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Australia Dollar Activity by Date

Semement
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continued

Realired Amount Amounr UED
Quantity  Descriplion Gainloss USD

May 19  Spot FX

May 19 Spot FX

May 24 Spot FX

May 24 Expired Opt

May 24 FX Opt Asgn'D

May 26 Pwd FX Ctret

3,449 500 SPOT CURRENCY TRANSACTION - SALE - 5,000,000.00 - 3,449 500.00
BUY USD SELL AUD
SPOT RATE : 0.689800000
TRADE S17/04 WALUE SM8/04
WS DOLLAR
AUSTRALIA DOLLAR

- 3,457 500 SPOT CURRENCY TRANSACTION - BUY 5,000,000.00 3,457 500.00
BUY AUD SELLUSD
SPOT RATE : 0.691500000
TRADE S17/04 WALUE SM8/04
AUSTRALIA DOLLAR
U s DOLLAR

6,937,000 SPOT CURRENCY TRANSACTION - SALE - 10,000,000.00 - 6,937,000.00
BUY USD SELL AUD
SPOT RATE :  0.653700000
TRADE 5/20/04 VALUE 5/24/04
U 5 DOLLAR
AUSTRALIA DOLLAR

10,000,000 AUD CALL USD PUT
FX EUROPEAN STYLE OPTION
MAY 20, 2004 @ 695
EXPIRATION OF WRITTEN FX OPTION

- 8,950,000 SPOT CURRENCY TRANSACTION 10,000,000.00 6,991,051.45
SETTLEMENT OF ASSIGNED FX OPTION
BUY AUD SELLUSD
TRADE 5/20/04 WALUE S/24/04

3,424 500 SETTLE FORWARD CURREMNCY CONTRACT 4571.20 - 5,000,000.00 -3,532,071.20
BUY USD SELL AUD
CONTRACT RATE : 0.684900000
TRADE 17104 VALUE S/26/04
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