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U S Dollar Activity by Date

Semement
Dare

continued

Quantity  Descriplion

Amounr UED

Jul 18 Spot FX

Jul 23 Fwd Fx Chret

Jul 23 Purchase

Jul23  Spot FX

Jul 24 Fwd FX Ctret

Jul 24 Fwd FX Clret

12,000,000 SPOT CURRENCY TRANSACTION - BUY
BUY EUR SELLUSD
SPOTRATE : 1.1:21800000
TRADE 717/03 WVALUE 7M&/03
EURD PRINCIFAL CURREMNCY
U S DOLLAR

13,123,150 SETTLE FORWARD CURRENCY CONTRACT
BUY NOK SELL USD
CONTRACT RATE :  7.351000000
TRADE 7/11/03 WVALUE 7/23/03

13, 70422 JP MORGAN INSTITUTIONAL PRIME MONEY
INSTITUTIONAL CLASS SWEEP FUND (829)
(SWWEEP DEADLINE IS5 4:30 PM EST)

- 13,123,150 SPOT CURRENCY TRANSACTION - SALE
BUY USD SELL NOK
SPOT RATE : 7.285000000
TRADE 7/23/03 WALUE 7/23/03
U5 DOLLAR
NORWEGIAN KRONE

10,000,000 SETTLE FORWARD CURRENCY CONTRACT
BUY EUR SELLUSD
CONTRACT RATE :  1.160200000
TRADE &/20/03 WALUE 7/24/03

- 15,000,000 SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELLEUR
CONTRACT RATE :  1.145200000
TRADE &/24/03 WVALUE 7i24/03
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- 13,461,600.00

-1,785219.70

-13,704.22

1,708,923.92

- 11,602,000.00

17,178,000.00
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