Jun. 2104 Jul. 804 CHF -7,613,000.00 EUR 5,049,747 .54 1.5076 1.523116 6,142 637.66 5,080,082.31 62,575.35
Total Open 15,200,000.00 - 8,846,735.14 48,812,351.15 48 ,650,802.18 161,548.97
EURO CURRENCY - USDOLLAR
May. 17 04 Aug 604 EUR -5,000,000.00 USD 5,993,500.00 1.1987 0.822528 5,993,500.00 6,078,819.97 - 85310.97
May. 27 04 Aug 604 EUR 500000000 UWsD -6,127,000.00 1.2254 0.822528 6,078,819.97 6,127,000.00 -48,180.03
Feb. 20 04 Aug 24 04 EUR 7,500,000.00 USD -8,385,250.00 1.2527 0.822747 9,115,799.86 9,385,250.00 -278.4350.04
Mar. 104 Aug 2404 EUR -7,500,000.00 USD 9,287,250.00 1.2383 0.822747 9,287,250.00 9,115,799.96 171,450.04
Apr. 1604 Oct 2004 EUR 10,000,00000 USD -11,971,000.00 1.1871 0.823045 12,150,007.75 11,971,000.00 179,007.75
Apr. 2304 Oct 2004 EUR 300000000 USD - 3,535,700.00 1.17889 0.823045 3,845 002 32 3,536,700.00 108,302.32
May 304 OCct 2004 EUR -10,000,00000 WUSD 11,883,000.00 1.1883 0.823045 11,883,000.00 12,150,007.75 - 267,007.75
May. 11 04 Cct 2004 EUR -1,500,000.00 USD 1,766,100.00 1.1774 0.823045 1,786,100.00 1,822 501.16 - 56,401.16
May. 17 04 Cct 2004 EUR -1,500,000.00 USD 1,796,100.00 1.1974 0.823045 1,796,100.00 1,822 501.16 - 2640116
Total Closed 0.00 - 304,000.00 61,715,580.00 62,018,580.00 - 304,000.00
Jun. 2104 Jul. &84 EUR -103,516.92 USD 125,069.14 1.2082 0.822081 125,069.14 125,920.52 - 851.38
Jun. 2104 Jul. 84 EUR - 4974794 USD 60,135.31 1.2088 0.822081 60,135.31 B0,514.61 - 379.30
Total Open -153,264.86 185,204.45 185,204.45 186,435.13 -1,230.68
Total -153,264.86 -118,795.55 61,900,784.45 62,206,015.13 - 305,230.68
POUND STERLING - USDOLLAR
Feb. 23 04 Aug 24 04 GEP 10,000,000,00  UsD -18,337,000.00 1.8337 1.804587 18,045,866.55 18,337,000.00 -281,133.45
Mar. 104 Aug 24 04 GEP -10,000,000.00 UsD 18,404,000.00 1.8404 1.804587 18,404,000.00 18,045 B6E.55 358,133.45
Total Closed 0.00 67,000.00 36,449 866.55 36,382,866.55 67,000.00
Jun. 1004 Jul. 1404 GEBP -8,000,000.00 USD 14,679,200.00 1.8349 1.81121  14,679,200.00 14,489 687.92 180,512.08
Jun. 2504 Jul. 1404 GBP - 3,000,000.00 USD 5,455 800.00 1.8188 1.81121 5,455 800.00 543363297 22 167.03
Apr 1604 Oct 2004 GBP 10,000,000.00 USD - 17,725,000.00 1.7725 1.795735 17,957,350.88 17,725,000.00 232,350.88
Apr 2304 Oct 2004 GBP 3,000,000.00 USD - 5,232,300.00 1.7441 1.795735 5,387 205.28 5,232,300.00 154 905,28
Total Open 2,000,000.00 - 2,822,300.00 43,479,556.14 42,880,620.89 598,935.25
Total 2,000,000.00 - 2,755,300.00 79,929,422.69 79,263 487 .44 665,935.25
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