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Amovnt this Amaunr
Peviod fo Date_
Beginning Balance .00
Credits
Foreign Exchange 38,039,000.00 50,534,000.00
Debits
Purchazes of Securnties - 10,000,000.00
Foreign Exchange - 38,039 000.00 - 40 534 000,00
Ending Balance .00
Foreign Exchange Gains/Losses -.02
Swiss Franc Activity by Date
Serreman’ Reatized Amaunf Amaunr IS0
Date Quantity  Descripnion Gainloss USD
Jul 2 Expired Opt 19,050,000 CHF PUT USD CALL
F¥X EUROPEAN STYLE OPTION
SEP 30,2004 @1.27
KNOCK IN @ 1.29
KNOCK OUT @ 1.2360
EXPIRATION OF WRITTEN FX OPTION
OPTION KNOCKED OUT
Jul 8 Fwd FX Ctrct - 15,000,000 SETTLE FORWARD CURRENCY CONTRACT 22 839 000.00 18,680,075.98
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BUY CHF SELL EUR
CONTRACT RATE :
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