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Swiss Franc Activity by Date continued
Semement Realired Amount Amounr UED
Dare Quantity  Descriplion Gainloss USD
Nov21  Spot FX - 13,214,334.47 SPOT CURRENCY TRANSACTION - BUY 19,359,000.00 13,214,334 .47
BUY CHF SELL USD
SPOT RATE :  1.465000000
TRADE 11/21/02 VALUE 11/21/02
SWISS FRANC
U S DOLLAR
Nov29  Fwd FX Ctrct - 10,017,694.29 SETTLE FORWARD CURRENCY CONTRACT 14,720,000.00 9,623,149.52
BUY CHF SELL USD
CONTRACT RATE : 1469400000
TRADE 10/23/02 VALUE 11/28/02
Nov 28  Fwd FX Ctret -20,114,320.09 SETTLE FORWARD CURRENCY CONTRACT 30,087 ,000.00 20,282 45921
BUY CHF SELL USD
CONTRACT RATE :  1.485800000
TRADE 10/23/02 VALUE 11/29/02
Nov29  FwdFX Ctrct 30,336,492 80 SETTLE FORWARD CURRENCY CONTRACT - 44,807 000.00 - 30,205,608.73
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BUY USD SELL CHF
CONTRACT RATE : 1477000000
TRADE 10/31/02 VALUE 11/28/02
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