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Settled Foreign Exchange Contracts

SPECULATIVE

AUSTRALIA DOLLAR - US DOLLAR

Jan2103  Jun1203  AUD 15000,00000 USD -8,704,50000 0.580300 1.505800 -870450000 995148226 1,256,982.26
Mar2803 Jun1203  AUD -15,000,00000 USD 893250000 0.585500 1.505800 893250000 -9,961482268  -1,028,982.26
SWISS FRANC U S DOLLAR

Dec3002 Jun1203  CHF 13,880,00000 USD - 10,000,000.00 1.388000 1.314100 -10,000,000.00 10,562 362.07 562,362.07
Jan1503 Jun1203  CHF -13880,00000 USD 10,050,687.91 1.381000 1.314100 10,050,687.91 -10,562,382.07 -511,674.16
EURO CURRENCY U S DOLLAR

Jun603  Jun1003  EUR -15,000,00000 USD 17,580,000.00 1.172000 1.173308 17,580,000.00 - 17,599,615.38 - 19,615.38
JunB03  Jun1003  EUR 15,000,000.00 USD - 1760850000 1.173800 1.173800 -17,608,500.00  17,608,500.00

JunB03  Jun1003  EUR 11,000,00000 USD - 12,897 500.00 1.172500 1.172500 -12,897,500.00 12,897 500.00

Jun603  Jun1003  EUR -11,000,00000 USD 13,057,000.00 1.187000 1.173308 13,057,000.00 - 12,906,384.62 150,615.38
Dec1102 Jun1203 EUR 5,000,00000 USD -5,030,000.00 1.006000 1.173021 - 5,030,000.00 5,865 10263 83510263
Mar1203 Jun1203  EUR -5000,00000 USD  5483500.00 1.086700 1.173021 5483500.00 -5,865102.63 - 38160263
Jun503  Jun3003  EUR 10,000,000.00 USD - 11,838,000.00 1.183800 1.148369 -11,838000.00  11,483693.15 - 354,306.85
Jun603  Jun3003 EUR -500000000 USD  5,833,500.00 1.166700 1.1483869 583350000 -574184657 91,653.43
Jun2403 Jun3003 EUR -500000000 USD  5731,500.00 1.148300 1.148389 5,731,500.00 -5,74184657 - 10,348 57
JAPANESE YEN U S DOLLAR

May 1503 Jun1903  JPY §576.400,00000 USD - 5,000,000.00 115.280000 118.720000 -5,000,00000  4,855121.29 - 144878 71
May 1503 Jun1903  JPY 1,154,000,000.00 USD - 10,000,000.00 115.400000 118.720000 -10,000,000.00  9,720,350.40 - 279,649.60
Jun1903  Jun1903  JP¥1,730,400,00000 USD 14,683,071.70 117.850000 118.720000 14,683071.70 -14,575471.69 107,600.01
Jun1903  Jun26803  JPY 1,730,400,000.00 USD - 14,686,810.38 117.820000 119.380000 -14886,810.38  14,497,310.03 - 189,491.35
Jun2503 Jun2603  JP¥ 1,730,400,00000 USD 14,713,034.61 117.610000 119.360000 14,713,034 61 -14,497,319.03 21571558
NORWEGIAN KRONE - U S DOLLAR

Apr3003  Jun503 NOK  70,220,000.00 USD -10,000,000.00 7.022000 6.889100 -10,000,000.00  10,192913.44 192,913.44
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