1 1 2003

Account Mumber:
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Account Transactions by Currency

Swiss Franc Activity Summary
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Amovnt this Amaunr
Peviod fo Date_

Beginning Balance .00
Credits

Foreign Exchange 28 326,000.00 244 215 ,900.00
Debits

Foreign Exchange - 29 326 000.00 - 244 215 900.00
Ending Balance .00

Swiss Franc Activity by Date

Sernemert Realired Amaounf Amounr USD
Dae Quantity Descriplion Gainloss USDH
MNov 5 Fwd FX Ciret - 20,000,000 SETTLE FORWARD CURRENCY CONTRACT 26,050,000.00 19,094 040.90
BUY CHF SELL USD
CONTRACT RATE :  1.302500000
TRADE 5/08/03 WALUE 11/0503
Mov 5 Fwd FX Ctret - 2,458 91250 SETTLE FORWARD CURRENCY CONTRACT 3,276,000.00 2,401,231.40
BUY CHF SELL USD
CONTRACT RATE :  1.326500000
TRADE 10/20003 VALUE 11/05/03
MNov 5 Fwd FX Chrct 247675210 SETTLE FORWARD CURRENCY CONTRACT - 3,276,000.00 -2,401,231.40
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BUY USD SELL CHF
CONTRACT RATE :  1.322Z700:000
TRADE 10/22/03 VALUE 11/05/03
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