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Swiss Franc Activity Summary
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AmoLunt this Amaunf
Pariod m D-Il
Beginning Balance .00

Credits
Foreign Exchange

13,880,000.00

87,981,400.00

Debits
Foreign Exchange - 13,880 000,00 - 87,981 400,00
Ending Balance .00
Swiss Franc Activity by Date
Sernemert Realired Amaounf Amounr USD
Dae Quantity Descriplion Gainloss USDH
Jun 12 Fwd FX Ctret - 10,000,000 SETTLE FORWARD CURRENCY CONTRACT 13,880,000.00 10,562, 362.07
BUY CHF SELL USD
CONTRACT RATE :  1.388000000
TRADE 12/30/02 VALUE 61203
Jun 12 Fwd FX Ctrct 10,050,687 91 SETTLE FORWARD CURREMCY CONTRACT - 13,880,000.00 - 10,562 362.07
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BUY USD SELL CHF
CONTRACT RATE :  1.381000000
TRADE 1/15/03 VALUE 61203
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