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Amovnt this Amaunr
Peviod fo Date_
Beginning Balance .00
Credits
Sales, Maturities, Redemptions 220,618 880,77 276,868 8BB0.7T7
Foreign Exchange 110,500,000.00
Debits
Purchazes of Securnties - 110,500,000.00 - 221,000,000.00
Foreign Exchange - 110,118,880.77 - 166,368, 880.77
Ending Balance .00
Mexican New Peso Activity by Date
Serteman Reatzed Amaunf Amaunr IS0
Date Quantity  Descripnion Gainloss USD
May 10 Redemption - 110,500,000 3 MONTH MXM BULLISH FX DEPOSIT - 310,204 .98 110,500,000.00 9,689,795.02
100% PRINCIPAL PROTECTED IN MXN
JPMORGAN CHASE LONDON 5/3/2004
TO REDEMPTION
AS OF 05/05/04
May 10  Purchase 110,500,000 3 MONTH MXN FX DEPOSIT = 110,500,000.00 - 0 689 79502
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100% PRINCIPAL PROTECTED IN USD
JP MORGAN CHASE LONDOM 8/5/2004
AS OF 05/05/04
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