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Trade Activity by Type continued

Travde Sernement Realired
Daie Dage Type Dexcripiian Currency Quantity Pricelinit  Markel CostProcesds Tax Cost Gaini oss USD

Settled continued

Jun 24 Jun 26 Write Option  SEK PUT USD CALL usD - 46,750,000 1.56 78,000.00
F¥X EUROPEAN STYLE OPTION
DEC 20, 2002 @ 9.35
KNOCK OUT & 8.15

Jun 24 Jun24 Purchase J P MORGAN PRIME MONEY MARKET FUND usD 1,088,703.16 1.00 -1,088703.16
INSTITUTIONAL SHARES CLASS
(FUND 825)
Jun 25 Jun 25 Expired Opt NOKPUT USD CALL NOK 77,500,000 0.00 126,000.00 126,000.00 S

FX EURQPEAN STYLE OPTION
DEC 18, 2002 @ 7.75

KNOCK QUT @@ 7.63

Issued in USD

Jun 25 Jun 25 Expired Opt SEK PUT USD CALL SEK 95,000,000 0.00 101,000.00 101,000.00 5
FX EURCPEAN STYLE QPTION
DEC 20, 2002 @ 9.5
KENOCK OUT @ 9.40
Issued in USD

Jun 27 Jun27 Purchase J P MORGAN PRIME MONEY MARKET FUND usD 28,000,000 1.00 - 28,000,000.00
INSTITUTIONAL SHARES CLASS
(FUND £28)

Jun 28 Jun 28 Expired Opt  SEK PUT USD CALL SEK 46,750,000 0.00 78,000.00 78,000.005
FX EUROPEAN STYLE OFTION
DEC 20, 2002 @ 9.35

KNOCK OUT @ 9.15

Issued in USD
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