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Pound Sterling Activity by Date continued

Semement Realired Amount Amounr UED
Date Type Quantity  Description Gainloss USD

Oct20  Fwd FX Ctrct - 17,725,000 SETTLE FORWARD CURRENCY CONTRACT 10,000,000.00 18,132,497.78

BUY GBFP SELLUSD
CONTRACT RATE :  1.772500000
TRADE 416/04 WALUE 10/20/04

Oct 20 Fwd FX Ctret -5,232,300 SETTLE FORWARD CURRENCY CONTRACT 3,000,000.00 5,439,749.33
BUY GBF SELL USD
CONTRACT RATE :  1.744100000
TRADE 4/23/04 WALUE 10:20/04

Oct 20 Fwd FX Clrct 5,349 000 SETTLE FORWARD CURRENCY CONTRACT - 3,000,000.00 -5,438,749.33
BUY USD SELL GBP
CONTRACT RATE :  1.783000000
TRADE 9/10/04 WVALUE 10/20/04

Qct 20 Fwd FX Cret - 880,350,000 SETTLE FORWARD CURRENCY CONTRACT 5,000,000.00 9,0686,248.80
BUY GBP SELL JPY
CONTRACT RATE : 196.070000000
TRADE 81004 VALUE 1020004

Oct 20 Fwd FX Ctrct 8971,000 SETTLE FORWARD CURRENCY CONTRACT - 5,000,000.00 -9,066,248.89
BUY USD SELL GBF
CONTRACT RATE :  1.794200000
TRADE S/21/04 WALUE 10/20/04

Oct20  PwdFX Chrct 8,976,000 SETTLE FORWARD CURRENCY CONTRACT - 5,000,000.00 -9 066 248.89
BUY USD SELL GBP
CONTRACT RATE :  1.795200000
TRADE S21/04 VALUE 10720004

Ot 20 Fwd FX Chret 886,700,000 SETTLE FORWARD CURRENCY CONTRACT - 5,000,000.00 - 8,086, 24888
BUY JPY SELL GBP
CONTRACT RATE : 197.340000000
TRADE 92204 WALUE 10/20/04
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