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U S Dollar Activity by Date continued
Semement
Dare Quantity  Descriplion Amounr UED
Apr8  SpotFX 10,000,000 SPOT CURRENCY TRANSACTION - BUY - 6,487,000.00
BUY NZD SELL USD
SPOT RATE :  0.648700000
TRADE 4/06/04 VALUE 4/08/04
N ZEALAND DOLLAR
U S DOLLAR
Apr8  Sale - 65,000 JP MORGAN INSTITUTIONAL PRIME MONEY 65,000.00

Apr 8 Spot FX

Apri13 Fwd FX Ctrct

Apr13  Buy-Back Opt

INSTITUTIONAL CLASS SWEEP FLIND (829)
(SWWEEP DEADLINE IS 4:30 PM EST)

10,000,000 SPOT CURRENCY TRANSACTION - BUY - 7,585,000.00
BUY AUD SELLUSD
SPOT RATE : 0.759500000
TRADE «4/07/04 VALUE 40804
AUSTRALIA DOLLAR
U S DOLLAR

10,000,000 SETTLE FORWARD CURRENCY CONTRACT - 7,628,000.00
BUY AUD SELLUSD
CONTRACT RATE: 0.752B00000
TRADE 4/06/04 VALUE 41304

6,000,000 GBP PUT USD CALL - 98,048.00
FX EUROPEAN STYLE OPTION
APR 22,2004 @ 184
KNOCK IN TRIGGERED @ 1.8250
REPURCHASE OF WRITTEM FX OPTION
TRADE DATE 04/07/04
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