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Pound Sterling Activity by Date

Semement
Dare

continued

Quantity  Descriplion

Realired Amount Amounr UED
Gainloss USD

Apr21  Expired Opt

Apr26  FX Opt Asgn'D

Apr26  Spot FX

Apr27  Spot FX

Apr27  SpotFX

- 5,000,000 GBP CALL USD PUT
FX EURDOPEAN STYLE OFTION
OCT18, 2004 @ 1.81
KNOCK OUT @ 1.7635
BARRIER EXP 518/2004
EXPIRATION OF PURCHASED FX OPTION
OPTION KNOCKED QUT

- 0,568,000 SPOT CURRENCY TRANSACTION
SETTLEMENT OF ASSIGNED FX OPTION
BUY GBF SELLUSD
TRADE 4/22/04 VALUE 4/26/04

9 234 160 SPOT CURREMNCY TRAMSACTION - SALE
BUY USD SELL GBP
SPOT RATE ¢ 1.775800000
TRADE 4/22/04 WVALUE 4/28/04
U SDOLLAR
POUND STERLING

4 429 500 SPOT CURREMNCY TRANSACTION - SALE
BUY USD SELL GBP
SPOT RATE : 1.771800Q000
TRADE #/23/04 WVALUE 4/27/04
U S DOLLAR
POUND STERLING

- 4,426 250 SPOT CURRENCY TRANSACTION - BUY
BUY GBP SELLUSD
SPOT RATE : 1.770500000
TRADE 4/23/04 WVALUE 4/27/04
POUND STERLING
WS DOLLAR
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5,200,000.00 9,288,202.20

-5,200,000.00 -8,234,160.00

- 2,500,000.00 -4,4209,500.00

2,500,000.00 4,426,250.00
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