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U S Dollar Activity by Date continued

Semement

Dare Quantity  Descriplion Amounr UED
Oct25  Spot FX 10,000,000 SPOT CURRENCY TRANSACTION - BUY - 12,612,950.00

Oct25  SpotFx

Oct2¥  PwdFX Chrct

Cct 27 White Option

Ot 27 Purchase

BUY EUR SELLUSD
SPOT RATE : 1.261285000
TRADE 10/20/04 VALUE 10/25/04
EURD PRINCIFAL CURREMNCY
U S DOLLAR

10,000,000 SPOT CURRENCY TRANSACTION - BUY - 12,594 950,00
BUY EUR SELLUSD
SPOT RATE :  1.259485000
TRADE 10/20/04 VALUE 10/25/04
EURD PRINCIFAL CURREMNCY
U s DOLLAR

10,000,000 SETTLE FORWARD CURRENCY CONTRACT - 12,589,750.00
BUY EUR SELLUSD
CONTRACT RATE :  1.258975000
TRADE 10M18/04 VALUE 10/27/04

250 TO REVERSE EMTRY OF 10/20/2004 - 162,500.00
WTI
SHORT PUT OPTION
USD CALL OPTION
STRIKE 59.00
EXPIRING 1/14/2005
SALE OF PUT OPTION ON OIL
TRADE DATE 101804
AS OF 10v20v04

213,250 JP MORGAN INSTITUTIONMAL PRIME MOMEY -213,250.00
INSTITUTIONAL CLASS SWEEP FUND (829)
(SVWEEP DEADLINE IS 4:30 PM EST)
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