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U S Dollar Activity by Date

Semement
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continued

Quantity  Descriplion

Amounr UED

Sep3 Spot FX

Sep4 Fwd Fx Chret

Sepd Purchase

Sep4  Spot FX

Sepb Fwd FX Ctret

Sep5 Fwd FX Clret

28,356,000 SPOT CURRENCY TRANSACTION - BUY
BUY CHF SELL USD
SPOT RATE :  1.420000000
TRADE 9/03/03 WVALUE 903/03
SWISE FRANC
U S DOLLAR

- 10,000,000 SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL NZD
CONTRACT RATE :  0.580200000
TRADE &/22/03 WALUE S904/03

152,000 JP MORGAM INSTITUTIONAL PRIME MONEY
INSTITUTIONAL CLASS SWEEP FUND (829)
(SWWEEP DEADLINE IS5 4:30 PM EST)

10,000,000 SPOT CURRENCY TRANSACTION - BUY
BUY NZD SELL USD
SPOT RATE : 0.565000000
TRADE 903103 WALUE 9/04/03
N ZEALAND DOLLAR
U5 DOLLAR

7,507,000 SETTLE FORWARD CURRENCY CONTRACT
BUY ZAR SELL USD
CONTRACT RATE :  7.507000000
TRADE 8/26/03 WALUE 9/05/03

- 7,507,000 SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL ZAR
CONTRACT RATE :  7.335500000
TRADE &/27/103 WALUE 90503
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- 19,969,014.08
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- 152,000.00

- 5,650,000.00
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