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SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL CHF
CONTRACT RATE :  1.486400000

TRADE &/28/02 WALUE 71502

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL CHF
CONTRACT RATE :  1.483400000

TRADE 6/28/02 VALUE 7Na/02

SETTLE FORWARD CURRENCY CONTRACT
BUY CHF SELL USD
CONTRACT RATE : 1 .478000000

TRADE 7/01/02 WVALUE 7NM5/02

SETTLE FORWARD CURRENCY CONTRACT
BUY CHF SELL USD
CONTRACT RATE :  1.478700000

TRADE 7/01/02 WALUE TNas02

SETTLE FORWARD CURRENCY CONTRACT
BUY CHF SELL USD
CONTRACT RATE :  1.472500000

TRADE 7/01/02 WALUE 7M5/Mm2

SETTLE FORWARD CURRENCY CONTRACT
BUY CHF SELL USD
CONTRACT RATE :  1.479500000

TRADE 7/01/02 VALUE 71502

SETTLE FORWARD CURRENCY CONTRACT
BUY CHF SELL USD
CONTRACT RATE :  1.480000000

TRADE 7/01/02 WALUE 7HM&02

0.1 -44592,000.00 - 30,532,000.58

0.0 -20,868,000.00 - 20,450,530.64

28,560,000.00 20,239,643.95

14,787 000.00 10,124 61485

7,387,500.00 5,085,046.21

7,397 500.00 5,065,046.21

14,800,000.00 10,133,515.91
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