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U S Dollar Activity by Date continued

Semement

Date Type Quantity Descripion Amount USD
Mar30  Write Option - 10,000,000 GBP CALL USD PUT 110,700.00

FX EURDOPEAN STYLE OFTION
APR 28, 2004 @ 1.845
KNOCK IN @ 1.86650
WRITTEN FX OPTION
CALL 10.,000,000.00 GBP
PUT  18,450,000.00 USD
TRADE DATE 03/26/04

Mar 30 FX Option Assignment 5,000,000 GBP CALL USD PUT

FX EUROFEAN STYLE OFTION

MAR 26, 2004 @ 1.805

KNOCK IN TRIGGERED @ 1.584
WRITTEN FX OFTION ASSIGNED
CALL 8,02500000 USD
PUT 500000000 GBP
TRADE DATE 03/26/04

Mar 30  FX Opt Asgn'D - 5,000,000 SPOT CURRENCY TRANSACTION 9,025,000.00
SETTLEMENT OF ASSIGNED FX OPTION
SELL GEF BUY USD
TRADE 326/04 WVALUE 3/30/04

Mar 30 FX Option Azsignment 10,000,000 GBP PUTUSD CALL
FX EUROPEAN STYLE OPTION
MAR 26, 2004 @ 1.845
WRITTEN FX OPTION ASSIGNED
CALL 10.,000,000.00 GBP
PUT  18,430,000.00 USD
TRADE DATE 03/26/04

Mar30  FX Opt Asgn'D 10,000,000 SPOT CURRENCY TRANSACTION - 18,450,000.00
SETTLEMENT OF ASSIGNED FX OPTION
BUY GBP SELL USD
TRADE 3/26/04 VALUE 3/30/04
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