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Euro Currency Activity by Date

Semement
Dare

continued

Quantity

Descripiion

Reaiized Amaunr
GainLoss USD

Amounr UED

Jun 10 Spot FX

Jun 10 Spot FX

Jun 12 Fwd FX Ctrct

Jun 12 Pwd FX Chret

Jun 30 Pwd FX Clret

Jun 30 Pwd FX Clret

- 12,897,500

13,057,000

- 5,030,000

5,483,500

- 11,838,000

5,833,500
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SPOT CURRENCY TRANSACTION - BUY
BUY EUR SELLUSD

SPOT RATE : 1.172300000

TRADE &/06/03 WALUE 6M0Q/03

EURD PRINCIFAL CURREMNCY

U S DOLLAR

SPOT CURRENCY TRAMSACTION - SALE
BUY USD SELLEUR

SPOT RATE : 1.187000000

TRADE &/06/03 WALUE 6M0/03

WS DOLLAR

EURD PRINCIPAL CURREMNCY

SETTLE FORWARD CURRENCY CONTRACT
BUY EUR SELLUSD
CONTRACT RATE :  1.006000000

TRADE 1211/02 VALUE 61203

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELLEUR
CONTRACT RATE :  1.096700000

TRADE 31203 WALUE 6M2/03

SETTLE FORWARD CURRENCY CONTRACT
BUY EUR SELLUSD
CONTRACT RATE :  1.183800000

TRADE &/05/03 VALUE &°30/03

SETTLE FORWARD CURRENCY CONTRACT
BUY USD SELL EUR
CONTRACT RATE : 1166700000

TRADE &06/03 VALUE 6/30/03

11,000,000.00

= 11,000,000.00

5,000,000.00

- 5,000,000.00

10,000,000.00

-0.0M - 5,000,000.00

12,897,500.00

= 13,057,000.00

5,88510263

- 5,865102.63

11,483,69315

- 5,741 846,57
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