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U S Dollar Activity by Date continued

Semement

Dare Type Guantity Description Amount LSO
Jul 17 Purchase Opt 175,000,000 NOK CALL USD PUT - 318,697.00

FX AMERICAN STYLE OFTION

JAN1S, 2003 @ 7.
PURCHASED FX OPFTION
CALL 175,000,000.00 MOk,
PUT  25,000,000.00 USD
TRADE DATE 071502

Jul 17 FPurchase 200,752.44 JP MORGAN PRIME MONEY MARKET PREMIER - 200,752 .44
CLASS SWEEP FUND (350)
SWEEP DEADLINE 15 430 PM EST

Jul 18 Purchase 420,000 JP MORGAM PRIME MONEY MARKET PREMIER - 420,000.00
CLASS SWEEP FUND (330}
SWEEP DEADLINE 15 430 PM EST

Jul 19 Fwd FX Chret 5,000,000 SETTLE FORWARD CURRENCY CONTRACT - 7,480,000.00
BUY GBF SELLUSD
CONTRACT RATE : 1 .496000000
TRADE &/20/02 WALUE 7H&/02

Jul 19 Fwd FX Ctrct 5,000,000 SETTLE FORWARD CURREMNCY CONTRACT - 7,740,000.00
BUY GBP SELLUSD
CONTRACT RATE :  1.548000000
TRADE 71202 VALUE 7na/m02

Jul 18 Spot FX - 10,000,000 SPOT CURRENCY TRANSACTION - SALE 15,640,000.00
BUY USD SELL GBP
SPOT RATE : 1.564000000
TRADE 718/02 VALUE 7HN&m2
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