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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
EURO CURRENCY - JAPANESE YEN
Sep. 2304 Oct 2004 EUR 5,000,000.00 JPY - 679,650,000.00 13593  136.724499 6,209,049 83 B,172,969.38 36,080.45
Sep. 27 04 Oct 2004 EUR - 5,000,000.00 JPY 683,100,000.00 13662  136.724499 6,204,304.25 6,209,049.83 - 4,745.58
Total Closed 0.00 3,450,000.00 12,413,354.08  12,382,019.21 31,334.87
EURO CURRENCY - USDOLLAR
Sep. 3004 Oct 404 EUR -10,000,000.00 USD 12,428,000.00 1.2428 0.804635  12,428,000.00 12,428,000.00 0.00
Sep. 3004 Oct 404 EUR 10,000,000.00 USD - 12,418,000.00 1.2418 0.805283  12,418,000.00 12,418,000.00 0.00
Sep. 3004 Oct 404 EUR 10,000,000.00 USD - 12,402,000.00 1.2402 0.806322  12,402,000.00 12,402,000.00 0.00
Sep. 3004 Oct 404 EUR - 10,000,000.00 USD 12,423,000 00 1.2423 0.804958  12,423,000.00 12,423,000.00 0.00
Total Closed 0.00 31,000.00 49,671,000.00  49,671,000.00 0.00
Apr. 1604 Oct 2004 EUR 10,000,000.00 USD - 11,971,000.00 1.1871 0.805278  12,418,099.67 11,871,000.00 447,099 67
Apr.2304 Oct 2004 EUR 3,000,000.00 USD - 3,536,700.00 1.1789 0.805278 3,725,429 90 3,536,700.00 188,729.90
May 304 Oct 2004 EUR -10,000,00000 USD 11,883,000.00 1.1883 0.805276  11,883,000.00 12,418,009 67 - 535,099 67
May. 1104 Oct 2004 EUR -1,500,000.00 USD 1,766,100.00 1.1774 0.805276 1,766,100.00 1,862,714.95 - 96,614.95
May. 17 04 Oct 2004 EUR -1,500,000.00 USD 1,796,100.00 1.1974 0.805276 1,796,100.00 1,862,714.95 - 66,614.95
Sep. 30 04 Oct 2004 EUR 10,000,000.00  USD - 12,423,000.00 1.2423 0.805276  12,418,099.67 12,423,000.00 - 4,900.33
Total Open 10,000,000.00 - 12,485,500.00 44,006,829.24  44,074,229.57 - 67,400.33
Total 10,000,000.00 -12,454,500.00 93,677,829.24  93,745,229.57 - 67,400.33
POUND STERLING - JAPANESE YEN
Sep. 1004 Oct 2004 GBP 5,000,000.00 JPY - 880,350,000.00 196.07  198.904406 9,032,816.95 8,904,098.47 128,718.48
Sep. 2204 Oct 2004 GBP -5,000,000.00 JPY 986,700,000.00 197.34  198.904406 8,961,772.80 8,032,816.95 -71,044.15
Sep. 2304 Oct 2004 GBP 15,000,000.00 JPY - 2,878,100,000.00 10854 1080044068  27,09845085  27,048804.69 40,848 16
Sep. 27 04 Oct 2004 CGBP - 500000000 JPY 1,003,550,000.00 200.71 198.904406 9,114 81412 9,032 816.95 81,897 .17
Total Open 10,000,000.00 -1,968,200,000.00 54,207 854.72 54,018,537.06 189,317.66
POUND STERLING - US DOLLAR
Apr. 1604 Oct 2004 GBP 10,000,000.00 USD - 17,725,000.00 1.7725 1.806563 18,065,633.90 17,725,000.00 340,633.90
Apr 2304 Oct 2004 GBP 3,000,000.00 UsSD - 5,232,300.00 1.7441 1.806563 5,419,690.17 5,232,300.00 187,390.17
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